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2016/11/30
2017/11/30 -
2018/11/30 -+
2019/11/30 -+
2020/11/30 }briofoii ...:..5;1 A4
2021/11/30 -
2022/11/30
2023/12/29

— BETGERESHESESREGHES AFE (Zm)*
— BEEAFRESEEFETRERKES BEE (Em)*
- BETAGFRESNESESTRERKES NOHRE (F1)*
EETIEESSESSEFREGHEES NEE (Ea)*
* SstsErEe -

F#L % R Lipper » 2023/12/31 < A~ B ~ N #73

% FBREF <4 & p2015/11/05; N9 #¢
W s %P 2016/4/11 -

EEE

(7)&‘?—L&i&}§izﬁ$&\ﬁo’]( £ 3F
WL AR TE &nﬁé’ ARFTRFEALE(GAEZELARARTRNE R E)
ER
BN 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
P]{Jf,_ A ﬁjp
E(HE =~/
EX33 33
#rd B ag N/A N/A 0.5980 | 0.6240 | 0.6037 | 0.6240 | 0.6240 | 0.6240 | 0.6240 | 0.6240
74 BN 27 N/A N/A 0.5980 | 0.6240 | 0.6037 | 0.6240 | 0.6240 | 0.6240 | 0.6240 | 0.6240
EE N s Bl N/A N/A 0.7260 | 0.7830 | 0.7920 | 0.7920 | 0.8346 | 0.9288 | 0.8247 | 0.6336
AR N #E A N/A N/A 0.7260 | 0.7830 | 0.7920 | 0.7920 | 0.8346 | 0.9288 | 0.8247 | 0.6336
% < Bagd N/A N/A 0.5980 | 0.6240 | 0.6187 | 0.6600 | 0.6600 | 0.6600 | 0.6600 | 0.6600
£ < N#7 N/A N/A 0.5980 | 0.6240 | 0.6187 | 0.6600 | 0.6600 | 0.6600 | 0.6600 | 0.6600
MR o TP P 1 2023/12/31 2 E R Gdgpe L AR P A E 2R H e el BAEGE
BRERLFFPECAAEEFEMNS “Sﬁip“m'—erj‘iiy\F“m‘—r TREEBVFRFIFFEAL TR o
(8)F & p i — % b B ARE A (%)
FRL A AR TR X B AR T AL(FALZRLRAVR L 5 &)
- AEg=z
w R PEL OB hses | swsza | awze | amts | eBif
- o e
A g 0.87 0.24 2.36 -22.41 -16.75 N/A -11.16
B #F7) 0.87 0.23 2.33 -22.40 -16.73 N/A -11.15
S N #3) 0.87 0.23 2.33 -22.40 -16.74 N/A -11.15
N9 #g4] 0.87 0.24 2.36 -22.41 -16.74 N/A -13.55
1#3) 1.03 0.54 2.97 -21.00 N/A N/A -20.31
A 57 3.75 0.32 1.38 -22.64 -12.02 N/A 5.16
A s i B #f 7] 3.75 0.30 1.34 -22.64 -11.94 N/A 5.28
" N #g 4] 3.75 0.30 1.34 -22.63 -11.93 N/A 5.29
N9 #g 4] 3.75 0.32 1.38 -22.64 -11.94 N/A -1.99
A 57 4.63 2.01 4.03 -23.03 -13.28 N/A -1.88
i a B #g3] 4.62 2.00 4.00 -23.03 -13.28 N/A -1.87
' N #g4) 4.62 2.00 4.00 -23.03 -13.28 N/A -1.87
N9 #g4] 4.63 2.01 4.03 -23.03 -13.28 N/A -5.21
FAL kiR Lipper T4 p # 2023/12/31 -
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AEEFTARER WP FL 3 E o5

TR=ERV-P—1

TR éf’:‘:lpﬁﬂfﬁ7 22 gj;'ﬁul}

P :—J:xpﬁ)sF"*ﬁp%»m;‘i/\&ﬁj\%iiiﬁ

ERV: =R FHALEAF v AR &7 2 &3

AN EREF AR R E O RTAAE O RH G YY)

?‘}—' %k © Lipper

R i;}i FHREEYP Y ARALEFTAPERT=B 2B - E N ETENLEIpAEL I pAY S b
PlRE AR AP -
2. e F AR BRERT R ALE o
QBT EREZERMNAEET AR B2 & BT (%)
RS A2RFTELFERBIRTEEAL(FAEELBLRRTRERE)
£ R(F ) 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
Axdl | NA N/A 8.91 1.01 -2.85 6.31 092 | -15.88 | -9.89 2.36
B 33 N/A N/A 8.90 1.01 -2.85 6.32 0.93 -15.86 | -9.88 2.33
AR | N#g3 N/A N/A 8.90 1.01 -2.85 6.32 0.93 -15.86 | -9.88 2.33
N9 #H3 | NA N/A N/A 1.01 -2.85 6.32 0.93 -15.88 | -9.89 2.36
133 N/A N/A N/A N/A N/A N/A N/A | -1537 | -9.35 2.97
A A N/A N/A 13.83 6.86 -1.88 9.40 396 | -13.17 | -12.12 1.38
L s B 3¢ 3| N/A N/A 13.83 6.87 -1.87 9.41 4.04 | -13.15 | -12.10 1.34
N#4 | N/A N/A 13.83 6.87 -1.87 9.41 4.04 | -13.15 | -12.10 1.34
NI # 3l | NA N/A N/A 6.88 -1.87 9.40 4.05 -13.17 | -12.12 1.38
A3l | N/A N/A 10.37 5.68 -2.67 8.77 3.58 | -15.05 | -12.91 4.03
. B 3¢ 3| N/A N/A 10.38 5.68 -2.67 8.76 3.59 | -15.03 | -12.90 | 4.00
‘ N#3 | NA N/A 10.38 5.69 -2.66 8.76 3.59 | -15.03 | -12.90 | 4.00
NI # 3l | N/A N/A N/A 5.68 -2.67 8.76 3.59 | -15.05 | -12.91 4.03
AL kiR Llpper FALP #2023/1231 c dg AR EEFT AN B> 0 1~12 0 % ﬁ“ﬂ;{ﬁ ﬂP Fé‘“L B et ye E A feis 2 B
FRARPUS o F 4R poATE R NI SEAI R FIRE 2016/4/11; A N9 #FA X F@E 2016/6/14; # <~ NI sgd| % F

&% 2016/4/11 °
(10)iTT #REERAEEZ 3'% * % (%)

a2 %?M&T*ﬁﬁ ”“%ég
(d‘%f"»p":u S A% 5 ﬂkf)

ER (7 R) 2019 | 2020 | 2021 | 2022 | 2023
7o 1.96 1.84 1.83 1.91 1.92
PP RETAT R ARREERT B i (ki TEIRSISH] LTA g5 Wi
3‘: ﬁ"%"”ﬁ; ¢ i‘!éi/& ;%,g?bh"olg\ zﬂs—%}:“’ gt’;ff?:o

(nﬁ&%aﬁag FFEPARL C RTE o
ﬂ\%fﬁhj—i—ﬁ E#Zi‘fyﬁ -4 ‘BE ;\Lgﬂ;ﬁ,}tﬂg% s ;‘j__p o Fﬁ)ﬂ‘ﬁ/?'}ﬁ!ﬂﬁ;/@ .
(12)&53—&}2; ALY }5]94‘1] o — § i £ \E, ? i I% ,;3;.\

GEEE SE E L RS A TS rfpréﬁ(f»iﬁ ELRAT N LR E)
»L/BJ\*\;%JX)\A

;H«

PR

B 253 o AR TR ! SHP AN | wEPHEI ALt L

PR i+ w gk § % v £ |GrosE A | H e B v el(h)
GOLDMAN SACHS Intern 0 697,031 0 697,031 0 0 0.00
BANK OF AMERICA SEC 0 498,690 0 498,690 0 0 0.00
2022 Nomura International 0 407,695 0 407,695 0 0 0.00
DEUT SEC ASIATP 0 380,617 0 380,617 0 0 0.00
HSBC SEC ASIATP 0 343,455 0 343,455 0 0 0.00
Citi Group 0 280,122 0 280,122 0 0 0.00
2023# 17" 1 |BANK OF AMERICA SEC 0 246,526 0 246,526 0 0 0.00
p %127 31 [Nomura International 0 194,081 0 194,081 0 0 0.00
p STANDARD CHARTERED B 0 188,867 0 188,867 0 0 0.00
HSBC SEC ASIATP 0 184,831 0 184,831 0 0 0.00

(13) 2w pih@g £ 1 & -
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11012 HAETEMER—FRI335K048  Tel: 8862 2757 8888

Building a better 9F, Mo, 333, Sec. 1, Keelung Road  Fax: 886 2 2757 6050
worklng world Taipei City, Taiwan, R.C.C. www.ey.com/taiwan
TG EERE

W EAFREFRBAESFRACHES(R LM EARKEMRFEFRATR®
xe) nE:

EHER

MHEBAFRBEERFABHIR TR EEL(REMREASGUBRAFESNRT
BHAL)RBA——— 4R ——OF +t- A=+ -8 FRAMEARET AR T HE
£ BRA-———HR——0OF—A—BE+t-_A=+—BXBFREAMREESHK > A
BMHREAME(AHEERTHAREL) FEEGHBEURF -

BRARHGZER  LHBHBRELFAEA T OHRBERLAELESL 28
Miks  BOERENARRAMBERY  RUATAIMMERFREFRKHES
BARACHEA LR LM TAGRERAEFR TR HAD)RBE——FR——
O#+=—A=+—802$FE BRA———FA——0OF—A—BE+_A=+-—
BZMHRaRFEARMEZES -

EBERZ A

A ARG ELEEMBRAARRE T EAPTES TN - ARGt
LR T HEREN IR MBREAZLTERE—FSRMA - At
BEHFLBIMARZABCKREHGREELRE AR ERFERTERGHF
EARARHALRAMBEARTUEHABFAREREXRAL)FARAWEL B/
FHARZAEEE ARG CRFRAARBMZEMER  UMEARTES
ERz A

TERRHHHEREZ T

BRI Ry HiEAIRBELAZAERASZANES B ¥ e R A RAKE
el At R B2 HRE  BABEMBRASEA ML B3R ES » R
MBREARGA SENE M BRI TART RE -

U MBRAN  PEMEZAETORETAAREAFRETFRAFELRL
EREHAS(BRLAMBE RGN BFEARARECRAD)BGET 2N - MM FAR
ZHE URSBKES AR A RETEREERF AR EIRERATER
BHBABBTEHAL(RAMBEASRAFAELFRTERES)RBFLEE &
REELRFENNETBETIAZEATE -

i G ERMHRAZITE

ACHETEMBRAZ A AHUFRALBITEA LA F MR
FARFAERBLOHEHME  THAEEHRYE - SHERGHEAR  BEKBFHR
QAT BB TR F R B LA MBRERFAZIEARTARE - FRAETHRYE
ERFHERER AT AEZ AN SRR EAR TS ERANR Y EMFREERL
Fitkz @R R > AIRRABBRAERMN -

& member firm of Emst & Young Globsl Limited 2
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Fin t #EHA
——O¥+=A=t—a
& A %

i A
2 - BT (BRI R 10812/ 318

MR (B A1) — & 4% £245,330,965

N#i 2 (E ) — A L(REEALL0FI124318

S AUSD 7,370,232 128 USD 13,169,555.65) §226,325,088
N#iA (A L3 — ARM(RBIIFAI0F12A318

45 HONY 108,472,244 STRECNY 164,882,067.21) $478,106,170
REITEES U SR e T H $20,148,338

NOE (i B) - L A(REIIEA10412A318
4 %] A1SD 7,351,521.62 A USD 9,602,143.91)

NOfE (AL ) — ART(REIIEA104512A318
B ACNY 30,736,319 66 B CNY 42,996,640,06)

JEIEUE S R R S

$225,750,526

$135,474,509
$233,932,518

A B B $2,677,012,813853,948,837,321) R $2,687,594,131 55.79 $3,504,535,808 83.02
A — R R (R E IR A I0E120318
& A5 B B S0RF55,380,000) e = - 55,503,221 131
AT 63,158,165 225 601,167,866 14.24
b AR A ZK 12,494,671 044 8,811,183 0.21
AR TR 2B 5,446,000 0.1 1,968,394 0,05
B 42,522,696 1.52 63,831,102 151
T A 2,811,215,663 100.19 4,235,817,574 100,34
& fi
g sk A A Zowg 128,182 - . “
Bt Ed B e 615,608 0.02 7,464,524 018
AR % i 3,849,192 0.14 5,599,119 0,13
B 606,659 0.02 538,817 .02
L fe 1 A 4k 156,749 0.0t 420,553 0.0
Ak 8,466 - - £
i 4t 5,364,856 0.19 14,428,013 0.34
#HA £2,805,850,807 100.00 §4,221,389,561 100,00
A +
ASRAN(F A28 A — A & §438,705,172 $409,343,183
AfARl(FREAA)-AA(RBEINERIIL£IZA318
4% A USD 5,051,192.46 8 USD 7,356.813.11) 155,112,018 $203,710,155
ASRANRALE AL~ ARMF(RE LR 1T012A31 B
SR ACNY 2,452,726, 59 8.CNY 3,045,646.42) §10,810,726 $13,233,214
Bag (A A ) — MR $214,259,021 $266,075,498
B (AL AN - RA(RBINFRI0F12A318
S31AUSD 11,214,031.072USD 5,009,803.14) 534,360,466 $138,721,449
B (A LA - ARMHREINFAIIOFEIZAN A
45 BCNY 17,591,128 22 R CNY 24,990,402.83) £77,535,290 $108,582,318

$404,910,347

5364,664,996

§716,406,101
$90,201,505

$265,883,365

186,818,711
$1,051,938,719

(e 4 1 b 5 4 e ot )
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Um

IRSE
[HES

Byt HEBT
. ———%4=H=+-8 ——O%+=H=+-18
& # % & W %
FATESC AR
ASRR(RRAA) A E 50,543,500.79 42,516,881.97
AR FERAL) - KT 535,530.91 £79,606.82
AR (AL ) — AR 23641989 258,023.46
BoAl(m 04— ET 42,161,195.01 41,998,716.56
B#Al(sma A — & 1,987,342.60 £50,227.43
B (L8 A4 — AR 3,246,980.10 3,510,261.39
NgA A (B2 8 A — A7 4 48,273,968.79 63,606,327.73
Ngi(a A3 — A 1,306,091 91 1,814,358.82
NEF(AL 8 8)— ARK 20,020,510.86 23,156,685.48
NOSRA(F AL AR - RN 2,385,307.35 9,626,958.18
NOgHAl( R AL 3 — £ L 806,730.33 918,109.13
NOSRA(F EL8 A ) — AR 3,178,974.59 3,908,550.20
Tl (o Bt ) — 5 30,225,580.76 123,268,653.49
HHeTHETE
ABA(FRLAY)-HER §8.6797 §9.6278
AMA (AL - XA(RAIFAI0F12A318
490 HUSD 94321 L USD 10.8251) $289.6416 $299.7471
AFA(RELA) - ARB(REIIIFEAII0EIZA A
A ACNY 10,3745 £CNY 11.8038) $45.7268 §51,2869
BaRAI(EL S A — 8 4 55.0819 $6.3568
BERgl(AL A ) - A R(EBEIFR10£I12H31 8
45 AUSD 5.6427TAUSD 7.2582) $173.2769 §200,9793
BERA (AL &) — AR RE I IFRII0F12H318
49 BCNY 5.4177ACNY 7.1192) $23.8792 £10,9328
N (58 A) —#d Y $5.0821 $6.356%
NS RLA) - LA (RELIFA110FI128318
431 BUSD 564308 US5D 7.2585) §173.2842 £200.9884
NS R AR — ARS(REIIFEEI0OEIZAIA
45 BCNY 5418 ACNY 7.1194) $23.8808 §30,9333
NO#RA (7 de 02— 8 &% $8.4469 §9.3697
NOg g (RE L)~ A A(REIFL104£12A318
S BUSD 9,11272 USD 10.4586) 52798339 $249.5989
NO#iE (R ae LA — ARSRBEITERI0FE125318
B ACNY 9.6686 R CNY 11.0005) $42,6158 $47.7970
ERUEN RS ORE S 57,7396 $8.5337

fe SR NE ik

Hare e R

(4 5 B B 3R A g 3E)
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B #AHEL

o 2w 16 R I B A% B RA%
G 111.12.31 110.12.31 111.12.31 110.12.31 111.12.31 110.12.31
A
AAAE
SCGAU 5 1/8 09/24/2080 3145 867,760 $197,785,517 0.38 0.44 5.20 4.69
ASLAU 6 1/2 10/07/25 96,859,174 96,457,505 0.75 0.75 345 2,29
ORGAU 1 09/17/29 15,686,259 - 010 - 0.56 -
Bk A 35 258,413,193 204,243,022 9.21 6.98
B AR
ROADKG 5.9 03/05/25 113,236,134 - 1.65 - 4.04 -
HONGQIL 6 1/4 06/08/24 109,343,143 28,440,039 0.76 0.21 3.90 0.67
FOSUNI 5.95 10/19/25 91,500,858 140,642,995 0.55 0.72 3.26 1.33
YLLGSP 6.8 02/27/24 77,974,859 - 0.67 - 2.78 -
GERGHK 4 5/8 05/21/23 74,784,728 70,283,637 0.63 0.64 2.67 1.67
SHDOIS 4.8 07/28/24 71,284,784 68,107,764 0.49 0.49 2.54 1.61
COGARD 6 1/2 04/08/24 69,861,137 - 0.55 - 2.49 =
HRINTH 4 5/8 06/03/20 67,845,488 71,552,345 0.28 0.28 242 1.70
COGARD 8 01/27/24 52,367,503 - 0.22 - 1.87 -
YLLGSP 6 3/4 04/23/23 45,831,690 - 0.43 - 1.63 -
WESCHI 4.95 07/08/26 43,067,970 43 672.520 0.28 0.28 1.54 1.03
HRINTH 4 1/4 11/07/27 37,580,389 40,108,685 0.13 0.13 1.34 0.95
SHUION 53/4 11/12/23 34,940,791 - 0.24 - 1.25 -
FTLNHD 4.8 12/15724 33,348,919 - 0.31 - 1.19 -
SHDOIS 6 1/2 11/05/23 28,953,806 77.638.714 0.19 (.54 1.03 1.84
HRINTH 3 3/8 02/24/30 19,921,516 - 0.12 - 0.71
MEITUA 3.05 10/28/30 19,047,146 - 0.06 - 0.68 -
FUTLAN 6 08/12/24 12,067 476 - 0.20 - 0.43 -
FUTLAN 6.15 04/15/23 5,819,166 - 0.10 - 0.21 -
SUNAC 5.95 04/26/24 - 118,064.276 = 0.70 - 2.80
PWRLNG 6.95 07/23/23 - 111,283,745 - 1.06 - 2.64
CHINSC 5.95 09/29/24 - 109,196,496 - 1.06 - 2.59
PWRLNG 7 1/8 11/08/22 92,008,911 - 1.20 - 2.18
HRINTH 4 PERP - 78,817,854 - 0.41 - 1.87
ZHPRHK 8.7 08/03/22 = 63,133,200 - 1.02 - 1.50
EHICAR 7 3/4 11/14/24 59,564,000 - 0.49 - 1.41
YLLGSP 5 1/8 05/20/26 59403319 - 0.44 - 1.41
KWGPRO 7.4 01/13/27 - 58,356,675 - 1.00 - 1.38
TPHL 6.6 03/02/23 57955170 - 0.93 1.37
KWGPRO 5.95 08/10/25 - 53,042,453 - 0.90 1.27
CHINSC 7 1/4 04/19/23 49,152,770 - 0.40 - 1.16
KWGPRO 6 09/15/22 44,857 800 - 0.31 1.06
RGNS
FEEBER f“‘-"u ww:a;m

]

-

R
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o : AR

Jo— & @ (58 4 2 BIR% B EA%
111.12.31 110.12.31 111,12.31 | 110.12.31 | 111,12.31 | 110.12.31
81
PREAR
TPHL 5 3/4 04/26/22 3- $43,554,986 - 0.86 - 1.03
SUNAC 8.35 04/19/23 = 42,351,855 - 0.36 - 1.00
PWRLNG 6 1/4 08/10/24 - 42,111,280 - 0.35 = 1.00
KWGPRO 5.2 09/21/22 = 33,124,163 - 0.60 - 0.78
YUZHOU 8 3/8 10/30/24 - 26,079,827 - 0.64 - 0.62
YUZHOU 8 1/2 02/04/23 5 25,973,220 = 0.56 - .62
ZHPRHEK 8.3 09/15/23 - 22,327,658 - 0.59 - .53
KWGPRO 7 7/8 09/01/23 A 21,321,300 - 0.14 - 0.51
YUZHOU 8.3 05/27/25 - 20,421,375 L 0.50 - 0.48
YUZHOU 7.7 02/20/25 - 16,582,157 = 0.51 = 0.39
ZHPRHK 7.1 09/10/24 - 14,018,755 - 0.23 - 0.33
CHINSC 5 7/8 03/10/22 - 13,291.205 - 0.10 - 0.31
YUZHOU 6 01/25/22 - 12,626,640 - 0.27 - 0.30
KWGPRO 5 7/8 11/10/24 - 10,141,463 - 0.08 = 0.24
ZHPRHK 7 7/8 04/14/24 o 10,051,470 - 018 # 0.24
YUZHOU 8 1/2 02/26/24 - 7,005,916 - 017 = 0.17
ZHPRHK 7.35 02/05/25 - 6,404,697 - 0.10 - 0.15
P A 1,008,777,503 1,863,271,341 35.98 44.14
L
NWSZF 5 3/4 PERP 94,334,970 - 0.31 - 3.36 -
LIHHK 4 1/2 06/26/25 85,678,071 89,102,759 1.13 1.13 3.05 2.11
MPEL 4 7/8 06/06/25 84,759,376 - 0.30 - 3.02 -
LIHHK 4 7/8 07/15/24 56,605,285 53,872,438 0.67 0.67 2.02 1.28
ROADKG 7 7/8 02/01/23 53,840,336 38,598,725 0.47 0.35 1.92 0.91
HYSAN 4.85 PERP 22,543,742 - 0.20 - 0.80 -
LIHHK 4.8 06/18/26 J 31,982,355 - 0.35 - 0.76
EMPINT 5 03/30/22 - 27,620,790 - 0.50 = (.65
Ey o 397,761,786 241,177,067 14.17 5.71
BT
INDY1J 8 1/4 10/22/25 136,424,015 190,004,280 0.79 0.98 4.86 4.50
ADROLI 4 1/4 10/31/24 88,812,328 - 0.40 - 3.17 -
LLPLCA 6 7/8 02/04/39 50,905,470 = 0.28 - 1.81 -
SAKAEI 4.45 05/05/24 19,011,821 113,004,441 0.16 0.67 (.68 2.68
MEDCIJ 6 3/4 01/30/25 18,031,895 56,623,835 0.26 0.40 .64 1.34
MEDCIJ 7 3/8 05/14/26 r 28,693,763 - 0.15 - 0.68
Ep Rt §313,185,529 $388,326,310 11.16 9.20
(% 3 MR B R A )
r‘E“ﬂf 'l'iJ
FFR B fes Ll_i,e*’-‘:;g Aasm%rm&
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Bin : HENA

= & i 1 57 30 4 41 d0 50 % 4545 A%
i W MM =
111231 110.12.31 111.12.31 110.12.31 1111231 1101231
23 fk
B
INAPIN 6 1/4 10/25/25 $102,991,868 867,815,233 0.78 0.56 3.67 1.61
GRNKEN 4 7/8 08/16/23 78,343,785 14,005,961 0.52 0.10 2.79 0.33
INGREN 5 3/8 04/29/24 63,139,498 - 0.66 - 2.25
GRNKEN 5.55 01/29/25 37,674,878 - 0.26 - 1.34 -
VEDLN 8 04/23/23 34,849 900 - 0.30 - 1.24
JSTLIN 5.95 04/18/24 30,592,845 - 0.20 - 1.09 -
AZUPOE 5.65 12/24/24 13,469,297 - 0.14 - 0.48
INCLEN 4 1/2 04/18/27 9,709,870 - 0.10 - 0.35 -
RPVIN 6.67 03/12/24 - 115,624,999 - 0.79 - 2.83
GRMNKEN 4.3 12/13/28 - 72,779,704 - 0.26 - 1.72
VEDLN 6 3/8 07/30/22 - 54,816,785 - 0.20 - 1.30
GRNKEN 6 1/4 02/21/23 - 34,243,680 - 0.28 - 0.81
Ep At 370,771,941 363,286,362 13.21 8.60
a4
SOFTBK 4 3/4 09/19/24 29,304,644 - 0.13 - 1.04 -
SOFTBK 4 07/06/26 - 52,380,770 - 0.24 - 1.24
8 A3t 29,304,644 52,380,770 1.04 1.24
A
STCITY 6 07/15/25 92,022,250 - 0.69 - 3.28 -
WYNMAC 5 1/2 10/01/27 53,780,149 - 0.27 - 1.92 -
MGMCHI § 7/8 05/15/26 30,160,681 - 0.14 - 1.07 -
STCITY 6 1/2 01/15/28 9,557,553 - 0.08 - 0.34 -
NI 185,520,633 - 6.61 -
25/
PEMEX 6 1/2 01/23/29 - 43,163.377 - 012 - 1.02
PEMEX 6.84 01/23/30 - 28,721,314 - 0.04 - 0.68
&t = 71,884,691 - 1.70
R &S
GENTMK 4 1/4 01/24/27 36,558,648 - 0.09 - 1.30 -
GENMMEK 3.882 04/19/31 26,487,993 - 0.12 - 0.94 -
0 R 8 e 563,046,641 5- 2.24 -
(i 2~ Bl P4 8530 % i 3E)
—11T11
¥R YR iﬁi%"fiﬂ%ik

63

202312/B1098-02A-002/B35



B mdha

= ) & # 16 3 45 4 8 57 % 15 RE%
xR M 111.12.31 110.12.31 111.12.31 | 1101231 | 1111231 | 110.12.31
E
FEH
GLOPM 4.2 PERP $30.316,473 3 0.18 . 1.08 -
VLLPM 5 3/4 11/28/24 - 81,109,703 - 0.83 - 1.92
AR Rt 30,316,473 81,109,703 1.08 1.92
b
MONDFI 5 1/8 05/07/29 30,495,788 148,856,533 0.18 0.82 1.09 3.53
M it 30,495,788 148,856,533 1.09 3.53
L Dt 2,687,594,131 3,504,535,808 95.79 £3.02
B AR
[
PKSTAN 6 04/08/26 = 55,503,221 - 0.15 1.31
o 3k e 3t : 55,503,221 1.31
FAF Ml " 55,503.221 - 1.31
i A2t 2.687.594,131 3,560,039,029 95.79 84.33
SRATAE B 63,158,165 601,167,866 2.25 14.24
o FEN APk F0 55,008,511 60,182,666 1.96 1.43
A $2,805,850,807 $4.221,389,561 100.00 100.00
(5 & Wl Frdnk i ax)
W R BT HMEBIE L FAEH %#1%‘11@1%:&
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RRA-—O#%—-f—BE+=-A=+—8

B EHR
———%K ——OF K
it 3E
4 G % & # %
MiERA $4,221,389,561 150.45 $8,769,072,146 | 207.73
oA

# A dA 192,483,106 6.86 399,426,170 9.46

oAb A 55,318 - 91,512 =

PN 192,538,424 6.86 399,517,682 9.46

b

ELEL A ZsE 51,046,101 1.82 100,373,724 2.38

7"E® £ 8,082,601 0.29 16,692,182 0.39

fretim A 247,000 0.01 240,000 0.01

3t g8 F 2,618 - 5,473 5

R At 59,378,320 2.12 117,311,379 2.78

AHFIR TR BEERR) 133,160,104 474 282,206,303 6.68

AT & S B R 754,691,470 26.90 2,369,583,608 56.13
HE & &4 Bk (1,542,707,660) (54.98) (5,718,677,71 1) | (135.47)
ERATAME ERE S (2,201,922,950) (78.48) (779,874,440) | (18.47)
FRATAREED =K 1,671,337,800 59.57 (362,206,907) |  (8.58)
Wi 35 AR =k (230,097.518) (8.20) (338,713,528) (8.02)
MAEEEE $2,805,850,807 100.00 $4,221,389,561 | 100.00

(3 4 B S A 3R R v 3E)
‘“.:]‘1' T
PR BER T EEYS ﬂ:L;_‘:)_-::E G3EE MAR E

10
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M5 EF AL A AR A R3]
R AR R FRAFESRAC LS
(R&B#MmEAHUERFESRFTGEER)
W s AR i 32
RA—-———#—A—BEF=A=Z+—8
ARB——O#%#—A—BE+=A=+—18
(RHPR 7 TR M2 TE RAL)

—~ A A E R

. A BAERTEBFLIELARAE A (R LR B A BHUAFHEBREL
Bt d ATHBAESGERKEPERREAMESAEZ HRRE—Ows
+—BaAA4mERTHRAEGMATHMA ST O)RAB T A EA I
ABHAREADEBAREE LS FAALMBERTIXEHEM S HABE
B Al FHEENEN S HHMEM  HAMER - EARARE MR -
EHERE—QOLZF_HA—B&4% €4 FEIF E1050002464 5% ok 4% & 7 5%
NO#EA 2 3 S H B L BHMBEM - E AN BLEMEMBAARG I ELEHE
s HREA—OAE+ A=+ 085 ¢e5HILF F10803405885% Suin &
WRIBEAHE R ETEMEM - FARENRBA——F=Z/A—Fn8&E
A E A EEEFEINNGBM4BIEEHZE BRA——FmA_thaRE
LA TRIERETEREHFBHFEETERESL -

2. KB AMELR A ZBARTLEHEHRT L2 AR TN PERBZEF
AE s S E(ARIEA N S E - BEFRAEMR) ~ RN~ A AF
M3 AR A )tk ~ AR P2 N EF C eREHR(SRIEMEREHR)  REBE
ERAEO AHBRZLABARTEALIRES RAGHAEFEHBIEE
ZABEFTARHRREBHARELFIRANRARLAAERITZHAKR M
MR RRBEKREAN S FRTHAIBEHFALALLEEE (S
ETF(Exchange Traded Fund) - R @ B ETF & E42 A ETF) | AKX 2K ENIIEASA
Bait AR GSERRIBHBARERBTZIEF (AT AME - 2EAF R
NEAL 2 E) M (A& 28 8 JORA 2 A 1K) ~ RS R~ R - HIRATH
NEME C ARES C REMLREAEF(GEIMIRENERAR) - £BREE
BHECZSEBELAATELARES FAHEFTAMR XL EBLARFS A ARule
144ARE Z B HF)A KB L EAGIFFZLEME ) NIBELAIHHEAA
BAEOBEZINBERTH I HEAXB LS B TR RMEHL
B HEBERLEH - B RA WA FEHERAZETF(S R & HETF R ARAT
AETF) r AR EL2Z AR TRAXFEERMEZBA T AR - BT
HNEEANEL LB AL BT22HAERAUNBANAEES AR LT
AR B BN AT A B RS BN AREERTEN M TZ AL R
BRE AREBLTRHAEARTRAMBEERSEZBI AL AR EF 2R
Al R

1l
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1

A BERIFRE FREFEFRAR LS
(RAARERGEKEMFPEFARHELR)
52 3 4R A T R (4))

(£%M%R A TS » HUMNEF LA )

3 AAShMMERRTECRNE RAFNBIEELELNERELH FRTEN
# MRox ) B AEARF AR -

MR A Z B AR

AMBRECHARBE———F_A+BRALEZ GIZNN QBT FHEN -

- FEG R RERY

1. 3 4 2 A

ARLMBRAGRBEARAEHALTERIREITRNZIAMMAL &
SEETEANRALAELE -

2.5 %% HhER

ARAUMEBBEREM R HEIHEBXHFHNERTERMETA
W AMEBRRAFZRBEE  FIANFTERAEH LA CHARTAME -

ARABET A FMA2EE R AR T M(Bloomberg)#i 7~ » ¥ H B AT —
BE¥ASAHM TrFoRiaS=+oMAREREETFOBEEIER
i E AL BETEAN— L X8 S EELR M A M8 Arm A
AHMEFZUBELREANEH LN ELRENAERAGAZIRHT
XEPALRBEIIMBAAHNME R RBERS RS E B HHE AN
(Bloomberg) A 77 AT — & ¥ A 4 JL0F M T 4 w 85 £ w9 25 = + 4 & A7 B4 R 3L
TFTHusstAHNHERRHBEREANER - ZHFEBRIET SR HMH%
o UBRBEZIERTGEHARZ BN ETERANBEAZPNEST
UBREAE EmALZRAZFANE FAFFEABAEHEA ATREAHE
AEe o MBI E RSt a2 PHESFSM ARKNHERZER
RS EABAYD A -CFRASNEE -

AR EERTER ARG RROARAEEL HAEAMFKA

ZIPHEEIFERE BAEMALAZRBBEL  JIANFRARMEARH K — K
KRRAABLEY S BERLIAMEEHEL R HJIXBELEFHT -
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Wi ERFLE FREAFEFRAG LS
(REMGERGUARFEFRAGLES)
AR AR T SE(H)

(8% % TR ML )

3. %

AEBFHAZBEADERRS B €4 - ASMEHF U E B 6L L5+ —8F
AT 42 3¥ ) 3] P B4 B Interactive Data Corporation(IDC)Fr 42 44 2 SR I /& 44 + o3t
EHE A —4 %8 2 A & o 4o & BT Interactive Data Corporation(IDC)
PR 44 2 AT A4S 0 R A 5518 3 3(Bloomberg) & 4 2 K B B A& poit 23+ H B
AT— &% B X BUCA L do 551 F (Bloomberg) 7 & L R4& 2 Rl A4
AMENTREEFRMEZRABEAHEF T AT S EBZBEAE - FAY
BRHRALRBAAZETNE RSN M A/ LT ERERHE2
NRBHAREREENNRBELNZFRIATFRZECRBILAMBAE
HABRFECB I LI EREBRECEQNNRAEEIFLAAFREIATRHEZ
NRABBA AW REFRAHES LA — S kB2 BRI EAE -

4. Aol HZ 7E

(1) A LSAFH S 3HE A2 BA 0 NORE &3HE M5 % B4 $ 40 A
AMERHFELEMBMIKBDNHALLTAE A TFHE-

Q) AALEANRKBBEH L AHEMRT FERBR F B RRAFUAIZTF
RAHENE - FAKA ~ Rk - ERAFTAHGF R T AR L(LE
HEFRRAATREABRAALA LB A2 ARG AR mmL
SHEMBME AEEL HARY BB RN BR M T RS-
FHT RIS BEAIENALL R ORE( _BAK  HART
Pl RBR RN EAE  EAAR N ERARAL  REGDARTZHME
T S B

ARARLESEMBHENCHEHEMZIRTTERBEART B RRAFA
Sz FRAUBENE S A AN~ Bl » @ENFERZEELNK
ANZER AREETEZ AL -

B. AT T Bl %59 » ARXSE S BMU BB EMEMRETERE
REYEARBAEFANZABELFCTARTAFAT PR ETAR A (AR
EFRRATRZEABRRALLEGEZLEARATR BN
AMEHBRAN T BMEMBEEAEZ R 2T oS B EHE > HEEN
AR ESEZALE -
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MR RIFE T FRAFEFRBTRECAS
(R 454 R K BRI EFR AR EER)
AR IR A B SE(4)

(&BR 7 FHAS  HUMEHTE E)

CTHANETRLGENXSHBEMEN T 2 REAR P B RBRATHF U
AZNEHERBR T GATAZCEATAHNF IR ALABA(E
HEFRAATRALEARMR)ALRN TAZBRY S AR T 54
iz T oEiksd Bh@mE e kel il e% -

Q) oSS MEMATHyRIEEN  BIENNRKBZHLE
THRETRZLBAIAT oot T s RZ2HATHHE RN EHEM
Z s MEAN M EMZRATESR AL

4) AL FEEBBHNLEHMEM T RELBZHE G PEZIER
HELTGHORMENMETANZEEEIE Bk ArmALRSER
EPig Tl (AR BN TRN B SR CEREAFF TR L(AS
EEREAATAETABRON RAHFETHH L BERETERER  #1F
ol WENERENEAERAZFRE-_TEEXBATHEZ - 7 MATHEK
Bo® Aol d8FNINMARERLLE= TR Ex
FRAEZ -

(5) BRyBRZELH  BaASFERMEL THn S RFERTFRMEFEHR
BERHRESTHEUELL | 248 0 54 £ BRI E B %3 5 3tk
FRRlBEAN FARAABRRLRTEZ YN EEMAZEELRHEAL S
MK EZBNZBMENZEE -

(6) B-HEAL I % A BT HENE RS RARIBITASIZS
SR BN R MEMAR T SE KA TRZAHBELLEALS
RAZRLBEARLEFERAZIBIERTAAZ  BENNERNEH
HEFRRSEZAR - FHRLAFT R - 2BEA - NEAHEE
B BEEMTEA FARBEIRZIAHLE R EHEHFEFT(E)
B BEMA CNBALAMELBMEMLBEA  BAREPERZILHLH
AFEAEEAE)H  BHEY - NBEAUARYFBELEHECLEA &
A B o245 > REARTFEMA(E)F  LAAMREGE S
ERBUSELEEH I - HETHELPIRAL S HFAEEAENGRF
BEAEMMEENNUZERETRSART AR EHE -
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T AR T SR FEREEERRES
(BormmBRBKEfiraiitTEeis)
3R & M 3E(4R)

(%A% B FiEAN B EHTs Ea)

5. B EAS Y
BHEE S S AR S B 3t BB A&k & F3(Bloomberg) A7 1 # F B i i
SEPIFZEEER AR W E A A RANE TS E AL R AR R

ZRHE R FRGEHEMI AT HEZ -

6. RERBERES

AE A AT TR N 5 BARE AR Z R IH 5 - SRR % B4 B (AR A 200
HESBHBEMBRI) hEARLZBAREEHRONELBEAFTEN
EAEE17%R0.26%2tb % » 5 5)% 8 R3tetH A EHHBELEME
fir o AR L ZEAR TR R ZAURALEIFEABRAUNEFLI%A
0.26%Z tb% » %% 8 R3stH -

7. FRARAR,

1R 84 BOER & B AL B 091045581558 ki L& » B3 B £ 215364 8 RN &R A
AEBENFETZABEFAAL  HUEHALAAREH A YZHA
FHRPFRE-AMAERAZEGHAERTERBAEHRRAGRERMN T X
Bl ¥ 28 ZRBIRIF AN

s FACH M EHRBRAEERZEIERR

AESHEAMBREN CEXNFERRENEAGH AR BRIFLE
AZFIl7 > BREH M ARERNF H ERLBRARASH - A H B R RIRE
LERAKCEFARBEGFHRAL - 3 ARSI S HRER
EEHABEHIHAHNARFHLIOERM RARERTRRAGHFA £
£ @ AASE R TR T A RMEK -
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WM E AR E FRMABHFLEEEAS
(RAMBmERBKABFABRIEEERESD)
R4 T 4R & M 3E(4R)

(B3 S TS BJUNEFTHEM)

A~ MABEARXS
1. Bl AL 482 B 4
M AL 3 LGS T R
RS I E A A R E) AKX Sz EIENE
(A F 45403542 13)

2. B BARZEXRRH FA

(1) a2 &
BNE:S: BUES:
A I ARAE $51,046,101  $100,373.724
(2) BAtEEE
111.12.31 110.12.31
AR ARAE $3,849,192 $5,599,119

7N ’ﬁt_‘i%iﬁ]— n%%%ﬂf.f‘%ﬁ

L RAANREA———FR——OF +-A=+—-BZRAFFRAAWL 7
ShARBINEFRTEERG MAFRAIESH RAE———FR2——0F

+_A=t+—adREFHMme T

111.12.31

THHR _LHME _ ABKER HREFEM

WX HAER

T L TEET USD 14,600,000 30.5550~30.6435

SSB FE LT USD 1598031334 6.9321~7.156701)
BNY FEE7L USD 3,058,541.46 7.10100s)
110.12.31

1125024068
~1124024218
1125024248
112502 A 2418

XHh#HE AHHEE rEH LR #) X [E % G 1

RS AR

EL#HLE FEEAA USD 57,850,000 27.7560~27.8393

SSB FEEEL USD 16,825,764.85 6.4117 )
BNY g %7 USD 16,500,000 6.4106¢:2)

HIAEARARGRBZESR -

16
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MImBERFRETFRAAESRET LS
(RALMmBRBKEFABRAEEEEEASD)
AR 4R & P 3E(4R)

(BRR 7 TEHL  HUMEHTAEM)

2. A%k B T,
(1) 12 A R

AR FERFTIIBTEAMES LBERFEATERREFRE > £5
KRBT BHAARTFRAFTATELAHESR - TEMRE RS - H AR
Bt BEABENEmEELBTEALAFLNHERARE - BAL 4
XHHLEGEREAZEARSBMEME AKX THE S RemilagiER
RHU AR SAL LR FLALBH LR FHHAZHZTRMER
& AEAHBTROZHTARL ARG Z RIRL%A  HLRE
bR e dE Bl A8 W 15 A RS -

(2) R

AEACEEH A2 ORMTEARANIMIG  UAEREFZFHRELR
AREAELNAS A2 H AL TE - RBATERFRET
Hid o EETHAR BARXSRFRENER OO GABRMT
HREABELYH AL BB HMBMRRAEIEBMMY » TRENMIEE
ZEEBHEAR -

(3) mE) MR

AALHRARREABD TS RZAHERR 7Y — TEX 8475
o BAEARFTZLNMARABAAEIBREFL T LRBTELHL
THEUBRAAIABEZERRREELBAE - AR LEFHREANWK
BN rEBARTHESFAREE LRI FKAEFH KA
BzhasHEARLEFSERLTEER -
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e RERTEREFERBETECES
(BRAMmERSKBRFBRRTEEESR)
RS4RI (A
(B3R % T UM ER LA F)

(4) R R (4 55 & R)

SN AR B Ay HFRE - BHIE - HERAR HAMZH
S 400 R iR R 4 R SRR BE & 8RR ¥ X ) (Proxy hedge)(S 34 [ ~ 3B
SE - BMEBERAREFEFMIAELTEMRELIZIESFAHNH L
ERFETERBR Y ABTRALTFZIAMMAL » L BAMELRAEMMA
B RERE - KB AR FZINF B E F BT B IR E
BRRXHHUARBERTERGHAFELFRFIET R EHZ oM
M Bk 2 — 48 90 W B & — & F(Proxy basket hedge) 51 i ] 2 & #4 S BE 2,
EEMREAT - ABSWHFRERRE X H ZHAFH > L2HMAIL]
FHAARBASE TR MET A MR o

BENNERARLFARFTELEMMA LIS BEFTHRE

ABENNAHBREE S WBRAHNE FEALLSRFITEEMHHF
et > A% A RER YT REFMAAF LRI ) FHA54H
MHZEG - 2EFGLE T "EARFCHRFLEREFRAG L
ARFRFAMALRHBATEETR, - HHLLTFR T RBATAT
ZiaMMRE -

B g s EFsRRikiFad REMLaEARMERE LR S (R
8% H CDS(Credit Default Swap) % CDX Index i Itraxx Index) =

(5) # & B2 RAME AR R R E EHZ N ARERR

ARARFEERBABESINRT  RA——FRA——0OFF+ A=+
—BAATZEEHNEH LS R AN F$2417,074922 T &
$3,227,932,437 70 B E R A S0 A $55,503,221 0 A M BALFER
Mo 2h 2B EEHER - A EL4RBE——£R2—— 0% +=A=+
— B AR E X oA £ 3 & o A A o 8 15$270,519,209 7T A $276,603,371
A Bt B ERZALMERA L
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WM ERFRTFRMPBREAE LS
(RAMmERBEEFRFEFRABAS)

AR5 3R & M EE(4))

(B3R5 RIS I EFTE R

(6) $TAMLBE LN MR EA L2 RiE R

RA———4#R——0Of+_A=+—BA&F2LBMIESHEFRE
Az AN 8812494671 T A $8,811,183 7% 0 FIHNFEABMMERS T2
THEMSEEFEEE ) A FZERNSELSH IR AGI LB
ASI128,182 0 &80 FINF BABAEARL T T HMIEEFBAGL,
PR Z R ERFN B0 451236648970 & $8,811,183 747 B F| 7% & A48
R EZ " REREAREYH  ATOEHRAR) RAE———F&—
—O%—A—BE+—B=+—0CL&F 2RI ELHMAELZECER
(38 %)#] 3% 2 %) B 8(152,467,235) 7. % $108,032,240 7% » #|» ¢ H A BEE S
k2 TeRAETALABE  BATOAFHREKE) -

R EHESRRBAE

Ak A T2 R R B RS I Kbk A & @ R R E IR AT 5 A 4 0 ApR
F e pl AR R BR(ATHER - {2 R EREEERR) - AXSTH
E2FEHRB-FHEYMM AR @B REERE ST EHEERE
EHE BT RALKEFRTHM WEETHER A2 B LM RBMER
ZHHFZERKRA AL Z R HH R ERACE M A 2k -

~ B Z A

AXLBERARBEREORE HRBE———FR——0OF—A—BEF+=A=
+ R CERERINERAKBTREBATH LT ¢

BBA BB ES | 111 =5 110 4
B 38R % &% #ER $26,177,101.00  $42,287,999.00
N a8 7 &% g 36,148,549.00  74,373,465.00
B £ T £ i 1,468,570.31 386,554.90
N #a# £ 70 £ 1,019,964.74 1,911,402.14
B #a% AR E AR 2,791,520.68 3,519,228.83
N a4 AR AR 18,592,054.09  32,669,268.63

19

74

202312/B1098-02A-002/B35



B RFRTFRAAFEFRAGEES
(RAtmE RSk afiEirk7dialte)

4 R 30 K M HE(80)

(2% TRt HUHEHF L EA)

A AAEGRTAYEXNTRER AR

AR LA FABE 2K LB ETARAME R T ¢

1 S
USD
8847 77 4k
UusD
FEdAL
USD
S0 A K
USD

' &

USD

BATH K

USD
REACHAT % 2 183K
USD

REWCA] &

UsD

AL A B % 2 08 SR
USD

HAb B AR

USD

111.12.31
B2 E__ % #HMEH B
$87,010,156.08 30.7080 $2,671,907,872
612,239.73 30.7080 18,800,658
1,382,782.57 30.7080 42,462,487
6.00 30.7080 184
110.12.31
B 28R A Gl i
$128,567,678.89 27.6900 $3,560,039,029
16,209,126.51 27.6900 448,830,713
5,600.00 27.6900 155,064
2,305,110.97 27.6900 63,828,523
22,268.62 27.6900 616,618
4,167.57 27.6500 115,400

SEREHBTEZ R BETN  FEMMENIHSA -

e Ets

AR 2R HEABRACHETRERLHH RA——FRR——OFEZF
BEREAHOTL XHREASOT -
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R BERTGEETHNLRPN S
RS ERAP L ASRTBHLEEI AL ERDE

( )d\l’i‘$““m" 7 e 7R MR I AN
(i)*%$ﬂP$%ﬁé_;vmiéf';’ﬁnzzso
(E)AAE2HFHPF L 2P G298 L@ 2 AEFFHF YL ES

CASFEFRFIEE L FEE Y

»

(R 3 ~ AEPURSE - FH405(- )~ (2L #EP)
LEBELEE2 B

( )An’ﬁ 57 ;:E;f_;

LiéﬁxéﬁﬁﬁéTM*ﬁmém’%A“*?iﬁﬁﬁﬁéﬁﬁrBﬁlﬁ

45 REBR N GUILF G L BR N FUAR T L5 B
“*ﬁi“&¥%‘ A“* %xn@ Bﬁy%aﬁﬁiéﬁ
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AR FLAT F A $17,342,250 $156,625,307
HAEE
A wIAAA
WEER 19,958,410 19,384,534
Hrah & A 3,491,558 1,843,372
#aEm 541,661 859,948
F1 & A (1,850,664) (256,779)
mAEEHAAMZ T A/ AR
HEEIHAMIETEZTEY
JE e bR R 60,834,131 56,259,249
H b WK (35 Ao )i (2,166) 2,166
FAAT AR I ik Y (38 ) 714,109 (3,006,762)
Habdpiie F AR 328,481,515 221,624,727
sAEEEHaMz A RIFEE
AT 353 R Y (46,568,031) (94,193,819)
B Tiad A REHAD (268,580) (326,800)
BEEAZHEAN 382,674,193 358,815,143
B2 A & 1,755,714 272,543
* A+ 2 H 8 (541,661) (859,948)
X KHATAFHL (46,789,964) (37,061,583)
B EEBH2IBFRAETA 337,098,282 321,166,155
BHEFEFHZRERE
BRAT A B & Al (4,742,658) (6,113,728)
R &M AE (5,892,050) (5,303,050)
7 B AR A o - (6,000)
PBEEHZ ISR AR (10,634,708) (11,422,778)
EFERHZRLRE
A AmALNER (14,759,594) (14,147,977)
B A RA (103,416,438) (94,132,538)
EREFHZFALR (118,176,032) (108,280,515)
ARBRLRHERLI 208,287,542 201,462,862
A A AN EREBRE 235,531,764 34,068,902
AR A RN EREHE $443,819,306 $235,531,764

(A 5B 5 SRR R 3)
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b N ] AEAR o it
$7,875,380 $168,342 $8,043,722
$8,475.595 $106,211 $8.581,806
111.12.31 110.12.31
$96,500,000  $96,500,000
281,839,612 610,321,127
9,792,067 7,391,575
3,486,984 3,486,984
$391,618,663  $717.699,686
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AR EHAR F AR R 8 B IRA M )
(B8R B Tt MU h Ram)

() B %mEe

FERBELARENESEFEREABFRAERFRELARTRMEE
SF2HEIRBRTEFTEMEEIMALRSE > REIIFAI0F125318
RAZ4RE £$96,500,0007 + RBEIIFEZI0EF £4) % 5 5] £0.34% ~

0.915%%.0.06% ~0.38% -

(2) KRBT R R

ANGBERBEIIERIOEIZAZB L - ARANBERFEEREINE
$281,839,61270 2 $610,321,1277¢ » REAIIFE R0 E R DA EA S
%) 2$457,033,358 7. & $672,245,837 7t ©

©F 35 71

Ak
341 R
B W
S
3 RARFE
S84 RN ¢
e
PR
S
1 KA

FETAH
4. B4 EA IR

B ie

Fe At s AR P S
BAEEEREHEA
BAREERER
At R ®

FEAT UK

Je AT

AR RA

I

TR A
11455 1104 &
$69,260,495  $63,957,445
5,892,050 5,303,050
(58,490,345) :
$16,662,200  $69,260,495
$(61,868,920)  $(60,025,548)
(3,491,558)  (1,843,372)
58,490,345 :
$(6,870,133)  $(61,868,920)
$9,792,067  $7,391,575
111.12.31 110.12.31
$213,208,581  $211,216,029
29,117,952 66,146,241
14,910,698 12,806,572
53,585,203 62,173,169

1,773,643 3,300,381
723,349 882,990
11,576,424 15,575,561
35,879,810 35242748
$360,775,660 _ $407,343,601
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A A TR R 5] SRR A M)
(BB S FHAES UK EH T Em)

5. BREBA &
o SRHES

EREMETALA & » AXTMR T BTRIESHS , TRZ A TRAME A
R R E - RUMHIAE - AAAER AHZ B TRALRRE » £
B AT EA B RO% o A8 FOREAEATRZ AT BAME  HA
RELHBO%RIEE S LARAZMABKEES - R TRASZ LKA
TAAZBHREES R RRRBZ LI A RIS L —RBIREF XA -

ANERBAINEERIVEERIEERB T T ERA BT A
$10,177,3675;2. 2$10,121,421% - BA LS RBIINFEERIOFEXRANE &
¥R A2z B TBASE S5 W5 B4R 4R AR$3,111,088T & $2,712,935
;’t o

i EAHE

AR THESREEL WTR2EBIRAOMEGEAETEANE ETR
Hez EAGRERHETZEASMRBALBRKFIBAFHIEE - 155
ARG FE S 2@k E  BEBISFZREFEEBIFLAIE
A BEASEZMEIZIUSHELIBAR - A2 ARSFGRAEERETHARS
FHRBE2NHERE > UEBRRBEBEH LRSIV SF T RUELLERERE L
BLEPBENEHBITZEPL B ARINEEEEERTH  HETAY
THRAERGEL BRI ZURBALLRRIFERNARELOBREH2Z S
TARETH S E 2 R 3EE  WHRFHIB AN — R REELEH -

G REFTRGELUIRETREARZRTIARE S22 HTF
UEAITRBREWRELS FR  EREH AU GHATE P EME T EREN
HE - HFTFH - -ZA - AHRERR FHBRELELEBRRALEE T
T OHARBEAREEREBRTALATSAEL AR - ZEe2&E0 L8
ERENSRIBAKSE  FEBAREHEBT2EEHES T E s 24
AR EXFENALGBEERERE - BANS SH L BZELZEARRFE
B MEFRARESH RN IR EINRERARBEH T FANABEZY
éﬁdl%ﬁ_"%’iﬁmlﬂ#lz;ﬁm B A sz ER@AdERmAAT—FARSE
07275 o

FTRAEEFZRAGERIIEREZAL

1114 5 1104
% BB A $57,291 $58,830
BHERA AR(EE)ZFHE 115,201 55,442
£ % $172,492 $114,272

HRBNBEBAERNETEAMCABAZEGE T ¢
111.12.31 110.12.31

BE R A KA $(30,718,909)  $(35,147,026)
HEEFEZAABE 22,686,307 20,526,314

R AA AR $(8,032,602) _ $(14,620,712)

23

133

202312/B1098-02A-002/B35



MR H A BT SEAR A PR 8) AR SRR ()
(R A THAFS - HUMEF L En)

FHRERBAER)TEZAN
B EABA| HEFA g R ARH
ABAME ARIRE (BORA
110.1.1 $(33,816,381)  $19,735,268  $(14,081,113)
& BB R A (58,830) (58,830)
HA(EA)EA (133,633) 78,191 (55,442)
N (192,463) 78,191 (114,272)
HEBA(AEREREGEE
AnBIH R ESEL 2 HEHER (484,215) (484,215)
HHBERYH A4 2 AR 1,377,598 1,377,598
S (2,031,565) (2,031,565)
HEERA R AR TR - 271,783 271,783
N w (1,138,182) 271,783 (866,399)
B EIREmE - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& HRFE AR A (57,291) . (57,291)
F (8 B A (277,089) 161,888 (115,201)
A (334,380) 161,888 (172,492)
HERH(ARYEEREES
An#itBEaeHE L 2HERE - - -
MEBREBALZHFERS 1,841,957 s 1,841,957
BERT A 2,920,540 - 2,920,540
REBHEABHEHR - 1,557,033 1,557,033
g 3t 4,762,497 1,557,033 6,319,530
B ERuEH - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
FTHEZBRGRAGRER NG 2B ERATE
111.12.31 110.12.31
IR 1.50% 0.80%
RMFE R E 3.00% 3.00%
HB—F AR EBEZIHAELTW
111 £ 11055
R EAAH| B FaA] R AEF] & A8 #
$ I Ao B £ 7538 o EY 2%
P REHM0.25% $-  $(619,436) $-  $(823,559)
FREEKD025% 639,179 - 852,122 %
T3 5 F 0 AH00.25% 628,495 - 831,939 u
TR F R 025% - (612,297) - (808,525)
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R HAL T IR A R & MR AN )
(37 FHEBEN  HUMEFLAER)

RATMEKRES WG AR BREREZHERAT » B—HEER(l
FRERFNHE)VELLETRLEHE > HAXTRHNBETREALZIVE
BWATOH c AR SHEBREREIAN  THLEDEAE -—BHEBRRRL
Bk o FL S H LIRS -

ABHMBE SV AERAZT R EBEREANNELLE -
MR

) &3

H#ERBIIEZII0E12A318 ok » AR 842 A S £$300,000,0007T »
M F A% %F A$300,000,0005T » 2 %30,000,0008% - &AZ @EESI0T - A28 K
B L1 R L0 B 83 Rl SR B s M4 48 ]

A

WA ERE BRERRAHEBAREARLBHASARAZMBZLESR
AR RFRANEAEBRS > NS RHBRT > BERARERAEZ LY
BOVERAEL DAENBRABAMAABRNARRER  FHEUFTE
AR AZ o

AR

(1) s % B dknd
NS ERBE  BEREALEBRY  BARMUNEEBR R4
BEREEEBEARMNEI% AR ERABCET ALY RAek
Moo RABERE RREBANERTM AN EBRBELERERAZIL
GRS RAS  AEFEERZ  BEELHRRREHE  UBALER
BEKERA2%Z S5 AR o

(2) 45 5] BaR AL
AR EZRBEIIFEI12A31 8 LT 45 B 42043 #£10,194,773 7 »

H 49,076,537 st Ah ik & B 3 F $ 1010045494 5% H M LR T AR
1,118,236 it t4 4k 44 35 4 % 105002782853k #2 7| »
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A% B A T A IR A B MR A M E(H)
(&3A% A FHmE)  AUMERLAHEN)

(3) Bih LB EIRAH A

WAEEHERFHI110380509584ME > BAR T FENLEA BARY
HHRELEQNLEDUBERESE  AFRTHEEAE  BREHELE RS
HuH BB SH 0 B SHREFH ot ENRELFHRIBBHASH
kBBt HHERINARSEZENNBSGANE B EAZLEH#H B
HIBFE AR REAGRIBEBAZENBRAIBFTAS K
W BEREE A EHREFAH I ERBRE FHREHA AT RS
RBHRZBBERS > EERARTRAQN)ELFERMNELR | CRATRZF S
Sl BARNTEE  BROCRIBEAACHEZI BB IR ERHARINEHNE
BAMN - AARAEERBIFAORYT  FRARF,REHNBHN
BB -

RKBAXIRERMRAE » 2EEFERERS - BARSS SR LA
FEEBE WwHEEA BAiBI0%AKREBANH > EEEEBON
EEMFEANE FARMBIEAN » FLALMB - 43R 1%4 B 285 » ik
BEHBREFCRRAEL -

BRERRIMESA208 BT AR EBMEZI1Z2HE » DA EUTERRE
FRASHE LB S c ANIRRAISE2A16B AMEEERITHRLY
GHURNNER  RAQNBERERLAL  RNFE AR > BRE
1%4 8 LENS > 2hF EHRBEHRS BAAMGHMESE - 2 FERE
g B BAREBRK - B EREE  REIO%NALZEHLAN 2
ERBHEABCASEAQNNTAQRE > RAELR ) RAKRARAIESLS
ok F R BHRTRRASRUEZEFERELS R LA -

A2 RAINFE2EBH,LKE ¥EREIRFIAVEEFEGRER
B BANRBEINVEEZERSRE  ¥ERBIIEEEF 42 8E
o REINIEERIOEE BBk Amie T ¢

11155 1104 5
S50 AL AR FI (L) g i E)
#IEEBHRARE  $1,351,269 $11,490,715
BAa R 12,161,419 $0.41 103,416,438 $3.45
4 & $13,512,688 $114,907,153
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3 AR AT A TR T RS A M (5R)
(B8RS AL UM ER L F )

FHMEBEIMBRAFTEMNSFANEABRRARI 2F MM T MFEHFMEE
.10 -

7. Bty kA b4 — R T 5EBH

ANAZBHAFRIRBEIRHEMNG ETALIZHETET > b a3t
4 144 FPineBridge Investments, LP.AF BT Z R X EF SN FEZRER
B MW EMEZROBRMANALLE  HNETAEERAZAIALABMETREL
R MM RTAMENRRAER -

ANARBIISEE A0SR H Likst & 251387 % A $30,198,467 0 A
$40,557,349 7t » B E1114 2 A 1104 & 4 21048/ % 4 2 50$13,431,435 L &
$15,145,069 7t - R E1IEAII0F12A31 aRA = s BEHRBT A
$74,051,83570 % $57,284,803 5T » R E AL EAT2RAT

8. BE A
11158 1104 &
B EemEE i $1,904,907,247  $2,274,631,652
B EF RN 115,201,044 125,358,662
M ERES EEFRA 4,898,935 4,471,322
FHEURA 120,713,910 304,604,894
A 64,398,530 67,414,910
A& $2,210,119,666  $2,776,481,440

AXARBUIFERIEERES ABZRAIEHFE R T

YN
NI E 1105 /&
WA BF 2
B BIHENE - E $2,210,119,666 $2,776,481,440
9. /8 H

(1) A28 BAEA

ARAAMSARRAZAE > OEAHEGERESL)  EHRERML
B o SACHZBERRNNIZ6SH
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M E FIR TR A R 8 BB A MEE(R)
(SRS THEAEN  HRAMEH LA E4)

REHANNMHFERA  HERLARLAEIBETRALT !
A REARARINZER

(i) ERAHEEE
ERABTAEAXRBDASH
111.12.31 110.12.31
ERBRIEKE $14281,004 ~ $28,359,326
W 166,806 500,418
NT 1,615,436 956,190
O $16.063,336  $29,815,934
A RBEERIIOF A H1E A 4 F EMHS 3] 5312098671
B30 o
@) mE AR
111.12.31 110.12.31
HE a1 $16,610,281 $30,444,805
hO® 13,709,847 14,797,899
SEAH 2,900,434 15,646,906

&g HIFEAI0FEAT AR 2 NI FFHET R YA
R -

B. 548 B KA 7| 28

ERHEETEZITE

11145/ 11045
BERARER $14,078232  $14,078,232
g 333,612 333,600
A 265,824 260,784
P $14,677,668  $14,672.616

CABARAEESHAMZEIRTR

11145 11045

BEAEEABTZER(FaEada
B2z BFEETEMEZEA) $234,588 $161,272

D.AfARAEEDAMNZAAKE

AXANRBINERRIEEREZ R AR KBS 5] 5515,535,843
7 & $15,169,197 7, «
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10.

11.

12,

ML FESERSF R S MHBRA M)
(L3R5 TRAES B EH LA EM)

EEER
1114 8 1104 &

BrasEA

HEER $370,059,454  $442,261,818

BRRER 19,472,768 20,067,399

Rke &R 13,460,947 12,948,628

AwB A ER 6,974,092 7,068,842
MR B 343997,219 421,678,800
YRR ERB T GBS 1,053,502,992  1,346,045,484
S B 2R E 199,689,297 193,309,989
R %5 % 23,842,543 24,543,659
MAEA 60,579,041 60,585,872
HEER 19,958,410 19,384,534
MEEA 3,491,558 1,843,372
Euw g A 74,565,518 68,256,315
& 3 $2,189,593,839 $2,617,994,712

ANNRBICHF2A6BFECRB TR ERE  RELREZFEAE
# o BREBINABIBS -2 FEARERT ERARYAMESA - AT
EIMBURERALLL  RGEFEUNEFZ o0 b2 AR ER
FEREBFEZ AW » BREBRET -

ANNRBINISFERBAHKRL  A%EHETHE  XRFEIMES
81751747 » PN FHEERT - B A2 JRBIVGEHEELHMFLHAA
$1,582,0747% » R EEBAERBRIEEMBERENFRARIIZLHELELHE

RER o
BEML R —FH

F R YA
B ERMB L
mERHZAE
£ &

& 3t
R aBasamify
REA1I1EE

FAEFPEHSBXRA !
AR EXREER
&

1148 1104 &
$1,850,664 $256,779
(4.532,620)  (1,358275)
(541,661) (859,948)
40,040 100,023

$(3.183,577) __ $(1,861,421)

& i PR
YhEE EHEEE HBLHE HBEA) HKRESH
$6,319,530 8- 86,319,530 $(1,263.906) $5,055,624
$6,319,530 $- 86,319,530 §(1,263,906) $5,055,624
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13.

AasE I H AT FAE A R 3] MR 4R I SE(R)
(8B TEH0 B EETHE )

RBI104E
O Em e mER
EMAL EHWBE HAME AAGRR)  AksHR
AESMERALAE :
HrAaitizAmIEY 3(866,399) $-  $(866,399) 173,280  $(693,119)
£ G 3(866,399) $-  $(866,399) 5173,280 $(693,119)
PR 4548,

REBINEERIOEEAARERELEELT *

BIINE B AER
1114 p 110455
TEAMERER
& B R AR $7,941,644  $39,667,375
URATEEZERAFERNARASEE 2 HA/E 1,424.808 1,559,009
WIEFFIFHE A E) :
BYGH LR RLALBR LA
ZREAMERERGF R) (481,266) (201,349)
PRAF#LE A $8,885,186  $41,025,035
RN HEAGELIE B Z TR
114 1104 5
WIEPTBRHINBYER
ERBAHEZEHEHR $(1,263,906) $(173,280)

FIAAREARestAHRUAEAMERFZEBANLT ¢

11145 1104 &
RANVBEEEE MR FH $17,342,250  $156,625,307
AR NG R R RE T EXHAER 3,468,450 31,325,061
BRERTREEAZFMERLER 3,991,928 8,140,965
UHEEZEHABRAREZZH/E 1,424,308 1,559,009
WINEBZFAEREALT $8,885,186 $41,025,035
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BB AR T AR A R E) MBFREAMIEWER)
(&3S FHAES  HUAMEF LA EM)

ATFE B A M BRAART AR RERHE

REIFE
EcE bk 2
Hasi RS BORE AR

egh 2R

Brsmfl Gk $2,024,143  §(53,716) ${1,263,906) $1,606,521

KRB EEEF 1,010,367 (69,509) . 940,858

FEES B 1,294,956 . 1,294,956

AKX ARMIBAR) 1,216,890 604,491 > 1,821,381
WIEAERABI(ER) $481,266 $(1,263,906)
AP T A B )0 $6,446,356 $5,663,716
EAERTEARAZR ML TF
WRPFRAE $6,446,356 $5,663,716
BILAITR A R & ———
RE1105 K

wmantib
Kdndhi  WARME  HREHE 3 Ak

ferie 2 R

Bxias AR $2,816,223  $(65360)  $173,280 52,924,143

A S 7 1,036,156 (25,789) - 1,010,367

BRA% % B 1,294,956 5 - 1,294,956

AR RLIBIBF(H) 924,392 292,498 - 1,216,890
WA RHNE(ER) $201,349  $173,280
AR AR )R $6,071,727 $6,446.356
AENTEAREAZE Wb T
BEMEIREE $6,071,727 $6,446,356
EEAAN AR $- $-
PR T 484 R EH

BEBREIEI2A3BE  RRFZEHNBEMEIREE TR LLRHFHE
BAAMEEEZRBIOEE -

A
1. B 8 B ST R E

ANz ENGAEEEAEYRRIZT I M A R E (PineBridge Investments
Asia Limited) » £ & /> 8] % PineBridge Investments, L.P. -

31

141

202312/B1098-02A-002/B35



B4 KA SRR A TR A 8 BB 3Rk W 3E(4%)
(&35 % THAZI > B &L B )

2. BHEAAMZERSLHFE
(1) 3R A4 e i 28 32 % (08 5 JE MR 2%)

111.12.31 110.12.31
&M A 158
& # AR th ey % ER A
HREIREREES $49,814,068 27 $60,780,420 25
ML ASFRTYE
BlELES 20,260,114 11 27,640,572 11
FAIHESGEILf A K S 18,290,900 10 22,117,482 9
#ESGEILEEFA
#*4 10,984,041 6 13,746,881 6
HBEEFAMNKE
B4 10,141,530 5 11,199,189 5
HMRERBELETE
B4 9,768,082 5 i =
H 4t 32,559,839 18 45,705,588 18
4 # $151,818,574 82 $181,190,132 74
(2) EoEA RS & F(RT BUIRAR)
111.12.31 110.12.31
1E#H B 15% 48
& 2 &tk £ R R R
PineBridge Investments
Ireland Limited $11,140,773 6 $25,179,704 10
PineBridge Investments
LIC 5,663,455 3 11,144,591 5
4 3t $16,804,228 8 $36,324,295 15
(3) JEAtH s AR 8 (PR 7] AL BATHK)
111.12.31 110.12.31
163+ B i5i%FtE
& % AR & 1] A ath
PineBridge Investments
LLC $22,878,200 6 $50,729,853 12
PineBridge Investments
Europe Limited 2,930,822 1 9,169,681 2
PineBridge Investments
Asia Limited 1,804,184 1 4,119,319 1
Huatai-PineBridge Fund
Management Company
Limited 1,504,746 - 2,127,388 1
s +t $29,117,952 8§ $66,146,241 16
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M ERB T ERREH R 8) MRk M EE)
(&3 7 TREAN  HUMERFLAEM)

(4) BeAH&E ERARE & A (R7) LA B A K)

111.12.31 110.12.31
134 B 48
£ H Bt & # "atk
PineBridge Investinents
Holdings US LLC 84,776,740 1 $11,007,607 3
£ 4 10,133,958 1,798,965 -
4 $14,910,698 4 812,806,572 3
5) BRELEEE LA
11145 11058
16 FE A 158 Ed A
& %5 B £ B’ HHth
ECE RS- Ty $630,191,929 29 $757,595,004 27
MR AL ERTE
BiEkFLe 262,792,650 12 383,908,474 14
HIBESGELFEH AL 219,955,277 10 298,938,928 11
H#BESGEILSEEFE
£ 140,966,609 6 150,565,562 5
HHMFEFABIKE
£4 120,700,319 5 145,515,298 5
HRERHESFETE
£4 120,116,629 5 “ -
£ 410,183,834 19 538,108,296 20
& ¥ $1,904,907,247 86  $2,274,631,652 82
(6) AR E BRI
111E£ 8 11055
15 B E A 1ER U
& B 4 HW Btk
PineBridge Investments
Ireland Limited $76,020,710 3 $81,674,261 3
(7) R4l A
' 11145 110% 5
i & A b8l A
_ & R E otk £ R ER
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
33

143

202312/B1098-02A-002/B35



M AR TR H PR 8 MR A M ()
(&5 A TEES  HuHER s Em)

(8) M shmR ) B

1114854 11045
HEEEA HEEER
& 1] Btk & ] NN
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Europe Limited 37,517,853 2 68,096,808 3
PineBridge Investments '
Asia Limited 20,767,719 1 36,437,075 1
Huatai-PineBridge Fund
Management Company
Limited 6,230,129 - 9,905,304 -
4 Tt $343,997,219 16 $421,678,800 16
©) £ B EZHEHF R
1114 4 1105 A&
LEERRA HEEER
2 kL otk oy # A4tk
PineBridge Investments
Holdings US LLC $116,374,528 5 $113,411,27¢ 4
PineBridge Investments i
Asia Limited 51,595,396 3 40,069,638 2
PineBridge Investments
JFapan Co., Ltd. 9,038,396 - 12,230,472 1
PineBridge Investments
Europe Limited 6,754,211 - 10,346,364 -
PineBridge Investments,
L.P - - 9,361,915 -
B 4t 15,926,766 1 7,890,330 -
& # $199,689,297 9 $193,309,989 7
3. 22 HEHAHAEN
11155 1105 5
HER LM B T4EH] $79,496,270 $87,607,296
BEEBA 2,752,760 2,134,013
& % $82.249,030  $89,741,309
A~ B2 HE
&. o

Ay ERBE R ARINZ 5 HAE

ARXARRBINERIN0F1283 8 e FAEHRELZERTRLY -
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AR HAR A AT F PR ) B R A M ()
(M3 TR HS (UM EF LA EM)

T ERZLERAX

1 ¥a&E

EFCHARGRATEIRFARME > ARTIAETRER A2
ATRAEIATRRIEALH BRERTPRR - BATMERE - 5
A8 R AARR AR FE R BN B

2. &Rh T B2 f537
LBEE

BERGFEARAGELCRTE -
REBRHERE(FERGRE)
JE ik R (4 A e ARR)
BRpFES
#HAEe

O

£ %k 8 {
BWBRBRABEZEMEN
E b AR
=T AR
)
3. 84T AZ PABEAERTH

(1) sk

111.12.31 110.12.31
$443,749306  $235,461,764
185,706,427 246,443,442
96,500,000 96,500,000
3,486,984 3,486,984
$729,442,717 _ $581,892,190
111.12.31 110.12.31
$360,775,660  $407,343,691
16,610,281 30,444,805
$377,385941  $437,788,496

DRABEGERAEED THLALHRETRFZIXHTHE T EARE

MR R EHATE AR
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A BTSRRI 3 BAAE R T RE(HD)
(&3R5 P S o UM EH T AHEM)

S FL AN BRI G - FUADAFEANR - BERIEZHRE - S5
BERITNTERIAGARFEAAGEEN) > UL ABEEE -

@) narafBiamELakT L

g%%é}#ff MAABEBEZ ST BEMEAZFPERN - £ FRZE
Yo F

$—%@ . CENFEATREZAEAETEAI AENFLTH 2 H4E
CREHEE) TR THABEALIVARRAEEXTALS
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FARAAR
£ R BB B 1% # KT
2020 7.1671 6.5234 6.5272
2021 6.5718 6.3443 6.3561
2022 7.3050 6.3092 6.8986

7 4L % Jh:Bloomberg

£ 2B R
£ R 5B B P
2020 7.7936 7.7500 7.7531
2021 7.8035 7.7515 7.7966
2022 7.8500 7.7680 7.8016

7L % JR:Bloomberg
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78 %k World Federal of Stock Exchange ~ Bloomberg
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| mme | ETRIEE RERUS &4
5% i (%) (- %)
0 5 F 7%
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