R IR RSFEIEHR R RES
2023 F58 4 FEFERE
2023412 A 31 H

e

SEIEA: EEESEIHARA A
SHEE N P G RARAT I R A
kAW —O-WE—-A+HIH

el

I



e R A S 0 B IE SR B R 2023 SR 4 TR

8 EERR

FEGAE NI H 2 S ROAEAMR S FTEG AR R RIdH RSP s E AR, JIf
X E P KBS AR AT 5 A P AR AN S B B AT

FFEE NP ERBRIT IR A IR A AR AR S RME, T 2024 4 1 7 17 HE& 7 A4k
TR SRS IHERIARE A GG ENE, RIEERNEAFEREICE. RSP
ORI

FE G E RV LSS . SRR St SR N ERIE F AR 4 8077, (EAMRIERE & — s R -

HEMEANSHEAREHAREI. BH KUK, T E MR B P S nl R 40 e A A
SGEEE AV IR P

AR IS TR R Z I

AAREWIE 2023 4210 H 1 Hig# 12 5 31 Hik.



e R A S 0 B IE SR B R 2023 SR 4 TR

g e

B G TRIRR EFE G (QDID
R4 TG 001061

A 001061

S R (e LTI
EE&ERAEMH 201212 H 7H
i IR S U A 377,366,286.96 1

BB H AR

FEFZE G RS RTEE T, BRI i Bl .

BER:Sidre SRR A ESE 0 I RY - & L N TNy LW - W N

BB MG R RS . AR R RIS . AUV ORI L YRR SR
ATZE A BB RIS 5

NiEsaa e i [FIYIN B T == 0 WA B JE A 2
AHe G R A G, FAR T2 U A TN o AR i SR 0
S REREE mTRMWSES. B TR, Bkt

PRUBSEYAL 2 AL il [, AHEEONBIMETR RS2, Br T 2R 55
WL 15 B G AU T I S X 2 ob - AR T i T IR T 2 X
6 R RIS SE A1 T 37 3508 P o ks 10 R o 5 B XU o

HEEHA e H IS E AR AR

HEHEN Hh I BUERAT I AT PR A 7

AN IR AR

JPMorgan Chase Bank, National Association

I PN

FERR B ARAT

B R EE 4 3 TR AK

HEF K77 (QDID A HF I fZE (QDID C

NR P A AL S A

001061 001063

5 IR N & 73 2k S 4 4
AR

300,315,544.06 17 77,050,742.90 17

8 EEMFHEIFNEEHERI

3.1 FEWMEIERR

Hfr: ARt
15 3
T 55 FR bR (2023 4£ 10 A 1 H-2023 4 12 A 31 H)
EF AR (QDID A HF R fiZE (QDID C

LAHAC seB i 2 2,036,087.28 409,524.69
2 A 18,379,188.49 4,515,137.85
3N 3515 & 43 A A 0.0600 0.0563
AR FE 5 =1 H 409,427,375.38 100,804,252.09
5. AR B S A0 B E 1.3633 1.3083




e R A S 0 B IE SR B R 2023 SR 4 TR

T OFrid eV SHE A B RAA AW EEE 5 2R & I3, TR Sehriicas KT
AT sy
QAW LI IR R G AIAR IO . $eB e . HAlN OVE A e shias) $nkR

HH 2R B FH RS FH AR 453 5% i PR AR A0

3.2 REiHERD

3.2.1 AR IEE G WUAHE G R R L (A MDA R oA B R 1) LA

R fizr (QDID A:

AR g A ] SR Rt n_E A 2 se (B AR sl i

==Y v
G FHEIE K Jfﬁiﬁiﬁﬁ NA R &S iﬁ;;gi D—-6 O—@
@® WEZEQ | RO @
HE=AH 4.64% 0.30% 0.69% 0.00% 3.95% 0.30%
i EANANH 1.51% 0.31% 1.39% 0.00% 0.12% 0.31%
ok 5.93% 0.36% 2.75% 0.00% 3.18% 0.36%
=4 5.60% 0.45% 8.25% 0.00% -2.65% 0.45%
ot R A 12.58% 0.45% 13.75% 0.00% -1.17% 0.45%
iiz/gz 61.23% 0.37% 34.13% 0.00% 27.10% 0.37%
HEF WA fiZE (QDID C:
==Y v
g | PEHCE U | R ﬁgng o -
@® WEZQ | #EREHEG @
HE=AH 4.53% 0.30% 0.69% 0.00% 3.84% 0.30%
i ERANH 1.26% 0.30% 1.39% 0.00% -0.13% 0.30%
ok 5.51% 0.36% 2.75% 0.00% 2.76% 0.36%
=4 4.33% 0.45% 8.25% 0.00% -3.92% 0.45%
itk HAE 10.35% 0.45% 13.75% 0.00% -3.40% 0.45%
iiz/gz\ 54.29% 0.37% 34.13% 0.00% 20.16% 0.37%

3.2.2 HEEEFAER LRI G R BUFHE G KR AR S L 5 RIS LB i o R AR B Y L

L3

e AN 7 R TR R S
FH AU E 2 5 G b A R U 2t 28 ) s o EE ]

(201212 H 7 H# 2023 4F 12 A 31 D




e R A S 0 B IE SR B R 2023 SR 4 TR

EH 6T (QDID A:

62.91%

55.92%

48.93%

41.94%

24.935%

27 968,

20.97%

13.98%

5.99%

0.00%

-6,99%

2012-12-07 2014-10-12 2016-08-16 2018-06-21 2020-04-24

|— EBWEES (1D & — VEEE|

EE W fFF (QDID C:

2022-02-26 2023-12-31

58, 77%
52,24%
45,71%
30,18%
32,65%
26,12%
19,59%,
12.06% /

£.53%

0.00%,

-6.53%

2012-12-07 2014-10-12 2016-02-16 2018-06-21 2020-04-24
|—#FhEESs (1D ¢ — ERE|

8 EEAMRE

4.1 RELH (BEELFNH) FHA

2022-02-26 2023-12-31

FEATE B I G 22 PRI IR EZE MOl A
=R BAEH i

w4 W%

!

BAL T 2022-06-21 ; 22 4
5724

fiii 1

\

o BT EIESF R B B

AR A R AUT RN




e R A S 0 B IE SR B R 2023 SR 4 TR

23 W AT58 5 5155 . 2013 4 7
AN B A RA
Al o PHENU i I 4% BT 3 R
2P, AN S R AR
FIE TSR ESH (2017
F£9HB8HE201941H 24
HED . H 2 K15 R
R 3 4
(QDID &2 7 (2017 4£ 9
H8HZE 201941 H 24 HY
) HEE R AIER
BRI A I G 2T (2016 4F 12
H 27 H&E 2017412 A 28 H
IR A5 S St g IR 7
B e 2 (2017 4 6
H 15 H% 2018 43 A 14 H
IR A S g IR 7
Bk e e 2 (2017 4 3
H 15 H% 2018 43 A 29 H
IR B R RS E
RETNEF R RIS R &2
B (2017 4F 9 H 8 H# 2018
9 H 25 HIIA)., 5 5K
(e M A e S e
(2017 4£ 12 A 6 HZ 2019
E 1A 7 HEAE). L
I8 RHT B IR SRR %
Refes (201644 A
14 H%E 20194F 1 H 24 H#A
[E]). HE SRR RS
BRI ST (2017 £ 1
H20 HE 201941 A 24 H
IR A S A R IR 27
e e s (2017 4F 2
H 16 HE 201941 A 24 H
WD) AREH L RIS E
MR EItN e A e S e
(2017 %9 H 8 HZ 2019
1 H 24 HINE), HRE M
(e M A e S e
B (2018 4 1 A 12 HZ% 2019
fE 5 A 15 HHE). R E SLHE
=ANHE I U R A Rk
W S A e S eea




e R A S 0 B IE SR B R 2023 SR 4 TR

(2018 %52 H 1 HZ 2019 4
5 H 15 H#E). %% EiE 3-5
SRR R PR T SRS F
5 B R HOIE S
e Y M e e e
H (2018 £ 5 H 3 H# 2020
3 H 24 HEM). 45 FiE
3-5 I E PR T RS H
5128 2y BT R HOIE S %
BRI LT (2018 4E 5
H3HZE 202043 A 24 HiY

[A]) 55
titt: o 8 4136 AL AR AT A R
I N RER T 5350 53 B4
TLARFT | B384 | 2023-03-27 - 10 4F 2015 4F 10 H AL 34
2L BARAF .. FHENE G
BT

T O BIRfRHR H A B AR H R 2 7] kg 8 2 AR 0 AN RES D . S e e
B, HAERH RS S FRERH .
@IUEFE ML) SGEMATAE 2 (IEZRAL MO R R FLINED BIAHSSHLE o

410 IR AT AL SE 517 A8 PRS0 1505 20 B Y 25 < 2 T [ A7 B FCY 7 i 156 400

4 = R FEamEE (FD FreEE (o) AT B st ]
NERE 2 634,825,029.66 2023-03-27
G 5 P HA
i ) 1 50,325,224.14 2018-11-01
TLARFF | &I
HAth 24 - _
&1t 3 685,150,253.80 -

Ve MR, AR B 3 MRS TR BRI C T 2023 £F 12 H 27 H#& Uk,
4.2 FEFNHRS 1 AT G VT S0 R 0 1

RN, AFESE ARG (PN RIENEIE R B EIE) . (AT AR R T2
SIBIEEEINE) GERBRAEIESEHAFT A FLAHHER IR (ESEHATIFRATE. i
FIESIPIEN L S FE L) SEAERMAES SR, AEWSEH. B85, ZemAnE
W FRANIS F AL 4 877, EPER A R R (3Rt |, RS AR NSRRI R, BB
FHRB M B AR AT A .
4.3 A5 L I
431 AV o HI FERATIE B

RIS TN—BLA PR T H AT S AL, 5 I PR 0 <y A 8 () ] B R A

6




e R A S 0 B IE SR B R 2023 SR 4 TR

I RGN A5 T7 UAE S R M2 5 AT - I, AN B R IAT T CEZR %
CEBATNFZSHERIFEL) M (FREEGERARA R A5 HE) BRE.
4.3.2 SHEZHATRIE T

A5 WP R R IUA T S AEAE S B AL BTN

AN, RESERNETIAREAES 50 ATTREMNZ S, [ H R 5 AL
BUL B BRIAAE By I IZAE S 2 H A B 5% 538 97 IR, BINTREEAL IR H & R B 5
W 5 ZE AN HoAth 4 5 & AR I R R AE 5
4.4 it 1N G B B S AL SR I
4.4.1 A TP kG LR SR AL IS AR A BT

AR A TR B N MRER T I S8 51 A R KR s K AR R T . 10 A SEE A AT T — RANGHF 8 &
M, BAREILEE L FARRAE T BCA UMLK AL e, (Bl Ll R AL w1 % c /R
B, TS EVRERE T ARBCE ST, w8 A B B i mlE . L B0Ias 75 ERBE St
ATRR A, MRAERMBOR AR 3 2= FE AT R BT TR 5 L FE 99 B AL 75 A e 3T 0
FREAL T MR AT, ERM R ST B4 5% L, JFTE 4.9%MITR .

SR I MR B o A BRI B8 = # A B T Bk, SE MR P A B R B 7= 2 4 K ik,
EAR. GARIEHEE . PR SETh I TR R St TR R R A, BARYER T AERE. H
IR TR BN BOR, REBOPHE A T 3 LM S BRI L LR EB AR, FH
SENLHE— B B AT RO B B A 2 AL s 4

11 AR T AR S, FEFEFIZRAE T R I 7. —75H 11 A LB A Z) It B UL R
JEIRIE RAERCHT K & TR T EASURIALY, bt T B BOR RS 1 P it —J7 38 [E
0 CPI RN BRI AN LSS, LT At — PRSP fR 2 = e 9. it
PAARAE 11 H FIREER 1 BRI o [ e S RARAT I Ro0S ™ ol i < Rl SR IR AT T 34
AMEF B E LIRS, BESARIBR T WA LBl — Dl 7 RLrE% . A 11 ARG
PR T R, H b R S R R 9 A T T

FEMAE AP, RAVNERHLTE DB ERMERR, RN T HE AN, JRRpESAME
T B RS B o (HEEAR B IRATRIRAERF 1R IS H ARG . AR KIHRA TS IX AR 2 KA
SR S LA DR A AT WA I3
4.4.2 REMNEEEID S
Bz 202347 12 A 31 H, HEWzMS (QDID A JEEMEE{E )y 1.3633 76, AW HH 4

KA 4.64%; HEIEEFZF (QDID C IS MAtF{E )y 1.3083 7o, Ak i P A EE K
7

&



e R A S 0 B IE SR B R 2023 SR 4 TR

9 4.53%, (RIS LR HER K30 0.69%.

4.5 il N R AN B 6 R

PR T Ui

AN, AT R BLES: A TR H A 0@ A N AN — 0 N8 2 e 5 1l

RF LT/ .

5.1 i WIRIE T A 1H 0

& RHRAGWE

Hrp: K

IR

Mo

R RS

g R

2,051,451.08 0.40

[ 52 Wit #5 %

467,560,560.91 90.91

Hrb: g

467,560,560.91 90.91

B SCRRIESE

4 | GErERBS

Horpr: iy

i

Ll

BUIE

5 KNI S 5

b KW R SR GR B Rl B

mmy LA

HUT AR 5 1 it

42,998,722.51 8.36

HoAh 55 55 7

1,720,293.02 0.33

O (0 |N|[O®

it

514,331,027.52 100.00

5.2 MEMIRESAER XD UEFR T MR R AFFE R IE R B A0
AT AR AR R A R AT IE

5.3 HIRIEAT I R a5 B AL 5

ARG WIRARFFA B -
5.4 JIAAZL 2 FOMHEL o 2 e B3 7 HE LA R/ N HE e (RO 28 430 58 W A
ARG WIRARFFA B -

5.5 i WIRIZ G5 SR RN BB A &

| 515 A5 2

|

~feE Go)

| e (%) |




e R A S 0 B IE SR B R 2023 SR 4 TR

AA+Z AA- 5,587,752.53 1.10
A+E A- 23,831,272.47 4.67
BBB+%: BBB- 254,774,735.28 49.93
BB+% BB- 125,302,050.46 24.56
B+ B- 35,962,179.43 7.05
CCC+% CCC- 19,811,222.88 3.88
CC+% CC- 2,291,347.86 0.45

e N Vg

ARV RY IR BHE HVFRE R, RIEBPPHE BT EM N

%LB‘\[/EIZQ&O
5.6 475 B F A SOUME o5 B4 W P 1 LA /INHIE 4 IR BT .46 5 B I 4
. e s . Y A Ftii o s e ad
e e av L] 85 44T R - g
&™) 51 (%)
BRIGHT
GALAXY
1 XS2314498333 28,330,800 | 25,527,357.14 5.00
INTERNATIONAL
LTD
BRAZILIAN
GOVERNMENT
2 US105756BT66 21,896,167 | 22,784,309.64 4.47
INTERNATIONAL
BOND
CMHI FINANCE
3 XS2238813518 19,123,290 | 18,697,918.97 3.66
BVICO LTD
HSBC
4 US404280DT33 14,165,400 | 14,987,465.40 2.94
HOLDINGS PLC
5 USF1067PAC08 | BNP PARIBAS SA 14,165,400 | 14,850,049.20 2.91

T OFFRES N ISIN 5024 1 7100 .

QFEIIRGIFFHAL, ST EIARMAEICRITOIART, P& IR AL
5.7 R HIARH A SO o 5 4 U8 P 1 LR /N HE 42 R AT -1 42 8 7= SCRRUE S48 22 B 4

RIS AAR IR AR B STRFIES
5.8 R HIAR LA SO o5 564 W8 P v BB K /N 44 1 T 4% 4 AT AR SR 3 w4

B} 3 Ny I IER RS T
= A EE ] ﬁ}él:ll vy /_:E ] ;L( -
P55 A S i 4w (58) VA ] (%)
NGRS
1 VR HA T - -
LA XUCH4
US 10YR NOTE
2 TR - -
Lt (CBT)Mar24
3 - - - -
4 - - - -




e g SR T BIE R $% B JE 4 2023 4F 5 4 TR IR

TE: BT GRS H R A S HI I, A et EARsh & B0y 17,292.38 7o, CE S H AN
&
O R WIARAL > FCHHE o5 2 e B 3B LU /N AT 424 2k - 305 W 4

At | TR
P 4 A Fegm BIET R BN (55 HHE L
(%)
iShares
Preferred BlackRock
1 and Income | [# 5 ETF Fund 1,104,547.07 0.22
Securities Advisors
ETF
Nuveen
Nuveen
Preferred & Fund
2 Income fElads | HEAK . 946,904.01 0.19
. Advisors
Opportuniti
LLC
es Fund
3 - - - - - -
4 - - - - - -
5 - - - - - -
6 - - - - - -
7 - - - - - -
8 - - - - - -
9 - - - - - -
10 - - - - - -

5.10 #EHE A HE

5.10.1 AN, AIEEHRIEREFHFEMEEEMESR, REMAR SRR+ 4I5S
M RAT BRI BB ST RAE, e gl Har—FE N 2R AT AT~
5.10.2 L TIIRT T 44 B S A 2L 4 A R e 1 % I I S 2

5.10.3 FAh T = #4 1%

5 LR & )

FHARIES 1,110,072.38
I USCIIE 23 375 K -
UL FBEF -
INAVEIPSS -
I UAC F DK 610,220.64
oAt SRR -
FEpESR H -

HoAh ]
it 1,720,293.02

O Oo|INfoOOjO|B[W|IN|F

10



e R A S 0 B IE SR B R 2023 SR 4 TR

5.10.4 5 HIARFFAT 00 AL T U1 (1 m] e e o 55 W] 4

o s " _ 3 S R PRI L
7 e e HHELH | ARl G iﬁ1%>
CHINA
1 XS2264840864 HONGQIAO 4,903,211.56 0.96
GROUP LTD
2 XS2327118928 XD INC 4,142,287.56 0.81
5.10.5 Fi&H HAAR B 144 B 22 v A7 A Yt 36 57 BR 7 10 1 156 B
AREEG ARG AR R AR
5.10.6 %5 H A4 2 A 1 HoAth SC b 35 43
BT EANRRR, 202 M5 &1 6] fe AR 2% .
S FHRAEESHHED)
BT Ay
4 iz (QDID e
5 H £§Wm;f Q EES % (QDID C
AH 5 A AR 5 4 17 A A 311,286,230.20 81,929,874.56
st A 400 1) 5 4 5 R D 4740 5,245,732.93 3,384,680.10
Tl A A 1A) L 4 R EE B 47y i 16,216,419.07 8,263,811.76
et HHHA E) I £ B 0 28 Bl 4y A0
A A B HA A S 4 1 A A 300,315,544.06 77,050,742.90

§ ESEENCZHBRReRRFEERHIL
7.0 H B NFH AL S R
AT A I o B R A 45 V5 e AT 0L«
7.2 HE4 B NIE P EIAT V8 8 AR 450 55 A
AT A I o BB A 145 V5 e AT AL«
8 FHRRFRRPIBERESR
8.1 I B — L AT HE e L A Bt 209 5

ARSI AR IR B — B0 B 45 S A LL A B B 20061 1540 -

8.2 SUMAHL T th FE I HoA HE 25 S,

1. 7 TP i 1 3 B T

2023 4F 10 F§ 12 FBA3 45 38 ST IR ) 56 T 556 5 U3 2
Al 4.

11

(IO AWRA



e R A S 0 B IE SR B R 2023 SR 4 TR

2. HAhARAE R

e F IS E AR AR ML T 1998 4 4 A 9 H, 22 [EHIE W Stk slor i o ik 4 B V2
HAFZ —o AFBERAIS, Edbnt. Bl WL s#. mEat. B, ML TR Ik
W AR, £FE. WL L, A 7an. arfEiteEtfEeEHA. Hit
VARG E T BN A QDN EEE BN A E R ETFRERSEH A Si e Ry ETF
FEEHA. it S FBRESTINESE A FiEATRB RO SRS, |
IMANERE E SHEBR AR A S e A BitAS FOF SEEE AN it A 5E97E Hirdk
BN, AN ESESE A BN EAT H Ll ETF RSB HRtR M ITE ETF &
BN BHAZE MOM ZESE PN Bt LIl ETF G B EHAbsepr 3k &
HACLRRFER P B BN RS SR BN A% REITs & HN, BN UK TRH A
BAR H MR A e AT, FBTAFRE RQFIN G EHN . H IR 55Ol

RIS EHAFZ—.

S

® B

9 FENMFEF

9.1 HAENMHZ

1. HREIIE e 2 A% v 4 S B 1 S

2. (AR AMSRE i 25 BOIE S5 B e S B e A ) )
3 (RIS i AU A4 R B SR L)
4, PR

5. FEEGE NS TR B,

6. FEEFRE NS TR B .

9.2 fFJHUHh S
B SAFCT 3 & H /B3 S48 NI AT .
9.3 ATk

BB Al B BRI/ S ANRE T R B & A5 RS TA S, Heutda
T BRI [ Py B 28 25 S0 (0 S A A B BN

e I G AT IR A )
—OZPE—H+LH

12



