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L)) GA W e doh T EE o
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A e pn(FAPpH112£9 7 307)

(- ) EFARIFLEFTED ~ £3F8 b

-~ £4F EFA
RATE P 20 4 R S = N L (9
(Fr o ) A (%)
L 0 -
1’% = 3,212,149,694 95.07
ANy 282,068,055 8.35
B FARFE G2 (115,623,218) (3.42)
AT A 3,378,594,531 100.00
(Z)RFE- R EFIREETAYETAL- 1L F 1 &
(Z)HRFHE-FX &AL ARERA2Z- K
. v e we i LEFT A
R 2 L A5 o o
PE e L (77 ¢ %) A
US TREASURY N/B 3% 15FEB2048 US TREASURY BOND 292,746,953 8.66
US TREASURY BILL 0% 240CT2023 US TREASURY BILL 257,198,339 7.61
US TREASURY 3.875% 31DEC2027 US TREASURY NOTE 223,608,753 6.62
US TREASURY 4.5% 30SEP2030 US TREASURY NOTE 201,168,619 5.95
US TREASURY 3.625% 31MAY2028 US TREASURY NOTE 167,521,112 4.96
US TREASURY 3.375% 15MAY2033 US TREASURY NOTE 117,940,221 3.49
INTL BK RECON & DEVELOP (REG) 0.75%
11MAR2025 FIXED RATE BOND 113,286,431 3.35
EUROPEAN INVESTMENT BANK (REG) 0.375%
SEMAR2026 FIXED RATE BOND 111,039,017 3.29
ENTERPRISE PRODUCTS OPERATING LLC (REG)
7 55% 15APR2038 FIXED RATE BOND 86,810,177 2.57
US TREASURY 3.5% 15FEB2033 US TREASURY NOTE 78,024,806 2.31
BENCHMARK MORTGAGE TRUST (SER B24 CL MORTGAGE BACKED
A4) 2.2638% 15MAR2054 SECURITY 75,473,685 2.23
NISSAN MOTOR CO (REG) (REG S) (SER REGS)
4.81% 17SEP2030 FIXED RATE BOND 69,909,508 2.07
BANK 2019BN23 A3 2.92% 15DEC2052 MORE@?SEIE/?CKED 67,951,745 2.01
SLG OFFICE TRUST (SER OVAX CL A) 2.5854% MORTGAGE BACKED
15JUL2041 SECURITY 63,032,087 1.87
BARCLAYS COMMERCIAL MORTGAGE S (SER MORTGAGE BACKED 60.534.040 1.79
C12 CL AS) 2.902% 15NOV2054 SECURITY = )
AVOLON HOLDINGS FNDG LTD SER REGS (REG)
(REG S) 4.25% 15APR2026 FIXED RATE BOND 60,494,818 1.79
US TREASURY BILL 0% 050CT2023 US TREASURY BILL 51,583,918 1.53
UNITED AIR 2020-1 B PTT 4.875% 15JAN2026 SINKING FUND 50,150,871 1.48
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ANGLOGOLB{g?#;gngLC3J5% FIXED RATE BOND 46,865,212 1.39
ENLINK MIDSTR(IE),i\j\(IJ ISAZ\(F;LNER (REG) 5.45% FIXED RATE BOND 39,032,984 1.16
DANONE SA SER REGS éFéEG S) 2.947% FIXED RATE BOND 38,951,342 1.15
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A 6.54%

BBB 18.53%

BB 4.19%

Hu 234 4.92%
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(Z) BTt EREERASHI(%):

£ R 102 | 103 | 104 | 105 | 106 | 107 | 108 | 109 110 111

s A2 #3 N/A| N/A| N/A| N/A| N/A| N/A| N/A| 270 -2.53 | -5.59
. | AD#E% N/A| N/A| N/A| N/A| N/A| N/A| N/A| 269 -2.66 | -5.65
r;; N2 #g % N/A| N/A| N/A| N/A| N/A| N/A| N/A| 270 -2.63 | -5.60
ND #3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 269 -2.66 | -5.54
A2 3g3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 430 029 | -14.91
% | AD#E3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 429 0.30 | -14.90
~ 2 4% N/A| N/A| N/A| N/A| N/A| N/A| N/A| 430 0.19 | -14.83
#4 | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 429 0.30 | -14.90
. HA N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.80 2.67 | -14.88
N AD #3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.88 260 | -14.64
" N2 #3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.70 2.58 | -14.73
ND#3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 477 2.59 | -14.56
A2 %3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.10 -0.10 | -15.98
i® | AD#3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.20 -0.21 | -16.07
| N2#3l | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 3.70 0.19 | -15.90
ND #3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.00 -0.11 | -16.09
L | A2 N/A| N/A| N/A| N/A| N/A| N/A| N/A| 5.19 427 | -12.19
i AD #3] | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 5.14 417 | -11.91
w | N2#3 | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 519 512 | -11.91

i
D#4l | N/A| N/A| N/A| N/A| N/A| N/A| N/A| 4.94 472 | -11.98
TR KR ¢ Lipper® 4p(111/12/31) » 4443 IR 13 BT -
109+ R 2 dF 5 fidp p A & & 2 P (109/10/06) % § # & 2 3R 5 o
(Z)oBREPEArp5-Fh oA A EETAGERTZ B~ B -
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—ENZENTENLEZ AL P ARE 2 R R (%)
B B 2 1B - & z & IE - & PR
= p
A2 57 -0.41 0.52 1.46 NA NA NA -2.70
sam AD #773] -0.42 0.46 1.35 NA NA NA -2.91
N2 &3 | -0.31 0.62 1.46 NA NA NA -2.80
ND %% -0.30 0.58 1.46 NA NA NA -2.80
A2 i3 -3.86 -5.11 -0.23 NA NA NA | -12.80
. AD %3] | -3.85 -5.07 -0.18 NA NA NA | -12.76
T Twawmu | 386 -5.11 -0.23 NA NA NA | -12.80
ND %73 -3.85 -5.07 -0.18 NA NA NA | -12.76
A2 57 -4.58 -6.51 -3.31 NA NA NA | -12.31
Caw | A0 | 474 -6.55 -3.09 NA NA NA | -12.09
N2 %73 | -4.58 -6.51 -3.10 NA NA NA | -12.31
ND # % -4.62 -6.55 -3.10 NA NA NA | -12.11
A2 57 -4.30 -5.80 -1.97 NA NA NA | -15.42
gu [ ADFA | 423 -5.73 -1.90 NA NA NA | -15.44
N2#3] | -4.30 -5.80 -1.86 NA | NA | NA | -15.42
ND #f3 -4.37 -5.86 -2.04 NA NA NA | -15.65
A2 477 -3.20 -3.49 2.54 NA NA NA -3.39
saw [0 | 346 -3.67 2.41 NA NA NA -3.44
N2 473 -3.27 -3.46 2.30 NA NA NA -2.50
ND #3 |  -3.19 -3.42 2.65 NA NA NA -2.94
ALk R ¢ Lipperi®4p(112/9/30) » 4b4p IR K12 o L £ 2 > p 5109107 6P -
(z) BiTTEREERAEZ T Y 5
£ R 107 108 109 110 111
A N/A N/A 0.43% 1.78% 1.78%
ARSI Vet a TN 23 BSOS E LIS et I NS %
GRS R I RE Y EEFEAG G E) TR LT AR B2 D
1094# R 2. 7 * F ikdp p A& & & = p (109/10/06) % % & K2 § * F o
(I) BT ERLERIGZRE L2 £77
B E R 102 | 103 [ 104 | 105 | 106 | 107 | 108 | 109 110 111
AD #E 3] #74 B3t NA | NA| NA | NA|NA|NA|NA| 0.0384 | 0.4608 | 0.4608
ND # 3] &7 4 3t B NA | NA | NA| NA | NA | NA | NA| 0.0384 | 0.4608 | 0.4608
D#al % ~3 i NA | NA| NA|NA | NA|NA|NA| 0.039 | 0.4680 | 0.4680
ND #f 3| # ~3+ % NA | NA | NA| NA | NA|NA| NA| 0.039 0.4680 | 0.4680
AD Zg 3] A R NA | NA | NA| NA | NA | NA | NA| 0.0566 | 0.6792 0.6593
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é\;‘”"] AR NA [ NA | NA | NA | NA | NA | NA | 0.0565 | 0.6780 | 0.6581
AD # 2 iR % 1 NA | NA | NA | NA | NA | NA | NA | 0.0389 | 0.4668 | 0.4668
ND #g ii'l B NA | NA | NA | NA | NA | NA | NA | 0.0389 | 0.4668 | 0.4668
AD #E 3] s 2Lty NA | NA [ NA | NA | NA | NA | NA | 0.0741 | 0.8892 | 0.8693
ND #f 4 m 2L7 3+ NA | NA [ NA | NA|NA|NA|NA| 0.074 | 0.8880 | 0.8681
Bioa/dg B 42> p 5109#107 69 o
2 BT ERAREZ AP CTALRELIET KT A T
bt:?,'« * 33;4 4+ .7 \]ﬁa‘i/{.‘;‘rﬁ EAN ?j\ gr—v:'%@qg\ N “1’»‘]‘;1‘_5 M m
FEA [ Bro] AL AR TR B 3
Es BT EREASERP I T - T AELAEIPR Y RESTR
£ T FZEIFLHCAAGEIFEFFLZLEE
HEERFF A
2150 put £ SHFE| L e
£2 %%
T 2% L 22 o gL 374 B 5T (574 #&
P R EER FF ({ﬁ”g’,—”’ d %E(*%i)"’ B | o
S
wE 7% Hi + (@) | (%)
BMO CAPITAL
0c 0| 1,050,018.50 0 1,050,018.50 0 0 0
MARTETS CORP
.P. MORGAN SEC'S -
)-P- MORGAN SEC'S o 526,955.06 0 526,955.06 0 0 0
FIXED INC.
BARCLAYS CAP INC.
111 CLAYS € 0| 395,461.85 0 395,461.85 0 0 0
) FIX INCOME
E R
BNP PARIBAS
SECURITIES CORP 0| 329,220.04 0 329,220.04 0 0 0
BONDS
= 5 R I- :J.|J;‘7327;; +
R rg%‘“ R 0 210,155.70, O 210,155.70 0 0 0
R
BMO CAPITAL
1,916,198.4 1,916,198.46 0 0 0
MARTETS CORP 0 1916,198.46) O
i ﬁg "5 )éq = )|'—;i¢
FER (X3P o 0| 645,653.61 0 645,653.61 0 0 0
(112 ) paE
£ 17 BNP PARIBAS
=L
SECURITIES CORP ol 463,729.23 0 463,729.23 0 0 0
5B T IBONDS
- %t |J.P. MORGAN SEC'S
0| 448,680.47 0 448,680.47 0 0 0
- FIXED INC. ’ ’
BARCLAYS CAP INC.
o 299,467.62 0 299,467.62 0 0 0
FIX INCOME ’ ’
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eEAITRE £700.323,960  S700.323,960

2)

3)

BT BERREMAA10L BT — &RAERKCREA 6 HEA -
WA ok

111.12.31 110.12.31
£ 1 AL B AT IR $200,728,134  $200,728,134

PR RE  AROWEREH L5 BHES - RIHER » 23] S5HE - 2
BEDLWMBITREAMTZEARA AN AL 20 BF
AR AFAZ—RLRAMBATL  HEFALMFFRERLRA R
fir = bl L & e -

B BRI R

FHEELI N FHEZAT 2 FREREMTRE - fokmasl - 8
HEMBGHE FRAZZESLOH  HETRGOWMOER L TWT
AW #AERA ABRHANFERALATRERG HEIFTRAER
HoEE RHRELTARTRELES -

s 8 EME R T B AM RIS E L BhEE 05 WA R msmeF Ak

EEBBROMTAEHGHE - 28 8GR 2T BROHSBT LR
ARG 2 A0 PR TR AR A - ST ARG -
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§Fi5 E I8 H 4T WIS ARG A PR ) (4K)
(&5 S TS HudfeWos Ea)

REIRFIAYBE EFFANBBRAINFRAGTRELT ¢

_ &%
8 7 #5:58 g
Ao 1115 A A SR (22.717.339)
EEE R ] $(22.717.339)
REINFIAMEFFFARBBARAINFERB S RENT @

43R

3 7 45 50 $(10,765.433)
dot NOEEHES S 83,085,448
M RFEE B EROH (7.232,002)
i LI A (65,088,013
1 A $-

AMABIBHPREEM AP S B EF] &80 M R E 1L
(4) 453 Bt

R iEw F R09400028595 M E - AR A HEFEMEZZR/TR
ARAYE4 aREAVEELNSHFELTHAHEASARIHEH D
(Bl FRFHE R BHRE  RECER LT B0 R RE
FAEFERFETEANE T — AL SR—ALE A5 B0 -
EREFIGELUT FRARBGITTRATREGSLR  RAZVE
S+ Z ARG REoH RIFEPUBFREARELE - RE
EVESZ_HHNERLM - CLEEMCET T AEE  FheMR
i o fEYRSRF TR AEMAHEHL(GHHFRA
#H)E - HETHHRE FEWAETHEAE-

10, # ¥
ES 3 11048 &
B § A $495.819,302 $463.165.654
R IE A 3,323,777 4,420,454
F ks 134,649,804 122,148,413
RS LN 214,265,550 262,746,537
LR SN 86,489,993 86,499,649
EE T $934.548.516  $938.980.707
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SEA B IS RAR WAL SEAR AT A A2 3)(8))
(&M% FRAS  HUHEH L Ea)

1. #%%A
NES 3 11045 %

AA®A
HERA $165,332,900 $172.395.433
FaEit & A 10,151,754 9,757.851
RLRA 4,662,350 4,640,967
ReAARR 5,987,720 6.432,249
FE®RA 14,801,015  14,065.438
44 1% A 1,372,599 2.169.351
T RA 592,432,230  496,712.099
AR & 45334932 43,184.325
45 5,000,000 5.000,000
48 18,938,283  19.470.692
MekA 1,163,910 1,606,484
3R & 21,349,754 18,380,082
HRRZER 6,710,965 5.075.574
% ¥ % 35,884,760 34,282,789
Eedi®m 28,217,866 31,195,058
EERA S $957.341,038  $864.368.392

ARNFERAE  FRLARA > BRBS%EN%EH LHFRRHN5%E
FESHF 2 HARMENRE  BRAARGAHHRA - AIMFRIEHF
ZoRBEEFTARTZIERMARE -

ARNRFEBREAEFAIMFERIINFATRAAT MERRTHAREE
RELMAFH  BFIAHRFRZHBE -
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SRS E IR IE H4T WIT s e & 2 8 (4
(&#are % Faos B s Ea)

12, AriTH

EEINIFERI0GEEMERTAME)EE28A0T

2 A-40 & 2 AT AR
NES 1104 5
wEAT AR E)
AR Sz B A A R g g 4 517,850 5
A HEAGHE)
Rl F S ES T T XS -R-20l =) iEL ]
PR & A (# E) (11,632) 115,356
SRHR R R AR R 4 R i
# Mz 3L P 4 (9.916.286)
WA B AT A(F ) $6,218  5(9.600,930)
KGR Rt A R AR HEZ SHEET -
e 1104 54
RENEEE TR fATHRAIH) $(22,711,121)  $73.484,518
AT 7] (B )4 ok AL o M A T (4.542,224) 14,696,904
WA AE AR AEER 4530592 (24.297.834)
BAHT S W A PR A LA AR 2 i 17.850 .
WA A B AT A T AR E) $6.218 S(9.600,930)
ESSIE RN ES ARSI S
111455
A Ao 558 WA E L ES k]
AR AE
ATRELHH $975.5035 $166,767 $1.142,272
FAE B BN & 18,751,146 - 18,751,146
Hia 155,135 {155.135) -
& # $19,881,786 $11,632  $19.893.418
1104 8
A An 538 WA E LS
AR AE ¢
£TREL8H $1.445,996 $(470,491) $975,505
X R R.834.860 9,916,286 18,751,146
Hia - 155,135 155,135
£ 3 $10.280.856  $0.600,930  $19.881,786
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S5 B TR 38 AR W T SO A R 3] (3K)
(28R TS HUHEH s Ea)

F AU K

A2 R ERBI09FE M Z A FRAFHRTIRE M4 KSR MHOURM 2

x °

13. 24

(1) A28 BAEA

AoG)AMERREERMNRSE - SEEHZ AT M1 FEEIER-
HMAHEALXNMBRA - HBHBARRLAFZHVERALT ¢

ARAEARERRTIZAR

(a)

(b)

ERMAEFAE

111.12.31 110.12.31
BREEERE $37.788.893  $37.788.893
Rt —FRAREE (14,695.680)  (2.099,383)
@A $23.093.213  $35.689.510

ANRBAINEERIVEFEHERAKTARSIINAOLR
37.788.893 7, =

H W R

111.12.31 110.12.31
Ak $23.732.149  $35.806.368
Pk # $12,723534  $12.074.219
F A ® $11,008.615  $23.732,149

AN RANFERINOFEARTAMRZALR®A D BHA04431
A159.3997 -

TREMABMARTANI M ZR—F TR

3 1 43
- L —:5% & 3t
111.12.31 $12.956.438  $11,065,690  $24.022.128
110.12.31 $12.478.,650  $24,022,128  $36.500.778
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S§i5 B IEIE AR WS SEARMT A 2 3 (4K)
(&85 Fiosh  HUMEF s Ra)

B.&seMakinszam

ERETEZHE
111458 110455
BRREE $12.596,297 $11.607.887
C.ARBASARTEHHMZ L ER BH
111458 BUES:
ESR VEC R E | $540,000  $935,000
31 & 623.910 671,484

DA AStia i el Z A

A2GARAINIFARINOFAATZREA S BRY A 813,685946
A& 13,575,839 ¢ -

+ -~ BBRAZS
L M A2 2 465 Bl 15
M A L L SNDES T
Amundi Asset Management Ao E) 24 6)
Amundi Luxembourg S.A. REGAINBEA—L%

Amundi Ireland Ltd. (¥4 F # # Amundi Ircland) BTGNS BRI —4%
Amundi Hong Kong Limited (JAF #i #§Amundi HK) S &G 05 5 —40%
Amundi Singapore Limited (34 F fi#Amundi Singapore) #t &84 2 3] & 5] — & ¥

Amundi Asset Management US, Inc. BEGFNS) AR —2%
(¥AF # #6Amundi USA)

Amundi Deutschland GmbH BREFNGAR—L%

Amundi IT Services BN AR —4%

CPR Asset Management RGN BRI —4%

Amundi UK Limited( 24 F # # Amundi UK) BeBNGAER—L%

SHIGEIEFT R RIBEHRLAEEAL ESADES: ES T k3]

HEEEARFRTIMAMFPERRTEEREL A28 EZLS
SHCEEMAT R T FAMFBHFRAMEE A2 EZLL
e
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SEan B IE I8 AT T AT AT A A A&
(e A THAS - HufHe s Ea)

MARALH

oy

5] = M 1%

HEEET AL S FFAESAMEHAS

BIEEE A A ERFERETE LS

HeEE ARFRTIRMFEFTELEE
FREELRRTIRREMFEF TR
&

SHEEEM AT R A MFESRAEAE

FEEEARBRAANIETLIEFRAEELE
&

£ #

e fa
Ao dlE@Er Le
hpdEraie
ApdlEEz L

FA R
FansEgEsrLe

ARAZEF ERA

MR bl A MR AT
A48 R AT AR 24 79 4R
L ERIIEBAHE -
. RHGAM=FATHRER
(1) 4 ¥ A Bm d bR sk

ERAE Y EENNGE L R 3 N

11155 110& 8
Amundi Luxembourg S.A §214,265,550 $262.746,537
Amundi HK 63,524,397 65,694,734
Amundh UK 19,770,237 18.244.623
CPR Asset Management 3,195,359 2,560,242
EXALIE 630,460,106 585276076
& i S031.215,649  $934,522 262
AAAB LR R hA L2 BHHEREDT :

111.12.31 110.12.31
Amundi Luxembourg S A 551,631,608  $63.896.254
Amundi HK 30,872,300 31.327.049
Amundi UK 4,679,430 9,305,328
CPR Asset Management 1,725,038 1,725,984
FarfEEZL 4 60,084,588 67,155,330
& it $148.992.964 5173409945
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SRS T H4% WE A Ar A R 3] (4K)
(3RS FRAS  HuUFLFLsEam)

(2) R Bk
Aopr S S AR % A 2 F AL B S o T

111.12.31 110.12.31

Amundi IT Service $83,795 $95.435
Amundi Asset Management 180,402 641,059
& it 5264197 $736.494

(3) WIEARA % A R LR

Ay G AT FERMESY  AMAARBANDTRRHERLETHE
MEFRERFELEZRACGRFEXRA )@ T:

11§58 11048

Amundi Assel Management $2.990,198 $2.431.047
Amundi Ireland T04.498 972,070
Amundi IT Serviees 17.188.569 15.508.622
Amundi Singapore 232,798 1023365
Amundi USA 22,995,498 25.266.730
Amundi Deutschland GmbH 13,874,371 7.953.824
Amundi UK 7,522,362 5.991,701
CPR Asset Management 238.203 -
& it 565,746,497  $62,147,359

AR LT HAELZ LR R T
111.12.31 110.12.31

Amundi Asset Management 1,290,746 $£1,287.251
Amundi Ireland 158,260 196,976
Amundi IT Services 179,907 105,555
Amundi USA 3,567,051 7.028,730
Amundi UK 2.708.461 3,718,734
Amundi Singapore - 104,257
Amundi Deutschland GmbH 3,382,197 2.911.545
CPR Asset Management 238,203 -
& it 513,524,825  $15.353.048

(IESSUER L& PN S

11155 IUE:

sl B T iaH $47.416,244 543.773.344

A B R ) 216,000 216,000

& it $47.632,244 543,989,344
30

233



SRS E IT IS BT WIE MG B2 3] (4K)

(¥ S TR Husfes s o)
P E!fz-a g
B Hte s -

- FAEH BHA KW T2 5 #RE

YA

+-Fhx 3

BLFAR -
+—- FR2H
BiLFH -
t=- £t

| &g A= f548

ead A
111.12.31 110.12.31

EBEiEssHEE o LiamTzents SR47,987 $609,896

RS EAI T eBEE
ReRHTRE 424,128,175 331,168,459
B PR AR 149,255,325 173,729,693
ok B AR 276,178 754,344
Rt g 25,000,000 235,000,000
EERiEE 55,000,000 55,000,000
FilifFEd 3,609,516 3,611,166
| it 657.269.194 589,263,662
& it $658,117.181  $589.873.5358
&k B
WA EAATEZ LA N
4k B A L $137.216,155 $156.372.062
HE AR 23,732,149 35,806,368
& 31 $160,948.304  $192.178.430
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S8 B IR 38 AR WAT e A 2 3] (8K)
(&R H Fst YUK EHF s Ea)

2. AT B2 o S AR 3

M A2 FBELAREGEFZLRTARCBAMNZIRBLAM AL L
R4 -

QA2 RFETHMMIME TR L2 AARE R BGHR A AL KA
HA R L2 A -

3R RARER R
(1) 2o REBRE &
MAAMAFTIXIBEZMATERAN  GEUHEBLOARMEHER
FEHZRBIRGAML > FRLAE LARAER - SERBAM0
F:

B3 e TREZIAATAXARNTE T HZMM(KE
/) -

Fods SAXAMARKMBZITRAREAM CaEnE IR
Z3RIRA RIS -

R=F . FARKAMIATRERAM -

HUFMAH AR HFREAZFTERAG N E—REHMNE R
FHERDH RATRAFTHRANCARMABRZ S IR 2458 -

(2) 2 AMEHTFZ AT

ARNARAFFAUBLAAMAEAGTZITA - FAUNTERAMZINL
MERRENF| ToF *

RHEIII#F12A318 :

P-F® P-_F¥@m RB=-3Fa 41t

VRS IR B En £ F 3

BBREESRERLARA

HEZHMELR

X LT AR R $- $-  S847987  $847.987
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$§46 B IR I8 H AT WA A R 3 (4K)
(23R % AN H LB L Fim)

EHI110512A318

B-F Fo_FR R=F@ &

MAfREHEZTA

BRBRGESMEELARA

HEZHMELR

* LT AR R S- $- $609.896  $609.896

AR FMRBRL2AMAGTZITARAMBLOAMBARE =42
A M EBRMRBRBIWH FTF :

REIIFAE :
BHRH AL
wrye BHRREe R &9/ BARE)
Mokl ME  HHOMWB  &F KR ¥Z¥A GReD
LF
ABRLELMBEL L
LU B2 00 73
L2 S609.896 S- 8238091 s- $- S- $847.987
REIOFXE -
mARHEWA)
WA wAHRRe RIE &5 BRAGRE)
Mtk PE  SOME  &F AR $=¥8  HAAED
W
Aatesspigat
RamE=pmi i
L3 $609.896 $- s- s- s S- $609.89%

FTHRRBAFPEZBABEBIR)FHEARBAINTERIOFI2ZA3B154F
HZEARMN -

AR AMERRPZ IR FAHB L AMAGEFZAABKAT
AR ARLARAHEZIAXTREBABLLAHER D R

WA IR(19%) » FABHER D SARMITNZ RS » 2 MEE T AR
& -
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SH6 B I 38 AR 3 SEARAT A R 3 (3R)
(&R % TS HuUMHEFLsFm)

4 MHERRTEAHMNR

o 4
ARNNEFTAEALNGBRTERHAREMR A AT AL I BBRE TR
R-EHAZIBRTENL EREBRERMTHRRL ERARRTIER
HHE -
ANNSLHHERFR/REBERTEZ AN B RL) L EHE -
35 A

Andlz iRt AR THREES FREMAMBIRLAT
EBzRie THRREZOEAERBRRAERERR -

(1) #1#& Bk

HERBRAATHHA R EHMREBRT AT 2 AMMAIARRLHA
FRBZ R A2 ZHRERERARENTIHHREZRITHENR
BALREGEE > AIRRBRE ) AERBRES -

(2) E# Rz

ARGNMKFZEHIRE FHRARMERT » BALHERR - A2
SIEFEMERAMUREMARAAN RERAIFI2A318 X110
FI2A31B AR REAUFZAFLBRTAR AT ML T (Ea:
R )

111.12.31
"A EE 7 fi EE
BX 7T $1,727,975 32.72 $324,654 32.72
E T 5 $1.066,140 30.72 $265.799 30.72
110.12.31
HA B# A fi BE#
BX 7T $2.447.134 31.34 $289.819 31.34
E ¥ $1,470,904 27.65 $392,622 27.65
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S5 BE IEIR HAT WIS IEAT LT A R S (4F)
(&5 % TRES  HUREF s Ea)

ERRBRZHKETHERHUMHMIUASERBZERNF RS
HE AT AEEAHALIREZEE - I AMA LR
FARARZHAT » EME WU AAM/BLE1%R I E 2 A T A/
161% » B A2 3) 4 ROB 1L 2 58 A0 3% o B 20 13§ hod 59,129 70 B Y
/¥§ ha245,892 7

15 B m

ERAAELIHNADFNZZEHHUS KT ARITEHZIVAVE LUF o
Ans ik FentaIiAlREPEE ARRERGAHLM - K07
ZEARRGARAEREH(EZHRERK)MEL » A2 HBIRKRAN
EARXLMI TR LHAARMHRY A RIOMZ MLk i
56K 00 ) TR 15 3 R A2 7 M O AR 2 M J6 A K - ACPR AR AR R A 45
ARAEHMTERIREF P BLE LRBEARTHUHRAES FXR K
MM IRE - KX XX HHFHBERARFZLRIMA L5 AN B
ARMAFAZMEHRRAL -

itk =8

A2 ZERTRRUXE UAABEEFRALLATEHABIADY
1R -

. RARREE
AR BRARATEURGEOMFEP 2 ATR T R BMHEHBRME BB
RSt AERE R MMAEALL - AL T ERERFINGATALSHE I

BANZLEF FEBEAAZAARAMER - A2 REERTEREZ
B BRGRTVMEIFTAFOLERTALH -

35

238



v

SR EIE ST R A R4
FEIHMWA
BB 111 &5

© PIERGREE IS R R T A 2t B

AU B HERAGEETFELAL T ERGA ML REINIFE M
g ¥FOEmERE  SHOMERES R WHLAZ AW HEMIE
B - UATEEEF AT - ARE - G T4 - RN
EFKBT EHABFRRLae FXLEEFRTAZSR  LARS
BEUNMEEHMEZYHRETER -

AT EPT LEFSER  ERTRERONERFREL IS
HERHBEFA TALR  MPFHHFRARLCEREZRE -

- FEREAERBETIAL  REREFRASR

AU RENINIFIATEREAS £ 05 WikdEel - 825 R iRl
AMiEaESEFE -

AW ER A SR
G | B IR | BELF oY i E iR
ST AL 100% 100% e =& EH YRS
EEFES 100% 100% i & &SR
A RET TR RS AZRY

Fatgt iR ESEERRe I g EASAMTAHA B ZREE
ABHESEAAMABEIRF HABRAFATLHAMERBAZRF-

- FRMEFAE R g

111 &£ 110 &5 ST Tk
HEEFH(EELE -2% 8% -125%

FRMEFFHBEREETRAEEAFEREFTRERELE S M %A LiEd
AR T Ak & ik AT EL -
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A Rt E FAEEHN

. ReF iz 4 A NS a5+l BRSHEmENEY
—FH A bE & -

L EFN IS BN ALY HEESZE L AR S H LMK E
e 8 o FE & -

- eRETTEEA G- SRR ERA RS TR EE I R

Hk -

FHNLEESHEAFEET2GR EAMAZS THhE K ESRERF
#BEAFEEFRZRS & -
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HEEAGLTRIAGAGTE AEPMEmAE

EFatiEFE R 11212177

FHHNE: W% FHmEE:  (02)27578888
EHALM T GRS T EF A FHrs—%IL 0 04111302
TR mdat ¢ SILHERE LRS- RI3RE AL MR ¢ TOT46306

FRAFFM: LT HFEFEFE 3966 8
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itge= 1 7 RERRE ¥ %

A8 ENTRRS

® 2 ¥ 2
United States (R
United Kingdom # K
Brazil ¥ a

ltaly E
Canada v £ %
Russian Federation R
France NS
Germany i B
Luxembourg B & F
Turkey 182 4d
Netherlands =3
Spain G379
Ireland TR
Israel ™ 3|
Japan p A
Hong Kong 3k
Mexico L
India B R
Argentina R REES
South Africa 2t
Indonesia B R
Sweden 5 L
Kazakhstan vA T
Colombia LA AT
Ukraine 5o
Belgium v pE
Finland N
Peru A B
United Arab Emirates P iasg &
Chile il
Australia R U
Jamaica 7 % 4
Venezuela Z P




AR ENTRAR

® 2 >
Zambia e dy
Nigeria 2l
Greece x B,
New Zealand R
Guatemala ISR T
Denmark ¢
Switzerland xR
Singapore Frhvi
Trinidad and Tobago +2
Azerbaijan LR e
Korea (South), Republic of % ¥
Ghana MK
Thailand 3 ®
Norway PR
Macau R
Georgia Bioh24cR
Austria B3 A
Romania 25 R4
Mauritius B2 F 21
Panama v £ 5
Belarus v Bk R A7
Philippines e
Dominican Republic 5P RB
Jersey, Channel Islands E SRV
Uruguay &2
Portugal I N
Costa Rica B Bk K4
El Salvador A
Qatar + i
Puerto Rico p:
Saudi Arabia VB RE
Bahrain T R
Czech Republic B S
Bulgaria et 41| 37
Cyprus B F BAT




AR ENTRAR

B~ )
Congo, The Democratic Republic of the  [k] %
Paraguay N
Croatia PR
Monaco BB
Jordan Hu
Poland p:
Malaysia A
Barbados Sl
Bangladesh i
Sri Lanka 272 B+
Kuwait F Rt
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[z ] 2 A28 F# % (R) EREZEZ 3 FHLEEP
- RALIREFTEE (A) ALERFTRIIIIEL LA

> £ F

(=) ABFFFF (F) SRR SRFEZ 184 $am -

1. B
b H usD
RS Moody’s Aaa, S&P: AA+, Fitch: AAA
- F @P\‘%’%‘;ﬁ 27,063.0 (2023 & & - %)
7 (10 % =)
EAaEF (YOY) | 42.1% (2023 & % = %)
IRRC AR TFFEE 20~ LEW PRS- BEKG
AP R ETR P A E S FR R
1 EET HE L)
LENT AR LR FRAS  EARK C BER
feE A RETHE P AT R ﬂW‘m@ R
BN o W ER Y EAR
2. AR A Emw
A% A ¥ pn
WRE s FRPFRFD F A *“&m{’-&i" AT S E AR
4R ATRERR C FRER IR AL A TR ERY
7A€ (ConsumerTechnoIogy Association > f§ i CTA)
FEEZL 0 B URIRGA s mARI - 1R L3 56 fri A E
(A ehA 5 % FkoF 5 I3 A Sag w4l & = & &r
A > fed F3F 5 afr;fijia A SN 5 o 2R R
s AR ARFEEYRLGEITERH o
Pk ¥ FRBEB AT IET HE d*“Z"J?%ibﬁqﬁ”i‘ﬁiﬁq
ST B F S £ 4 & e 293 A 84 IbisWorld 47 £
TSP R E A HRT T S F TR
:F} N fﬁé AL, H 3 F & * ¥4 Microsoft Excel 1
& o AR RARSGE X E A S H R p—‘}%@%ﬁ&‘é
T o fpr 0 RNIRIFE kb AA KB ERS LT
oA ¥R 8L o TEMPRGAP* T OB ek gt o it B3
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oo FI 8 2 B PRGR (7 AR M PRI BAR BB NS B
Peif HAv o Glde > PR FERE L5 $HF 4 7 Amazon Elastic
Compute Cloud FRF% » @ {3 B PR+ Netflix 2448 & p
TraPUEI BeEd Ry ot AP frint -

Rt

FRA R FF REERA F R AT A (US. Energy
Information Administration, EIA) F L4871 » i Rk 7 & 37
BB E T KARR TS Y - IR LN AR
AF WL REHRXOWUR I E > RF R
ER2FAEIRFE R AR EEKES (EEAE RS
PP R PEE RS G A THRIL2008 £ 1) 2
:}ﬁﬁi’f,ﬁ’* v A © _L19814£F¢3€'F1‘ﬂ$ PRI TA)/ B I -4
5 2009 # Bhe £ o e HF T @ RAL 1972 FenEF 0 R
F Rk HFY i 4 33'@\@:% xR E o A A
EoedHmiE® kR &#&ﬁ?ﬁ%‘u{"iﬁ%ﬁiﬁ%‘fé
WAz A SR AE 2SS R AR S LKA
TR LU ERALIVRE

Fy

\THEV

FRLEEP > #o B 2 /{eHF 545 (Boeing)~ GE
Aviation ~ % 5. # 4% ( Lockheed Martin ) f= United
Technologies o #u~ fr® P 2 £ @i > - L1 &d 5BKe
FALE R AL k5 ~ 74 (Raytheon) ~ i * # 4
( General Dynamic ) = @ ez 272 4 # & & ( Northrop
Grumman )e A i AL F 5 FREEE DR frE EKe
R AL R A S ;,:i—g o F TR A g o
AR BB AP ez 2% > RN EARRF B
I A1 o kB 2Tk 150 § B R RAe ROR £
FCRHRZ RIS B F R ~F F e % 2242 %o
{tﬁvz fhad %«;ﬁﬁﬂ%il—l o 3 PH A O P A f{g_& Rz 2 {_
FFF P 0 L L IT&S ~ Fes ~ (TRAedp SR IV > g
1952 £ A P FR L FAENGREANESUEF o=
BRI HREE 27 I - RN eRP 22 > A3
P EE R G AR E R S R et s @apfed
PE BPRAY o

T4

’

hN
Mz EFEREHE A2 53 » ikip 2 H R

BT EFFE QLD BT
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@5 "R G55 F( K R
? ii‘ N w E)ILE; ‘R ? IE N\ N 3+
7 Rk ERF AR
L4 “ (% =) F i
e 2021 2022 2021 2022 2021 2022 2021 2022
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4 111.12.31 1000231 11L1231 1000231 D0LIZ31 1000231
S
US TREASURY BILL 0%
IJANZ023 $ 133437308 = 1,73 - a.1%
1S TREASURY W/ 3%
I5SFEB2048 109,445,418 . 0.03 . 12.40
LS TREASURY 4%
15NOV2052 19,831,594 - 0,00 - .79
US TREASURY 3.875%
3IDEC2027 122,677,896 , 001 = 4.92
US TREASURY 0.125%
1514N2031 7 134,942,873 5 001 a 4,58
P s 605392277 134,942 873 24.26 458
£k —dEE M i
'Y
AlIR LEASE CORP(REG) 2.1%
01SEP2028 11,424,879 12,202,263 0.0 .09 0.46 041
BOEING CO 5.805%
01MAYZ2050 12,872,984 16,576,581 0.01 0.01 0,52 0.57
BOEING CO 3.625%
OIFEB2031 24,230, 644 56,220,020 0.06 0.14 0.97 1.41
DELTA AIR LINES INC 7.37%%
151AN2026 31,643,775 §1,557,748 012 0.23 127 277
KINDER MORGAN
INC/DELAWA SER GMTN
(REG) 7.75% 15JAN2022 27,684,134 31,204,885 008 0.08 111 106
EMLINK MIDSTREAM
PARTNER (REG) 5.45%
O1IUN2047 38,026,405 42,817,938 031 0.31 1.52 145
ENTERPRISE PRODUCTS
OPERATING LLC (REG)
7.55% 15APR2038 83,201,310 99,344,455 .60 .60 333 3.38
SPRINGLEAF FINANCE CORP
(REG) 6.625% 15TAN2028 17,008,805 18,733,733 .08 0.08 .68 .64
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¥ ¥ F ;44 |Niaofeng
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111.12.31

110.12.31 111.12.31

110.12.31

111.12.31

110.12.31

UNITED AIR 2020-1 BPTT
4.875% 15JAN2026

WILLIAMS COMPANIES INC
5.75% 24JUN2044

HAT HOLDINGS I LLC/HAT
SER REGS (REG §) 3.375%
[5JUN2026

HILTON DOMESTIC
OPERATIN SER REGS (REG
S) 3.625% ISFEB2032

BANK OF AMERICA CORP
VAR 04FEB2033

BANK OF AMERICA CORP
VAR 22JUL2033

CAPITAL ONE FINANCIAL
(REG) VAR 26JUL2030

JPMORGAN CHASE & CO
VAR 25JUL2033

TRUIST FINANCIAL CORP
SER MTN VAR 28JUL2033

STARWOOD PROPERTY
TRUST SER REGS (REG S)
1.75% 31DEC2024

ISTAR INC (REG) 5.5%
ISFEB2026

ALCOA NEDERLAND
HOLDING SER REGS (REG)
(REG S) 4.125% 31MAR2029

AMERICAN
AIRLINES/AADVAN SER
REGS (REG) (REG S) 5.75%
20APR2029

AT&T INC (REG) 5.25%
0IMAR2037

AR
EF R 4%

$

55,412,245

14,711,281

20,020,870

23,373,514

24,789,470

29,588,861

16,152,579

29,088,526

28,156,231

64,821,072

18,009,759

21,151,426

26,208,998

2,946,466

21,613,193

36,003,824

59,385,215

59,953,089

(R 3 B 4 e o P L& R 8X)

Xigofeng| smszze : 3% 8 |B 2
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i Bk 6% H & 5 areh
15 S 1111231 110.12.31 11231 10123 1123 10123
HOWMET AEROSPACE INC
6.875% 01 MAY 2025 £ . 605,202 - . 0.0z
ENERGY TRANSFER
OPERATNG (REG) 3.75%
15MAY2030 27,231,587 = 0.06 .93
ENABLE MIDSTREAM
PARTHER (REG) 4.95%
15MAY 2028 64,728,316 . 0.26 . 2.0
FORD MOTOR CREDIT CO
LLC (REG) 5.584%
[RMA RN 5 70,060,554 - i0l6 g 241
4w 87386513 _ §32.577.324 19.54 2828
i dE
ANGLOGOLD HOLDINGS PLC
3.75% 010CT2030 48 380,067 5,197 620 0.26 026 194 1,71
i 1t 48 380967 50,197 620 1.94 1.71
A [ Bk
EUROPEAN INVESTMENT
BANK (REG) 0.375%
J6MARZIZG 104,343.474 102,858,678 0.08 0.08 4.18 3.49
INTL BE RECON & DEVELOP
(REG) 0.75% | IMAR2025 106,419,559 100855727 01l 011 426 3.49
s i 210,763,033 208,714,405 §.44 6,08
WE
TEVA PHARMACEUTICAL
MO (REG) 5.125%
(HMA Y2029 10,080,923 1, 129,691 004 .04 .40 0.34
TEVA PHARMACEUTICALS
ME 3.15% 010CT2026 . 46,168,771 02 1.57
A #t 10,080,923 56,298 462 0.40 1.91
EE
DANOME SA SER REGS (REG
5 2.047% 0ZNOV2026 63 RER 508 67,048,457 0.12 012 .64 2.28
B it 635 888 598 G6T.048.457 264 228
FAN SR E L E
i 2 2 BF B :zi;h?nfug ME®: R L RS YT |
ng
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15 SEATAR T Mt

& W Bt A RAT o
e g 1] 111.12.31 110.12.31 11LI2.31 1100231 1111231 110.12.31
E
ANGLO AMERICAN CAPITAL
SER REGS (REG) (REG S)
2.25% 1TMAR2028 § 32,376,246 34,206,091 025 0.25 1.30 1.16
ATLANTICA SUSTAIN INFRA
SER REGS (REG) (REG S)
4.125% 15JUN2028 34,217,334 35,083,275 0.50 0.31 1.37 119
HARBOUR ENERGY PLC SER
REGS (REG §) 5.5%
150CT2026 30.328,079 30,354,329 0.52 0.22 1.22 1.03
BRITISH AIR 20-1 A PPT SER
REGS (REG) (REG S) 4.25%
ISMAY2034 - 46,713,336 - 0.63 - 1.59
o it 96,921,659 146,327,031 3.89 497
£AR
AVOLON HOLDINGS FNDG
LTD SER REGS (REG) (REG
$) 4.25% 15APR2026 35,758,331 59039915 0.20 0.20 223 201
2R it 55.758.331 59.039.915 223 2.01
ax
NISSAN MOTOR CO (REG)
(REG S) (SER REGS) 4.81%
17SEP2030 65.550.857 77.514.656 0.10 0.10 2.63 2.63
3t 65,550,857 77,514,656 2.63 2,63
R
ENEL FINANCE INTL NV SER
REGS (REG S) 7.75%
140CT2052 33,408,255 - 0.10 - 1.34
COOPERATIEVE RABOBANK
UA (REG)3.75% 21JUL2026 - 67,053295 - 015 - 228
o it 33.408.255 67.053.205 1.34 2.28
3] (P DO 44 g 0 BEAR R B 23
# ¥ S0 F [Xiaoleng| MR : AR THEF  HER

273




TR RS

& =W A% L REABE T
B 111.12.31 1101231 11L1231 1101231 1111231 110,12.31
3]
FMG RESOURCES AUG 2006
SER REGS (REG) (REG S)
4.375% 01APR2031 $__ 31,791,031 __ 35585383 0.08 0.08 127 1.21
st 31,791,031 35,585,383 127 1.21
X
CENOVUS ENERGY INC
(REG) 6.75% 15NOV2039 —_— 32719142 . 0.06 . 111
8t 2 32.719.142 : 111
2 k4 1,105,930,167 _1.630,075,690 4432 55.38
SRtk — TR
i
CITIGROUP INC VAR
24MAY2033 15,002,330 . 0.02 g 0.60 .
st 15,002,330 . 0.60 -
ne
BARCLAYS PLC (REG) VAR
24JUN2031 17,403,710 20,042,361 0.07 0.07 0.70 0.68
LLOYDS BANKING GROUP
PLC (REG) VAR 07NOV2028 17,984,204 19,252,025 0.04 0.04 0.72 0.65
8t 35387914 39294386 1.42 1.33
# XA
UNICREDIT SPA SER REGS
(REG) (REG S) VAR
30JUN2035 - 52.815.107 - 0.12 - 1.79
PR . 52,815,107 £ 1.79
4 afk oot 50390244 _ 92.109.493 2.02 3.13
48] (o oF B 18 7 B B SR K Bt 3%)
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E Y |

BARCLAYS COMMERCIAL
MORTGAGE § (SER C2 CL
A4) 4.047% | SDEC2051

BARCLAYS COMMERCIAL
MORTGAGE S SER C2CL C
VAR 15DEC2051

BANEK (SER BN36 CL B)
2.867% 15SEP2064

BANE 2019BN23 A3 2.02%
15DEC2052

BENCHMARK MORTGAGE
TRUST (SER B24 CL Ad)
2.2638% 1 SMAR20S54

COMM MORTGAGE TRUST
(SER 2015-PC1 CL A4)
3.62% 10JUL2050

CNH EQUIPMENT TRUST
(SER A CL B)2.3%
150CT2027

CSAIL COMMERCIAL
MORTGAGE TRUS (SER C4
CL AS) VAR 15MOV2048

CARMAX AUTO OWNER
TRUST (SER 4 CL B) 0.85%
15IUN2026

CARVANA AUTO
RECEIVABLES TRUST
(SER P1 CL A4) 0.61%
O8OCT2026

CITIGROUP COMMERCIAL
MORTGAGE (SER B2 CL
AS) VAR 10MAR2051

LAN

& 1 45k |Xinoteng

Zhong

A5 S AT ML fr i L

£ W B4t L& F
111.12.31 10,1231 MLIZ3 161231 11LI23T 11000231
§ 3415676 34035175 0,69 0.69 127 1.16
13,120,217 15,617,280 1.28 1.28 0.53 0.53
8,274,380 9,933,513 066 .66 033 034
66,604,720 73,220,343 0.51 051 2.67 249
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