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2.1

2019

7

1

§1

2019 10 21

2019 9 30

§ 2

QDI

004998

004998

2017 12 11

25,760,041.01

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

1 004999
2 1.1447 10,339,129.38

0.1618 15,420,911.63

§3

3.1

2019 7 1 2019 9 30
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100

4.2

4.3
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4.5
4.5.1
187
31 51 36 44 6 83
68bps  5.26%
8
7-8 1.65%
9
1.08%
4.5.2
2019 9 30 1.1447 1.1447
0.1618 0.1618 2.98%
2.67%
4.6
2017 12 20 2018 3 19
8§85



QDI

2019

3

5.1
%
1 - -
25,376,776.32 84.15
25,376,776.32 84.15
4 - -
5 - -
6 - -
7 3,962,415.28 13.14
818,030.42 2.71
30,157,222.02 100.00
5.2
5.3
5.4

11




QDI

2019

5.5
AAA+  AAA- 2,726,181.87 9.25
AA+  AA- 0.00 0.00
A+ 1,488,788.87 5.05
BBB+ BBB- 1,458,757.33 4.95
BB+ BB- 10,378,907.84 35.20
B+ 3,589,645.28 12.17
CCC+ CCC 0.00 0.00
5,734,495.13 19.45
5.6
(
)
1 | US9128284Q05 T 2 1/2 05/31/20 3,500 2,485,861.87 8.43
2 | XS1719264324 |ANTOIL 9 3/4 12/05/20 Corp 3,000, 2,185,589.76 7.41
3 | XS1905682883 | ZZTRAN 6 1/2 06/26/22 3,000, 2,141,921.67 7.26
4 | XS2042677315| ZHAPIE 5.6 09/10/22 3,000, 2,137,741.59 7.25
5 | XS1820761556 GEMDAL 6 09/06/21 2,500] 1,797,860.45 6.10
ISIN
5.7
5.8

11
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5.10

5.10.1

5.10.2

5.10.3
1 697.32
2 -
3 -
4 389,525.25
5 427,807.85
6 -
7 -
8 -
9 818,030.42

5.104

5.10.5

5.10.6

§6

26,831,595.41

5,989,149.10

7,060,703.50

25,760,041.01

11
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3

7.1

7.2

8.1

8.2

9.1

9.2

§7

§8

§9

10

11

20%

20%
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9.3

http://www._cxfund.com.cn
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