2020 4

2020 12 31
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2.1

2020

10

1

§1

2021 1 20

2020 12 31

§ 2

QDI

004998

004998

2017 12 11

774,423,465.21

(Barclay Global Aggregate
Index)*70%+ *30%
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Brown Brothers Harriman & Co.

3.1

004999

1.2433

0.1905 27,673,470.62

§ 3

746,749,994 .59

2020 10 1 2020 12 31

33,730,

349.40

34,397,

344.78

0.0430

962,843,

531.40

|| WIN|F

1.2433
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3.2.2

1 2017 12 11 2020 12 31
2 6
§4
4.1
100
2020 1 2

2016 4

100
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4

4.2

4.3

4.4
441

442

11

S%




2020

4.5
451
12
1.48% 0.53% 3.99%
4_.19%
45.2
2020 12 31 1.2433 1.2433
0.1905 0.1905 3.61%
-0.53%
4.6
§5
51
%
1 15,755,500.80 1.63
15,755,500.80 1.63

6 11
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4

14,832,133.85 1.54
781,528,018.83 80.94
781,528,018.83 80.94
4 - -
5 - -
6 - -
7 69,147,353.19 7.16
8 84,308,247.94 8.73
9 965,571,254.61 100.00

52
15,755,500.80 1.64
15,755,500.80 1.64

53
15,755,500.80 1.64
15,755,500.80 1.64

(GICS)
54
(
(
)

1 | JINKE 9666 HK | Hongkong 300,000 | 15,755,500.80 | 1.64

7 11




QDI 2020 4
SMART Exchange
SERVICES
GROUP-H
55
AAA+  AAA- 311,095,762.53 32.31
AA+  AA- - -
A+ A- - -
BBB+ BBB- - -
BB+ BB- 36,175,089.59 3.76
B+ B- 177,914,050.29 18.48
ccc+ CCC - -
256,343,116.42 26.62
5.6
(
)
HUAYNP 11
1 [ XS1906306508 80,000 52,532,230.90 5.46
11/16/21
2 200401 20 01 500,000 49,990,000.00 5.19
JIAZHO 9
3 | XS2127837909 60,000 39,587,090.29 4.11
08/03/21
CDECST 7 1/2
4 | XS1896607311 55,000 36,595,358.39 3.80
02/12/22
5 | US9128285L09 (T 2 7/8 11/15/21 50,000 33,403,155.07 3.47
ISIN
57

11
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58
(
) D)
1 XUCH1 Currency 19,965,000.00 2.07
59
D)
PROSHARES
ProShares T
1 ULT -3X 20+ | ETF 14,832,133.85 1.54
rust
YR TSY
5.10
5101
5.10.2
5.10.3
1 19,965,192.51
2 49,046,046.38
3 -
4 12,134,114.87
5 3,162,894.18
6 -
7 -
8 84,308,247.94
5104
5.105
5.10.6
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§6
784,806,009.81
116,046,639.28
126,429,183.88
774,423,465.21
§7
7.1
7.2
§ 8
8.1 20%
20%
8.2
§9

10 11
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4

9.1

9.2

9.3

http://www.cxfund.com.cn

11 11

2021

1

22



