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dlEL PSS WA

=S R AT ANTERANRETRELATZES

HEEASEERERGE ANDEEAFETREXHE ZEE

EELEEHERAT ANTEEERBEEZATZETA

NEEN RS B R AR AT ANTEEERBREZATZEE

P RE R TR R HBRAT ANTEEERBREZATIEER

() EEER

1 ERATEBEMES Y EHE  AUE  FREBUY  FAESHERESEIIAER

e B Rt EUH f‘afféjéﬁfﬁ %1&5%’_%;%
() FEET) | BEGT)

SEaEEE 2011/6/21 22,159,394.8 459,967,274 20.76
BERKFRESRESE T AEBARR) 2012/9/13 16,149,908.9 175,854,911 10.8889
BERIKFRESZRESE BEFTREAR) 2012/9/13 113,305,034.2 692,343,268 6.1104
BERKFREZSHESET AETARR) 2012/9/13 30,746.4 10,855,819 10.9420
SEEKIIFRESRESFES BETRR) 2012/9/13 332,030.2 78,223,261 7.3011
SEEKIIFRESRESFES AANRBARLR) 2012/9/13 172,045.8 9,965,311 13.1153
SEEKIIFREFRESFE S BAREBRR) 2012/9/13 2,777,764.7 89,255,727 7.2757
SEEKIIFREFRESFES ACRBARR) 2012/9/13 30,121.6 7,133,187 11.4815
SERKFREFSHRESFE S B(REAR) 2012/9/13 67,2914 8,649,703 6.2321
BERKFRESHRESE S (ETRR) 2012/9/13 80,921.6 18,204,867 6.9719
SEMESENEES AGTaEARLR) 2013/9/9 2,571,911.1 19,923,968 7.7468
SEMEZENHES BETaBER) 2013/9/9 50,022,292.5 252,258,237 5.0429
SEMEZENGES AETAER) 2013/9/9 521.1 185,037 11.0044
BEMHEZENHES BETRR) 2013/9/9 6,831.2 1,183,616 5.3696
SEMEZENGES AAREAKLR) 2013/9/9 85,506.8 3,316,849 8.7833
SEMEZENHES BARBER) 2013/9/9 855,194.3 17,792,095 4.7108
SEMEZENGES ACREARR) 2013/9/9 6,292.0 1,038,529 8.0024
SEMHEZENGES BORERR) 2013/9/9 41,047.0 3,708,393 4.3802
SEMEZENGEES AFIFEARLR) 2013/9/9 400,060.0 7,989,117 11.8509
SEMEZEWNGES B(FEIFBER) 2013/9/9 668,559.7 6,933,640 6.1546
SEEEMEES 2015/4/27 | 1,680,924,238.8| 17,454,116,491 10.3836
SESENESEIKRKNAEREES AFTaBARR) | 2018/3/26 4,563,239.7 51,409,424 11.27
SESRENEREIRNAEEHES BEaEiks) 2018/3/26 32,647,343.0 268,455,843 8.22
SEZEENEREIRNEEHES AZETARR) 2018/3/26 189,949.9 65,674,292 10.71
SEEENEEIRKNEEHES BETER) 2018/3/26 956,064.6 241,305,255 7.82
SEEEMNEEIRNRERES AARBARS) | 2018/3/26 201,595.9 10,557,913 11.86
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,1\7)—' a5 29 :m:’A"'St"g\ ‘:“:' ;mZF':'SZ
e - RmEENH /33;;:}%%_5 !iﬁi ?_EIE_E
(1) (Fr=¥E7T) BEE(T)
BEEREANEEIRIFZEHES BOARBER) 2018/3/26 1,538,487.8 53,960,719 7.94
BEEENZFRIRNFIEEES NBFaBAR) 2021/8/18 6,497,283.4 60,871,899 9.37
SEEENEGSRIKRIRIEEES NB(ETER) 2021/8/18 252,137.7 68,116,873 8.37
BEANEINBFEREESES AGTSEARER) 2018/9/28 1,210,210.4 11,702,236 9.6696
BENEIHEMEHISEES5ES BAaBiLR) 2018/9/28 95,688.5 859,043 89775
BENEISBEMEHRISESES AGETARR) 2018/9/28 3,077,048.9| 1,080,902,328 10.8863
BENEISHMEMRISESES B(ETAR) 2018/9/28 392,137.9 112,327,787 8.8772
BENEIHMERISESES AARBARR) 2018/9/28 25,894,556.1| 1,291,443,475 11.2927
BEANFIHHFERSEESES BOARBIR) 2018/9/28 1,563,476.3 59,713,059 8.6479
BE A BEERERABEMESFNE) 2019/3/19 80,623,500.2| 1,088,948,719 13.51
BE A EFEREBRARINES(ETT) 2019/3/19 1,547,643.5 640,274,927 12.82
BE A EFEXERARIFES NAGTSE) 2021/8/18 1,936,240.4 15,214,324 7.86
BE A BEFERERARFNES NAGETT) 2021/8/18 143,122.9 33,793,143 7.32
BE 2025 FREFE RS ESESES AGTas A
) 2019/7/18 64,379,032.2 587,950,886 9.1326
BE 2025 R E RS ESRESES BTa BT
&) 2019/7/18 7,613,351.4 59,672,499 7.8379
BE 2025 R EHISESESE S AT AR
o) 2019/7/18 5,740,842.1| 1,614,319,340 8.7145
B 2025 FREFE RS ESESES B(ETR
- 2019/7/18 282,013.3 67,971,505 7.4694
AE 2025 FRHHEMSESESES AANREA
58 2019/7/18 34,227,273.0) 1,378,015,112 9.1162
BE 2025 R EHSESRESES BARBA
&) 2019/7/18 1,655,982.5 55,001,269 7.5205
BE 2025 R EHISESESE S ACB AR
&) 2019/7/18 2,924,263.6 527,008,142 8.7376
AE 2025 FRHHEMSESESES B(RER
=) 2019/7/18 95,620.7 14,760,377 7.4841
AE 2025 FRHHEMISESESE S AFBIEE A
58 2019/7/18 36,839,387.3 650,470,153 104784
BE 2025 ERHHEHSESESE S B(EIEBAC
&) 2019/7/18 5,139,513.2 64,613,732 7.4607
BEANEIHELIBEUFERSESES AGTEHE
RS 2020/1/14 50,040,482.0 494,916,520 9.8903
ABEANEIHELIEUFERSESES BEFTSH
58 2020/1/14 8,567,187.0 76,557,120 89361
BEANEINRELIEUFERSESES AGETA
2020/1/14 1,291,351.8 382,772,304 9.1859

i R)
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SHEBENY | FEESE |SEWIEE
BE52E SAvAz] -
" (A () BEGD)
AEAENEEIET RIS ESES BETR
o 2020/1/14 1932499 51,713,518 8.2930
AEAEIREEIBTETSESES ANRE
— 2020/1/14 8,787.737.0| 370,552,028 9.5478
AEANEIEEIEMT A EEES BARE
e 2020/1/14 10754820  39,773.423 8.3738
AEAENEEIET RIS ESES ACRER
. 2020/1/14 143,903.0| 26,562,365 8.9493
AEAENEEIEMT RIS ESES BORSE
o 2020/1/14 6,036.0 1,036,569 8.3261
AJE 2026 B LI E S EEEES A
" 2020/4/16 51850000 56,687,183 10.9329
SHRRS)
AJE 2026 BB LI EA IS EEE RS BE
) 2020/4/16 18220000 16915621 9.2841
LR E)
AJE 2026 FIEAB LI E S EEEES A
= 2020/4/16 8721479 284,894,580 10.1233
TARES)
AJE 2026 FIHBEIEME M SR ESES BE
= 2020/4/16 1515432  42777.649 8.7480
T E)
AJE 2026 B EIEMEFE S EEEES AN
) 2020/4/16 14569241  67,884.403 105503
R A S)
AJE 2026 FIHEEIEME M S 2ESES BA
) 2020/4/16 12816321 48763965 8.6152
RMsiE)
S 2026 FIEB LB E S EEEES AR
2020/4/16 152826.7| 30,937,689 9.8148
e NN
A 2026 FHAB IS EEIS A2 EEES B(R
= & ARMBERES O2 2020/4/16 13,022.0 2352781 8.7598
ml'qgﬁa/%\)
A 2026 FIB LI E S EEEES A
) 2020/4/16 18248668 36,895 848 11.9984
SR B B)
A 2026 B EIEME M S 2 ESES B(E
) 2020/4/16 629.591.2 9,427,188 8.8859
iR E)
SELESHIEES 2020/7/31 10,432,0200| 172,479,042 16.53
SEZEAERERESHELES AFAERR
o 2020/7/31 31816477.1|  309,877.220 9.7395
ABEZEAFHERESRESES BEAKRS) | 2020/7/31 10,562405.7|  91,427.888 8.6560
ABEZHGERERESRESES AGETARS) | 2020/7/31 3795931 122821247 10.0273
ABEZHGERERESRESES BETRE) | 2020/7/31 3762964 105,117,207 8.6571
AEEEAFERESHESES AARERR
o 2020/7/31 4801923 22,066,689 10.4053
ABZHGERERESRESES BARKES) | 2020/7/31 831397.1| 32,053,550 8.7297
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e - RmEENH FEESR ﬁiﬁéég
(1) (Fr=%47T) BEE(T)

BEZHEFIHIFRESRESE S ACEBAER) | 2020/7/31 51,3315 10,528,563 9.9443
BEEREFEHIERESRESES B(RERLR) 2020/7/31 80,158.2 14,354,369 8.6822
BEZEEEHFRESRESES AMEIESB AR
=) 2020/7/31 605,567.5 11,265,332 11.0398
BEERAFEHIERESRESES B(EIEBARLR) | 2020/7/31 1,356,074.4 19,973,486 8.7408
BEEEEEHFRESHRESES NBFTEMSAC
- 2021/8/18 452,354.5 4,487,997 99214
BEEREFEHRIERESRESES NB(ETAER) 2021/8/18 5,189.5 1,655,477 9.8861
A 2023 AIEFEHSBEEESES AGTaM A i
- 2020/11/25 11,329,000.0 117,954,071 104117
B 2023 AEFEH SR ERSE S BEFT SR
=) 2020/11/25 310,000.0 3,092,486 9.9758
BE 2023 FISEMERGBREESES AGETTAR
=) 2020/11/25 1,819,561.0 545,832,183 9.2965
BE 2023 M EmEEEESES B(ETRR) | 2020/11/25 176,040.0 50,749,249 8.9340
BE 2023 A EHSBEEESES ANR AR
- 2020/11/25 25,267,200.0| 1,068,419,671 9.5745
B 2023 AEFEH SR ESSE S BAKER
- 2020/11/25 3,105,700.0 123,511,550 9.0049
BERIKEEREEXLEEENZES AGTaH

2021/8/2 90,106,272.8 690,941,569 7.67
A E)
BEEINEEREEXZEEENTES BIEH
B8 2021/8/2 20,239,636.8 143,544,775 7.09
BERIKEEREEEZEEENZES AGETA
) 2021/8/2 3,654,201.2 892,590,883 7.57
BERIKEEREEXZEEENZES B(ETh
=) 2021/8/2 1,488,886.1 329,761,005 6.86
BEZINEEREEXZEEENTES AANREE

2021/8/2 4,368,513.6 152,509,706 7.90
KEE/%\)
BEEINEEREEXZEEENTZES BARKE
) 2021/8/2 2,704,817.8 81,798,206 6.85
AEZINEEREEXZEEENTES ACBEA
58 2021/8/2 381,631.3 58,337,611 741
AERINEEREEEZSEETEWNEES BCEMSAC
- 2021/8/2 211,280.7 29,297,220 6.72
EERKEEREEXZIEEENZES ARTEH

2021/8/2 5,309,909.3 67,006,754 7.49
AEER)
BERKEBEREEXZEEENTE S B(RFEH
58 2021/8/2 5,642,060.8 57,994,765 6.10
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e e RAEENE FEEER %ﬁif‘%’_ﬁé
(1) (FrETT) B1E ()

ERERREEXSEEENZES NBHaHE
58 2021/8/2 11,510,113.0 81,629,152 7.09
GEEBEREEXRZSELZEWTZES NB(EITE
) 2021/8/2 746,632.1 165,503,465 6.87
BEHELZE ESC RENRASE S ATaB Ak
5 2021/8/19 16,426,763.4 154,017,912 9.3760
SEYELE ESC IRERERESE S B(WaELR) | 2021/8/19 12,187,903.4 108,753,371 8.9231
SEYELE ESC IRERRESEE AGETARR)| 2021/8/19 1,595,512.5 444,886,090 8.6412
SEYLELE ESCIREMEREGES BETRR) 2021/8/19 582,843.7 155,451,100 8.2655
BEEELE ESG BB RASE S AGTaiE A~k
) 2021/8/19 19,400,664.4 180,066,372 9.2815
BEMELE ESGC BB RAEASE S B(aEAS) | 2021/8/19 7,453,245.3 65,659,875 8.8096
BEMELE ESGC BB RAEASE S AGETARR)| 2021/8/19 2,132,115.9 587,423,274 8.5382
SEYELE ESC BN RAEGES BETRR) 2021/8/19 528,645.1 138,571,489 8.1234
SERERMEEAZEEEES AGTEEBARR) | 2021/12/20 23,150,268.0 195,988,578 8.47
SERERIEEAZETEEES BTaBRR) 2021/12/20 4,352,001.9 36,274,893 8.34
SERERMEEAZEEEESE AETARER) 2021/12/20 1,510,531.8 405,142,825 8.31
SERERMEEXRZEEEES B(ETAR) 2021/12/20 212,365.7 55,231,017 8.06
SERENMEEAZEEEES AARBAKRS) | 2021/12/20 2,180,511.7 82,469,937 8.56
SEREMMEEXZEEEES BAREER) 2021/12/20 1,033,869.4 36,587,097 8.01
SERENMEEAZEEEE S AMIFEARS) | 2021/12/20 2,641,164.4 39,223,135 8.81
SERERIEEAZEEEES B(EIFERR) 2021/12/20 2,606,943.8 35,047,704 7.98
BERERMEEAZTEEEES NATEEB AR
5 2021/12/20 0.0 0 10.00
BEREAMEEAZEEEE S NBTAMER) | 2021/12/20 16,692,839.8 139,088,496 8.33
BEREAMEEAZEEEE S NAGETAER) | 2021/12/20 1,053.3 327,369 9.63
SERERMEEAZLEEEES NBETAER) 2021/12/20 1,427,928.3 371,492,786 8.06
SERKZOERERNRES AFTaBARR) 2022/5/30 12,932,488.9 129,200,300 9.99
SEEXZOERERNRE S BFTaBER) 2022/5/30 1,496,256.3 14,589,554 9.75
SEEXZOERERNRES AETALR) 2022/5/30 406,724.1 118,458,028 9.03
SERXZOERERWRES B(ETRR) 2022/5/30 197,698.6 55,148,866 8.64
SEERRZOERERNRES AANRBARR) 2022/5/30 646,142.0 25,903,430 9.08
SEERRZOERERNRES BAREKR) 2022/5/30 566,852.6 21,552,626 8.61
SEERRZOERERNRES AFFBEARR) 2022/5/30 363,139.7 5,730,284 9.36
BEERZOERZRNRES B(RIFEER) 2022/5/30 826,502.5 11,934,044 8.57
BEEKZOERERNRE S NBETEEER) 2022/5/30 1,521,301.1 14,824,751 9.74
SEEXZOERERWEES NBETER) 2022/5/30 51,030.7 14,244,810 8.65
5E 2032 BERARZEEEWEE S AGTaEAR

2022/6/15 24,326,574.6 244,956,134 10.07

=)
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SHEBENY | FEESE |SEWIEE
BE5%E SAvAz] - -
(&) (B EHETT) (B1E(T)
&fE 2032 BEEANMSEEEWNSES BEAMKE
) 2022/6/15 9,065,271.4 87,824,137 9.69
A 2032 BEEANSEEENESES AE TR
) 2022/6/15 1,673,768.4 544,897,873 10.09
BE2032 HEHHZEEENEZES BETRER) 2022/6/15 783,490.2 243,183,676 9.62
& 2032 HERHMSEEENSES AARKLR
- 2022/6/15 1,357,089.8 61,372,450 10.24
& 2032 BEANSEEENSES BARKE
- 2022/6/15 567,821.2 23,855,848 9.51
A 2032 BEEANSEEENESES ACRE AR
=) 2022/6/15 232,664.6 48,950,055 10.20
BE2032 BEH2EEENEE S BCREERRR) 2022/6/15 87977.1 17,737,756 9.78
A 2032 BEEAHMSEEENSES AGIELR
- 2022/6/15 3,837,474.1 64,274,901 9.94
A 2032 BIEAMSEEEWSES BEEIESE
- 2022/6/15 2,317,412.0 35,266,547 9.03
SENEHHERRESHILEEES AFAK
2023/4/18 8,427,405.0 88,764,755 10.5329
ENTE
AENEIPERRESH L EELEES BEAHK
58 2023/4/18 4,390,000.0 45,726,452 10.4160
AENEIRERR TSR LEEES AETR
5 2023/4/18 311,2394 98,946,485 9.8522
SENEIHERR TSR EEEES BETE
=) 2023/4/18 212,520.0 67,136,420 9.7901
| EEBNSRIN T EEISHMERRE  TEAEE BRERREENEEE
s DB EATS IR -
() SEIZIER
i
(N) SFASIEAE S
i
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EIEEN
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5) AADZREEBRENRODERNEHSHRTENZ2HERHRESBE T -

SMEINE SRR (FATCA )

EEIN 2013 F 1 A 1 BES (MR SR UEB A )(Foreign Account Tax Compliance
Act - UMM "FATCA L) - RIARZERIMNE RIS (Foreign Financial Institutions/FFls)
BB AMHFE F (Internal Revenue Service/IRS)EE FFI HE - FGE L EE A ILRIZ
MABRLBEMR WA HREEZH SN (ZLEREE)RFBA @ WiHENRHERT IRS K
Wit AR S 2 EREEB IR RB AETHH -
KERBEKREMEBOERRZESBREEBATIRINIGEIREZHTEEM - MUFILEZ
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FE E=E RIEE FERWEE
2020 76.87 70.82 73.07
2021 76.23 72.33 74.34
2022 82.99 73.89 82.74
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2021 2022 2021 2022 2021 2022 2021 2022
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RREH ENE SENSEX 158 -
RS R E] BRE—RFE/HEMISRE 10:00 £ 17:00 - EFHXEHLIRE
8% 11:00 £ 18:00 ; ExAEHEE 10:00 £ 17:00 -
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R AR ARIRRE T+1 WREGI - REZEHRE - HENEEER
SREER—EFHRREANRRREREEZIRFTEE
IR - B REAERE  JEHEL  BHAREEEY
BA<T+0 BERS> - B REERENEMRHES =K5TH
<T+3 BERW> - ERFIRAES I RERR -

% REBIIMNEFCEmUFFEERSE  BRPZREENNEFRSRD 2 FEIMHSER

SN R B ER S EEmmISETT

i B EAEmZERRERREREVEE  BRENRIFUREHEARSERTSY - S/
HIBOEBHRBRASEECEEAPHARNEN B LERRRES  FTEDEREEIPERSE
Z(MBS)mHEE - BB EZEAERR—MNAERE  WAEEN - ERFEN  BWIRRERE - HE
ERER BEADERBPERE BHESFRIERARNAERES WETABNEEREMES( ABS )-
a7 1E ( Securitization ) X 1970 FRBENRER - FHZEBSECERNUEEREERBBRES T - MEE
FEWRRREE ESEORARZEERRENEZEE  NBEAHE ABEXR SEHAFE# -
EXRHERS - BESSFEZRBONREBRZHREANERSM EESZ S LERABKRERTSN—
EARTTRONEEE D SRETE  SHEERBUAHBPEERATISETHEMRRIERNFEEZRK
Z— R REATSPREREBREENTIERETR Y — -

BRIMS LR THREEERSCEZANRMAE  —REEHBEENESL ZERAEERE
BEMEMES ( Mortgage-Backed Securities, MBS - ilEREEERES )  —RAIFEEEEENE
H1b - ZEHEEEMFES ( Asset-Backed Securities, ABS ) - BRIEBEMEH(LIENEE - EHF
EX-REER  BLEER  BEUAHERETEN HE  QTRWER  BFoiERES - BIRSE
% -BEERSERMNEZERNER  FEEXRRSNMSREARIG - oo R TS ERIAFERTD
BMORBERES(EMS LUELES -BERTNERNERRSHAESCRBRASHEEBELREER
8 HBUAR I EEIEE AT MIRTWIEER - WEBIRMES  FHAEEDNEMERBIRIRER -
BISNA BN ER SR mmmn

ZEBEN 1960 FRAALBEREGTEIE B 7TEZESINFBEREGTESERENER Y18
AL ERATRAREABERERE 1967 FRMIEPRIAHERERGT (B REITs AEHRE
MR - 1986 FEBEGEBRMHINESZLTF REITs FEEZEMM REITs SRAINSERE - K@K

BRIEENEA N HSHBEREERRE - £ REITs TEEH - M7 90 FRBERE - LBEENR
MEREGNRENRERANBSEABRKESHNSHR - B F ZBLIREBHEIK REITs AUEE -

(—) 2017 FEBEEFRMEREARE Z2EEB LK KEXTNE RRHEESTNAEIRRERE

BAZ=E REITs - ZBINEIMNERAERIRE=E REITs IR - BARRINEAEEBIRE B EPNTR
BIENRE B CHER 35 FRRE  REIRRSIEZ BIIMNIEARNEEZHIRERME - 526 REITs
BRI AR RPRERE BRR/REZBERNREXRNALE - THEEF  BEHEESFHRELE
ZEfE - ZIMEBEFESER  EhEARSFERER P ONEE LHED - <68 REITs [REAHEE &
N RBIN  AEBABEEREZFEMESGHARNARETZE FRIRZE - 5% REITs K
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BERBEREFEAHEEENAZEE  FHEEERS|T - 26 REIT BEMA - BEEREZIT

#ZE 2017/12 RIERESRE REIT SBEEELLE D DUETHI 17%) BARAKER 14%) -

BRE(% 6.0%) - B 26%) ~ TEMBERESE(% 16%) - BEAL(K 17%) ~ HkEE(X 8%) &

x o

() BN REITs MM AENBEREFIRIRE BN REEREBLE - 5 BURSEERE - BAIR
MABEDZINESIEKA - BONRITTRICSEH#REEFHRANR KERBENRRE - 2019 FolsEE
—SIRABERE -

(Z)EMEIR REITs BRELIEER - BNt BB ROBBHER - FESINNEEZFEEmARR
ERER—RMMEE - SN R AEEFE 2000-2010 FEBESFCEmBERD - 3EREHH
B - BINRMAERREZRESCEMEE L TMSERSIHEEERAMNE ST B mmE - &2
MBERHIZREUSTE 10N FESHE - BAHEHISEY  BABRADECERRBFE M-
BAMEERFE NBERRRLEKO A  BWEXRAA+FHAESE 25%MU L - BEFARA
EHEMRRENERRF - TEETEARERERRRERMAR - EHINEGH - FRHRA
EEERFRE  HSWALEE - 3 FBEETE 2005 F 6 HRMEEIN (BHERERSR
EETRI) - oFRMEEINE M ERREEAMAEthEIRE M REITs FXREFE LT - B - &
TR REITs WERSRELLAIBMBEERN 35 %IRAR 45 % - HHER 7 HEMHE FOF 1K S E thZ2M
BIZRE/ REITs F/ORISFEINAL - BHSIACBINESHAMBENBFEMERNRREL - T8 REITs
ISR EERT I 32 R AERE - (BEERNBHERE M ERBELLM KIS - Bl - BE&EFE LT
WEEREETSESEECHRERYE AINEERRNEEERERAEEEEEN —BAALRE
ITH,;EARTAEFERMERERNERFAEEBYENSF ; Ml REITs AIZE—KMUA
B EBENEMERERST - 5 2015 aHSKBEELTRERRE - 2016 HEZEBMERL 5-
8% - NEERERS » PIR&IE - 2018 FAfhAE 0-5% - PIEEBRHRRERS - EEXRFEEFEL -
BHAATNERHE KA -

W5 E SRR ST
BMEMSINEFTERIE 9 JKET - BITNELHNS - HIESHEIIMNEFENMETIEERINEKE - HIME
IEBRENTMRHRIE - IBARERIBUEE - BEINE GDP - BRERT  ReWMEESmE - Rig
IMF {55 - 2017 % 2018 &5 GDP Ii#FRELMRESD - HERAABEREETSE
Bl MEERKCENRRS  BEENE  BEBRKABBBEFNERR - LFLIRFTEBERN
ERMRABEERT E2EEREZ R/  GRTNBRERAARKNWEENZ BEBEEMU
RIEMSETEERAREE  BESARING - BEREERETARANRERL - BUBREBEINELEE
i - ERBMEENIRRUZES  HOPHEDSEESINRBBECE I NS - MRE JP ERAEREH
FESRH(EE 2018 F 12 A 31 H) « EatBWEESER (EMBIG ) EFRS 6.70% - #k
AEMERRE (CEMBI) - JERERE 6.42% - FRBHEARKSINEANERT - RARHFEMSERRGISE
KSREABEZER -
ERERERESHSIAR
MR RBI N IR S B S IEEF R 221512 (Barclays Global AggregateBond Index) - F 1%
EMNRESRZNGE A BFLERS  BRREKGSESE2EE - BNCHBEBERNEH
BOMBEXRSHRE - ZEBEZEES 2017 FAR =R BRARL—H  AURERHSREHRESEK
FUZA 9 B ERRREZAEMR - BMESEL LREAHERE - 2017 & 2018 FxE GDP F1&
EARI% 19%K 2.1% - 2017 & 2018 FEBBFFIZE 1.5% K 1.9% - W5 2018 FiEZ 2%H)E
WERZ - BERERNBRCEEBEFERR/IIER 1B 20 HREZ#NMERIZER - EFRRR -
WAERZRABERIME - 2017 F 12 BWRIZEHRS - #118 15.6 BELF - BESE 75 @HEER - X
EXRRA4T%  REEBFIRFIEMNE 26 =70 - F18 2 9%BIC FRWERAIGIR - 2018 F2FHIE 220
BEIEF FHO8EHE 18 BfE - Vi 2016 £/9F19 229 B1E - 28 2013 FLIRRIREERN —
F ANEUTEBRERRIER - BENERFER - BIEEEREAGENRCE EAEEK
BEEUEHERRTR  AMEMEZERIFURLERMEENIRIE T - EERERERRD
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(F8E—1 JPERZIKITEMIHE S 152 (JP Morgan EMBI Global Index )3k JPEE IR Bl 15
1+ 2EE 515 8(JP Morgan CEMBI Broad Diversified Index) B 73 Bl 2X 3% it &

JPEREIRMEMSESFEH | P ERMEMSEEESEH
EIES &1 (JP Morgan EMBI Global (JP Morgan CEMBI Broad
Index ) Diversified Index)

1 |ANGOLA %3 JEM Y

2 |ARGENTINA FJ#RiE SESP Y Y
3 |ARMENIA /e M Y

4 |AZERBAIJAN ZRZEHR M Y Y
5 |BAHRAIN EE#k PE Y
6 |BANGLADESH ZN#I CER Y
7 |BELIZE EEHr M Y

8 |BOLIVIA HEF|#tea M Y

9 |BRAZIL EHE EE Y Y
10 [CHILE Z&#! EES Y Y
11 [CHINA PE CER Y Y
12 |COLOMBIA Simtbzez =R Y Y
13 |COTED'IVOIRE &HFBE JEM Y

14 |CROATIA sE#Ei&Paon BOM Y Y
15 |CZECH REPUBLIC #E5% BOM Y
16 DOMINICAN REPUBLIC % s v v

AR JENN

17 |[ECUADOR EB/RZ® SESI Y

18 |EGYPT &K FEM Y Y
19 |ELSALVADOR HEWMAZ JE5=M Y Y
20 |ETHIOPIA XZEtbzE:R JEM Y

21 [GABON mn&s JEM Y

22 |GEORGIA &A& M Y Y
23 [GHANA il FEM Y Y
24 |GUATEMALA JLil 5 1B Y Y
25 [HONDURAS ZR&RHIHR dE5=M Y

26 [HUNGARY &®ZF# B Y Y
27 |HONG KONG &# M Y
28 |INDIA ENE M Y Y
29 |INDONESIA flfe M Y Y
30 [IRAQ FHIse M Y Y
31 |ISRAEL DI&3l CER Y
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JP BERZ I B 5E SR

JP ERHMETNSERESHEH

TS &= 15 (JP Morgan EMBI Global (JP Morgan CEMBI Broad
Index ) Diversified Index)
32 |JAMAICA = E&m d5M Y Y
33 |Jordan KB oM Y Y
34 |KAZAKHSTAN [57#5E Rl Y Y
35 [KENYA Hiz FEM Y
36 |KOREA REPUBLIC OF %2 CER Y
37 [Kuwait RIE4S oM Y
38 [LEBANON Z2E2iH CEDl Y
39 [LITHUANIA 31f83E B Y
40 [MACAU 2M Rl Y
41 |MALAYSIA 52 CED Y Y
42 [MEXICO st SIS Y Y
43 [MONGOLIA =& Rl Y Y
44 |IMOROCCO E&F JEM Y Y
45 [MOZAMBIQUE E=Lt5% FEM Y
46 |INAMIBIA #hoRKEEER FEM Y
47 INIGERIA =EF)E2 FEM Y Y
48 |PAKISTAN EEHTE oM Y
49 |PANAMA B dE=M Y Y
50 [PARAGUAY Efi=£ M Y Y
51 [PERU #W& FESEM Y Y
52 |PHILIPPINES 3EE&E M Y Y
53 [POLAND KB Bl Y Y
54 [QATAR i CER Y
55 [ROMANIA ZESS5ED Wl Y
56 |RUSSIA #zEHT B Y Y
57 SAUDI ARABIA 7 it -~ Y
il=]
58 [SENEGAL ZERNNE JEM Y
59 |[SERBIA Em#toz BRM Y
60 |SINGAPORE #i/li EEDl Y
61 SLOVAK REPUBLIC #m& Bl v
R HAE
62 |SOUTH AFRICA m3F JEM Y Y
63 |SRILANKA ErEERE+~ M Y
64 [SURINAME & #IE5 EE Y
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JP BERZ I B 5E SR

JP ERHMETNSERESHEH

EIES & 15 (JP Morgan EMBI Global (JP Morgan CEMBI Broad
Index) Diversified Index)
65 |TAIWAN &% CER Y
TANZANIA UNITED
66 " JEM
REPUBLIC OF i#/EEER
67 |THAILAND 2=El M Y
TRINIDAD AND TOBAGO
68 . J5ZEM Y Y
FEE
69 [TURKEY tEHH B Y Y
70 |UKRAINE S5=@E B Y
UNITED ARAB EMIRATES
71 A ZEM Y
[SIEAVA[=E: =N
72 |VENEZUELA ZRIHHI FEM Y
73 |VIETNAM #@Egs M Y
74 |ZAMBIA f=EbEs JEM Y Y

ERARIR : J.P.Morgan - Bloomberg
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S 2023 SPHF AT SHEES RS ARRAS
EFREGTESEEBEZMERE

88 F 10 B 18 HEHE (J\U\) aiiE () 5 77699 sk ETFHE
VFEIR7HFEHRE (N0 ) aME (IU) 55 149102 SERZEEBEE-IRE =R

914 6 A 6 HEHREAMBEINFE 09100125590 SERZEBIEE _KE—REEAFN B+ HREFE-"BFTEHIBRE K
914 12 B 13 HEHEAR/ME NS 0910155660 SEERZEEIESE _RE 18

R2F 482 HEREAMEBENFE 092016036 TREZAEEIEE _RENIAE

92 10 B 23 HEHEA/ME NS 0920130411 SERZEIEIESE _RE/\IE

92 F 11 B 17 HEHESMENTE 0920124414 SERZEBIEE _IHREENIK

92 F 12 B2 HEHESMFEIFE 0920156605 5ERZ A IEEIERERIR

94F8H9 EI%”*A ErE 1755 0940115044 SERZAEBIES —% - F=1F - BOURKIBRIE AR

94 F 12 B 26 HEEETERFIFS 0940155295 SERAZAEBIES K - H=1% - SBMO%

97 5RH27 E%g%%%%ﬁ@?% 0970014808 SR ZEIEIES IR R HE=1%

98 F 9 H 1l HEEETEERIRFTE 0980037240 SFIZEE IESE =R KB MUK

9 F8H 16 HEEEEERIRFH 0990036646 571z EER]E=1%

NVFEI2HISHEES &5 0990060890 sF#ZABEIHEMUEE_ - £ - N~ kT—I&

1008 H17 HEES )75 100036722 SRz EBR] BINRE—IR R E N F

101 F12 B 22 HEEEEER/RFTSE 1010052520 Sz EIER] EIURE—IRE ) \RRIEIESNIREN - +18

ke

EERE
% Al

s~

I]H}*
Jp Bl

=]
102 F 1 A3 HEEELER/RFE 1010056151 SFZEIE ] SEIURE /I8
104 £ 1 H 26 HEEESEEFRFS 1030052102 S ABIEENKRSEN - TR
104 £4 H 29 HEEEEEFIRFS 1040009708 Stz A8 EhIRE IR
107 £ 11 H 23 HEEESER/I™FE 1070340060 SRR MIDEETHEERIEIESH - /X - £k
110 F9 R 1 HEESEERRFS 1100363392 sF R HHIE
112F 7B 10 HEEEEERZRFTHE 1120382949 SFRIBFTHNI%

— FEIBERERESREGTABRAE _+/\RE _BRERE -

Z EERETSESREEETEESEEBEZAELN  LEERANFEAERLEZEEFEK
MRBBESE ; B call &k put BZES - DIZEZZFMH (Maturity ) (ERITEEZ#HE
FH -

BEBHSESNBREEERLEIMBAZEE - AIMBREEEQ ZIRIISERSEENE - 5 -
BEBOHEEEBEABSAXNZREIFIET EHKEFSEEFIBRZEREBEANRTEL
TR SHSRA - HZEZFEEHHE (Maturity ) #HZ -

CEREERESARERFEESVESEEBENE - IRESFREGLEONE -

M- ETF EEESESEBEZFEAR  ME—EBE 2 ETFEES - LFIERZETF XESENUFE
EEBERE -

I HitnESRECTESEEZEE  KFIREFEZ
(—) B=E:
1.EmE - DEEEETRSHBZWRERRE ; tEE  DEEAMEEZATEREESE
BEEDO (MUTEHBEEDD ) SEURAMRZIWBRERRE  KeETRELT - L1ER
WNZEBERE DGt EREET L EEREENEERE AR 2 MEFORRERE, R LEH:
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L2 (SRELEBRE LD LRZAZRERR) B - RN 2R

BRE . LEEMARE  SSERRELT - HEROZEERE - B S - HER

WE - BIEREE D TR E S AR RETRE Y BEEDHIE
FERFIEIRES  ERSRESTRNTANER  HEOE - ABE LT - HERGSES
o b5 - MBS BIE Y AEEIRE AR R LRE RETR L HE(R
TEEHAEZASSE) YRE  RZREHESSR - UEERARE -

2 HERMBRBMEESSRES OURELEERSHE . UZRELERSH— 220>
PR SHENEETLSEERNR AR B EEZREE RS Z BRI HRES A
ETHMBREFIIT T SRSELS - MERSRIER - ANZUBERHEEE ; IER
SBER NS EXRRER SR E Y RERENE R EERTEEAE - 118
HETEERZRERT ARG ERSBEREARES ASRIT 2 HBREMIIT 2SR
BEE . —RERERNCHBREMIT Y ERIE - USRS S ANRES L
R - BB RS AR M AR EEXEREE - BIREF _BRESASHBRE
i RIFIR > SR B BIEE B -

3EERSRENERSEA AR ERBRREEER A —EA Y S S2ATHINRE
BERUREDERER AR BEMERSES - IERARKERLS  HERE
itEmEsE -

AMZRERESSEA AR BRENREE  SHNBRENERSHES - AEARRE
AR BERREEANEECERER BEMEEEZEE . GRERLES - HE
REHEEEHE Y - EHRE - WRERENREEN  HERRERER S —E%
i EEERES S XARS RENASREEN SR ER TR AT WRERL -

s A BREMEERSRELEERSHRNALSS - ANSEERFEIEE . HEXR
=RENEESE -
6HERATEHTAIL LR (1) ZRE  BRUAHE  A¥ILSREFIIEEHiE.
BAEZEAATRBECERLAAEATEATRY - REEER (F3) A1/ \EEZA
2 EI BESE R EADEDS SN BRERSEE DS EEB NN G Z KBER
HEY  REHELRREAE 1 ZREEE -

7. FERADGHTAL LS (1) ZRE - BHRRAHE  BEZEAADRERAHEER
(F2) A VEEZA S EENRN - RSAATRERS AEPRSHSNREENIES
POSEEBHAR AR TNBRERHEY  FRATRELHA - BHETEHATREERKSR
RELAREARRATRY - K EEURRATEP LSS IR MELES PO SHEE
AR RGN B ESETE -

8 HERATHERAETAL L (18) 2 RE - Al EERENHERR=A L (1)
EEANCELEENYN  GEEERERENSHEPRS SRS EE DS EE
ARSI RS E Y | AARREZRSISE - RRE LA EE AT REDFIIA
WEFRE ISR - WEFRER L () BEEERREAIE | ZRERE -
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OMEBARZAMFELRR . LhHE - LEIEHEPRSHGZIWBERA%E ; LEE - Y
AEHEBEEPLOSEBRIRRAM ZWBERRE -
10.LL LRt "I RS RIERFRTATRETIIES .
(1) REIARHCELHARPHIER FFHMENMFHEITU 2 A EHRE -
(2) PEEEREARAEERERILEESE
(3) REIRR—RAREIREBERASAMZER BB EIRAERAEGERRE -
(4) prEERLT () EXMEERIREEBHEXN  BFELEEREZVNES -
(5) RE|ZBETRBEXRIERIBEAEBRFGIEHNE
(6) REBREGHRARREBSHRNEEHRIRTHMHESE -
(7) rElEAEEIMEHEARANRENRAERANEN
(8) BEHMPBRBBEEMRELEESRIMKRNBIRATAEEF L EFLEERRES -

(D) R&EEE  LH (1) & DS BEHEPRGHBAEEP L ZWBREERE ,, RLH (1E)ZE
VETEHE SR E SR KETREGHEZNNE L SR ZEFEEBERE -

(=) 8BFERE : LthE - LEIEHEFRSHSZWRERA%E , LBEE  LFERBEEFLSE
BEERRAFZWBRERDE -

() BRSNS :

1.Em (1) & UEIERZWRERMNEFAERHLEBRZFEAE | BIRASER L FFER
% - BRI RNEF R ENRBENE - HFMESNERS (—) FRE -
2FAEERZALT (B) BTN () & UBRESRERXSHZWRERE - IEBERE
BESRRTFEREBEITRE W ESER LR ZASR%E - ENBEEBENRE
ZBEFRCEE  BRIRERERX - BEXSFERATENRERREREIR 1 ZREEE -
3EERSEBRNTEES 'THEACEREER L FIEZEEASE - Ak "HEASERE
ARA L HHE -

() »E: £HE - LEEHZWREBME Z2FEHERWZANER%E ; LEE - BERLETERE
BEPOFERR AR Z R BMETIDENRBEZBREMA ZHAEH LR ZANESE ; EH
FHERRAAAARSE AR SBEFREMEZEZARXENEFENEEH LR
NBHZE ; MLl EZ"EOEARCHEZESZAMEE—F (5 ) UEE - RLEAERN—H
RIVEFRABES P ORh Z AEIRBCETRIELER - EEBEE P OB ZEENEREMN
P8R ZEZENRET 10bps (2 ) &EA - AILIBI—HIRIEF RBE 2B - WINFTES
SHIERWZFERE  EEEEP LM ZEeE A EREMNFIBEZEFENER LT 10
bps BESH - RILIEE F.OGEABRBMNABE ZBEFENRREZER - WNFTEEEH
IERWZFBR%E MU EZERRRCHEZESZIMBE—F (A3 ) UNE - AILUE
BEROamZERRESZAFER - W2 EHIERWZ AN ER%E -

(") ERES - SRAEE - HiES - EMEES S LR ERS EEERES RAHEEERET
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w2

Seise
e S

1.94 & 12 B 31 AMAT (&) BEERR 5% 151 ALK (2) HERHRSEE - &

THRREY

(1) £/ - L ESAZNRESIH RS LB FSR% -

(2) HEEZEERRAEEARE - Lt SR BSBELEMEE MR EIMETOEM
EHEAILEK RIS R -

(3) HEEEENERTHARES - i EARSBELERRE M EMRTI /N
EHEALEKCRSRE B EABSHELERFARSEMETEES - IR
AI— DRSS EE - BB RS S EMARE 25 - WM B SR LRk SR

(4) kLD - HiEE - DUEEEME FiHE B I RS0 AR RN R R S T 3 -

(5)BABEZSH L (1) BTH () UZESREPRIHES LHRERSH
IR ES R B S B L ERENSE A EMETSERMNE RAEREE
1 ES TS AR TS - LA EHEA LB RE  HERS EERR
EREEAR 1 ZREEE -

294 12831 AMAT (2 )BEER 05E1H1 A% (2) LEBHEZES R 95

E1H1BME (5) BEE .

(1) tHRLEASERNEAEEREE - Mt 0 2 WsER SRS B R M
~ Mg A AR R BB LA 2 AT ES ZBARIFLLE: - WEEEE P
Mz ATESZERIE LT 20bps (&) BREIA - BINRERIES S HEEE
PR M T ASEAE - N E S E LR RIS A% ; MEERED
MEZATESEERE LT 20 bps BRES - ILHES PO A2 AT ELEERAE
AL 20 bps - AN EE ALK FISRE ; K Em - LB - LEEDLAR
TATESEENE WM EHSALBRZ RS BE - HBREEPOAHZA
SAESEENEILLRE - EET TR

AESEH (Maturity ) BEE RO AG 2 AT ESEENRFHENTER - Mgk
AR EASMSEEANE  AEMEERHTESMEEN - BN TISFIHER
stEMs s MG ERES  MENBERAT 1EAR MU 1ERRY  SHEE
BHEERBS A CHHARFECIHATRES - LEEIHERE ; A call R
put B 1E% - HEIMMERMZES 2 MHE R -

B.{E% S AT S BEE PO A 2 A SHES EEAEMEERTS T HERAMT

(A) BHERFEEE+ 5 - - @M (FIW: TA-L W A+ —REBA) -

(B) BE—RBRIT2E% - LURBRT 2 EMTSRE  BHARBRTZES

TETZERTSRE DEERRESE RREER BERESURTADE

SIS R RIBUES UZESESNERTSAE  RERRIEMESE
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SMEMTS  ANRTADEEZ EATSER_GRE  BTATEREREE
RS AT EMTSE  UBEZEmTSAR -
() MEEBSLEERS  AEERASRIUEAECTSRBS 2 ETSA
NEHBSASETSRRLE -
QLEARENEAFOAEE BARE (+H) B 2 ZREEE -
3EFER  MEATEEERI . FEZHBEATE Ak HELTEELEL . T -

(+) WERE$RENES (SRTHRE—EUNZERBSREEERES ) | DRSNS
EHEALREENET S BRAS AR  RATRBRRTRE Y EEXTWR - BRI
B -

O\) REE () B bE  NHBREPRITSINEERRE | HEE  LEEDLSHEES
BB SE 3 M 2 R R -

() ESh £ / HERE : LB AR S RAEHSREXBRINTRABSEPRIHE / BEB
EXAFYBANBEESE - FAEERS  ARRERRREN  HHEERERRATE
% - NESERATAT MBI TR  CRATRBEEZSADTRERSRWEBA
S EEERERG 2 ATEESREEAROMNE 2 EEENRISHBARG ZBEEE A
R - EEAPENG BHEALBUIADRE - SEEFRS  ARREANZEN - 55
BEFERRATEEE  UESERE - BLMEB AT AR P RR BN
RERZBABE (10 —EF - ZEA%) REFPEZSEES (0 —F  —EF%) -

(+) ESMES : MEATABE B SRS 2L TRBEE S AT EEE RN CEAT
TEEEWREZATEERE - ELOTAERABLHHEP BB ERARENL
R (0 —B8 - ZEA%) REFTEZAEES (1 —F  —B8%) -

(+—) ESSEES :

LE® (1) % - WAt ERERS REEERORHEN A TNEEEPRI TS LERDS
ZWBRERRE  FEEERSE NELEIATABENRRERT B EEHE
LEEATRBEE Y BATFEEEWRHZ AT ERASE -

2KET () % - M ERBSRACEFREXRAN  NEMILFEL A TRE LS
ER% - BAUFRBE  MEEHBNEREENNASSE  BANAS 2 BENE
MEEBMRBNNASBES  ANEFRBA—ERABENE -

(+2) BEESMAEE | L - R EAZEPRITEZWBEERE | K LHE  AOARE
ZESNEEENZBSRAGERL  RERPE  ARRRERE B E A RS
2 -

(1) FHEREEAESSHBYS | t0E  MAEARPRSHHZNBEERE | LEX - 1L
HEREETOSEEDRTAATNRERAE ; K LT - LEE  HEOSARERNA
S2BERE  ERFRECTRNBHRLE - KELTIE -
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\
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(410 ) EEES -

194 % 12 B 31 BLA (&) MEARR 95 € 18 1 BLE (2) HERHRBEE | kA
B (X)1 R 3ZRERS -
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