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8§ 2
2.1
100
100 QDI
100
519981
519981
2011 3 30
47,438,809.43
1 011706
2 1.961 45,610,719.13
0.275 1,828,090.30
2.2
100
“ 100 ” 0.50%
7.94%
80Y%
100
15%
100
2.3

021-61009999

010-66596688




100 QDI 2024
zhouyg@cxfund.com.cn fxjd_hg@bank-of-china.com
4007005566 95566
021-61009800 010-66594942
1
68 37
68 9 1
37 38
200120 100818
2.4
- Bank OF China Hong Kong Limited
- 1
- 1
2.5
www . cxfund. com.cn
2.6
17
68 9 37 38
§ 3
3.1
3.1.1 (2024 1 1 -2024 6 30 )
1,169,232.74
4,716,047.82
0.1062
5.55%
6.46%
3.1.2 (2024 6 30 )
21,279,273.97
0.4486
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DIl 2024

93,012,873.47

1.961
3.1.3 (024 6 30 )
215.58%
1
2
3
3.2
3.2.1
1.24% 0.26% 1.24% 0.31% 0.00% | -0.05%
-0.10% 0.49% 0.11% 0.59% ~0.21% | -0.10%
6.46% 0.47% 9.04% 0.56% ~2.58% | -0.09%
12.44% 0.59% 18.69% 0.64% ~6.25% | -0.05%
19.65% 0.92% 25_72% 0.98% ~6.07% | -0.06%
215.58% 0.93% 380.98% 1.10% | -165.40% | -0.17%
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3.2.2
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8§ 4
4.1
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2003 63
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§5
5.1
3 ” 100
5.2
5.3
§6
6.1
100
2024 6 30
2024 6 30 2023 12 31
6.4.7.1 8,785,222.59 7,504,371.72
- 1,028,825.66
- 453,750.00
6.4.7.2 85,985,087.88 61,719,743.91

85,158,979.16

60,899,354.77

826,108.72

820,389.14
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6.4.7.23 - _
- 0.42
6.4.7.24 164,815.30 143,935.09
a« n 4,716,047.82 3,829,867.32
4,716,047.82 3,829,867.32
4,716,047.82 3,829,867.32
6.3
100
2024 1 1 2024 6 30
2024 2024 6 30
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47,438,809.43

45,574,064.04

93,012,873.47

2023
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1
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6.4.2
3
3 XBRL
3 < >
6.4.3
2024 6 30 2024 1 1

2024 6 30
6.4.4
6.4.5
6.4.6

[2016]36

2006 5 1
[2016]46
[2016]70

[2016]140
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[2017]56

3% 2018 1 1

[2017]90
2011
6.4.7
6.4.7.1
2024 6 30

8,785,222.59

8,785,136.11

86.48

1 -

1-3 -

20 51
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8,785,222.59
2024 6 30 566271.82
75.58 8218864.29 10.90
6.4.7.2
2024 30
70,699,438.97 85,158,979.16 | 14,459,540.19
977,019.47 826,108.72 -150,910.75
71,676,458.44 85,985,087.88 14,308,629.44
6.4.7.3 /
6.4.7.3.1 /
/
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
6.4.7.5.1
6.4.7.6
6.4.7.6.1

21

51
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6.4.7.7
6.4.7.7.1
6.4.7.8
6.4.7.9
2024 6 30
4,609.
64,019.
34,863.
139,781.
224,120.
467,394.
6.4.7.10
2024 6 30
38,098,658.62 38,098,658.
28,709,526.05 28,709,526
‘o -19,369,375.24 -19,369,375.
/ -
/ -
47,438,809.43 47,438,809.
6.4.7.11

6.4.7.12




100 DIl 2024
16,044,190.11 16,045,699.73 32,089,889.84
16,044,190.11 16,045,699.73 32,089,889.84

1,169,232.74 3,546,815.08 4,716,047.82
4,065,851.12 4,702,275.26 8,768,126.38
12,529,423.50 13,826,463.68 26,355,887.18
-8,463,572.38 -9,124,188.42 -17,587,760.80
21,279,273.97 24,294,790.07 45,574,064.04
6.4.7.13
2024 1 1 2024 6 30
9,136.98
9,136.98
6.4.7.14

6.4.7.14.1

2024 1 1 2024 6 30
4,179,384.16
2,677,244.30

5,697.23
1,496,442 .63
6.4.7.15

6.4.7.16

6.4.7.16.1

2024 1 1 2024 6 30

23

51




100 DIl 2024
72,663.11
72,663.11
6.4.7.16.2
2024 1 1 2024 6 30
7,111,868.38
7,039,205.27
72,663.11
6.4.7.16.3
6.4.7.16.4
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
2024 1 1 2024 6 30
-88,886.63
6.4.7.20

24

51
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21,194.21

67,125.70

11,850.81

164,815.30
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8
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2024
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2023 1 1

2023 6 30

1,025,744 .06

9,136.98

4,390,581.53

4,286.10

7,759,478.53

2,920,016.95
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QDI

2024

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2024 6 30

1-5

8,785,222.59

8,785,222.

59

85,985,087.

88

85,985,087.

88

73,890.

58

73,890.

58

8,785,222.59

86,058,978

.46

94,844,201.

05

1,253,192.

45

1,253,192.

45

87,010.

50

87,010.

50

23,730.

13

23,730.

13

467,394.

50

467,394.

50

1,831,327.

58

1,831,327.

58

8,785,222.59

84,227,650.

88

93,012,873

iy

2023 12 31

6

1-5

2,491,213.64

5,013,158.

08

7,504,371.

72

1,028,825.66

1,028,825.

66

453,750.

00

453,750.

00

61,719,743.

91

61,719,743.

91

75,558.

31

75,558.

31

534,285.

51

534,285.

5]

868,943.

88

868,943.

88

3,520,039.30

68,665,439.

69

72,185,478.

99

1,512,342.

77

1,512,342.

7

64,008.

47

64,008.

47
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100 DIl 2024
- - - 17,456.88 17,456.88
- - - 403,122.41 403,122.41

1,996,930.53

1,996,930.53

3,520,039.30

66,668,509.16

70,188,548.46

6.4.13.4.1.2

6.4.13.4.2

6.4.13.4.2.1

2024 6 30
8,218,875.19 - 8,218,875.19
85,985,087.88 - 85,985,087.88
73,890.58 - 73,890.58
94,277,853.65 - 94,277,853.65
182,297.20 - 182,297.20
288,817.35 - 288,817.35
471,114.55 - 471,114.55
93,806,739.10 - 93,806,739.10

2023 12 31

32

51



100 QI 2024
5,313,516.13 - 5,313,516.13
463,535.66 - 463,535.66
61,719,743.91 - 61,719,743.91
75,558.31 - 75,558.31
28,325.13 - 28,325.13
868,943.88 - 868,943.88
68,469,623.02 - 68,469,623.02
43,280.68 - 43,280.68
198,360.50 - 198,360.50
241,641.18 - 241,641.18
68,227,981.84 - 68,227,981.84
6.4.13.4.2.2
2023 12
2024 6 30
31
5% 4,690,336.95 3,411,399.09
5% -4,690,336.95 -3,411,399.09
6.4.13.4.3

VaR(Value at Risk)

6 30

6.4.13.4.3.1

33
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100 DIl 2024

2024 6 30 2023 12 31
% %
85,158,979.16 91.56 60,899,354.77 86.77
826,108.72 0.89 820,389.14 1.17
85,985,087.88 92.44 61,719,743.91 87.93
6.4.13.4.3.2
95%
2023 12
2024 6 30
31
VaR 2.30%(2023 12
-2,137,825.50 -1,597,758.30
31 VaR 2.28%)
VaR
95%
2023
6.4.14
6.4.14.1
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6.4.14.2
6.4.14.2.1
2024 6 30 2023 12 31
85,985,087.88 61,719,743.91
85,985,087.88 61,719,743.91
6.4.14.2.2
6.4.14.3
6.4.14.4
6.4.15
6.4.15.1
6.4.15.2
87
7.1
%
1 85,158,979.16 89.79

35
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100 DIl 2024

85,158,979.16 89.79

826,108.72 0.87

4 - -

5 - -

6 - -

7 8,785,222.59 9.26

8 73,890.58 0.08

9 94,844,201.05 100.00
7.2

%

85,158,979.16 91.56

85,158,979.16 91.56
7.3
7.3.

)

1,566,542.41 1.68

8,209,380.81 8.83

9,472,488.16 10.18

2,591,333.27 2.79

15,434,209.15 16.59

11,198,101.74 12.04

11,380,020.65 12.23

12,913,074.23 13.88

7,948,848.72 8.55

2,828,783.27 3.04
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1,616,196.75 1.74
85,158,979.16 91.56

7.3.2

7.4
7.4.1

37
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100

QDI

2024

33

BANK NY
MELLON

BK US

NYSE

2,102

897,184.

16

.96

34

JPMORGA
N CHASE

JPM US

NYSE

620

893,709.

27

.96

35

T-MOBIL
E US INC

T-Mobile

TMUS US

NASDAQ

711

892,731.

33

.96

36

UNITEDH
EALTH
GRP

UNH US

NYSE

245

889,201.

57

.96

37

COCA-CO
LA
CO/THE

KO US

NYSE

1,959

888,643.

19

.96

38

GENERAL
DYNAMIC
S

GD US

NYSE

429

887,073.

22

.95

39

HONEYWE
LL INTL

HON US

NYSE

581

884,198.

84

.95

40

EXXON
MOBIL
CORP

XOM US

NYSE

1,076

882,790.

44

.95

41

DUKE
ENERGY
CORP

DUK US

NYSE

1,228

877,183.

93

.94

42

CHARTER

COMMUNI

CATIONS
INC-A

Charter

CHTR US

NASDAQ

411

875,688.

16

.94

43

CHEVRON
CORP

CVvX US

NYSE

778

867,294.

22

.93

44

VERIZON
COMMUNI
C

Verizon

VZ US

NYSE

2,950

867,032.

23

.93

45

WELLS
FARGO &
co

WFC US

NYSE

2,043

864,721.

51

.93

46

AMERICA
N
EXPRESS

AXP US

NYSE

522

861,409.

90

.93

47

FORD
MOTOR CO

F US

NYSE

9,569

855,182.

22

.92

48

PROCTER
& GAMBLE

PG US

NYSE

727,

854,480.

80

.92

39
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100 QDIl 2024
PFIZER
49 ING PFE US NYSE 4,282 853,864 .47 .92
CONOCOP
50 COP US NYSE 1,032 841,248.61 .90
HILLIPS
BERKSHI
51 RE BRK/B USNYSE 290 840,762.85 .90
HATH-B
PEPSICO
52 ING PEP US INASDAQ 715 840,427.53 .90
ADOBE
53 ING ADBE US [NASDAQ 212 839,355.16 .90
CAPITAL
54 COF US NYSE 850 838,699.64 .90
ONE FINA
Intuit
INTUIT
55 ING INTU US [NASDAQ 179 838,400.96 .90
SIMON
56 |PROPERT SPG US NYSE 773 836,268.69 .90
Y
MERCK &
57 0 MRK US INYSE 944 832,889.16 .90
EMERSON
58 EMR US NYSE 1,059 831,408.50 .89
ELEC CO

40

51




100 QDI 2024
ABBVIE
67 ING ABBV US NYSE 652 796,997.46 .86
Linde
LINDE | Public
68 PLC LIN US NYSE 252 788,082.40 .85
BLACKRO
69 BLK US NYSE 140 785,550.10 .84
CK INC
MASTERC
70 ARD MA US INYSE 249 782,870.71 .84
INC-A
VISA
71 |INC-CLA V US INYSE 417 780,028.19 .84
SS A
AMERICA
72 [N TOWER AMT US NYSE 563 779,928.06 .84
CORP
73 |DOW INC DOW US INYSE 2,059 778,460.01 .84
THERMO | Thermo
FISHER | Fisher
74 ) _ | TMO US NYSE 196 772,459.60 .83
SCIENTI [Scientif
FIC INC| ic
MEDTRON
75 MDT US NYSE 1,370 768,502.09 .83
IC PLC
KRAFT
76 HEINZ KHC US [NASDAQ 3,346 768,326.91 .83
CO/THE
HOME
77 DEPOT HD US NYSE 313 767,892.17 .83
INC
COMCAST
78 CMCSA USNASDAQ 2,738 764,136.07 .82

CORP-A



100 QDIl 2024
COS INC
MONDELE
84 Z MDLZ US [NASDAQ 1,623 756,931.16 .81
INTER-A
UNION
85 UNP US NYSE 465 749,817.04 .81
PAC CORP
WALT
86 | DISNEY DIS US NYSE 1,057 747,954 .31 .80
co
UNITED
87 |PARCEL- UPS US NYSE 758 739,279.36 .79
B
88 1BM IBM US NYSE 595 733,385.14 .79
TARGET
89 TGT US NYSE 687 724,820.36 .78
CORP
MCDONAL
90 MCD US INYSE 399 724,661.29 .78
DS CORP
ABBOTT
91 ABT US NYSE 964 713,886.14 7
LABS
STARBUC
92 SBUX US [NASDAQ 1,280 710,171.37 .76
KS CORP
Salesfor
SALESFO
93 ce CRM US INYSE 382 699,938.71 .75
RCE INC
ACCENTU
94 ACN US INYSE 309 668,163.80 .72
RE PLC-A
CVS
95 HEALTH

CORP

42
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100

QDI

2024

T INc—C]| | |
71.4.2
7.5
7.5.1 2% 20
(%)
INTUIT INC INTU US 813,670.64 1.16
ORACLE CORP ORCL US 563,487.72 0.80
3M CO MMM US 516,576.46 0.74
CHARTER
4 COMMUNICATIONS CHTR US 460,832.43 0.66
INC-A
5 TESLA INC TSLA US 426,251.52 0.61
6 PFIZER INC PFE US 391,785.33 0.56
7 | NEXTERA ENERGY INC NEE US 382,637.58 0.55
8 GENERAL ELECTRIC GE US 348,458.55 0.50
9 CONOCOPHILLIPS COP US 341,967.18 0.49
10 CHEVRON CORP CVX US 339, 640.44 0.48
11 CISCO SYSTEMS CSCO US 332,653.29 0.47
12 PEPSICO INC PEP US 324,282.45 0.46
13 DEERE & CO DE US 320,960.24 0.46
14 | EXXON MOBIL CORP XOM US 318,879.19 0.45
15 | ALTRIA GROUP INC MO US 311,200.36 0.44
16 PAYPAL HOLDINGS PYPL US 305, 454.80 0.44
17 BRISTOL-MYER SQB BMY US 302,837.46 0.43
18 APPLE INC AAPL US 301,302.61 0.43
19 FEDEX CORP FDX US 297,366.31 0.42
20 COMCAST CORP-A CMCSA US 286,852.49 0.41
7.5.2 2% 20
)
EXELON CORP EXC US 511,893.88 0.73
NVIDIA CORP NVDA US 418,453.01 0.60
3 ADVANCED HITCRO AND US 362,115.36 0.52
DEVICES
4 VRTA PLATFORI META US 277,713.89 0.40
INC-CLASS A

43

51




100 QDI 2024
5 QUALCOMM INC QCOM US 223,871.04 0.32
6 ORACLE CORP ORCL US 181,568.83 0.26
7 BROADCOM INC AVGO US 178,940.35 0.25
8 GENERAL ELECTRIC GE US 176,214.33 0.25
9 GE VERNOVA INC GEV US 171,397.59 0.24
10 CITIGROUP INC C uUs 131,991.11 0.19
11 AMERICAN EXPRESS AXP US 124,758.55 0.18
12 SOLVENTUM CORP SOLV US 122,715.55 0.17
13 WELLS FARGO & CO WFC US 113,533.99 0.16
14 NETFLIX INC NFLX US 101,468.35 0.14
15 TARGET CORP TGT US 99,340.18 0.14
16 CAPITAL ONE FINA COF US 99,293.87 0.14

44

51




100 DIl 2024

S CSI CHINA
INTERN

(ETF)

Funds
Advisors
LLC

7.11.1

7.11.2

7.11.3

73,890.58

O Oo|INOOD|O|B W |IN|PF

73,890.58

7.11.4

7.11.5
7.11.5.1

7.11.5.2

7.11.6

8.1

§8

45

51




100 DIl 2024
% %
18,529 2,560.25 5,634,920.44 11.88 41,803,888.99 88.12
8.2
%
66.05 0.00
8.3
0
0
89
2011 3 30 508,424,713.40
38,098,658.62
28,709,526.05
19,369,375.24
47,438,809.43
8 10
10.1
10.2
10.2.1
10.2.2
10.3

46

51




100 DIl 2024

10.4

10.5

10.6
10.6.1

10.6.2

10.7
10.7.1

(%) (%)

Morgan
Stanley &
Co Int"l
Plc

1 26,338,177.38 96.09 - -

GS 1 1,071,050.05 3.91 - -

CITI 1 - - - -

1

1998 29

2007 48

47 51




100 DIl 2024

10.7.2

b

(%) (%)

Morgan
Stanley
& Co - - - - - - - -
Int"l
Plc
GS - - - - - - _ _

CITI 14,151,073.65 | 100.00 - - - - - -

10.8

100

48 51
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100 DIl 2024
100
20 2024-6-19
21 2024-6-20
22 2024-6-24
23 2024-6-25
24 2024-6-26
100
25 2024-6-28
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2 100
3 100
4 100
5
6
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100 DIl 2024

12.2

12.3

https://www.cxfund.com.cn

2024 8 30

51 51



