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2.1

2020

4

1

§1

2020 7 17

2020 6 30

§2

QDI

004998

004998

2017 12 11

782,313,859.79

(Barclay Global Aggregate
Index)*70%+ *30%
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2

Brown Brothers Harriman & Co.

1 004999
2 1.1853 770,581,164.84
0.1674 11,732,694 .95
§3
3.1
2020 4 1 2020 6 30
1. 7,703,348.87
2. 33,954,951.73
3. 0.0439
4. 927,255,540.28
5. 1.1853
1
2
3.2
3.2.1
3.85% 0.21% 1.94% 0.20% 1.91% 0.01%
2.3% 0.26% 3.40% 0.34% | -1.01% -0.08%
6.63% 0.20% 5.70% 0.28% 0.93% -0.08%
18.53% 0.21% 14_00% 0.24% 4_.53% -0.03%
3 11
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3.2.2

k0

19.10% ——

1 2017 12 11 2020 6 30

2 6
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2017 12 2020 5

14
11 6
100
2020 1
) - 5 2016 4
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4.5
4.5.1

4.5.2

2020 6 30 1.1853 1.1853
6 11
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0.1674 0.1674 3.85%
1.94%
4.6
§5
5.1
%

1 - -
849,827,194.29 89.64
849,827,194.29 89.64
4 - -
5 - -
6 - -
7 64,555,576.83 6.81
33,689,821.14 3.55
948,072,592.26 100.00
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QDII

2020

2

5.3
5.4
5.5
AAA+  AAA- - -
MM+ AA- - -
A+ A- - -
BBB+ BBB- - -
BB+ BB- 185,788,893.40 20.04
B+ B- 358,080,324.18 38.62
ccc+ Cce - -
305,957,976.71 33.00
5.6
( )
RISSUN 8 3/4
1 | XS2107618881 103,500 73,328,512.35 7.91
01/28/21
HUAYNP 11
2 | XS1906306508 80,000 57,460,053.80 6.20
11/16/21
3 200401 20 01 500,000 50,045,000.00 5.40
CDECST 7 1/2
4 | XS1896607311 68,000 48,264,802.75 5.21
02/12/22
JINKE 8 3/8
5 | XS2010988074 60,000 43,067,005.53 4.64
06/20/21
ISIN

11
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5.7
5.8
( ) 0

1 XUCUO Curency 14,628,900.00 1.58

5.9

5.10

5.10.1

5.10.2

5.10.3
1 14,629,070.41
2 -
3 -
4 18,723,550.12
5 337,200.61
6 -
7 -
8 -
9 33,689,821.14

5.10.4

5.10.5

11
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5.10.6
§6
777,012,753.32
44,531,125.07
39,230,018.60
782,313,859.79
§7
7.1
7.2
§8
8.1 20%
20%
8.2

10

11
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9.1

9.2

9.3

§9

http://www.cxfund.com.cn

11 11

2020

7

21



