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3.1
3.1.1 2025 2024 2023
51,410,492.15 44 ,578,438.79 965,418.78
53,860,309.30 20,190,067.20 -1,504,836.95
0.0404 0.0221 -0.0125
3.20% 1.81% -1.02%
3.63% -1.50% -0.60%
3.1.2 2025 2024 2023
-95,190,906.47| -119,915,349.73 -24,596,324.81
-0.0577 -0.0971 -0.1484
2,096,151,626.04) 1,513,153,067.01 206,187,260.86
1.2700 1.2255 1.2442
3.1.3 2025 2024 2023
27.00% 22 .55% 24 .42%
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QDI 2025
7.4.7.6 - -
1.4.7.7 - -

1,272,028.17 1,991,061.48
7.4.7.8 - -
2,106,445,366.38 1,531,733,110.64
2025 12 31 2024 12 31
7.4.7.3 - -
7,907,624.23 16,600,800.06
1,623,407.29 1,288,621.97
405,851.81 322,155.49
176,648.14 183,797.06
7.4.7.9 180,208.87 184,669.05
10,293,740.34 18,580,043.63
7.4.7.10 1,650,489,408.29 1,234,768,477.70
7.4.7.11 - -
7.4.7.12 445,662,217.75 278,384,589.31
2,096,151,626.04 1,513,153,067.01
2,106,445,366.38 1,531,733,110.64
2025 12 31 QDI 1.2700
QDI 0.1807 1,650,489,408.29
QDI 1,628,949,477.58 QDI

21,539,930.71

7.2
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QDI 2025
2025 1 1 2025 12 31
2025 1 1 2025 | 2024 1 1 2024
12 31 12 31

75,343,377.10 34,524,424.73
1. 222,557.03 67,346.79
7.4.7.13 64,006.01 58,087.94
158,551.02 9,258.85

2 R 13 _'I'I
73,546,110.43 77,322,902.40
4.7.14 - -
.4.7.15 -4,476,955.38 5,688,802.66
7.4.7.16 76,517,769.40 74,001,365.26
7.4.7.17 - -
7.4.7.18 - -
4.7.19 - -3,404,237.97
4.7.20 1,505,296.41 1,036,972.45

3.

L 7.4.7.21 2,449,817.15 -24,388,371.59

4 R 13 _11
-1,418,725.87 -18,865,218.93

5 R 13 _11
7.4.7.22 543,618.36 387,766.06
21,483,067.80 14,334,357.53
1 7.4.10.2.1 16,805,160.84 11,134,392.34
2 7.4.10.2.2 4,201,290.12 2,783,598.14
3 - -
4 - -
5 2,478.24 6,165.63
2,478.24 6,165.63
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QDI 2025
7.4.7.23 - -
207,954.43 125,101.69
7.4.7.24 266,184.17 285,099.73
o 53,860,309.30 20,190,067.20
) 53,860,309.30 20,190,067.20
53,860,309.30 20,190,067.20
7.3
2025 1 1 2025 12 31
| 2025 1 1 2025 12 31
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1,650,489,408.29

445,662,217.75

2,096,151,626.04

2024 1 1 2024 12 31
165,712,184.10 - | 40,475,076.76 206,187,260.86
165,712,184.10 - | 40,475,076.76 206,187,260.86
‘o 1,069,056,293.60 - | 237,909,512.55 | 1,306,965,806.15
- -| 20,190,067.20 20,190,067.20
1,069,056,293.60 - | 217,719,445.35| 1,286,775,738.95
1,532,915,824.02 - | 322,417,002.88 | 1,855,332,826.90

-104,697,557.5
-463,859,530.42 - -568,557,087.95

3
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QDI

7.4.5
7.4.5.1
7.4.5.2
7.4.5.3
7.4.6

[2016]36

2016 5 1
[2016]46
[2016]70
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2025
8 8
2011
7.4.7
7.4.7.1
2025 12 31 2024 12 31
7,412,730.13 3,706,071.45
7,411,645.54 3,703,949.03
1,084.59 2,122.42
1
1-3 - -
3 - -
7,412,730.13 3,706,071.45
2025 12 31 5,883,732.80
1,083.47 1,527,912.74
1.12 2024 12 31 685,943.24
2,119.47 3,018,005.79
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QDI 2025
2.95
71.4.7.2
2025 12 31
1,849,776,337.83 | 14,126,767.40 | 1,851,854,926.26 | -12,048,178.97
180,049,734.07 1,462,240.42 181,575,240.42 63,265.93
2,029,826,071.90 | 15,589,007.82 | 2,033,430,166.68 | -11,984,913.04
48,523,618.76 - 44 ,326,898.48 -4,196,720.28
2,078,349,690.66 | 15,589,007.82 | 2,077,757,065.16 | -16,181,633.32
2024 12 31
1,240,517,324.45 8,617,836.03 | 1,237,631,681.83 | -11,503,478.65
199,550,357.22 1,954,142.48 201,694 ,142.48 189,642.78
1,440,067,681.67 | 10,571,978.51 | 1,439,325,824.31 | -11,313,835.87
84,022,674.78 - 76,705,060.18 -7,317,614.60
1,524,090,356.45 | 10,571,978.51 | 1,516,030,884.49 | -18,631,450.47
7.4.7.3 /
7.4.7.3.1 /
/
7.4.7.3.2
7.4.7.4
7.4.7.4.1
2025 12 31
30 61




QDI 2025

20,002,728.68

20,002,728.68

2024 12 31
10,003,150.70 -
10,003,150.70 -
71.4.7.4.2
7.4.7.5
7.4.7.5.1
71.4.7.6
7.4.7.6.1
71.4.7.7
71.4.7.7.1
7.4.7.8
7.4.7.9
2025 12 31 2024 12 31
7,584.87 13,042.55
3,324.00 2,326.50
3,324.00 2,326.50
9,300.00 9,300.00
40,000.00 40,000.00
120,000.00 120,000.00
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QDI 2025

180,208.87 184,669.05
7.4.7.10
2025 1 1 2025 12 31
1,234,768,477.70 1,234,768,477.70
1,037,326,607.49 1,037,326,607.49
‘o -621,605,676.90 -621,605,676.90
/ - -
/ - -
1,650,489,408.29 1,650,489,408.29
7.4.7.11
7.4.7.12
-119,915,349.73 | 398,299,939.04 | 278,384,589.31
-119,915,349.73 | 398,299,939.04 | 278,384,589.31
51,410,492.15 2,449,817.15 53,860,309.30
-26,686,048.89 | 140,103,368.03 | 113,417,319.14
-76,903,351.80 | 349,028,222.18 | 272,124,870.38
50,217,302.91 | -208,924,854.15 | -158,707,551.24
-95,190,906.47 | 540,853,124.22 | 445,662,217.75
7.4.7.13
2025 1 1 2025 12 31 | 2024 1 1 2024
12 31
31,820.33 27,008.49
46.52 622.16
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32,139.16
64,006.01
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2025

66,541,697.11

22,882,366.36

5,310.00

5,950.00

17,091,138.08

39,923,680.57

7.4.7.16. —_
7.4.7.16. —_
71.4.7.17
71.4.7.17.
7.4.7.18
7.4.7.18.
7.4.7.19
7.4.7.19. —_
7.4.7.19. —_
2025 1 1 2025 12 2024 1 1 2024 12
31 31
- -3,404,237.97
7.4.7.20
2025 1 1 2025 2024 1 1 2024 12
12 31 31
1,505,296.41 1,036,972.45
1,505,296.41 1,036,972.45

7.4.7.21

2025 1 1 2025 2024 1 1 2024

12 31 12 31
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.10.
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QDI 2025

7.4.13.2

10%

10%

7.4.13.2.1

2025 12 31 2024 12 31

A-1 458,809,160.40 707,495.13

A-1 10,521,785.57 89,711,802.26
181,575,240.42 208,985,107.08
650,906,186.39 299,404,404 .47
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41

206,679,375.04
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7.4.13.2.4

2025 12 31 2024 12 31
AAA - 962,197,112.12
AAA 1,175,844,605.25 177,724,307.72
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7.4.13.4

7.4.13.4.1

7.4.13.4.1.1
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2025

20,002,728.68

20,002,728.68

1,272,028.17

1,272,028.17

668,289,267.1
3

10,032,490.4
1

477,811,509.9
7

43

904,712,470.3
2

61

45,599,628.5
5

2,106,445,366.3
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QDI 2025

1,991,061.48

1,991,061.48

242,683,184.6/70,431,666.6166,087,204.3973,834,215.4/78,696,839.4/1,531,733,110.6
6 8 9 4
16,600,800.0
- - - - 16,600,800.06
- - - -11,288,621.97] 1,288,621.97
- - - -| 322,155.49 322,155.49
- - - -| 183,797.06 183,797.06
- - - -| 184,669.05 184,669.05
18,580,043.6
- - - - 3 18,580,043.63
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2025

242,683,184.6

70,431,666.6

166,087,204.3

973,834,215.4

60,116,795.8/1,513,153,067.0

7 4 6 8 6 1
7.4.13.4.1.2
2024 12
2025 12 31
31
27 -20,129,011.32 -24,775,889.49
27 20,129,011.32 24,775,889.49
7.4.13.4.2
7.4.13.4.2.1
2025 12 31
1,527,913.86 - - 1,527,913.86
701.90 - - 701.90
1,896,181,824.74 - - 1,896,181,824.74
9,904.28 - - 9,904.28
1,897,720,344.78 - - 1,897,720,344.78
46 61




QDI 2025
554,271.07 - - 554,271.07
3.30 - - 3.30
554,274.37 - - 554,274 .37
1,897,166,070.41 - - 1,897,166,070.41
2024 12 31
3,017,772.06 - 236.68 3,018,008.74
717.83 - - 717.83
1,307,045,777.41 - - 1,307,045,777.41
18,718.02 - - 18,718.02
1,310,082,985.32 - 236.68 1,310,083,222.00
248,691.04 - - 248,691.04
17.40 - - 17.40
248,708.44 - - 248,708.44
1,309,834,276.88 - 236.68 1,309,834,513.56
7.4.13.4.2.2
5%
2024 12
2025 12 31

31

S%

94,858,303.52

65,491,713.84

S%

-94,858,303.52

-65,491,713.84

S%

11.83

47
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QDII 2025
- -11.83
5%
7.4.13.4.3
VaR ValueatRisk
12 31
7.4.13.4.3.1
2025 12 31 2024 12 31
% %
44 ,326,898.48 2.11 76,705,060.18 5.07
2,033,430,166.68 97.01 | 1,439,325,824.31 95.12
2,077,757,065.16 99.12 | 1,516,030,884.49 100.19
7.4.13.4.3.2
95%
2024 12
2025 12 31
31
VaR 0.07%(2024 12 -1,544,139.32 -2,613,028.99
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31 VaR

0.17%)

VaR

95%

2024
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2025 12 31 2024 12 31
44,326,898.48 76,705,060.18
2,033,430,166.68 1,439,325,824.31
2,077,757,065.16 1,516,030,884.49
7.4.14.2.2
7.4.14.3
7.4.14.4
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QDI

2025

7.4.15
7.4.15.1
7.4.15.2
§8
8.1
%
1 - -
44,326,898.48 2.10
2,033,430,166.68 96.53
2,033,430,166.68 96.53
4 - _
5 20,002,728.68 0.95
6 - -
7 7,413,432.03 0.35
8 1,272,140.51 0.06
9 2,106,445,366.38 100.00
8.2

50

61
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2025

8.3

8.4

8.5
8.5.1

8.5.2

8.5.3

8.6

51

2%

2%
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QDII 2025
8.9
8.10
%
Direxion
DRX DLY 20+ YR 41,812,981
1 ETF Shares ETF 1.99
TEARS BULL 3X (ETH) .67
Trust
ChinaAMC
Select USD 2,513,916.
2 0.12
Money Market 81
Fund
8.11
8.11.1
52 61




QDI

8.11.6
§9
9.1
% %
40,393 | 40,860.78 | 1,251,861,546.26 75.85 | 398,627,862.03 24.15
9.2
%
48,961.60 0.00

9.3
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QDI

2025

2025 4 18

11.2.2

11.3

11.

11.

11.

11.6.

11.

11.

11.

11.

6.2

6.3

6.4

11.7.

40,000.00

(@)

*

ADMIRALTY
HARBOUR

ANZ

BNP

54
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BOCI

CCB

CEB
CIcC

L
I
I
I
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QDI

2025

2024 3

11.7.2

2024

7

1

Q)

)

%

Q)

ADMIRALTY
HARBOUR

23,053,650.95

0.19

ANZ

47,111,144.45

0.39
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QDI 2025

1,603,165,179 | 13.2
BNP -
.68 9
BOCI - - -
CCB - - -
CEB - - -
106,466,604 .1
CICC 0.88 -
6
CITI - - -
527,412,972.3
CITIC 4.37 -
9
680,458,573.5 56,528,307 | 44.
CITIC CLSA 5.64
3 .75
cs - - -
244 ,900,596.0
DBS 2.03 -
8
1,069,438,191 69,674,137 | 55.
GS 8.87
.19 .85
GUOTAI JUNAN
484,644 ,032.6
SECURITIES(HONGK 6 4.02 -
ONG) LIMITED
1,370,553,862 | 11.3
HSBC -
.03 6
108,138,166.7
HUATAI 7 0.90 -
Haitong 210,590,770.0 1.75
International 6|
I1CBC 680,816,655.0 5 64
INTERNAT IONAL 1 i
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QDI 2025
ZHONGTAI - - - - -
20,200,000 | 100.
9,798,385.00 | 0.08 -
.00 00
11.8
1 2025-1-4
2 2025-1-10
3 2025-1-16
2024 4
4 2025-1-22
5 2025-1-22
2024
6 2025-1-25
7 2025-2-13
8 2025-3-21
9 2024 2025-3-28
10 2025-3-28
2024

11 2025-3-29
12 2024 2025-3-31
13 2025-4-16

61




QDI 2025
14 2025-4-19
2025 1

15 2025-4-22

16 2025-4-22
2025

17 2025-4-26

18 2025-5-22

19 2025-6-6

20 2025-6-17

21 2025-6-27

22 2025-7-2

2025 2

23 2025-7-21

24 2025-7-21
2025

25 2025-8-28

26 2025 2025-8-29

27 2025-8-29
2025

28

59

61




QDIl 2025

30 2025-10-27
2025 3
31 2025-10-28
32 2025-10-28
2025
33 2025-11-7
34 2025-11-20
35 2025-11-25
36 2025 1 2025-11-28
37 2025-12-1
38 2025-12-12
39 2025-12-23
40 2025-12-26
41 2025-12-30
2026

60

61




QDI

2025

12.1

12.2

13.1

13.2

13.3

§ 12

§ 13

20%
20%

https://www.cxfund.com.cn
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2026
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