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28,354,039.08 28,354,039.08
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2025

7.4.13.4.2.2
2024 12
2025 12 31
31
5% 606,469.78 1,417,701.95
5% -606,469.78 -1,417,701.95
7.4.13.4.3
VaR(ValueatRisk)
7.4.13.4.3.1
2025 12 31 2024 12 31
% %
66,452,470.80 18.93 143,159,065.24 19.34
291,987,119.69 83.18 668,150,158.54 90.28
358,439,590.49 102.11 811,309,223.78 109.63
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2025

7.4.13.4.3.2

95%

2024 12
2025 12 31
31
VaR 0.83%(2024 12
-2,898,832.08 -5,351,328.22
31 VaR 0.72%)
VaR
95%
2024
7.4.14
7.4.14.1
7.4.14.2
71.4.14.2.1
2025 12 31 2024 12 31

91,195,546.17

240,388,460.00

267,240,243.62

570,917,847.09

3,800.70

2,916.69

358,439,590.49

811,309,223.78

71.4.14.2.2

51
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2025

7.4.14.2.3
7.4.14.2.3.1
2025 1 2025 12 31
2,916.69 2,916.69
1,525.20 1,525.20
/ - -
2,676.75 2,676.75
2,035.56 2,035.56
2,035.56 2,035.56
3,800.70 3,800.70
2,275.50 2,275.50
2024 1 1 2024 12 31
77,530.03 77,530.03
13,669.65 13,669.65
/ - -
74,589.44 74,589.44
-13,693.55 -13,693.55
-13,693.55 -13,693.55
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2025

2,916.69 2,916.69
510.84 510.84
7.4.14.2.3.2
3,800.70 20.86%
2,916.69 35.21%
7.4.14.3
7.4.14.4
7.4.15
7.4.15.1
7.4.15.2
§8
8.1
%
1 66,452,470.80 17.55
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2025

66,452,470.80 17.55
2 - -
3 291,987,119.69 77.14
291,987,119.69 77.14
4 - -
5 - -
6 - -
7 16,149,519.20 4.27
8 3,949,991.12 1.04
9 378,539,100.81 100.00
12,129,395.58
3.46%
8.2
8.2.
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2025

54,323,075.22 15.48
8.2.2
%

2,813,719.98 0.80

838,368.80 0.24

8,477,306.80 2.42

12,129,395.58 3.46

8.3

%
1 00700 12,600 6,816,962.63 1.94
2 002517 198,000 4,330,260.00 1.23
3 300304 356,600 4,150,824.00 1.18
4 002020 213,100 4,044,638.00 1.15
5 300790 117,200 3,505,452.00 1.00
6 600030 121,800 3,496,878.00 1.00
7 603100 144,600 3,325,800.00 0.95
8 300750 8,800 3,231,888.00 0.92
9 603296 33,800 3,067,012.00 0.87
10 01378 95,500 2,813,719.98 0.80
11 002624 150,200 2,461,778.00 0.70
12 300593 81,800 2,434,368.00 0.69
13 600519 1,700 2,341,206.00 0.67
14 601665 380,300 2,182,922.00 0.62
15 688102 53,914 2,088,628.36 0.60
16 688498 2,751 1,766,114.49 0.50
17 601021 29,400 1,749,300.00 0.50
18 688385 22,940 1,690,678.00 0.48
19 603305 103,300 1,671,394.00 0.48
20 00941 22,500 1,660,344.17 0.47
21 688615 6,652 1,513,862.16 0.43
22 688568 19,389 1,143,951.00 0.33
23 600547 24,100 932,911.00 0.27
24 09988 -W 6,500 838,368.80 0.24
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2025

25 002303 204,900 825,747.00 0.24
26 688375 8,841 823,185.51 0.23
27 601211 34,100 700,755.00 0.20
28 600418 7,800 386,100.00 0.11
29 601899 10,000 344,700.00 0.10
30 300502 100 43,088.00 0.01
31 300054 800 30,080.00 0.01
32 605499 100 26,739.00 0.01
33 300990 100 9,015.00 0.00
34 603370 82 3,800.70 0.00
8.4
8.4. 2% 20
D)

1 002517 88,182,445.37 11.92
2 600745 75,565,511.00 10.21
3 603986 55,842,417.32 7.55
4 603296 55,625,562.76 7.52
5 002020 49,539,484.00 6.69
6 688179 46,589,796.63 6.30
7 00700 43,274,844.95 5.85
8 300304 42,658,486.00 5.76
9 603596 40,702,716.00 5.50
10 300054 39,674,428.15 5.36
11 601100 38,721,781.00 5.23
12 600276 34,826,037.12 4.71
13 688525 33,727,680.81 4.56
14 00388 30,489,186.10 4.12
15 601601 18,147,508.00 2.45
15 02601 10,621,731.26 1.44
16 00981 ,054,602.87 3.52
16 688981 ,440,085.22 0.19
17 688266 ,576,970.88 3.59
18 601899 ,940,525.04 2.96
18 02899 ,475,732.84 0.47
19 300406 ,771,516.00 3.35
21 603201 ,828,005.08 3.22
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2025

27 300790 19,780,874.00 2.67
28 000333 19,420,532.77 2.62
29 603939 19,319,956.80 2.61
30 603259 18,715,148.71 2.53
31 601665 18,696,192.00 2.53
32 600600 15,776,742.00 2.13
32 00168 2,540,262.39 0.34
33 002384 18,156,987.00 2.45
34 09926 18,102,814.43 2.45
35 605507 17,715,270.00 2.39
36 603166 17,398,450.00 2.35
37 00941 9,781,206.41 1.32
37 600941 7,368,122.52 1.00
38 03692 17,065,217.78 2.31
39 02015 -W 16,950,353.23 2.29
40 000963 16,819,110.00 2.27
41 605589 16,220,515.00 2.19
42 688099 16,033,762.09 2.17
43 600547 15,974,173.80 2.16
44 002605 15,830,367.20 2.14
45 600079 ST 15,723,307.00 2.12
46 300750 15,702,983.00 2.12
47 688192 15,636,034.72 2.11
48 01801 15,604,158.80 2.11
49 600487 15,528,307.00 2.10
50 000933 14,967,971.00 2.02
8.4.2 2% 20
D)
1 002517 89,645,123.85 12.11
2 600745 76,260,998.27 10.30
3 603986 56,528,046.47 7.64
4 603296 53,944,011.70 7.29
5 00700 53,096,073.81 7.17
6 688179 46,922,641.58 6.34
7 002020 46,307,591.20 6.26
8 300054 44,586,474.96 6.02
9 603596 44,153,901.40 5.97
10 601100 38,774,965.00 5.24
11 300304 37,750,399.00 5.10
12 600276 35,437,958.65 4.79
13 688525 33,762,950.38 4.56
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2025

14 00388 30,671,209.87 4.14
15 601601 18,802,091.22 2.54
15 02601 10,694,065.39 1.45
16 00981 26,152,676.11 3.53
16 688981 1,427,542 .40 0.19
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| 52 | 600519 14,887,558.00 2.01
8.4.3
3,260,806,800.41
3,356,089,897.85
8.5
%
28,716,803.95 8.18
13,248,304.06 3.77
4 63,574,230.95 18.11
5 - -
6 161,700,904.66 46.07
7 24,746,876.07 7.05
8 - -
9 - -
10 291,987,119.69 83.18

8.6
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2025

8.9
8.10
8.11
8.11.1
8.11.2
8.12
8.12.1
8.12.2
8.12.3
1 -
2 3,947,963.15
3 -
4 -
5 2,027.97
6 -
7 -
8 -
9 3,949,991.12
8.12.4
%
1 113618 7,035,273.05 2.00
2 127066 3,118,668.53 0.89
3 113052 2,151,501.36 0.61
4 118018 1,746,350.30 0.50
5 118006 1,145,655.00 0.33

60

67




2025

6 127082 1,068,665.83 0.30
7 113652 22 1,064,901.42 0.30
8 110075 1,064,574.44 0.30
9 118025 1,048,106.24 0.30
e 1,044,477.84 0.30
11 127045 704,602.76 0.20
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2025

79,842.19 0.02
9.3
A 0
G 0
0
A 0
G 0
0
§ 10
A C
2022 3
3 593,796,135.77 374,837,331.87

454,992,271.88

327,000,746.78

376,973.86

218,934.01

254,412 ,357.46

168,346,552.99

200,956,888.28
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2025

11.

11.

11.

11.

11.6.

11.

11.

11.

11.

6.2

6.3

6.4

11.7.

60,000.00

(%)

(%)

6,616,881,61
3.66

100.00

2,793,122.28

100.00
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2025

2024 3
1
1
2
3
4
5
2
3 2024 7 1
11.7.2
%
() ) (%)
2,201,533,5 12,072,458,0
100.00 100.00 - -
02.92 00.00
11.8
1 2025-1-4
2 2025-1-8
3 2025-1-10
4 2025-1-10
5 2025-1-22
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2025
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2025

23 2025-9-5

24 2025-10-28
2025 3

25 2025-10-28
2025

26 2025-11-20

27 2025 1 2025-11-28

28 2025-12-1

§ 12

12.1 20%
20%

12.2

§ 13

13.1
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2025

13.2

13.3

https://www.cxfund.com.cn

67 67



