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AT HR I R 7,771,380.24 7,771,380.24
®wreat 772,983,021.49 772,983,021.49
PLAH T A B2 45
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AT L [B] 33K 6,418,326.16 6,418,326.16
AT UE 517 Sk 32,887,090.93 32,887,090.93
HoAh A7 45 4,010.37 4,010.37
FRAET 39,309,427.46 39,309,427.46
ErEAARRINCIR

733,673,594.03 733,673,594.03
[(5qo dmPEi

7.4.13.4.2.2 AN RS B URR A 43 BT
fBLis BRIE R LA HoAth AR B A AR

X7 b e F 2 4 B
WS Bl AR
HI R 1125 3)
ST ESES EARRER
2024 %12 H 31 H 2023412 H 31 H
FEAT 91 T AR 7 71 5% HIIZ4 8,343 HTIZ) 3,668
B AT AR A R T 5% b2 8,343 b2 3,668

7.4.13.4.3 HAbHrig XK

LA XU R 415 22 <5 BT 4 < i T ) O 0 (B BR SR I < 1 DR ok T 7 ) R ANV 2 RASE
(¥ ks R 22 2B B 1T R AL Bl R o AR B 4 R B W8 T 5 v B M 2 2 B U i A S TR U
8 3 PR ] 5 s DX I 25 A ALY S AV M ) 2 5 < 0 0 (B9 TP I R < R 2 5 BT TS N i
G (ETF). UEF3E 53 ir b i slRAT 8] R ML 17458 55 O SR 25 9 T P A A A R R T B4
SR RAT B H S R EEOLECR IR U RE I, AT RESRIE T1UE 27 117 3 AU B R S o

ARFEGRARE KIS T IRk B, Aok e £ B AR, IFEIehle s s, i
G VE T I AR . FELIER . b, RISV A SR UL P 4 0 B I 3 W A3 A R 2
WHRHEG . LT B, FESE KR L ER 7~ 8 2 (J.P. MORGAN ASSET MANAGEMENT)
JE T SR P AN [R5 SR B £ SR AR IR i A A BEAR 1) s RIS, SR 28 BN 25 45 v R PR KU A
XGRS HEAT LB B, ) FOF BT A& o AT Solt (RAFRPER K SRS VAl R 9 s, i
SE AR BRI AL, DLSEIL= S B AR IR o ARG R ECH B R B A B A E R B
EEURE, BRI e MR TGS G BT SRS AT SR LA I 2
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AHE B BB A I B BRI AR R A . AR A S P IRR T oS PEIER 2%
B T2 M A R 8 % PR R K [ AAE 5 LA AT 0 2 Sk < (B A P i N 52
Gy BTG R Bk 4 (ETF)) B8 LI AR T2 & 57 1 80%, #Bt TR I I8 i S 53 287 g L
BIASERL He 8 BT 1K) 400%, BENAE S H HEALEFIBRMEEN I AL B IRAIE a3 R B A D < sl 2130
HAE 5 LN BURF G5 LL B AMIR T2 & 501310 5%, HhIleMBmgHa e, Ak
R4 PIUSCH AR A o B8 T ISR T T 5 A% 5 Y AL 1505 3 (QD I B A5 B3 402 B A 3
SRR T2 5 R TN REAT 5B, s At ) e SR 45 B8 o 350 P9 I 52 B 7 1) B AN e it
50%. BEAh, AFEIHE G E BNEE X AN SRR HE TR A St e 1%, @ IS 2 e s
R HE ST AR B, 4% VAR(VALUE AT RISK) T8 b 55 St I A & T I (VB ZE A IR, &%
IS T SIS RS R AT ER R A2

7.4.13.4.3.1 HAhfrk X0
LA, NRTT

AR AR
2024 4F 12 A 31 H 2023412 A 31 H
34 S
i H
YRR YRR
nRE AR E
18 L 451 {8 EL 1
(%) (%)
T e e — B TE
T oM E s — e T 1,658,954,207.43 91.36 619,204,801.73 82.44
T A A R gE 7= — BUIE R 52
HAth
=u7n 1,658,954,207.43 91.36 619,204,801.73 82.44

7.4.13.4.3.2 FHARAN#E XS B SUR MR 4T
5834 Bk £ LB HE (LB 7.4.2) P BB 2265 LA A HoAth 117 3728 AR SR AN AR \

X5 A e H 9 4 0 P2 e 1)
s ER (A NRMAT)
e AH I R AR 5 AR B PN S AR
2024 £ 12 A 31 H 202312 A 31 H
gk Tt 5% 4 mZ) 586 4y 102
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| | Mg R R 5% |

A 586 |

WA 102 |

7.4.14 AfHE
7.4.14.1 &R T EA RIETERTE

W SO E TR R E R R T4 2 Se i T BB A 5 B SO R AR R A E

=R E LU F

B RUGANE: AR R B BN IS AR 57 Bl B e g RT3 B R G BE Ao s

R UENE: BREE SR A EL AN O 537 B 5 4 ) % W U 5% 38 i A\ B

B=R U KB B A Al D A E

74142 HEKUARNETENESM TR

741421 #BERERTERA OHE

Az NRMIT

N RAME RS R R IR IR

AR

2024 %12 H 31 H

FAEER
2023 412 H 31 H

FEK 1,658,954,207.43 619,204,801.73
52K 29,325,863.83 102,913,098.18
BRI

At 1,688,280,071.26 722,117,899.91

7.4.14.2.2 ARMEFTREKE R E RS

AR G AT B2 U2 TR 3 49 ) S TR A H N5 S IR 2 T e e R I e

XIS A 5 i LT BRER AN, 5 B RIS R A2 5 NS ER (BB R A5 I (38 o A
HER) . BUR TARATFRATER I, AEEAS TEMH EZ 5 WIS H I 525 AR e &
PRE IR A R BRI BRI A SR ESINEE — 20 eI R e s, ARe A TH
PSR A S L B BN B — J2 s FFAR A (2 B b R PR AN T R N ABLXT T 2 SR B A AR E

B AR RIBEER . BoF S M2 SE A NE 258 R IE R 5 =2 IR,

7.4.14.2.3 BEZBIRA R EKBRZRENR
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ARSI B AE AR I PN B AR AT BRI R A5 O Fe BT 25 R B J2 O 35 = 2 U <
TA.

7.4.14.3 JERFEER DLA RUHMETHR &R TR A3
T 2024 412 A 31 H, AREES AR LA A A E TF R 4Rl TR (2023 4F 12 H 31 H: k).

7.4.14.4 AUA RWETHE RS T BRI
ANCLA SO E TR 04 @l T 5 32 B S DA R AR T & 1 4 il 58 77 A1 DARE S BSAS T 2 10 4 Al 47
fit, HIKEMES A RMEZ M EEKZER.

7.4.15 A BT EBEM T STHR T E U KA I
T 2024 512 7 31 H, AIESToA BT BEARAN >t 2 THRER 75 200 10 At S0
8 BEAGWE

8.1 HiIREET=HAEHEN
GHssr. NRMG

SE S s8 Agaaliv A

Fr5 i H B
7 (%)

1 R s 5 5

b i
IR
(iHis
Bt SR

G

1,658,954,207.43

90.62

IF1 5 WA s % %

29,325,863.83

1.60

Her: fi

29,325,863.83

1.60

B SCRRIES
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BUIE

KNI il B 30,008,953.42 1.64

Forpre SEWT [ D 1) SN B 4 il

e
6 Temhim TR
7 BTN & 6t 96,631,022.97 5.28
8 HoAth #5351 55 7 15,709,424.66 0.86
9 it 1,830,629,472.31 100.00

8.2 MIRESNER X)) EHTH IR T A

8.3 BIREBAT RN SR HAS

ARSI AR T AR R FFAT IS AR

ARSI AR T AR R FFAT I EE AR

8.4 FIAR T A FMME b 2B 5+E L K/ N B BT A A2 8L 8 B 4
8.4.1 JIARIE A FAMME oy B B 3 BB R /N HE R B BT A e B B B A

ARSI AR T IR ARFFAT IS AT LRI

8.4.2 IR BB AR A RE 5 EE T #E IR NEEFF BB A 2 53 B 4

I AR T IR ARFFA BRI B EE

8.5 HIREMIFEHER I RN FSFREAS

SHERA: AR

i B S T A B
7715 FH 50 AV
Bl (%)

AAA
AA-Z AA+ - -
A-Z A+ 29,325,863.83 1.61
BBB-% BBB+
BB-% BB+

iy

e AREFIFTTH G T ERAMEE R AR PR BUBE S LR S S 651 55745 TR
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8.6 HIARI A~ FAHHE b 2B 15HE LK /N RS B BT TLA48 B B3R A

SRURAL: NIRRT

(BT

TR 4K

e

VIR /I

RS B FE

Bl (%)

019749

24 [H fii 15

291,000

29,325,863.83

1.61

8.7 BRI A St A b HeE B i E b K/ RS B BT 37 SCRAIES B A
AT AR AR AR I B 3L TR

8.8 HIRIEA SMME b Z SR 7= L K /NHEA IR T4 S RRAT A A 3R DA 40
AT AR IR AT SRLATE A

8.9 HIRIEA B L ESH = FE LI/ HEF AT+ A2 S8R A

SHERAL: NIRRT

Hg 4 B1E b G
75 ‘ =8 UN YNNI
ZFR HA 773 1HE Ee ] (%)
JPM USD
ULTSHT INC sesm | JPMorgan
1 fiidz i | ETFs(Ireland) 332,188,488.35 18.29
UCITS ETF sl
ICAV
LN
JPM BETA
USTRES 0-1 sesm | JPMorgan
2 Fo | ETFs(Ireland) 332,114,509.29 18.29
USD UCITS sl
ICAV
LN
JPM US JPMorgan
SHORT DUR ) Asset
3 iz TR 326,810,108.49 18.00
BD Management
I(ACC)-USD Europe Sarl
JPMorgan
JPM MGD Asset
4 RESERVES-I i1 VA &a¢ 323,597,042.78 17.82
Management
ACC USD
Europe Sarl
JPM GLOBL JPMorgan
SHO DUR . Asset
5 i VA &a¢ 166,616,473.17 9.18
BND Management
I(ACC)USD Europe Sarl
JPM . JPMorgan
6 i 86,432,631.51 4.76
INCOME fosil ) Pt Asset
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FUND I Management
(ACC) - USD Europe Sarl
JPM BETA JPMorgan
US TRE BD o
7 i X?J ETFs(Ireland) 71,802,477.79 3.95
0-3USDA T
ETE ICAV
JPM APAC JPMorgan
MNGD Asset
8 195 1N 19,392,476.05 1.07
RESV FD L FBA Management
C(ACC)-UsD Europe Sarl

8.10 AREMBHEESHIL

8.10.1 MEFIARIE A FOME o 2o 7= i E LB K/ NV HEFF B 22 e B B A

3 AU

I H K

JPM USD

e (SN

A A
(3)

FEEE L
11 (%)

B Bt

TR T e
RN
AR5 v
B HE

1 JPSA LN

ULTSHT
INC
UCITS
ETF LN
JPM

2T

Ja 0

393,551.0

88.35

332,188,4

18.29%

2 BBIL LN

BETA
USTRES
0-1USD
UCITS
LN
JPM US

2R

T 0

407,537.0

332,114,5
09.29

18.29%

fim

JPSDBAI

LX

SHORT
DUR BD
I(ACC)-U
)
IPM

THER

0

359,623.0

326,810,1
08.49

18.00%

Fo

JPMRIAU
LX

MGD
RESERVE
S-1ACC
usD
JPM

THER

3,592.00

323,597,0
42.78

17.82%

Fm

JGGSBAI
LX

GLOBL
SHO DUR

BND

TR

188,000.0
0

166,616,4
73.17

9.18%

Fm
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I(ACC)US
D

JPINIUA
LX

IPM
INCOME
FUND |
(ACC) -
usD

AN G

100,400.0
0

86,432,63
151

4.76%

Fm

BB3M LN

JPM
BETAUS
TRE BD
0-3USD

AETF

2SI

B

89,344.00

71,802,47
7.79

3.95%

Fm

JPMRCA
CLX

IPM
APAC
MNGD

RESV FD

C(ACC)-

usD

T

242.00

19,392,47
6.05

1.07%

8.11 BRAEIEME
8.11.1 A EHAEMFT TS RAT EARA IR I T 1L WA, sl iR gl H Al —

FNZBIATFEDT

eI T o

8.11.2 i S N AR I AR B A A 44 IR P AT RS 2 5 TR E 26 8 P S IR 2 AR

8.11.3 AR A& TR HE =44

Bfr: ANRMT

Fr R B

1| A RIEE 5,536.79
2 | RiUEER ]
3 IS A -
4 | NCRLE -
5 | NiHCHRIEER 15,703,887.87,
6 HoAth SIWACER -
7 e 2t -
8 | HAth -
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9 &t 15,709,424.66

8.11.4 HRKFA AL TH B M T e B St WA A
ARSI AR T AR RFAT b T 5L B 0 T e e -

8.11.5 JIARHTT4 MR A FE SIS SZ IR T UL AU A
ARSI AR T AR AT A4 I 2 A AETIE SZ BRI DL

8.11.6 FEAAMEHIERHASCE MR
RO AN R, B A A IRE P T2 A5 & AT REAA e R % .
9 EEMFFEAEER

9.1 MIARESHTFENSBEFANGH

AL 4

B Ngih
FEANS | PYEER IRk d NS e
1 B A ‘
B L A b s
FEE 140 FrE 4
w1 Ela ]
PER M AN R
BIREG 1,242,238,310.
69,499 19,397.84 | 105,892,390.06 7.85% 92.15%
(QDII-FOF) A I 96
A
PER M AN R
BiRA
7,811 44,436.82 | 68,236,477.91 | 19.66% | 278,859,508.12 | 80.34%
(QDII-FOF) A IR
mC
& 1,521,097,819.
77,310 21,927.65 | 174,128,867.97 | 10.27% 89.73%
08

9.2 HIRESEEAKMIWN RFFEEESHFRL

| i H | B | wanmEas g | HEEAGHEE |
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BRI R B RS

576,670.38 . 0
(QDII-FOF) AT A 0.0428%
EERR AN R B IR A
981.26 . 0
(QDII-FOF) AT C 0.0003%
&1t 577,651.64 0.0341%

9.3 HIAESEHEANMLN RFFAFFRAESH I B X MKER

B gE| I FEEESMELENSEX R i
FERR MR E RS 0
RAFFMPEHAN G, 3 | (QDII-FOF) AR A
SRR A TN | BRI BRI E RS 0
FA AT R4 (QDII-FOF) AR C
At 0
JEE R I RS (R L B VR 0
(QDII-FOF) AR A
AEERHEZFEFH A | EREIMEERERS 0
R4 (QDII-FOF) AR 1T C
At 0

9.4 WIRFERFH=EENMBHALHENESLEBAARRERFBRFEANERR=MHERL

AL e FEA AR NEH I i Us s R EX R i)
NI 0
iK% Fh5 B TR 0
aif 0
80 HFBRREZELBHZD)
BT A
TiH PEAR A o g B TR A FEAR AP R fd i B VR A
(QDI-FOF) AT A (QDII-FOF) AR Th C
HeEREAEMH (202345 H 23
660,261,908.75
H) L0 Ea Al
AH A AT 3 4 40 B s 732,219,249.39
A 45 3R 4 5 R 4y 1,696,823,615.64 680,064,218.41
Jeli: ASHR S IR 4 R BE [B] 47 1,080,912,164.01 332,968,232.38
ARG HHIE S 53 A2 B 10 40
AH A HHHA AR B 4 40 B s A0 1,348,130,701.02 347,095,986.03
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81 EXREA4ER

111 EEHBRE ARSI
AR P TCHE S AN K2 il
112 ZEEHA. EEHEEAREIEZESRERTRNERAFES)
REEEHA:
FEEMANT 2024 42 1 H 18 Hat, H 2024 4 1 H 18 Hid, XI'E e EHAEA R AL A&
FEEFANT 2024 410 H 26 HA, H 2024 410 H 25 Hig, pig Lt 2448

(EASITFISE 28
FEIE N

AIREA, HEFLE NLERNFELD).
113 WhESEEA. EE&M™. EE&HEWSHIFR
ARG WA T KIS EIN . FEGM . RS R
11.4 EG B RIS ISR
AR T 0 P Tk 4 B S (1 2R
115 AEEHATH TSRS FE R
AR A, A GO S BARR 2 THIM 55 B CRERE B 4K N T 2 THIm 355 T
T I R SAT 4 % S5 T (A 44,000.00 Tt
116 HEA. FEALEREEENRAZBERLTFER
116.1 BEARKARAEEAN R ZEERLTFRIL
WAEHN, EEARZREA ST, PR KIVE AR P A A AT .
1162 TEARARAEEAN R ZEERLLTFRHKIL
AAREHIN, FESFEE AN ILEPE TN RBCE 2B T IR AL 11 .
117 ZSHAIES AR 5 B ITHA XL
11.7.1 ESMMUESS AR5 BT RERE RS ER
SR NIRRT
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7 24 P
J5 P 44 FR BIT &0
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Barclays Bank
PLC
Citigroup
Global Markets 1 - - 60,331.04 61.40% | -
Ltd.
JPMorgan
Funds (Asia) 1 - - - - -
Limited
Goldman Sachs
International - 1 - - 19,662.12 20.01% | -
London
Instinet Europe
Limited
CICCHK 1 - - - - -
Mizuho
Securities Asia 1 - - - - -
Ltd

1 - - 18,264.13 18.59% | -

P L RIRISAR TN S 5, DAHIRR b EIE S5 60 45 A BR 5T 2 R SCIURIE B 9%
25T A0 I8 FH A IR] PAY R 5 7 R L 0 0 2 B XU 5 4 J 14 5 R

2 0ES5 A 7 (R AR

D BAGHEE, E5 R,

2) MFIRGLREF, SEATHINE, Holk—F AR B R AR ST A 52 2 R AL T .

3) BRURIERE TR, WERE ERE., R, RN, TR e SIS R m B R
I ER .

4) HEHSBIEMTRIEA. L MBIREE, 225 Ui 2 54 T UE 558 5 I 75 22

5) HEBEEINEH AL, AR ot 8 R & 45 5 A2

6) WS R, A EE RN RIE T IR TN Y, B e, AT A AR TR G it
WL ATIAEBL, TAER . AT IR T KR B 1S B RES .

3AEF A F G BEAR T -

1) ARFESE TN T B ZUH I AR HEIE I3 2 7] 1A AR e X 5 i HEAT VR4S, e e
F T

2) AREEEANGHHET I, HBMEETEA.

4. RATCHHAEAL, TR AL

5. (AFFHEUFFFBILEIEIRAC 5 S HME) B 2024 427 1 Hilgsth, 2024 47 H
1 H% 2024 4F 12 A 31 HAI], AR m)HE R FL AR 4 (IR 5258 2 A 4 S 30 R v R, RVt 3 i

RS IR S &R A T PRI ERL SR &R, HMmRMESMRERL G4
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WERANHEE M1 FRIREEZ B RR R PIE . 1T RS 5 6 2 2 th b EHE SR W b2
JI I AT ML U I8 AR o

11.7.2 FESM SR A RZL 5 BITHAT HARIESS 8L f0H0L
G KR

i 5 [ e 5Z 5 BUEAE 5 BT 5
‘ LT || IR || R || M
75 AR JRAZ G | R . JRAZ - JRAZ G -
I AL T R AZ S UE R AE G AT S
i i G i
) A Ay te il ) B ) B
129,20 5,300,0
[ IE 57 8,161.0 89.84% | 00,000. 100.00% - - - -
0 00
Barclays Bank 14,611,
10.16% - - - - - -
PLC 291.52
. 143,73
Citigroup Global
- - - - - -| 3,885.2 46.36%
Markets Ltd. 0
143,11
JPMorgan Funds
. - - - - - - | 8,844.9 46.16%
(Asia) Limited 0
Goldman Sachs
. 13,348,
International - - - - - - - 4.31%
751.13
London
Instinet Europe 9,814,5
S - - - - - - 3.17%
Limited 14.74
CICC HK - - - - - - - -
Mizuho Securities
Asia Ltd
11.8 HAthE KFEH4
o S R
75 YN AT W T
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KT EREGIMA I B R G AR R 5 RS | ST AA A W &
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