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2024 1L 3 .
0.20% 0.12% x
L L L
2 x /
7.4.10.2.3 8
2k
o]
2025 1L 1 2025 12U 31
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LOF 2025

(LOF)A (LOF)C (LOF)E
- 2,493,106.34 50,804.13  2,543,910.47
- 9,395.62 - 9,395.62
- 5,129.51 - 5,129.51
- 2,507,631.47 50,804.13  2,558,435.60

k

2024 1t 1 2024 12t 31
46 69
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LOF 2025

7.4.12k v 2025 12L 31 * M
7.4.12.1 / kv M

2 2 k v w / M

7.4.12.2k v M

2 2 k v

7.4.12.3k v !

7.4.12.3.1 )
2 ) k v 1
7.4.12.3.2 )
2 kv 2025 12L 31 o l
127,212,627.27 2026 1L 5 2026 1L 7 2026 1L 14

2026 1t 23 2026 1t 26 k
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LOF 2025

S
S
7.4.13.2
w
) .

.

. . M

.
10% 2 . M
10%
. M

7.4.13.2.1 k

2 kv v
¢ 2025 12L 31 2024 12L 31
A-1 - -
A-1 - -
w 1,013,792.71 33,302,638.36
1,013,792.71 33,302,638.36
w k
7.4.13.2.2 k
2 2 k v v k
7.4.13.2.3 k
2 2 k v v k
71.4.13.2.4 k
2 kv v
‘ 2025 12t 31 2024 12t 31
AAA 1,986,230,283.13 663,281,918.17
AAA 162,126,659.14 228,318,632.03
302,996,027.41 210,200,939.36
2,451,352,969.68 1,101,801,489.56
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LOF 2025

7.4.13.2.5 k

2 ) k v v k

7.4.13.2.6 k

2 ) k v v k

7.4.13.3

7.4.13.3.1 k= "
* T

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1
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LOF 2025

202
5
12

31

11,714,946.60

11,714,946.60 -

3,130,081.06

3,130,081.06 -

113,641.90 - - - - 113,641.90
229,916,478.0431,438,074.1 1,749,028,566./41,983,643.2 2,452 ,366,762.
39

4 6 90 9

40,002,861.81

40,002,861.81

1,360,340.63 1,360,340.63
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LOF 2025

284,878,009.4431,438,074.1 1,749,028,566./41,983,643.2 2,508,688,634.
1,360,340.63
1 90 9 39
- - - -1,715,627.26/ 1,715,627.26
- - - - 619,236.47 619,236.47
- - - - 247,694.59 247,694 .59
- - - -6,470,178.91 6,470,178.91
127,212,627.2
7 - - - - 127,212,627.27
- - - - 296,064.31 296,064.31
- - - - 472,139.73 472,139.73
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LOF 2025

208,739.36

208,739.36

127,212,627.2
7

10,029,680.6

3 137,242,307.90

157,665,382.1431,438,074.1| 1,749,028,566.141,983,643.2-8,669,340.0 2,371,446,326.
4 6 90 9 0 49
Vv
202
6 L 6 L -1 1-5 5
4
12
L
31
957,342.04 - - - - 957,342.04
1,675,655.45 - - - - 1,675,655.45
70,608.78 - - - - 70,608.78
437,828,598.6374,534,838.7 259,315,386.7163,425,303.8 - 1,135,104,127.
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LOF 2025

2 2 7 92
19,998,000.00 - - 4 3,236.00 20,001,236.00
460,530,204.8374,534,838.7 63,425,303.8 1,157,808,970.
259,315,386.71 3,236.00
9 2 7 19
- - - | 786,457.18  786,457.18
- - - | 258,310.36  258,310.36
- - - | 103,324.17  103,324.17
12,012,581.99 - - - -| 12,012,581.99
- - - -| 147,576.25  147,576.25
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LOF 2025

417,205.19 417,205.19

189,344 .41 189,344.41

12,012,581.99 - -

1,902,217.56/ 13,914,799.55

448,517,622.9374,534,838.7 63,425,303.8-1,898,981.5 1,143,894,170.
o ) 259,315,386.71 6 64

~J

7.4.13.4.1.2 "

v 2024 12t
* kv 2025 12t 31
31
27 -12,288,063.16 -4,155,210.03
27 12,288,063.16 4,155,210.03
7.4.13.4.2
I.Uel 2
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LOF 2025

7.4.13.4.3 T
T W
T 2
D T M
2 T k
VaR (Value at Risk) Y * i T
12t 31 2 T
7.4.13.4.3.1 T
2 kv \
2025 12t 31 2024 12t 31
% %
2,452,366,762.39 103.41 | 1,135,104,127.92 99.23
) - - - -
2,452 ,366,762.39 103.41 | 1,135,104,127.92 99.23
7.4.13.4.3.2 T "
* T ou T
7.4.14
7.4.14.1
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LOF 2025

7.4.14.2
7.4.14.2.1

2 kv

2025 12L 31
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LOF

2025

58

40,002,861.81 1.59
14,845,027.66 0.59
1,473,982.53 0.06
2,508,688,634.39 100.00

69




LOF 2025

2 - -
3 1,074,370,614.24 45.30
124,392,165.49 5.25
4 801,438,365.76 33.80
5 k 1,013,792.71 0.04
6 k 378,678,649.32 15.97
7 196,865,340.36 8.30
8 - -
9 - -
10 2,452,366,762.39 103.41
8.6k v
%
22
1 2228014 01 1,500,000 157,296,164.38 6.63
22
2 2228041 01 1,200,000 125,096,350.68 5.28
25
3 232580041 . 01 700,000 69,760,484.93 2.94
22
4 2228004 01 600,000 62,830,444.93 2.65
24
5 102483617 600,000 60,831,267.95 2.57
MTNOO3
8.7k v M
2 2 k v w M
8.8 k v
2 2 k v w M
8.9k v £
L) L) kv w Mg
8.10 k v 2 k
8.10.1* k
2 2 k v w
8.10.2¢* k
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LOF 2025

8.11
8.11.1 2 k O e

K 2025 0L
31 e M

2720
k M 2025 gL 12
&
6150
K M 2025 oL 31
é M
M 9790
! - w
2

f

k w O é
8.11.2

k
8.11.3k v

1 113,641.90

5 _

3 _

2 _

5 1,360,340.63
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LOF 2025

7 -
8 -
9 1,473,982.53
8.11.4k v M k
%

1 113043 33,525,136.99 1.41
2 110067 23,665,558.88 1.00
3 127066 16,079,995.22 0.68
4 127050 13,738,120.55 0.58
5 127024 12,285,530.26 0.52
6 123108 10,754,389.73 0.45
7 123151 8,276,168.92 0.35
8 128097 7,727,745.20 0.33
9 110073 7,710,406.17 0.33
10 110090 7,236,661.03 0.31
11 110085 22 7,182,147.95 0.30
12 127045 6,801,184.93 0.29
13 118022 6,022,090.54 0.25
14 113053 22 5,321,979.18 0.22
15 113673 5,185,460.96 0.22
16 123210 B 4,449,811.23 0.19
17 113623 21 4,237,419.45 0.18
18 118033 3,801,872.35 0.16
19 123113 2,506,131.51 0.11
20 113054 1,191,391.78 0.05

8.11.5k v
2 2 k v

8.11.6

§9 M
9.1k v
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LOF 2025

M M
L %
0
535 3,143,144.34 | 1,640,056,612.53 | 97.53 41,525,607.42 | 2.47
(LOP)A
7,443 209,150.01 | 1,252,174,270.93 | 80.44 | 304,529,237.39 | 19.56
(LOF)C
26 | 12,686,393.26 329,430,435.70 | 99.87 415,789.06 | 0.13
(LOF)E
8,004 445,793.60 | 3,221,661,319.16 | 90.29 | 346,470,633.87 | 9.71
k
9.2k v M
M M %
1 309,642.00 12.28
2 n 303,398.00 12.03
3 153,216.00 6.07
4 151,699.00 6.01
5 f 151,699.00 6.01
6 95,235.00 3.78
7 [ 91,018.00 3.61
8 91,018.00 3.61
9 Y 91,018.00 3.61
10 88,800.00 3.52
M M
9.3k v M e
%
(LOF)A 0.00 0.00
M
(LOF)C 137,428.99 0.01
M 2 (LOF)E 7,599.94 0.00
145,028.93 0.00
k
62 69



LOF 2025

9.4k v M
M
o (LOR)A 0
(LOF)C 0
M 2
(LOF)E 0
0
(LOF)A 0
(3 M 2
(LOF)C 0
(LOF)E 0
0
§ 10
(LOF)A (LOF)C (LOF)E
2016 6
- 382,306,241.59 -
L 25
) k k
668,576,242.11 1,115,274,523.80 -
2 k
1,629,812,440.70 1,925,402,813.18 730,806,530.86
2
616,806,462.86 1,483,973,828.66 400,960,306.10
2 k
2 k k v
1,681,582,219.95 1,556,703,508.32 329,846,224.76
(LOF)E 2025 5L 20
§11
11.1 M
2 2 M
11.2
11.2.1
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LOF 2025

1 2k 2
2 k 2 M 2
2
S
2024 3 M 2
1 I
1
2
3
4
5
2
S
S k 3
3 2024 7L 1 9 * T
w
11.7.2
£
k k
k ¢
%
Q) %) e
2,186,740,768.25 | 64.63 | 4,729,284,000.00 96.63 - -
1,196,478,615.27 | 35.37 164,800,000.00 3.37 - -
11.8
k
M
1 y 2025-1-4
M
2 2025-1-10
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LOF 2025

LOF
3 2025-1-22
2024 4
4 2025-1-22
2024
5 2025-1-25
6 2025-3-21
7 (LOF) 2025-3-21
8 LOF C 2025-3-26
8 a
LOF
9 2025-3-28
2024
10 2025-3-28
2024
11 2025-3-31
2024
12 2025-4-19
LOF
13 2025-4-22
2025 1
14 2025-4-22
2025
15 2025-4-26
16 LOF 2025-5-16
LOF
17 2025-5-16
LOF
18 2025-5-16
LOF
19 o 2025-5-16
2
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LOF 2025

20 LOF 2025-5-16
21 LOF E 2025-5-16
22 2025-5-16
LOF 2
23 (2025 1 2025-5-30
2
24 y 2025-6-6
LOF
25 2025-7-21
2025 2
26 2025-7-21
2025
LOF
27 2025-8-29
2025 K
28 2025-8-29
2025 K
29 " 2025-9-5
LOF
30 2025-10-28
2025 3
31 2025-10-28
2025
32 ! k 2025-11-20
M
33 ! 2025-12-1
k
34 (LOF)C 2025-12-31
T
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LOF 2025

§ 12
12.1 20%
k M k v M
M
k
M
20%
%
2025 5L 8
313,970,1 | 304,597, 618,568,101.4
x | 2025 6 0.00 17.34
72.68 928.72 0
L 10
M
1
M
2
2
M 2 q k
k
3
M
12.2
2 k w
§ 13
13.1 &
1
2 (LOF)
3 (LOF)
4 (LOF)
5
6 M T
13.2
13.3 &

https://www.cxfund.com.cn
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LOF 2025

69

69

M

2026

3L 30



