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8§ 2
2.1
QDI
004998
004998
2017 12 11

1,131,682,275.79

004999

1.1977 1,099,803,767.84
0.1681 31,878,507.95
2.2
(Barclay Global Aggregate Index)*70%+
*30%
2.3
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2.4
Brown Brothers Harriman & Co.
140 Broadway New York, NY 10005
140 Broadway New York, NY 10005
2.5
www . cxfund.com.cn
68 38
7088
2.6
68 9 37
38
83
3.1
3.1.1 (2024 1 1 -2024 6 30 )
-4,703,872.16
-10,934,707.82
-0.0179
-1.49%
-3.74%
3.1.2 (2024 6 30 )
-155,845,694 .96
-0.1377
1,355,451,048.43
1.1977
3.1.3 (2024 6 30 )
19.77%
1
2
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3
3.2
3.2.1
1.13% 0.46% 0.48% 0.25% | 0.65% 0.21%
-1.45% 0.48% -0.15% 0.27% | -1.30% 0.21%
-3.74% 0.42% -1.08% 0.25% | -2.66% 0.17%
-4._78% 0.56% 0.68% 0.28% | -5.46% 0.28%
-2.86% 0.94% -2.87% 0.34% | 0.01% 0.60%
19.77% 0.66% 5.90% 0.29% | 13.87% 0.37%
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4.1
4.1.1
2003 63
1.65
44 .55%
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2 19 4.392%
4.5.2
2024 6 30 1.1977 1.1977
0.1681 0.1681
-3.74% -1.08%
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2024 6 30 2023 12 31
9,419,751.74 1,946,436.13
107,057.57 3,446,694 .05
2,466.61 2,940,848.69
1,317,495,669.91 178,862,146.42
29,380,233.00 6,403,610.72
1,288,115,436.91 172,458,535.70
- -1,850.83
10,002,494.52 14,807,702.19
265,033.08 47,549.14
24,458,391.04 6,011,465.55
1,361,750,864.47 208,060,991.34
2024 6 30 2023 12 31
4,788,924.82 1,534,963.12
1,060,793.62 158,547.98
265,198.41 39,637.01
94,113.53 17,477.00
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QDI 2024
6.4.7.9 90,785.66 123,105.37
6,299,816.04 1,873,730.48
6.4.7.10 1,131,682,275.79 165,712,184.10
6.4.7.11 - -
6.4.7.12 223,768,772.64 40,475,076.76
1,355,451,048.43 206,187,260.86
1,361,750,864.47 208,060,991.34
2024 6 30 QDI 1.1977
QDI 0.1681 1,131,682,275.79
QDI 1,099,803,767.84 QDI
31,878,507.95
6.2
2024 1 1 2024 6 30
2024 1 1 2024 | 2023 1 1 2023
6 30 6 30
-6,185,805.89 373,061.19
1. 22,560.14 6,968.32
6.4.7.13 18,341.35 3,430.59
4,218.79 3,537.73
2- {3 ”
18,285,562.54 1,149,950.94
6.4.7.14 - -281,223.48
6.4.7.15 437,800.33 1,499.75
6.4.7.16 20,998,485.82 6,112,876.79
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 -3,505,847.39 -4,843,434.02
6.4.7.20 355,123.78 160,231.90
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3.
o 6.4.7.21 -6,230,835.66 -1,056,351.25
4- _11
~18,338,585.71 218,588.49
5 R _71
6.4.7.22 75,492.80 53,904.69
4,748,901.93 947,182.07
1 6.4.10.2.1 3,642,501.41 673,813.70
2 6.4.10.2.2 910,625.35 168,453.38
3 - -
4 - -
5 - -
6.4.7.23 - -
32,966.16 7,504.09
6.4.7.24 162,809.01 97,410.90
o -10,934,707.82 -574,120.88
B -10,934,707.82 -574,120.88
-10,934,707.82 -574,120.88
6.3
2024 1 1 2024 6 30
2024 1 1 2024 6 30

165,712,184.10

- 40,475,076.76

206,187,260.86
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165,712,184.10

40,475,076.76

206,187,260.86

965,970,091.69

183,293,695.88

1,149,263,787.5

7

-10,934,707.82

-10,934,707.82

965,970,091.69

194,228,403.70

1,160,198,495.3

9

1,062,313,136.65

213,879,545.20

1,276,192,681.8

5

-96,343,044.96

-19,651,141.50

-115,994,186.46

1,131,682,275.79

223,768,772.64

1,355,451,048.4

3

2023

2023 6 30

69,083,709.94

17,390,348.33

86,474,058.27

69,083,709.94

17,390,348.33

86,474,058.27

47,858,584.00

12,755,990.46

60,614,574.46
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-574,120.88

-574,120.88

47,858,584.00

13,330,111.34

61,188,695.34

1.
101,235,197.37 27,343,622.64 128,578,820.01
2.
-53,376,613.37 -14,013,511.30 -67,390,124.67
116,942,293.94 30,146,338.79 147,088,632.73
6.1 6.4
6.4
6.4.1

[2017]1207

201,179,360.77
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6.4.3

2024 6 30

2024 6 30

6.4.4

6.4.5

6.4.6
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20% 1
1 ) 1 1)
50% 1
50% 20%
(6) 0.1%
2023 39
2023 8 28
@
6.4.7
6.4.7.1
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2024

2024

6

30

1,191,644,304.21

5,172,287.04
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2024 6 30
10,397.54
825.00
825.00
19,890.78
59,672.34
90,785.66
6.4.7.10
2024 1 1 2024 6 30
165,712,184.10 165,712,184.10
1,062,313,136.65 1,062,313,136.65
"o -96,343,044.96 -96,343,044.96
/ - -
/ - -
1,131,682,275.79 1,131,682,275.79
6.4.7.11
6.4.7.12
-24,596,324.81 65,071,401.57 40,475,076.76
-24,596,324.81 65,071,401.57 40,475,076.76
-4,703,872.16 -6,230,835.66 -10,934,707.82
-126,545,497.99 320,773,901.69 194,228,403.70
-139,161,527.26 353,041,072.46 213,879,545.20
12,616,029.27 -32,267,170.77 -19,651,141.50
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-155,845,694.96

379,614,467.60

223,768,772.64

6.4.7.13
2024 1 1 2024 30
6,654.87
451.60
11,234.88
18,341.35
6.4.7.14
6.4.7.14.1
6.4.7.15
2024 1 1 2024 6 30
/ 12,272,061.02
/ 11,805,046.11
29,214.58
437,800.33
6.4.7.16
6.4.7.16.1
2024 1 1 2024 6 30
— 9,548,130.15

11,450,355.67

20,998,485.82
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6.4.7.16.2

2024 1 1

2024 6 30

24
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6.4.7.21
2024 1 1 2024 6 30
1. -6,199,875.66
-5,159,474._45
-1,040,401.21
2. -30,960.00
-30,960.00
3. -
-6,230,835.66
6.4.7.22
2024 1 1 2024 6 30
74,955.87
536.93
75,492.80
1
7 25%
2
6.4.7.23
6.4.7.24
2024 1 1 2024 6 30
19,890.78
59,672.34
83,245.89
162,809.01
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6.4.8
6.4.8.1

6.4.8.2

6.4.9
6.4.9.1

6.4.9.2

“ BBH”

6.4.10
6.4.10.1
6.4.10.1.1

6.4.10.1.2

2024 1 1
30

2024

6

2023 1 1

2023 6 30

%

%

49,033,700.00

2.19

10,393,581.00

3.03

6.4.10.1.3

2024

1

1

2024

26

6

47

30

2023 1 1

2023 6 30




Il 2024
% %
10,000,000.00 100.00 6,900,000.00 100.00
6.4.10.1.4
6.4.10.1.5
6.4.10.1.6
6.4.10.2
6.4.10.2.1
2024 1 1 2024 6 | 2023 1 1 2023
30 6 30
3,642,501.41 673,813.70
1,024,373.83 307,007.27
2,618,127.58 366,806.43
1.00%
x 1.00%/
6.4.10.2.2
2024 1 1 2024 6 [ 2023 1 1 2023
30 6 30
910,625.35 168,453.38
0.25%
x 0.25%/
6.4.10.3 ( )
( )
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6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
6.4.10.5.1
6.4.10.5.2
6.4.10.6
2024 1 1 2024 6 30 2023 1 1 2023 6 30
BBH 503,797.12 -1,802.81 2,468,310.86 -2,483.34
8,915,954.62 8,457.68 2,299,262.51 5,768.84
1
2024 6 30
2023 6 30
2 BBH
6.4.10.7
6.4.10.8
6.4.11
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6.4.13.2
10%
10%
6.4.13.2.1
2024 6 30 2023 12 31
A-1 385,423,304.86 35,024,754.46
A-1 - -
102,577,253.00 9,105,731.51
488,000,557..86 44.,130,485.97
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2024 6 30 2023 12 31
AAA 794,192,323.16 51,750,268.39
AAA 5,922,555.89 76,577,781.34
800,114,879.05 128,328,049.73
“ AAAY AAA
AAA " ” AAA
AAA
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6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1
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2024 6 6 6 -1 1-5 5
30
9,419,751.74 - - - 9,419,751.74
107,057 .57 - - - 107,057.57
2,466.61 - - - 2,466.61]
395,580,558.992,419,998.9 800,114,879.029,380,233.0[1,317,495,669.9
6 0 5 0 1
- - -| 265,033.08 265,033.08
24,458,391.0
- - - 24,458,391 .04
10,002,494 .5
- - - 10,002,494.52
405,109,834.8/92,419,998.9 800,114,879.0/64,106,151.6/1,361,750,864.4
8 0 5 4 7
- - -14,788,924.82 4,788,924.82
- - -11,060,793.62 1,060,793.62
- - - 265,198.41 265,198.41
- - - 94,113.53 94,113.53
- - - 90,785.66
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- - -11,534,963.12 1,534,963.12
- - -| 158,547.98 158,547.98
- - - 39,637.01 39,637.01
- - - 17,477.00 17,477.00
- - - 123,105.37 123,105.37
- - -11,873,730.48 1,873,730.48

49,054,663.32

20,539,504.2/107,788,545.4/ 28,804,547 .8
1 206,187,260.86

6 7
6.4.13.4.1.2
2023 12
2024 6 30
31
27 -20,522,233.46 -2,919,672.83
27 20,522,233.46 2,919,672.83
6.4.13.4.2
6.4.13.4.2.1

2024 6 30
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23,712.43

23,712.43

1,216,420,033.38

439.15

1,216,420,472.53

39,536.71

4.

34
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5% -60,819,024.61 -8,511,298.49
21.96 75,109.33
5%
-21.96 -75,109.33
5%
6.4.13.4.3
VaR Value at Risk
6 30
6.4.13.4.3.1
2024 6 2023 12 31
%
29,380,233.00 2.17 6,403,610.72 3.11
1,288,115,436.91 95.03 172,458,535.70 83.64
1,317,495,669.91 97.20 178,862,146.42 86.75

6.4.13.4.3.2
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6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2024 6 30 2023 12 31
1,214,918,416.91 169,756,414.91
102,577, 253.00 9,105,731.51
1,317,495,669.91 178,862,146.42
6.4.14.2.2
(
)
6.4.14.3
2024 6 30 (2023 12
31 )
6.4.14.4

36 47
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6.4.15
87

7.1

%

1 - -

29,380,233.00 2.16

1,288,115,436.91 94.59

1,288,115,436.91 94.59

4 - -

5 - -

6 - -

7 9,526,809.31 0.70

8 34,728,385.25 2.55

9 1,361,750,864.47 100.00
7.2
7.3
7.4
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QDI 2024
7.5
7.5.1 2% 20
7.5.2 2% 20
7.5.3
7.6
%
AAA+  AAA- 1,179,615,628.02 87.03
AA+  AA- - -
A+ A- 2,578,596.19 0.19
BBB+ BBB- 3,343,959.70 0.25
BB+ BB- - -
B+ B- - -
CCC+ CcCc- - -
102,577,253.00 7.57
7.7
%
T4 1/2
US91282CJJ18 517,500 | 373,611,353.45 27.56
11/15/33
US912797JT50 | B 0 07/25/24 304,130 | 215,992,365.76 15.94
T 4 3/8
US91282CKQ32 213,800 | 152,948,566.95 11.28
05/15/34
T 4 3/4
US912810TV08 155,000 | 114,527,165.94 8.45
11/15/53
US912797KY27 | B 0 08/20/24 120,000 84,899,489.37 6.26

7.8

7.9

ISIN

38
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7.10
%
Direxion
DRX DLY 20+ YR 29,380,233
1 ETF Shares ETF 2.17
TEARS BULL 3X .00
Trust
7.11
7.11.1
7.11.2
7.11.3
1 2,466.61
2 10,002,494.52
3 265,033.08
4 _
5 24,458,391.04
6 -
7 -
8 -
9 34,728,385.25
7.11.4
7.11.5

7.11.6
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8.1

§8

%

30,960 36,553.05 | 782,902,009.45 69.18 348,780,266.34 30.82
8.2
%
106,815.91 0.01
8.3
0~10
0~10
§9
2017 12 11 201,179,360.77
165,712,184.10
1,062,313,136.65
96,343,044.96
1,131,682,275.79
§ 10
10.1
10.2
10.2.1
10.2.2
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2024

10.3

10.4

10.5

10.6
10.6.1

10.6.2

10.7
10.7.1

(%)

(%)

ADMIRALTY
HARBOUR

=

BNP

BOCI

CCB

CEB

CICC

CITI

CITIC

CITIC CLSA

CS

DBS

GS

N G R R R

28,900.47

GUOTAI JUNAN
SECURITIES(HONG
KONG) LIMITED

HSBC

HUATAI
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2024

Haitong
International

ICBC
INTERNATIONAL

JPM

MIZUHO
SECURITIES

Morgan Stanley &
Co Int"l Plc

=

NOMURA

SC

SC Lowy

SPDB

UBS

VANTAGE

ZHONGTAI

R e e e e Ll
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(%)

(%)

%

(%)

ADMIRALTY
HARBOUR

1,044,126.30

BNP

148,237,078.44

BOCI

CCB

CEB

CICC

11,859,620.30

o

.53

CITI

209,396,631.77

o

.35

CITIC

CITIC CLSA

CS

DBS

2,360,218.85

GS

401,582,012.88

17.93

48,094,130
.64

100.
00

GUOTAI
JUNAN
SECURITIES(
HONGKONG)
LIMITED

HSBC

279,803,107.10

12.49

HUATAI

1,189,792.57

Haitong
Internation
al
ICBC
INTERNATION
AL
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DIl 2024
10 2023 2024-3-29
11 2023 2024-3-29
12 2024-4-1
13 2024 1 2024-4-22
14 2024 2024-4-22
15 2024-5-7
16 2024-5-10
17 2024-5-13
18 2024-5-23
19 2024-6-15
20 2024-6-15
21 2024-6-17
22 2024-6-20
23 2024-6-24
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24 2024-6-25

25 2024-6-26

26 2024-6-26

27 2024-6-27

28 2024-6-28

§ 11

11.1 20%
20%

11.2

§ 12

12.1

12.2

12.3

https://www.cxfund.com.cn
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