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2019

86
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30

2019 6 30 2018 12 31
6.4.6.1 1,739,016.60 3,646,748.46
9,876.91 6,982.94
550.96 378.75
6.4.6.2 28,341,079.51 20,069,056.64
1,514,386.41 199,410.28
26,826,693.10 19,869,646.36
6.4.6.3 - -
6.4.6.4 - -
- 5,868.44
6.4.6.5 322,753.81 295,455.01
4,952.40 900.73
9,178.30 99.92
6.4.6.6 874,805.58 -
31,302,214.07 24,025,490.89

2019 6 30 2018 12 31
6.4.6.3 - -
157,210.91 -
1,260,379.88 79,913.32
25,009.98 20,439.30
6,252.49 5,109.82
6.4.6.7 - -
4,581.73 9,006.22
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6.4.6.8 22,625.31 130,000.00
1,476,060.30 244 ,468.66
6.4.6.9 26,831,595.41 23,206,528.02
6.4.6.10 2,994,558.36 574,494 .21
29,826,153.77 23,781,022.23
31,302,214.07 24,025,490.89
2019 6 30 QDI 1.1116
QDI 0.1617 26,831,595.41
QD11 11,474,609.84 QD11 15,356,985.57
6.2
2009 1 1 2019 6 30
209 1 1
2019 6 30

17

52




QDI 2019

4, “ 42,059.81 -80,556.50
5, « 6.4.6.19 2,166.09 3,909.42
174,862.92 286,707.65
1 6.4.9.2.1 106,591 .48 130,367.01
2 6.4.9.2.2 26,647.83 32,591.84
3 - -
4 6.4.6.20 1,653.98 2,056.87
5 - -
6 2,185.68 1,925.11
7 6.4.6.21 37,783.95 119,766.82
- 1,586,407.92 _413,484.40
B 1,586,407.92 _413,484.40

6.3

2019 1 1 2019 6 30
2019 1 1 2019 6
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

15,903,009.96

1,523,476.98

17,426,486.94

-12,277,942.57

-689,820.75

-12,967,763.32
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26,831,595.41

2,994,558.36

29,826,153.77
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28,055,907.58 -187,630.48 27,868,277.10
- -413,484.40 -413,484.40
L -2,042,695.46 96,353.74 -1,946,341.72
3,345,691.21 -89,316.68 3,256,374.53
-5,388,386.67 185,670.42 -5,202,716.25
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1,739,016.60

2019

1,343,728.14

6
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395,288.46

6.4.6.2
2019 6 30
26,455,258.12 26,826,693.10 371,434.98
26,455,258.12 26,826,693.10 371,434.98
1,589,508.06 1,514,386.41 -75,121.65
28,044,766.18 28,341,079.51 296,313.33
6.4.6.3
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322,753.81
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2019 6 30
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536,931.14 296,725.09 833,656.23
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6.4.8.1
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Brown Brothers Harriman & Co.

6.4.9
6.4.9.1
6.4.9.1.1
6.4.9.1.2
2009 1 1 2018 6 30 2018 1 1 2018 6 30
13,701,483.76 18.94%  30,195,138.01 25.88%
6.4.9.1.3
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- - 8,400,000.00 100.00%
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6.4.9.1.5
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6.4.9.4.1

6.4.9.4.2

6.4.9.5

2019 1 1 2019 6 30 2018 1 1 2018 6 30

881,413.14 1,887.18 299,740.42 2,236.13

Brown

Brothers
Harriman ¢
Co

857,603.46 -1,922.84 479,282.40 -696.92

2019 6 30 9,876.91 (2018 12

31 6,982.94 )
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6.4.9.7

6.4.10

6.4.11 2019 6 30

6.4.11.1 /
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6.4.12.3.1

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1
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881,413.14

857,603.46]

1,739,016.60
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9,876.91 - - - - 9,876.91
550.96 - - - - 550.96
2,794,359.31 -1 19,815,049.08 4,217,284.71| 1,514,386.41 28,341,079.51
0.00 - - - 4,952.40 4,952.40
0.00 - - -|  322,753.81 322,753.81
0.00 - - - - 0.00
0.00 - - -| 874,805.58 874,805.58
0.00 - - - 9,178.30 9,178.30
3,686,200.32 -1 19,815,049.08 4,217,284_71] 3,583,679.96 31,302,214.07
- - - -1 1,260,379.88 1,260,379.88
- - - - 2,789.52 2,789.52
- - - - 25,009.98 25,009.98
- - - - 6,252.49 6,252.49
- - - - 4,581.73 4,581.73
- - - - 19,835.79 19,835.79
- - - -| 157,210.91 157,210.91
- - - -1 1,476,060.30 1,476,060.30
3,686,200.32 -1 19,815,049.08 4,217,284.71| 2,107,619.66 29,826,153.77,
2018 12 316 6 -1 1-5 5]
119,246.46 - - -1 3,527,502.00 3,646,748.46
6,982.94 - - - - 6,982.94
378.75 - - - - 378.75
-1 1,316,457.84| 13,389,719.26/ 5,163,469.26 199,410.28 20,069,056.64
5,868.44 - - - - 5,868.44
- - - -|  295,455.01 295,455.01
- - - - 900.73 900.73
- - - - 99.92 99.92
132,476.59 1,316,457.84| 13,389,719.26| 5,163,469.26| 4,023,367.94 24,025,490.89
- - - - 79,913.32 79,913.32
- - - - 20,439.30 20,439.30
- - - - 5,109.82 5,109.82
- - - - 9,006.22 9,006.22
- - - -|  130,000.00 130,000.00
- - - -|  244,468.66 244,468 .66
132,476.59 1,316,457.84| 13,389,719.26| 5,163,469.26| 3,778,899.28 23,781,022.23
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6.4.12.4.1.2
2018 12 31
2019 6 30
27
415,946.29 132,249.50
27
-415,946.29 -132,249.50
6.4.12.4.2
6.4.124.2.1
2019 6 30
837,142.05 - 506,586.09 | 1,343,728.14
26,293,943.51 - - | 26,293,943.51
4,952.40 - - 4,952.40
315,479.51 - - 315,479.51
3,410.06 - - 3,410.06
874,805.58 - - 874,805.58
28,329,733.11 - 506,586.09 | 28,836,319.20
59,032.57 - - 59,032.57
157,210.91 - - 157,210.91
133.16 - - 133.16
216,376.64 - - 216,376.64
28,113,356.47 - 506,586.09 | 28,619,942.56
2018 12 31
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75,481.34 -11,917,386.52 | 1,992,867.86
15,453,606.64 - - | 15,453,606.64
900.73 - - 900.73
236,484 .52 - - 236,484 .52
15,766,473.23 -11,917,386.52 | 17,683,859.75
65,608.07 - - 65,608.07
65,608.07 - - 65,608.07
15,700,865.16 -11,917,386.52 | 17,618,251.68

6.4.12.4.2.2

S%
2019 6 30 2018 12 31
S% 1,405,667.82 785,043.26
S% -1,405,667.82 -785,043.26
5% 25,329.30 95,869.33
5% -25,329.30 -95,869.33
6.4.12.4.3

VaR (Value at Risk)

6 30

6.4.12.4.3.1
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2019 6 30 2018 12 31

% %
1,514,386.41 5.08 199,410.28 0.84
26,826,693.10 89.94 19,869,646.36 83.55
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6.4.13.2

6.4.13.3
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7.1

%

1 - -

2 1,514,386.41 4.84

3 26,826,693.10 85.70

26,826,693.10 85.70

4 - -

5 - -

6 - -

7 1,748,893.51 5.59

8 1,212,241.05 3.87

9 31,302,214.07 100.00
7.2
7.3
7.4
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2019

7.5
75.1 2% 20
7.5.2 2% 20
7.5.3
7.6
AAA+  AAA- 1,268,288.00 4.25
AA+  AA- 778,848.00 2.61
A+ A- 1,438,365.98 4.82
BBB+ BBB- 1,399,427.68 4.69
BB+ BB- 6,538,173.12 21.90
B+ B- 2,795,858.00 9.37
CCC+ CCC 0.00 0.00
12,607,732.32 42.27
7.7
1 [XS1987989248 SDGFIN 5.3 PERP 4,000 2,778,918.73 9.32
2 |XS1927035060, EVERRE 8 06/27/20 4,000 2,762,721.94 9.26
3 |XS1905682883 ZZTRAN 6 1/2 06/26/22 3,000 2,068,411.61 6.93
4 [XS1820761556] GEMDAL 6 09/06/21 2,500 1,744,162.95 5.85
5 [XS1908374322 WHMTR 5.98 PERP 2,000 1,438,365.98 4.82
ISIN
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7.8

7.9

7.10

1 TTT US ETF ProShares 1,514,386.41 5.08
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1 113009 968,240.00 3.25
2 110034 778,848.00 2.61
3 110031 300,048.00 1.01
7.11.5
7.11.6
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88
8.1
)

296 38,765.57 0.00 0.00% 11,474,609.84 | 100.00%
167 91,958.00 0.00 0.00% 15,356,985.57 | 100.00%
463 57,951.61 0.00 0.00% 26,831,595.41 | 100.00%

8.2
375,287.84 1.40%

8.3
10~50

10~50

44

52




QDI 2019

89

2017

12

11

201,179,360.77

23,206,528.02

15,903,009.96

12,277,942.57

26,831,595.41
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10.2

10.2.1

2009 3 2

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

BOCI SECURITIES - - - - -
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LIMITED

CCB

Citigroup Global
Markets Inc.

Goldman Sachs
Services Private
Limited

GUOTAI JUNAN
SECURITIES(HONGKONG)
LIMITED

NOMURA INTERNATIONAL

SC Lowy Financial (HK)
Ltd

SINOPAC

UBS AG

ZHONGTALI
INTERNATIONAL
FINANCIAL PRODUCTS
LIMITED

10.7.2

BOCI SECURITIES

1,654,687.52| 2.29% - - _
LIMITED
CCB 1,400,201.32| 1.94% - - -
Citigroup Global
7,038,066.47| 9.73% - - _
Markets Inc.
Goldman Sachs 7,072,891.71| 9.78% - 1,396,882.75 72.82%
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Services Private
Limited

GUOTAI JUNAN
SECURITIES(HONGKONG)
LIMITED

9,875,721.35

13.65%

NOMURA INTERNATIONAL

SC Lowy Financial (HK)
Ltd

6,350,868.67

2,998,301.94

8.78%
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QDI
1 31 2019 1 3
2 , 2019 1 10
3 2019 1 17
4 2018 4 2019 1 19
5 2019 1 24
6 2019 2 14
7 2019 3 1
8 2019 3 2
9 2019 3 25
10 2019 3 28
11 2018 2019 3 29
12 2019 3 30
13 2019 4 8
14 2019 4 17
15 2019 ! 2019 4 22
16 2019 4 26
17 2019 5 7
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18 209 5 9
19 2019 5 17
20 2019 5 23
21 2019 6 26
22 2019 6 27
23 2009 6 27
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