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Bloombergf{# | 138823US Index
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TREERS 100
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FEHE 3.09% (#%22024/7/31)
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RIFREFR - E_RETIHREEHL TR - KRS
- URPEZERARAZE BB-B F& ;, ERAMX
Sarikissa T E - AIEMRERE BB-B F4& , 5RA
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HEBRTEF R (YTW) RIER10%ES ;

9. BE—SRTAELR 2%
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HESELNE | SHEE—([EHEHRENNRESAREEE - REFLH
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— SR AGEREEE LR 2% -

Bloomberg Index Services LimitedBIRHE & &R FTIEEUE -

= 2 58 R v s =
RHERIA LEB LR AT T ABET -

47 44 1 e E | GETE /N T N
R E RS AR T F YR BloombergIFFE A (BVAL P AT Z

Ef&(Bid Side)st&

2. REVIREB D RE T 2 IRANEE
(1) FEREE  REBEEATSARZTRGEHEIHAZ PRGRIF Z2AT
&% - EILBEHENRN - ZBEESTIIFRESR]L-SFBBEBEFFHR
BT EERE - RSB RNZEE
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(A) REME SRR ZREEPIERRBEIFEREEDBRNRER 7.5

(EEv
(B) TEREBXEME | TIKUIEBBTROMRBKEME - [ PR
PE

(C) RHAH : G EN 2B HEEMERESHEEHBEENNR1IESSE -

(D) MEAI . ERENZNEANEREEFNER -

(E) BB ARBRENZHREZEMNERS% -

(F) EF)Z(Yield to Worst) : HEBRBERN R HEA10%ES -

(G) =LAk
BIEENZERAME  B=ARERNLEERERE 25  FE) .
A ERIFIRESZR - WHEBR CCC AT ZIERER - MATEH 2 1E
AEFEAMRS E=RETREBS L THE - KFERSF - URPHE
ZERRIARRZE BB-B E4k AR AMXEIRELATE  HIERAE
E783E BB-B &4k ; ERAB—XEIHE - AIZEBA TR EAER
& BB-B &k -

3. EEEEAN

(AEHET EES 2IEH - HAtEA0T:

(1) MBPESHESTE MV, =PAR, x[(P, +A,)]

() HPESEEFE . W = MVY/(En MV}

P, : BHER ; A, : FEFTRIR ; PAR, : HER ; MV, : TiHEE

[FtE 6]

B2 T H21E% A - HZE(PAR,)% 10,000,000 AR - B1&(P,)% 102(BTTE) -
ESHERAI—NEEZRE  BREAFIEA0R 1% - AltZESHNHHEE
MV, =10,000,000 x[102/100 +1%]=10,300,000

BEEE M PIRES 1,000,000 - EREKSESFTHES 500,000,000 - B A &%
TmEME BEHENEESRS W = MV /(Cash + Sn MV}) = 10,300,000 /
(1,000,000+500,000,000) = 2.06%

() ESH®WMEtE

Total Return] = Price Return] + Coupon Return] + Currency Return]l

EREIRE - R = (P,— Py )/ (P, + Ap )
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FISERM : RSOP™ = ((Ay — Ay ) +C)/(Py + Ag )

PERIRM - RSTNY= (F, — Fo )/ Fo ) x (1 + Rprice + Rcoupon)

CRANEDE  (F, - Fy))/ FoREBEEE
[(Gr&#6]

B T H ARDES : B P, =100 - BETFIEA,=1 " EE F,=30
B T+1 B - A2 1ES - B1%p, =101 - EETRIEA,=1.01 - EfE F,=30.02
EREEREN - RP° = (101 - 100)/(100 + 1) = 0.99%
FSERAE - RSP" = ((1.01 - 1) + 0)/(100 + 1) =0.01%
BERIRH - RS = (30.02-30) x (1 + 0.99% + 0.01%) = 0.067%
MBBEN : Rpppp = 0.99% + 0.01% +0.067%= 1.067%
(4) RIS RETE

TR Index Level]l = TR Index Level) + (TR Index Level() x Index Total
Returnsi)

Index Total Returns] = Y Bond Returnl* Bond Weight(Q
Hep . Bl 2014/1/1 RES - EREHES 100
[EtEH]
e T HE8E=100 - T+1 His&EmM=1% - T+2 HEEHM=1% - T+3 His
M =1% - AIIREED RIS :
T+1 H #E&(E =100 + (100x 1%) = 101
T+2 H 1818 =101 + (101x 1%) = 102.01
T+3 H #581{E =102.01 + (102.01x 1%) = 103.03
(5) BR¥IEME
HAREE = FAERS+ BB A ) AN E R
(6) HAR1B1E

BRMEME =K B + R AR (R S B R A2 28+ R+
EEASSH+ BREWE

(7) IEERREEMETE A
WEEEITLIRMN BT BRI ET E 2B L — B & BAE FE SE 275 3 A 22 21 HR # A 1L
B AL EHETE(Since Inception Total Return) - It/5ABR E—HREASESE
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RIRE A BIREN —HNREHAS - stE RN MR ¢

Total Returnt,1 = Y(Bond Returni1 x Bond Weighty)

Since Inception Total Return

SITRt+1 = [(100 + SITR;) x (1 + Total Returns1)] — 100

STES5ESITRt+1 & - ¥1—HAMY Indexvalue t&AF:
Index Value= SITRt+1+100 -

(D) FEEREL R EZET
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s BEEATREHLT - FIARDRE S ZEESTERIREHENEATER
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(Z)EREHTIR ZEBIFAN

RAETDUERZNIEH ZBVFRIRABRIFEE  REMRNAERFEEZ  AEEB L

BHEEMZNER  RERENEIERDES ZRTBEAMEREAESEFEEEBE

ZEDZAT(R) SARTEAESEMENEHAVNRIREZEERETHEZE

2 AETEREREMEZNIEEEETESHE 2B BR S METESHER

MRS UEESKREASEEERBUEINOESFEERE 282 Z—8 © M

EEFIEMSRENREMEREBEZEN - BELIEASHEREARS 2 AN
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A BEUBHBIERESR - TERBRIFKE
RIBASBHENKEBEEGRATIREZSHENMEHER - aESHERE
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% - BETHSFANERESEFEEERNR  SEQSIEREBEEN ZBHERE
EREHENSERARZREE  (FARERKZSE -
B. BEMISE - EERBASTEEHNR

PRIEERHEATEBE ZERSS - BRI BBEERGUHEIEREY - S10E
FR5E  CEENASHTEERBNEXZRUESHKER  /TRESEITMSEE

AEASTARE N RELSE  REEE  EFRORPES  BENE
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