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§ 2
2.1
QDI
004998
004998
2017 12 11
116,942,293.94
004999
1.2578 85,549,967.51
0.1741 31,392,326.43
2.2
(Barclay Global Aggregate Index)*70%+
*30%
2.3
021-61009999 0755-83077987

zhouyg@cxfund.com.cn | zhangshan_1027@cmbchina.com

4007005566 95555

021-61009800 0755-83195201
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7088
68 9
7088
68 9
200120 518040
2.4
- Brown Brothers Harriman & Co.
- 140 Broadway New York, NY 10005
- 140 Broadway New York, NY 10005
2.5
www . cxfund.com.cn
68 9
7088
2.6
68 9
§3
3.1
3.1.1 (2023 1 1 -2023 6 30 )
482,230.37
-574,120.88
-0.0053
-0.42%
0.49%
3.1.2 (2023 6 30 )
-17,566,752.34
-0.1502
147,088,632.73
1.2578
3.1.3 (2023 6 30 )
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25.78%
1
2
3
3.2
3.2.1
1.64% 0.49% 1.47% 0.21% | 0.17% | 0.28%
~1.09% 0. 45 2.76% 0.27% | -3.85% | 0.18%
0.49% 0.46% 4.05%% 0.36% | -3.56% | 0.10%
15.93% 1.19% 4.83% 0.40% | 11.10% | 0.79%
6.12% 0.90% -7.89% 0.32% | 14.01% | 0.58%
25.78% 0.68% 5.18% 0.29% | 20.60% | 0.39%
3.2.2
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4.1
4.1.1

31.21%

2023

6

8§ 4
15.15%
4.54%
30
(LOF)
(LOF)

6
2003 63
44 .55%
86
100
LOF

50

4.55%

500

1.65
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87
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1.75%
6.71% 3.19%
4.5.2
2023 6 30 1.2578 1.2578
0.1741 0.1741

0.49% 4._05%

4.6

4.7

11 50
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4.8
4.9
85
5.1
5.2
5.3
§6
6.1
2023 6 30
2023 6 30 2022 12 31
6.4.7.1 4,767,573.37 7,212,006.79
2,085,324.89 835,752.00

4,699,740.50

166.61

12

50
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6.4.7.2 130,575,388.36 77,583,658.24
- 4,577,897.45

3,255,988.83 -

127,319,399.53 73,005,760.79

6.4.7.3 - -
6.4.7.4 - -1,099.29
6.4.7.5 - -
6.4.7.6 - -
6.4.7.7 - -
8,187,849.44 4,120,662.33

126,165.28 -

424,380.00 1,365,389.36

6.4.7.8 - -

150,866,421.84

91,116,536.04

2023 6 30

2022 12 31

13

50
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‘ 150,866,421.84 91,116,536.04

2023 6 30 QDI 1.2578
QDI 0.1741 116,942,293.94
QDI 85,549,967.51 QD11

31,392,326.43

6.2

2023 1 1 2023 6 30

2023 1 1 2023 | 2022 1 1 2022
6 30 6 30
373,061.19

14 50
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947,182.07 540,498.39
1 6.4.10.2.1 673,813.70 334,306.58
2 6.4.10.2.2 168,453.38 83,576.73
3 - -
4 - -
5 - -
6.4.7.23 - -
7,504.09 5,461.12
6.4.7.24 97,410.90 117,153.96
o _574,120.88 -8,945,655.63
B _574,120.88 -8,945,655.63
_574,120.88 -8,945,655.63
6.3
2023 1 1 2023 6 30
2023 1 1 2023 6 30

69,083,709.94

17,390,348.33

86,474,058.27

69,083,709.94

17,390,348.33

86,474,058.27

47,858,584.00

12,755,990.46

60,614,574.46

-574,120.88

-574,120.88

47,858,584.00

13,330,111.34

61,188,695.34

15

50
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101,235,197.37

27,343,622.64

128,578,820.01

-53,376,613.37

-14,013,511.30

-67,390,124.67

116,942,293.94

16

50

30,146,338.79

147,088,632.73
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-70,203,206.44

2,012,964.08

-68,190,242.36

52,906,360.39

4,495,788.22

57,402,148.61

17

50
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6.4.5
6.4.6
[2002]128
[2008]1
[2016]46
[2016]70
[2016]127
[2016]140
[2017]2
[2017]90
€))
2018 1 1
2018 1 1
2017 12 31
@)
€))
()
)

20%

19 50

[2014]81

[2016]36

[2017]56

3%

2017
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( 1 ) 1 1 (1
) 50% 1
50% 20%
(6) 0.1%
@)
6.4.7
6.4.7.1
2023 6 30
4,767,573.37
4,767,443.80
129.57
]_ -
1-3 -
4,767,573.37
2023 6 30 1,850,821.05
124.37 2,916,752.32
5.20
6.4.7.2

20 50
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2023 6 30
6,991,386.75 126,552.33 7,125,852.33 7,913.25
109,037,456.00 1,328,476.27 | 120,193,547.20 9,827,614.93

116,028,842.75

1,455,028.60

127,319,399.53

9,835,528.18

3,368,712.18 - 3,255,988.83 -112,723.35
119,397,554.93 1,455,028.60 | 130,575,388.36 9,722,804.83
6.4.7.3 /
6.4.7.3.1 /
2023 6 30

21

50
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6.4.7.4

6.4.7.4.

6.4.7.5
6.4.7.5.

6.4.7.6
6.4.7.6.

6.4.7.7
6.4.7.7.

6.4.7.8
6.4.7.9
2023 6 30
7,200.42
59,835.79
39,671.58
106,707.79
6.4.7.10
2023 1 1 2023 6 30

22

50




2023

101,235,197.37 101,235,197.37
-53,376,613.37 -53,376,613.37
/ - -
/ - -
116,942,293.94 116,942,293.94
6.4.7.11
6.4.7.12
-10,563,175.64 27,953,523.97 17,390,348.33
482,230.37 -1,056,351.25 -574,120.88
-7,485,807.07 20,815,918.41 13,330,111.34
-15,298,939.65 42,642,562.29 27,343,622.64
7,813,132.58 -21,826,643.88 -14,013,511.30
-17,566,752.34 47,713,091.13 30,146,338.79
6.4.7.13
1 1 2023
3,285.50
141.84
3.25
3,430.59
6.4.7.14
6.4.7.14.1 —_

2023 1 1 2023 6 30

8,866,216.01

9,120,804.36

26,635.13

23 50
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-281,223.48
6.4.7.15
2023 1 1 2023 6 30
/ 777,136.12
/ 763,126.91
12,509.46
1,499.75
6.4.7.16
6.4.7.16.1
2023 1 1 2023 6 30

2,139,936.83
3,972,939.96
6,112,876.79

6.4.7.16.2

2023 1 1 2023 6 30

168,430,196.36
163,403,147.27
1,054,109.13
3,972,939.96

6.4.7.16.3

6.4.7.16.4

24

50
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6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1
6.4.7.19
6.4.7.19.1
6.4.7.19.2
2023 1 1 2023 6 30
-4,843,434.02
6.4.7.20
2023 1 1 2023 6 30
133,289.78
26,942.12
160,231.90
6.4.7.21
2023 1 1 2023 6 30
1. 1,495,627.98
-704,617.72
2,312,969.05
-112,723.35
2. -2,551,979.23
-2,551,979.23
3. -

25

50
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2023
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6.4.10
6.4.10.1
6.4.10.1.1

6.4.10.1.2

2023 1 1 2023

6

30

2022 1 1

2022 6

30

%

%

10,393,581.00

3.03

7,325,432.50

3.30

6.4.10.1.3

2023 1 1 2023

6

30

2022 1 1

2022

6 30

%

6,900,000.00

100.00

6.4.10.1.4

6.4.10.1.5

6.4.10.1.6

6.4.10.2
6.4.10.2.1

2023 1

1
30

2023

6

2022

1
6

1
30

2022

27
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QDI

2023

673,813.70 334,306.58
307,007.27 123,091.13
1.00%
x 1.00%/
6.4.10.2.2
2023 1 1 2023 6 [ 2022 1 1 2022
30 6 30
168,453.38 83,576.73
0.25%
x 0.25%/
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
6.4.10.5.1
6.4.10.5.2
6.4.10.6

28 50
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2023 1 1 2023 6 30
2022 1 1 2022 6 30
BBH 2,468,310.86 -2,483.34 5,016,603.21 -1,220.31
2,299,262.51 5,768.84 4,460,173.91 3,046.41
2023 6 30
2022 30

6.4.

6.4.

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

10.

10.

11

12

12.

12.

12.

12.3.

12

12.

13

13.

.3.2

BBH

2023 6 30

29

50
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6.4.13.2
10%
10%
6.4.13.2.1
2023 6 30 2022 12 31
A-1 7,203,402.84 16,299,762.56
A-1 - 11,313,839.48
7,125,852.33 6,445,708.06

14,329,255.17

34,059,310.10

30 50
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6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2023 6 30 2022 12 31
AAA 39,750,291.53 -
AAA 72,162,331.92 36,887,529.18
1,077,520.91 2,058,921.51
112,990,144 .36 38,946,450.69
“ AAA” AAA
AAA AAA
AAA
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1

31 50
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6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2023 | 6 -1 1-5
6
30
4,767,573.37 -| 4,767,573.37
2,085,324.89 - 2,085,324.89

32

50




QDI

2023

8,187,849.

44

8,187,849

.44

25,881,893.93

19,270,775.85

93,719,368.51

11,994,383.

55

150,866,421.

84

3,302,995.

97

3,302,995.

97

122,860.

32

122,860.

32

30,715.

06

30,715.

06

201,138.

96

201,138.

96

13,371.

01

13,371.

01

106,707.

79

106,707.

79

3,777,789.

11

3,777,789.

11

25,881,893.93

19,270,775.85

93,719,368.51

8,216,594.

44

147,088,632.

73

2022
12
31

1-5

7,212,006.79

7,212,006.

79

835,752.00

835,752.

00

166.61

166.

61

33

50
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2023

29,025,029.28

5,034,280.82

20,606,109.44

18,340,341.25

4,577,897.

45

77,583,658.

24

-1,099.

29

-1,099.

29

1,365,389.

36

1,365,389.

36

4,120,662.

33

4,120,662.

33

37,072,954.68

5,034,280.82

20,606,109.44

18,340,341.25

10,062,849.

85

91,116,536.

04

4,378,278.

61

4,378,278.

61

69,199.

64

69,199.

64

17,299.

91

17,299.

91

8,311.

97

8,311.

97

169,387.

64

169,387.

64

4,642,477.

77

4,642,477.

77

37,072,954.68

5,034,280.82

20,606,109.44

18,340,341.25

5,420,372.

08

86,474,058.

27

34

50
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2023

27

35

2023

50

6

30

31

2022

12
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5,768,434.82  305,689.47 914,154.60 6,988,278.89
835,752.00 - - 835,752.00
67,971,479.97 4,577,897.45 - 72,549,377.42
166,845.84 - - 166,845.84
285,297.11 33,166.65 - 318,463.76
75,027,809.74 4,916,753.57 914,154.60 80,858,717.91
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
6.4.13.4.2.2
S%
2023 6 30 2022 12
31

5% -301,292.24 -245,837.68

5% 301,292.24 245,837.68

5% -6,542,026.11 -3,740,710.49

5% 6,542,026.11 3,740,710.49

S% -75,137.65 -45,707.73

S% 75,137.65 45,707.73

6.4.13.4.3

36

50




QDIl 2023
VaR ValueatRisk
6 30
6.4.13.4.3.1
2023 30 2022 12 31
% %
- - 4,577,897 .45 5.29
3,255,988.83 2.21 - -
127,319,399.53 86.56 73,005,760.79 84.43
130,575,388.36 88.77 77,583,658.24 89.72
6.4.13.4.3.2
95%
2022 12
2023 6 30
31
VaR 002022 12
- -348,186.52
31 VaR 0.40%)
VaR
95%
2022

37 50
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6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
122,372,015.12 5,708,962.42
8,203,373.24 71,874,695.82
130,575, 388.36 77,583,658.24
6.4.14.2.2
(
)
6.4.14.3
2023 6 30 (022 12
31 )
6.4.14._4

38 50
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6.4.15
§7

7.1

%

1 - -

3,255,988.83 2.16

127,319,399.53 84.39

127,319,399.53 84.39

4 - -

5 - -

6 - -

7 6,852,898.26 4.54

8 13,438,135.22 8.91

9 150,866,421.84 100.00
7.2
7.3
7.4

39 50



QDIl 2023
7.5
7.5.1 2% 20
(%)
1 BAIDU INC-CLASS A 9888 HK 1,007,197.39 1.16
ALIBABA GROUP
2 9988 HK 937,253.29 1.08
HOLDING LTD
GREENTOWN CHINA
3 3900 HK 612,259.28 0.71
HOLDINGS
ANHUI CONCH CEMENT
4 914 HK 432,588.15 0.50
CO LTD-H
5 TRIP_.COM GROUP LTD 9961 HK 415,225.84 0.48
JACOBIO
6 PHARMACEUTICALS 1167 HK 332,698.48 0.38
GROUP
ZHOU HEI YA
7 1458 HK 316,783.24 0.37
INTERNATIONAL HO
CARsgen
8 Therapeutics 2171 HK 278,254.84 0.32
Holdings
CANSINO BIOLOGICS
9 6185 HK 276,581.13 0.32
INC-H
10 REMEGEN CO LTD-H 9995 HK 244,630.04 0.28
CHINA RENAISSANCE
11 1911 HK 217,303.14 0.25
HOLDINGS L
12 MEITUAN-CLASS B 3690 HK 127,108.08 0.15
13 JD.COM INC - CL A 9618 HK 49,641.73 0.06
7.5.2 2% 20
()
1 BAIDU INC-CLASS A 9888 HK 1,374,958.57 1.59
ALIBABA GROUP
2 9988 HK 1,276,296.73 1.48
HOLDING LTD
3 TRIP_.COM GROUP LTD 9961 HK 1,071,045.67 1.24
GREENTOWN CHINA
4 3900 HK 1,036,513.19 1.20
HOLDINGS
CHINA RESOURCES
5 1109 HK 682,450.52 0.79
LAND LTD
H WORLD GROUP LTD 1179 HK 572,900.61 0.66
REMEGEN CO LTD-H 9995 HK 528,370.60 0.61

40

50
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8 JD.COM INC - CL A 9618 HK 440,236.33 0.51
9 ANHUL CONCH CENENT 914 HK 383,481.28 0.44
CO LTD-H
CARsgen
10 Therapeutics 2171 HK 344,040.84 0.40
Holdings
JACOBIO
11 PHARMACEUTICALS 1167 HK 340,813.44 0.39
GROUP
12 ZHOU HEI YA 1458 HK 253,194.26 0.29
INTERNATIONAL HO
13 MEITUAN-CLASS B 3690 HK 233,893.34 0.27
14 CHINA RENAISSANCE 1911 HK 185,882.25 0.21
HOLDINGS L
15 CANSINO BIOLOGICS 6185 HK 142,138.38 0.16
INC-H
7.5.3
5,247,524 .63
8,866,216.01
7.6
%
AAA+  AAA- 46,953,694.37 31.92
AA+  AA- - -
A+ A- 20,085,941.17 13.66
BBB+ BBB- 35,099,021.18 23.86
BB+ BB- 16,977,369.57 11.54
B+ B- - -
cCcC+ CCC- - -
8,203,373.24 5.58
1.7
%
1 US91282CFV81 T41/8 20,000 14,812,259.04 10.07

41 50




QDI

2023

11/15/32
T3 1/2
US91282CGM73 20,000 14,235,175.30 9.68
02/15/33
AACTEC 3 3/4
XS2342248593 16,000 8,485,526.68 5.77

06/02/31

42

50




2023

7.11.2
7.11.3
1 4,699,740.50
2 8,187,849.44
3 126,165.28
4 -
5 424,,380.00
6 -
7 -
8 -
9 13,438,135.22
7.11.4
b
X1AOMI 0
1 XS2269112863 1,215,885.37 0.83
12/17/27
COIN 1/2
2 US19260QAB32 1,077,520.91 0.73
06/01/26
7.11.5
7.11.6
8§ 8
8.1
% b
21,883 | 5,343.98 | 9,375,955.41 8.02 | 107,566,338.53 91.98
8.2
o
40,942.61 0.04

43
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8.3
0-~10
0~10
89
2017 12 11 201,179,360.77
69,083,709.94
101,235,197.37
53,376,613.37
116,942,293.94
§ 10
10.1
10.2
10.2.1
10.2.2
10.3
10.4

10.5

44

50




QD11 2023

10.6
10.6.1

10.6.2

10.7
10.7.1

(%) (%)
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ONAL

JPMorgan

MIZUHO
SECURITIE
S

Morgan
Stanley

NOMURA

STANDARD
CHARTERED

SC Lowy

UBS

VANTAGE

ZHONGTAI

10.7.2

CITIC CLSA MIZUHO SECURITIES VANTAGE

1998 29

2007 48

(%)

46

50
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() () ()
SPDB - - - - - -
28,426,7
BNP 8.29 - - - -
57.49
4,365,10
BOCI 1.27 - - - -
8.55
CCB - - - - - -
CEB - - - - - -
13,457,6
CicC 3.93 - - - -
35.10
25,936,5
CITI 7.57 - - - -
84.53
9,086,77
CITIC 2.65 - - - -
1.21
2,066,66
CITIC CLSA 0.60 - - - -
3.78
CREDIT 1,221,44
0.36 - - - -
SUISSE 0.00
38,790,2
DBS 11.32 - - - -
02.45
4,908
Goldman 15,378,0
4.49 - -1 ,975. | 100.00
Sachs 38.05
18
GUOTAL J
UNAN S
ECURITIES | 26,778,1 7 81
(HONGKONG 52.64 ’
) LIMITE
D
HATTONG
3,475,65
INTERNA 1.01 - - - -
2.69
TIONAL
50,815,1
HSBC 14.83 - - - -
22.61
3,027,56
HUATAI 0.88 - - - -
9.10
ICBC
3,485,23
INTERNATI 1.02 - - - -
1.19
ONAL
27,533,1
JPMorgan 8.03 - - - -
22.96
MI1ZUHO 3,538,58
1.03 - - - -
SECURITIE 4.00
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S
Morgan 27,322,6
7.97 - - - -
Stanley 87.25
33,637,3
NOMURA 9.81 - - - -
33.41
STANDARD 3,563,20 1.04
CHARTERED 9.00 ’
SC Lo 1,085,17 0.30
4 7.50 ’
7,704,30
UBS 2.25 - - - -
3.51
1,708,83
VANTAGE 0.50 - - - -
3.05
ZHONGTAI - - - - - -
10,393,5 6,900,00
3.03 100.00 - -
81.00 0.00
10.8
1 2023 1 12
2022
2 2023 1 20
3 2022 2023 1 20
4 2023 2 16
5 2023 3 13
2022
6 2023 3 31
7 2023 3 31
2022
8 2023 4 4
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9 2023 4 20
2023
10 1 2023 4 21
11 2023 2023 4 21
12 2023 5 24
13 2023 5 25
14 2023 6 15
15 2023 6 30
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2
3
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12.2

12.3

https://www.cxfund.com.cn

2023 8 31

50 50



