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BeandiEmiE 2 Z2HOEBRBAGHREE - BRBRZERENRBRBEAIIEES CDX

ZRIFERIE iTraxx RIIEE :

» CDX : CDX %3U#5%(H CDS Index Co %% - DA SZIL=EHMEERERELAIRERD
B REREMZADEAIFTHER - SEHT

Markit Index Name |Series| Version Term Coupon | Maturity | Spread
CDX.NA.HY 33 2 5Y 500 12/20/24 | 555.04
CDX.NA.HY.B 33 1 5Y 500 12/20/24 | 607.31
CDX.NA.HY.BB 33 1 5Y 500 12/20/24 | 28191
CDX.EM 32 1 5Y 100 12/20/24 | 33791
CDX.EM.DIVERSIFIED | 12 4 i0) 100 12/20/20 | 317.03
CDX.NA.IG 33 1 5Y 100 12/20/24 | 111.55
CDX.NA.IG.HVOL 33 1 5Y 100 12/20/24 | 179.71

ERIE - Markit, 2020 £ 3 B 10 B
> iTraxx : iTraxx ZRAIEEHABIFIEEIAE] ( International Index Company ) &% - HE2
BOM ~ 22~ B SENEEREARIEMST  REMERS 2RSS RER - &6 T -

Markit Index Name Series | Version | Term Coupon | Maturity | Spread

iTraxx Europe 32 1 5y 100 12/20/24 | 103.67
iTraxx Europe Crossover 32 1 5Y 500 12/20/24 | 460.51
iTraxx Japan 32 1 5Y 100 12/20/24 89.14
iTraxx Australia 32 1 5Y 100 12/20/24 99.95

iTraxx Asia ex-Japan IG 32 1 5Y 100 12/20/24 | 108.42
iTraxx SovX Global Liquid

nvestment Grade 14 1 5y 100 12/20/20 25.27

iTraxx SovX G7 14 1 5Y 100 12/20/20 13.99

iTraxx SovX BRIC 14 1 5Y 100 12/20/20 32.35

ERKIR : Markit, 2020 £ 3 B 10 H

EREARBIBM ZAREMES | RERRATIRSEZBENRZESNR CDS ZES -
W EPREMRENSHUITFIEOHEMARHD - SEBEEEEMNEHNZE - B
EEAE  EEREBAINSHNERIIR - RERRATRENERAEMNBERESE - mEH
FIBR(FRA 1~N); MBHEEAITEE= 0t TFRHRZERAEARKREGH -
CDS - CDS Index# Itraxxi5 8l S R 1RE(LE S Am - FHIERESMESREBEBETHETRS
ZERMEREARIREHKI(CDS) - IWRIRHER F ARREAREEMEEENRR Z2E /T
Sy - HEZBEEMES ZESFEMIMS - WINIEH S E A RERE &R SR B8R
TH-



2RENTEEGREHAEHERRZIZRERNIRESEERSRHEHE .

AEEFERENREBSmE 25U EE % (Preferred  Securities) - BI1ERRIRKRESES -
HLOFRESRES RS TNERR  BREABKERIABEZEARAGEHSE - RIEAEESH
FEPUIBBEBIMNERZM(ICE)&AE 2CDS KCDXIEEETIREASESF NN ERRREIRE
-

HBRRERES - EHEAIRIBR(CDS FR)ARSHAREBMERRERIRETZRRRZHAAE -
CDSIERIMIZE(EEm - MENMIRFEENRCDS - o REFEETBRENRE MY - WINCDSIEHARE
22Z¥ g hBERER ERFEIFUNEKREE -

PICDX.NAIGZCDSE#AA - ZIE8HA 125 RIEEZFEEMSPEREY - BEESHARE
£ 2CDS Frm - HisHBEBREERESRESMSECESEHEAY -
RIBICEMERIRE SR ASEEE (ICE BofAML US Corporate Index)i5 8 2 3RIRE (W FNEIAL
R) MREBRESRESEEZRBMATE - B2 CDXNAIG SFHCDSIERB =R E 242
IREMELER (WELEER) - £ 2012 £ 1 BZE 2020 F 3 BHEANEHE  _BREARMZIR
AR AREL - B _ZE2EHEEGESE 0.85 -

e | UATTRUU Index + CDX 1G CDSI GEN 5Y Corp (R1) e COAO Index - 57577H (L1)
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ERIFR: Bloomberg, 2012 £ 1 B 3 HZ 2020%F 3 A 2 H - THIREEE

REEFRHSEHERSFEHTE
BERAESFBE REZEI1008 U5 FEEBIBMATEITHASTE - BAEZBMATENER
b FUIGEE B SEEF—E5F DR S NEZEARER100 Bt ARESEFEZI85 bps
EFRFTB5E  MERANHENAN - BBMEZEENSH  AAESRASH/ATAUENEEE
Rz BBMABIREENN  BERRESAE  RASTEESHERERE - RER%S25% - AIB
FREZM7sBcFAES (811,000,000 x (1-25% ) =750,000) -
BLUBEMS BT NERBM ZEXIBESAA - MNETCESEE Citigroup; B ETEIE) - 1220085
Z2009FEXFEMBHETE  EREERUEHFEEFENRE N - CEAFIRASME
B7c{EAH1007T FEE7070UT - WSTEECDSAIR B AR LS - RAELHEA - BRI



RIBEFET  ARBSFIRHACEESFHNESTEAGCHBIRES)BEBEZATIN
CDS DUREEXNER - BRAESREMASE _LHHARIR(2008-2009F &) P H5H1008E =K
fEEAEE  MER 7T EFKERRNEZZENRER  ARSR/EVEASEENENEE
BEAMERAIEL - WEIF5E ( protection seller ) FER B A& 231008 RITEHECDS - YA 2
CDS REPHNZERFRENET -
WM NEPI~ - TEFESSECDSE SR E 43130bps @ FRINEFFAE E (protection buyer) A ZE1T1.3%H
2B HLE ST ( protection seller) - BFENE—R - EEZHNKIE -
MRBHEHEBASH - BIEEE ( protection seller ) YAZEEE100 BRAREHAFAESE - MA
EEROKBEBHBEINGESRINRESE - ARSR/ZERRENET ( protection buyer
) AIOI BT 2 MIRE -
BIMEREBEEBLIEN - 2008 F E2009F A - EE2008F FHFARESIREHS AT AICHE
~EE B EIRTE R A 4130 bpshs LUE % B A9 & E 7 TEECDS - BITE20084F N HF 220094 E
FFEENTHERBREE  HAREHASANCEASMERTEBHEEELI0TTRIKZE707T - 1B
FECDSR S 7 H - TI5MERRZASA ZA130 bpsHl iR 2600 bps - ¥ ZABEACEESFBEE D
REERNENERE - AEEWCDSEMUAMBLRTEER Y EFEANERYR - BEMER
{E7E(600 bps) MEREBIRAERFEREHASESFIREZEL MESHE I AEIRE
BERRIR -

2007 ~2012FTEIEEB Z R (E - SFHAES - SFECDSERE

TN
k& .-ln&"hrt‘l
1

bl US Equity - =S58 3420 =18
‘qllﬂ‘i!r'"""ﬁ.;‘ww el e i J 200
ll"""n_._.w_,g._.‘4_.,.--..—-._“. S s =S AN SO S Lm
R = 3 o == T———  smwm
BMC55/808/27/12 Corp - 518 101682 4] »
1 L
¥ B CINC (DS USD SR 5Y Corp - S5E 216,460 _—e:J ‘
F o™ =
g T8 i g 3 e L
!j:vlz‘ —J;m’-al' 'T‘;:."':{ ‘ l"‘rn""lr._x‘-.l"l“_;li.l:‘l'r..,,vu.--.,»__:,_. . __':.#Hl‘ .-‘n‘ e m
L, gt Tl [
ERRIR : Bloomberg - BB ET M FRICIEER 2 RE(EER) - SERRES(#R4R) ~ SFECDS(

#L#R)
- EZERXZEA - BRESREHESHAREKRESRSIIWGEES - AR EsMIFmEREE
FERRAE=BIRESRES TS ZERER - Bt - EXERESRESTHZRARKE ZE - K
BeREREHES B ZFHESMUMEE 2 EBKSRERSHES ZEVRBENEGE -



HRZEESNUZENRRNBH-—HEXERESRESEHMEERN CDS FrEMR
CDXNAIG fREZEHE{EEEREZSEMHBANEY - AIRREEUEY LIERI—
CDX.NA.IG IEEMABUZBRTE -

o EREMHGHREMIRERZHIFFRESRESTER - AREZBEFRESRESEH
HEARY CDS PR#HERAY CDXNAHY ERIZIEEEMEERRE S EARBNSY - RITTIER
CDX.NAHY fBEHABNZERTE - NERIRIFERESRESHHES(ETFFES(LA
CDX.HY$5 812 bR HRA R AR:

iShares iBoxx $ High Yield Corporate Bond ETF(HYG US)E'—E-CDX HY #&#

1y uUs 3 ™~ 53
e €T3 oF Har 1 ol %2, 1
HYG US Fquity At -| edit - | G 694 cds:v'shyg
6272872019 -[aa/28720-0/= S | r\ul CCY ] | e
10 [ a0 | | s v Pyl sv | rox sy w | T I =11 Tanie ] % Chawt Conment = | 1
110.0004 S , L 88.00
4| M HYG US Cguity - La;: Price (R1) 85.66
CNX HY CNST GFN SY PRC Corps | axt Price (1 1) 105380 [
105.000 4 78700
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70004 A\ A N
% < | \
05.000 . f A'1d
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2019 2020
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e Gl 2 v VAW IANATOTE Vi UELE IOV V.. 3 412 230 0w SO LAY 4USY SLEGCEATA I ANANZe L -
0 SRASIA NET  CHTIR 100 MR T (v =300 13 1 10

ERIZKR: Bloomberg

iShares iBoxx $ H|gh Yield Corporate Bond ETF(HYG US)P'-l CDX.HY 15 8E5E 7 1
HYG US % Aa

D:oLgx HY EDS!I ls]‘ !ndethG uS Eqmty ] N:tions . [ Edit « ] 6 693 Copy of Palr Moresionh

)3 3 [Last Price \Ikl/ llm ar OB -Param Rog OnParcent |-
Dev Locsl
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) [03/05/2017 ] 03’04,2019 ] _cJ[ o O mo-:l"|
Iasm\m' &
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) a
Error
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B
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IN AXNEIE HKT  GIEE .00 MAOR-E3TE-0 UN-PEC-R000 15804
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3SHSTTEEERAEESRA MRS ZHEE AR

A THER

MARCDSEHCDSIEHERREZET - EABHERELZARE ZERES N —EFRHMNE
REZZEREE  MEIEREFREHHEEREARAGZENEE - LIEDIRESR RN
ZERBUR - HEBEZEBRAZENESN —EF R RZERESHS LR ZEAR - mE
FEEZCDSERCDSIERa N Z B HEBWMBHEE - BIREBZEREST S LRERAVER
BER

RZ - ERBINREVNRMUARCOSIEHERREZES  EAEHERBEEZHEZ —&F15
HHMEREZZEREE TH—EFEREFREZEBNERAERAGZERNEER 32
BERERBUZKRENR - HEBZERSZ—EFRBMNRZERESTT S N ZER -
MEMZEEZCDSIEHMEN 2R BERNTSEE BREHZERESTS NRERNIERRE
R -

CDSHEEIA M Z ERIE AR EEXNRN R - ZEEN ZERIERES’K B R B PRI -

EAHEZEFRLUREERR ZRIEEE SREEZES AKZEREREZRAECDSTE
HPMEZIE - BRI EREs 2 ERELEBEZANERX N TERREZE - HR
BERIERESEROEANREZA - EEMABEEZRBEEHERFREZERNEE) EREE
COSHEHEZENEENFEES  WEAEHESEERZEZINN ZR - HHCDSIEREE
REEZEHE HEEARNEBECDSEHEXNMNEEF  REZBEMKRZERESTS
ZhEER -

WSCDSECDSIERERREZER ZHH - NERBBRESEUTHEE B ZEREMNZ MR
b, RZ - BIBMREVNERMMHCOSIEBERREZE, - HENYEREZURHEZEHM
SEMIAZAIRENR - AL - $RMUBRBENZSBEMS - HAESZCDSHCDSIEHE
% 2EBYIREEBR LIRS 2 EIRNERESNEREST S ZEREE - SR
BIRERERRENZSHEEMNS EEEZCDSIEHEH - EaBYIREBHEER LAAtESH
ZERBEFHEBZEREE  TATSEREENEMZ— -

B. MENAEERR
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HRCDSECDSHE#Z ERMEBREIRRFE)  EHERESESLEOHE  EHEEHW
BrEZANZ BEREBEREZEESHREEBE - ASZCDSHECDSIEHIRIHRAE - REERS
MiZZRENE - REMAME - HHHRS5ZMENERE -

IG5 - COSIERB R EBF TS ETHREMD ZHE - EMAAMNEHZS - LWERHMAIZ
FHIH - ECDSIEEMERIED - BEENRIZRHEEREZRSERIREZREHY) ;
FEit - EEEEASFEIRECDSHEHZINZBHMETER - LHESREZREMN -

C. RXSHFEE

TEHBIFBBEEFEE ZCDSHECDSIEHR S - HRSEA /B BRERR S HFETER
#(BR 5 (Over-The-Counter transaction) ZERSEBERS ZRSHEFENRM-TEE L -
ATRELERXSHFEVAR R RS5EHFELEBEURBERIRETEMERRSHE
PRAREEAIISDAZRL) - W% EISDAZZFI RS A H M- (CSA, Credit Support Annex) - #IEAL
SHEEZ REURBEABEEZREERR -

BRI BHREZHCDSIER R ARG EFMRHRSEE 2R - HEREREEEEBRS B
HEPEEREI ZCDSIEE - e RMBTE=E B ABREBREBETEB 7S HILEB=
] %58 54(Clearing Agreement) - ETTREEFIEEREI ZCDSIERIRR S - 0] KIBFEIEEIR
REUFENREHSENEFRE -

I]]]

ARSUTEEGRERERNE RS ZEERT

AEEFEERATEEERBME - FEIEE ) o sefUABAIRERR (counterparty risk) - E LS
RESHFRRAAEABBUZEERR - #IHERTEBERERERBEmZEERET - DAL
NWERERAR
ARGHEREE
RBRERED  XEEABELERTZANEBHRAAEOTEEEHBERERME MRS ILIE
SRERRENET - REBF/NT S ELZARIZERNESN  BRXGHFFETaIETE
ROELZE -
B.RXSMIIE &
REFWERTEFEREERRERN (AIRSHTF ) ZBHET] - FEABHINZLOT BRI
BARBE-BHNEELI - LIZEMRER - SR ERRERIHFERISERREL
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B - BUAREERRRRE  WERREE  EALBAURSTEENSNERRE - bl
B AR ERIE -

ZIN

R 2 ERh R

SRS

z
HE AT M _E(Bottom Up) DR - BEXES mE 2155l Uz 58 % (Preferred

Securities) - EiDIFFIRESHKES  ETFROTEMERMBE M - BIWZ TNEZKR - BIRE
ANBKERIEBEEZEAEEH#S -
PITRRBR B E E V0B METE R

1

 AESERERBEAR FUESEE30%~70% - BEEE20%~60% - UEESZH

BiE(FETH0%~30% R EEEBREMS - ZERTZEEZRANDERMEAAL - o
EFEAEESRBEGERNAER  HMAEESRERBESFEE(BESETHETEES
REREE - MEERHZRE(SETHABHEMEEE  ERRNEVLRERE
SEBRERHETCESBRSZERRE - HEEREEBARARTO%  BRERIFER
BEEREFTAFEB30% -

CH R AERXBEBRRSROTEZGERERNELN  GFECHBERS ZASIM%

TEEENES  CEEARNENGRBPRBEEEINWE ; £ILREBRT
RIRERRINREES BT EREMBEREBERER KERRTEE IR1T -
RIRETHMHBAERTEREFRSER  BHIRZBARBENANRYKE - K2
BRUEBEZES It - ESRIJERNKEEBRFEIKRZNE k2  ERED
BERER NRESZER #EEEEFIHRFKEBZERIBET -
ZRBREREASFERE ZREOBER - ItHh MBEERREEN  BEERE

—IMANBEARGERRESNES  NEIRMUESN QG - UEBHE RS HES
REBAURMW R ZFE

- HHAEEFEREZRHAIWGRRBSEE - LI NM L ( Bottom-up ) ZRiEER

BEZN - HBRIKRRKRENL0%~50% - TIRME 5 KB EHHHRIEAE 4
10%~50% - X}EEZENRIPHRIEUEZ)H10%~30% - HRAREEERE
FRIWEREZ - BRBAIRRASF 2GS  BRBEREBERE FeAES
EBXRRBEWNEARMETBEZER -
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- BRF RN EFE FZIRRIBENRANERWA - BITHREZEE R0 A R
Z - HOURPBSERANENSERSY - EXEEFRERIRUESREEK - BR
—RES  BTRBZEREBRALRESENSERTRE - At - AESREEK
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AR - JERKR BT SR B ARMDRBRBREE ; R FRailER - K
B2 RERRMEZHNS AA SN BT B IMEGE ANRBIRHIRAREER - DUERA
B ZIREBR -

- RERIWEFE SN AEESRBUEESRABREGEETHAITEEENERETE -
ERAMERER DEURHNERRERZS R AEZZE N AIMETFNLERERE -
SEBEYR SERNEREEEREREZILE  ERENZAFEEREZREAS
BAXEESFEEEE/0% HEEEXRZTEABEXREESFEEEE20% -
meTEMEMEmUCDSEFERARNEEREENERRERZBERER -

- AEESWMEEHEER) RARBSHE(@# R X EEEMUEIHA - HBRHNEFHA)Z
PE R B IREREE | BFAERRRIERE (2R ) EBTEER) K AREHE
(B RaEEUEERBEZTHEBEEMELEZERNEGFE - AmETTHEHE
BRARBZERZ FHEE N - REBASORHMEETEGER) RARBET
BER)ZaEENEEETINERRRS - ERBIMUNEEL  EEIEEEN
ZETEEBZBRES 90%  BEFEALORNERRE (RELETEZEESZ
ARDREUEESREANOERBRR S ZEREMESHFRELRT FBERB
SOEBRBAEMBESRIUA ) - LURERBRUER AR S5 HABIGFE -

- REESTZHEESBRETFIERHEEMEIA - BRNFHR)BH R Liss7 %
RAEEN ZIFBERBRIEFRERN  ARTESTERENETFIEEE - 8=
ToEMBRERRERRTK ; MMEEIERTREN BN LARB (@R 2R
REEN  RIFERB R IR EEN  KEATBATHIR PR SR M=

70 Z BE R RIRAE -

K
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+1

1. ZFESBEREHEFERE=EHESRTRSZESRERINEES - T HhIWES
. BERIKRRERAGS(FEIRMES  BRHBEXRIRUES oKEESS) -
FRIREFBILEERY KRN ADTEBERSERE  AREEREREHFEE - Bt
REENREBRSE - XEEFURBZNESNE - BELENERR ZF AR
B - ZERREZENLEE - EXRTEHAN  BEEABME  XNAZTREEE
RHERE  HIEEEZFRNEZESHEREIREMTBEREI LR -

2. FRWEFESZERDIKENNESR  AXEWEIEMNEZRR - BILELUERE
MEMANSE  REBRAFEMARNESEXRNEFTWFEREE  ZERERE
EZERE  UREXREZWENKER - WRERERNZEREEN ZIEEN - HEHR
WEESFRIMNBREBRA/E  SeZEEERERBRZITRM - 2BUEARZ
R -

3. ZHMEBEETBEMAER - BENERITREUABSMREE - SIREBE—
EREWREFREL - EREEMINTARL - REAEUKBEREHAGER
(BE)% ERESESAIBA - EEDNED - LREREMEEERS - DISTEN
EER  BELEERERN  BREAREDHE  EREABRBSEZERY
BEARETE -

C AREEEZREABMEDN

1. FESAZEEELES  FTERENEFREENRZBHSRTRZZHRIWEES - 6@
MR BERES - HARBEAREHUSRREEREEKS -

2. AESEREFINEEFRIIFRESRES - NESEARRIERRZIFRTERE
Ao

- SHER®KBH

AEEBERE109F07H13HERKBHE - BEEHE=_TRASHUERSZREUSTRESEE
REFRTHRMBSENSEE

\\)tt

SR

C SHERLR

AEERGERBEUZFBROLCENTNEZEZESHERBR Y - BRKEQTERRH
ERBPENEI(SHNER) -
HEER
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(—) *EEEFURISREGRTREU/PRESHEERTERRBBFEE  BEF
BERKHENTEIE REAFBIECSRUISHEN  PBRESHORLIMSPES
BASTEEEUZABREESY  SREERSDWEMK " IMNEWSTNRZPHRINE, 2

MENMEGESE - WNSUERNAIINEFRPERSZ(JHFRES -

(D) AESHRERIREETTHEN 2R ITERN:

R
1. XEERUBA (AZFEH)  SX=aEEBEALEAETEARTERS

(1) B—WEBHEXREENZRTERAMEERSHATT
(2) B—=niBRaREUZRTERRETERTT

3) B ARBHERZREUZZTERRARESET

2. AEEZHIUHE SHEUSTHEBUESaEBEN 8TERAREHEHZXE
B

HRDRBEUBRaREMNFEERE - BN ERTREN S RIFERLE

DRUERFREEUZFIEEBERTE AR BB ZRTERBRIZLLRS!

3. AEEZZFRUERFIREE - RaRBUZRTERRUFEEUSFMTZERS

RTER  BTEFRRAEREE -
(=) FAEESPURZREPEFEEEELEFEE)NIALEREE

3. BEBANERNERKHNERS T ERNIREZERENUI)  BRERENZHFREF
BECGEEFEE)ERSARBRRTER ZzanZI - BT ZHRBFEEHLE

PEEBERBEZHBERNEZ -

4. BMOFAN  BEEFEE(ENFREKHNBRS T ERIZSEEUER)

EERaREUFRHRTERNELHENFEEEENES

BRUERI B

(1) FHEHEI~1FE(R): 2%

(2) HFAPELIE~2F(3E) : 1.5%
() HFAE2F~3F(3E): 1%
(4) HHRHEBA3IFE: 0%

FE1FEETEFESR  ~ESNBRERHNERESBERLEATH

EFEESHUAREEERNZE - FAHERRES)
+TH  HEPESH
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(=)

(—)

(M)

BEEHEERTIH (280 ) Ik PEABXRBEERIBRESSREN VHEETER
ank

1. WMEBHEBIRESNU: ARRRUSHERSS ; BERERNHFRSIEE
B REITE

2. HMEBTHEGERR)RAEEN  HARBRESHE ; HBERA R HN4RHY
RHMEEERETE

3. EEMBERHEEM  AFESEITE TR  BEEKNFHSE TSR TE

4. ARESHE@ER)ZZEEN  HABREASARBS S8 {2 ; HBEE KHNER
BARBERTE

AIRHE R  SRARFEEUZEEBITEROT ¢

1 MERTERZERNU . ABASHERSE LR, BREEKNFESHEEERE
TOEE -

2. MEBGHEER)ZHEEN  HARIVEBALNSBS 8T HBEREA RHNEBES
MEEERETE

3. EAMERAEEN  ABEAETAT TE  BREANBELAEZ TS ETE

4. N\REHE(ER)ZREEN  HARRSARBSEIT0E ; HBEE RHNERS

RUSIER T -

N

BEAREHERPEIECSTHRERFZEEUZEERITELR .

1. WEEEARE  HARAKBHA(SHBER)RHEEN : HMEBSTTE -
BEMERSTTE  MUHEEST T EEEHAR -

2. WMEBIEERHAREKHBEERZREN  AWEB ST TR  BBWESR
21 g UHEBSF T ERZERRR -

3. WEEBSHENRIE  MEEEHEGERR) HNRERIMETER R EEN  REREA
P EHERR S -

Fdi(—) ()~ (=) FiZARSR BRI REVZRERTER - NES

ERHERBUREERER SN  VETEEP, E2NBEUNERBBAESE

REMRE BEERBRRSRUSERENLLEATEEE (W EBATHME

EZBNBEX N ENEEEEFELREE ) - FEIR -
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AEEZHEEUZHE  PEARCEATPEREFER  LUREHASEE - RARPE
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HZEZESHERBIRLBER 75K - MNEE(SHNER)S - SR ABHRKELDZ S
BiE 228 —8 - BERRSRUR D RENRE ZNBGRAREUE AR NRZ
BRI - KERSEAREERZHNT - ERBFENHERWERZZHE - BRESHE
WELURBESRETHT - WESHEER - EERBRNNEFBREAESENREIRE - #&
FRERXSRANFERENEAENTEEE - AMEULR - FEEERFBHEASEBEL09F10
H198 -
NER(GHNBR)EZPEZESENUY - BB EERE - RESHERBLUS
EERETHN  VESHEER  ESRBEUNEFRSFEAESE  REREIHELHE
RENEREI - AEEKE o EBRYE L EML -

BHRSRRE ZRERERZ SRR

=HEER! ABFRRHASRRZRE(AHERIE) | BEE(SHBER)ZDRE (HEIE)

= GEES REESIV

e BRI ELEE

NG ELEE BEEEN

Bt

5 [B]&

FEEERUR R REENEAES A SERAES SRR REBRARENFEERE
ZANZ—  LSHABATELBEANSERE - BRAFAECERIZEARE - ERERR
R AETERRGMTELBEATESRFREZEE  KEATERI S ABRETERER
2 Xz ABPBHESFERERENE COnTHHASRERZE - fRARRRS - BRI
RERX5E  ReAPRELNR  BXNEsSAERELEBEEs 2 _ZEREH - HAIMEAR

REGERNZERERBBANZO - = - ENERBAXREEZEE °

AEESREIZRASRHZREUZERERELUERLRH (AIRFABLORHREBFKINEL
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HBATRNESHERBEZEREH ) A EESZR AR REBRAREWFEEBEINKREL
ERMELEFEENEY I ANBETHEREBINESENSHER  ESHERBSNEHE
CeFEHNWERINHFEEHERMIETE  AUNEREOSEHE2ER - EMWHFEE
AFALEEEE -

N #HE(SHNER)SHEENRSHEMNZED - BiRkEMARRASZRENWERER
RIEEFEE - Hth NI SHENUZED - AIFEREEFEE -

- BRRRRH 2R NEE

REREEAN THEERS ., BE  BEEEZERN  DLBFERPFAZIEAER - "&F
REGHEEESERTHERHEFBABERFRRERF  F29REE - KERIARESHEKRS
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ELEH  BZEARAEEEEN  USEBZRBEANREAZIIEHE - BELNEZ
BHNEEFRS - ER(A)ERE - B—EEBEHR - AEUR -
ARERRSZIRERERERER  FELRALHRAESISE+/\ - ERIEMAKNESSE
- BOERZFEE (M) BEAFES988HZHREA -

BEREXHIZESR

(—) ERERTIBACEXMEM ZIRITTERR - BAESRECEENRRBEFE]F
BEEBE-—ELAZEEREMERNINE ZE SR SMEEETS A AEEZET
EERBEXREREZESRSTS - HEEABRBEFELERSR - AELR - AU
HW—ELEH BRI AEHA—F+ _AE HEZEXAAESRELEELRERFEE
BEAPZN+ (2 ) ZHER - BEXREsgUZHERR=ER%  CEATIBRE
F—ATH (8 ) IREERTPELA NS EAEEZ—EA 2 EEREMRE
et e RESFEE ZAIRE - 0 EitiEz —EEEER 7 = B2 E P fE B 5 i & & HR
BEHAZER  KEQTIREVRA—BREB AP LASEILAS -

(Z) "ERERE. GREFEERELCEEFEEBEANZINT (&) ZEEREME
By ithE 2B S RS HIGNERTS AR RTEERBEFRMEREZESRS
iz - AR - KK EMA TR N ZRE - BahEERZHEREFLRS -
EIRIERESEFH KEATRERANEZEFRZEMEZEEZHAREE /TR A
[ ENEYN=

atl . BRI SEEMFELRENRS - BUERERRERS - JAiTrE R
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MiBRH . ZBREHS, EZBEERERS  ZBANKRALETEXRRE - AEBH "HRE
MERE . ZERERA -

A2 BRAHEERRLEESRBARS - BERRGRMEZARFLERSHIREW
B ZENER/LEEEXRE  A8H "REERE  ZEERA -

- RIBE

REEEBACZHEMGRAESFEEBESFEL2Z— 1O (1.50% ) ZEEXR - &FH
RETEtE -  WEAEEMUHESERGBN IR

- REE

AESESREBRBZRM ( STESINZEREBRBIEREA - REAZERRERM )

GBERAELFEEBESFENZO - M (0.24% ) 2R - BB AT ZEHRNEE -

BAREERIUHEBERANIR

A DW=

(—) AESABEKHABRESFIERIRERENZNE - A7

(Z) RAIL AESBRANNEE(ZHBAHNERE - DUNE)ZEHEB IR SEEN 2T

DEWERFENT

1. REPERBRINIBZRESRF  FESWESE - FIRWATIREEERE
DRIBAEE B RUENBE(ZHBAKHNER) SEHEBRRaEEU I nc
e - BEZBURHEEURERIINZECEREARFSHRZEER R EEN
ZEERERBR(GHE  BEER)RZBRBN/IEER - MIoRHARER
B A AN (SHBAHNER)ZEHEBREREN 2o n Bl
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B BRI G -A S 2000 4F 04 H 10 H 248,534,588.9 | TWD 19,870,005,094 79.95
TR BRI S -G - 2019 4F 09 A 20 H 76,467,324.7 | TWD 1,879,542,152 24.58
e EEN R R E G 2000 407 H 31 H 1,611,018,757.36 | TWD 20,765,657,392 12.8898
T EERRGEERICE (ST ES 2001 4E 04 H 03 H 198,886,904.8 | TWD 34,389,342,744 172.91
TR ARSI G-l 2002 4F 06 H 21 H 56,351,998.4 | TWD 2,439,294,975 43.29
R A RS- T 2015 4F 04 H 20 H 328,079.5 | USD 3,787,708.51 11.55
- e R SN e B e (=T ot 2005403 A 24 H 66,821,315.2 | TWD 1,215,049,345 18.18
LR IRE A AR S -A TR 2 2006 4 10 A 11 H 493,877,780.3 | TWD 5,418,670,579 10.97
TS IR N AR G- A JEH- 2 2007 4F 09 A 27 H 103,464,470.2 | TWD 1,711,816,420 16.54
TSR N THEA L G- R S-S 2 2021 4F 09 A 28 H 3,113,476.5 | TWD 34,053,793 10.94
TR R SR E (S S 2008 £ 02 H 12 H 307,177,449.6 | TWD 2,275,023,242 7.41
T B S LR S S 2008 4£. 04 F 24 H 187,605,142.7 | TWD 20,234,835,987 107.86
ZRE VIR BI R E A G A A A (B2 2008 4£ 10 A 17 H 287,579,537.4 | TWD 4,428,729,499 15.4000
LU EIHR ER A A A E-A AR E)- T 2016 4£ 10 A 28 H 171,732.0 | USD 1,867,264.78 10.8731
RO E 540 G R -B AN A LB )-Hr = 2018 /£ 01 H 09 H 1,508,128.8 | TWD 12,637,302 8.3795
VU B E AR SRS (R =l 2019 4£ 08 H 05 H 51,984,239.3 | TWD 511,348,906 9.8366
ORI EHA G RS- R R ER)-Hr =g 2021409 A 29 H 1,151,886.5 | TWD 10,969,010 9.5226
2 B RIS E s - 2009 4F 05 A 18 H 172,478,374.9 | TWD 2,758,479,265 15.99
2 NS - T 2018 4 09 A 12 H 822,215.8 | USD 10,190,023.00 12.39
FEIE R RIS L - A R 2021401 H 04 H 1,902,532.3 | CNY 10,072,863.19 5.29
RIS S S ERES 2009 4£ 12 H 01 H 70,964,147.4 | TWD 715,035,273 10.08
LT ER AR A S ES 2010 4£ 05 A 26 H 91,822,673.1 | TWD 1,263,187,323 13.76
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TR IR (4 SR G- A JEH (B RE)- = 2012 £ 01 H 02 H 347,778,305.1 | TWD 4,419,006,325 12.7064
LU U E A A S-B A H L B)- ek 20124E01 A 02 H 520,345,125.4 | TWD 3,679,123,889 7.0705
TR IUZR (S 4H SR A JEH (B ) A R 2014 £ 10 A 13 H 2,043,003.9 | CNY 28,436,711.72 13.9191
LR S E S G RS- EA AR ) AR 2014 4£ 10 H 13 H 17,305,980.6 | CNY 134,902,312.08 7.7951
LR B E S G RS- ER(HECE)- 5T 2016 4F 08 H 10 H 355,856.6 | USD 2,779,448.93 7.8106
LRI B EFH G A e-A B R R)-ET 2016 4£ 10 H 17 H 409,818.8 | USD 4,578,084.37 11.1710
R 2R U (540 S EL4-N fER(H LB )-Hr =g 20194E03 A 12 H 38,177,270.9 | TWD 305,817,216 8.0105
IR E S A FE SN ER( AR E)- AR 2019 4£ 05 A 07 [ 3,841,311.2 | CNY 31,859,426.60 8.2939
TR U 540 S SN RN B B)- 27T 2019 4£ 10 A 08 H 468,977.3 | USD 3,834,657.49 8.1766
ZHNRE A S G A E-A AR )2 2013 412 H 04 H 266,821,992.9 | TWD 3,812,452,348 14.29
ZHINRE A S G- BRI A R)- 2l 20134E 12 H 04 H 40,059,450.7 | TWD 422,824,994 10.55
ZREIRER A S G A e-A AR E)-ET 2014 409 A 16 H 59,540.2 | USD 859,513.00 14.44
LN A S G- BRI AR E)-E7T 2014 4£09 H 16 H 107,415.3 | USD 1,217,387.99 11.33
LU A DS AR -8 BRI HBCR)- ARHE 2015 4% 06 H 08 H 526,636.2 | CNY 6,668,686.41 12.66
TR TR A B A AP ST B ) 2019 4F 08 A 05 H 187,370,074.3 | TWD 2,389,164,259 12.75
ZRENRE A S G A R A BBl 2021409 A 28 H 3,583,866.5 | TWD 38,119,169 10.64
BRI A S AH A E-B1 R (AR E ) - = 2023 406 H 06 H 361,278.8 | TWD 3,778,458 10.46
TR FR RS EE-A iRl 2014 408 4 13 H 238,411,531.1 | TWD 3,860,213,174 16.19
LRI RS EE-FETT 2014 408 H 13 H 124,223.3 | USD 1,966,690.03 15.83
PFIUT R RAL G EE-P B2 2019 4£ 08 H 05 H 357,395,016.4 | TWD 5,017,804,554 14.04

WU R A SRR - 2 2021 4F09 A 27 H 19,585,792.6 | TWD 210,252,308 10.73
2N AU s - A SET () - 2015 4F 01 A 27 H 73,600,781.3 | TWD 785,822,377 10.6768
2k A 25 RS- B AN A R i 2015401 A 27 H 53,719,153.2 | TWD 320,607,039 5.9682
2N R R - A ST ()25 7T 2015 4F 01 A 27 H 153,296.7 | USD 1,801,962.97 11.7547
22 BB s 4B RN A LR )-2ETT 2015 4£ 01 § 27 H 438,549.4 | USD 2,891,297.41 6.5929
FENe R s - A E () A R 2015 4£ 01 H 27 H 497,276.6 | CNY 6,495,653.54 13.0625
ZE H A S -B A (H L R)- AR 2015 4£ 01 § 27 H 8,272,707.6 | CNY 54,020,065.53 6.5299
ZE B R - N JER (AR ) -2 2019402 11 H 2,192,594.4 | TWD 16,133,014 7.3580
22k B R s - N (B BT E) - A R 2019 4£ 04 A 17 H 815,267.4 | CNY 6,344,397.96 7.7820
e PR R - 2015409 A 14 H 77,490,175.0 | TWD 1,234,648,419 15.93

LRI B A N R 20154£09 H 14 H 3,289,009.7 | CNY 62,113,337.01 18.89
LR -5 TT 2015409 H 14 H 354,551.3 | USD 6,039,172.31 17.03
TR 2 B e - A JEH (B ) - s 2018 404 H 23 H 505,901,894.5 | TWD 6,409,092,949 12.67
TS R BB R A E-B BRI A B R )- = 2018 4 04 A 23 H 3,125,951,423.7 | TWD 25,791,326,537 8.25
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SRR B S A RS- A JERI (B A i 2018 4F 04 A 23 H 21,847,269.7 | CNY 313,781,372.96 14.36
RIS R S R A 4B A (AT E)- AR 2018 4E 04 A 23 H 194,738,662.5 | CNY | 1,566,303,012.34 8.04
ISR B S AR S-N R (F L ) - 2019 4F 01 A 04 H 1,016,132,628.1 | TWD 9,983,109,319 9.82
FRE R S B AR RS -N R (P L) - AR 2019 4£ 01 A 07 H 124,197,758.6 | CNY | 1,171,694,861.42 9.43
LRGSR R S EE AR S-N (AR E)-FET 2020401 H 03 [ 70,608,031.1 | USD 614,303,611.49 8.70
LU R % B A S-A JER (B RE)-F T 2020 4£ 01 A 03 H 3,573,166.0 | USD 43,987,093.22 12.31
RIS R S B A A S-B A A E)-27T 2020 4£ 01 F 03 H 7,409,635.6 | USD 64,200,565.87 8.66
TGS R D EE RS- C R RH)-HrE 2021403 H 02 H 99,454,092.1 | TWD 935,122,327 9.40
IRIERR R S EEEAS- C A EE)-357T 2021403 H 02 H 4,580,417.3 | USD 46,253,727.15 10.10
AT RSB s HS - AR B el 2019 4£ 05 5 03 H 169,200,374.5 | TWD 1,830,518,210 10.8186
A AR HA AR SR - B ARTE) =R | 2019 4F 05 H 03 H 80,884,748.8 | TWD 697,460,261 8.6229
AR T HA A SR SR - N ARTE) R | 2019 4F 05 H 03 H 125,953,928.4 | TWD 1,086,072,984 8.6228
RN A SR A - B IR T A B 2019 405 A 03 H 7,995,309.9 | CNY 67,702,906.96 8.4678
LA B ERrE AR A - N Y AR AR 2019 4205 H 03 H 21,149,516.1 | CNY 179,249,057.85 8.4753
LA ERrE AR A - B R BRCR)-25T 2019 4£ 05 A 03 H 3,162,421.1 | USD 27,684,445.84 8.7542
TSR RSB S - N R HlC )T 2019 4£ 05 5 03 H 11,783,311.3 | USD 103,169,423.36 8.7556
TR RSB s - AR BT 2019 4£ 05 5 03 H 851,908.9 | USD 9,924,854.60 11.6501
TR RSB s - AR ) A 2019 4 08 H 05 H 2,076,019.9 | CNY 24,502,913.32 11.8028
LS RIS 2 BB RS- A TR (B RE)- 2020407 H21 H 40,794,776.6 | TWD 421,929,460 10.34
s AU s 2 BB RS- B (AL B)-Hr =ik 2020407 H21 H 24,141,762.3 | TWD 213,711,178 8.85
T Bl Ues 2 B AR - N BRI H B = 2020407 H 21 H 10,014,591.0 | TWD 88,660,837 8.85
AR S B R HA SR 2 shs) 2020 £ 07 H 21 H 11,015,972.5 | TWD 105,218,235 9.55
AR S B R HB MR FIBC ) R 2020 £ 07 H 21 H 7,510,425.9 | TWD 61,347,439 8.17
AR S B R HIN N FICE ) TS B%) 2020 £ 07 H 21 H 6,486,224.0 | TWD 52,987,215 8.17
LA % B AR HA SR ) A\ B ) 2020407 H 21 H 1,326,694.0 | CNY 13,541,652.35 10.21
ORI BTG HB SR T ) A EE0ES5) 20204207 H 21 H 1,656,898.6 | CNY 13,411,760.97 8.09
ORI B HN R HIFCE)- A EREGE5) 20204207 H 21 H 2,750,386.3 | CNY 22,218,591.87 8.08
R R s S B R G- AR B E)-2E7T 2020 £ 07 A 21 H 1,341,998.9 | USD 13,413,235.85 9.99
TR R s S B A S B AN B E)-FE7T 2020 £ 07 A 21 H 1,251,096.6 | USD 10,280,583.50 8.22
LRI G 2 EE RS- N R HER)-27T 20204E 07 A 21 H 1,378,666.6 | USD 11,320,888.69 8.21
LR R A S A A Y () - 2020409 H 02 H 204,961,790.9 | TWD 1,943,997,287 9.4847
TR E SR A - B EAN B LB )- e 2020409 H 02 H 12,217,524.6 | TWD 95,281,375 7.7987
T A A RS- N SR A B)- s 20204209 H 02 H 4,681,827.8 | TWD 36,512,409 7.7988
AT AR A HA S ) ehs) 2020 4F 09 A 02 H 16,558,013.1 | TWD 143,006,609 8.6367
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AR AU AT HB SR S ) asseass) 2020 4£ 09 A 02 H 2,700,333.8 | TWD 19,498,622 7.2208
AR AU S HN e IS s ) 2020 4£ 09 A 02 H 3,817,098.0 | TWD 27,555,656 7.2190
AR A AT HA P - A S Chs) 2020 4£ 09 A 02 H 251,391.4 | CNY 2,328,947.46 9.2642
SR A e HB S HIITE ) A FSCR5) 2020 4£09 H 02 H 303,430.1 | CNY 2,236,100.87 7.3694
ISR A HN R HICE) A RS C5) 2020 409 H 02 H 554,535.8 | CNY 4,085,057.45 7.3666
LR S SRS AR O - AR (B RE)-ET 2020 4£09 H 02 H 274,635.3 | USD 2,529,403.51 9.2100
R LS SRS AE A S B AN BT E)-2E7T 2020 4£ 09 A 02 H 281,999.3 | USD 2,135,454.08 7.5726
T LS AU AE A S N R B E)-E T 20204£ 09 A 02 H 297,850.7 | USD 2,255,378.56 7.5722
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BEURIE 111/11/16 | w100 EREIA | 3/ W100
REIRYE Financial Reporting Webina — EREIER | 1.5/ | KPMG
111/11/17 | accelerating pace of mandatory
ESG reporting
BEURIE 111/12/13 | CFO Series ISR | 1.5/)\BF KPMG
Delia Poon
LANG 111/09/27 Markets of Asia (HK) & Grutcher LLP
Delia Poon From "E" to "G" - Where, How and | ZTEBFIZR | 1/\ES
111/10/20 Deacons
LANG Beyond - Best Practices
Delia Poon Application and Practicality of the TERGEIAR | L/\ES
111/10/20 Deacons
LANG Metaverse
Delia Poon What Businesses Should Know EREIER | 1/0\BS
111/10/20 Deacons
LANG About Cross-border Data Transfer
Delia Poon AllianzGl 2021 Global Compliance | TERFIAR | 1/)\iS Allianz Global
LANG Training - online Investors
111/10/21

*Training topics include Financial Crime,

AML, Data Privacy, Conflicts of Interest,
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Confidential/MNPI and Insider Trading,
Electronic Communications and Handling of

Complaints.

Delia Poon o RN | 1)\ External Legal
LANG 111/11/14 Training for Board members ﬁggﬂiskeol,
MATSUO
Delia Poon TEREIAR | 5/\ES Investment
LANG ICI Global Asset Management Asia Company
111/11/30 | Forum - Singapore Institute (ICI)
Delia Poon HKIFA webinar - “China PIPA’by EBEIAR | 1/ Egre‘gtmrr‘]%
LANG 111/12/05 | simmons & Simmons Funds
Association
Delia Poon HKIFA - SFC Briefing re Recent
LANG Inspection Findings, Liquidity m?/r;ftlr(:enft
111/12/07 | Management and Market Sounding | TEMEIAR | LI | o o

Practices & Controls Association

Delia Poon Taking Control of Your Well-Being:

LANG 111/12/21 | Mental Health and Wellness for RIS | 12518 :)nr:tc.::ftlzg Law
Attorneys 2022

Delia Poon Taking Control of Your Well-Being:

LANG 111/12/22 | Mental Health and Wellness for EEAIGR | 1N :)nr:t(i::jtizg Law
Attorneys 2022

Delia Poon Coping with U.S. Export Controls

LANG 111/12/24 | and Sanctions 2022 - Fireside Chat | fEBEI4R | 1/)0\i5 rnrjtci::fggg Law
- Russia and Iran

Delia Poon Coping with U.S. Export Controls

LANG 111/12/24 and Sanctions 2022 - Tightening I | 075/ Prac'tising Law
Controls on China: Developments Institute
and Prospects

Delia Poon Coping with U.S. Export Controls

LANG 111/12/24 and Sanctions 2022 - The R | 0.5/ Prac.tising Law
Enforcement Environment: Institute
Perspectives from the Authorities

Delia Poon Coping with U.S. Export Controls isi

LANG L11/12/24 and Sanctions 2022 - Ethics ERElR | e :Dnrjtci::‘s;zg -
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Considerations in Trade Controls
Practice

Delia Poon Blockchain and Digital Assets 2022:

LANG 111/12/24 Key Issues for the Digital Future - s | L | Practising Law
DeFi: Decentralized Finance and Institute
the Future of Financial Services

Delia Poon New Developments in Climate

LANG Disaster Response & Resilience -
Climate Solutions for a Better

111/12/24 | Tomorrow: Environmental, Social, | ZEBEI%E | 0.75/)\fF :Dnr:t?::j:zg Law

& Governance (ESG) Practices and
Climate Change in the United
States

Delia Poon New Developments in Climate

LANG Disaster Response & Resilience -

111/12/24 Extreme Heat and Building I LIVE: pra?tising Law

Resiliency: Supporting Vulnerable Institute
Communities Amid Devastating
Climate Change

Delia Poon Blockchain and Digital Assets 2022: ici

LANG 111712731 Key Issues for the Digital Future AR | 52508 rnrjtci::ftlgg o
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EEER EEhiERE EEFEEEETT) EEZR (%)
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RBHENKR S EFTAELRLER
BHERZH@B L

(REBEZ)
112412431 8

B % 5 AR WA G L L& BT AR wELAUE L) 1L F e (%)
['IRST HORIZON U. 8.
NATIONAL 206,075 721.0431 148.59 6.65
gmGROUp CAPITAL U8, 165,632 877.1769 145.29 6.51
ATHENE HOLDING LTD U.S. 165,775 744.4017 123.40 5.53
AT&T INC Pfd U.S. 141,100 606.4016 85.56 3.83
WELLS FARGO & U.S. .
CONPANY Z 116,100 612.5486 71.12 3.18
SYNCHRONY FINANCIAL  [U.S. 129,175 530.1788 68.49 3.07
UNITED STATES U.S.
CELLULAR C 102,454 597.7958 61.25 2.74
CAPITAL ONE U.S.
FINANCIAL €0 110,000 542.1654 59.64 267
FORD MOTOR COMPANY U.S. 80,000 720.1211 57.61 2.58
APOLLO GLOBAL U.S.
MANAGEMENT 55,000 844.2905 46.44 2.08
SEMPRA ENERGY U.S. 50,000 767.7603 38.39 1.72
ENERGY TRANSFER LP U.S. 50,000 762.2280 38.11 1.71
CITIGROUP INC L. S. 45,625 787.7381 35.94 1.61
TRUIST FINANCIAL U.S.
CORP 51,375 618.3882 31.77 1.42
TPMORGAN CHASE & €O [U.S. 50,000 630.0675 31.50 1.41
U.S. 1,518,311 1,043.10 46.71
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(R&E#)
1124124318

s
g

fa # K5 R L AR #HELR|(EE L) | & F )
US00912XBK90 AIR LEASE CORP U.S. 43.12 1.93 %
US025816CHO0 AMERICAN EXPRESS CO U.S. 102.95 4.61 %
US060505EU46 BANK OF AMERICA CORP U.S. 61.83 2.77%
US1248EPCN14 CCO HLDGS LLC/CAP CORP U.S. 87.47 392%
US254709AQ15 DISCOVER FINANCIAL SVS U.S. 98.86 4.43 %
US29250NAWS6 ENBRIDGE INC U.S. 28.57 1.28%
US29250NBC83 ENBRIDGE INC U.S. 91.22 4.09 %
US446150AT138 HUNTINGTON BANCSHARES U.S. 105.09 4.71 %
US59156RBS67 METLIFE INC U.S. 139.13 6.23 %
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W8 B MBI 34T RS R E A 2 A (SRR
AMARER RKAESL) REL P ERE —Z S BB RGP E 2 Ik
BAFREHRRF AL LBRule |[MAR T 2155 L5 BHR4 M
BAERRBEZ AL P ERBABTRET 2 AS S 88 4
ERTERFTEIN AR TRELANEAFRE QI AH - s
AEBA-#H Mt RO L AASaRIzIRE L EEE
BREPBASZBE B E - EE Ao s 5Ee. FEAHLERE

~
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HELREBA ARSI EL2BAEFAEFTARET 7 LN
F(AIn Lk ABRENAE-FAREZ RS BARBEALSFT
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(Z) AASHTHEHFREERIEMNERAABIELEELE > F-FHER
TR TR Fl BB M AE -

(w) AEked HAER A4 - BraW AN A (S HBAHENSA) - AR A R HA
WA AR SR S AT B B AEABEARNEA (S
IBAINSEA) & B E /it F FERBHAMFRAA - T EeK
BB AF AW A derin ) E RS SN ABEY ANEA (SHBAINSG
RS HME M2 T B S - EREARIZCEFRTFA GO
BEABE (ST - BER R 2 HRD S EHES T HARE
ABEM AN (A HBAHNSE A ) &3 18 %3 & 4 E 42 7 4 Al
& TEHBHAELBIED ANGEY (SHBRINSEA ) L sHE BB 2 &4
Y AN T ERBESAKENEENBEERRT LA ELOERT
AAERRIENREERSE T2 CERRRATATAERE
Z e BEE > FEHAALSBEY RNEN(SHBAINSEY )L
SRS A ER 2T B S L AFRENET 5 RS
BN RALAAT AREN0BE  EARLMMATAT L
MR ESRIASSH AR - EEA TSR
FE 2 e TR R S N o = B - O O B

(B) AL &2 BHEMMAREMR  AEFETEREZHG LN 25875
FEHPAR AL  AASFEABATIIMEE ¥ 8 FHABRNITE
WA ELN R BILBEAA  REREBEELT THILAE

iR EAEZ ARART

AHERENRA 25246 BaAAb2 B8R AN TERHEN
CEREM A AL ERRY

B AMBRAMERZER G S ERA L T o RAFARAS WEFAR
FEEREMMN Rk A -

(=) BN
AR ERAGREELAREC AL ZANES - HETHETAY

BRAGLASMZAL WESTARBNELESHENMRAR
REmY -
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LERFARILZAGH  MAZIRTEBFLEANME ) A HE
HBHTHL AERRRAAFAKCERTANERR AL -

LHEMNBENSEN R LB R ERAF BB ZEE U EaFRE
Beri L7 0 28 &1 Fn (Bloomberg ) &% %45 (Refinitiv)
BALBHESAT EMABETHEBEELE  EHC ¥ - £
BEEEETRE  EALHEMAE HEYELT R ALRIEH
BEERE  REENNLFL ML RS - 8ENIREE
BB i PEEaeRB A BEAE - BB AMZ
ER WA THRETABERES -

JREAREEMNNREAF E TR RGBT R TR AH
BEFEBZIRE AN B R B ENHE R
B e

(= #

UBRAz S HEgd S YA b B g - BRUHEATER
Blorf] L4 9 % & 1 E4 (Bloomberg ) BLis = £ o 0 AR45 485 £ -
MBGRAEHETRARBEZ RS LA BERYG RBEH
(Refinitiv) ~ ICE Data Service # XL H#H F o2 Eun Lok
BEERAE HEVBLHANALRBAALETRY - nisvE@n
AT RAE T FERAE - SN AREEE 2 E NI RE A
SERAFREAGREZ OFEEEE - RESHMITT A Ak
FEALHBRH AT HETRRFELAAR B AL EHT
HBRAK - LEFEREFEAFLOEREAMGHHE L - THESE
AAMZER  HARETRETAES -

(m) %X 5 ¥R
ARPUMER LR - A FXGHRLFAZEFHA M ER
Atk ERETHRAAHZABRER  HAECERETLAAERBR &

Az EERABAELBREAYmMAL 2R ARABL  FIAHEAE
REAWEEE -

(E)EMIELS

BHSESAGUH AT ANET 2R EERAR B3t B €85
BERHERNEcHMRENLEMER FuUgLHs K Ex-

208



W FRGH A - FHBBEARIE T EERR

AESHEARGREG - EFNAEERETHAEATH B AL AR P
W ERZHE - AR AMARFEEE ERALBRAMST - HEA
e AR PSR AR LG E TALRSETAAEY -5 Ao
IHEHAKE T A A AR SR L E AN AR E AL AL TR
REVEAGHEHLE B EALL IR EA TS EH BEBRE -

B ~BBAE L)
(— It AZ L BA

i3] 1% A A o ok A o OB
BRSSP AELzEIENT
(Zmris)
()R BHBAMZEAL Y EE
l. & ® %
111 ¥ B 110 E )i

SRHRTE $ 47, 447, 679 § 61, 546, 710

2. BfFmEg

11t 12 431 8 110 %12 A 31 B
M 5 3,387,830 § 3, 298, 598

N BATAER

111 % 192 £ 31 ®B110 #%£ 12 A 31 @
B g B % & W AEHERSWAE % & W O HEHREELH
#H2H $ 3, 902, 011 $ 24, 182, 295
ARM CONY  786,112.57 3,464, 898 CNY 1,644,183, 14 7,143, 911
% & USD 5 884,870, 41 180, 697, 247 USD 5, 450, 536. 86 150, 927, 027
§ 188,064, 156 $ 182,253,233

4 - 3

FEAPTERBABE NG M Bl - RAEES S HEE 0910455815
EEMAE TR ELZZNHE  ANERUAFLEFENFETLEEH
HHEAS AufaitboRiH Al Bz R THFFHLE - Lk
AAUANZETRBRFEEAM - FALALRENESEFZRA M E
WA E Q2 HFH o B G ARATITRBESERE S FRFEE
AR -
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A g ERARE

ARG BHERTERRAORATE » AED RO/ EBIT LN 5 AL EBAEZ R
B B NEALGR BT ABME REEE 1.50%R0.24% % 8 R4t
B ¥ALH -

N ABIATAZBE

(=) AALPREA 111 £ 110 £ 12 A 31 s ARBSFFRERNTH
RERFREORFLEMIBER RO HAEFH ol T

WP B E A

111 i 12 A 31 A

& H M E R E S Y " B £ 3| #1 2]
A RS CNY 37,500,000 6.9245-7.1960C3x1) 112.1.31-112.4. 11
AEAL USh 6,300,000 30.9220-37, 83000 2) 112.1.11-112,2.23

110 + 12 A 31 5}

A Mg k% F e EH & B R # H

HEARE CNY 71,800,000 B6.4265~6.5004(% 1) 111.1.13-111.4. 22

AR USD 12,700,000 27,7616-27.8746(3£2) 111.2.24~111.4.22
BRI E R AR

111 % 12 A 3l ]
e H % " A H F A BEH X E F # 2]
RAEARE  CNY 18,000,000 6.9130-6.9257(s£1) 112.2.7-112.3. 14
ik USD 1,800,000 30.3050-30.4700(3£2) 112.2.8-112.3.9

] ABALBARE 2 AMBILE -
D REAAME RN R -

BB I AR 1104128 3] RS2 A ELMERBREAZ
SRy 5 536,016,538 %$4, 085,836 0 FA S HEAMARE TS T
WA EEWERETE, RE 11 FA 1104512 A 31 A k& di
SFESHERFAEL LS A AI094, 060 RS0 - FEF A B HES
Lz TR EET R AN, AL ZRTERANE SN A
$6, 322, 478 & $4, 085,836 R 7S F A AR B L2 T AFREAR
B8 AT - ERR NI FRI0F1A1 8212831 gesFz
BN BSGME L2 CFINE B S A8 A$46,945, 352 BAH %
$14,617,428 » AN FFABES A "CEREARE | HT -
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SEERGHBLEBBNEY FHBEFEHRAEREHEL 2RSS
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(A\) AASAFEAP B2 LR TERGHEAR

AALRE— B EBRIBWEFEV|ANFAEDTZTH B
BHPLREERAFEERDT ¢

LEBEE
BE-HTHEE
HH-HTR AR
S 7
BATATH
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£ 7
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£ 7
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S 7
BB ERETA
% F
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B4R EBER
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o

JEAT B S B AR
£ i

B EEFREAR
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212

£ 12 3 2|
& & _HE 23 £ B &
36, 749, 334.3%  30.708 § 1,128, 498, 561
39, 221, 139. 27 30,708 1, 204, 402, 744
5,884,370.41  30.708 180, 697, 247
1,712,202, 68  30.708 b2, 578, 320
89,422.91  30.708 2, 745, 949
522, 855,82  30.708 16, 095, 857
75, 7%8. 73 30,708 2,327, 628
276.07 30,708 8,478
59.98 30,708 1,842
962.83 30,708 29, 587
129,148.27 30.708 3, 965, 885
500, 800. 00  30.708 16, 354, 00C
6,428.63 30,708 197, 380
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110 #£ 12 A 31 H

y E® & HE EH £ W & =
SBEE
B - Ag e
£ 7t $ 57,411,6%3.31 27.690 § 1, 589, 728, 680
& F-a A
3 7 04, 788, 725, 65 27. 690 2,610, 854, 813
BHTER
£ 7 5, 450, 596. 86 27, 690 150, 927, 027
JE i A% F|
£ . 69, 048.33  27.690 1,911, 048
e F] B
£ P 1,209, 216.95 27.690 33, 234, 007
B BEETERE
% 7 R7,470.78  27.690 9,492, 066
a8
JEAT E A EE
£ 7, 1, 646, 605. 56 27. 890 45, 594, 508
BAERXEEREH
£ . 434,527.56  27.690 12,032, 068
AT 3 A&
E S F 198,012.56  27. 690 3,821,568
BB 3
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T RHEA

AEAHBE I SRS B2 25 FH T 55 B84, 711 A$11L, 278>
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RMEAE SRS EEAAS- DEV(ARL)-HEE

EHE B EfoEA HaaR HHEmEL

e & B 4 S B A 4 3O 2 H & B OA B & 4
111.01.27 % 0.0425 § 1,255,666 110.01.28 § 0.0425 $ 1,877,082
111, 02. 24 0. 0425 1,255, 502 110.02. 25 0. 0425 1,702, 675
111,03. 30 0. 0425 1,244, 607 110.03. 30 0, 0425 1, 681, 938
111, 04, 28 0. 0425 1,231, 738 110.04.28 0, 0425 1,629, 335
111, 05. 27 0. 0425 [,216,511 110.05.27 0. 0425 1, 607, 862
111. 06, 29 0. 0425 1,211,971 110.06. 20 0. 0425 1, 406, 018
111.07. 28 0. 0425 1,173,840 110.07.29 0. 0425 1, 293, 771
111.08.30 0, 0425 1,145,444 110.08.30 0, 0425 1, 300, 858
111.09.29 0. 0425 1,131,518 110.09. 28 0. 0425 1,282,377
111.10. 28 0. 0425 1,209,425 110.10, 28 0. 0425 1, 302, 334
111.11. 29 0, 0425 1,141,528 110.11.29 0. 0425 1, 251, 630
111.12. 2% 0. 0342 899,487 116.12.29 0. 0425 1, 286, 697
RHENNSSEFELS NN A®mA)-HEH

W gE HEBEME L M EaE FELEL

M B B & #oE R & BB E A e ¥ it & 4+ B
111.91.27 § 0.0425 § 590,976 1i0.01.28 § 0.0425 § 648, 621
111. 02, 24 0. 0425 586, 178 110,02, 25 0. 0425 626, 231
111.03. 30 0, 0425 581,461 110.03.30 0. 0425 616, 992
111.04. 28 0. 0425 586,999 110.04.28 0. 0425 617, 575
111.05. 27 0. 0425 082, 529 110.05. 27 0, 0425 616, 729
111. 06, 29 0. 0425 581, 016 110. 06. 28 0. 0425 612, T80
111,07, 28 0.0425 574,319 110.07.29 0. 0425 602, 913
111. 08. 30 0.0425 580, 36¢ 110,08, 30 0. 0425 60O, 568
111.09. 29 0.0425 580,557 110.09.29 0. 0425 586, 362
111.10. 28 0.0425 582,316 110.10.28 0. 0425 593, 019
111.11.29 0.0425 563,662 110.11.29 0. 0425 582, 009
111,12, 29 0, 6342 473,588 110.12.29 0. 0425 573, 359

~ 1T ~
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ZHEH NS S EEEAS HB AR 8- #HEH(an)

nErw B EMLEE WHESE BE@aad

B A & A & & B OB E A % o E &
111.01.27  § 0.0425 % 404,307 110.01.28 % 0.0425 § 426, 351
111,02, 24 0.0425 391, 426 110.02.25 0. 0425 404, 774
111.03. 30 0. 0425 392,564 110.03.30 0. 0425 437,137
111, 04. 28 0. 0425 388,984 110.04. 28 6. 0425 425, 889
111.05. 27 0.0425 384, 363 110.05.27 0. 0425 473, 752
111. 06. 29 0. 0425 385,804 110.06.29 0. 0425 1,028, 388
111.07. 28 0. 0425 382,105 110.07.29 0. 0425 1,034, 765
111. 08. 30 0. 0425 403, 806 110.08.30 0. 0425 1,012, 899
111. 09. 29 0. 0425 406,076 110, 09.29 0. 0425 1, 001, 406
111.16.28 0. 0425 408,582 110.10.28 0. 0425 1,033, 879
111.11.29 0. 0425 354,204 110.11.29 0. 0425 1, 0086, 502
111.12.29 0.0342 284,020 110,12, 20 0.0425 407, 691
WG EFERS INBA(ARE)-FERGER)

W aE BF e d WEasi HETEL

B B 3 & e & 4 ¥ & A A & #®OE_A b B
111.01.27 § 0.0425 $ 360,018 110.01.28 % 0,0425 $ 454, 852
111.02. 24 0. 0425 360,103 110.02.25 C. 0425 451, 609
111.03. 30 0. 0425 357,097 110.03.30 0. 0425 460, 528
111.04. 28 0.0425 351,785 110.04.28 0. 0425 457, 717
111.05. 27 0. 0425 349,661 110.05.27 0. 0425 434, 355
111. 06. 29 0, 0425 348,472 110.086.29 0.0425 427, 411
111.07.28 0. 0425 346, 247 110.07.29 0. 0425 410, 568
111,08, 30 0. 0425 346, 245 110.08. 30 0. 0425 373, 033
111.09. 29 0. 0495 346,245 110.00.29 0.-0425 370, 908
111.10.28 0.0425 352,074 110.10. 28 0.0425 372, 376
111.11.29 0. 0425 347,832 110.11.29 0.0425 368, 439
111,12, 29 0.0342 268,018 110.12.29 0.0425 370, 504

— 18~
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MM E S EEAL S HR A (A m e - ARBGER)
o ym B E A f

oy En BERMAA

B B A & BOAEL S & BB e R % W OE_B & 4
i11,01.27 CNY 0.0717 CNY121,541.68 110.01.28 CNY 0.0675 CNY109,701. 98
111, 02. 24 0.0717 120, 687. 47 110.02.25 0. 0675 105, 770. 89
111.03.30 0.0717 267,076. 51 110, 03. 39 4. 0675 107, 097. 89
111, 04. 28 0.0717 119, 716.41 110.04.28 0. 0675 103, 302. 11
111. 05. 27 0.0717 118,8%9. 69 110.05. 27 0. 0675 98, 342. 98
111, 06.29 0.0717 120, 826. 88 110. 06. 29 0. 0875 97, 759. 96
111.07. 28 0.0717 120, 296. 27 110.07.29 0. 0675 108, 583. 42
111.08. 30 0. 0632 104,918. 40 116, 08. 30 0. 0675 108, 507. 87
111.09.29 0. 0633 100, 058. 77 110.09.29 0. 0675 106, 716. 81
111.10, 28 0. 0467 73,488.12 110.10.28 0. 0675 108,031, 88
111.11.29 0. 0467 73,650,47 110.11.20 0.0717 124, 669, 77
111.12.29 0. 0467 75,221.28 110.12.29 6. 0717 124, 313, 81
EWMAD U BLEEAL S INSUASE)-ARBGEE)

WEHE HBEMEL WH i HEGEd

B & H & AL & & BB A A & R S |
i11.01.27 CNY 0.0717 CNY239,904.22 110.01.28 CNY 0.0875 CNY257,324. 76
111.02. 24 0.0717 239,375.98 110.02.25 0. 0675 258, 806. 63
111.03. 30 0.0717 239, 240.86 110.03. 30 0. 0675 271, 218. 18
111.04. 28 0. 0717 239, 403.54 110, 04. 28 0. 0675 265, 406, 14
111. 05. 27 0.0717 234,578.40 110.05.27 0. 0675 264, 907, 27
111.06. 29 0.4717 235,995, 04 110.06.29 0. 0675 248, 197. 23
111,07. 28 00717 236, 577. 33 110.07.2% 0. 0675 251, 180. 07
111.08.30 (. 0633 208,334, 34 110, 08. 30 0. 0675 235, 913. 51
111.09.29 0. 0633 206,373,790 110.09.29 0.0675 201, 602. 69
111.10.28 0. 0467 146, 384. 85 110.10.28 0. 0875 204, 232, 58
111.11.29 0. 0467 147,063. 28 110.11.29 0.0717 224, 749. 97
111.12.29 0. 0467 146,034. 93 110.12.29 0.0717 236,571, 14

—~ 10 e
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FEMEN RS ETALL- BHD(ARE)-AC

MRS B RMEE wHE s BER@ER

B & B £ B R B 4 W% & B & # R 5 & %
111.01.27 USD 0.0467 USD 57,834.00 110.01.28 USD 00467 USD 65, 710. 56
111.02. 24 0. 0467 58,498.99 110.02.25 0. 0467 66, 484. 52
111.03. 30 0. 0467 61,4%0.25 110.03. 38 0. 0467 64, 830. 04
111.04. 28 0. 0467 £1,102.83 110.04.28 0. 0467 61, 702. 3%
111.05.27 0. 0467 60,030. 94 110.05. 27 0. 0467 60, 001. 98
111.06. 29 0, 0467 59,358. 08 110, 06,29 0. 0487 59, 309. 03
111.07. 28 0, 0467 5B, 781.49 110.07.29 0, 0487 55, 348. 55
111.08.30 0. 0467 58, 779.4H 110.08. 30 0, 0467 55, 883. b4
111.09. 28 0, 0467 56,018.91 110.09.20 0. 0467 56, 813. 47
111.10. 28 0. 0467 58,965.36 110.10.28 0. 0467 b8, 072,41
111.11. 2% 0. 0467 58,568.35 110.11.29 0. 0467 56, 853. 59
111.12. 2% 0. 0467 59,452, 46 110.12.29 0. 0467 b6, 920. b4
EWANUESET AL NRA(AmRE)- A

WEahe HEAmL BHEaE SEMREE

B & B & MR B 4 WK E O & % OfL 8 & B
111.01.27 USD 0.0487 USD 7%,657.16 110.01.28 USD 0.0467 USD 95, 797. 31
111.02. 24 0. 0467 78, 710.60 110.02. 25 0. 0467 a4, 982. 85
111.03.30 0, 0467 30,283.08 110.03.30 0. 0467 96, 271. 41
111.04. 28 0, 0467 7%,133.3% 110.04.28 0. 0467 96, 553. 51
111.05. 27 0. 0467 78,535.72 110.05.27 0. 0467 95, 753. 10
111, 06. 29 0. 0467 75,560,067 110.06.29 0. 0467 02,142.19
111.07. 28 0. 0467 75,311.46 110.07.29 0. 0467 88, 695,47
111.08. 30 0. 0467 74,019.89% 110.08.30 0. 0467 85,173. 38
+HL09. 20 4. 0467 73,575,657 110.069.29 0. 0487 82, 74b. 94
111.10. 28 0. 0467 72,883.32 110.10.28 0, 0467 82,131.77
111.11. 29 0. 0467 72,550.05 110.11.29 0. 0467 80, 465. 46
111.12. 29 0. 0467 69, 595.81 110.12.29 0. 0467 81,002.02

~ 2 ~
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MFEERARSRBENNHI—ZFt B2E RSB EEABR5 RSB AR ZESBHRME -

MNZESHFEEZ SR - LARSEAZESZIYAE BE—HEEERBEEES I XEE
BAIEUKEEA
BEERARES LS
BE SERERESSHEGFARTT) canen Eaﬁhfégezx
EES =
REERREN Efit ) EE 1
L= 7T
B BE % e At 19 (FE)
(& ETF) (%)
SEERLEAESRGA
33,781 | 358,486 0 392,267 | 0 0 0.00
FRAT
B |ERABEERGARATD | 121,881 | 114427 0 236308 | 0 0 0.00
L |BANK OF AMERICA 40,494 | 184,760 0 225254 | 0 0 0.00
B mimntesfores
0 214,854 0 214854 | 0 0 0.00
RATAIESH AT
TEEBRBESROERAS | 0 207,937 0 207,937 | 0 0 0.00
B | EMESROAERAT 28456 | 184,200 0 212,656 | 0 0 0.00
E# |Barclays Bank PLC 199,945 0 0 199,945 | 242 0 0.00
=7 |WILLIAM BLAIR & CO 40,875 0 0 40,875 | 56 0 0.00
ENAT |BTIG HONG KONG LTD 0 18,801 0 18801 | 0 0 0.00
—F |aEERLBRESROE
6,309 | 5,050 0 11359 | 0 0 0.00
It |RAT

BEE2ET | AEERET
HihEi5%EIRE & -

218



(K]

=
U SRS PN & e




