TRIEERETTREFHEIEFRELESE
(QDIT)
2023 &£ 3 F=FRE

2023 %9 A 30 H

EEBHAN: THEWEEEEEARAH
EEEBEAN: PEERBITROBRAF
WEXEHHB: 2023410 H 25 H



TR E 2Bk E TT SR BR8P dE 4 (QDIT) 2023 4E58 3 ZREHi s

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
TR HL PN A LS L R I A0 58 BV AR R AN Sl SO TAT

FEFEE AP EE AT IR A IR A A IRIE AR & FRIE, T 2023 4210 7 23 HE&X A
A I SSHRR . ER AR A SR EFEALS, RIEEENENMAERBICE. =R
NN PNt S

SN AR DLISAE L S5 55 10 5 )8 B A I B 4 5 7, (EANVRIE RS & — @ A

HEG I AR SRR H AR R I BV R, BB 7E A H A PSR i A4t Bl 15 4
e RS IR

AR I 55 BORER Z 1T

AR EWIE 2023 F 7 1 HEEE 9 H 30 Hik.

§ 2 B& Mt
HE L TRIAR TAHRARRE TR
4 AR 003385
e S (e LRI i

HeEFAERH 201741 A 23 H

IR AT | 583, 312, 025. 66 iy

SX

Bt H AR FE Tt A 1] XGRS A DRy B3 7 S s Pk A AT 5 32 B8 A X AMIEZ R T 3
BOR e SR R TR BB R B, 74 3R IR

BB MG ANHE R R 2 T AN R R0 Shigs DA SIEIILAE B 087 O S B H b o ABE 2

Kl 0 IR L5 KR BN T MEGK. SRITTIME . IR
7 B 55 AT RERE I 25 UE S T 70 FY) B DR 3K ORI ST AN TN, 3 5 70 A A0 EE LA
[ 55 T3 7 MIAN [ < i R RSB A KUBSEARFAIE - AURI SR o R 15 BE L
2 JFCLHA E J e B AR AN [R] L SO X e L LA

NiEsaa 315 SRARTEM 1-10 IS EL AR T 7R 2L

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

F2u 12 W



TR E 2Bk E TT SR BR8P dE 4 (QDIT) 2023 4E58 3 ZREHi s

g
ST 2 A ARG N TR R &, FLA AP35 RS AN T A S 2 A T e S A A 4 I TR
HHEE, mTRMiHEE.
HEFIN TAREE R ESFHARAA
HEFEE N Hh [ W ERAT A A PR A )
PN AR State Street Bank and Trust Company
VN AR =N
AR TEE BT
B H R R
THRAERFE T A K TARABRE T C K
EoALIE
TR REEEIAL
003385 003387
VA
AWK T84
558, 059, 132. 54 25, 252, 893. 12 4y
FE 4 1 AL A

§ 3 EEMFIEIIMESIHERI

3.1 EEMFHR

fz: NRIBIT

BeE P2 L

WM (202347 H 1 H-202349 H 30 H)

THR&aRkSETThiA K

TAREFRFE T C R

L A S s -3, 689, 108. 96 -177, 395. 81
2. 2% HIF) -24, 885, 395. 72 -1, 633, 965. 69
3. AT 3505 4 A B A R ) -0. 0763 -0.0715
4. BRI G 0 A 559, 020, 990. 84 24, 748, 194. 04
5. AR I 1 A E 1. 0017 0. 9800

T 1. EREEE W SHR IR AR N AW B 5 2 4 1) % 10 2% 1

T PsIcT.
2. Aol 2

FOE A AR IR O B

TE B JE SEBrRili s 7K 22

HAleN CORE 2 seprE2e sl

TR < S HTAE FI DA A5 9 I R0, A A 9 A s il as i A 2 se (AR sl et
3. PR PR RS —H, B H RSN H BEE 5 I 5 H .

3.2 H&EHERN

3. 2. 1 ZEMHUHER KR L5 RS R Al R AT R

%3 12 W




RIS A BREE LB ANIE SR 64 (QDIT) 2023 4E 55 3 ZREFHLE
TAHRAERE IO A K
Ml %5 B v
‘ THE K 2 AR cktb$x§§ﬁﬁ o
B [EEEKEO » " WaEbrEZ @ O—06 @—@
HZQ I EEE)
@
HE=AH —6. 47% 0. 36% -2. 29% 0. 29% ~4. 18% 0. 07%
LEANTH -2.97% 0. 37% 2. 05% 0. 33% -5. 02% 0. 04%
oEk—4F —4. 71% 0. 44% 2. 69% 0. 45% ~7.40% -0.01%
U o -7.91% 0. 34% —4. 96% 0. 39% -2. 95% -0. 05%
pUlI e ke -0. 59% 0. 30% 7.43% 0. 34% -8. 02% -0. 04%
H & AR
0.17% 0. 28% 9. 19% 0. 32% -9. 02% -0. 04%
A G e
TARAERSE T C 2K
/J\ Hﬁi}(%{ﬁ
‘ FRE 3K 2R %%h%@ -
B [ EEKEO ‘ WaEhrEZ @ O—0 @—@
i =0) li§E46)
@
THE=AH -6.57% 0. 36% -2. 29% 0. 29% -4, 28% 0. 07%
HEANNH -3.17% 0. 37% 2. 05% 0. 33% -5. 22% 0. 04%
ot E—4E -5. 08% 0. 44% 2. 69% 0. 45% -7.77% -0.01%
U e o -8.99% 0. 34% -4, 96% 0. 39% -4, 03% -0. 05%
TETAE -2. 09% 0. 30% 7. 43% 0. 34% -9, 52% -0. 04%
H 3 &4 TR
-2. 00% 0. 28% 9. 19% 0. 32% ~11. 19% -0. 04%
R RS

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B AR
RBFHI LR

p=i
H

#
S

=



TR R TOM R B PR £ 4 (QDI1) 2023 4R35 3 =R
T{ReRFEITTMAS R EE K FE SRS R EREE R E BT R E
18.00% H,, ,.\
15.00% / y
12.00% N’"lf"m A ’\, M
000 th”mﬁfm i
6.00% m N 'JR
3.00% ﬁ..qua’“f' ﬁ,f'%\ \f
e N W
0.00% Mw“‘nw WWVNH
-3.00% %\\'ﬁmu
oy
-6.00%
-9.00%
8 5 & - 288828 &5 838458823
N T = A - T T T = S ¢
] (] — o (=] - (] o - (=] (=] — o o - (=] (=] o (=] o
SN S S G S - - G A N T .
- — — — - — — — — [y} [} (o} ()] [ny] [y} [a} (o} [n)] [} (o}
& &8 & & KR R R R 8 8 8 8 8 &8 8 8 8 8 8 =
|- THesrETRAL RIS EREE — TRSFETRAL RIS L |

THReREITTMCE FitisEIG I 5 FHA L 87 b vE i 224 5 sk SE 35 HoE

18.00%
15.00%
12.00%
9.00%
6.00%
3.00%
0.00%
-3.00%
-6.00%
-9.00%

'I\’."'ml flk“\'l /

‘;___\‘
hip

o
n‘iﬁpj ﬂl'm
/

2017-05-31
2017-10-06
2018-02-11
2018-06-19

2017-01-23
- 12019-03-02

- [2019-07-08

2021-04-08
2022-04-27

2020-03-20
2020-07-26
" 2020-12-01
2021-12-20
2023-01-08
2023-05-16
2023-09-30

k* 2018-10-25
ft|2019-11-13

|- T#emeTmes

?lHl
?—'Il
;
Hir
o
T
iy

-

|
H
>
b
gl

| 2021-08-14

|
:l'
=
Sif

T 2022-09-02

e
@)
it

AEEN

1. AREHREE

(7] 5 T4 Bt B 5 % PR AR I E

[T 2017 4 1 H 23 HA%%.

§4 BHAME

4.1 RE&2H (RESZFEN)

ARSI 4 2T | 725 M )
WE L BE T rmnm [ mEnm | ER Vi)
VR e 2020 £ 2 A 17 1o WL T, 2011 4RI TARFR A, B
fHiERegs) H AT [ 2 RS R T b B4 458, 2019
5T 12 W




H RS P R4 (QDTT) 2023 4E45 3 ZRfFH s

TR E e BRSE Tu it
. ASE
EA IR
2

620 HE20224 11 H 2 H, #HfE
T AR5 it 3-5 G EFFAT iFR 8 20IE
B R LR AL T; 201946 H 20 H
#2022 F 12 A 28 H, A/ L5+
fit 1-3 SR RAT R AR OIS R B R
FeLZT, 2019 4FE 8 A 14 H & 2022 4F
12 A 28 H, H/ETHEEH i 1-3 £ H
FATRAFTR B R R R S S AT

20194F 10 H 22 H& 2021 4F 4 H 2 H,
FHAT T AR SR P 5 [E i (7-10 4F) e

BOEH R R R SR ESEH; 2019 F 12 H
23 HZ 2022 4F 11 H 2 H, 84T 4R
B 1-5 4E3E ) AT e B0 5 4%
BRI, 2020 4E 2 H 17 HES,
PAAE TAR I E 2R SE L i 7 BLIE IR 12
BrH 4 (QDID) 4P, 2020 4E 6 H 23
HZ 2022 4F 12 H 28 H, $HAF THEHS
A SR E AT i 7 1-3 4 H0IESR
B4 (H 2021 4£8 A 24 Hilg, 4
N TARERE 2 BT g 1-3 IR %L
EHREIESE) HE4H; 2020 45 10 A
9 HEA, HF TAREHMS I S5 A0E R
WHRFEHEZH, 2021 5 A 26 HE
A, AT TARERE AR R4k 60 KIFA 1
A AR R RS E &S
H; 2022 £ 9 A 27 HES, HE 4R
15 Bty U — 4 78 BT TR0 7 BIE S5 45 T
SREAM; 20234F 1 H 13 HES, #H
A AR (E n] et pis i 77 AL UE 5 4% 5%
HEFEZM, 202342 A 28 HES,
PHAT TR B {5 ARl — F A VR A BUIE

R EeREGR.

M 1o AR DY HE 6 R A2 R0 H B BE 8 BN A5 AOAR I 3, R 9 AR ik 78 PR

IR A 5 RS HR H 39

2+ AEZF AL SCEMATIE I 2 (RGN 53 B E ERND IAH R RLE -

4. 1. 1 BIARSRER S B B ETH S R A E 2 S 28 RN & # A R o
AR AR A ) B 0 B E AT L 508 7 B R B R 0

4. 2 B R N AR SR AR R B WA EZ R R R

AR AR RIS AN R B o

4. 3 | HA A E SIS /- FE B

% 6ul 12 ;W



TR R TOM R B PR £ 4 (QDI1) 2023 4R35 3 =R

ARG A, AEEGE BN RAEIE QEFBRIEEE) FAREHEM ARG, %
VLA R AT I, IRIESEE . B UR ST R U A B S Y 2 e 7, AR 9%
il KRSz R 2t b, OSSR ANBORECRA i, EIE R SR BT A K174,

4 AV 5 & T B

4. 4.1 AP35 | B AT

NTATRFFBERBEN, RIPERBEFEAN L, BRI LSRR 5 At s deis
PAERAT R, AR GEFHREEEE) « GEFIZENFAS B8 BV S B NED
GEFMIREENMAE T E I RISEEENE) « GEFSREESEEHAF LTI HHIE
RPEEN) SEREMM AT NEME, HE T (A PRSEHINEG « CGRHE S EREH
) XA FRVEEI ST I A PR T R AR RE , FERUE R KSR S L BRI
AR FI T b Z2BEOR, T REAFEBR RN . ] ol ik S vk I AT a2 . ARHR 14,
LR E RS AR S BRI, AR 23 F150Hi A2 PR 26 1 ELXE R — IR 23 AT AR A2 5 i SR I 2k 4 5%
BRAS, KR T RAGH AT GHEIATIERIE, ST AV S RHEBUHEEA B
Ul HASIE G AR S & HAIE B BB B AR BB A & 2 IR R R AR AR LR 1 S 122 5
PEBE L E

al

4.4.2 REZHITRRE R

ARG N RIS HE KGO . AREWIN, KARARBEAES 5050
NTTFEN R H 8158 5y BT () 058 By B AR 27 2 H BRC B B%ISOLA 1 . BB
H BB G BB RIS AR AR H R S5, R FEAN T 5 AR 25k .

4.5 R 5 M A E SIS RIS AL SR U A

3%, EWNATHE PPT LB P AFaRE IE . R KB K 5N il CPT £ %%
iR A G5 IR DL N AERFRAL . BORT T, B8 T e SR S R, W B0 HE 2 & TR P R B2 51 5%
MURAT, ATV IR B AT SCRF . RO 55 - BOR . R, A AE SR AL 112
i RE s, (BN ARSI E, SOFBITETIAE, STl I P e B ARER R .
5 [ [H ezt 2ty THTITE A TR Z IR BUY, MRS, BUNRIEE TR, Wai il 7
BUORMRPERI e, g bErpimiieat 2 EATIREE R, 10-2 SR RR A 22 B35 95K .

PR, HIERISEEEAERTI O ML T RO RAT, RN SRl 2 EAT MR

At RGBT RN EX R, HERST TBREIAN. HEAGEHRS, HE9k8
IR A b AF B SR A ), B ER B A P BT 224k, BB v fs HI AR .

#7012 W



TR E 2Bk E TT SR BR8P dE 4 (QDIT) 2023 4E58 3 ZREHi s

WA AN, A A M EAHE IS AN -6. 47%, A4S A B0V S LB A 3 -2, 29%;

AF 4 C O AUFHE IR IN-6. 5T%, Ak C @ik St LB HE N i % 9 -2. 29%.

4.6 MEMARERTFH ANBEREEH = ERE R
AFEGAER A I BA AL 2014 4 8 1 8 HAMI) (ATTIERUETH R Bk Ss AR FL M%)
B+ — R HE R A

§5 MEAGRE

5.1 REMREE T HEHEMR

i H

£ ONIFW)

e

MY

& DL

FEHIEE] (%)

P2 BB

o
Horpe i

PLoe

FFHEAEIE

b S FEAEE

e
e

[ 5 Yo #5 %

510, 261, 396. 34

Hrp. fige

510, 261, 396. 34

BTSRRI

SRR A R AR R

Horpr: i

i

AL

BUIE

TN SR~

Forpre SRl A SE N R 65 R TR
’1‘:

s LA

BATIE A R it

76, 520, 369. 47

13. 04

Hopl 5t

6
7
8
9

#it

586, 781, 765. 81

100. 00

e P TN R A B S B R e AN S S T RER 2% .

5.2 MEMRELNER GhX) ST HKBE RAFERIER T SR

AT G IR AR FFA SR M AL EAE.

5. 3 MEWRELT AR B R R AL RIEREA S

AT AR IR AR FFAT ISR HATFL IR

#
co

p=i
H

=




TR E R BRSETT M R R4 BT 2R 6 (QDTT) 2023 4R57 3 Rk i

5. 4 FIRAZ A FOMHE o H & 313 E LU R/ HEFF BB R B 3% B 40

5. 4. 1 REHIRIEA FOME 5 2B 7= 1+ LB RN RT3 B R R B SR
BHE A
AT AR IR AR FFAT I EE AL IR

5.5 MEIRE R EHFE P RN RRAE

fii 55 &% Nl (NRT) bR R E L] (%)
A 510, 261, 396. 34 87. 41
TR _ -
E N - -

T R AR LA R E BB LA B AT 157 R

5. 6 & HIRIE A R E G E ST E IR T T4 Bs R B A 4E

- o e " oo |ATHHME (AR U
e | iR (EEE & =) e B HHE ] o)

1 |US91282CHR51| T 4 07/31/30 |114, 876,800, 111, 468, 736. 26 19. 09
T 33/8

2 |[US91282CHC82 111, 286, 900] 102, 385, 460. 07 17. 54
05/15/33
T37/8

3 [US91282CHT18 75, 387,900 71, 620, 553. 54 12. 27
08/15/33
T3 17/8

4 US912810TS78 75, 387, 900 66, 696, 781. 32 11.43
05/15/43
T 3 5/8

5 |US912810RC45 28,719, 200 24,135,931. 74 4.13
08/15/43

1L DLy ISIN i,
2. BEYIRGIFHAL, AT BRMEIC R ITANRT, Da R A

5. T & HIARIEA R E SE ST 13E IR RS T4 B SCRAES R
K
AT AR IR AR FFAT B SRR SR

5. 8 WEWARIE A RME & J S B 71 E LU R /ANHEA B BT T 48 SRATAE M5 B
|
ARSI AR ARG G RATAE A

5.9 WMEHIRIE A RME HE ST HE WA RN HEFRIET 2 2 S8 R 4
AREEARRERAR T AL



TR E 2Bk E TT SR BR8P dE 4 (QDIT) 2023 4E58 3 ZREHi s

5. 10 BEHSMEME

5.10. 1 AESH R KT+ B IESF K RAT EEA R T MM EMITLRARE, =K
FEREmF HAI—FENZBIATHET . LTRIER
ARFEGAL TR A UESR  RAT A AR B W 0 DL SR Ay, e S gkl H AT —
FENZBIATHETT. LTS,

5.10. 2 ZEHF MR +4 BERTE N EE S FME RN SEBEE
AT GBI AT A4 SR A Hh 2 e [RDANE (10 6 P 52 P

5. 10. 3 HARBE = RR,
T

5. 10. 4 I E HIARFFA KA T4 B (9 T 34 e £33 HA 41
A H G AR A AR AR R Ak IR P R 50

5.10. 5 A HIARHT 14 B 2 A A2 FE Ul 52 PR 1% 00 ) i A
o

5.10. 6 BFEA SR & LR AL SCF IR IS

36 o
§ 6 I AREES RS
AL
IE| THRAERSE IO A 2K THRAERE T C 2K
5 B A3 4 A AU A 125, 312, 155. 87 23, 217, 803. 95
R T 3 ) 35 G R FR 4 AT 443, 414, 739. 85 18, 127, 234. 82
ek - 5 HA 3 e 32 4 R E [B] 43 0 10, 667, 763. 18 16, 092, 145. 65

e STUII) B B4 A SR A (4 Bk
UL <=7 D

15 B A AR S 4 0 AU A 558, 059, 132. 54 25, 252, 893. 1

2

TE: 1 R IR S F A i S DR R

2 AR ST A] e <5 IR ] 473 80T 55 e 46 L 4 A0

7 HEEENGHBEEREBRRFEESSTH HH

Fo0m 12 7



TR E 2Bk E TT SR BR8P dE 4 (QDIT) 2023 4E58 3 ZREHi s

§ 8 OB H IR AR E R B
8. 1 R EMIN BB — B R E A E S LBFIL BT 20581155

m e A 0y BT R BRI A
%"
PRI AL ‘
" " i .
A pre | ksl o0y ﬁg zg ﬁg AT “%fw
; F i [ ] e ) e
Fl 1 120230701-20230816(47, 331, 624. 10 - —-| 47, 331, 624. 10 8. 11
¥ 2 120230817-20230920 —1115, 428, 049. 25 —-|115, 428, 049. 25 19.79
&
X
A
I G R )BT, T 20 I s R, D% i 0 5 B0k i a3
T

TE: 1 BRI B0 IR B A R 28 5 AR R R A

2« WIRHIAM A &N LLMEB BN GB; IR A Sl He A

8. 2 MR B & R MM ERE R
o

9.1 FEXHER
v IR 2 P AR B S BRSO e RUIE SR B 3 & (QDTT) Z34 HE MV 501

1

N

3\

4,

5

6

7

§9 HENHEZR

EL
EL IR

)

v R I A RE P AR R S A T

9. 2 U R
4 AT\ B ST AT

9.3 AR
PR T EE AN R G BB A B . AT TE SO AR RS , 7E -4 BRI 8] Py B b3 ST AR 5 B

%1100 L 12 i

(LARFR 5 BT fir BIEF Rk & QDT D &5 F)
(AR5 E BT hir RIEF B3 & QDTD FLE D
(LARF 5 BT fir Rk & QDT D W)
R S AL
Vv BEEAEE Nk S5 TR



TR E 2Bk E TT SR BR8P dE 4 (QDIT) 2023 4E58 3 ZREHi s

THRmEESERGRAF
2023410 H 25 H

%1270 JL12 W



