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Blgn - ASRTTLLY B RIENEE - SHEEE 1000 B2 ERRE - 8FFES 50 EER
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ERESRBR (REY)

BFEFE
STAXER

EREZ
SRS  IERBOSHRENRES  CRSHERBNSEN  ArTa2EmTEY
His - EREY - BE  NEMNSEEASY - CRASHREE  ERREESEE8
NTF-EAR  RENEEZBLE S AERRESS
BEEXE  CHREETHSERSGYEENEEBNEES  TRETSNREE
48 > FIRE B -
BN - X B REERIEN  EE X E5 2 EEREEY 8% - BRIREARAS 10,000 3
X % (S3EEE 1000 7T) - LHAEE 1000 BT EREOBEEH  ZBREATE X
E% (BRMEER 80 BN BBACHREES  WESES2EIEBEREE (1000 5

JT) °
ERENRIBEEEY)
=N EFHR
ﬂf:‘ BA
BB
ErES

REEHE . GRAREENINELIXNESEREHEZEE - GRREENRAERES
FNES  EtBEF MNEEEERE—EERA -
Bign - B ZEE Atz X BEFERRNEE - BAEE 1000 Ex2ERARE - BERERE
AX1ES - LRSS ERERESEFF T B EE 920 Ejv (1000 ExEEREZE 80 8
TThE)
EREARIRIEE . EREARMIEH (10 CDX & iTraxx) ARBISRHERRE 2 ERER
RBPEHREER ZBERER - REAUBUHE - EFEREARKREGNIERR Z
BHERBAGREFE - BRZEHAEBARBIBHZSESZ CDX RIIFHE iTraxx 25
B
= iTraxx : Markit iTraxx FEBUIUEERZRUBERIRS - By JHHREEUN ~ T2 -
DRME LI RIENE TS EEREREEZM D GHIFTER - o e ZERRAIEE

RIEFREH 2 JEEM WEIRKEMS IEBRE RERSZEaRNZmm &6 T
B8 EXl WA | RER | EE |FEAH B1% FlZ=
QAZ?ZR{('T ITRXASIAXJIG 156 |1 |syR [100 |2021/12/2099.13 117.02
MARKIT ITRX
NUSTRALA 221 26 |1 |sYR [100 [2021/12/20/10005  |98.19
MARKIT ITRX EUR SNR
AoAL 26 |1 [sYR [100 |2021/12/20|10050  |89.28
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MARKIT ITRX EUR SUB

FIN 12/21 26 |1 |syR [100 [2021/12/20|94.58 207.95

MARKIT ITRX EUR

YOVER 12/51 26 |1 |sYR [500 |2021/12/20|10922  |292.90

_%%Rf” ITRXEUROPE |50 17 |syR [100 |2021/12/2010146  |69.96

Q@ZR{( ITITRXJAPAN e 11 |syrR [100 |2021/12/20|10223  |53.92

BRI : Bloomberg, 2017/01/11

+ CDX: Markit CDX ISSIBHES BB - MARTHEEIE Markit CDX 2RES
{5 - Markit CDX 4b%558 54 - Markit COX $18ir8% 251581 - SBIIT -

=g 25 | ik | x# | =8 | @me e =

';/'Z/jzRf ITCDXEM.26 | e |1 |syr |100 |2021/12/20 | 9373 93.72

MARKIT

CDX.NAHY.27 12/21 27 1 5YR | 500 |2021/12/20 | 106.34 106.35

MARKIT CDX.NA.IG.27

12/21 27 1 5YR | 100 | 2021/12/20 | 101.58 66.08

BT : Bloomberg, 2017/01/11
ERENRIBIBH AN EM®S  IFRRE AR SEZBENIRSER CDS BE
o Wi EPREMEENS AL HEMAER T SEEEECHMNEHZE
RHSEEAE  ERREEINSHIWAIL - }aﬁiiﬁiﬂ@aﬁ’\\ﬁﬁlﬁéﬁﬂﬂﬁ
B REWMRIEH (FS 1~N); MBEHRITEE= -1t +FEHZEH
EAZBREL -
11 REREFZENESTEEERZERTHEmRS Z1REEA:

(1) FEEHEAEE RSB m BRSNS REBIEEMSETR S ZERERENR
BELQ -

(2) LLEBIEER T AR REAREEFMBRENER Z2EFZN  MEFEESMS - 8RR
HAfREZ B Mo EEME ZE5 TSR ARKE BARRHS AU ERTE - 4
M REASGHKE-—EZHURKREREZHIIFRESFRES TS - AR ESMMIEPIHEER
NWEZEGREISEBIFRESRESFTE ZERER  ZF RN ZBVERIBMA—HE
EEIFRESRESFSHMBRA CDS FrAEMRE CDX.NAHY iR 58S EERRE Y
SEARBENEY - B - EXEPFRESRESTMEERARKE 2R - AESRER
BISFRESRESF TS ZHEUEFEER 2 BRIKE MRS HEE ZBNRIRISMN
BE  AZSESMEILIERLL— CDX.NAHY IF¥MAAN BB TH -

(3) MEBRISERFRESRESTHHEREEE CDX.NAHY 582 {Er0AERE 1457 PR
EESFRESRESTIHERE(EE CDX.NAHY 15#

(ERIZR: Bloomberg, 2017/09/14)
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LF8STRUU 644 .33 v 2] Ret MTD +.33 Ret 3M +1.23
As of 09/13/17 OAS 3. 79

Y LF89TRUU Ind - 7 Edi pread Analysis

ior Cor [120]

[Last Price |

7—I?F}x:”kkiﬁfaiﬁﬁiiﬁfeffﬁzﬁ I:,Li CDX NA. HY ?a%ﬂZIEIE%%VFﬁ
(ERIRIR: Bloomberg, 2017/09/14)

LFSQTRUU 644 .33 .21 34 r-t MTD +
As of 09/13/17 I W 5.549 OA .67 OAD
Buy LFS89TRUU Ind - | ANCDXTHL15 Indg Spread Analys
= =]
No i Regressior Log

12 7%1571[1&'”*51?25E’J"‘%F%Li‘bﬁﬁCDS?E%Z(EDCDX index EdiTraxx Index)RX5 7%

EES - MR ARENESEN I ERTE !

(1) EHEAZRECESE M RIDRSMESREBEEHSETRS ZERERENR
BREH -

(2) LR EIR F AR REAREEFMEGENVERZSEZRIRI EFRESMS - R
HFrgEZES NI EEMBZESFH S HEEARKEERRHASEURIEETE - 4
M (ARBAEERFE —EZBMURKRERMEMSESTS - IS ES U EEERR
FERBEI/FETHES TS ZERER - 25 e 2 EMFRBNH—ARAR TS
B2 15 H4ERIRY CDS Fr#E ARy CDX.EM 1R 2R8I (LB R B=E 2 S EHRaRE -
It - EFEMSESHEERANRRB 2R - AEESRERMEGBESHE ZHESN
HATEER ZBRRBERFHES ZBIERIREMEE - AR E o LUERBRZESE
gz CDX.EM e8I AERIIMEN ZEm T - (B) REASTEFSATUNEMISES
MISEML - EUEER N EMEHISESFTISERAREKE 25K AEZERIL— CDX.EM

BEMABENZBETEH -
(3) NEEIAHETSES TS ERE(EE CDX.EM 158 E{brIMERA R AR:

W5 ES 5 ERE(EE CDX.EM B8
(ERRIR: Bloomberg, 2017/09/14)
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Buy JPEIGLBL Ind - + Sell [(QIENERGEE 96 Actions - 97) Edit - Spread Analysis
ata SN -t price Ell0o/14/2015 =0 05/14/2017 = sion ®Corr BN
XY Const RS = Normalize by [Eeneiall

ily ¥ Table

Spread Summary

%ﬁi%% FE%%T%“H:,LE CDX. EM TE%ZZIEIE% vaXiil
(BRI Bloomberg, 2017/09/14)

JPEIGLBL 806.98 +.30 — )
At 9/13 Op 806.98 Hi 806.98 Lo 806.98 Prev 806.68 Vol O

EIVAJPEIGLBL Inddll- | Sell DXTEL15 Indsg Spread Analysis: Regl ess10n A|1aly>1s
=] ] [120]
Ac 2eg sion _ercenta ge

(4) HEEER : XEEF(EPTEBERENRZRIEH CDS index(Bll CDX index £2 iTraxx
Index)ZBARERRENES - BEETERBEHRETEHEIRZHF)EHEMRE
£ - P FABARER -

5) BESEVNZUBEFE  ERFAMESFEB D Z TR CDX.EM FFEBUERRME T - CDX
EM I88EMSRE T - ER(FNRBEDZH - RIEBERIFSFEESFEEH LT
ZhBTnZHhH)-

2. TTEMERERERE MRS Z BRI
HRERTEMEMARERIABBEFRIMETHEERE - RRERXS AR K OIBERNE
HEE  BRARSHFLTRUABRRBRENTEEAMR S HEFREEN ISDA 224 - £2
MEEERREETNEREREAREAR  —BEHRLRERISHFELNENR - /a3 ISDA 2
KV IREHE ﬁ’l‘ﬁ%ﬁ?ﬁ%iﬂii@ﬁﬁ% o IESh - ESHINEZEESE L RRERBEE-5H
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FEEERREESNERAREEZEZRER —BHBRRRSEFENER - Mol

H ISDA 2N REETHBEE A REERER - IS ESHINEEET L - BEREXR

BE—XRSGHFNER RESAFARRFSEZARBIN  KBATNENSBREEF
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=S
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AIZIAFIEHE AREERERESLEARR HEERERHERA JFEZERS -

& mm B AL S
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ZBERYEEERE - AANNHERERBELEEER - NESPHAEEEHE - A
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BES ZRCBEE - DU EE S 3B K EN R E 0058 ke 2 1225 -
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BEENEEEEARZESCEANEMRINTAL - DAIREZEERLE - BEWE
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FEENEREREAUEEZKBUERE - EXEREM - MATSHREBR A2 -
DB ESHEEBTNIRERTE -

@) *EEREHEHGAFARERERE FHRUZMETOFENBEERE 22K EBYH
REASFEHRNEERBEZEERIRNGFREERE & /T EREHGEENE TR RE
FRFREEIRE  FIRKEABERIR - AESREASNFENBRRERT SRR
MEHERWEREDRE - RFA MIGEREVNRLEDEEER - RS ERAEE
AEHETR(US Treasury future - UST) - ETIREA G P =T EMUAYSSEIPE R SR A AR 8
fRRES - BIEcet BESE U FEERRE - ZINERESFTUNEFLSFERBNE
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R2~10Z EIERES MR RETHEE -
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HEEARERE - HURERT—EHASHENIERBERTSREERBBB-EB-H 2
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(6) IBiEERZEE  HRESREASGUIIFRESRESTRHE - AREERSRIZEZEREREE
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B2 #Z2BENENZERFNSEEN REMNIERESHREASHEBRNZE
AR ~ ERTRZETER W - U2 ZEBIMNIEREBRENERN T Z&ME
- VEZEERER -

MERmIREEREZREHAGARZEERKES

vs. USD CASH Model:

BRERAE, RES A, FHEME. ) FER

Entity

Fixed Income

Duration Summary

Note: All duration and risk numbers are w.r.t. Contribution To Active Data Wiew = | Active =1

Portfalio
Benchmark
Active

1.05%
oo 0.00% 0.00% 0.00% 0.00%
1.05%

0.00%
0.00%
0.00%

0.00%
0.54%

Active Currency Allocation

Sov/Supra
MMK
Total

HED 10.24% 0.54%
AUD 0.00% 0.00%
Total 0.00% 0.54%

ctor Allocation Active Market Allocation

a N Agc

LYY 16.68% als7 0.0 Corp 7

A 55.93% ey ) .60 Sow/Sup

(1 18.09% ifo1 0.3

MME -99.60% aloo 0.00

Total 0.00% 449 1.09

AL E S Fird # :
a5 & 4 qE % & WP i
1B 7] 75 S 20 Fe] B4 L A L E /B b EEF FEEH AT

(+t—) xEESBSZREABEDIT
1. AESABDONIFRESRESLES  AESHERERFRATENER - BES 2 FEEEE
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(+t2) AEEZHERF
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ERIAGIETE FIMRGEZEMIA
()FE=E 1986 E£FEMIASE 7701(a)(30) 1% ( Section 7701(a)(30) of the US Internal
Revenue Code of 1986 ) KEEFTABER  UUAFEMIBEEBITEERE R M 2 B EE
75# ( Treasury Regulations ) E&ZEBIA ;
(i) 551933 F=[/ESE S AR (17 CFR § 230.902(k) ) EEZ =B A ;
(il)FEEEEmAERSZEEHRESE 4.7 1& ( Rule 4.7 of the US Commodity Futures
Trading Commission Regulations ) (17 CFR §& 4.7(a)(1)(iv) ) FIE & ZIEEBA ;
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2B - BN EIBIR ZFTERRER  RiREESEFIR)BRATEREKRES R ZIREH
BE  DIHERRNESE -
3. BMEERRBIAEIRGFE - IBKIEATSEZRSIERET NESEH - BIMRERBASIE
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BEHATEULR ;
(2) ArERERBEAXR ELMIEAR EEZRIBUASERRIEMNERMES ;
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AT ESREAR I ZERNSHETISE-—ESAUL ;
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MEEAE - BRERMES -

Q) RESHRER : TLACESFRIRTEAEANTE - $ERWIFAFHEEW =B m - MEE
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N EREHEAZIRA

l. BARAHETHL

111.12.31 110.12.31

EEGER $70,763,114 $64,750,773
¥ B 396,295 396,295
RERFHR 350,000,000 400,000,000
A $421,159,409  $465,147,068

(DRIAFHRAIEA NBPATHEERBATFARSLRALH R DI THEHR
ANRBEIIF12A318 Z10£12A318 F R E M43 54 £ 1.12%-1.13%
%0.09%~0.15% °

QLARSRYERL L BRMTIFRERZIETE -

. R E B
N Y] AERR i)

A
111.1.1 $ 22,690,121 $ 20,082,450 $ 42,772,571
B (9.020,769) (14,428.186) (23.,448.955)
111.12.31 $13,669.352 $5.654,264 $19,323,616
110.1.1 $23,531,587 $20,082.450 $43,614,037
345 93,766 - 93,766
B (935.232) - (935,232)
110.12.31 $ 22,690,121 $ 20,082,450 $ 42,772,571
P R
111.1.1 $(17.927.170) $(20,082.450) $(38.009.620)
¥ E (957.352) . (957.352)
B 9,020,769 14,428,186 23,448,955
111.12.31 $(9.,863.753) $(5.,654,264) $(15.518.017)
110.1.1 $(17,811,284) $(20,082,450) $(37.893.734)
¥ # (1,051,118) . (1,051,118)
B 935,232 . 935,232
110.12.31 $(17.927.170) $(20,082.450) $(38.009.620)
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BAB IS T AR QAR 2 3 R e K BA BRI
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BapI R RE R AEAIT)
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&38R, & B A $- $- $- $-
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BEUAN

111 &5 110 & f
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YN 4w
11 F 5 1104 5
PN T BB -
T# E K — R $280.788,033  $528,004.725
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(1) A3 BAEA

ARGNABSBRAZRE  ERHAHEGERAER) - $MEEH2ZBE
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HMEHALNIUBRA - UBERARRALAEZEERALT
ATEAEEARTZ 4%

) ERHEEE

ERMEAEZIERBELHE
111.12.31 110.12.31
BBRER $35,861,154 $8.264.770

AN R BEIEE RO ¥4 R F A3 H 5 5 £34,175,500 ¢
526,047 7 ©

() 28 AR

111.12.31 110.12.31
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JE AR B 30,315,653 1,901,751

REIFERIOFEAT AR B2+ R e MR
for 3 o

29

114

20220927/R/B2737-01A-007B/B40



3 UBS

IR H R BB A RN 3
(AFR % FRWS > HUFER LA BN

B. K5B B RAFZ 25

ERMEAEZNE
1114 1104
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C. AiBAMBEEH MM W EREIE
111455 11045
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3 #e ) 111 %5 110 &£ 5
BdE| Bne¥ BB E| Bng¥

M % RAH ik A 3 RAH i A 3t
Bra+ &R

HEEA $- | $98,304,273| $98,304,273 $- | $96,086,721| $96,086,721

PREER 8 5545,104| 5,545,104 a 5,905,003 5,905,003

B2 EA . 6,680,009 6,680,009 - 6,902,306 6,902,306
HEEA - 7,536,469 7,536,469 . 7,629.615| 7,629,615

AFERA —FEZETARLSH AIOARITA -

AR ERMEEE oA EA  BIH0.01%% B TES o 2% A AR
JE T % € R $ 3R

AN RBEIIEE RIIOF ERIEF IR 2R0.01%&5] B TE % > $3RHE LT
B 45 2] BOTLRO6.610T » WEFIAFEERIAT °

30

115

20220927/R/B2737-01A-007B/B40



3 UBS

IR H R BB A RN 3
(AFR % FRWS > HUFER LA BN

10. HE 442448 % @ 2R 5
REINFEHEMESBEZEART 24T
EMEHH PR A %
TEHA A A HAsr 448 3% (%R ik &
FENIEERBZER
HABAGTEREER $7.323,050 $- $7,323,050  $(1,464,610)  $5,858,440
4 £ $7.323,050 $- $7,323,050 $(1,464,610) $5,858,440
BE 110 =2 Ath4s 5B 58 R 040 T
EWMENE PR A B
EEHAE A FE HA i 448 3% (% R) Fiik &
AENBERAZES
ARG EREEHR $687,627 $- $687,627 $(137,525) $550,102
4 &t $687,627 $- $687,627 $(137,525) $550,102
11. A4,
REINERIOEEMEFREREIZHARLT !
AR B X AR
111 £ 5 110 4 5
TR RERGIR)
& 2 RAT P AR $- $11,479,786
KRB B SR EERER 2,379,528 -
PART B 2 AT AR RN AR (258.628) 5,079
RIEHARER
M LR RLALRAEE R
Mz B idmeE A 130,207 1,740,971
Hub 497 .
B3R & R $2.251,604 $13,225.836
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R EAEROIE B X AR

111455 11045 5
BRERIFMER ¢
BRI EZAEEH $1,464,610 $137,525
AR AR B AR A B X AR $1,464,610 $137,525

FRAFMERBEHAHEAMEARFAAREZLEAG LT ¢

111455 IBNES:]
RBVEES ¥ B 2 HATFER)F $(25,851,655) $66,104,233
VAR B ik R AR BT E 2 AR (3,170,33 1) 13,220,847
R ERTRERE R ZAERBER 954 -
VAR 4B 28 SRR RN RIS (258.628) 5,079
BHAAREE/ ERZAAREER 5,299,584 -
kBB AR A 5% A3 R 2,379,528 A
AR AR AR AR 497 99
WHINIE B ZAIFRE R A $2,251,604 $13,225.836
BMTHIBEAMZBREAEIRETA(EHE )R
BB 111 # 5
BPIR
B2k HAe
1A B R LE GoRE  MARET

HErm R
RN EME EZTRAYSHEL

$1,076,238 $574,649  $(1,464,610) $186,277

FREERZBHRERMAEEZTRGY WL E 655,873 (181,290) - 474,583

MARIMAZBELHEEXTRAYFEER
R B E A X TR Y LR
WBIEAFRE R
AL PRI T
FENTEABRLEHL T ¢
BIEATHFRE B
RIEFTIFR B H

315,426 (18,386) . 297,040
566,061 (505,180) < 60,881
$(130,207)  $(1,464,610)

$2,613,598 $1,018,781
$3,371.468 $3,241,261
$757.870 $2,222,480
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ERE AR AR A R 2]

(SR 5 FANS - [ EH A E )

RE 110 £

ok 2 g
RN EAEAZTHGYSEEE
R ERBGIREREMEAZTREY L EE
BRI LM EAE X TR FHZ L
HiE B E A2 TRRYGHEEE
BIEATARE A
BIEATFRT R
RENEEEAMERZENLT ¢
WIEFIFRE A
WIEFTAFR B K

KA ZREPTIIME A

I

RIIH HApb
140 #4158 EiEE HEHBE AR RER
$1,119,435 $94,328  $(137,525) $1,076,238
960,763 (304,890) - 655,873
484,002 (168,666) - 315,426
1,927,804  (1,361,743) - 566,061

$(1,740971)  $(137.525)

$4,492,094 $2,613,598
$5,112,439 $3,371,468
$620,345 $757,870

BEBRAIIISFI2A31AR110512A318 0L 0 AN KRR 2 B EFAIFME A

A 3 A5.299,176 LR O ©

PRI F 4R A% R F T

ARABHEEMEREERBAMMRMECEZREI9FE -

£~ MBEAR

ARG BRANAF R ) ZHGALT

MR A X &5 B B 15

MaALHR

UBS Asset Management Switzerland AG
UBS AG, Taipei Branch

UBS AG, Stamford Branch

UBS AG, London Branch

UBS Asset Management (Hong Kong) Ltd
UBS Asset Management (America) Inc
UBS Asset Management (UK) Ltd

UBS Asset Management (Singapore) Ltd
UBS Asset Management Holding Ltd
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ERE AR AR A R 2]

(SR 5 FANS - [ EH A E )

HMGBAMZEAR S FIE

(1) 84747 3%
111.12.31
Mtk AL % THME  BRHER A% A B 458
R B A
UBS AG ,Taipei Branch 4847722  $405,587,558 1.120%~1.130%  $1,945,474
110.12.31
MR AL RHWE B R B3R ] & H] B 4850
Ete A
UBS AG ,Taipei Branch ~ 484773#%  $451,466,047 0.090%~0.150%  $260,000

A B BB LF AL M AR AZSBAT AR R B AR B— R GRE P &

- E R NOE

(2) Btk — B A A

MR AL 111.12.31 110.12.31
HACR 5 A

UBS AG, London Branch $31,870,723 $-
UBS Asset Management Switzerland AG 14,054,201 11,590,153
UBS Asset Management (Hong Kong) Ltd 6,034,654 10,509,278
UBS Asset Management (America) Inc 4,376,981 6,249,381
UBS Asset Management (Singapore) Ltd 2,137,650 2,653,578
UBS Asset Management (UK) Ltd 1,189,307 3,141,012
£ & 274,347 1,539,579
& ) $59,937,863 $35,682,981

Q) Huein®E &

MAaAL# 111.12.81 110.12.31
A VN

UBS AG, Taipei Branch $288,931 $25,808
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IR H R BB A RN 3
(AFR % FRWS > HUFER LA BN

) HAC AT AR — B4R A

B 1 A2 A5 111.12.31 110.12.31
H AR A
UBS AG, London Branch $8.488.910 $-
UBS AG, Stamford Branch 958,045 879,199
UBS Asset Management (America) Inc - 470,183
H #b, 3,096,825 1,126,778
“s Ei) $12,543,780 $2.,476,160
(3) B EhA
M1 AL FE 111 &5 110 &5
AR A
UBS Asset Management Switzerland AG $63.,638,360 $96,242.268
UBS Asset Management (Hong Kong) Ltd 45,838,844 64,056,614
UBS Asset Management (America) Inc 28,497,753 31,223,746
UBS Asset Management (Singapore) Ltd 13,742,948 17,817,490
UBS Asset Management (UK) Ltd 9,726,828 15,663,634
& 5,257,520 6,330,807
& B3} $166,702,253  $231,334,559
Ok=3 ¢
RN 111 5 110
HACR 5 A
UBS Asset Management (Singapore) $13,502,099 $15,492,226
UBS AG, Stamford Branch 10,139,790 8.339,113
UBS Asset Management (Hong Kong) 7,258,922 16,392,857
UBS Asset Management Holding [.td 4,908,261 -
UBS Asset Management Switzerland AG 4,621,270 5,645,171
UBS AG, Taipei Branch 2,212,549 5,116,304
UBS Asset Management (America) Inc 540,594 5,322,239
S 9,519,323 2,250,144
A £ $52,702,808 $58,558,054

35
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AR AR B IS ICA  3)
(8B F TR B EHTE B )

QESATLES 380 ) E&: 3]

111 55 110 5
s R TA8A $10,267,137 $19.497,428
R 78 ] : .
et St 0 : -
& &t $10,267,137 $19.497,428

N~BER2EE

S ULEIR

o~ EARE EHR KRR Z A8 RS

SILER -
+oEAZEERE
BILEIR o
+—EAZIB FR
FILEIR o
+=-HE
l.aeh T B2 fE5
bBEAE

111.12.31 110.12.31

B BRI EZLME E
RERNEHE $421,159,409  $465,147,068
JEWCPR AR (A B AR ARR) 66,998,090 53,593,957
7 B RES 56,819,845 56,752,435
A& $544,977,344  $575,493.460
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IR H R BB A RN 3
(AFR % FRWS > HUFER LA BN

8- R
111.12.31 110.12.31
MR RABEZ SR AE
A B4R —MRA $12,543,780 $2.476,160
A& R 43,789,450 48,759,032
mE etk 36,438,920 8,870,535
& 3 $92,772,150  $60,105,727

2 Ao LR S e R

AN FEFITAMTEUSZ B ILAEIZLRALRANETRLE - AN HEd
VEALBRIAUAGSEETLER - AR B F AL REABRAHE wRAE
EEE A & o) BV AR ML JE AT AR -

R

AN BPFEL B ETERTHEBBAEZER -
12 B A&

AN BIPELEERERBRBEBEZER -

B2 R

AN BERBASEZHEINERITHEZBRINFRNATZBE M -
ANNERBBRZBRETMESHHABR IS R 2 E2IHFEHR
BE o RN/ BRAYANNBEZIEE ARIZBRERBELT

£ mEFEHARLERAGPE  BREAIMHERT !

THERHESL BLEARRBRANIEAMAI%E > HANNHEREIIIFRIL0
FEZIBBE SR ARV483317 4 R339,557 ¢ ¢

1 R
FERBRGRATFARL GG MEREB T AZANABERKRALAERS

Z M AR XA R ERGRENBITFRZANRE KT -
37
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IR H R BB A RN 3
(AFR % FRWS > HUFER LA BN

B AR R MR RO LR H BRGNS R A A ERREE 0l
EMARRE 0 BERHE —EEH R AR LA —EAKS  HAL AN
RE 111 & 110 F 5 238 54 5 5 3% m 47,616 LB 52,015 7T °

P B

AN ZBELTLREANIMNGBITHAEGNES BABRAEREHETLURAT
S EHZREERSE

3. &I A NABAE

USSR R AR E ST B2 N AEHE

@A NAARAE
SRk & 111.12.31 110.12.31 111.12.31 110.12.31
LSBEE
HWBRRAEEZLBEE
BARUERSL $421,159,409  $465,147,068 $421,159,409 $465,147,068
TE R R (S MR ARR) 66,998,090 53,593,957 66,998,000 53,593,957
B fREA 56,819,845 56,752,435 56,819,845 56,752,435
A
BB RABEZ AT
A% HAA $12,543,780  $2,476,160  $12,543,780  $2,476,160
BH & 43,780,450 48,759,032 43,789,450 48,759,032
mE AR 36,438,920 8,870,535 36,438,920 8,870,535

4, BERBEZIHLBRETAREGHE TN

UTHBEANNEEAREZN B LBRETARAE BT ¢
111.12.31 110.12.31
b % [E & #e W b [E & e

SRAE

GWMa g
% 4 $1,667,865.78 30.72  $51,231,937 $1,103,604.73 27.70  $30,567,010
ik BR 302,940.53 33.23 10,067,541 217,144.03 30.38 6,597,053
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AR AR B IS ICA  3)
(8B F TR B EHTE B )

111.12.31 110.12.31
ki) % HMeH b E % #a

QMR E -
£ 4 $42593252  30.72 $13,083,804 §$119,324.41 2770  $3,304,979

AR EILFEE RIS E 4% %48 % o 3 A 1492233 T &
(143367570 W HRHE S HBFWREERDEZ 2B E R RIAE

/10

5. BRI
BEFETAGHESCAREESBEBIAK LA ST 2T ABALE A3
RBENNZRBREELRAA AT ITEZEHEEARITEATE > UgHE
ZBRTH R BRI AL -
BERNINBEARLRZEAUARESERA S  BRANI @G ARRSR
HEBHETFURITIRAEERA BB EAPRETRBREE TRERE T RE
ik o

+= AP ER

AR EEMMAZCRK E M ESLE BEFREBMFES > And2?
BRREGANNENRAE r}?ﬁﬂﬁlfﬁi%ﬁ( HERE NS BB —BEIF] o
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B A R F R H A D
E2EHRY
RE———f+=A=+—8
(BHB 5 FHAI 3 A TS )

—~ NI HE TP RS

ARG LI R AR T A A RN RE 111 FE 2 MEHRE
Bt EREUARF  EMMHMSREAFED > RN 2N B E
ok B2 34 UAREBREAZWME HHRER MmIERBEREALB 6
B E34E 0 ik EF R8T FELERBIAA 2% HBEEHZD
SN H IR E ZEREATER -

KA G LA SR RPATHE LR N L RER LN NI 3
BHREGHEASKL DR EMBREALAEREZEF -

S ERFARBRENIAY  BRERFAER

(—) &z KEI2F2A158

(=) BT - BB AHLE aaﬁﬂx/rﬁfﬂ&é}é]

(2) EHEE : SHFERBEMRE

(@) BREW AT Ermkmas %‘t%’x SRR ARA R GEERLE
g et kR B @R B2 MARRKREIILIFI2ZA3IBERES
ZR I SRAT AN B30 K BRATE R Rk B sk
Huagpts -

(B) & %' EdLdESBRES  AGHORABEEFRTERRGE
BAAAERERBAINIFIZA3 B ZZHFERS E/RE
SEREBBIRI

ZBRAABRAHZEBEN

JA 8 HIE L R ) o bb % % HE
BATHRR 100.00% 100.00% 48 A ¥ A HE
FHRES 96.04% 100.00% 48 A AR 5 HE

C BB RBMARSR

AGHENELMHEREBRRA S LB LEBAEAMET AMNE ZHRBEX
BREHFAEMBEERT  YABERAZATLTFABRRRBAZEF -
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£-1032%8 12.84% > 881k % £-180.39% » {4 [ A 2k 5 3738 2 A g A
&% EERMBARREHE  2HRRTRBRS  HAZKTIRERLE
S BHRETH SRR RIEIIESH ERARERY » A AR ZE
BREUNTTHE  ERAFESEFHNETHE -

N AREB EREEHRA -

. A B A2 ZIBEH A RS H RIS L BRI LBEH K —F
35700V S 2

LR, o

2. BENR X ZEBEEB A EEHESU L HAG L HEENSHE—T
B

S e
- ITHRLRERETHEZE G —FRE B OMBRABREYESGETE > AWER
Wim—FEHEEE T T RMBNEE AR T EHEMNA RN BATHE
i Z W o

AN~ BEMEBMRSGAELE T2 %E 1 BAFRAZS ILRE  RBRELRER
BEHABLFBEIRA £

42

127

20220927/R/B2737-01A-007B/B40



% UBS

ABEAGT R LG E BEEFAE

LT EE S 11213249 5%
B LT A B EHmEE T (02)27578888
ERF LM RS IS EHA%—%kIE T 04111302
FRmkbit ¢ ST AE AR —&333%IE RAG— 4% © 86384259

®REFR T LTERBEFE 3966 %

AR AL TR BMAREART RO AR D

11 4 01 A 01 B8 2%
111 #% (BRE
11 % 12 A 31 8 ) MBREEMESR-

-
=
o

WS

(1)
|

Z2FK

BHA g\&

L # 129 112 # 03 A 14 8

128

20220927/R/B2737-01A-007B/B40



3 UBS

(Miix=] EFREGTEEEEB/EZFIERE
AmBH BB 112 £ 07 A 12 H

= 1

HH

Rt ERENRE S REGTMNBEBAE T/ URFE_IBRE]E °
BEEmEBEENERETSESEEREZSI BN  UBEMANG EStEH L ZEEFE K
ITEBRESE , B call K put BZES  DIESZFIHHMaturity) (FERITRE ZBIHF
5 -

BEEMSESRNEBRELEHUAMBAZEE - ADIEREERQ ZRISERABEEMAEL -5 -
BERMBEESBANESIZNZREARET EHRESEESHRERZEASBAANRGEL
BETFBINERA - mzESFEREIH H (Maturity) #5527 -
BRARESREHRFEEEVESEEBENE  KEFREGTEOPHE -

ETF EGESEEREZAMENN  ME—BEZETF £EE  LFIEHZ ETF T ESEUFE
EEBERE -

HitEFREGHTEREEZEE IKMNIREHEZ .

nEs .
X< .

1. £EHE - LEIEHEPRSGHBZWRERALE , LEE - LEIEHMEAATERERES
BEESF LA TNEHEEPL)SBRRARZWBEBRAE  KEETHELT - LEZ
N ZEERT - DETEREE R O EBERZEERZEMEAR ZINEFEORRERE ; KL
- REBEZRREARAEEESRELT  HBEZOZEERI)R L - TEREEATZ
SRR - LEERARGE  EETZE LT - CEZNZEERSE  W@EHE EH - £
BERE - ALMZERSEE H ZMEFEIRRERE Y - HAEHEBRBRNREZEERS
IR - BERRIURIRIER - BREFREGHZNFBHNER - HEAOE - KBS LM » LER
Reegt bm - FERNZEB 7 FRRIEENEERT - 2R LRRE  [BURLE
- B (SAREHRAEZNESE) ZRE  REREHBRFH] - LEEMSRE -

2. FEAMBREMEFERSREE - BZRELERXZHE  LZRELEISHI—E%H
ZEPRGHERBEF LSEEPARARZNBBAZREZELEFRXSA ZRIOPMES
PEZMBFREFMINRZERBFELER - ERSKFER - AILZWBERERE ; W
EBRERFER AU EXHREREISREZERERETEZZREEREFERE -
R EZEBRRZRERTATINEFRZMEHBIEAS AEEM ZMBREFIIRZ
BRPFER  —REEEEMZPHBREMIINZERFE - EUEERXZE—E2XHUES
BRLRR - EEMMHRESAS ML BRIFFREALRRER - RREH _HIOES RS
MHEREFRD AR ZBRFEZREZRE -

3. BERSRERKERSEHZAREBBZRREEFRSIN—BRZE—EXBIMR
£ HZEHZWREBEESREMASREZERSKRERSE - AIBZHERER LT - L

BERZZAERESNEL -

a@?
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4. MZRERERSEHZARERENSRE HWBENESESHKES - AIEEZKRE
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TEHESREGTISERE S REGTZAUMB A SR ZEAFEEBERE -
SEFTRE . LhE - DEIEREPRSHBZWEERA®RE | LEE  LEIEHEESLE
BESRRAMZWBERHZE -
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(1) £hE - MGIEHZWRERNERTEH LR NERE -

Q) LEERENEREEMNRE DFEHRSHEXEMEECAREMEFOEMTE
AEHIEER A B HE -

() LEERENERZHAERE D EHRSFRHEXEMZE AR EBMEFHEMEE
FEHIEEBRZAERE B EHBSHEEEMRERREMNETEEE - AIRAT—
HIRSIE%E - SRS BERISEHEE =5 - WG EFAERILERR A2 RE -

(4) KL~ EEE - DEEENG 2SS HIEBRW A S RAARE R E RS #EITRE -

) HFEEERGHLMIB) B FTH(IE)E - UZESFSREPRGHHB LMHERSHZUE
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FerFAEPBBEITAE WG EAEHLERRZAER ; BEER5E5NKERRBIZAK
AL ZHATERIE -

2.94F12A31HMAIE)EEAR S F1A 1 BUEE)HEN,EZES KIS FE1AH
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& W
REBM 111.12.31 110.12.31

— 111.12:31
& & :
CHINA :
AGILE GROUP HOLDINGS LTD § - 8,230,088 -t
(REG) (REG S) 5.5%
17MAY2026 e
AGILE GROUP HOLDINGS LTD 3,269,844 3,331,341 0.06 0.06 0.49 0.31
(REG) (REG S) 5.5%
21APR2025
AGILE GROUP HOLDINGS LTD 2,892,096 15,036,762 0.04 0.19 043 1.42
(REG) (REG S) 6.05%
130CT2025
ANTON OILFIELD SERV GRP/ 6,502,290 12,548,538 0.20 0.33 097 1.18
(REG) (REG S) 8.75%
26JAN2025
CENTRAL CHN REAL ESTATE - 4,602,128 - 0.06 - 0.43
(REG) (REG S) 7.65%
27AUG2023
CENTRAL CHN REAL ESTATE - 17,576,180 - 0.34 - 1.66
(REG) (REG S) 7.75%
24MAY2024
CENTRAL CHN REAL ESTATE 4,238,549 8,750,413 0.19 0.19 0.63 0.83
(REG) (REGS) 7.5%
14JUL2025
CHINA AOYUAN GROUP L'TD - 1,105,089 - 0.09 - 0.10
(REG) (REG S) 5.98%
18AUG2025
CHINA AOYUAN GROUP LTD - 3,309,013 - 0.17 - 0.31
(REG) (REG S) 6.2%
24MAR2026
CHINA EVERGRANDE GROUP 795,230 3,636,529 0.01 0.02 0.12 0.34
(BR) (REG S) 8.75%
28JUN2025
CHINA EVERGRANDE GROUP - 2,880,652 - 0.08 - 027
(REG) (REG S) 10%
11APR2023
CHINA OIL & GAS GROUP - 6,316,257 - 0.06 - 0.60
(REG) (REG S) 4.7%
30JUN2026
CHINA SCE GRPHLDGS LTD 2,675,808 9,211,402 0.04 0.09 040 0.87
(REG) (REG S) 5.95%
29SEP2024
CHINA SCE GRP HLDGS LTD 4,830,222 4,458,331 0.11 0.06 0.72 0.42
(REG) (REG S) 6% 04FEB2026
CIFI HOLDINGS GROUP (REG) 3,022,510 18,753,673 0,08 0.15 045 L77
(REG S) 4.45% 17AUG2026
CITIC LTD SER REGS 6.8% 6,145,181 - 0.01 - 0.92
17JAN2023
CNOOC CURTIS FUNDING 6,110,322 - 0.02 - 0.91 -
NO.1 SER REGS 4.5%
030CT2023
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111.12.31 110.12.31 111.1 .‘31 P 11-“]32.'3]
& 5 |
CHINA ’

COUNTRY GARDEN HLDGS $ 3,290,039 5,048,509 QOQ (.04
(REG) (REG S) 4,8% : §uns
06AUG2030 A U A et e i

COUNTRY GARDEN HLDGS 10,793,380 15,449,983 0.11 0.11 L61
(REG) (REG S) 5.125%
14JAN2027

COUNTRY GARDEN HLDGS 4,086,679 - 0.04 - 0.61 -
(REG) (REG S) 5.4%
27TMAY2025

COUNTRY GARDEN HLDGS 9,831,907 15,560,925 0.13 0.13 147 147
(REG) (REG S) 5.625%
14JAN2030

EASY TACTIC LTD (REG) (REG - 5,207,417 - 0.07 - 0.49
S) 11.75% 02AUG2023

EASY TACTIC LTD (REG) (REG - 7,323,262 - 0.17 - 0.69
S) 8.125% 11JUL2024

EASY TACTIC LTD 7.5% 3,440,004 - 0.02 - 0.51 -
11JUL2027

EHI CAR SERVICES LTD (REG) 4,191,882 38,139,764 0.04 0.31 0.63 3.60
(REG S) 7.75% 14NOV2024

FORTUNE STAR BVILTD 8,461,847 - 0.08 - 126 -
(REG) (REG S) 5%
18MAY2026

FORTUNE STAR BVILTD - 6,027,952 - 0.05 - 0.57
(REG) (REG S) 5.05%
27JAN2027

FORTUNE STAR BVI LTD - 22,026,525 - 0.13 - 2.08
(REG) (REG S) 6.85%
02JUL2024

HAIDILAO INTERNATIONAL H 5,306,842 - 0.07 - 0.79 -
(REG) (REG S) 2.15%
14JAN2026

HILONG HOLDING LTD SER 2,334,784 11,479,597 0.05 0.13 035 1.08
REGS (REG) (REG S) 9.75%
18NOV2024

JINGRUI HOLDINGS LTD (REG) 1,045,217 5,594,591 0.11 0.11 0.16 0.53
(REG S) 14.5% 19FEB2023

KAISA GROUP HOLDINGS LTD - 9,836,331 - 0.19 - 0.93
(REG) (REG S) 11.25%
16APR202S

KAISA GROUP HOLDINGS LTD 1,063,346 1,850,290 0.02 0.02 0.16 0.18
(REG) (REG S) 11.7%
1INOV2025

KAISA GROUP HOLDINGS LTD - 5,553,936 - 0.03 - 0.52
(REGS) 9.375% 30JUN2024

KWG GROUP HOLDINGS (REG) 3,552,101 9,899,867 0.08 0.13 0.53 0.93
(REG S) 6% 14AUG2026
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(BRA ' HBD .
RH G ks 148
MU= | B

o HERR

I O

£ 5 _BERGTEMI

IS 1.} 111.12.31 110.12.31 111.12.31° | 110:42:31

h A ‘ :
CHINA ¢

KWG GROUP HOLDINGS (REG) § - 7.943,635 - 010 - gAs
(REG S) 6.3% 13FEB2026 G

KWG GROUP HOLDINGS SER 3,791,091 5,995,440 0. AR LR ADET e e ST
EMTN (REG) (REG S) 5.95%
10AUG2025

MEITUAN SER REGS (REG) 7,778,033 - 0.02 - 1.16 -
(REG S) 3.05% 280CT2030

MGM CHINA HOLDINGS LTD 13,772,382 13,098,976 0.10 0.10 2.06 1.24
SER REGS (REG S) 5.25%
18JUN2025

MIE HOLDINGS CORP 0% 628,785 - 0.38 - 0.09 .
31DEC2024

MIE HOLDINGS CORP 13.75% - 4,010,417 - 0.38 - 038
12APR2022

NEW METRO GLOBAL LTD 7,265,250 14,200,615 0.09 0.15 1.09 134
(REG) (REG S) 4.5%
02MAY2026

POWERLONG REAL ESTATE 2,889,831 12,107,471 0.16 0.26 0.43 1.14
(REG) (REG S) 4.9%
13MAY2026

POWERLONG REAL ESTATE 4,554,784 11,568,440 0.09 0.09 0.68 1.09
(REG) (REG S) 5.95%
30APR2025

RADIANCE HOLDINGS GRP 5,521,957 5,756,403 0.08 0.08 0.82 0.54
(REG) (REG S) 7.8%
20MAR2024

RED SUN PROPERTIES GRP 966,825 - 0.14 . 0.14 -
(REG) (REG S) 7.3%
2IMAY2024

REDCO PROPERTIES GROUP 1,487,088 9,640,533 0.18 0.28 0.22 091
(REG) (REG S) (SER EMTN)
9.9% 17TFEB2024

RKPF OVERSEAS 2020 A LTD 8,142,290 14,841,244 0.08 0.12 1.22 1.40
(REG) (REG 8) 5.125%
26JUL2026

RKPF OVERSEAS 2020 A LTD 5,523,456 - 0.05 - 0.82 .
(REG) (REG 8) 5.2%
12JAN2026

RONSHINE CHINA (REG) (REG 1,718,159 9,316,163 0.16 0.21 0.26 0.88
$) 7.35% 15DEC2023

RONSHINE CHINA (REG) (REG - 6,382,546 . 0.19 - 0.60
S) 8.1% 09JUN2023

SCENERY JOURNEY LTD 767,651 1,504,696 0.02 0.02 0.12 0.14
(REG) (REG $) 12%
240CT2023

SHUI ON DEVELOPMENT 4,953,788 13,070,590 0.05 0.13 0.74 1.23
HLDG (REG) (REG S) 5.5%
29JUN2026

BIRRY
ATLIZ30 11002
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UBS

&k #*:
CHINA
SHUI ON DEVELOPMENT
HLDG (REG) (REG 8) 6.15%
24AUG2024

SINO-OCEAN LAND
TREASURE FINANCE IV
4.75% (REG S) (REG)
05AUG2029

SINOPEC CAPITAL 2013 LTD
SER REGS 3.125%
24APR2023

STATE GRID OVERSEAS INV
SER REGS 3.125%
22MAY2023

SUNAC CHINA HOLDINGS LTD
(REG) (REG S) 5.95%
26APR2024

SUNAC CHINA HOLDINGS LTD
(REG) (REG S) 7.95%
110CT2023

TIMES CHINA HLDG LTD
(REG) (REG S) 5.75%
14JAN2027

TIMES CHINA HLDG LTD
(REG) (REG S) 6.2%
22MAR2026

TSINGHUA UNIC LTD (REG)
(REG S) 5.375% 31JAN2023

WANDA PROPERTIES INTL CO
(REG) (REGS) 7.25%
29JAN2024

WEST CHINA CEMENTLTD
(REG) (REG S) 4.95%
08JUL2026

YANGO JUSTICE INTL (REG)
(REG S) 8.25% 25NOV2023

YANLORD LAND HK CO LTD
(REG) (REG 8) 5.125%
20MAY2026

YUZHOU GROUP (REG) (REG
S) 6.35% 13JAN2027

YUZHOU PROPERTIES CO LTD
(REG) (REG S) 8.375%
300CT2024

YUZHOU PROPERTIES CO LTD
(REG) (REG-$)6% 250CT2023

111.12.31 !ﬁlul

$ : 21,834,195
7,690,120 x
6,106,302 3
6,099,337 -

1,338,814 16,139,599

. 4,482,773

2,053478 7,587,857

1,548,849 9,522,009

) 29,685,081

6,915,154 6,582,566
5,252,368 .

274,975 1,834,040

5,188,192 10,081,066

. 1,577,637

1,308,658 4,139,060

- 8,328,432
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111.12.31

110.12.31

—
CHIMA
ZHENRO PROPERTIES GROUP
(REG) (REG §) 7.1%
10SEP2024

GABON

CIFI HOLDINGS GROUP (REG)
(REG 5) 5.25% 13IMAY2026

HONG KONG

CHAMPION PATH HOLDINGS
(REG) (REG 5) 4.5%
2TIAN2026

ESTATE SKY LTD (REG) (REG
8) 5.45% 21JUL2025

FAR EAST HORIZON LTD SER
EMTN (REG) (REG 8) 4.25%
600 T2026

LAl SUN MTN LTD {REG) (REG
§) 5% 2BJUL2026

LS FINANCE 2017 LTD (REG)
{REG 5) 4.8% 18JUN2026

LS FINANCE 2025 LTD REGS
4.5% 26ILN2025

NWD FINANCE (BVI) LTD
{REG) (REG 5) VAR PERP
JIDECI049

NWD MTN LTD (REG) (REG 5)
4.125% 18JUL2029

NWD MTN LTD (REG) (REG 8)
5.575% 16JUN2027

PCCW-HET CAPITAL MOS LTD
SER REGS (REG) 3.75%
DEMARZ023

SEAZEN GROUP LTD (REG)
(REG 5) 4.45% 13JUL2025

INDIA

10 RENEW POWER SUBSIDIAR
SER REGS (REG) (REG 5)
4.5% 14JULZ0ZE

ABJA INVESTMENT CO (REG)
(REG 8) 5.45% 24]JAN2028

ADAMI GREEN ENERGY UP
SER REGS (REG) (REG 5)
6.25% |0DEC2024

BHARTI AIRTEL LTD SER
REGS 4.375% 10JUN2025

12,799,210

211,417,697

542,776,038

10,500,200

5,175,038

12,219,375

6,624,738

7,727,449

9,028,310

4,977,162
5,732,823

6,124,387

4,336,232

5,324,809

5,477,686

18,953,500
§,49%,530

15,725,366

22,079,620

61,945,514

76,060,520

9,094,023

5,963,014

6,007,549

7,450,711
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111.12.31 110.12.31

BRAWM

1123 TR Gl
& & v 3oy O
INDIA Pl :
CLIFFTON LTD SER REGS $ 7,309,564 - DB -
(REG S) 6.25% 250CT2025 <3 feniey
GMR HYDERABAD 5,346,235 - e
INTERNATIO SER REGS
(REGS) 4.25% 270CT2027
GREENKO DUTCH BV SER 14,047,850 5,518,369 0.06 0.02 2.10 0.52
REGS (REG S) 3.85%
29MAR2026
JSW HYDRO ENERGY LTD SER 4,564,405 = 0.03 : 0.68 :
REGS (REG) (REG S) 4.125%
1SMAY2031
JSW STEEL LTD SER REGS 11,591,101 - 0.10 : 1.73 :
(REG) (REG S) 5.05%
05APR2032
MUTHOOT FINANCE LTD SER 7,561,137 . 0.0 & 113 .
REGS (REG) (REG $) 4.4%
02SEP2023
PERIAMA HOLDINGS LLC/DE . 11,078,634 . 0.0 . 1.05
(REG) (REG $) 5.95%
19APR2026
SHRIRAM TRANSPORT FIN 12,619,487 20,377,665 0.06 0.10 1.88 1.92
SER REGS (REG S) 4.4%
13MAR2024
STATE BANK INDIA/LONDON 6,103,311 s 0.03 . 0.91 .
SER USD (REG) (REG S) 4.5%
28SEP2023
TML HOLDINGS PTE LTD 5,548,587 - 0.0 . 0.83 .
(REG) (REG ) 4.35%
09JUN2026
VEDANTA RESOURCES . 26,000,923 . 0.17 . 245
LIMITED SER REGS (REG S)
9.25% 23APR2026
VEDANTA RESOURCES 10,744,045 . 0.06 - 1.60 .
LIMITED SET REGS (REG)
(REG S) 6.125% 09AUG2024

113,953,019 69,255,969 17.01 6.53
INDONESIA

APL REALTY HLDG PTELTD 6,719,474 7,514,643 0.15 0.15 1.00 0.71
5.95% 02JUN2024

INDONESIA (REP OF) SER 6,090,300 - 0.01 - 0.9 -
REGS 4.125% 15JAN2025

JABABEKA INTERNATIONAL - 16,904,171 - 0.22 - 1.60
SER REGS (REG) (REGS)
6.5% 050CT2023

JABABEKA INTERNATIONAL 5,222,779 - 0.15 - 0.78 -
SER REGS (REG S) STP
15DEC2027
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AR B M IE
(BA - maD
RE———
£ ™0 _AEERAT RN
wEHa 111.12.31 110.12.31 a2 31 00 %3L HIIZS
ki | & i SRR -"w“:'
INDONESIA b : fot 12 B
MEDCO OAK TREE PTE LTD $ 8,823,526 8,612,169 .06 oAt
SER REGS (REG) (REG S) L I e
7.375% 14MAY2026 e
PT PAKUWON JATI (REG S) - 8,490,373 - 0.08
4.875% 29APR2028
THETA CAPITAL PTE LTD 7,044,689 32,097,374 0.08 0.28 1.05 303
(REGS) 6.75% 310CT2026
— 33900768 ____ 73,618,730 _5.06 6.95
JAPAN
SOFTBANK GROUP CORP . 11,504,349 - 0.05 - 1.09
(REG S) 4% 06JUL2026
KOREA
HANA BANK SER REGS (REG) 5,316,680 . 0.07 - 0.79 -
(REG S) VAR PERP
31DEC2049
INDUSTRIAL BANK OF KOREA 5,831,096 - 0.07 - 0.87 -
SER REGS (REG) (REG S)
2.125% 230CT2024
KOREA NATIONAL OIL CORP 6,059,613 . 0.04 - 0.91 -
SER REGS (REG) (REG S) 4%
23JAN2024
SHINHAN BANK SER REGS 6,080,258 - 0.04 - 0.91 -
(REG) 3.875% 05SNOV2023
SHINHAN FINANCIAL GROUP 5,285,224 . 0.04 - 0.79 -
SER REGS (REGKREG S)
VAR PERP 31DEC2049
28,572,871 - 4.27 5
MACAO
MELCO RESORTS FINANCE 9,923,236 40,907,773 0.04 0.15 1.48 3.86
4.875% 06JUN2025
SANDS CHINA LTD (REG) 10,492,248 - 0.06 - 1.57
2.55% 08MAR2027
STUDIO CITY FINANCE LTD 10,814,629 17,407,331 0.09 0.13 1.62 1.64
SER REGS (REG) (REG S)
6.5% 15JAN2028
WYNN MACAU LTD SER REGS 16,105,808 - 0.08 - 241 .
(REG) (REG S) 5.5%
010CT2027
47,335,921 58.315.104 7.08 5.50
MAURITIUS
CA MAGNUM HOLDINGS SER 5618216 - 0.02 - 0.84 -
REGS (REG) (REG S) 5.375%
310CT2026
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2085 94 TR
(R4 ¢ s 2 0R% B0TR A
&‘ a s
‘ ~
 mEam 111.12.31 110.12.31 18238
* # S
MONGOLIA
MONGOLIA INTL BOND SER A 4,950,712 -
REGS (REG $) 3.5%
0TJUL2027
MONGOLIA INTL BOND SER 4,789,183 5,256,663 0.04 0.04
REGS (REG S) 4.45%
07JUL2031
9,739.895 5,256,663
PAKISTAN
ISLAMIC REP OF PAKISTAN 2,426,455 - 0.01
SER REGS (REG) (REG S)
6.875% 0SDEC2027
PAKISTAN (REP OF) SER REGS - 19,196,908 - 0.07
8.25% 15APR2024
PAKISTAN (REP OF) SER REGS 9,996,359 - 0.06 -
(REG S) 7.375% 08APR2031
12,422.814 19.196,908
PHILIPPINES
AYC FINANCE LTD (REG) (REG 4,967,369 22,675,462 0.06 0.21
S) 3.9% PERP 31DEC2049
GLOBE TELECOM INC (REG) 6,260,057 6,399,967 0.04 0.04
(REG S) VAR PERP
31IDEC2049
ROYAL CAPITAL BV (REG) 8,880,821 - 0.10 -
(REG S) VAR PERP
29DEC2049
20,108,247 29.075.429
SINGAPORE
BOC AVIATION LTD SER 5,986,188 - 0.03 -
GMTN (REG) (REG 8) 2.75%
02DEC2023
SINGAPORE EXCHANGE SER 5,408,583 - .08 -
EMTN (REG) (REG S) 1.234%
03SEP2026
SMC GLOBAL POWER HLDGS 11,242,105 20,792,020 0.07 0.10
(REG) (REG S) VAR PERP
31IDEC2049
22,636,876 20,792,020
SRI LANKA
REPUBLIC OF SRI LANKA SER 11,350,185 38419417 0.10 0.20
REGS (REG S) 5.75%
18APR2023
SRILANKAN AIRLINESLTD - 5,025,746 - 0.19
(REG) (REG S) 7% 25JUN2024
11,350,185 43,445,163
207

ﬂ'\l.gaﬂ T .'

w on 1
’\"'\‘.“x

0.72 0.50
1.46 0.50
036 -
- 1.81
1.49 -
1.85 181
0.74 2.14
0.94 0.60
133 -
3.01 2.74
0.89 -
0.81 -
1.68 1.96
3.38 1.96
1.70 3.62
- 0.47
1.70 4.09
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THAILAND
BANGKOK BANK PCL/HK SER  § 5,848,111 . 4,03 - 287
REGS (REG S) VAR PERP ' 4
31DEC2049 i PITTURER I NPT RS 31 ¢ 40
KASIKORNBANK PCL HK SER 6,752,820 - 0.03 - 1.01 -
EMTN (REG) (REG S) VAR
020CT2031
12,600,931 - 1.88 -
UNITED STATES
KOREA DEVELOPMENT BANK 5,877,385 - 0.04 - 0.88 -
(REG S) 3.125% 07JUN2025
VIET NAM
BIM LAND JSC (REG S) 7.375% 5,251,795 17,294,650 0.15 0.35 0.78 1.63
0TMAY2026
SOCIALIST REP OF VIETNAM 6,010,569 - 0.02 - 0,90 -
(REG S) 4.8% 19NOV2024
11,262,364 17,294,650 1.68 1.63
e 608,742,703 977,092,744 90.90 9217
RATHM - FMARHER(-)) 49,900,345 62,568,327 745 590
R T AR KT 11,062,101 20.437.745 1.65 1.93
B Y 3 s 669,705,149 1,060,098.816 100.00 100.00
= GFIFBI 1R
TFK: E‘ﬁﬁ hipse . £ EH Eﬂﬁ
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BT N ,‘ Sk 715
(R% ﬂs&as& k2
WA 2 g

&m———#ai

WA $HA $ ?,0@0,098,8 6 158 1,64§,7!52,14 156
B A 2 ;
WA ety siﬁs‘g‘___? 9
b Y IN 415340 _ - 757,419
WAL 50,010,877 7 95,302,067 9
® A:
48 7E B(MBE(Z)AXR) 11,058,540 2 21,090,804 2
# & R(MIEE(=)) 1,179,580 - 2,249,680 -
HGRA 190,000 - 190,000 -
b2 EA 1204 _ - 3019 _ -
% R 12,429,324 2 23,533.503
AR R B(RE) 37,581,553 5 71.768,564
AT BM EaR K 27,320,461 4 20,004,658
FECEEE S 007 FY (106,816,873)  (16)  (40,103,890)  (4)
EXRTEAHF(H %) (M) (438,643,606)  (65)  (36,929,581)  (3)
AX AT AA M AORD)(FiEt) 133,265,716 20 (512,674917)  (49)
By (HiERE(wW)) (43,100.918) __ (6) __ (90.723.159) __ (9)
MEABPHA $_ 669,705.149 _ 100 _1.060,098.816 _ 100

R & i 32)
wHEF:
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RE-——fuA-+ABHERBERRLE  UTHEFES ARG EFRLFAHR

R BARTERRLFEMERAL T WES LA R HA D RELART

FHEes HRE-—QCOFZA_F+=Z=0 At EME4E AEASEE AT R PIHTED
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pk % 28,013.02 584,522 109,906.15 2,210,350

549,900,345 62.568,327

(=)em 32 5 RARF

lAaAAeHad L) AEFRE(EPEEFEFRBARATA - SAZTHA
WED RS LR A REAETERLOAR  hEBAS SR T AMES
B4EHH1.5% R0.16% 2tk & » & A B atst H % A seft o

2ERLBEHEHETF AR AT EART AL WAL EH A MK
Pz d foiefafoidsfdsd TRtz liniEzrasiis
WHERS - W T — 28 BB E AR TR A HSTARSS

(DA RERBTEP2EEARALREET R LSOk EEmE ik
A -

(2 Fr TR AR, BN T r 2 f R T HFARAP £ 4
FOMEHEFEEAREESIT  ARHTAALLCCEABEZFTFEMAT AN
MAEYEFEEE AR FEIEE -

(Z=yE#MEHE & -

213

20220927/R/B2737-01A-007B/B40



% UBS

RBEMERTFRAFESFRTE LS
(B4 mBEHHUBNFEFRAEEEL)MBRANE(R)

(v9 )ik 3 » &L

HBAEADBEHRINTEHREZHNZIRE AR PAFR XA HEM L B B 2HHA
ReFA AFo@- - ARSRFTTERALIIMAZHLHENBRA ANBHL &
RN L EME 2z FAAL > ABMA ANBIAA B3 RMAA £ B B 02 5T 5@
B AXELBRARNBRUARMN ML BMECRBRAMRB ML BM Fu
RESFMEERBREIATEZCTATAHNF PR TARA(LIZCTRAKRY
RZRARR)BEZHMAHEET » 755 HABRARNBIEA AR FIHR & 28
BEMABHAAMHMERMIQZTHEKE - QS FERATUANA AL
Brikie4m LEBRATHIRKEGEBENINAR LA LB RES=ZM8A
#% NBEULHMEMZTorRUINAETRTBILES—MBAE HAKZAFESL
BMAZHR  AEBPERZLELT  ENFASRE2Z -+ EEE BN ()R
Z o RATEBBA XL AR EMZIUARRAESARE A FORA AL BHEY
FRAO3I%E SEQNAMAREART ISR RAEEH LMAREZH A ZRA
Mz -

ARARB———#BER——OFRERLABARTEREZHONLC A2 RE
4345 %) 543,100,918 7T 90,723,159 7T, «

AR LRB———SBERA——OfERAVSNMBHN R BMEM U R s aY
FWMF) T F :

Iy 3
AT B CRRGLTE
ARRA-B AREA-NB ARBPERL-B R¥RL-B

_EAAG _BA8 2 WEYRL-B WEFWA-NB (R@:AR) (R&:AR) : i
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110/0% 110667 8,288,044 00 48 362,00 475391 24637 18,497 56 268438
11006 N 8,098,267.00 5192700 4,570.90 26267 18,377 81 261309
11007 11086 7,588,052.00 4525400 4,456.51 52727 17,850 57 285813
11008 11057 7,377,547.00 44,643.00 4,398 81 579.83 17,695 73 237612
110009 11011017 6,612,393.00 37,202.00 2,756.37 809.49 15,850.22 2,226,085
11019 101178 $.854,325.00 3294000 249894 23517 1522023 1,230.08
nal Hon27 5,627,522.00 32,166.00 2,396 54 72143 14,898.04 1,592.82
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R
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1 REFERARBIASHEHHN—FI BEEREFHEEREEFAESHEN IR ZESBER
- ZIZEFEFEEZEHE FEFBARERZREANE B HEEERFAREZES
HEEMBINEER -

mIRESFREGRROARAT
ImiRCIMIF IR B SREFELSREGTES
EZREERSFBHEEESFER
EE112F1A1HEZERBE112F12H318 REB1115F

BB SREEERSSHGHERITIT) ?%%E%%:ﬁ(% BT |BFEEARES 25

iSIE ESEEE KEES BE% HE =L 7T) BUEHUTFE)| EEAI(%)
1116 MERRILL LYNCH 0 98,691 0 98,691 0 0 0
1114 GOLDMAN SACHS AND 0 92,787 0 92,787 0 0 0

CO (NY)
1114 BARCLAYS BANK PLC 0 89,304 0 89,304 0 0 0
1114 THE NOMURA 0 85,887 0 85,887 0 0 0
SECURITIES CO LTD
1114 JPMORGAN CHASE & 0 82,435 0 82,435 0 0 0
CO. NEW YORK

1121510212 | AUSTRALIA AND NEW 0 68,151 0 68,151 0 0 0
B31A ZEALAND BANKING GP

11241518 %12 | BARCLAYS BANK PLC 0 54,770 0 54,770 0 0 0
H31H

11261818 %12 THE NOMURA 0 54,526 0 54,526 0 0 0
B318 SECURITIES CO LTD

112%181H%12 | CITIGROUP GLOBAL 0 46,489 0 46,489 0 0 0
B31A MARKETS INC

11261818 %12 | DEUTSCHE BANK 0 44,377 0 44,377 0 0 0
A31H

N BEERREHAASHETSE  BRECHISREHESZAFRS
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