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213,402.59 - - 213,402.59
197.45 - - 197.45
213,600.04 - - 213,600.04
74,814,209.70/4,916,753.57 914,154.60 80,645,117.87
2021 31
3,572,148.63/2,756,839.74 - 6,328,988.37
23,294,862.9
75,699,508.11 - 98,994,371.09
8
671.36 - - 671.36
8,957.09 - - 8,957.09
20,347.92 148,184.87 - 168,532.79
1,238,697.14 12,718.23 - 1,251,415.37
26,212,605.8
80,540,330.25 - 106,752,936.07
2
64,597.13 - - 64,597.13
19.45 - - 19.45
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QDI

2022

64,616.58

64,616.58

80,475,713.67

26,212,605.8

106,688,319.49

2
7.4.13.4.2.2
5%
2022 12 3] 2021 12 31
5% 3,740,710.49 4,023,785.68
5% -3,740,710.49 -4,023,785.68
5% 245,837.68 1,310,630.29
5% -245,837.68 -1,310,630.29
5% 45,707.73 -
5% -45,707.73 -
7.4.13.4.3
VaR ValueatRisk
12 31
7.4.13.4.3.1
2022 12 31 2021 12 31

%

%

4,577,897.45 5.29 14,195,662.01 12.84
- - 355,716.56 0.32
73,005,760.79 84.43 88,568,192.52 80.11
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QDIT 2022
77,583,658.24 89.72 103,119,571.09 93.27
7.4.13.4.3.2
95%
2021 12
2022 12 31
31
VaR
0.40%(2021 12
-348,186.52 -1,036,681.12
31 VaR
0.94%)
VaR
95%
2021
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31

70,490,455.91

89,706,829.88
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QDIT 2022

7,093,202.33

13,412,741.21

77,583,658.24

103,119,571.09

7.4.14.2.2
(
)
7.4.14.3
2022 12 31 (2021 12
31 )
7.4.14.4
7.4.15
88
8.1
%
1 4,577,897.45 5.02
4,577,897.45 5.02
73,005,760.79 80.12
73,005,760.79 80.12
4 - -
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QDIT 2022

5 -1,099.29 -0.00
6 - -
7 8,047,758.79 8.83
8 5,486,218.30 6.02
9 91,116,536.04 100.00
8.2
%
4,577,897.45 5.29
4,577,897.45 5.29
8.3
D)
2,416,023.26 2.79
517,203.33 0.60
239,467.82 0.28
1,405,203.04 .62
4,577,897.45 .29
8.4
%
1 | GREENTOWN 3900 HK 69,000 702,646.18 | 0.81
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Il 2022

CHINA
HOLDINGS
CHINA
2 | RESOURCES 1109 HK 22,000 702,556.86 | 0.81
LAND LTD
JD..COM
3 9618 HK 3,252 639,662.07 | 0.74
INC - CL A
TRIP..COM
4 9961 HK 2,500 610,996.68 | 0.71
GROUP LTD
H WORLD
5 1179 HK 20,000 601,170.71 | 0.70
GROUP LTD
REMEGEN
6 9995 HK 10,000 517,203.33 | 0.60
CO LTD-H
AL1BABA
GROUP
7 9988 HK 5,500 423,744.96 | 0.49
HOLDING
LTD
BAIDU
8 | INC-CLASS 9888 HK 2,400 239,467.82 | 0.28
A
MEITUAN-C
9 3690 HK 900 140,448.84 |  0.16
LASS B
8.5
8.5.1 2% 20
()
CIFI HOLDINGS GROUP
1 884 HK 1,872,903.29 1.69
CO LTD
COUNTRY GARDEN
2 6098 HK 1,377,743.40 1.25
SERVICES HOLD
GREENTOMWN CHINA
3 3900 HK 820,644.58 0.74
HOLDINGS
4 | REMEGEN CO LTD-H 9995 HK 770,139.58 0.70
CHINA RESOURCES
5 1109 HK 611,977.71 0.55
LAND LTD
HYGEIA HEALTHCARE
6 6078 HK 558,537. 14 0.51
HOLDINGS C
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HOLDINGS LTD

Il 2022
POP MART
7 INTERNATIONAL 9992 HK 511,596.70 0.46
GROUP
H WORLD GROUP LTD 1179 HK 510,641.15 0.46
JD.COM INC - CL A 9618 HK 504,886.25 0.46
REGINA MIRACLE
10 2199 HK 468,219.30 0.42
INTERNATIONAL
11 TRIP.COM GROUP LTD 9961 HK 461,138.56 0.42
ALIBABA GROUP
12 9988 HK 413,278.31 0.37
HOLDING LTD
GUSHENGTANG
13 2273 HK 366,436.23 0.33
HOLDINGS LTD
FUTURE LAND
14 1030 HK 311,683.16 0.28
DEVELOPMENT HOLD
GENSCRIPT
15 1548 HK 275,681.53 0.25
BIOTECHCORP
16 MEITUAN-CLASS B 3690 HK 250,360.39 0.23
17 1776 HK 241,224.80 0.22
18 286 HK 220,666.33 0.20
19 BAIDU INC-CLASS A 9888 HK 206,854.44 0.19
JINKE SMART
20 9666 HK 193,660.55 0.18
SERVICES GROUP-H
.5.2 2% 20
)
JINKE SMART
1 9666 HK 2,022,429.94 1.83
SERVICES GROUP-H
LITHIUM AMERICAS
2 LAC US 1,990,094.04 1.80
CORP
COUNTRY GARDEN
3 6098 HK 1,291,206.01 1.17
SERVICES HOLD
4 BYD CO LTD-H 1211 HK 1,290,170.93 1.17
BYD ELECTRONIC INTL
5 285 HK 1,178,393.29 1.07
CO LTD
TENCENT HOLDINGS
6 700 HK 956,446.44 0.87
LTD
CIFI HOLDINGS GROUP
7 884 HK 952,934.30 0.86
CO LTD
8 286 HK 843,472.77 0.76
GUSHENGTANG
9 2273 HK 824,133.49 0.75
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Il 2022

E-STAR COMMERCIAL
10 6668 HK 687,410.08 0.62
MANAGEMENT
11 DONGYUE GROUP 189 HK 657,737.79 0.59
HYGEIA HEALTHCARE
12 6078 HK 550,154.11 0.50
HOLDINGS C
CHAOJU EYE CARE
13 2219 HK 531,840.86 0.48
HOLDINGS LTD
REGINA MIRACLE
14 2199 HK 402,577.06 0.36
INTERNATIONAL
15 ALBEMARLE CORP ALB US 367,755.81 0.33
16 1209 HK 336,517.37 0.30
17 REMEGEN CO LTD-H 9995 HK 306,200.06 0.28
GENSCRIPT
18 1548 HK 298,486.25 0.27
BIOTECHCORP
FUTURE LAND
19 1030 HK 225,632.44 0.20
DEVELOPMENT HOLD
POP MART
20 INTERNATIONAL 9992 HK 219,679.49 0.20
GROUP
8.5.3
11,320,622.56
16,951,918.45
8.6
%
AAA+  AAA- 16,299,762.56 18.85
AA+  AA- -
A+ -
BBB+ BBB- 31,799,995.30 36.77
BB+ BB- 16,543,451.20 19.13
B+ -
CCC+ CCC -
8,364,292.88 9.67
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DIl 2022
8.7
%
YUEXIU 4 1/2
1 | XS0878083517 8,000 | 5,669,435.13 6.56
01/24/23
XIANGY 4 1/2
2 | XS1756497944 8,000 | 5,646,145.50 6.53
01/30/23
3 | US9127962J12 | B 0 01/10/23 8,000 | 5,567,316.96 6.44
4 | US912796XT12 | B 0 02/02/23 8,000 | 5,553,628.17 6.42
5 | US912796YL76 | B 0 03/16/23 7,500 | 5,178,817.43 5.99
ISIN
8.8
8.9
8.10
8.11
8.11.1
8.11.2
8.11.3
1 166.61
2 4,120,662.33
3 -
4 -
5 1,365,389.36
6 -
7 -
8 -
9 5,486,218.30
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Il 2022
8.11.4
%
BILI 0 1/2
1 US090040AF30 2,058,921.51 2.38
12/01/26
X1AOMI O
2 XS2269112863 1,131,064.97 1.31
12/17/27
8.11.5
8.11.6
89
9.1
% %
8,630 8,005.06 5,451,918.27 7.89 | 63,631,791.67 92.11
9.2
%
40,942.61 0.06
9.3
0~10
0~10
810
2017 12 11 201,179,360.77
100,530,958.28
64,976,972.60
96,424,220.94
69,083,709.94
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Il 2022

11.1

11.2

11.2.1

2022

11.2.2

11.3

11.4

11.5

11.6
11.6.1

2022

2

7

21

15

811

40,000.00

2022

1

18
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QDI

2022

11.6.2

11.7
11.7.1

SPDB

25,811,176.26

12,952.90

BNP

BOCI

CCB

103,515.00

CEB

CIcC

CITI

CITIC

CREDIT
SUISSE

DBS

Goldman
Sachs

2,357,849.86

8.34

1,131.80

7.98

GUOTAI
JUNAN
SECURITIE
S(HONGKON
)
LIMITED

HAITONG

HSBC

HUATAI

1CBC
INTERNATI
ONAL

JPM

Morgan
Stanley

NOMURA

STANDARD
CHARTERED

SC Lowy

60
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Il 2022

UBS AG

ZHONGTAI

11.7.2

<1998>29

[2007]48

)

)

(%)

(%)

SPDB

BNP

12,322,922.75

3.11

BOCI

11,854,270.96

2.99
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Il 2022

CCB 0.00 - - - -
CEB 0.00 - - - -
CICC 5,057,705.89 1.28 - - - -
CITI 75,058,933.76 | 18.95 - - - -
CITIC 15,369,511.70 3.88 - - - -
CREDIT
21,366,506.20 5.39 - - - -
SUISSE
DBS 0.00 - - - -
Goldman 100
20,325,946.64 5.13 - - 61,260.11
Sachs .00
GUOTAI J
UNAN SEC
URITIES(H
3,940,987.60 0.99 - - - -
ONGKONG)
LIMIT
ED
HAITONG 2,108,666.13 0.53 - - - -
HSBC 2,110,284.00 0.53 - - - -
HUATAI 24,818,854.74 6.27 - - - -
1CBC
INTERNATI 6,991,583.50 1.76 - - - -
ONAL
JPM 32,917,317.26 8.31 - - - -
Morgan
22,685,602.01 5.73 - - - -
Stanley
NOMURA 90,680,783.66 | 22.89 - - - -
STANDARD
774,480.40 0.20 - - - -
CHARTERED
SC Lowy 6,592,389.88 1.66 - - - -
UBS AG 24 ,258,001.87 6.12 - - - -
ZHONGTAI 541,838.49 0.14 - - - -
3,800,0 | 100.
16,367,823.50 4.13 - -
00.00 00
11.8
2022 1 13
1
2022 1 13
2
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DIl 2022
3 2021 4 2022 1 24
4 2022 1 24
2021

2022 1 26
5

2022 2 8
6

2022 2 16
7 113 113

2022 2 16
8 1] ”

2022 2 17
9

2022 2 23
10

2022 2 23
11

2022 3 3
12

2022 3 17

13

63
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DIl 2022
2021 2022 3 31

14
2022 3 31

15

2021

2022 4 13

16
2022 1 2022 4 22

17
2022 4 22

18

2022

2022 4 25

19
2022 5 5

20
2022 5 7

21
2022 5 11

22
2022 5 25

23
2022 5 26

24
2022 5 26

25
2022 6 8

26
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DIl 2022
2022 6 13

27
2022 6 15

28
2022 6 15

29
2022 6 16

30
2022 6 29

31
2022 6 30

32
2022 2 2022 7 21

33
2022 7 21

34

2022

2022 8 4

35
2022 8 17

36
2022 8 17

37
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DIl 2022

2022 8 24
38
2022 2022 8 31
39
2022 8 31
40
2022
2022 9 1
41
2022 9 2
42
2022 9 28
43
APP
2022 9 29
44
2022 3 2022 10 26
45
2022 10 26
46
2022
2022 11 8
47
2022 11 9
48
2022 11 22
49
2022 11 30
50 2022 1
51 2022 12 16
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DIl 2022

2022 12 22
52
2022 12 29
53 2023
812
12.1 20%
20%
%
2022 3
16,906,75 16,906,75
1 2022 0.00 0.00 0.00
4.59 4.59
3 13
1
2
12.2
813
13.1
1
2
3
4
5
6
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Il 2022

13.2

13.3

2023 3 31
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