U i e o IR SR 4 B k< (QDIT)

0 SRR 3 AR

2022 £ 9 H 30 H

s

B

S
g
i
s

B EESE A IRA A

Hh [ R AT A AT PR 22 ]

JRun
x<d
of
(F
FE
jun|
&

2022 7F 10 A 26 H



§1 EHERSF

B}
J I

S8 T PR A A I # e S R UE A IR T ORI AN A R A
e HERIR B ORI, R A A A L AN 58 R AR A
7 B3
FGATE N ERAT A R A AR AR G & FIRE, T 2022 4F 10 H
24 HERZ T AR 1000 5 b AR IR B SRS SN A, TRIFE
WAEANFAERREICE R IR IR B B -
I A PR 2 w) AR DS S SR B 1) ) B R 3 P 2
e, EAMRHER & — B
RTINS AREBIH AR KRR oA R, BTE TR
HIT A4 5 55 A s <5 ) 40 B30 B 15
AR W55 BORER E i
AfERAE 202247 1 Hi2E 2022 4£ 9 A 30 H1k.

——r

§Hu

| 5t
S
=
Al

%
m

R




§2  E&TRBR

2.1 BEEARER
FE 4 TRTRR & E WM FZE QDI
AL 008367
T GG 008367
B e (e LT i
A RANH 2020 4 04 H 07 H

e IR 2 & WL

fil

71,111, 089. 48 1>

Bt Hbx

A EER G T WG, @Rz 5 E 2,
FET RS A B Y R AR P AR R RT3 1, 8 B AR
N RIIE ST 73 4 D 5 58 3 01 3 5 v 1) =24 300 i o A 3T 8 7 1
fE.

LT RS

ANJ g B AR TN I 07, RS M 5 e X B
IFRATHIOZR, ST M VI B 5 it X o 3 b 55N/
B LN B K XL | A SR AT B0 - A2
fred bm R A B R S AR S AR R EEHE Y,
KBS M 73, FE MR I, B8 T FISR . SE e
KSRGS AT TR R L, B BT A Msh A
FERGE LEBI A G AL & B AR A IBR 45 A Be B L SRR
BCE: W, KA “H R E” R, £ seodrEH
DS RS PE R HEROE R Wi K BRI R
At b, BN EARSIE AT, SEIRE e Y e S el T BB
B2 o AT SRR XS BRI 22 5 R JE RPN, AL ANR]
] SR X 25 A2 F . WP IBBOR S BL MBUK . il i A 5 A
FEF I 3T, B e J g B LE AN () [ SR X PR P L L o A
HE IR BB h AR & ZUR SRR B IO E RS . A
A S YIPR E5 A TC ELSRIG  F R B B oems . {5 i B ok
I, X527 T e i = h 4 AR AR = A0 A% 1 A2 A ik
AT, AENLTIB S ARBR RS o e AP AR B b R aE Y i SR AR 5T
TR FE P BT IRIG  ATAS W A3 DS SRS S 3RE RS S AN 58 7
SCRAIE SR BT SRS SE AT H R

V&gt e 2

S22 [ B 9 SR 2% 11 g 0 e 45 4 3G To A Aot i Bl a6 X
80%+ N B i HIAF kAl (BiJa) X 20%

RS AL 2 5

ARG I e, LU R S T XS AT T B
R ANR GRS, m TRk e. RIS T
HMIESR, B 1 75 B ARIH 535 R ZR 4% 58 3k S 2R AR T 3 e 3h
JRRS: 88— R B8 XS 22 b, A i < T i Y1 4 KU 35 58 ZMIE
2 TH 3205 5% T T W 14 ] 50 8 XU

FEEEEAN

B EESE AR A A

HeLEA

Hh [ ERAT B 0 A3 PR 22 W)

B4 5L BI85 ]

| SRR -




H AR

AN HE A

e &L

: JPMorgan Chase Bank, National Association

HC AR

: FERRERAT




§3 EEMFHEIANESHERI

3.1 EXEMEER

Wl AR
H _
E I AT A ﬁ‘)jﬁg S)l H-2022
1. AR 2 se ik 28 1, 569, 001. 39
2. A EAF]H 2,410, 991. 59
3. ALV 35) B G A S B A i 0.0227
4, WIR IR & H =1 E 72,873, 352. 81
5. AR FE &0 i E 1. 0248

T B TR AR NN 5 2 1S3 (plan, JH8ek
< (1) R B [P] % L e BB, THN B i SE BRI e AT AR T B 81 B

N IR ST

RREEG AR RN . 8BaT . AN (AE A R EAE )

Yooz ) FHERAH IR B RIS FHIRAE 45125 (R R, AR Dy A 3 2 se e in |

A2 S B AL B2 o
32 HEHSHERIA

3.2.1 FAMEYESHIUFHERE KR KIS RS B ARl 3 i1 HEE

Py HEREK | kgt | kg ik

H o Rl Y2 Vi EVA Vi 32 7 J—

%D RhrEZE | FEMENRE | BiEER | O | @-@
@ (3 HEE®

HE=AH 4. 48% 0. 25% 1.51% 0. 30% 2. 97% -0. 05%

L EATH 9. 25% 0. 33% 2. 65% 0. 39% 6. 60% -0. 06%

5 1. 80% 0. 44% -3.79% 0. 34% 5. 59% 0. 10%

Hoo

Eii%;gg;;l 2. 48% 0. 33% ~4.81% 0.27% |  7.29% |  0.06%

A 7

322 BESHFAEMURES R BudEH KRR KIS Rk

He il e R B HER




4.00%
3.00%

2.00%

1.00% 5" -

R T 1

-3.00%

by

-5.00%

-1.00%
-2.00% m 7

-6.00% '
-7.00%
-8.00%

-9.00%

2020-08-01 2020-12-01 2021-04-01 2021-08-01 2021-12-01 2022-04-01 2022-08-01

— B E WM AYE (QDIT) — LAk
A 1. BUb Y 2022 429 H 30 Ho
2 AHELT 2020 44 A 7 HEor, @ e MH, M 2020 424 A7 HiZE
2020 4 10 A 6 H, OSSR & B3 i 8 L & 3 &5 R4 E .



§4 EHEAMRE

4.1 HELHE (HEESELE/PH) FiN

ARG G2 BRI
Motk L
FR

3
N
=
oo
SR

ERHY | BEEHY

\nx!
=

2022-08-15 — 7| A, AR E LR ARAT A
AR R ANC LR T 45 b
H TH 5, HETEERT RN
BR 2 F AR S AN 5 4238 5 b
HERZ S0, HE LR’
WHRAFAFFHRREE: |
2022 4 6 AIIN'E B A EE
BIRAF, DT E RS T
A 2 15 0 o e U e B 2
. H 2022 4F 08 H T E
BRI IE R R S
(QDID) 4223 H 2022
08 H AR & I L P 23 45
FFRNESF R BTG (QDIT) &
G HARSMTEE.

& K
HN

B

2020-04-07 | 2022-08- | 12 |fit, WAREZREE ZEEREK
19 AR S Hrm, 4 by
H (HFH) FIRTEA R
VEEPEIZEE; H 2018 4E 3 A
TN & B 4 3 PRA A,
PRI E R a4 T 2 3, [
R et 2o S I bt O s
FEE W AR TS B, E

/AES'S

e
B b
e ﬁ

N




] e < 5 S5 430 T 40 2 2 S ]
24 A
-T.

e 1. _ERARRH I9RYE 2 7 o i € ISR H I, B4R D9 R 3 2 =
SE RIS H I BRSSPI H Wy RS R
2~ UEZF MY TR SCIE AT L iR 2 GUEZFL AN G B3R B IR BIAH SR RILE .

4.2 IBHMEFRE R A SR AR T A U F B R A A
T REETCEANMR T
4.3 BEANNHREHNEEESIZ/EBITE B

AR, S A BR A mAE N B s 2 R SR B A 4
QDT FRPE BN AL (R fg N RIS BERIETF B 0 R) (R ARSE

MEEZFE) o B M G BRI e (QDID) HgafF) YLK
EARIEBHEMBIIE , AHF WG M B R DT 0 SR s BN HY 2
IR AT el A TS BT IRURSE « 0 Pt < B 77 1Y) 24 4 I UROR i < B 7 R IR E Ui
m A Hbs, BEHREHSH ARG LSS R ME

4.4 NFPRBERIH
4.4.1 NP ZH ERPATER

AT G PRGN AR, 45 A sLbrtl oL, #15E 7 WEH (AT 5
EELINED » FAUETRH) — i3 I i35 5 MR T o3 A BB Rk
B ZEGPAT WGP EIR BT BT, ST FHETER] . S s, FE
i R BRITRE A E B . AR L SRR R TR IR AL & 5 R S0 T AL 1
Gz, FRFF S ALE LR B R . HATE ] A 1 —g0h
Yy, KRR TP ATRE, RERIBOT # % O 22 SO PI S iE S 2100 B 5
PR THATER; 2. 900y, M H REMBEGELE . 55 F 1 K
FRUEH, MBI 25X FARERR AT B sh . Hh i3 20
A A B RIS 5 05 A b ], RAT I 3258 2 i i 2
FMEVEAESE. 1 B SR H G HIE H B 22 5 58 REAT Jy, AR )
MRS AR, AREAT X TREARRE S, B RGN AR5~

AT B . 2. A2 HE A RA S, X E B HR A

7




FRTFIE R S 1Y), L JUE N A 5 RGURAUFEIRS . A Nk B84, MR A -FX)
FrEL TS A o S5 VPPl SR Bt 32 AR 2 & 18] R — B AR I 22 2 H
H I 190 58 5 R0 B 7 52 5 W BRAME 20 A v, ARCANEIIS T & 0 (1 H 3 |
5 HD AR G it li%e. 1. B AP 5 KEE SIS R4,

X R ATEAE 5y ARG AT AT 7 b A, AT SRR A5 . R K
PR, JRE ARG S REEAL. WA, A (A, ASFEF= IR A
SAHEEARAEGERZ TR, BRI HEZ T8, REE B
MG L ESRAR o¢ N S BRVERE, IR HE IR B X BN . 24

BREN U G il S ol e &R & AR B R A HE Y, HEERK. B4
M RS, HREORAE, DL E R ARSI A Rl BN B R 18 5 A\
AR AP Gy B, A I s P58 By il B2 A

4.4.2 FHERZITRNE D

AR AR KIS F AT N A F N E B NS SR A G2 5 AT
seb A H S 22 &y WP D T, $i 5  A AC L & 5 HAl B AL 2 TR R B SsE
B 1 B0 58 Gy B I AZAIE SR 2 H BRSS B SR HI R L o

4.5 5 HAE SIS RIS AL SURIL A

=LK, REEGTS. ARTILETY . R 6z mins 7
RgRERIEEEN . BRI, TIRELR T FREmEsuituE b2 5, migtE
FEARTIUHAN 75 Sk [N 5 R R AR R, I T BORIRBE (0 R 3, 14
W1 E E AR S H R AR 3. 5% TR 2. 6%—2k, EEBEREHGHF
Z3) )\ H ) — o 258, EM\H M, ERMHEE RITRES KL
EIR S 18, JUH 20 BUREAR e i 8 /R 22 E S AR E B T SRt fiad
K AL, 5 L e S AR RO SR S o L H A AR I SE WK CPT ik ) 8. 3%,
U 8. 1%, JUH SREREBUE 2 BFNE 758P, 414 3N Sk
300BP, H. i 7RIS mE R TGN, Bt 11 A 12 3655 5 /0 g 758P
A1 50BP . B 5 E R FUA RI4HE T 2000 425585 W BORBRECE , S0 17 T
s, FEEEGREE—E FATE 4%, k2 b A W AR
/10 FFF) 2T BR 2 -40BP 7K.

JCETTIE, )\ Ay R A A PR E R (MLF) FIZE 10BP, $5EA 7 M

8

X4t
3
%

217’



SRR, Bl A IR H ARSI DX F A0, SeontadiuiridE s, A
RMIFE X B fE, BARE AR R 7. 25 /KT, SUAREEE Z U
B S AF A AR AT X R RS, NRMIEEAFrE T,

hEREAMITE T T, R4 SR G IKIE 2 28, HAERRR
A BRI BN E, Wi RO E. T 2N, P
SEAN 2 I T R B, 15 R BB R 5 S 0 A AN R R
IR 2N . )\ R LAK, BB T 18 48 [B1 T, st 2t Gz IS EAT BTk =

BAETTH, =, gL TN IR BB SR, — 5 i B v Ik ik
BeMBUR . LAl R AT ORI A RS A S 77, 55— 5 T & b - 547
b A 55 R S B A i R A5 FH ey, B B DLE S I 67 v E . 10T
I, ENRMCRLAE 7 LUR AR REATS o1, £ 7. 0 A KN 5T 630
FEANAY EE], 2R N BT B 77 ATEAT X o 000 ) 877 oy i <54 5877 1) ELAPI £E 40%
KA

AIE I, RESHDIFEGEK RN 4.48%, RSB RN
1.51%

4.6 HMEMNEESTH ANBEESRHERERH
ASHe AR TR R BB A RS



§5

wREMRE SR HEHEIL

BRAGRE

i H

e B
frIEEf] (%)

ﬂﬁ%ﬁ

Forr: i

FERIE

R B

82,

871. 28 0.

[ 7 WAk 43 %

52, 590,

020. 12 71.

Hrp, ik

52, 590,

020. 12 71.

B SRR

ERMITA S AR BT

Horr: iy

LI

Ll

BUIE

SENIR B 4 b %

1, 488,

191.

Horpre SR A SRNR

{/\
ol

ki A

BRAT I G H e &6

3, 520,

454.

HoAh Bt

15, 521,

969. 19 21.

fit

73, 203,

507. 00

100.

6
7
8
9
5

5.3

T RS G AMR S WA A B o 57

9»

WEBIRIZEAT W RORE R AR RAS

2 MEPREZFANER X)) EFTHHRRERFEEIERE M
o AFEEAM T IR RS B ok B

5.4 REWIRIZA fME G EE T #E B R/ DRI +8 R E AR

HEBLH A

TR AT ARSI AR R B o 57
5.5 ﬁ%%*ﬁﬁ#%ﬁ%ﬂﬁ%%ﬁ%&ﬁﬁA

v e A A E o) A ST IPE ] (%)
AAA+ZE AAA- — —
AA+ZE AA- — —
A+ZE A- 13, 533, 882. 28 18. 57
BBB+% BBB- 16, 907, 666. 07 23.20
BB+2% BB- — —

10




B+% B- — —

KPR 22,148, 471. 77 30. 39
W RS FHFRE A EE R B, B E BB R IR AL 515215
RVFRAE R, RSN G5B E 55N 55 =T PR B 0P 47

5.6 WEHIREA ME G HE ST $E BBl RN HESE BIRT LA S 50 A

ey | Godds | B GO | ARiirE Oo) | HEESFFHHEE]
JNJKOS
JNJKOS 2.9
2.9 8,000 5, 830, 693. 43
10/19/22
10/19/22
180204 18 [EF 04 50, 000] 5, 190, 853. 42
HUANEN | HUANEN 3.6
7,000 5,042, 171. 47
3.6 PERP PERP
ZZREAL
ZZREAL 3.95
3.95 5,000] 3,616, 858. 99
10/09/22/
10/09/22/
CHITRA | CHITRA 3.35
5,000 3,599, 501. 97
3.35 PERP PERP

5.7 REWIRIEA SUMHE & Ze B 7= 1 E BB R/ HEA BIBT 48 B SCRAES:
BB A

T ARSEGAM S IR RITA 5 SCRAESF -

5.8 WMERIREA AME GRS E B DR KT B4 e MATEM T
Lk

T MmN | fTERE | AmE O o RarE
i L (%)
1 AN IR UC2212 — —

E: KAFFCRUIESRR, EHFeRMAERIR. £ H I 5HlE
N, GEESECORBTRNR A AR, WATAE SR IR
LR BT 5 AR S I BT B S (S5 S 15 B35 B Pt i) 2 IRVEHRAH 5 A1 0N
0. MR A RIMEAE S & 41N-196500. 00 7, DA FIELH &4 .

5.9 WMEMIREA RME G ESTFEEIR/ DRI T2 2S8R HA

e | e | AR | G
i gy xS U
5 ‘ Co. | T -
Bl o)
TSHARES
BlackRock
=38 RN
1 IBOXX Erijt JFia |  Fund | 53,726.60 | 0.07
H/Y A Advisors
CORP !

11




BOND
Plﬁgo_ PIMCO
YIELD 38 T Global
) B0 B | FREt | Advisors | 29, 144. 68 0. 04
I\
$INST E Iriiznd
INC

5.10 HEHEMEE

5.10.1 H AR ST F K AT TR IEFKRT EEAY LT HIPAEMITLR
WE, BERSHTHIT—FEANZRATESR. LNHER.

A BB W AT A U RAT B AR, B SOT ACERAT AR G 1) H AT — 5
52 3| o [ ERAT ORI B B B e AL T

AFext EIR AR RATUEZR BB R L PP 5 G M VAR R 5 1]
Pen Al Bt R I EESR o S B B K S D) BREAAH R HE e, AR IHE SR B

hui

(|

=
:\
W
25
S
&

AT G FFA I HARUETF I AAT B IR B & A0 TS SR A, s
G ] H AT — A B A T BT AT RIS .

5.10.2 HHEERENI T ERERLRTHEHE S S RAME R SEREE.

ARG AR AR AR R E T

5.10.3 HAhBE P .

75 B4 &R ()
1 17 ARIIE S 297, 000. 00
2 | MUGERERR 14, 964, 154. 86
3 | MW 415. 55
4 | RIS —
5 | MUHRIEER 260, 398. 78
6 | HABRYGK —
7| HAb —
8 &1t 15, 521, 969. 19

12



5.10.4 R E AR KA KL T8 B0 8 AT # 85w A

TE: ARSE AR S WIARCR 5 A AT 5 B 1 T e 4 57
5.10.5 R E AR BT+ 22 B = A AETIE Z IR B O Ui A

TE: AT AR S WA A 44 B2 T AR AT I 52 PR A
5.10.6 FWHEAEGHRGERFMIFRHRIRD .

PRI 3 LN SR IR, Bt 2 At o mhli B o5 3B LR B R 20 T2 AN 5 5 T R REAFAE R
Zo

13



§6  JFBAEESHERD

AL Ay
i 5 HH A A A A 171, 762, 337. 08
i B A 2 4 EFU”’M i 15, 854, 968. 88
I : T& ﬁHIEﬂﬁE g [ ] 47> % 116, 506, 216. 48
(e Hﬁﬁlmﬁ@/\%ﬁﬁ&‘dw%} (BB “=7 $EF)) —
i P SR 5 4 20 40 71, 111, 089. 48

14




§7 ESEEACHERFRERBEAEZET S VA

VE: AR HAS L S 0 BN R IS [ 98 < R BE S SRS A R

15



§8 HMBREHRRNIMEESE
8.1 WEMINERREHFAESHBMLFIEDIEGET 20%H) 1§ L

W B N A 2 S0 AR 1 WA R KA S H N
& A e
5 b A5 3k 21 Bl LR A JEE [=]
RN = sk N 2 (N 2
[ X [&]
X 2022-07-01 & 3?&262 __ 3?&262 B B
2022-07-10 |2 > 1D
1 1
) 2022-07-01 & 41425; _ Sgéggg 9,919, 157. 13, 95
2022-08-11 |2 % » o 04 IR
9 5
14, 677
2022-09-28 % ’ 14, 677, 122
LIk 3 50990930 —|,122.1 — o 20. 64%
. .
46, 590 30, 000
A 2022-07-01 % | " 1.7 | Tovo. o | 16:590, 233 —
2022-09-30 |7 e .10 oo
0 0
20, 713
2022-08-12 & ’ 20, 713, 619
5 619. 8 — — | e 29. 13%
2022-09-30 |’ ; .89 ’
P2 R XU

I T AR A B — B B8 AT 2 e A B LA B B I 20% 161K, ANdke
EHNCARIUE I, #EAAKE R 5 RRURE AL, B %7 it sl 1 ARSI 2 P X A5 4%
B o AT B RIE BB R R SR B A R e AU P B U B R X
B8+ RIS 0] XS AR 4 0 3 R S5 R A XU

16




9.1

9.2

9.3

§9 FENXMHFEZR

#EBXHFEX

S O s W

VB E N R T AR TR T
VP ENE I S A RO [
VB E N R T AR TR T
~ IRE IR TR E R R A I

v R M 2 v e T M s R BUE S R B R  (QDTT) (13X

B B s e AR R4 55 3k 4 (QDID) 45 [

R4 (QDID) FEEMY

I BR A F I SCA

K (QDIT) W 554k Sl R e

&)

/
>

i

=

/

FETH A
E R B HRE SR X 2 KE 1196 Syl p Atk ) 27-30 2
i pIEe
BEFEN ARG BA LR, TENAESERNEHESEEARAA.
#AH HL I . 95105686 . 4008880688 (4 [H 4t —, KK iH ) A A Mik:

http://www. fullgoal. com. cno

T E ST TR A F
2022 410 A 26 H

17



