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¡1  

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

ֲ ᴍ Ὲ ̆ԍ 2024 4 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 

2024 1 1 2024 3 31 Ȃ 

¡2 ֟ ’ 

  Ḥῃ ṽ├̂QDIĨ 

Һף   004998 

֜ ף   004998 

ᵬ    

  2017 12 11  

ᴍ   576,170,811.72 ᴍ  
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֟ ֲ  
̔Brown Brothers Harriman & Co. 

Ҭ ̔ ᾞ  
 

̔1ȁ ᾝᴍ ̆ ף 004999̆ҍֲ ᴍ ̕ 

  2ȁ ̆ ֲ ᴍ ‪ṿ 1.2153 ᾝֲ̆ ᴍ 546,757,754.07 ᴍ̕

ᾝᴍ ‪ṿ 0.1713 ᾝ̆ ᾝ ᴍ 29,413,057.65 ᴍȂ 

¡3 Һ Ⱶ ‪ṿ  

3.1 Һ Ⱶ   

ᵝֲ̔ ᾝ  

Һ Ⱶ   ̂2024 1 1 -2024 3 31 ̃ 

1.   235,711.48 

2. ≠   -7,894,935.18 

3.ⱴ ᴍ ≠   -0.0246 

4. ֟‪ṿ  700,206,126.82 

5. ᴍ ‪ṿ  1.2153 

̔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  
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ׂ 

ץ 3.2.2 ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ   

 

̔1ȁ ҹ 2017 12 11 2024 3 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

 
- 9  

ҍ ΐ̆ ׆

ҙ Ҭ̆ Ȃ ᴋ ԍҬ ῾ҙ

ȁ Ⱶ Ὲ 2̆016 4

ⱴ῀ Ḥ ᴋῈ ̆ ᴋ

ҙⱵ ȁ Ḥ ‰ 100

├ Ḥ

ῃ ṽ├ ├ Ȃ 
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1̔ȁ ᴋ ᴋ ץ ӊ ҹ‰̕

Ὲ Ώ̕ 

  2ȁ ҙ׆├ ӈ ȇ׆ ├ҙ׆ҙֲ Ⱳ Ȉ ῏ Ȃ 

4.2 ҹ ᶫ Һ   ׃

Ȃ 

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№  

  2024 ѿ ̆ ̆ Ữ ∞ ̆

ṽ ҉ Ȃ ṽ 4.206%̆ ῤ҉ 34bp̕ ῤ Ữ

╠ 6 3 Ȃ ҉ ̆CPIȁPPI ᴇ ̆ ҙҍ PMI

ל ̕ ױ ҹ ԍ ∞ ׅ ̆ ̆
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╠ Ữ ԍ Ҋ Ȃ Ҍᴪѿ ̆ᵖ ≠ ᵄ

ӞҌ ׆̕ ҍ ₮ ̆ ῤ Ữ ľ Ŀ

ᴪᶭ ṿ Ȃ 

  ̆ ץᵝד╠ ṽҹҺ̆ӄ ҉ № ̆ѿ ԍ

ṽ ̆ҹ ̕ ӄ ṽ̆ Ȃ ╠ ̆ ױ

ṽ Ҍ ̆ ῒז ֟̆ ṽ ԍ ᴇ ҹ ᾟ№̕

≠ ᴪ̆ Ȃ 

  4.5.2 ῤ ҙ  

  ⌠ 2024 3 31 ̆ ֲ ᴍ ‪ṿҹ 1.2153 ᾝ ᴍ̆ ‪ṿҹ 1.2153 ᾝ̆

ᾝᴍ ‪ṿҹ 0.1713 ᾝ̆ᴍ ‪ṿҹ 0.1713 ᾝȂ ῤ ‪ṿ ҹ

-2.32%̆ҙ ‰ ҹ-0.93%Ȃ  

4.6 ῤ ֲ ֟‪ṿ   

Ȃ 

¡5  

5.1 ֟ ’  

    ֲ̂ ᾝ̃  ֟ ᶛ̂%  ̃ 

1    - - 

   ῒҬ̔   - - 

   ᴨᾢ   - - 

   ₡   - - 

   ֟Ḥ ₡   - - 

2    20,307,915.62 2.86 

3    619,683,622.20 87.25 

   ῒҬ̔ṽ├  619,683,622.20 87.25 

   ֟ ├  - - 

4    - - 

   ῒҬ̔   - - 

     - - 

     - - 

     - - 

5  ӯ῀ ֟  - - 

   
ῒҬ̔ӯ ӯ῀

֟  
- - 

6  ΐ  - - 

ט  7   5,656,854.75 0.80 
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8  ῒז ֟  64,585,621.71 9.09 

9    710,234,014.28 100.00 

̔ ֜ └ Ȃ ҍ ├₮

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-  581,205,785.09  83.00  

AA+ AA-  -  -  

A+ A-  2,663,717.21  0.38  

BBB+ BBB-  3,243,774.69  0.46  

BB+ BB-  -  -  

B+ B-  -  0.00  

CCC+ CCC-  -  0.00  

  32,570,345.21  4.65  

̔ 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 US912797KG11 B 0 06/25/24 165,600 116,057,233.37 16.57 

2 US912810TV08 
T 4 3/4 

11/15/53 
125,000 96,340,277.12 13.76 

3 US91282CJJ18 
T 4 1/2 

11/15/33 
125,000 92,216,769.40 13.17 

4 US912797HG57 B 0 04/25/24 100,000 70,701,556.51 10.10 

5 US912796ZW23 B 0 06/20/24 70,900 49,721,845.28 7.10 



Ḥῃ ṽ├̂QDIĨ2024 1  
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̔ ṽ├ף ҹ ISIN Ȃ 

5.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ֟ ├

  

֟ ├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-115,705,600.00 ᾝ̆ Ὲᾛᴇṿ ꜚ

ҹ-1,328,661.73 ᾝ̆ ט ҬȂ    

5.9 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠   

      ᵬ   ֲ  
Ὲᾛᴇṿ̂ ֲ

ᾝ̃  

֟

‪ṿ ᶛ̂ %  ̃ 

1 

DRX DLY 

20+ YR 

TEARS 

BULL 3X 

ETF   

Direxion 

Shares ETF 

Trust 

20,307,915.62 2.90 

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 ֟   
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    ֲ̂ ᾝ̃  

1  ₮Ḡ   2,640,934.51 

2  ├   - 

3  ≠  - 

4  ≠   - 

5    61,944,687.20 
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8.2 ‗ ῒז Ḥ   

‗ ῒז Ḥ Ȃ  

¡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 Ȃ 

9.3   

Ḥ ᴋῈ ̔https://www.cxfund.com.cnȂ  

   

   

Ḥ ᴋῈ  

2024 4 22  


