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¡1  

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

  ֲ ᴍ Ὲ ̆ԍ 2024 1 18 ԅ

Ҭ Ⱶ ȁ‪ṿ ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ

Ȃ 

  ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ 

  ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥȂ 

  Ҭ Ⱶ Ȃ 

  2023 10 1 2023 12 31 Ȃ 

¡2 ֟ ’ 

  Ḥῃ ṽ├̂QDIĨ 

Һף   004998 

֜ ף   004998 

ᵬ    

  2017 12 11  

ᴍ

  

165,712,184.10 ᴍ  

  Һꜚ ֟ ̆ Ҥ └Ḥ ȁ≠ ꜚ

╠ Ҋ ῃ ҉̆ ῀ ⱬԈҹ

⇔ ֟ ṿȂ 

  ῏ ’ȁ ≠ ≠├ȁṽל ȁ

├ ȁḤל ’ȁץ ֟ Ҍ №

̆ ᵣ ֟ӊ ꜚ ̆ ֟ ᴨ ᶛ

Ȃ 

ҙ ‰  ᾥ ῃ ṽ├ (Barclay Global Aggregate Index)*70%+Ҭṽ

*30% 

  ҹṽ├ ̆ ԍ ├ Ҭ ᵞ ̆ῒ

ҍ ԍ ̆ᵞԍ Ȃ 

ֲ  Ḥ ᴋῈ  

ֲ  ᴍ Ὲ  

֟ ֲ  
̔Brown Brothers Harriman & Co. 

Ҭ ̔ ᾞ  
 

̔1ȁ ᾝᴍ ̆ ף 004999̆ҍֲ ᴍ ̕ 
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  2ȁ ̆ ֲ ᴍ ‪ṿ 1.2442 ᾝֲ̆ ᴍ 135,576,382.14 ᴍ̕

ᾝᴍ ‪ṿ 0.1757 ᾝ̆ ᾝ ᴍ 30,135,801.96 ᴍȂ 

¡3 Һ Ⱶ ‪ṿ  

3.1 Һ Ⱶ   

ᵝֲ̔ ᾝ  

Һ Ⱶ   ̂2023 10 1 -2023 12 31 ̃ 

1.   2,617,749.92 

2. ≠   12,821,386.93 

3.ⱴ ᴍ ≠   0.0933 

4. ֟‪ṿ  206,187,260.86 

5. ᴍ ‪ṿ  1.2442 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ ̕  

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ  

3.2 ‪ṿ   

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰   

  
‪ṿ

ŵ  

‪ṿ

‰ Ŷ  

ҙ

‰ ŷ  

ҙ

‰

‰ Ÿ  

ŵ̇ŷ  Ŷ̇Ÿ  

҈ҩ  8.01% 0.75% 5.09%  0.33% 2.92% 0.42% 

Έҩ  -1.08% 0.66% 1.78%  0.30% -2.86% 0.36% 

ѿ  -0.60% 0.57% 5.90%  0.33% -6.50% 0.24% 

҈  0.07% 0.93% -4.50%  0.33% 4.57% 0.60% 

ԓ  21.41% 0.74% 3.12%  0.30% 18.29% 0.44% 

ׂ 
24.42% 0.67% 7.05%  0.29% 17.37% 0.38% 

ץ 3.2.2 ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ   
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̔1ȁ ҹ 2017 12 11 2023 12 31 Ȃ 

  2ȁ ̆ ӊ 6ҩ ῤҹ ד ̕ ד ̆

ᶛ Ҭ Ȃ  

¡4 ֲ  

4.1 ̂ ̃   ׃

  Ⱶ  
ᴋ ҙ׆├  

  
  

ᴋ   ᴋ   

ị  

Ḥ ‰

100

├

Ḥῃ ṽ

├ ├

ȁ ҙⱵ

 

2020 1 2

 
- 8  

ҍ ̆ΐ

ҙ׆ ̆Ҭ Ȃ ᴋ

ԍҬ ῾ҙ ȁ Ⱶ

Ὲ 2̆016 4 ⱴ῀ Ḥ

ᴋῈ ̆ ᴋ ҙ

Ⱶ ȁ Ḥ ‰ 100

├

Ḥῃ ṽ├ ├

Ȃ 

1̔ȁ ᴋ ᴋ ץ ӊ ҹ‰̕

Ὲ Ώ̕ 

  2ȁ ҙ׆├ ӈ ȇ׆ ├ҙ׆ҙֲ Ⱳ Ȉ ῏ Ȃ 

4.2 ҹ ᶫ Һ   ׃

Ȃ 
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4.3 ῤ ᵬ Ḥ ’   

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ   Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 

4.4 Ὲ ֜ Ғ   

4.4.1 Ὲ ֜ └ ’  

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

4.4.2 ֜ ҹ Ғ   

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

4.5 ῤ ҙ   

4.5.1 ῤ ᵬ№  

  ∆ ̆ ꜚ̆ᵖ ṽ ╠ ֜ ҉ ѿ ҉

̆ל 10 ṽ 5% Ȃѿ ̆5% ץ ῀ ̆

ѿ ̆ ṽ ҉ Ҋ ׆̆ ל ⱴ

Ȃ ԍ╠ ҉ ֜ ꜚ̆ Ҋ Ҭ Ӟ

Ȃ ṽ ѿҩ Ҭ Ҋ ⌠ 120bps̆11 ṽ ⇔ 40 ץ

ᶃ Ȃ ṽ ̆ Ҭ ≠ ֲ

ṿ ⱬȂ 

  Ҭ ᾝṽ ̆ ṽ Ҋ ̆ ֟≠ ╠ Ӟ ḱ ̆ῒҬ ᵣ

≠ ⌠ԅ №ᵝ ᵞṿȂ ⌠ ֟ᶫ ’̆ №ᴨ ֟ ᵀṿׅ

ѿ Ȃ ᵣҬ ᾝṽ ҹ 4.9%̆ῒҬ ҹ 3.66%̆
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ҹ 5.07%Ȃ 

  2024 ̆ ṽ≠ Ҋ ׆̆ Ẓ ̕ᵖ ᵣ Ҋ

╠ ̆ ⱴ Ӟ ѿ Ȃ ̆ ṽׅ Ҋ

Ȃ ╠ ׅױ ṽ ֟̆ ҉Ӟᴪץ ṽ ֟ҹҺ ̆

ץ Ȃ ᵞ ᵣ ꜚ Ȃ 

  4.5.2 ῤ ҙ  

  ⌠ 2023 12 31 ̆ ֲ ᴍ ‪ṿҹ 1.2442 ᾝ̆ᴍ ‪ṿҹ 1.2442

ᾝ̆ ᾝᴍ ‪ṿҹ 0.1757 ᾝ̆ᴍ ‪ṿҹ 0.1757 ᾝȂ ῤ ‪ṿ

ҹ 8.01%̆ҙ ‰ ҹ 5.09%Ȃ  

4.6 ῤ ֲ ֟‪ṿ   

Ȃ 

¡5  

5.1 ֟ ’  

    ֲ̂ ᾝ̃  ֟ ᶛ̂%  ̃ 

1    - - 

   ῒҬ̔   - - 

   ᴨᾢ   - - 

   ₡   - - 

   ֟Ḥ ₡   - - 

2    6,403,610.72 3.08 

3    172,458,535.70 82.89 

   ῒҬ̔ṽ├  172,458,535.70 82.89 

   ֟ ├  - - 

4    - - 

   ῒҬ̔   - - 

     - - 

     - - 

     - - 

5  ӯ῀ ֟  -1,850.83 0.00 
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ṢҙⱵȂ 

5.2 ҩ ̂ ̃ ├ ₡ №   

₡ Ȃ 

5.3 ҙ№ ₡   

₡ Ȃ  

5.4 Ὲᾛᴇṿ ֟‪ṿ ᶛ   

5.4.1 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ₡

  

₡ Ȃ  

5.5 ṽ├Ḥ № ṽ├   

ṽ├Ḥ   Ὲᾛᴇṿֲ̂ ᾝ̃  ֟‪ṿ ᶛ̂%̃  

AAA+ AAA-  86,775,022.85  42.09  

AA+ AA-  -  0.00  

A+ A-  16,901,502.61  8.20  

BBB+ BBB-  31,957,011.94  15.50  

BB+ BB-  27,719,266.79  13.44  

B+ B-  -  0.00  

CCC+ CCC-  -  0.00  

  9,105,731.51  4.42  

̔ ṽ├ ṽ├Һ ‰ ȁ ȁ ᶫ ṽ├Ḥ Ḥ ̆

ῤṽ├Һ Ḥ Ὲ ᶫ ṽ├Ḥ Ḥ Ȃ 

5.6 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├   

  ṽ├ף   ṽ├    
Ὲᾛᴇṿֲ̂

ᾝ̃ 
֟‪ṿ ᶛ̂%̃  

1 US91282CFV81 
T 4 1/8 

11/15/32 
20,000 14,483,204.08 7.02 

2 US912810TL26 T 4 11/15/52 20,000 14,084,739.87 6.83 

3 US912797GQ49 B 0 03/07/24 20,000 14,032,914.13 6.81 

4 US912797GY72 B 0 03/28/24 20,000 13,989,728.64 6.78 

5 019678 22 ṽ 13 90,000 9,105,731.51 4.42 

̔ ṽ├ף ҹ ISIN Ȃ 

5.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ֟ ├
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֟ ├Ȃ 

5.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ   

  ≢    Ὲᾛᴇṿֲ̂ ᾝ  ̃ ֟‪ṿ ᶛ(%)  

1  XUCH4 Curncy - - 

̔ӯ῀ ד ץ ̆ ₮ ד ץ Ȃ ṽ ↕ȁ

ȇ ᴪ ҙⱵ ↕( )Ȉ ȇᴑҙᴪ ‰↕- ΐ↓ Ȉ ῏ ,

ľῒז ΐ- Ŀҍľ ├ - ṽ ט Ŀ̆

֟ҍ ṽ ᴆ̆ ľῒז ΐ- Ŀ Ὲᾛᴇṿץ

‪ ↓ ̆‪ ҹ Ȃ ṿҹ-114,841,800.00 ᾝ̆ Ὲᾛᴇṿ ꜚ

ҹ 30,960.00 ᾝ̆ ט ҬȂ    

5.9 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠   

      ᵬ   ֲ  
Ὲᾛᴇṿֲ̂

ᾝ̃  

֟

‪ṿ ᶛ̂ %  ̃ 

1 

DRX DLY 

20+ YR 

TEARS 

BULL 3X 

ETF   

Direxion 

Shares ETF 

Trust 

6,403,610.72 3.11 

5.10   

5.10.1 ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ   

ῤ ╠ ├ Һᵣ ₮ ̆ └

╠ѿ ῤ ⌠Ὲ ȁ Ȃ 

5.10.2 ╠ ₮   

ῤ ╠ Ҭ̆Ҍ ₮ Ȃ 

5.10.3 ῒז ֟   

    ֲ̂ ᾝ̃  

1  ₮Ḡ   2,940,848.69 

2  ├   14,807,702.19 

3  ≠  47,549.14 
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4  ≠   - 

5    6,011,465.55 

6  ῒז   - 

7 ῒז  - 

8   23,807,565.57 

5.10.4 ԍ ṽ├   

ԍ ṽ├Ȃ  

5.10.5 ╠ Ҭ ’   

Ȃ 

5.10.6 ῒז №  

ԍ ԓ῀ ̆№ ӊ ҍ ӊ Ȃ 

¡6 ᴍ ꜚ 

ᵝ̔ᴍ  

∆ ᴍ   128,668,211.92 

ᴍ   53,059,180.27 

⁞̔ ᴍ   16,015,208.09 

№ ꜚᴍ ̂ᴍ ⁞ ľ-Ŀץ ↓̃  - 

ᴍ   165,712,184.10  

̔҉ ᴍ ꜚ ֲ ᴍ ᾝᴍ ’Ȃ  

¡7 ֲ ֜  

7.1 ֲ ᴍ ꜚ ’   

  ῤ ֲ Ȃ   

  7.2 ֲ ֜    

  ῤ ֲ Ȃ  

¡8 ‗ ῒז Ḥ   

8.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’  

ῤ ѿ ᴍ ᶛ ⌠ 20% ’Ȃ 

8.2 ‗ ῒז Ḥ   

‗ ῒז Ḥ Ȃ  
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¡9 ᴆ  

9.1 ᴆ   

1ȁҬ ᴪ ‰ ᴆ̕  

  2ȁȇ Ḥῃ ṽ├ ├ Ȉ̕  

  3ȁȇ Ḥῃ ṽ├ ├ תּ ӥȈ̕  

  4ȁȇ Ḥῃ ṽ├ ├ Ȉ̕  

  5ȁ ῤ ℮҉ Ὲ ̕  

  6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

9.2   

ֲ ⱲῈ ȁ ֲᵟ Ȃ 

9.3   

Ḥ ᴋῈ ̔https://www.cxfund.com.cnȂ  

   

   

Ḥ ᴋῈ  

2024 1


