& 1B RS T IR ANIE R B 3 4 (LOF) 2024 555 2 FJE Rkl

B EEEIRE TR R MAFRIESREES (LOF)
2024 SE5 2 Z=FEWRE
2024 %6 H 30 H

ZeFEN: BEBESETERARAF
EEREAN: PERITROGFRAHE
wEXHAY: —O=NWELA+H



& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

8 EE#ErR

R EH AN EF & LE R RIEAR S T ORI AL BRI 2 % T U PRk el 5
KIBIR,  FEXT N S AP RN 5 B 1 AR A 1) S 5T

BEAEE NP EEAT IR A IRA AIRE AL &G RE, T 2024 47 H 18 HE
T ARG RIS Fe bR M ERBIA A S IRE SN, RIEEZ NSRRI
B R P ERRIR B ORI

BB R U LLSEE L SR T i SR 0 B A s B 58, HARIERE S
—EHA .

FEERIE AN GIFHARILARREKI . 5 A R, B0 EAE H A 5T 1R RAT
Y AL £ A ZE UL 15

KA RIS ERIR A 1.

A HIE 2024 -4 A 1 Hiflgz 6 A 30 Hik.

& E&FMAENR
S ALL ) = 183 Ju i (QDIN)
W AR £ Jtfit LOF
Re TR 501300
A8 Y 501300
Y (Y L FFR
EaaRAMH 2016 4 11 A 28 H

T 7 BT I e A AL 0

313,351,046.33 43

AHe e FER T EROUTF 1, AR IEHIAL A X

S
BH A Rt b, D7 sR SR 4 % e K A AR v A
AREEGEIL T & X ERAEREFHEE. 55
v TR BARETHENR . BURTES . IRMEBUE. FIZEE
oy FIFAKF JEEKPEE, HERed T~ rEERS
b DX T B4 P B e 4% AR O
b 50 L e 9w§?ﬁ%§$%5%§ﬁ#%ﬁﬁﬁ$+m%ﬁﬁ
MV ERATBLIG 15 A7 3 R o R 2R
AREG NGNS, TERET2ERIIHNSHE
AL UL 3 R IE JCfids, BTSSRI EE  rh R XS S, LT

SRS 5 O s T BT A e, IR A R

F2uik127




& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

GRS G ARG W R THAMESR, BR T
FRAH 5 58 NAESR B0 5L G IR T 3708 3 XU 5
BT RS Z A, AT g T I VI 38 KB S5 5 A ME
27 TH 3755 5% T W (140 ] 50 B XS

BEEHA i E WS E AR A
BEEREAN [ RAT I A A PR 2

BEAM R IR NS AR Bank of China (Hong Kong) Limited
BN E NP AR | FEET (T AIRAF

8 FEMFHEIRNESHERI

3.1 XEMEHER

BA: AR
- i 1 3
LRI (2024 4£ 4 A 1 H-2024 46 H 30 H)
LA S a8 -766,448.58
2. AR -196,665.48
3 IIALY- 35 35 4 A A S A -0.0007
4R F G B 1 E 293,928,959.29
5 AR F S Bl FE 0.9380

(D Priddk e Sdabs AR R NAWEAE 5 3 & 2088, T3 Sebr

e 2 7K T BT S

(2) AYIC LB s a3 G A AR WO . BB, AN (A S A R EZS)
YSe i N _E A28 SeprE AR SR -

W) 1B AR BT I 0 A, AR Do 9 25

3.2 EEHERIN
3.2.1 AREWEESHBIFEKERE SRS LSRR R K
. \ NZ5 =835
HHEIE K | S5 i
pa | P | e o | B | oo | o0
e k@ | | U b
@ (3
@
HE=ANA -0.03% 0.30% 0.48% 0.36% -0.51% | -0.06%
TEANTH -1.33% 0.26% 0.06% 0.33% -1.27% | -0.07%




15 B ERE T R s BNIF 51 % 34 (LOF) 2024 4E%5 2 ZEERE

o k—F -1.44% 0.25% 1.16% 0.38% -2.60% | -0.13%
oE=AE -10.14% 0.54% 0.74% 0.44% | -10.88% | 0.10%
oA -10.28% 0.45% 2.51% 0.39% | -12.79% | 0.06%
HEESE A

TEEIN -6.20% 0.39% 11.40% 0.35% | -17.60% | 0.04%

322 HESFFRAMURZESHBRTHMEM KRR LIS RIS B E AL

MR

s B RS T i RUIE T  B (LOF)

P80 SR VT B I K 2R 5 M 45 bl R v A 2 6 g s 7 A0 L
(2016 4= 11 H 28 H % 2024 -6 H 30 H)

20,50%

16.40%

12.20%

8.20%

4,10%

0.00%

-4, 10%

-8.20%

-12.30%

-16.40%

-20.50%

2016-11-28 2018-03-04

E: AIEEEFET2016FE11H28H AR K4
MNHWNNECH . 6 S R AT 4 1 & T 0t b ] 2k 313 4

2019-06-09

2020-09-13 2021-12-19

|—isEmEF D — LEEH]

BB (DY) $5 58 BR ) AR ) 45 T ELAA

g

41 BELHE (BREELH/PNH) FHh

EEUN e

GRME, AEEHE

2023-03-26

AN =

&t

2024-06-30

[ A= 2426
EE RS ()

EARESRRESLIMIR | Szl

g4 | HRSS

(ERIAYEP Y]

BT H 1 IR

Wi




& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

SpbEmit, FrE X4
MAMEN G FEAGUE T

2014 4F 12 BN &
WRSEHARAT,
JIEBEZ 5 i 5
TN mRA 5 . 2020
6 % 20234 6 A1F
g e &2 H )

ﬁ N
Ve i% B, 2023 iF 6 HEALHE
e oo | 2024-03-20 - 94 | Bl Ll 5 4RI
e Rt ETF. G508 LiF
p= g

PR PR ETF. ifg
B IEE R ETF. i
B E_FIF 10 4E S
B ETF. 5@
IE AT ETF 344
H, 2024 4F 3 AT
e @k ufit (QDID
EEZH,

e 1 xRS EER G2, EEPHRR e S RN, BAEHE A A
REZH: AFEEREeL, HATIRH SR H R At REZ H .
2. EFF M RTHSE AR B SINEZAT LA R TR i T

4.2 SESMRR A A AR SR B R B UK R E AL R A
AH T BN BB o

4.3 REMAXESBIE-ATEB LA

A A, A BEANFIEME (P NS ENEZ R S ) Ao
FAGAE . B A FIE, AEWMSLEM . BRI S5 e B A IS Y 2k e 507,
BAT R AR F I S BT AR 2 AT 8.

4.4 NP ZEDHHA
4.4.1 AFAE 5 I B AT 1B O

WAGIAN, AR R IE SF R EE LG T A AL B A SCHILE , B IRA A RS B
FIF A AR WER M FRREE . B PAT . WGP B8 & S ) FI 3Ry
BRI SRR REA . RN A R EPAT R RS, RIEAF
A2 5 il FE I AT RIS HL

WAEIAN, ARSI TR RAA ARG R ES . rRERNNIGERES
BT T 0T, R T IELLIUANEE RN ARERBEE T CGHA 3 HW. 5 HAD

51 4E1271



& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

N E B A B AL R R A2 5 AR, X HLdtAT 1 95% EAE X ], sttt x4 0
11 3 T o R e TN R ERE e E el 1 D VR oSk INDAY NS AN K = 6
SEARPR SRS FIWT R TAFAEA A P2 5 BRI S AR R T e SRR, ey A 2 w) X
PEEEHE R T, AMFER R IE AT

4.4.2 SHHEA AT NI E ]
ARG N, RKIUASE GREAT AT e S ER 738 5 A st fan ik 1) 5 22 5 o

4.5 & BN ISR BRI AL SR I UL B

CREENAT AR PMIE R IR X EERFEVE A A L . S5 R T, A5
vty R BT T R s SR, G SRR Y, R RIEE Y. R
g9, RN RS RN RE R B IOO5 T, AT RIERS, WO [E EiE 5 5
Gy Tt o KT, CPISARTAMEARR, 4ERFTE 0-1%M X M A Mg ; PPI {E5E4L
RSN BRI A AR RS IE . B BCR T, HFLRTHENER, B 50w
REAARATAE, DRt s S 2 07 RBUR [ H S BORETE, HH R IAT KA, w4 B i
S E T . ABUBGR A7, H fRAT RS A S, RE E GRS D AT WA T,
PRl H 25 7R SCHE T s At , TRANME SR YEREAT AN IR AS o A% 7T, —ZF R001
PHE N 1.84%, H—FEFIART; R0O07 BMEN 1.94%, B—ZF 1T 190p. Xt Mifot
WIS, ZFEERETITE. 4 H, WBEER RS SCRRATINE 6 %32, #IR T
W2 IS, SRR o R I RFEE N AT o (HBE S SLAT R IR A w1 2 JXUR: B b 7= IR 5% i 451
HE, 10 FHE G RGP, 5-6 HIEAM S5 & mEE w5, R 4Rn B 6k AT
WEPN, MTREITEIA KR & HRG FaRETSE RS TITE. SFEKE,
10 4 EA 2 A B % SR 1T R AT 8bp.

FIuf T, 4 A4 T 38 E K S 0 S s 8 R R 7S 3 5% B U IR,
15 10 FEFEAMH VIR 4.2%MHE F 5 4.7% T, B85 b6 25 5 10 K 0422 11 75 DL %
LTI ImIS, BEVERE 6 HIKH 4.4%KHL. 2 Markit iBoxx Vi 7 % € 015
FFIRE AR R 1.88%, IRARAR T o7 FREI AT A 1.52%,  IRA% e i o 2 A o HR L
784 3.11%; 1 Markit iBoxx S 75 38 eI 5 5 R i S P B R O 2.49%,  HiPE R
W 7 e fiior e Bl a5 4y 14.03%.

HEFM, LR RGN AR E E G E, Ha6 A WRETY
AT T —

RAEHAP, AFES TR EINK % 9-0.03%, [FIHANYSE LSk 35 % 0.48%.

4.64% 5 W A e 1A N BERE S T 1 E T i
ARSI AR T T B BT -



W E AR TR R AHIE R R RS (LOF) 2024 4E58 2 FEFE

51 EMRESHHESHEM

& BEAGWHE

75

i H

e (NRM

5%%/%\
77 LE A
(%)

25

& E &

& |

Horp: iR

FERIE

Lo

B (54T

B G HB

}'l-{
ot

240,123,285.10

81.58

&
[ 5 AL i
He: fiigr

240,123,285.10

81.58

i SRS

Enn&{ﬁ

e
1

_H.

.

L

AR

BGIE

TN S5t

Horbr: K RIE  SE IR B

T

St

e T A

AT AF AN

e A=

48,581,744.00

16.51

Hohwt

5,618,208.71

191

© |0 |N | O

At

294,323,237.81

100.00

52 EHIRAEZNER GhX) IEFTHRRERFIEE

ERE 0

Bz XO

~IHENRTIT)

SE

BB AL (%)

#rit

T RIS AR AR R KA B R A

5.3 HEWIRZET W R ER AR IERRAS

FTTH:127T




i B I PR T s 1 Jr BUIE TR IR BT o

4 (LOF) 2024 £ 2 ZRJE# s

AT EAMRE

5.4 MEHIRIEA RUHE HHE SR HE LLBIR/DEFRIET 2 BERE R A5

e

SRR SR AL

I AR R AR R R S AT

55 HEWREFFEHFZ L RHIBFRRAS

IER B

7715 52, ~fehrE(NR M) o B BE PP IHE ] (%)

AAA+ZE AAA-

AA+ZE AA- 137,074,131.52 46.64

A+ZE A- 28,992,909.94 9.86

BBB+% BBB- 48,732,713.69 16.58

BB+Z BB-

B+% B-

RIEH 25,323,529.95 8.62
e ABF A G F BRI R . SN AL G35 FPUE B, Rt
PRAT B AT IE PR

5.6 HMEHIRIE A SYME S EEH=1#E B/ HEF KI8T 4 F5 B 4

) RS | iR AR | HEGK) | ARMMEGTD) {;;W (;)
1 US(§J|\1/|27832C 02/3151//;3 31,000 | 20,956,702.04 7.13
2 USH9(1:2822C 02/31;/33 31,000 | 20,529,607.11 6.98
3 USP&%?O 02/‘;53//3?8 28,000 | 20,197,879.79 6.87
4 US§)J112882C 11/‘;51//323 27,000 | 19,492,766.25 6.63
5 USH9#21882C 0;257//3?3 28,000 | 19,450,985.24 6.62

e (D GiFFAREAISING Y 1 T 7408 .
(2) AR A R IO AN R, D AR 200N




& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

5.7 MEWIRIE A SME G ZEEF = 3#E IR/ M HEFR T 42 B SURRESF R 3
il

AT AT IR AR FFA B SRR -

5.8 MERIRIEA SMHE G ST #E LUK/ F KT T4 SRATA B 3 4
AT ARG WIARRFFA SRATE M .

5.9 HMEWIRILEA RME HBEESH=HE IR/ PHFRIET B2 S B T4
AREAMEWARR AR

5.10 HEHAHEME

5.10.1 #EMAN, AIEEEFRMFTT ISR RAT FREE B E I I R
BREAR 5 ) H BT — 4 N 2 B A T RE 37 | mwMER

5.10.2 AF G E AT T2 S, WA B T A TR R E %18 I 22 P 2 A

==

=,
5.10.3 HAth BT =44 ik
75 4R LA (NRMoo)
17 HIRIES: 109.12
I CIE Z7 76 K -
U
FEYSCRIE, -
UL ER R 5,618,099.59
FHoAt SGR
FHoAth -
it 5,618,208.71

O N | O [WIN |-

5.10.4 5 WIARFFAT I Ab T 4 i 301 (4 m 9 46 5277 W 4
AT AR IR AR R AL TR B T e iz

5.10.5 75 WIAHI -+ 44 B 52 H A7 AR i 52 BRA75 0 (9 1 1
AR EAIR G HIRRFFAER .

& FRAEEBHES

AL A



& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

AR A 4 4 A B0 282,654,835.86
AHR A S 4 A 48,394,837.40
P AN 2 4 R L [ 73 00 17,698,626.93
AR BRI SR 7 AR B -
AR IR 4 4 20 B0 313,351,046.33

g ESEHAZHEAFRERRAZERZVIH

AN T I BN RIS I A B e R A R

8 HRRERROHLMERER

8.1 W& HAN B —RBETH LM BEL A 2508 1T 2096 1 1F 7
AN FE G AR A N T B — H T A R B 01 L 181 a2k ) i 1 2006 14 175 45 o
8.2 B EE REHMHMEERER

W E IR S AT IR A RO T 2003 4F 4 H, 2 E AR O R A B3
SN,

M 2003 4= 8 HIFUR, WEIELEFEER T 123 RASMSE . #% 2024 £ 6 H
30 H, #EEEMHMAZEEER "ML 1613 {4t AR M.

W T 2 [ RN ) R ST A 2 ORI s o it Al o G BE 4
SRR E NS SR M S AT . 2010 4F 12 A, 1
M IO A IR TN, 2012 4E 9 H, HEMHEKSASE
TR T SR —. 2014 4 8 H, & EAR A Ll s Wi & il v
ARAFERI, SRR E R P g RS . 2016 4F 12 H, &

SoARPEIE S LR R AR Z R I SRR EA .

2021 4F 7 H, WEIBN KRR A ENER TSR (IR MUK <4
R MR AT S W%, 2021 49 A, t (PEREHHR) B+ Unep
] 35 4l G 25 22 4B 08, I P T A SR A BAIE SR P I A e R S R A A
Fra i & 54,

J

TEEN, & E RS
i E A R

\g

N> m

/A\

H10713H1271



& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

2022 4 7 A, W EESCEIRS) R B IR A AR IR S TR GIESRR)
R TAERRE R R TR B VR & A B 432, 2022 4F 8 A, IBEENTERMIRS
RUEF R TR SR EEZR R AU (R FLAE TSGR & R R A 4 2 A 4,
W B T SO SR B R TG B TR A AR SR U G R S T R & R S M 4 2
B, 2022 4F 9 H, I E ISR E QRIS B BNV 2 UK D “TAMAC #E47 2021
O ORI, B8 7 45 BV A 32 R BV 55 AR WU —— I O IR & A R) . 2022 4F 11
J3 5 M T S KA R T VR A BRI P Y A e SRR (I S 400 UK [ k4 R
L E AL S AR, W EE A R AR S RNE SRR R SR e R S MRS
TRE HAF IR,

2023 4 3 H, g s T iER AR 5 RO G E HOIE S 1 U 4 SR FIHIE YRR B
A IR b AS i 2022 4EPEAR S U ETF”. 2023 £ 6 F, i & U 25 18 KATE 25 45 15 4
SR CUEFRITARY MR [ FLAFRREE Rl iR R TG B R e 430, 2023 4 8 1, g
BIEZR (RIFIER) MUK FAF H E 5 SR =14,

® ZFEXMHFEXR

9.1 HEXHEFR
() IR B 2 b R ST G A BROE To N s R AR SR R R S (LOF) 1 SCAF
() BB ARRE TN B R BRI R 5 4 (LOF) H4eHR
(=) & B R TR 2 M RIE R R4 (LOF) R334
(VO)# & Il A BRSE TTIN SR R BNE 5 R 3 4 (LOF) FEA M
() P IR W 2 b o 132 37 T R 4 TR PR A J A S
(N2 B rp IR W 2 40 0 At S

9.2 FRHHE

E (R BEA SR X EREINE 479 5 18 2 1802-1803 =LK 19 2
1901-1908 =

9.3 &P AR
P E T T AR 1N S TRZ 2 R

F11TIH1271



& 1B RS T IR ANIE SR B 3 4 (LOF) 2024 35 2 BTkl

BEEESEEARAT
—OZE-EA+H

H125131271



