THRIEEEKE LM FEFHEIEFREE S
(QDIT)
2021 50 3 FERE

2021 49 H 30 H

REFEN: LRHEXEETHARAA
HEFREN: FPEERBITROERA A
MEZEHHB: 20214810 H 27 H



TARHE A BRSE OS5 BUIR 5 # 7R E 4 (QDTT) 2021 458 3 R4S

§ 1 EERR
G TN FHE 2 S SR AR TRV R AR TE R AR 1R S P MR s R,
ot SL P A RS L M 5 e AR A RS BT
R N EE AT R A R A AARE AL S ARG, T 2021 410 A 25 HEZ T A
S PO SR S R AL SRS S, (E RN B AE R BT RSP
PR S ud =

e RV ABUSAE S B S ST RN BRI P B 4 B0, (HANORIESE & — € B A

AR SUFAURILRRRI . BETH N,

e AINEGEE SR e

BB AT BB DSR4 B B A

A A S TR RS H .
AIAERAE 2021 4F 7 A 1 HieZE 9 H 30 Hik.

§ 2 EE AR
Fe e RIFR TARAERZE TR
e ARG 003385
FegiafErr = T TITFIR
FeaRAH 2017 41 A 23 H
R WK IS4 | 55, 809, 767. 04 13
SR

SaAd=F7n

E " R4 ] RURS A DR B2 P I s PR RT3 T 32 2l 0 S /MR T 7 1Y
Pt g e WS ek TR BB B B, e BRI I

AR R R 2 R A R R SRS, DA SEBILAE g 587 O S {EL F b o AR
RriE it IR TR R B MBGE. ERbmz 5. ERT
FE ST RE I I T3 T 70 F) B 22 DR 3R AR AN TN, Gt o3 A AT R AS
(I 25 T3 2 MIAN () < i TR AR A A KU ARFAIE - AU SR I8 B R BE L
2 JFCLMEA 52 JE < B LE AN R] FE SR X (A P L L)

b £ b A R

FRARTEMR 1-10 F IS AR T 4R 2L

(BofA Merrill Lynch 1-10 Years US Broad Market Index)

%20 k12 ;T




BIR: 3l e S STW

fi 5 TF 5 354 (QDIT) 2021 4E55 3 ZAFIR 45

e R
PSS 2 4R AIE ARFE G e BB 4, FLA P 3 RS AN P UL 2 2K T I B 2 B 4 SR
HMESE, mTRMTHEE.
FEEHA TAREE RS EHARA A
HEEFEEN R [ R AR T I A BR A A
LV A4 FR: State Street Bank and Trust Company
BN RN
SRR T8 EHRAT
IR e AR
TARAERFE IO A 2K TARAERFEIOfR C 2K
S TRTFR
TIEREEE NI
003385 003387
AL
A AR T B )
52, 000, 096. 15 13 3, 809, 670. 89 13
F G I AL

§3 EEMSHEIRMESIFERIN

3.1 B &

A ARt

B LE R AR (2021 4E 7 A 1 H-2021 469 H 30 H)
Iﬁ%%%mﬁA% TARAERSETOf C 26

L AR Sesil e -681, 645. 25 -49, 953. 71
2. A HAFE 362, 929. 46 19, 527.93
3. MR- 3515 4 A B A B 0. 0058 0. 0048
4. AR IR G 0 P 1A 54, 432, 974. 38 3,932, 111. 26
5. IR I & i E 1. 0468 1.0321
e 1. FRESSHR A BREREA NNW B 5 2L SR &I, vh A2 G SERRifias /K72

T roHs.

2« AWIE I st AR T AR BN B, HflloNn RS

VNI IR I L&)

FIBRAOC 2 G AR, AR A ] Cse i s in_EA 2 fe a2 shiic s
3. Fry B B A RS — H, Bz H RS AT H B S I 5 H .

3.2 & EHRI

b=l
H
b=l



TARHE A BRSE OS5 BUIR 5 # 7R E 4 (QDTT) 2021 458 3 R4S

3.2. | ZEMBRHEE KR LIS FHNLE B #E R B R

TAHR A BRI IOt A 28
b G b s v
‘ VR AE K R BR MY & E s S v -
B EEEKEO » " W RhrEZE @ O—0 @—®
HZQ & EE)
@
HE=EAH 0. 56% 0.17% 0. 39% 0. 19% 0. 17% -0. 02%
TEANNH -0. 98% 0. 20% -0. 48% 0. 22% -0. 50% -0. 02%
Thk—4F -3. 76% 0. 23% -5. 04% 0. 26% 1. 28%, -0. 03%
it =R 3. 89% 0. 22% 7. 34% 0. 26% -3. 45% -0. 04%
B4 4
4. 68% 0. 22% 9. 09% 0. 26% -4, 41% -0. 04%
TR A ERSEICft C 28
‘ b5 b R v
VA B R AR M 7 bl e S v -
B EEKERO ‘ Wi RbrEZE @ O—0 @—@
HZQ I EHESE)
@
HE=EAH 0. 46% 0.17% 0. 39% 0. 19% 0. 07%, -0. 02%
TEANNH -1.19% 0. 20% -0. 48% 0. 22% -0. 71% -0. 02%
Thk—4F -4, 15% 0. 23% -5. 04% 0. 26% 0. 89% -0. 03%
o= 3. 12% 0. 22% 7. 34% 0. 26% -4, 22% -0. 04%
H 3445 1H
3.21% 0. 22% 9. 09% 0. 26% -5. 88% -0. 04%
R RS

3.2.2 HES A FAZPRE S RIHFHER KR 27N K H 5 F LS B A

R



TARFR R e FRSETTA R BE SR ST R 4 (QDTT) 2021 455 3 ZRJEdl iy

THREFRFITTMAR R {EIS K 5 RIHDL 57 il 5 22609 5 s2 E 3T Ho R

g i
18.00% »fj %“w.
15.00% M N
h
12.00% Aam, [ "
| v N, e
9.00% AMD‘JI W’\, \qlh i\_ﬂlf)*\“‘wu’r,.m"'\ah
)
6.00% ﬁﬂj V\L
) Hw"\“ i
3.00% . | Y
0.00% '
-3.00%
-6.00%
-9.00%
cr (2] [} [ =] (=] [ L [ap] o [t} Lo ] =] [ o =t ] (=] - ]
(o] (] o o — — — — — — — — [} (=) (=) L) (=) (=] (=) [ar]
- & ™~ © = = ™ © = = M~ © = = M~ © = = M~ o
g 722 - @ 9 @ - 9@ 9 9 —-— 99 2 9 — @ Q@ 9 2
[~ [~ = [ =] [==] [=e] [==] <h <h h h [n] [} [} ] — — — ot
— — oy — — — — — — — — — [} o [ [ o o [ [
= = ] [ ] o] o] [ ] [ ] = oo} o] [ ] ] = o] o] ] = = o]
[mt] (=t} [nt] (=] (=t} [nt] (o] (=] [ml] (=t} [nt] (o] (=] [ml] o [nt] [nl] [nl] (=t} [nt]
[ THEFERRAE RN EN R E — THRETHAL BT L ARG ]

THREFRFITMCIE R {EIG K F 5 RIHAL 57 e el 25 209 i s2 E H T Ho R

18.00%
15.00%
12.00%
9.00%
6.00%

3.00%
o

0.00%
S

-3.00% \
) rﬂr“f‘w .51
-6.00% W

-9.00%

o o (] o =] o0 [~ Lo o o o Lo ] =] [ o =t ] (=] — ]
(o] (] o o — — — — — — — — [} (=) (=) L) (=) (=] (=) [ar]

| h | ' ' | ' ' 7 0 T T i
- % M~ © = & M~ & = & M~ O = % M~ O = =% M~ o
g 722 - @ 9 @ - 9@ 9 9 —-— 99 2 9 — @ Q@ 9 2
[~ [~ M~ [~ =] =] =] [==] h o (=] (=} =] (=] (=] (=] — — - —
— — oy — — — — — — — — — [} o [ [ o o [ [
=] ) (=] [ = (=) o o =] = (=] [} [ =] = (=) =] =] = (=)
(o] o (o] (o} (o] (o] (o} o (o] (o] (] o o (o] (=] (o] (o] (o] (=] (o]

[ THEeETMCE RN ENKE — THESHETHCE BT L AL RIS ]

e 1 REESIEGEFT 2017 41 A 23 HAR

2. IS S FME, AEGEOHIN 6 MH. MEMGEHIR, ARSHBBEFEIESEF
KT BRIV SR RB R E . AT HRE TR MO AMC T RS E 71 80%, i,
P OB A H I B AR T A G S 01 80%: B4 50 23 H 7E—4F LA 3 K EUM
77 EE B G T AMIE T 2R 55 P2 B I 5%, HAh SN IR E &S fFHIRIES . RO RIE

e
E N



TAREE RS TO i iR IR T 5 B 8 (QDTT) 2021 4R 5 3 FRfE i

4.1 &4 H (RESZHPNA) FHir

w4

IR 55

EAEE R L BIIR

FEHRH

A H

UESF ML
IR

!

Wi

[ S A o
R B
, Ak
EA R
23

202042 H 17
H

10 4

2011 I TARIG(E AT e UAc 2 51
TR ZEAIE T A [ 5 W A 015 FH SR AT
0, 2014 4E 8 A% 2019 4 5 AfE%L
UG EOR 23, BT [ E W RS A
MU REEZF. 2019 4E 6 A 20 HES,
FEAF AR IR TPt 1-3 SRR RAT 18
BOFFH R a4, 201946 H
20 H&ES, T TRHE i 3-5 4EE
THT TR EOIE R R S I e B
2019 £ 8 H 14 H&A, AL LRI EF
fit 1-3 FEIFAT IR BOE AR R 4
FE23, 2019 45 10 A 22 HE 2021 4
4 H 2 H, $84F THREE F Fi-E i (7-10
) BIBEOESF R R SRS AR 2019
12 H 23 HES, HAETRE P 6
1-5 ik tH AT R R HOIE R 3 0 4
e, 2020 2 H 17T HES, #H{F
TR E A BRI IO i i 7 B UE Z 4% B 2k
4 (QDIT) X:e4es; 2020 426 H 23 H
24, AT T AR S5 32 18 0 v SR HAT 57
757 -3 FRRBUE AR R RS S A
(2021 4 8 A 24 HASE N AR5 2
HE AT 1-3 AR SR ot 5
4); 20204E 10 A 9 HES, H{ETAR
i VN B s AU R I R IR S R 2 B
2021 £ 5 H 26 H&4, AL TR EHR
R 14 60 RAFA HAT A1 £ 23 2 ikl 2R
FH RS EA,

T 1y ARBUH I G 5 TR AR A H AR I 5 B AN R AR IR 30T, B HR H O A A
N Ah R A RS WA H 3
2+ EZF AL SGEMAT I 2 GIEZRM N R B A BRI RIRH R ILE -

4. 1. 1 ARG S B E E I R A 2 G2 5 R & ™ R o
AR A A T e (B 0 TR TE (AL 3508 BRI R TR R 5

4. 2 AN LR B N AR G RS A WA E B RGN
AHE AR IR I BTSN R o

b=l
H
b=l



TAREE RS TO i iR IR T 5 B 8 (QDTT) 2021 4R 5 3 FRfE i

4. 3 |H WA A B SISV E M F5 B0 i B

AIEHIA, ARG BN RAEIE QEFBRRIEEIR) FA RIS E . #H5E
VLIPS R SRS IR, MRIRIRSHAE . R 53 10 SR U B RS 2R B, 2 4%
RS At B, DRSS AR NSRBI, IR E RS AR AR 5 (479 -

4.4 NP GER LY

4. 4. 1 AP BHIE HHATER
NTATIFEBERBEN, RIPEIATEAN 2L, BRI IE SR . A ad ik deis
PAERAT R, ARRYE GEFHREREEE)  QEFIEZEN RSB BV S B INE)

GEFI R ENMA TR G RIS EEE)  GEFFHRRESE IR 7 AV 5 5
RPEEN) SEREMM AT ARRE, HE T (A TRSEHINE « (RHELH BT
) W AFVE L RB ) TR AT B BARRIUE , JFRUE RS KSR . BRI

AR FITT N hs Z2BEROR, T REAF SRR AN . P o ek S vk i G DU AT s o AR5 30,
EIRS RIS RS DL SE RO JRI,  AS 2 R FRAN 2 A1 ELX ) —IES7 A A R 52 5 7 SR 1 2k <
BRAE, YR T RETRR T HBRBHATIRIE, SCIL T AP S RBUEEA RIS
Ul HAE G e AR R 5 AL 8 PN B A A B SR AL 2 IR R R AR A AR I I S 7152 5
LAERXAE Gy o

4.4.2 FEZHITRIETHH

S G ARG A AR B S S L. AR I, AAR A R A S 505
ATFSEM I R 1758 55 RS /0 ) 8301 58 5 B i %24 H RS B SRR LA 2 Wk el
2 BRI AL BB SR T R TR RIS 5, R RO AP 5 IR 2 ik

4. 5 175 3 P 2 S O BB SRS AL SR B U 9

2021 4 3 FE, PIEMRE . BRKEFRKKIEI, SNmERRER, L9817 K3
P2 D T e B, AERXAMEDLS, BME CPT b TRAL, EAKTUHME it & . fxis
DENATIE S, RATHUBEVER S 1 e, IS N BIAR R R FT A2, 3 T, B Ean
TR R, MSRAT R RS IZ A BN 5 BRI A BT T BRSO A O AR S TR, A2
5 PRGBS AN 28 KU DA R R, e Bt SR oot th I 1 ORI P A 1 4

AFe SAEARTE I ORSF T BURAM], RIS gk (5 444 .

AN, AEE A I ATTEIK 2N 0. 56%, AHEE C HATFEEK R 0. 46%, NG

T k12 ;T



TAREE RS TO i iR IR T 5 B 8 (QDTT) 2021 4R 5 3 FRfE i

FEHEWCEE N 0. 39%.

4.6 MEMNESTFA ANBBE ST HE TS RN
AIEEAEAR G N B [ 2014 4 8 7 8 HA (ATF SRR B L SIa R B ME)

M+ ME I AT

5.1 REHRESEHTHERBMN

§5 WEAGHE

i H

EX R ONIDIW)

2

BEPEHIEEH] ()

1| B

Hrp: FEk

Lo

FFEEIE

R R

SR

I S WA $5 R

49, 667, 791. 58

Hr: gz

49, 667, 791. 58

W SRR

1| eI

Hrp. i

Wit

L

BUIE

5 | RARE ™

iz

Horbe S [l A (R SR NGB 5 < i

i

R TA

HATAE AL & (o 2l

9, 542, 066. 44

15.92

722,664. 11

1.21

6
7

8 | HAhwrr
9 | &it

59, 932, 522. 13

100. 00

e I TN R A S B R B B NS ST REH B2 .

5.2 MEMRELNER KD EFTHIRERFRFEIERE 56

AT G IR AR I IEE AT LRI

5. 3 M EHIRILATW RO ERFFFEIEREAS

ARSI GG IR AR A R R AL

% 8 Jk 12 7T




TAREE RS TO i iR IR T 5 B 8 (QDTT) 2021 4R 5 3 FRfE i

5. 4 JARAZ A SO E o 2 & B 13 E LU K/ N HEFP B 2 B 3 W 40

5. 4. 1 MERIRIL A Su B o5 2 & BB H Bl K/ B T4 R RAFFRSRIE
BRI
AT G AR A WA RIS A IS AT SR

5.5 MEIAREL G EHER IR GFR R A S

T 5 H &0 ARME (NRMI R BB ] (%
Al 49, 667, 791. 58 85. 10
AR ER - -
P NG - -

T EIRGUFER A SR FE BRAUBHUR A AT 157 0P o

5. 6 MEHIRIZ A MHE G2 T #E LI R/ HER FIRT LA R R A 40

_ | sxenr
s BT LT e ARPE NRFT | . h
5 T - VI HA (%)
SCCIGC 4 3/4
1 XS1900974558 5, 188, 320 5, 233, 250. 85 8.97
11/21/21
YUNAEN 6 1/4
2 XS1912611354 5, 188, 320 5,193, 767. 74 8.90
11/29/21
JNXCCC 3 1/8
3 XS1492597676 5, 188, 320 5, 189, 720. 85 8. 89
10/11/21
SDBC 2 5/8
4 XS1553211134 4,637, 061 4, 666, 784. 56 8. 00
01/24/22
BOCHKL 5.9
5 US06428YAA4T PERP 3, 891, 240 4,176, 623. 54 7.16

1. LGRS ISIN 5,
2. BEFIRGFREE, AT RIT AR T, DU FNR AL

5.7 I WIRIZ A A 5 H S B 71 LB RN A AT+ 42 B P SCRRER R
HA 2
ARSI AR IR R FFA 57 SCHRFIESR -

5. 8 WA WIARIL A LA G ES T = I#E LB RN A 8T T2 SBATE MR E
M




TARHE A BRSE OS5 BUIR 5 # 7R E 4 (QDTT) 2021 458 3 R4S

ARSI ARG ARG ST E A

5.9 MEHIRILA RUME HESHFHE B MR+ 22 EREHA
AR EARREIRARFFAREE.

5.10 EAH SR E ML

5.10. 1 AR EHRKAT+HIEF K RITERAR T HIR B ERTLREE, =K
R H Al —FNZBIATET. ATEY
ARFEGAL T AT+ A2 UEFR  RAT A A IR I MR A0 DL SR A, sRAEHR S dmhl H T —
FENZBATHETT. TS .

5.10. 2 G BB BTRT 42 B Tl H 2 & A E I 2 48 5 52
B G HBE HRT A B AR 2 R UE A I BRI

5.10. 3 HARZE = Ek
B &/ (AR

17 RIIE S -
SRS 7 5K -
INAdie] -
NSRS, 655, 038. 00
JEUAT I 3 67, 626. 11
HoAth RS -
R 2 -
oAt -
it 722, 664. 11

5.10. 4 EFIRFFA H4L THBA K A S i A 40
AT AR IR AR R A T B T 34 57

vk
J

O |0 [ |O O[> ]|W ||+

5.10. 5 R EHIAR AT+ 43 R A AE T IE 2 FR 1B L B DL A
p

5.10. 6 BLEA AR MHE R FH AT 7
o

¥ 0w 12

=




TARHE A BRSE OS5 BUIR 5 # 7R E 4 (QDTT) 2021 458 3 R4S

§ 6 FFI IS FL 5]
BAfL: Ay
S| TARAERSETufit A 2K TARAERSE Uit C 2K
15 A A 35 4 10 AU A5 67, 509, 629. 53 4, 343, 565. 86
15 A A 7] S5 4 s R D 7 40 2,038, 820. 81 339, 857. 58
el - 4 P 330 ) 5k 4 R JE [m] 47> 0 17, 548, 354. 19 873, 752. 55
i W TR R S R 0 B B I B (4 B | i
/DPL“=7 $EA))
15 A A AR I 4 1) AR A5 52, 000, 096. 15 3, 809, 670. 89
1 R IA R S n A RS AR R N
2 AR ST [R) 3 G R N B 3 A0S e HE A T
§$7 ZETENGHBEERERELRE LS F P
T
§8 MM HEA IR ELMEEFE
8.1 MEHW A —BEEREEESMOH LD FET 20% K FER
% s HI N S S A A S I wE MR EEEN
”
B e mEi sl X
H] A 5%
i}?% BT 20% fg ig; ﬁgﬁ A 045 [ 5 H (%)
7 A s 1) [X T : e :
:Z 1 [20210901-20210901(12, 443, 080. 88 112, 443, 080. 88 - -
A
A
PE R AU

P o

AIEE O BT NBONEEF, AL IR A A RS, LR R 1 S B0 A i K s

8.2 UM R PR M EEE R

T

9.1 FEXMHEX

§9

HE I E R

Ly I 2 v P AR5 4 BRIR Te it YR S S5 B 2k < (QDTT) S34 B R E M ST A

Bl 12 m




TAREE RS TO i iR IR T 5 B 8 (QDTT) 2021 4R 5 3 FRfE i

[\
P

(TARERE BRI TR RUE IR R B 55 (QID) EEJ )
(TARER 5 RS fir MR A & QDTD FLE L)
(CLARERE BRI TR RUE IR B 5 5 (QDID) R F5 U W 15)
v ESEB LS BRI B,

v RGNS B B

v AR A A BN AR E B IR A TA

w
v

>~
/

()]

(o))

-

9. 2 T &
e 4G T\ B ST AT

9.3 BT
P 2 T LE B VBN 1) G BT I o T TE SO DA RS, 7E A B 1) py B b3k SOfEf 52 B

TREEEESEEEARAA
2021 4£ 10 H 27 H

Fo12m 12

=



