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

T0 AR 2 B

2023 ©F 06 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|
&

2023 £ 07 A 21 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
FEAE N ERAT RO A WA AR ARG S FME, T 2023 £ 7 1
19 HE T ARIRE I S HE6R . BHERIFII B HEMEF N, (RIEEZ
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
SRR LA [5] 15 A o <5 PR 4 B B 1
AR W55 BORER E i

A EIE 2023 44 A 1 Hig % 2023 4 6 H 30 Hik.

§Hu

EIEAS
S
=
Al

%
m

2




§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

49, 249, 537. 43 3

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 FEMESEHRNESFERI
3.1 FEMEERG
A, ANRMIG
. ~ WA (2023 4 04 H 01 H-
B4 55 F8 bR

FEI 55 Fa bR 2023 4 06 4 30 0
1. ASHAC SB35 407, 217. 73
2. R 304, 445. 43
3. AT 113 4 4 504 H R 0. 0065
4, WIR AW 1l 51,922, 954. 85
5. AL S A 1. 0543

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

A L SCH R R 2 e AR S SON « e licas . AR O 2 SR e AR 5)
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 EEHBUFEE KR KIS RS B AR a8 2R i LR

K A jké% t[:ﬁij:c ﬂkéﬁ%ﬁ%_
b B 2D RisEzE | Al | ElERE | 00 | @-@
@ e ©) HE®
i3 =AH 0. 66% 0. 27% 4. 43% 0.26% | -3.77%|  0.01%
g AN H 2. 37% 0. 32% 5. 71% 0.34% | -3.34% | -0.02%
i %4 7. 48% 0. 31% 7.81% 0.33% | -0.33%| -0.02%
i % =4 4. 23% 0. 34% 2. 10% 0.30% |  6.33%|  0.04%
ii“ﬁz; 5. 43% 0. 33% 1. 10% 0.29% |  4.33% |  0.04%

322 BEESAFAEMURES RIHFEEKRED A E RS R
e 2 FR 2 2 ) HLAR




6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
-1.00% J
2.00%
-3.00%
-4.00%
-5.00%

6.00%

-7.00%

-8.00%

-9.00%

2020-08-01 20201201 2021-04-01 2021-0801 2021-12-01 2022.04-01 2022-08-01 2022-12-01 2023-04-01
— B MR RS (QDIT) — bRALiE

v 1. #uEHEN 2023 6 A 30 H.
2. AEET 2020 4F 4 A 7 HEorn, 66 N, M 202044 H 7 HiEE
2020 4 10 H 6 H, ZEGHASE R & 005 P~ B B LB R 532 & & HZ25E .



§4

4.1 HELHE (HEESELE/PH) FiN

HEEARS

w4

AR G 1) ik < 22 BRI IR

N
-

K=
S
SR

GRIYEE ]

AT H

IEZF
Mol
FR

L

T

2022-08-15

Bt
g v
=

& &
EX

B

R, WA I R AT R
AR AR AN T Ik 55 4k
TH 5, HETEERT RN
BR 2 F AR S AN 5 4238 5 b
HERZ S0, HE LR’
WHRAF G HRREHE, H
2022 4 6 AIIN'E B A EE
BIRAF, DT E RS T
WA 2 5 7% 0 [ 5 AL 2 B 4 22
. H 2022 4F 08 H T E
SRR R RS
(QDIT) (5% E 4Bk FIHE
SRS HELH, [
2022 4 08 H AT & [ i
i (i BUIE F B R 4
(QDID) K423, AfAHSE
Molk 4%

T

Lo BRI H WIOAREE 2 =) P i 52 (U HSAE H YT, B4R H ORI 2 =) 1

SRR H Y EEREe PARIR H 3 & R AR
2+ UEZF ML B SR ERE R 2 QEFFIEGLENMESF . W, mgUe s

N EMEN GBS B IMED BIAHSGILE -

4.2 BESMERBA N AR SR AR R B UK T E AR R R

T ARSI .




4.3 BEANBREHAFZZESEEERTEBLADH

ARG, E e HAT IR FAE N E P s e R TR R R
QDIT) MEHEN AL (hfe NRICHENESR SR k)« (hfe AR
MEEZED) o B G5 RO 3 R (QDIT) FpafF) PAKIL
EHRIEEEMAIE, ARBE WS B 5010 S5 N BTS2 5,
LR n] BE D AN 73 T AU 77 PR3 < 5877 1) 22 T UROR J: 4 B KT RR e Wi
miNAbR, BERRAGTEARIEM G FRE.

4.4 NP GEIUH
4.4.1 ARG H ERBITER

ARG ENARGEANITLINESR, 45 Gkbatiil, #eE 7 W (A7 s
BHINED » FUETFI— i3 I i35 5 MR I 7 704 s BB R
BB RS AT WS SE BB E B, AT AR Frh . SR
fili &SRB B AR B AR R I DR 4L 5 A R S5 BT B
FERX Gz, FRFFSALE OB R FHATE ] AR 1. — g0l
Yy, ARSI TP ATRE, RERIBT# % O 22 SO S e S 2120 B 5
MR FHATER; 2. —g0lily, MR 5 REMB T EELIE . 5% T Kk
FRUEH, WG 225X FAREBIREAT B sh it . Hh s 2
A G RAR RS AR I IAE 5 07 ) g 2], ARAT IR 325 Z i i
FEPEPPAL S 1 K BRI G IR H A S 5 SO REIAT N, ARake i ]
TR AR, ARET; MTREARRZS, 8525 2GR HE RS~
FEEAT AL B, 2. AR HE A RA S, X FE— B AR
MR BB M 1), A JUE I A oy RGURIUAIN R N IA R BEHE <, B iR TX
T E B AL o FR VAl S it 3 B AR A A Ta] [F]— e BEAR R A e 352 5
IR R 5 5 RS 1 32 5y ) BRAE e AT vPAls, AL RIRF R & R (1 HL 3 H.
5 H) MIZEEEAPERE G o TPl S o 1 3@ AT 1HAE 5 I 5 7 vl R 4,
X R AT IEAE 5y MR BAT NREAT 70 vr A, ot Rt A 5 e dhR K
B, JFE AT RS KRR AR, GFA) [ AN g E L
LA e HE A RN G NN, 5 RIEEZ ST, WRE B
MU 0 BESRA O 2 M S BEPE RS, A LEOR EAE X I E NI . 2.

7



BN G ik e BBl REHE T, FREHEK, 84
B T E, FRERAT, D). ARSI A R R 2™ R0 <y 2 = 1
FRNTAEGHIEE, RIS B2 1 28 5 il BE 5 DL o

4.42 RERZZHIT AT A

AR EIAA R K IEF TN A2 Fl N E BN SR AL G 5 It
SEAT R H B 52 By (2R 5 T i SN A 5 55 HAl B B A 5 2 18 OR B Aesg
B 1 B0 8 Gy B I 2R R 2 BT B SRS L .
4.5 5 HAESHIBB RIS SR YA

T PERARTT LI 9PN Bee DY BT TR, T gk A RS [ U5
HRAT I RS S, [R5 B BUR 53 55 IR B Sk B 24 17 117 37 XU i 2 (14 [
T, Ml et RAAERALR . EMNILA NRITES, SEE 6155 ERRED AR,
KEZFFEHRFALES, JUHZ/NH FOMC i3 E SR Beff x4 i 5L i & K B 7
UCGHAT I, T A SEIE KA PSRRI A AR TA F 5. 5%-5. 75%HH)
HIDCTE], Sl as R RrsE BAT, M AR T S5, &5 s i iE
47 3 AUCRMERS, 5 ARKIEEIR, 6 AHMEE. KERTYIEH G+ 7
PRGOS A ZRIL R, T A FIE R U

BAE, A SRR AR E, FFEIC SRR S0 7 80 LB,
(B R0 b A Z B AR YR AN

AR, RIESHBAHEIE KN 0. 66%, [FHAML ST LER: IR 7 2 N
4. 43%.

4.6 MEHAEERFE ANBEESEHT = HEME A

1. AREWAARE S KRB IES: —+2DTAEHE S ERA NEEA
EPN:)i

2. H 202345 H 25 HE 20234E 6 H 27 H, ARSI EGRPEES: —
+ATAERMRT AT eI



§5

wREMRE SR HEHEIL

BRAGRE

i H

5%%1%‘\%#
frIEEf] (%)

A 43

Forpr @

FERIE

B

30, 998. 68

[ 7 WAk 43 %

48, 042, 077. 13

91.

Hrp: fige

48, 042, 077. 13

91.

B SRR

ERMITA S AR BT

Horr: iy

LI

Ll

BUIE

FNIBAE 5 R 53

1,696, 435. 61

Horpre KW IR i SN R

il
i

TH

(=]

iy

ki A

BT A Ak R G5 e e i

1, 527, 969. 46

HoAh Bt

1,178, 838. 81

fit

52, 476, 319. 69

100.

6
7
8
9
0.

2

T ARG AR IR R AR 5

RERRESITER X)) IEFTHRRERATRIERE 2

5.3 WEMIRLIT U RIRERFREIERRAS

T AR AR S AR R 5

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

T ARG AR G WA R AT

HEBLH A

5.5 WMEMIREMFEHFRIRNBEFRRAS

T e A4 KA Oo) GRS BUREELE] (%)
AAA+EE AAA- — —
AA+ZE AA- 2, 156, 605. 33 4.15
A+ZE A- 25, 020, 408. 72 48. 19
BBB+%: BBB- 6, 985, 303. 06 13.45
BB+2% BB- — —




B+# B-

N

13, 879, 760. 02 26.73

PE: AT G RV £ E B P . AR bR S B B e R
FIAPZLE R, 3 oh B P G R 04 45 =7 S LR e BT 2.

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

75 | g TiIr AR B (5K | ARWE o) |HEREFE = E S (%)
1 018008 [E - 1802 80, 000| 8, 296, 905. 21 15.98
AGRBK 0.7 AGRBK 0.7
2 7,000 4,829, 092.90 9. 30
06/17/24 06/17/24
CCB Float CCB Float
3 5, 000| 3,652, 150. 55 7.03
10/24/24 10/24/24
BOSBVI 1
BOSBVI 1 1/4
4 1/4 5, 000 3, 595, 645. 36 6. 92
09/10/23
09/10/23
INDUBK
INDUBK 1. 125
5 1. 125 5, 000| 3,562, 892. 99 6. 86
11/06/23
11/06/23

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

TR ARG IR ARFFAT B SCFFIES -
5.8 WMERIREA AME GRS E B DR KT B4 e MATEM T

L
T MmN | fTERE | AmE O o RarE
Fr {EELH] (%)
1 AN IR UC2309 — —

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 RUMEAE S & 4UN-525, 110. 00 76, EESELEF &4 .

5.9 WMEMIREA RME G ESTFEEIR/ DRI T2 2S8R HA

e | ke | sk At | G
= xS xS fot5 U
Bl (%)
PIMCO- ‘ PIMCO
HI kel Global
1 W3 | G . 30, 998. 68 0.06
YIELD A Advisors
BD- = Ireland

10




$INST Ltd
INC

5.10 HEHEMEE

5.10.1 H AR ST F K AT TR IEFKRT EEAY LT HIPAEMITLR
WE, BERSHFHIT—FEANZRATER. LHHER.

e A A EE R N AT T AR TR R AT BRI PR E ML R A,
FEAR TS it H AT — N Z B AT ETT. AT .

e

5.10.2 HE SRR T RRERGTHEHE S S RME RN SERERE.

ARSI AR T IR AR R B 57

5.10.3 HANBE P2 Bk

75 B4 EH ()

7 HPRIIE S 1, 163, 459. 34
I WSCIE 2775 LR 4,441. 37
IAldjleil —
ISR 2, —
I A B ) 10, 938. 10
HAB YR —
HAth —
At 1,178, 838. 81

(N[O | |W ||+~

5.10.4 G IR KA KA TH B0 B AT B 855 B 2

TE: S GAR S WIARCRF A AT 56 I T e 4 5155

5.10.5 R EHIR BT+ B EF AT IEZ R B LRI 3

TE: ARG AR S IR AT+ 44 B 52 i RS AT AL 52 R A e 52

5.10.6 HREA GRS HHERHAR T TR

DI <5 BN, BB A G 30s o e A E LU B 2 T2 AN S 57 T REAFAE

;:l o

11



§6  JFBAEESHERD

AL An

0T ST AT] < 0 AL 0

50, 395, 124. 41

5 S 30 ] i < i HH D 47

10, 893, 346. 39

I B J0 i) i < i DB ] 7 4

12, 038, 933. 37

0T ST 1B 2 R BB i A (A B B “ = 3181

5 SR B <o 40 L 20

49, 249, 537. 43

12




§7 HEHEBEABHABEAERSRBRAREESR S HA
AL Ay
. A5 75 5 A2 5 H A G A *%ﬁ(ﬁ%ﬁ & 7
() (Jo) x
1 FH Iy 2023-06-29 9, 446, 386.40 | 10, 000, 000. 00 —
&t 9, 446, 386.40 | 10, 000, 000. 00
T S FH [ e 2 1000 TG

13




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

0 A A R LA AR A A L e IR R 2 1

S drie] R R A
e 3l oo | HCEIEEIEGE | B0 | R | T N
¥ FANE 20%ME | AV | e | el | bt

[F] [X 1]
35, 845
2023-04-01 & | 7 9, 446, 45,291, 418 .
P ! 2023-06-30 ’031‘2 386. 40 .33 91 96%
77 iR U

AT g A A LR B E R S e AL A 2 i . 20% TR, Ak e
EENCARBEE N, AR A KA 5 R ARE AL, B 27 it s A XURS: I 2P 3 5 4%
W ARGEENRIEHR A TR RS R GE A S e @i 3 800 st sh v X
Bz v RIS ] XU AR 4B 0 3 KR 55 A XS

14




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
2023 4F 07 A 21 H

15



