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394,061,930.50 99.20 185,783,453.42 96.54
7.4.13.4.3.2
95%
2024 12
2025 12 31
31
VaR 0.70%(2024 12
-2,780,969.94 -1,260,020.10
31 VaR 0.65%)
VaR
95%
2024
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2025 12 31 2024 12 31

83,282,674.54

51,198,968.49

310,779,255.96

134,584,484 .93
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2025

394,061,930.50

185,783,453.42

71.4.14.2.2
7.4.14.2.3
7.4.14.2.3.1
2025 1 1 2025 12 31
/ - - -
2024 1 1 2024 12 31
- 40,831.31 40,831.31
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2025

/ - -
35,639.75 35,639.75
-5,191.56 -5,191.56
-5,191.56 -5,191.56
7.4.14.3
7.4.14.4
7.4.15
7.4.15.1
7.4.15.2
§8
8.1
%
1 69,565,442.32 17.40
69,565,442.32 17.40
324,496,488.18 81.18
324,496,488.18 81.18
4 - -
5 - -
6 - -
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2025

7 4,146,962.76 1.04
8 1,502,052.84 0.38
399,710,946.10 100.00
14,720,227.96
3.71%
8.2
8.2.1
%
A - -
B 3,378,249.00 .85
C 37,011,554.80 9.32
D - -
E 4,251,360.00 1.07
F - -
G 252.84 0.00
H - -
I 2,738,697.72 .69
J 2,502,500.00 .63
K - -
L 2,127,600.00 .54
M 2,835,000.00 .71
N - -
0 - -
p - -
Q - -
R - -
S - -
54,845,214.36 13.81
8.2.2
%
1,934,697.24 0.49
2,091,180.11 0.53
2,543,467.52 0.64
6,527,796.75 1.64
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2025
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2025

D)
1 02601 8,397,866.99 4.36
1 601601 3,088,435.00 1.60
2 00586 10,383,466.08 5.40
3 603766 10,076,821.50 5.24
4 688789 9,695,088.34 5.04
5 603799 8,961,096.00 4.66
6 09988 -W 8,929,642.29 4.64
7 000680 8,869,253.00 4.61
8 300888 8,864,680.00 4.61
9 689009 8,730,591.21 4.54
10 605338 8,236,436.00 4.28
11 300014 8,019,774.96 4.17
12 600298 7,756,632.00 4.03
13 601886 7,627,503.80 3.96
14 603298 7,359,844.00 3.82
15 000997 7,309,648.00 3.80
16 600699 7,277,649.00 3.78
17 000534 6,889,395.00 3.58
18 601615 6,760,755.00 3.51
19 002028 6,571,454.92 3.41
20 001696 6,498,261.00 3.38
21 600141 6,377,220.00 3.31
22 002064 6,360,424.00 3.31
23 300203 6,332,015.00 3.29
24 01024 -W 6,314,090.45 3.28
25 601665 6,246,322.00 3.25
26 688385 6,107,824.34 3.17
27 02588 6,095,574.65 3.17
28 603186 6,068,279.00 3.15
29 600039 5,933,124.00 3.08
30 00700 5,778,458.60 3.00
31 002311 5,675,443.00 2.95
32 688636 5,636,652.57 2.93
33 002409 5,426,018.00 2.82
34 688615 5,380,524.94 2.80
35 601702 5,359,963.00 2.79
36 688234 5,344,894.51 2.78
37 301155
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2025

42 002027 4,757,966.00 2.47
43 688002 4,706,655.56 2.45
44 03996 2,376,917.15 1.24
44 601868 2,280,000.00 1.18
45 00939 4,497,602.31 2.34
46 301326 4,484,438.00 2.33
47 601155 4,469,423.80 2.32
48 002683 4,421,239.00 2.30
49 001309 4,401,029.80 2.29
50 600547 4,309,856.00 2.24
51 002049 4,298,878.00 2.23
52 01789 4,266,902.49 2.22
53 01801 4,245,351.39 2.21
54 02015 -W 4,233,091.27 2.20
55 600131 4,212,688.00 2.19
56 300893 4,119,737.80 2.14
57 603920 4,105,907.00 2.13
58 000651 4,093,351.00 2.13
59 01055 4,081,794.11 2.12
60 600233 4,036,257.00 2.10
61 603337 3,934,553.00 2.04
62 300750 3,916,348.00 2.04
63 603501 3,901,679.00 2.03
8.4.2 2% 20

)
1 603766 12,930,060.00 6.72
2 689009 11,488,914.27 5.97
3 00586 10,178,941.13 5.29
4 688789 9,915,806.48 5.15
5 603799 9,569,046.00 4.97
6 300888 9,294,539.94 4.83
7 02601 5,794,605.28 3.01
7 601601 3,329,705.00 1.73
8 000680 8,415,581.00 4.37
9 601665 8,353,778.00 4.34
10 600699 8,080,259.00 4.20
11 000534 8,007,680.00 4.16
12 603298 7,780,665.68 4.04
13 300014 7,733,718.00 4.02
14 000997 7,710,940.80 4.01
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2025

15 09988 -W 7,103,691.90 3.69
16 600141 6,886,491.00 3.58
17 300203 6,458,447.00 3.36
18 002028 6,434,703.72 3.34
19 001696 6,400,688.00 3.33
20 01024 -W 6,377,347.31 3.31
21 002311 6,221,059.00 3.23
22 600039 6,110,036.00 3.18
23 002064 6,098,292.00 3.17
24 603193 5,998,041.23 3.12
25 688636 5,975,836.78 3.11
26 688385 5,971,268.22 3.10
27 605338 5,959,557.00 3.10
28 688234 5,652,787.51 2.94
29 601615 5,625,584.00 2.92
30 301155 5,612,451.00 2.92
31 601868 2,977,776.00 1.55
31 03996 2,605,238.48 1.35
32 00700 4,950,190.95 2.57
33 603198 4,907,750.00 2.55
34 300973 4,900,946.00 2.55
35 301291 4,884,782.00 2.54
36 001309 4,660,591.00 2.42
37 00175 4,580,474.40 2.38
38 00939 4,577,643.02 2.38
39 301326 4,558,967.00 2.37
40 002027 4,499,365.00 2.34
41 688002 4,444,148 .48 2.31
42 601233 4,428,871.60 2.30
43 603186 4,331,232.00 2.25
44 603501 4,326,235.85 2.25
45 601155 4,298,769.00 2.23
46 002049 4,220,503.90 2.19
47 000651 4,139,592.00 2.15
48 02015 -W 4,114,619.29 2.14
49 600131 4,112,759.00 2.14
50 603337 4,051,997.00 2.11
51 01789 4,024,466.22 2.09
52 01801 4,010,837.19 2.08
53 02588 3,960,547.60 2.06
54 603920 3,912,407.00 2.03
55 600233 3,860,315.00 2.01
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2025

8.4.3

701,857,232.03

670,863,339.37
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2025

8.9

8.10

8.11
8.11.1

8.11.2

8.12
8.12.1

12

31

31

12

2025 9
590
2025 10
5865
2025 12
220
2025 10 31
9790

2025 9
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2025

290
2025 9 12
6670
8.12.2
8.12.3
1 181,757.44
2 1,310,057.56
3 -
4 _
5 10,237.84
6 -
7 -
8 -
9 1,502,052.84
8.12.4
%
1 127024 2,456,884.93 0.62
2 110085 22 1,915,239.45 0.48
3 127066 1,899,844.93 0.48
4 113048 1,205,581.37 0.30
5 113623 21 1,129,978.52 0.28
6 123113 1,002,452.60 0.25
7 127067 2 915,944.25 0.23
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2025

8 113661 22 910,920.55 0.23
9 118024 780,641.10 0.20
10 123252 755,936.85 0.19
11 127041 743,807.67 0.19
8.12.5
8.12.6
§9
9.1
%
%
A 315 47,594.00 7,587,523.61 | 50.61 7,404,587.34 | 49.39
C 955 177,306.27 | 139,510,569.37 | 82.39 29,816,917.47 | 17.61
e 3| 62,719,351.88 | 188,153,299.73 | 100.00 4,755.90 | 0.00
1,273 292,598.31 | 335,251,392.71 | 90.01 37,226,260.71 | 9.99
9.2
%
A 66,133.38 0.44
C 0.00 0.00
E 4,737.99 0.00
70,871.37 0.02
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2025

9.3

O | O | O | o [Oo|lo | o | o

§ 10

A

2020

1

23

18,452,854.74

1,773,212.08 191,528,033.60 -
19,315,194.98 206,541,542.55 197,376,400.53
6,096,296.11 228,742,089.31 9,218,344.90

14,992,110.95

66 71

169,327,486.84

188,158,055.63




2025

11.3

11.4
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2025

2024 3
1
1
2
3
4
5
2
3 2024 7 1
11.7.2
%
%) ) (D)
618,029,147.48 74.17 | 796,000,000.00 | 100.00 - -
215,282,881.25 25.83 - - - _
11.8
1 2025-1-4
2 2025-1-10
2024
3 2025-1-22
4 2025-1-22
2024
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2025

5 2025-1-25
6 2025-3-21
7 2025-3-21
8 C 2025-3-26
2024
9 2025-3-28
10 2025-3-28
2024
11 2025-3-31
2024
12 2025-4-19
2025
13 2025-4-22
14 2025-4-22
2025
15 2025-4-26
16 E 2025-5-16
17 2025-5-16
18 2025-5-16
19 2025-5-16
20 2025-5-16
21 2025-5-16
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2025

22 2025-5-16
23 2025-6-6
2025
24 2025-7-21
25 2025-7-21
2025
26 2025 2025-7-30
2025
27 2025-8-29
28 2025-8-29
2025
29 2025-9-5
2025
30 2025-10-28
31 2025-10-28
2025
32 2025-11-20
33 2025-12-1
§ 12
121 20%

20%

%
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2025

2025 4 25
345,994, | 157,000,0 [ 188,994,833.9
1 2025 0.00 50.74
833.98 00.00 8
12 31
1
2
3
12.2
8§ 13
13.1
1
2
3
4
5
6
13.2
13.3

https://www.cxfund.com.cn

2026 3 30

71 71




