& 1B RS T IR ANIE R B 3 4 (LOF) 2024 55 3 BTkl

B EEEIRE TR R MAFRIESREES (LOF)
2024 “E3 3 Z=FEWRE
2024 %9 H 30 H

ZeBEN: BEBESTERRAF
EEREN: PERITRGFRAHE
MEZXHEBY: —O=NWEFHA=+HH



& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

8 EERSR

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

BEEE NP EEAT RN A RA FRE AL S S RME, T 2024 4210 7 24 HE
W% T AR RS Ta bR ERIIAR R H G EEFENE, RIEEZABNEEE R
WE R SPERRIA B ORI -

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

B 1 N S AMRER AR KRR I 1 50H A, 55 # A B0 S A BiAT
Y AL £ A ZE UL 15

KA RIS ERIR A 1.

A A 2024 457 A 1 Hilg2 9 A 30 Hik.

& EE&FAENR
AL 5 183 o (QDIN)
iy M TR JJufit LOF
Re TG 501300
A8 Y 501300
Y (Y LR TR
EaaRAMH 2016 4 11 A 28 H

T 7 BT I e A AL 0

831,440,266.69 13

AHe e FER T EROUTF 1, AR IEHIAL A X

i
BoER Ko R b, iR ST 4 Ve i KR A B
RIS A X R MG oR b .
s FRRE. MIRAURISE . BOATs . TR, R
flo RIS ISP, e i 4 P 5
5 ) L L RV
A e S 9w§?ﬁ%§$%5%3ﬁ#%ﬁﬁﬁ$+m%ﬁﬁ
b SRAT B W A
R N e, BB T AR 1T 4 2K
SR A e, BTSRRI e R SR, T

WIS 5 B = T O 2, AR TIRG R

F2013k125




& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

A

ERIE S,

A Ik

E A B THAMETR, 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 FEMFHEIFNESHERI

3.1 XEMEHER

A NRMIG
- i 1 3
LB b (2024 7 H 1 H-2024 £ 9 A 30 H)
LA S a8 -822,127.30
2. SRR -2,898,814.23
SN 35 5 4 4y B0 A= R -0.0050
4 IR E S B 1E 782,263,193.63
5 AR F S Bl FE 0.9409

(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)

il

WAe it ) FAERAH < 9 F R AR, A S D A3 Ese Bl e n_EAS I 2 fedir(E AR shlieas

3.2 &R ERN
3.2.1 AREWERS LB EHMKEEKE SRS LR R
. \ b G b
FEIC | gt
R i;@% ﬁ@iz HEIE ) 0 | e
e K@ | O | R e
) EAE)
@
it E=AH 0.31% 0.22% 3.10% 0.32% | -2.79% | -0.10%
T EANTH 0.28% 0.26% 3.59% 0.34% -3.31% | -0.08%




=3

BABRE LN AL SRR IS (LOF) 2024 E55 3 RS

o Fe—4 0.79% 0.24% 8.02% 0.37% -7.23% | -0.13%
oE=AE -7.81% 0.54% 3.44% 0.44% | -11.25% | 0.10%
o 2= ok -12.83% 0.45% 0.94% 0.39% | -13.77% | 0.06%
HE A4

TEEIN -5.91% 0.38% | 14.85% 0.35% | -20.76% | 0.03%

322 BESEFAMURESHBRTHMMENE KERZ) RIS RIS B #Elk

EZF I HE
HER=S i 082 ST W &k Die i)
A SR E G K2R 5L G b A R 0 2 20 T sk A6 EE A
(2016 4= 11 H 28 H % 2024 -9 H 30 H)

HIEZF BB R

(LOP)

20,50%

16.40%

12.20%

8.20%

4,10%

0.00%

-4, 10%

-8.20%

-12.30%

-16.40%

-20.50%

r“; r'r'!

fh rk” f\m N

llrhmmf \‘I"‘MI

ﬁw

Al WJ h

FHI

A

2016-11-28

T Aes

2018-03-21

2019-07-11

2020-10-30

|—isEmEF D — LEEH]

672016411 H 28 H A 4. f4%4

aRME, AR

2022-02-19

2023-06-11

Eocy

2024-09-30

[ A= 2426

NHNNE SN 26 RN AT G 1 & BB E ] DA B & & RS DAL 7> ()

BeBtVa . (DY) $eot BRI RLE 1% TEL 1 .

8 EEAHRE

41 BELHE (BREEZH/PNH) FHH

wEas | B

%

FEA I S 5 20 BEAYIFR

AR H

AT H

IR

UEZFE MLk

Wi




& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

bt 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 )

% Y
Wi 3£ i% H, 2023 4F 6 AL
;c ﬁé 2024-03-20 - 9 4 &8 AR 5 fE R T
;ﬁ Wt ETF. W5 FiE

PR PR ETF. i
B E 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. UEZFMOLAERREITHEARHE:  H S INEFFAT WA R TAF IG5

4.2 SN R AR SR BB B W R E R R A
AIE TR B -

4.3 REMAXESBIE-ATEB LU

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,
B R A FE RGO DA AR AT 4.

44 APRGERHEHA
4.4.1 22V 28 oy il BE B RAT R 0

I, 2] AR EE R T AT 5 B ORE . B IRA A R B A
R B EAEARAL BEF AT R BT ORIE . S Z AT« MGVl 45 150 50 A8 BTG s AR
BRIDTX Ry o S BRALE LA IR A A A I ERAT RS S, PRUE AT
A2 5y ) B IR AT A SE L

AN, TN B A S A R AR R . IR SR W R
BEAT T b, JEREE TIELLIUAFEME N . AR EE T HN 3 HAL 5 HND

F5IIFE1271



& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

N E B A F B AL R R A2 5 AR, X kAT 17 95% EAE X ], Rttt 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 SR I UL B

2024 FEE =R, EERSH R E BRI, s S A A T e
XiE. 7 H, 0 CPI M EIHRT 2 i — 8 i, (HRE )5 R RERmES . 8
AWIAAP) 7 ARNE FAT R 4.3%, 51 R0 RELF RN, BFETUHEZ
FHE, EMEWERPOE FT. M, @5F8IEEANFEH, R 5H%M. 9 A Lk
), 57 ) T 3 R0 E K A 4k 22 PR IR HE B 36 i s el — 20 N AT, 9 A IR MBR 2 b,
ECAH LA TR 50bp [T E wEba A, SEUR K SRR, B2t acE i r T
Retk BT, FEfles e th g m b . 2024 F55 = ZREE, 2 FEIAZEE EHEIE T %
110bp % 3.65%; 10 4136 [F [H fiidi a8 % T Ff 63bp % 3.79%.

LU T, RATURERE SRS N, Wl . o3 S u i e BOR ik Lk,
15 AR ZEA AT D7 L BARAK T o LBAERF S, TR Imir a7, e i FR e 5L
kIR A B R R ERRE, HRE Markit iBoxx VI S5 e R TR B, I
He. SRR ) EK 2.56%. 2.61%F1 4.36%. IRKGREHTERES, WA R TR
175 ARbvRnHh = JE AR A 26 R B ek Bl . i o i B AR B R R AN 4% B8 2 B AR — 3K

ATy = IR AE R WU 2B S, Tt A AR P 18 R 1 T 5% o] [ 5 0 % 36 ot
fite AR AR BT R R ufNE S, R EEEMEL T, BIEHE KA
EE E R EEEA A AW IR, BT =FEUSRARTEHEMR, FEinEEA
Rf—E T, HAENIT T — Sl g E.

WS HIN, AIESEEMKZ N 0.31%, FHD S EIE R 2 % A 3.10%.

4.64% 5 RN E S 1A N BEE S F P ETE UL
AT AR T T 7 B S I

& REHAGRS

51 HENREER-HESHMR
52=1 i H e (NRMo =]

et
e
CIK
poy




& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

PR EE
(%)

#

: s
FERIE
Lo
Pt 5 4E

N

1 |
H

| | BX

N

3 | BlEW 1B 743,779,022.48 94.80
Hp: fiize 743,779,022.48 94.80
B S HFUE SR
4 | GRMTAE T
Hr. 7
R
AL
BUIE
5 | EAREERHT
o SEWr R 0 S8 N R S 4 i Bt

®

temiiy LA
WATHH MG E & SE 1T 40,169,959.26 5.12
HAh %™ 647,748.20 0.08
At 784,596,729.94 100.00

© |0 |N | O

5.2 MEPKERER GBK) EHHHNBERAEREREAN
65 GO ARMENRTL) | SEEEPISELH] (%)
#rit

T AR IR ARFFA R LA

5.3 HEMIRZT W RIBERFTRIERRAS
AT AR T IR AR R AT S S AT LRI

5.4 R EWIRIE A RYME G ZEE T EE LB NP IR+ 8 B R R R R R

FTHE125



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

4 (LOF) 2024 £ 3 ZFJE s

e
ANHe AR

IR R SR AL

55 EMRERFEHEFEIRNBAFRELAS

7715 52 ~fehrE(NR M) o 4 BE B L] (%)

AAA+ZE AAA-

AA+ZE AA- 375,922,531.98 48.06

A+ZE A- 101,724,990.00 13.00

BBB+% BBB- 177,676,549.67 22.71

BB+Z BB-

B+% B-

RIEH 88,454,950.83 11.31
e ABFREA G F BRI R . SN AL G35 PRS2, Rt
RS BRI E N BV

5.6 EMREARNE SRS T #E B HEF K BT A A RSB A4

e | GRS | BRAAR | BEGK) | AREGD) ﬁijtm;(};)
1 usls_aéézzc 0;/213//56 50,000 | 35,722,286.02 4.57
2 USE;??ZC 0:;/?157//384 50,000 | 35,475,910.18 4.54
3 usi)azzizc 02/335’//;6 50,000 | 35,203,577.32 4.50
4 us&;zglo 02/155//54 45,000 | 34,005,744.98 4.35
5 uslgézgzzc 0;/‘;53//54 45,000 | 33,567,012.93 4.29

(D) AR NISINGS 24 Hh T 37/ ChG .
(2) AR EIC R AR, TUE T NPREE 20N

5.7 MEWIRIE A SME GBS E LI/ HEFF BT+ 42 B SURESF R R 3

il

AT AR T IR AR RFAT B SCRFIER

F8rit1271



& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

5.8 MEHIRIEA SYHE HHE ST #E LLAIR/ANHRF R T4 SRATA U3 4
AT GAIRTE WIARRFFA SRLATE M

5.9 HMEWIRILEA RME SHBEESTH=HE HFIR/PHFRIET B2 SR P4
AREAMEWARRFARE.

5.10 B BH AW EME

5.10.1 #EMN, AFEESFEME-TLIESR 1 RAT BB BB IS R A,
BT dahl H AT —E N 2B A TR 5T AT fb

5.10.2 AFEIE T T2 S, A BR T IS A TR E %18 M 52 P 2 A

==

=,
5.10.3 HAth B =44 ik

75 EA LA (NRMio)

17 AR IE 4 109.12
ISR 9535 S K 120,877.65
UL A
FEYSCRIE, -
I UL FR T K 526,761.43
oAt S GR
FHoAth -
it 647,748.20

O N 0T WIN |-

5.10.4 T HIARHFAT (10 Ak T8 B YT i ml 5 e 152 55 B 4
ARF AR IR AR I A AT YT T e 4 5 77

5.10.5 5 WIAR AT+ 44 e 22 A7 AR it 52 BR-A5 0 (14 i 1]
AT G AT IR ARFFA B EE

& FRAEEBHES)

AL Ay
AR A5 B HAA) 35 4 4y A0 A 313,351,046.33
AR 2 HA L G 5 HA 4y 4 522,822,887.93

T AR A3 4 RUBE (9] 47 A0 4,733,667.57




& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

AR W HE S 700 A B0
AR 2 A A R 35 440 B L A 831,440,266.69

g EEEENCHERRERREAEZER 5N

ARG R e E AR EAA R ERHEARE.

8 HMRREFROAMERER

8.1 W& HAN B — R BETH S M BEL A 2|50 1T 2006 1 1F 7
T G AT PN T B P R B A 0 A L) a2k ) i 20% P 1 10 o
8.2 B EE REHHMEZEREE

W E RS E A RAFKALT 2003 4 4 A, &9 B IR UE RO I A 5 2
SEHAF.

M 2003 4= 8 HIFUR, WEELEFHER T 124 RAFRE . #E 2024 £ 9
30 H, &8I ASHEe T HIEY) 1584 {4 c N .

Ve 2 RN ) SRR AN 2 RS A S AR S R TR BN, 2 R
ER PR EHN S TR SEE AT, 2010 4 12 A, 5 @4 EE SRR 4
N BN LIPS TN . 2012 4E 9 H, PEGEE S A ST BNt
REG T SRR EIAZ —. 2014 4F 8 H, BEIBER TAF L& Wi & =
AIRAFIERTY, SRAETF R E % P 3RS R Ss. 2016 4F 12 ), g & g 4 E 4
SARBRSE P H RN HE AR L RG R SR A

2021 7 H, W E N TFHMAUR G AUESF S S (RIRIEZRR) MUK <4
R miR AT S W%, 2021 £ 9 A, B (FPEREHHR) EHHE ) Un<h
] 35 4l G 25 22 4B 08, I P T A SR A BAIE SR P I A e R S R A A
o458,

2022 £ 7 H, WHEESERE) R G E RSB SR GESRrHR) M
R« RAREFREE R RIG I B IR G T B A2, 2022 4 8 H, iFEEANRBHAIRE
RSB RE S 5R (P EEARRD) AR 1 AR IR GIR & AL R e M 4 - e 4,

10 FL12T0



W E AR R R AHIE R R S (LOF) 2024 4E5F 3 FEFE

Vi 0 S K B R T VR S IR S AR B AR e SRR = AR I IR S R M
Fpr. 2022 4F 9 H, HEE SRR E LR KT B UK I“TAMAC #2021
O E ORI 55 7 8 O A S MO B BV 55 S AR —— i U G A 7). 2022 4F 11
F 5 U 0 IR A R B VR A B IE SR 4R 08 B 4 SRR LR SR 4RO U [ 3 4 R,
WL E RIS AN, B EIE A F ARSI AR SR SRR e R S MRS
TG HAE R,

2023 4 3 1, g E i IR A Ak A ) RO TR HOIE SR B B 4 SR FIHIER S 5
A (9 122 i 2022 4 F 2 G0 ETE”, 2023 4E 6 F, i & B Y 28 B KA 5 35 % 3k
SR CGIEZRETHR) MUK A« TUAFRREERIR RSB B R R S %, 2023 42 8 H, i
AR RIS MUK FAIE [ G BB 512

P:

I

:—‘—'

9 FEXHFER

9.1 FEXMHFEX
() IR B 2 b R N I A BR S oI s TR AL SR B R e (LOF) I SC A
()i & B AERRE TN R FHRANE R R4 (LOF) &4 4
(=) & B AR U AR R AR 2 4 (LOF) R ZE UL
(VO)¥ & B A BRSE TN SR R U3 3 4 (LOF) FEE P
() I B 2 ke 18 S e O A B PR W] 1 SO
OR)IEAE I S b BRI W 2 0052 1 A S

9.2 FRiiH =

HE (R HER SR XEREREE 479 5 18 /2 1802-1803 = LI K 19 2
1901-1908 =

9.3 B FR
Wk F o] T AL G BN SN R TRZ 2 7 .

F11IH1271



& 1B RS T IR ANIE R B 3 4 (LOF) 2024 235 3 BTkl

BEEEESEEARAR
—OZgE+HA=+RA

12 FL12T0



