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§2
2.1
QDI
004998
004998
2017 12 11
782,313,859.79
1 004999
2 1.1853 770,581,164.84
0.1674 11,732,694.95
2.2
(Barclay Global Aggregate
Index)*70%+ *30%
2.3
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021-61009800 0755—83195201
7088
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9
200120 518040

2.4
Brown Brothers Harriman & Co.
140 Broadway New York, NY 10005
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2.5
www . cxfund.com.cn
68 9
7088
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§3
3.1
3.1.1 (020 1 1 -2020 6 30 )
5,918,453.09
32,314,848.11
0.0751
6.46%
2.39%
3.1.2 (2020 6 30 )
126,175,779.47
0.1613
927,255,540.28
1.1853
3.1.3 (2020 6 30 )
18.53%
1
2
3
3.2
3.2.1
0.96% 0.17% -0.18% 0.15% 1.14% 0.02%
3.85% 0.21% 1.94% 0.20% 1.91% 0.01%
2.39% 0.26% 3.40% 0.34% ~1.01% -0.08%
6.63% 0.20% 5.70% 0.28% 0.93% -0.08%
18.53% 0.21% 14.00% 0.24% 4.53% -0.03%
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3.2.2

iS4k (QDIT) RS0 @R TH i R 5 RS bR el 3R i

19.10%
16.72%
14.33%
11.94%
9.55%
T16%
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4.1
4.1.1

31.21%

2020

6

§4

15.15%
4 _54%

30

(LOF)

(LOF)

500

2003 63

44 .55%

68

100

LOF

53
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4.55%



QDII

2020

FOF
300
FOF 50
1-3
4.1.2
2017 12 | 2020 5
14
11 6
100
2020 1 ; 2016 4
2

100

4.2

4.3
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4.9

2017
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5.1

5.2

5.3

§5

53



QDII 2020

6.1

2020

§6

6

30

2020 6 30 2019 12 31
6.4.6.1 36,846,457.31 2,434,604 .91
27,709,119.52 673,300.65
14,629,070.41 333,080.29
6.4.6.2 849,827,194.29 28,169,533.55
849,827,194.29 28,169,533.55
6.4.6.3 - -
6.4.6.4 - -
- 1,667.52
6.4.6.5 18,723,550.12 548,173.35
337,200.61 243,205.85
6.4.6.6 - -
948,072,592.26 32,403,566.12

2020 6 30 2019 12 31
6.4.6.3 - -
17,267,250.58 -
2,404,171.33 254,159.50
748,807.18 27,480.74
187,201.77 6,870.19
6.4.6.7 1,169.25 -
187,273.26 5,551.91

16

53
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6.4.6.8 21,178.61 40,573.56
20,817,051.98 334,635.90
6.4.6.9 782,313,859.79 27,703,378.51
6.4.6.10 144,941,680.49 4,365,551.71
927,255,540.28 32,068,930.22
948,072,592.26 32,403,566.12
2020 30 QDI 1.1853
QDI 0.1674 782,313,859.79
QDI 770,581,164.84 QDI
11,732,694.95
6.2
2020 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
35,646,299.01 1,761,270.84
1. 16,314,198.92 635,227.83
6.4.6.11 33,383.64 -35.66
16,279,365.01 635,163.92
1,450.27 99.57
2. o -4,564,406.28 750,953.87
6.4.6.12 - -
6.4.6.13 - 29,473.10
6.4.6.14 2,093,539.00 716,540.40
6.4.6.14.5 - -
6.4.6.15 - -
6.4.6.16 -6,657,945.28 -
6.4.6.17 - 4,940.37
3. “€.7716.4.6.18 26,396,395.02 330,863.24

17 53
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4. -7z -2,545,702.68 42,059.81
5 R 6.4.6.19 45,814.03 2,166.09
3,331,450.90 174,862.92
1 6.49.2.1 2,470,671.18 106,591.48
2 6.49.2.2 617,667.74 26,647.83
3 - -
4 6.4.6.20 146,411.09 1,653.98
5 - -
6 57,799.50 2,185.68
7 6.4.6.21 38,901.39 37,783.95
32,314,848.11 1,586,407.92
32,314,848.11 1,586,407.92
6.3
2020 1 1 2020 6 30
2020 1 1 2020 6 30

27,703,378.51

4,365,551.71

32,068,930.22

32,314,848.11

32,314,848.11

754,610,481.28

108,261,280.67

862,871,761.95

807,123,830.09

117,234,286.53

924,358,116.62

-52,513,348.81

-8,973,005.86

-61,486,354.67
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782,313,859.79 144,941,680.49 |  927,255,540.28
2019 1 1 2019 6 30
23,206,528.02 574,494.21 23,781,022.23
- 1,586,407.92 1,586,407.92
. 3,625,067.39 833,656.23 4,458,723.62
1. 15,903,009.96 1,523,476.98 17,426,486.94
2. -12,277,942 .57 -689,820.75 | -12,967,763.32
26,831,595.41 2,994,558.36 29,826,153.77
6.1 6.4
6.4
6.4.1
<« - [2017]1207
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2017 10 10 2017 12 4

17 00491 2017 12 11

201,162,310.06 17,050.71

201,179,360.77 201,179,360.77

80%

80%

5%

Barclay Global Aggregate Index *70%+
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*30%

6.4.2

XBRL 3 < >

6.4.3
2020

30 2020 1 1 2020 6 30

6.4.4

6.4.4.1

6.4.4.2

6.4.5
[2016]36

2006 5 1
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[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1
3% 2018 1 1
2011
2011
6.4.6
6.4.6.1
2020 6 30
36,846,457.31
1 _

22 53




QDII 2020

36,846,457.31

2020 6

21,296,081.33

15,550,375.98

6.4.6.2
2020 6 30
776,023,751.36 799,782,194.29 23,758,442.93
50, 380,650.00 50,045,000.00 ~335,650.00
826,404 ,401.36 849,827,194.29 23,422,792.93
826,404,401.36 849,827,194.29 23,422,792.93
6.4.6.3
2020 6 30
/
_575,973,484.52 - -
_575,973,484.52 - -
1
2 0
(
) 0
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6.4.6.4
6.4.6.4.1
6.4.6.4.2
6.4.6.5
2020 6 30
1,431.62
0.10
18,721,418.46
699.94
18,723,550.12
6.4.6.6
6.4.6.7
2020 6 30
1,169.25
1,169.25
6.4.6.8

2020 6 30

24
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1,287.83
19,890.78
21,178.61
6.4.6.9
2020 1 1 2020 6 30
27,703,378.51 27,703,378.51
807,123,830.09 807,123,830.09
« "" -52,513,348.81 -52,513,348.81
- / - -
/ - -
( ll_" - -
782,313,859.79 782,313,859.79
6.4.6.10
3,803,223.05 562,328.66 4,365,551.71
5,918,453.09 26,396,395.02 32,314,848.11
116,454,103.33 -8,192,822.66 108,261,280.67
124,652,286.07 -7,417,999.54 117,234,286.53
-8,198,182.74 -774,823.12 -8,973,005.86
126,175,779.47 18,765,901.02 144,941,680.49
6.4.6.11

2020 1 1

2020 6 30

2,900.47
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44 .07

30,439.10

33,383.64

6.4.6.12
6.4.6.12.1
6.4.6.13
6.4.6.14
6.4.6.14.1
2020 1 1 2020 6 30
2,093,539.00
2,093,539.00
6.4.6.14.2
2020 1 1 2020 6 30
314,917,961.98
304,043,690.90
8,780,732.08
2,093,539.00
6.4.6.14.3
6.4.6.14.4
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6.4.6.14.5
6.4.6.15
6.4.6.15.1
6.4.6.16
6.4.6.16.1
6.4.6.16.2
2020 1 1 2020 6 30
-6,657,945.28
6.4.6.17
6.4.6.18
2020 1 1 2020 6 30
1. 23,286,470.52
—_— 23,286,470.52
2. 3,109,924.50
3. -

26,396,395.02
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6.4.6.19

2020 1 1 2020 6 30

45,814.03

45,814.03

6.4.6.20

25%

2020 1 1 2020 6 30

145,386.09

1,025.00

146,411.09

6.4.6.21

2020 1 1 2020 6 30

19,890.78

19,010.61

38,901.39

6.4.7

6.4.7.1

28

53



QDII 2020

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

“BBH,,

6.4.9

6.4.9.1
6.4.9.1.1

6.4.9.1.2

2020

1 1 2020

6

30

2019 1 1

2019 6 30

11,622,955.71

0.92%

13,701,483.76

18.94%

6.4.9.1.3

6.4.9.1.4
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6.4.9.1.5
6.4.9.1.6
6.4.9.2
6.4.9.2.1
2020 1 1 2020 6 | 2019 1 1 2019 6 30
30
2,470,671.18 106,591.48
105,464.36 66,798.41
1.0%
H E><1.0%—+
H
E
6.4.9.2.2
2020 1 1 2020 6 |2019 1 1 2019 6 30
30
617,667.74 26,647.83
0.25%
H E><0.25%—+
H
E
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6.4.9.3

6.4.9.4
6.4.9.4.1

6.4.9.4.2

6.4.9.5
6.4.9.5.1

6.4.9.5.2

6.4.9.6

2020 1 1

2020 6 30

2009 1 1 2019

6

30

15,959,877.65

29,506.86

881,413.14

1,887.18

BBH

20,886,579.66

-26,606.39

857,603.46

-1,922.84

6.4.9.7

2019
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6.4.9.8

6.4.10

6.4.11 2020 6 30

6.4.11.1 /

6.4.11.2

6.4.11.3
6.4.11.3.1

6.4.11.3.2

6.4.11.4

6.4.12

6.4.12.1

32
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2020

6.4.12.2
10%
10%
6.4.12.2.1
2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 225,043,415.03 0.00
339,928,664.72 0.00
564,972,079.75 0.00
6.4.12.2.2
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6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31
AAA 0.00 712,200.00
AAA 128,934,408.32 20,777,948.28
155,920,706.22 6,679,385.27
284,855,114.54 28,169,533.55
“ AAA~” AAA ““AAA 77
AAA AAA
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1
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2020

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1

2020
30

6

1-5

15,959,877.65

20,886,579.

66

36,846,457.

31

27,709,119.

52

27,709,119

52

170.41

14,628,900.

00

14,629,070.

41

86,370,520.66

477,177,574.30

284,855,114.54

1,423,984.79

849,827,194.

29

.00

18,723,550.

12

18,723,550.

12

337,200.

61

337,200.

61

102,330,568.72

477,177,574.30

284 ,855,114.54

1,423,984.79

82,285,349.

91

948,072,592.

26

.00

17,267,250.

58

17,267,250.

58

2,404,171

33

2,404,171.

33

748,807.

18

748,807.

18

187,201.

77

187,201.

77,
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- - - - - 0.00
- - - - 1,169.25 1,169.25
- - - - - 0.00
- - - - 187,273.26]  187,273.26
- - - - 21,178.61 21,178.61]
- - - -120,817,051.98 20,817,051.98
102,330,568.72477,177,574.301284 855,114 .54/1,423,984..7961, 468, 29793027 , 255,540 . 28
2019 12 6 6 -1 1-5 5
31
869,797.42) - - -| 1,564,807.49 2,434,604.91
673,300.65 - - - - 673,300.65
333,080.29 - - - - 333,080.29
2,787,759.28 6,624,988.56 16,659,154.25@2,097,631.46 -| 28,169,533.55
- - - - 1,667.52 1,667.52
- - - - 548,173.35  548,173.35
- - - | 243,205.85  243,205.85
4,663,937.64 6,624,988.56) 16,659,154.2572,097,631.46| 2,357,854.21 32,403,566.12)
- - - - - 0.00
- - - - 254,159.50,  254,159.50
- - - 4 27,480.74 27,480.74
- - - - 6,870.19 6,870.19
- - - - - 0.00
- - - - - 0.00
- - - - - 0.00
- - - - 5,551.91 5,551.91
- - - - 40,573.56 40,573.56
- - - - 334,635.90,  334,635.90
4,663,937.64 6,624,988.56) 16,659,154.2572,097,631.46| 2,023,218.31 32,068,930.22)
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6.4.12.4.1.2
2020 6 30 2019 12 31
27
1,952,800.17 123,563.17
27
-1,952,800.17 -123,563.17
6.4.12.4.2
6.4.12.4.2.1
2020 6 30
21,296,081.33 - -| 21,296,081.33
27,992,899.52 - -| 27,992,899.52
783,555,754.29 - - | 783,555,754.29
17,798,400.40 - -| 17,798,400.40
44,273.71 - - 44,273.71
850,687,409.25 - - | 850,687,409.25
1,707,393.39 - - 1,707,393.39
17,267,250.58 - -| 17,267,250.58
18,974,643.97 - - | 18,974,643.97
831,712,765.28 - - | 831,712,765.28
2019 12 31

256,827.55 -11,346,719.35 1,603,546.90
631,840.22 - - 631,840.22

37
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23,815,058.55 - -| 23,815,058.55
487,274.88 - - 487,274.88
178,989.41 - - 178,989.41
1,667.52 - - 1,667.52
25,371,658.13 -11,346,719.35 | 26,718,377.48
87,074.77 - - 87,074.77
196.52 - - 196.52
87,271.29 - - 87,271.29
25,284,386.84 -11,346,719.35 | 26,631,106.19
6.4.12.4.2.2
S%
2020 6
2019 12 31
30
S% 41,585,637.98 1,264,229.17
5% -41,585,637.98 -1,264,229.17
5% - 67,335.97
5% - -67,335.97
6.4.12.4.3

VaR Value at Risk

6 30

6.4.12.4.3.1

38
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2020 6 30

2019 12 31

%

%

849,827,194.29

91.65

28,169,533.55

849,827,194.29

91.65

28,169,533.55

87.84

6.4.12.4.3.2

6.4.13

6.4.13.1
6.4.13.1.1

6.4.13.1.2
6.4.13.1.2.1

2020 6 30
0.00

0.00

6.4.13.1.2.2
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6.4.13.1.2.3

6.4.13.2

6.4.13.3
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§7
7.1
%
1 - -
) - -
3 849,827,194.29 89.64
849,827,194.29 89.64
4 - -
5 - -
6 - -
7 64,555,576.83 6.81
8 33,689,821.14 3.55
9 948,072,592.26 100.00
7.2
7.3

7.4

41
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7.5
7.5.1 2% 20
7.5.2 2% 20
7.5.3
7.6
AMA+  AAA- - -
A+ AA- - -
A+ A- - -
BBB+ BBB- - -
BB+ BB- 185,788,893.40 20.04
B+ B- 358,080,324.18 38.62
ccc+  Cce - -
305,957,976.71 33.00
7.7
1 [XS2107618881|RISSUN 8 3/4 01/28/21| 103,500 73,328,512.35 7.91
2 [XS1906306508| HUAYNP 11 11/16/21 80,000 57,460,053.80 6.20
3 200401 20 01 500,000, 50,045,000.00 5.40
4 |XS1896607311|CDECST 7 1/2 02/12/22| 68,000| 48,264,802.75 5.21
5 [XS2010988074| JINKE 8 3/8 06/20/21| 60,0000 43,067,005.53 4.64

ISIN
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7.8
7.9
(%)

1 XUCUO Curency 14,628,900.00 1.58

7.10

7.11

7.11.1

7.11.2

7.11.3
1 14,629,070.41
2 -
3 -
4 18,723,550.12
5 337,200.61
6 -
7 -
8 -
9 33,689,821.14

7.11.4

7.11.5
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7.11.6
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§8
8.1
()

8,679 90,138.71 744,856,564 .57 95.21% 37,457,295.22 4.7%

8.2
74,381.89 0.01%

8.3
0~10
0
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§9

2017

12

11

201,179,360.77

27,703,378.51

807,123,830.09

52,513,348.81

782,313,859.79

46

53




QDII 2020

§10

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

SC Lowy Financial (HK)
Ltd

ZHONGTAI
INTERNATIONAL
FINANCIAL PRODUCTS
LIMITED

BNP - -
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UBS AG

BOCI SECURITIES
LIMITED

NOMURA INTERNATIONAL|

DBS BANK LIMITED HONG
KONG BRANCH

CCB

Huatai

GUOTAI JUNAN
SECURITIES(HONGKONG)
LIMITED

Citigroup Global
Markets Inc.

CITIC

CEBIC

10.7.2

48
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SC Lowy Financial (HK)

32,319,906.25| 2.56% - - -
Ltd
ZHONGTAI
INTERNAT IONAL
13,604,325.31| 1.08% - - -
FINANCIAL PRODUCTS
LIMITED
BNP 10,651,502.23| 0.84% - - -
UBS AG 359,280,682.28 28.43% - - -
BOCI SECURITIES
28,456,036.71| 2.25% - - -
LIMITED
NOMURA INTERNATIONAL{168,717,204.83 13.35% - - -
11,622,955.71| 0.92% - - -
DBS BANK LIMITED HONG
50,938,690.53| 4.03% - - -
KONG BRANCH
6,686,001.58 | 0.53% - - -
ccB 83,745,491.11| 6.63% - - -
Huatai 10,528,376.81| 0.83% - - -
GUOTAI JUNAN
SECURITIES(HONGKONG)| 72,601,618.14| 5.75% - - -
LIMITED
Citigroup Global
137,338,696.60 10.87% - - -
Markets Inc.
CITIC 18,122,438.69| 1.43% - - -
1,404,271.47 | 0.11% - - -
CEBIC 51,602,103.53| 4.08% - - -
205,904,989.82 16.30% - - -

10.8
1 20200 1 3
2 2020 1 7
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3 2020 1 8

4 2020 1 16
5 2019 4 2020 1 17
6 2020 1 17

2019

7 2020 1 17
8 2020 2020 1 31
9 2020 2 13
10 2020 3 13
1 2020 3 17
12 ro1s 2020 3 25
13 2020 3 26
14 2020 4 8

15 2020 1 2020 4 22
16 200 2020 4 22
17 2019 2020 4 27
18 roto 2020 4 27
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19 2020 4 28
20 2020 5 7
21 2020 5 7
29 2020 5 11
23 2020 5 21
24 2020 6 3
25 2020 6 3
26 2020 6 10
97 2020 6 29
o8 2020 6 29
29 2020 1 2020 6 30
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