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CETL ) » 23 0 (R U7 T o § LA kR L
FAARL) % B,fufg;fig (£38p ~piLrpe)  FPi El—*»;?ﬁ;%g_;“,wbl £
( “hybrid instruments”) o F Pt ZFF 5 S ARH L “CoCos” s o & 7 HE4%
o F pite ATL# 395 & 42 CETL e i f 38 R T 2 4457 #73) e 2 35
G B A LR AP R ATIS S 5 W W E FAF T
CETL kT pF > & 4 jie & BB ge s fedfi 4 > 0 4F i mw > 7~
T RBEOT T iAo BAATIEAIDP > BHFFFAT R BIE
F(FFBICTE) > REEBHEFAT BERETITRES o GE A
o RRTRERGEY CETL A7 (7 ATLER R w1 50 a3 (7447
TR WP ’wﬁﬁfr@ (700 %5 1 %* ERAIF o AMELRHIATE LS
HEE L AFEAT IR v R 2 2T "f‘ﬂ‘—f—éarmATl”? FE AT
FASPAEFT-Z T wp o PYRFVLGEE  EEA N EE 510 £ -
o RBEFEER e ATl eh¥ - BRI § % (74 F % CETL K
TopEs g ﬁ:i LerXy g * ¥ 4 Fedd b (ADI; available distributable items )
R '?ﬁ‘—%&ézﬂiT”ﬁ“m&*'“’“"i&”ﬂ” C FE R LR R R
w1 RRERN R L o - AR B - FRET 4T AR R TR
[ R wﬁ\i EdA2TARTEMED L7 5 A ATLLA
& G L e T L ATL F AT BQERFLY PRH L S i 4 >~
FRESE Y E S LR E TR

o

SR

£@mig L | ¢ (Financial Stability Board » FSB) ** 2015 # 51 » 7 44f % & 4c
it ((TLAC ) snEZ g4 » &8 21 g & 245772 “G-SIB” (Global
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MARKIT ITRX EUROPE 06/23 29 1 |5YR]| 100 6/20/2023 102.13 58.70
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> oo g b4
8 g7 | k| A | RE | W i LES
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F 4L %k © Bloomberg, 2018 & 3 * 22 p
SR SRS S e N U SRR A SATETE o
A e gL 7 %&m<¥ﬁﬂ“cms’ﬁﬂ’i%ﬂﬁﬁ;

BB AR r g - F B S AL
BAFET R B FAEGNEERP “f cm A S BAR X

2. iE. ]*##ﬁ@i #ﬁ@iﬁb@l’\” AU N A T A 3‘;3'7
HERLMPE2 255 F‘#‘*«%ﬂ Fim TR s P G TR R

SLEE S AR ml%ﬁ%&°%¢§i@%ﬁﬁﬂi
F% o AR ENE EF 4 P Pk ILJTIR [ (pay-as-you-go) ik B T‘u
A AR R A AT E RN R 0 TR £ AN

be rd ;‘)g\ll‘f cdplchE P E A B EATAERL 0 HEAT gk
(BEz1-N); @t i7|7 e g2 1 ~ = ~ - BH2 Br R
ARSI

- 18 -

20230802/R/B2800-01A-035/B47



113 @Rk 2L PRI 7 LM ERT 23 LRTRO
(1) #iudpliey s RECELF S FPLRBPE S ERF Fie
BB ENIHE S
(2) SAES T P NRT A G e TR Ok k2 2 g R0 ,%};
THEAIAED T O HWHARFT LGS > AT AR 5 S
h Tkt B b G P R ;4)3 PO L o de #’tﬁ'ﬁ"f’_@ﬁz—:}ﬂ ~
T2 MR TR EFARTERG L H st e
Tl BT L ERARFTERF LD F2 5% b g o 245230
2 Hrrd RAed - mH FRALFT ERG LG ApM 0 CDS e
g1

& mCDX NAHY 4 fic2 4p dc

BF2 3 RADK s o 7

éiwﬁaﬁﬁaw*ﬂ%& Wk B2 % AL AR T
3@]ﬁ#}~ﬁ“' W H2 FEIVEE At TRl R R R
A4 —;fé:_‘/{?\lﬁ.»lg B > B34 R0 T OLE R gL~
CDXNAHY dp#iciis 3 e @1 & ©

(B) THTEE AT SR 5 H R % 2 COXNAHY 4 #c#

[A=gz il KeA i

;L.”f\‘

FRAERT

CDXTHL15
5/26
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Hi 160.1798 Prev 160.1144 Vol 0

Spread Analysis

Table curity/Study ™ Eyvent

CDXTHL1S Index (Markit CDX.NA.HY 5-year

B LFBITRUU Index (Bloomberg Barclays US High Yield 2% Issr Cap TR Index Value Unhedged... 633.97
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Australia 61 2 9777 8600 Brazil 5511 2395 9000 Europe 44 20 7330 ?500 Germany 49 69 9204 1210 Hong Kong 852 2977 6000
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7k %k Bloomberg,
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U.S. 1 212 318 2000 Copyright 2017 Bloomberg Finance L.P.
SN 609213 HKT GMT+8:00 G993-5313-1 28-May-2017 15:16:04

2017 # 5 28 p

- 19 -

20230802/R/B2800-01A-035/B47



$ AT RS X R % 2 CDXNAHY f 8z v 4 4

CDXTHL15 - /--
5/26 Op 160.1798 Hi 160.1798 Lo 160.1798 Prev 160.1144 Vol 0O
IEA LrsoTrUU Ind<jli= BRI CDXTHLIS Inde Spread Analysis: Regression Analysis
Data Last Pnce Data Last Price |§ 05/29/2015 |l=} =] W Cort

]
Regression Percentage -] Lag 0 E

oM YTD lY 2Y 5y Max Hpekly'

Linear
2 4 Raw BETA 0.796|
° ALPHA(Intercept) 0.017]
R*2(Correlation™2) 0.606]
2 R(Correlation) 0.778|
o o L Std Dev of Error 0.552
@ / std Error of ALPHA 0.055|
+] 80, 00°° ¢ Std Error of BETA 0.064)
ol o el Og oo t-Test 12,515
%08 g © K Significance 0.000]
o 25 Last T-Value 0.038
¥ = LFao§uU dex & o /g,% o Last P-Value 0.515|
'S /% © Number of points 104
1) . Oo o @
<
4
P Ky
-3
“ao0 3%  3bo 2% 2o 50 abo o5 obo oo tbe  1ho  zbo 2k 300
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Japan 81 3 3201 8300 Singapore 65 6212 1000 U.8. 1 212 318 2000 Copyright 2017 Bloomberg Finance L.P.
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ERELIES gL (1) KT SR S (el
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$157,687.5x 9.271 # x (-34) / $100,000,000 = - 0.4970 &

Bl- ¥R G pRRENIRGENE

UXYZ0 1157-22+ - 15+ Ty, 157-22 7157-22+ 142x21 Prev 158-06
At 14:14d Vol 34862 Op  158-09+ Hi 158-11 Lo 157-20+  OpenInt 914253
UXYZ0 COMB Com:
1) Contract Information 2) Linked Instruments
UXYZ0 Comd US 10yr Ultra Fut Dec20 CBT-Chicago Board of Trad

** Product specifications link below =*

Ultra 10-Year US Treasury Note Futures

=+=Effective 2/29/2016, The Board of Trade of the City of Chicago, Inc. ("CBOT") will amend the
Contracts | CT »  Jan-F Feb-G Mar-H Apr-J May-K Jun-M Jul-N Aug-Q Sep-U Oct-V Nov-X Dec-Z

ndeli T 10yr 6% .Ecane ' @® Local

Contract Size 100,000 USD|| Electronic 06:00 - 05:00
Value of 1.0 pt $ 1,000 T
Tick Size 0-00+ (64ths) o
Tick Value $ 15.625| [ JRelated Dates | EXS ' 1\\\”
Price points||First Trade  Mon 03/23/2020 ' ‘e
Contract Value $ 157,687.5||Last Trade Mon 12/21/2020([*® 2o, == [** 2&.. ==
Last Time 14:13:33([First Notice  Mon 11/30/2020||Prc Chg 1D -0.5/-0. 31696
Exch Symbol TN||First Delivery Tue 12/01/2020 ||Lifetime High N.A/
FIGI BBGO0OSDQWS8J3|[Last Delivery Thu 12/31/2020 ||Lifetime Low N.A
Holidays | CDR CB » [Margin Requirements |
[Daily Price Limits | Speculator  Hedger
Up Limit N.A. Initial 2,750 2,500
Down Limit 0-00+ Secondar: 2,500 2,500

Australia 61 E 9777 5600 Brazil SS11 2395 9000 Europe 44 _20 7330 7500 s meny 49 6
Japan §1 3 4565 3900 Singapore 65 6212 1000 U.s. 1212 318 P Co;g "aht 2020 Bl g_Financ,

7254 T GMT+6:00 6977-7131-2 21-0:(—2020 14:24:47
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16, 2020. Click here for d

Fixed Float Swap Counterparty

e SVIAP Properties
Leg 1:Fixed ~ Pay B Leg 2:Float ~ Receive B " Curve Date 10/20/2020 [5]
Notional 10MM Notional 10MM Valuation 10, 2020 |5
Currency UsD »| Currency USsD - CSA Coll Cey ~ N/A |-
Effective 0D | 10/22/2020 || Effective 0D |10/22/2020 |5 O OIS DC Stripping
Maturity Sy |10/22/2025 || Maturity SY ]10/22/2025 |5
Coupon 0.417000 % Index 3M US0003M
Pay Freq SemiAnnual ~| Spread 0.000 | bp
Day Count 30I/360 ~| Leverage 1.00000
Calc Basis Money Mkt «| Latest Index 0.21838
Reset Freq Quarterly B
Pay Freq Quarterly |-
Day Count ACT/360 -
W Market
M Leg 1: NPV -10,000,000.00 Leg 2: NPV 10,000,000.00
Accrued 0.00 Accrued 0.00
Premium -100.00 Premium 100.00
DVOo1 -5,211.84 DVO1 255.41
Calculators ~
Par Cpn 0.417000 Premium 0.00000 PVO1 -4,956.40
Principal 0.00 BP Value 0.00000 DVo1l -4,956.43
Accrued 0 00 Gamma (1bp) -2.90
NPV
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Settings

0 Full Key Rate Risk |-
DVO1/KRR Curve Option ICrv Instr. |- E Instr. -]
Shift (bp) 10.00
DVO1/KRR Calc Method Constant ngbor Fixing |-
O IMM Date
Greeks
DVO1 -4,956.43 Gamma (1bp) -2.90
More Greeks

Receive Pay Net|

Risk 0.26| -5.21 -4.96
DVO1 255.41 -5,211.84 -4,956.43
Modified Duration 0.26| -5.21 -4.96
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SENEGAL 183. 90 0.47
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—— ABITL Global High Yield Fund I TWD*=
ABITL Global High Yield Fund TA TWD*=

TA (S 2)% ¥
TT 434 2) %
N (% 2)% ¥

—— ABITL Global High Yield Fund N TWD*

—— ABITL Global High Yield Fund T2 TWD*

ABITL Global High Yield Fund TT TWD*= = Contains estimated data.

(F# &k - Lipper; # 3 2023/12/31 5 #74 %3+ % )
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2015/4/2
2016/4/30 |
2017/4/30

—— ABITL Global High Yield Fund T USD™
ABITL Global High Yield Fund TT USD*

2018/4/30

2019/4/30 -

2020/4/30 -

2021430 oo ot
2022/4/30 -

2023/12/29

—— ABITL Global High Yield Fund N USD*® —— ABITL Global High Yield Fund TA USD™=

* Contains estimated data.
(FA&im : Lipper ; # 3 2023/12/31; 4% ~3+#% )
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ABITL Global High Yield Fund TT RMB* * Contains estimated data.

(F# &k : Lipper; # 3 2023/12/31 5 ~ 23+ )
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—— ABITL Global High Yield Fund N ZAR® ~—— ABITL Global High Yield Fund TA ZAR® * Contains estimated data.

(F# &k - Lipper; £ 3 2023/12/31 5 & 2253+ )
MTTHACRT) TTHA( 2L E RIS 2V ABO6 BT A ATEHE -
2. BTt ER L ERAESPIREZ £
in 112 # | 111 # | 110 # | 109 | 108 | 107 & | 106 & | 105 & | 104 =
R A A A R R R R R
TA £ (37 5
- 0.4650 | 0.5028 | 0.5523 || 0.5558 | 0.6672 | 0.6924 | 0.6924 | 0.7404 | 0.4250
TA £% (% &
) 0.8424 | 0.8424 | 0.9029 | 0.8872 | 1.0265 | 1.0440 | 1.0440 | 1.1120 | 0.6378
TA &85 (% %
o) 0.7044 | 1.0307 | 1.1227 | 0.9675 | 1.1230 | 1.2570 | 1.3854 | 1.4344 | 0.8289
TA &3 GRS
2y (% 1 0.6834 | 0.7328 | 0.8517 | 0.8128 | 0.9552 | 1.0542 | 1.1734 | 1.3428 | 0.7725
TA £3 (= 2
gy 1.1331 | 1.2292 | 1.4474 | 1.3401 | 1.5435 | 1.6218 | 1.6632 | 1.7332 | 0.9901
in 112 4 | 111 48 | 120 4¢ | 109 £ | 108 & | 107 48 | 106 # | 105 & | 104 #
i3 i3 i3 = E lic3 B B B
N %31 Gir v
M?’f(”‘" 0.7830 | 0.8460 | 0.9318 | 0.5598 | - . . . .
’T E4 %)
N £%7(% £
%) 1.3140 | 1.3140 | 1.4097 | 0.8439 | - . . . .
N &3(+ A
o) 0.9552 | 1.3993 | 1.5254 | 0.1182 | - . . . .
N &7 CGR%
;u)“”( " 109960 1.0666 | 1.2393| 0.1039 | - : : - -
N &% (=2t
Wff(”’ 1.4616 | 1.5975 | 1.5874| - . . . . .
i 4"
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P 112 /¢ | 111 4F | 110 4F | 109 £ | 108 £F | 107 4 | 106 & | 105 & | 104 &
& i3 i3 £l 5 & B i3 B
wa ffﬁ (7= 10,5733 | 0.6480 | 0.7283 | 0.4402 | - . . - -
Tf)ﬁ%? (%% 11004410044 | 11023 | 0.6638| - - : : :
ZWZ f )%P‘( ** o.7784 | 13030 | 1.4496 | 0.7582| - - - - -
3 AT ERLERMAEETAG EL & RFPLF
1;3)&?11 Frd ) s TASERIGrE %) ~ TTHRAGTE ) ~ NS Gr 4 %) ~ B2 Gr 4
T2 %3] TA#EA | TT#3 N #7 3 | #7231 (F7
P Grg®) | GrdW) | GT4%) | G4 W) 0y
ERAEFP | EREFP | EREM | EAEM | EREM
5 (%) 5 (%) F (%) 5 (%) + (%)
112 # & | 10.63 10.65 10.62 10.58 11.47
111 # & -8.68 -8.71 -8.62 -8.66 -1.99
110 # & 0.66 0.67 0.53 0.67 -
109 # & -2.65 -2.63 - - -
108 # & 11.30 11.29 - - -
107 # & -5.58 -5.59 - - -
106 & A& 1.27 1.24 - - -
105 & & 10.31 1043 -- - -
(FR %R @ Lipper ; # 3 2023/12/31 ; #74 %34 )
TARA(F 7)) ~ TTHg3I(3 ~) ~ Naga|(% =) ~ 15 31(% ~)
TA 5 3(F TT 5 31(# N %73 (# | 531 (F ~)
ER| )E }iﬁﬁﬁ” ~)E Ezrtﬁﬁw m)ERAEP | ERPF
& (%) 5 (%) 5 (%) (%)
112 & B 1251 1258 12.61 13.39
111 & B -12.31 -12.39 -12.43 -11.70
110 & & 1.82 1.85 1.93 2.55
109 & & 0.21 - - -
108 # & 13.61 - - -
107 # & -5.71 - - -
106 = & 5.82 - - -
105 # & 12.05 - - -
(F#L %R - Lipper ; # 32023/12/31; % ~3-# )
T25 2] (4 A %) ~ TAGEAI(* 2 %) ~ TTag 3 (% ‘J’x W) > NEgAI(* A %)
T2 5731~ TA &3 (4 T &l (+ N =3l (2
ER | AR)ERE | VR)EARFE |9 **)ﬁ B4R **)ﬁ R 3F
f 5 (%) 5 (%) e 5 (%) 5 (%)
112 & 9.30 9.35 9.35 9.40
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111 # B -12.32 -12.31 -12.45 -12.29
110 # B 4.46 4.41 3.83 4.17
109 & B 1.29 1.27 -- --
108 & & 13.76 13.78 - -
107 & & 4.53 -4.60 - -
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EEATED S EF AL - A2 3AI(TWD) 102. 05. 16 16, 809, 766. 81 10. 6109
T ATED S EF XA S - A A(TID) 102. 05. 16 702, 006, 075 71, 979, 499. 50 5.2229
i ATES S EF XA 4 - AL 2 AI(USD) 104. 04. 10 458, 413. 75 10. 4827
B S dcE mERE - A2 (THD) 103.03. 19 119, 565, 875. 28 10.58
W e e b A g - AN ETI(TD) 103.03. 19 49, 875, 278. 86 5. 60
T 5 cFE 2 a A £ -AA SR A1 (CNID 104. 01. 09 1,765,195.11 9.47
T % e 8 £ -AA 572 (USD) 104.01. 12 72,189.20 9.69
1, 656, 345, 374

T K E B e A £-A2 431 (CNID 104. 01. 23 134, 681. 06 19. 39
T K F e & 2 & -AA & 31 (AUD) 104. 03. 10 22,851.70 9. 36
i K E e A £-A A (ZAR) 104. 03. 11 86, 259. 08 10. 36
B Ko F e & A& £-A2 5731 (USD) 105.01. 29 2,437.70 17.99
S AT AREFREAE - A2 AI(TWD) 103. 03. 19 155, 601, 294. 89 14.57
W AT AE wE k& - ADAgAI(TWD) 103.03.19 206, 794, 352. 59 8.57
S AT AE 2 A £-A2 531 (CND 104. 01. 07 3,488, 218. 53 24. 25
i f AT AN E 2 A £-AD #3 (CNH) 104.01. 12 21, 690, 248. 85 13.02
5 AT AfcE 8 A &-AD £2 (USD) 104.01.13 3,819, 070. 66 13.35
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T 5 A F AT E 2 A £ -AD #E A (AUD) 104.01. 14 59, 002, 520, 846 1, 395, 316. 80 12. 60
5 AT A K g A &-AD &2 (ZAR) 104. 0126 4,808, 955. 20 13.87
i f AT AN E 2 & A &AL #3(TWD) 107.01. 16 3,097, 856, 149. 49 6.09
5 AT AfE 8 A &AL &2 (USD) 107.01. 16 68, 722, 826. 85 9.14
i f AT AdE 2 A &AL 53 (CN) 107.01. 16 34, 694, 251. 45 8.78
5 AT AfE B8 A &AL &2 (AUD) 107. 03. 29 1,885, 837. 35 8.93
i f AT ANE 2 e A £-AL 53 (ZAR) 108.07. 17 4,475,789. 17 10. 40
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mE S AT AcE 2 s A &N 3 (TWD) 109. 05. 13 558, 675, 326. 22 8. 74
w5 AT A E 28 A &-N&3IUSD) 109. 05. 13 10, 566, 190. 88 12.97
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T S AT A E 2 e A &-Nagal(AlD) 109.12. 23 1,838, 334. 84 10. 69
g S AT AN E w8 A £-NEAI(ZAR) 110. 02. 09 12, 848, 016. 55 10. 65
I 5 A A £-A2 51 2(TWD) 103.11. 27 106, 780, 282. 75 11. 65
I 5 EF A £-AD 5731 (TWD) 103. 11. 27 1, 304, 002, 734 8,122, 298. 61 7.35
L s 5 € A £-A2 4731 (USD) 107.10. 01 666. 67 16. 86
i e 5L T A A £-A2 4731 (TWD) 103. 11. 27 71,213, 876. 72 12.10
T R A A& £-AD %7 3 (TWD) 103. 11. 27 7,311, 855. 59 7.69
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WE N I ETAAL 73] (CNID 104. 07. 27 1,452,474, 759 816, 596. 50 11. 88
T F 5 £ F A £-A2 5731 (EIR) 107.10. 01 573.00 15. 09
WERH LT AL 73 (TWD) 107.11. 06 3,229, 698. 50 7.21
WE RN I ETAAL 73 (USD) 107.11. 06 69, 163. 43 11.55
S 2 IR AT E s X A £-T2 %21 (TWD) 104. 04. 02 92, 8217, 963. 45 10. 82
T AR T R 5 G X A & -TA 53 (TWD) 104. 04. 02 1,713,825, 317.59 5.13
S 2 IR F E s XA £-TA %731 (USD) 104. 04. 02 13,693, 133. 78 8.28
TR AR T R 5 G X A & -TA 53 (ONHD 104. 04. 02 197,125, 112. 12 8.08
S 2 IR AT E s X A £-TA %721 (AUD) 104. 04. 02 1,299,114.47 7.61
T AR T R G X A & -TA 53 (ZAR) 104. 04. 02 16, 002, 436. 30 8.71
T 2 IR AAPF E s X A £-T2 %741 (CNH) 106. 03. 10 1,963, 838. 03 17.27
T R T R s X K &N & 2(TWD) 109. 05. 13 1,013,901, 487. 04 8.65
39, 460, 344, 481

T 2 IR AP F E &G XA £-N#3(USD) 109. 05. 13 18, 951, 354. 34 12.93
T 2T & s XA £-N 473 (CNH) 109.12. 23 32,438, 881. 72 10. 97
EHE 2 IR AP T E G X A £-N #773) (AUD) 109.12. 23 1, 355, 592. 72 11.10
T 2 IR AR F E G XA £-N 43 (ZAR) 110. 03. 16 9, 146, 268. 59 11. 26
TR 2R E s X A £ -TT 73 (TWD) 109. 05. 13 4,162, 841. 53 9.45
S 2 IR AAPF E s X A £-TT %731 (USD) 109. 05. 13 97, 336. 62 14.09

TR 2R T E s X K £ -TT 73 (ONHD 109. 05. 13 514, 289. 98 13.72
S 2 IR AP F R G XA £-1 #3(USD) 109. 06. 30 251,108. 42 17.28
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T AR T E G XA E-T & 31(TWD) 110. 01. 05 14,734, 641. 32 10. 40
2 R T E s XA £-A2 3731 (TWD) 106. 12. 04 20,493, 887. 41 11. 43
L 2 R T E s XA £ -AA 3 31(TWD) 106. 12. 04 12, 642, 737. 60 7.62
717, 203, 701
T E R T & s X A £-AA %731 (USD) 106. 12. 04 680, 520. 09 11. 80
EEE F RPLPOE s 5 A & -AA 37 A1 (ONID 106. 12. 04 2, 849, 342. 98 11. 37
g Y RARAE - A2 253 (TWD) 107.10. 11 19, 055, 080. 47 11. 52,
Y WAL - A2 #731(USD) 107.10. 11 806, 471, 149 858, 604. 87 17.49
Y RA KA E - A2 53 (CND 107.10. 11 1,613, 488. 23 18.00
AR LT AE A E-A2 531 (TWD) 110. 01. 26 54,131, 624. 42 10. 29
g AR EF AT E A £-AD %3 (TWD) 110. 01. 26 38,523, 539. 99 9.00
2R EF A E A &AL 53 (TWD) 110. 01. 26 221,076, 640. 28 7.83
AR S LR ANE A &-NAI(TIWD) 110. 01. 26 517, 801, 724. 53 7.83
g 2R EF A E A £-A2 573 (USD) 110. 01. 26 17,798, 810, 384 2,004, 757. 61 15. 63
2R S LR AT E & £-AD 4731 (USD) 110. 01. 26 1,627, 136. 32 13. 54
WEERSET ANE A £-AL 431 (USD) 110. 01. 26 8,059, 604. 85 11.78
T ER S EF AE A &-NE3IUSh) 110. 01. 26 16, 144, 810. 68 11.78
g ER LT AE A £-AT #31(CN) 110. 01. 26 13, 387, 179. 82 11.39
T RS R~ L2k £-A2 5731 (TWD) 110. 01. 26 89, 346, 537. 56 12.70
T E E R - LA &AL #73(TWD) 110. 01. 26 228, 000, 444. 48 9. 86
T RS R~ L2k £-A2 5731 (USD) 110. 01. 26 1, 295, 485. 66 17.60
T E R - LA &AL #7321 (USD) 110. 01. 26 9,537, 949, 500 5,588, 134. 25 13. 62
% W R 0 LA & -AT 531 (CNID 110. 01. 26 11, 297, 276. 91 13.13
g E R £~ LA &N g3 (TWD) 110. 05. 07 154, 711, 866. 10 9.46
T2 R E o LA &-NAIUSD) 110. 05. 07 2,561, 557. 25 12.84
e ED 2R E G XA E-A2 HA(ER) 112.01. 30 1,332,136. 09 15.71
3,601, 821, 038
e 2D AT EAFEAL-AQFANER) 112.01. 30 6, 360, 086. 12 15.13
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T ¥ SER | FEFEa R 2023/8/10 |2
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A s 4= K | Bi-Weekly Equity Update_Japan Macro by Eric Lee 2023/3/20 0.5
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LHEHHLEE AL ZREMBNEAR AR EBL T
1114
B E A
1A18 RINEE  BOBB 12A318
BT A
kB S $ 793,434 ($ 10,872) $ - $ 782,562
Rty A 444 11,963,422 (_5,530,467) - 6, 432, 955
5% $12,756,856 ($5,541,339) $ - $ 7,215,517
RAEAFRAME -
B RS ($_1,295,395) ($_ 124,091) ($1,082,798) (§ 2,502, 284)
= ($ 1,295,395) ($ 124,091 ($1,082,798) (§ 2,502, 284)
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1104

R TP 2
1418 RANAE _Go#HE 12A318

RIEAERE R

EUY TS $ 1,086,426 ($ 292,992) $ - $ 793,434
[ E S T 11, 329, 604 633, 818 - 11, 963, 422
~ $12,416,030 $ 340,826 $ - $ 12,756,856
3 AT A 1

mit RS ($ 1,247,873) ($_ 114,923) $ 67,401 (§ 1,295, 395)
5% ($ 1,247,873) (3 114,923) $ 67,401 ($ _1,295,395)

AARXNEHNFEMARECRAEMUANBIERR 109 £ K -
()& A

ﬁi?&@lll#&llOﬁ‘—lZHBlEl » R

2

-1

B @msE 10T » 4 57,500,000 % -
‘;’]&% 'f’ﬂ-z *ki’]E'ﬂliuz,°

(FEALH

NEAERE MBI OALBEBTREFAFZIEABRTEAERZARZE
An#H BREAPAFESBS NI BEHEET BRREAKRHGZL
BlELHBRIRAL NAFNBRABEHRBEABBNARRER  FHUE
ANAFEHILZ

N AT AE AE5T5, 000,000
WE REE A$416,800, 000 A »

(+—-)RZgE &
| T - - N -

(DERAXGIFEERAT FELREHFERBE RARYUMEK REH
CABEE  RREV-ZITASEZEH A BERETBHE T HOE
AN ERBRG ) RALR - AN BKELEIBRARTEK
R RBEEHBRREEEZ -

DDEZBBEAHLBA NGB RERRE R RN L F 58 HER
Re AHERZ  BBELHERRXBARLE  UTZBEALIHLABETKR
B AR 2% BT -

2ANGNER 11l # 6 A TEEKEEECRAHABRRA 110 FE 458
£ &?J%&Eﬁ%’\ﬁ$39,094,119&%*75’(}%&&%‘]%51,847,066"

S.AXIRRRA 12 H# 3 A 38 FeREZARA I S BRI EE -
R EZBHAHE30,024,378 5% 3£ kA $270, 219, 405 -

A FMBIBBER  FHEMEN (+m)e
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(=) m it — 8 1 % 8
Anal 4 s PE B3 —AllianceBernstein L.P. # 2 z Bm AR L
4% 2] & Incentive Compensation Award Program(3A TF f 45 ICAP): &
AnmBEBRRBFAAGE L ZRAARH B ERLSITHE  £4
WEABHEE T2 FEE A RMBRARMARSH  HBmFHEA
T 3-4 F£ KRB 111 #& 110 2 2% % ICAP EXL BB ERA»HNBE
$47,699,611 &$59,817,108 -

(+=2)BEHUA

11158 11054 2
AR5 & N $ 219,066,015 $ 886, 380, 046
REF BN 48, 583, 335 45, 684, 647
k- N 1,935, 098, 516 1, 804, 456, 074
F 4 & BN 85,428,434 83, 451, 289
$ 2,288,176,300 $ 2,819,972, 056

LLA2 2 RmHREEAGRERI A
-

AN Z BB EUNGBENFRRETEMAEZBENBARAKXETNE®

EXZEHEERFEAFT2AAMKRZ

Ae R

EREAGIREEBFBRARHLAORAT2ERERA =’r§f-ﬁfr44tﬂxz

&R -
(+te)E X &H
11145 11045
BrAIEA

HERA $ 592,455,992 § 092, 785, 491
FHIREA 24,159, 197 22,981, 141
BIEELER 10, 515, 091 9, 975, 619
Hb BB &AGE) 0, 120, 382 9, 621, 616
BIEBIEE 693, 143, 453 617, 601, 200
HEER 162, 896, 795 651, 586, 060
BREE 80, 081, 334 64, 261, 918
A 54, 895, 395 61, 172, 758
HHEEH 41, 979, 458 43, 214, 619
HEER 348, 600 367, 920
b 270, 869, 717 261, 452, 521

$ 1,937,065414

2, 331, 080, 863

A B raHNERE

cHmBAALERTBHF LS -

L EAZRRA 1L #R110F# 12 A 31 Bk AN BT AEAYHA 11T

AR 113 A -
2RADNEIRAZ FELER
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PREFEARZI ERAHAEIHBRY RAAFEHAHA - 711
~Ea KRB 111 #& 110 @F‘ﬁiﬁﬁ#—ﬁzﬁﬂ;&% v A 0. 1%4F 5] -
IS~ 285 AH8361,145 R $488,884 - kF HEE M B - "s