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10,548,070.74 - -| 10,548,070.74
2,845,278.50 - - 2,845,278.50
49,046,046.38 - -| 49,046,046.38
805,365,942.36 | 24,615,084.35 - |829,981,026.71
267,180.69 - - 267,180.69
602.84 - - 602.84
267,783.53 - - 267,783.53
805,098,158.83 | 24,615,084.35 - | 829,713,243.18

7.4.13.4.2.2

S%

2021 12 31

2020 12 31

S%

4,023,785.68

40,254,907.94

S%

-4,023,785.68
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S%

1,310,630.29

1,230,754.22

S%

-1,310,630.29

-1,230,754.22

7.4.13.4.3

VaR ValueatRisk

12 31

7.4.13.4.3.1

2021 12 31

2020 12 31

%

%

- 14,195,662.01 12.84 15,755,500.80 1.64
355,716.56 0.32 14,832,133.85 1.54

88,568,192.52 80.11 781,528,018.83 81.17

103,119,571.09 93.27 812,115,653.48 84.35
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7.4.13.4.3.2
95%
2021 12 2020 12
31 31
VaR 0.94% 2020 12 -1,036,681.12 -1,662,001.94
31 VaR 0.17%)
VaR
95%
2020
7.4.14
7.4.14.1
74.14.1.1
7.4.14.1.2
7.4.14.1.2.1
2021 12 31
89,706,829.88 13,412,741.21

0.00 ( 2020 12 31

699,776,711.40
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7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.1.3

2021
)

7.4.14.2

7.4.14.3

112,338,942.08

12 31

22

24

)

2021 12 31

2022 1 1

2021
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0.00 )

37

2020

(2020

12

12

30

2022

23

31

1



QDI 2021

§8
8.1
%
1 14,195,662.01 12.70
14,195,662.01 12.70
2 355,716.56 0.32
3 88,568,192.52 79.21
88,568,192.52 79.21
4 _ -
5 - -
6 - -
7 7,136,773.82 6.38
8 1,560,491.66 1.40
9 111,816,836.57 100.00
8.2
(%)
11,596,723.94 10.49
2,598,938.07 2.35
14,195,662.01 12.84
8.3
(%)
1,195,134.98 1.08
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1,620,156.16 1.47
4,854,491.82 4.39
1,935,492.22 1.75
1,295,507.64 1.17
3,294,879.19 2.98
14,195,662.01 12.84
(GICS)
8.4
( (@)
)
()
JINKE SMART
9666 | Hongkong
1 SERVICES 80,000 | 2,220,601.60 2.01
HK Exchange
GROUP-H
LITHIUM LAC
2 NYSE 11,590 | 2,151,803.85 1.95
AMERICAS CORP us
COUNTRY
GARDEN 6098 | Hongkong
3 44,000 | 1,680,004.48 1.52
SERVICES HK Exchange
HOLDINGS
1211 | Hongkong
4 BYD CO LTD-H 6,000 | 1,307,832.96 1.18
HK Exchange
BYD
285 | Hongkong
5 ELECTRONIC 55,500 | 1,295,507.64 1.17
HK Exchange
INTL CO LTD
TENCENT 700 | Hongkong
6 3,200 | 1,195,134.98 1.08
HOLDINGS LTD HK Exchange
AIDIGONG
286 | Hongkong
7 MATERNAL & 1,300,000 914,076.80 0.83
HK Exchange
CHILD HEALTH
189 | Hongkong
8 | DONGYUE GROUP 70,000 695,941.12 0.63
HK Exchange
CHAOJU EYE 2219 | Hongkong
9 131,500 687,017.02 0.62
CARE HOLDINGS HK Exchange
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LTD
E-STAR
6668 | Hongkong
10 COMMERCIAL 220,000 674,520.00 0.61
HK Exchange
MANAGEMENT
ALBEMARLE ALB
11 NYSE 300 447,134.22 0.40
CORP us
GUSHENGTANG 2273 | Hongkong
12 10,000 334,398.40 0.30
HOLDINGS LTD HK Exchange
TIANLI
EDUCATION
1773 | Hongkong
13 | INTERNATIONAL 200,000 312,323.20 0.28
HK Exchange
HOLDINGS
LIMITED
CHINA
RESOURCES
MIXC 1209 | Hongkong
14 9,400 279,365.74 0.25
LIFESTYLE HK Exchange
SERVICES
LIMITED
8.5
8.5.1 2% 20
«c )
1 BAIDU INC-CLASS A 9888 HK 30,153,071.44 3.13
CATHAY MEDIA AND
2 1981 HK 8,362,111.18 0.87
EDUCATION
CENTRAL CHINA
3 9982 HK 7,667,279.70 0.80
MANAGEMENT CO
4 BYD CO LTD-H 1211 HK 7,519,665.93 0.78
5 BILIBILI INC-CLASS Z 9626 HK 5,567,598.97 0.58
CHINA NONFERROUS
6 1258 HK 5,119,998.00 0.53
MINING CORP
7 DONGYUE GROUP 189 HK 4,384,285.39 0.46
JINKE SMART SERVICES
8 9666 HK 4,277,891.38 0.44
GROUP-H
E-STAR COMMERCIAL
9 6668 HK 4,069,873.95 0.42
MANAGEMENT
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2021

COUNTRY GARDEN
10 6098 HK 3,652,240.43 .38
SERVICES HOLDINGS
11 LITHIUM AMERICAS CORP LAC US 3,004,646.69 .31
SINO-OCEAN SERVICE
12 6677 HK 2,679,893.91 .28
NOLDINGS LTD
13 TENCENT HOLDINGS LTD 700 HK 2,335,364.26 .24
14 XINTE ENERGY CO LTD-H 1799 HK 2,182,848.76 .23
CHAOJU EYE CARE
15 2219 HK 1,891,980.02 .20
HOLDINGS LTD
16 NAYUKI HOLDINGS LTD 2150 HK 1,837,742.98 .19
HYGEIA HEALTHCARE
17 6078 HK 1,591,669.96 .17
HOLDINGS CO LTD
SHANGHAI FUDAN
18 1385 HK 1,558,494.75 .16
MICROELECT-H
BYD ELECTRONIC INTL CO
19 285 HK 1,343,199.56 .14
LTD
AIDIGONG MATERNAL &
20 286 HK 1,156,248.16 .12
CHILD HEALTH
8.5.2 2% 20
«c )
1 BAIDU INC-CLASS A 9888 HK 20,573,927.11 .14
JINKE SMART SERVICES
2 9666 HK 13,971,825.83 .45
GROUP-H
CATHAY MEDIA AND
3 1981 HK 8,256,382.35 .86
EDUCATION
4 BYD CO LTD-H 1211 HK 7,967,153.05 .83
CENTRAL CHINA MANAGEMENT
5 o 9982 HK 6,077,009.01 .63
CHINA NONFERROUS MINING
6 1258 HK 6,056,421.79 .63
CORP
7 BILIBILI INC-CLASS 7 9626 HK 6,049,953.87 .63
8 DONGYUE GROUP 189 HK 4,818,037.24 .50
E-STAR COMMERCIAL
9 6668 HK 3,552,780.78 .37
MANAGEMENT
10 LITHIUM AMERICAS CORP LAC US 2,523,192.38 .26
SINO-OCEAN SERVICE
11 6677 HK 2,078,446.92 .22
NOLDINGS LTD
12 COUNTRY GARDEN SERVICES 6098 HK 1,792,744 .22 .19

61 77




QDII

2021

HOLDINGS
HYGEIA HEALTHCARE
13 6078 HK 1,700,741.57 0.18
HOLDINGS CO LTD
14 NAYUKI HOLDINGS LTD 2150 HK 1,493,348.91 0.16
SHANGHAI FUDAN
15 1385 HK 1,312,776.43 0.14
MICROELECT-H
16 XINTE ENERGY CO LTD-H 1799 HK 1,309,494 .36 0.14
17 TENCENT HOLDINGS LTD 700 HK 1,046,544 .80 0.11
CHAOJU EYE CARE HOLDINGS
18 2219 HK 831,094.04 0.09
LTD

19 YUEXIU SERVISEC GROUP LTD 6626 HK 816,623.91 0.08
20 CHINA MOBILE LTD 941 HK 800,566.56 0.08

8.5.3
106,150,344 .01
95,535,292.04

8.6

AAA+  AAA- 28,755,171.42 26.01
AA+  AA- - 0.00
A+ - 0.00
BBB+ BBB- 4,229,486.36 3.83
BB+ BB- 6,382,203.21 5.77
B+ 14,623,943.09 13.23
CCC+ CcC - 0.00
34,577,388.44 31.28
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8.7
1 US9128286M72| T 2 1/4 04/15/22 20,250 12,988,967.38 11.75
2 |US9128287zX16| T 0 1/8 06/30/22 16,500 10,516,201.99 9.51
3  |XS2098347821 LVGEM 12 03/10/23 23,000 10,414,450.92 9.42
4 [XS2342920050, MSCNTF 0 06/11/26 18,000 9,525,754.85 8.62
5 |XS2250419467| ZHYIHC 1 11/05/25 100,000 7,697,540.48 6.96
ISIN
8.8
8.9
8.10
%
PROSHARES
ProShares
1 ULT -3X ETF 355,716.56 0.32
Trust
20+ YR TSY
8.11

8.11.1

63

77




QDII 2021

8.11.2

8.11.3
1 52.23
2 168,532.79
3 671.36
4 1,367,231.87
5 24,003.41
6 -
7 -
8 -
9 1,560,491.66

8.11.4

1 |XS2342920050, MSCNTF 0 06/11/26 9,525,754.85 8.62
2 [XS2250419467| ZHYIHC 1 11/05/25 7,697,540.48 6.96
3 |XS2333568751| MEITUA 0 04/27/27 4,229,486.36 3.83
4 |XS2348326112| CGSHCO 0 06/01/22 4,000,598.56 3.62

8.11.5

8.11.6
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§9
9.1
()

3,210 31,318.06 48,375,655.38 48.12% 52,155,302.90 | 51.88%

9.2
42,454.41 0.04%

9.3
0~10
0~10
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§10

201712 11 H 201,179,360.77

774,423,465.21

111,443,653.40

785,336,160.33

100,530,958.28
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11.1

11.2

11.21
2021
2021
2021

2021

11.2.2

2021

11.3

11.4

11.5

11.6

11.7
11.7.1

10

§11

25

28

19

27

67
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40,000.00
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BNP

BOCI SECURITIES

LIMITED

CCB

154,637,075.16

76.67%

473,339.66

88.52%

CEB

CITIC

Citigroup Global

Markets Inc.

CREDIT SUISSE

DBS BANK LIMITED HONG

KONG BRANCH

Goldman Sachs
Services Private

Limited

6,918,295.85

3.43%

23,292.50

4.36%

GUOTAI JUNAN
SECURITIES(HONGKONG)

LIMITED

Huatai

1,360,852.29

0.67%

13,608.52

2.54%

ICBC INTERNATIONAL H

JP Morgan

Morgan Stanley

NOMURA INTERNAT IONAL|

SC Lowy Financial (HK)

Ltd

SPDB

37,306,588.11

18.50%

18,653.40

3.49%%
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STANDARD CHARTERED

BANK

UBS AG

ZHONGTAI

INTERNATIONAL

FINANCIAL PRODUCTS

LIMITED

1,462,824.64

.73%

5,833.99

1.09%

11.7.2

SPDB

[2007]48

<1998>29
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BNP 121,422,051.28 3.30% | - - -

BOCI SECURITIES |23,983,199.20|0.65% | - - -
LIMITED

CCB 80,458,548.52|2.19% | - - -

CEB 1,966,369.65 | 0.05% | - - -

CITIC 91,957,658.98|2.50% | - - -

Citigroup Global

Markets Inc.

370,229,798.67

10.07%

CREDIT SUISSE

261,834,840.97

7.12%

DBS BANK LIMITED HONG

KONG BRANCH

540,792,732.18

14.70%

Goldman Sachs

Services Private

211,101,464.41

5.74%

23,635,024.91

100.00%

Limited
GUOTAI JUNAN 214,651,513.20 5.84% | - - -
SECURITIES(HONGKONG)
LIMITED
Huatai 69,699,485.85|1.89% | - - -

ICBC INTERNATIONAL H

46,114,443.24

1.25%

JP Morgan

121,758,822.61

3.31%

Morgan Stanley

344,199,865.07

9.36%

NOMURA INTERNATIONAL|

419,742 ,866.89

11.41%

SC Lowy Financial (HK)

46,887,208.10

1.27%
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Ltd
SPDB - - - - -
STANDARD CHARTERED (112,589,541.18 3.06% | - - -
BANK
UBS AG 474,925,508.4212_.91%| - - -
ZHONGTALI 3,240,542.55 | 0.09% | - - -

INTERNATIONAL

FINANCIAL PRODUCTS

LIMITED
73,133,178.36|1.99% | - - -
4,963,768.53 [0.13% | - - -
42,687,996.81|1.16% | - - -
11.8
2021 1 14
1
2021 1 14
2
3 2020 4 2021 1 22
4 2021 1 22
2020 4
2021 1 26
5
28
6 2021 3 2
28
7 2021 3 2
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8 2021 3 2
9 2021 3 2
10 2021 3 2

2021 3 26
11

2021 3 30
12 2020

2021 3 30
13

2020

2021 3 31
14

2021 3 31
15

2021 1 2021 4 21

16

2021 4 21
17

2021

2021 4 283
18 2021 1

2021 4 30
19

2021 5 17
20

2021 5 27
21

2021 6 22
22
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2021 6 29
23
24 2021 7 1
25 2021 7 5
2021 7 14
26
2021 2 2021 7 21
27
2021 7 21
28
2021
2021 7 22
29
2021 7 29
30
31 2021 8 5
32 2021 8 6
2021 8 11
33
2021 8 13
34
2021 8 18
35
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2021 8 18
36

2021 8 20
37

2021 8 26
38

2021 8 31
39 2021

2021 8 31
40

2021

41 2021 9 2

2021 9 16
42

2021 9 16
43

2021 10 12
44

2021 10 21
45

2021 3 2021 10 27

46

2021 10 27
47

2021

2021 11 9

48
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2021 11 16
49

2021 11 23
50

2021 11 23
51

2021 11 30
52 2021 2

2021 12 2
53

2021 12 3
54

2021 12 14
55

2021 12 22
56

2021 12 23
57

2021 12 30
58

2022
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§12

12.1 20%
20%

12.2
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§13

13.1

13.2

13.3

2022 3 31
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