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No. |Country JPM EMBI Global JPM CEMBI Broad
Diversified Index Diversified Index

1 |Angola % # 3 Y

2 |Argentina ¢ 1“3&— Y Y
3 |Armenia Iy # R 17 Y Y
4 |Azerbaijan I; % 2R Y Y
5 |Bahrain ¥ & Y Y
6 |Barbados = ¥ % #7 Y Y
7 |Bolivia L) Y

8 |Brazil = & Y Y
9 |Burkina Faso # & %/ % Y
10 |Chile %41 Y Y
11 |China # B = Y Y
12 |Colombia & 4 17 Y Y
13 |Costa Rica & #7= % 4c Y Y
14 |Czech Republic #_5. Y
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15 |Dominican Republic % B¢ £ 4¢ Y Y
16 |Ecuador = A % # Y Y
17 |Egypt, Arab Rep. #% % Y Y
18 |Ethiopia # % \* i7 Y
19 |El Salvador fEf X % Y
20 |Gabon “t Y
21 |Georgia # ¢ i Y Y
22 |Ghana #ri} Y Y
23 |Guatemala /¥ 5§ F Y Y
24 |Honduras =% gr= 27 Y Y
25 |Hong Kong % i# Y
26 |Hungary &7 {| Y Y
27 |India & & Y Y
28 |Indonesia & £ Y Y
29 |Iraq & 5 Y
30 |Israel 12 ¢ 7 Y
31 |Ivory Coast % 7 & A Y
32 |Jamaica 7 § *c Y
33 |Jordan & Y Y
34 |Kazakhstan ¥ & 5 Y Y
35 |Kenya ¥ i Y
36 |Korea iz & Y
37 |Kuwait &= 4 Y Y
38 |Lebanon % = kit Y
39 |Macau ;2 F* Y
40 |Madagascar 5 % 4v #74c Y
41 |Malaysia § k& 7 Y Y
42 |Maldives 5 f # 4 Y
43 |Mauritius #-2 & 27 Y
44 |Mexico & @ & Y Y
45 |Mongolia % + Y
46 |Moldova & F % X Y
47 |Morocco A it B Y Y
48 |Mozambique ¥ = '* i Y
49 [Namibia 7%} 17 Y
50 |Nigeria 2 2 4|17 Y
51 |Oman 7 & Y Y
52 |Pakistan ¥ £ 273 Y
53 |Panama = £ 5 Y Y
54 |Papua New Guinea * # &= S p ¢ Y Y
55 |Paraguay = $>3 Y Y
56 |Peru &4 Y Y
57 |Philippines 2§ Y Y
58 |Poland & Y Y
59 |Qatar =+ i Y Y
60 |Romania % 5 £ i Y
61 |Rwanda g % £ Y
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62 |Saudi Arabia 75 § ¥ =10 Y Y
63 |Serbia % f & Y
64 |[Senegal % P v Y
65 |Singapore T4 3 Y
66 |South Africa & #& Y Y
67 |SriLanka #72 fF—+ Y
68 |Suriname #{ls Y
69 |Tajikistan 353 5 Y
70 |Taiwan 4 # Y
71 |Tanzania 3 & R 7 Y
72 |Thailand ﬁx & Y
73 |Trinidad and Tobago + 2 :£ % 3 = & Y Y
74 |Tunisia ® R & 7 Y
75 |Togo % & Y
76 |Turkey * B # Y Y
77 |UAE friaBf & < 2 F Y Y
78 |Ukraine 5 5. {7 Y Y
79 |Uruguay 5 + 2 Y
80 |Uzbekistan 5 %% %] 5 Y Y
81 |Vietnam 4% = Y Y
82 |Venezuela £ p 34 Y
83 |Zambia & 't i Y Y
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COMQAT 2 05/12/26 + it 66 1.43
INTNED 2 1/8 05/23/26 W 66 1.43
MUBAUH 3 3/4 04/19/29 s s L o R 63 1.37
OKE 6.3501/15/31 Ex 63 1.36
MUNRE 1 1/4 05/26/41 [y 62 1.34
VST 5 1/8 05/13/25 N 61 131
SHBASS 3 3/4 05/05/26 o 60 1.29
ZURNVX 5 1/8 11/23/52 mi 59 1.28
F 3 1/4 09/15/25 Ex 59 1.27
BKNG 4 1/8 05/12/33 Ex 57 1.22
HSBC 5 5/8 03/17/25 EN 54 1.17
OINLIN 5 1/8 02/04/29 B R 54 1.16
WES 3.1 02/01/25 EN 52 1.13
PEMEX 7.69 01/23/50 Lo B 52 1.12
SASOL 5 1/2 03/18/31 CES 52 1.11
BABA 3.4 12/06/27 R 50 1.09
WEFEC 1 1/2 05/24/27 EN 48 1.05
PETBRA 7 1/4 03/17/44 s 48 1.03
SDIC 3 3/4 05/21/29 YRS 47 1.02
OKE 4.55 07/15/28 iH 46 1.00

DB FRXEREEFFEAEETAR
S)ipdl A £ 2 a*ﬁ B LA £ 4
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Mgt E L ERAEFPTIE £

wﬁiﬁﬁviﬂw* ESRFTREAE
(A2 - FVEFLTHARFTEIRLF B ‘é FEIRLIATIEE 2 &)
R
Yo i A e & 3 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | 2021 | 2022 2023
iz 2/5 25l
A4 % B #7 NA | NJA | NA | NNA | NA | NA N/A | 0.2508 | 0.4592 | 0.4380
74 % N %4 NA | NA | NA | NA | NA | N/A N/A | 0.2508 | 0.4592 | 0.4380
2% B A NA | NA | NA | NNA | NA | N/A N/A | 0.2298 | 0.4206 | 0.4020
% N #17) NA | NA | NA | NNA | NA | NA N/A | 0.2298 | 0.4206 | 0.4020
% 2% B #7) NA | NA | NA | NA | NA | N/A N/A | 04836 | 0.8487 | 0.7248
B 2L N 23] NA | NNA | NA | NA | NA | NA N/A | 0.4836 | 0.8487 | 0.7248
4 = % B g NA | NJA | NNA | NA | NA | NA N/A | 0.4038 | 0.6589 | 0.4260
L a8 N 3 NA | NJA | NNA | NA | NA | NA N/A | 0.4038 | 0.6589 | 0.4260
1A BHY NA | NA | NJA | NA | NA | NA N/A | 02514 | 04556 | 0.4320
% A N#a NA | NA | NJA | NA | NA | NA N/A ] 02514 | 04556 | 0.4320
TAL KRR IR o TR P HP 1 2023/12/31 -
éﬁfiﬁiﬁﬁbéf&iﬁﬂ RN EE R E AR A RERALF I AA R b S ¥
FERLFFALARPRLE RERETLTID HF AL TR
@)l p - F b o R PaEpF
m%iﬂmvﬁww‘%;ﬂﬁcﬁﬂﬁ
(FAEF - TV ERRFTHARTEB2LIRGFE I RLKATRE 2 4)
W Bif Bif Bt BT Bt BT [ AgAzpAE
’ ZBr | B - g TE | tE | IFEPHL
A %3 4.75 2.75 4.56 N/A N/A N/A -5.95
- B #7] 4.74 2.75 4.55 N/A N/A N/A -5.96
N #71] 4.74 2.75 4.55 N/A N/A N/A -5.96
N9 #54] 4.75 2.75 4.56 N/A N/A N/A -5.95
A %3 6.70 2.83 2.23 N/A N/A N/A -7.57
- B #7] 6.69 2.82 2.22 N/A N/A N/A -7.58
N %4 6.69 2.82 2.19 N/A N/A N/A -7.60
N9 %74 6.70 2.83 2.23 N/A N/A N/A -7.57
A %3 7.66 3.98 3.76 N/A N/A N/A -7.60
B #77 7.65 3.97 3.74 N/A N/A N/A -7.61
£= N #73] 7.65 3.97 3.74 N/A N/A N/A -7.61
N9 #74] 7.66 3.98 3.76 N/A N/A N/A -7.60
1A #77] 7.74 4.14 4.07 N/A N/A N/A -6.82
- B #77] 6.77 3.27 2.94 N/A N/A N/A -7.53
- N #73) 6.78 3.27 2.94 N/A N/A N/A -7.53
o B #7 3 8.25 5.79 7.15 N/A N/A N/A 4.23
o N #73] 8.25 5.79 7.15 N/A N/A N/A 4.23
TR kR - Lipper 34 p # : 2024/1/31 -
%%ﬁﬁﬁfuﬁ“ﬂW$i?§?ﬁ
TR= ERV—P—I
TR A EFRHF2 R Fp S
P FTRIFP+IXZARTAREZ &%
ERV : %% ¢ PF’“‘ﬂF%,\;U‘;ﬁwﬂxﬂg T2 £3F
NP Y P N T UNCET VRV T TETS
Lo Ry AP L ARAEETARELT =B A B - F S ZE
Eﬁ\iﬁigﬁlslﬁg\fﬂi\a RIS L - DES S 13 T

I
-_—

CEARBDBRILT AL L o
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BiTLERLERAAEETAN T2 ERFMT%
WM AR A EC G SRS RT G A g
(iiﬁi—iﬂiﬁﬁﬁﬁﬁﬂ*ﬁaf%h%i*"#ﬁ1&”*%*&)
ER(F ) 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
A 5g) N/A N/A N/A N/A N/A N/A N/A N/A -10.88 4.75
B # 4] N/A N/A N/A N/A N/A N/A N/A N/A -10.88 4.73

PSS
AL N 3 N/A N/A N/A N/A N/A N/A N/A N/A | -10.88 | 4.73
N9 5 ) N/A N/A N/A N/A N/A N/A N/A N/A | -10.88 | 4.74
A 3 N/A N/A N/A N/A N/A N/A N/A N/A | -12.58 | 4.19
L a B #4] N/A N/A N/A N/A N/A N/A N/A N/A | -12.58 | 4.18

N #z4) N/A N/A N/A N/A N/A N/A N/A N/A -12.58 4.15
NO #g7] N/A N/A N/A N/A N/A N/A N/A N/A -12.58 4.19
A %3] N/A N/A N/A N/A N/A N/A N/A N/A -13.48 6.59
B # 4] N/A N/A N/A N/A N/A N/A N/A N/A -13.49 6.58
in N 3] N/A N/A N/A N/A N/A N/A N/A N/A -13.49 6.58
N9 #7 N/A N/A N/A N/A N/A N/A N/A N/A -13.49 6.59
A 53] N/A N/A N/A N/A N/A N/A N/A N/A -13.23 6.91
B 33l N/A N/A N/A N/A N/A N/A N/A N/A -13.81 4.64
N %3] N/A N/A N/A N/A N/A N/A N/A N/A -13.81 4.64
B # 4] N/A N/A N/A N/A N/A N/A N/A N/A -10.26 | 10.10
N #g 4] N/A N/A N/A N/A N/A N/A N/A N/A -10.26 | 10.10
i KiR:Lipper o FR-p 8 2023/12/31 > & R A EF P F A AAEEFTAY &0 01 1~12 7 = FA
LR N a’éﬁW</@mwxﬂpiwm? TEARIDBERERT I AAE

B

% 2

h4

(10)5i77 #FREERAEZF T 5 (%)
hHrHR Rt A RERTRAL
(d\iﬁﬂﬁ"i“‘ifg%}:‘%&;k_& 33};9 %B_l§|§§, pu_ -—;A‘x, j‘f)

£ R(F ) 2019 2020 2021 2022 2023
P N/A N/A 1.05 1.51 1.51
g g ;fﬁf;h?ﬁ%iixp“’;‘i.iﬁﬁf]*&f‘ AERFHE2ZF (%(r'ﬁ PigSA—EFr 3
ﬁ,g%@ﬂ 7 ;ﬁ%\%ﬁﬁ\%ﬁ?KﬁH%? ) TBAEET AR B2 F o
(11)&5%&&*5: 73R 4
AR EBRITEE ?7171}3'}*?% Eﬁ“?ﬁfﬂf’*iﬁﬁ CE S BRI A

(1254erp - 204w SH T g T RRILETHIT &
ETEE S A A 4 *ﬂ\#”?"vv*i‘xﬁ(iiﬁﬁ— FVERRFTHWART RS L FIRGFFIRLARTRE % 4)
EEEIPIIESTH

e v s SAETiEE EIGTEEET) SHp A | AP RIvihESEEE

B mER# wh/AE] G4 e e |Growt ) |[FewE R o)
Citi Group 0 573,336 0 573,336 0 0 0.00
BANK OF AMERICA SEC 0 451,849 0 451,849 0 0 0.00
2022 MORGAN STANL TP 0 450,412 0 450,412 0 0 0.00
HSBC SEC ASIATP 0 420,335 0 420,335 0 0 0.00
BARCLAYS CAPITAL 0 408,094 0 408,094 0 0 0.00
GOLDMAN SACHS Intern 0 448,649 0 448,649 0 0 0.00
202317 1 |BANK OF AMERICA SEC 0 243,404 0 243,404 0 0 0.00
p 212" 31 |MORGAN STANL TP 0 236,679 0 236,679 0 0 0.00
P Citi Group 0 220,747 0 220,747 0 0 0.00
HSBC SEC ASIATP 0 190,218 0 190,218 0 0 0.00

g

(13) # 6 BB TH : &
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& W %o & & %
b G 3
A — T RE(REIIERII0E128318
AL A4 31 55,010,576,909 &.56,777,978,013) Z 7| $4544,762,527 87.57 $6,693,776,648 90.34
E=R LR =% 307,554,341 5.93 = =
|ATH A 178,959,149 3.45 410,775,131 5.55
B EETETA ik 35,925,841 0.69 3,069,210 1.12
BB TR BB 326,000 0.01 1,637,500 0.02
B4 Ze% 115,850,025 223 173,484,524 2.34
. SIEIE R 75,479,852 1.45 94,117,875 1.27
T AS 5,258,857,735 | 101.33 7456,860,888 | 100,64
B f
g oh B R Z% 59,394,376 1.14 6,289,102 0.09
JEA I ) 48 R 2,404,733 0.05 29,974,208 0.40
JE 444032 g ) 5,762,482 0.11 8,369,760 0.11
JE A+ 4% 5 9 88,651 0.02 1,289,843 0.02
A8 A 154,266 0.01 1,152,487 0.02
8 et 68,804,508 1.33 47,075,400 0.64
ShE $5,190,053,227 | 100.00 $7,400,785,488 | 100.00
RAMRE +
ATRAI (R AL — A B §242,065,657 $447,802,695
AfEN(FE L) - A A(RBEISA1104124318
%] &USD 8,821,478.15RUSD 17,740,742.58) $270,889,951 §491,241,162
AMRA(F AL - AR (REINIER110£12R318
4% B CNY 9,926,056.97 A CNY 18,209,403.40) $43,750,446 $79,119,142
B A (B 4 1) — A & $431,838,247 $839,758,002
B#MA (M AA) - £ A(REIIEAII0£12531a
4 %) &USD 17,977,007.42 2 USD 30,280,144.13) $552,037,944 $818.457,101
BEA(A L) - ARB(REINERIIOEI2A3A
451 BCNY 12,862,166.03 R CNY 22,370,121.13) $56,691,746 $97,197,297
BEA (B 02— MANARBIII S A1104£127318
4% & AUD 3,435,815.402 AUD 5,010,488.08) $71,643,573 $100,697.795
BAA (AL —hEF(REIIERIIOEIZAS] A
431 BZAR 28,032,976.27 B ZAR 43,088,118.24) $50,792,216 $74,963,872
NI (A LA —H & $973,141,498 $1,333,333,734
N#Al(A LA~ A A(RBEIFA110512831A8
4 %) A USD 40,903,569.07 2 USD 54,363,598.63) $1,256,066,799 $1,505,328,046
(5 5 00 M4 3% 3R AL 3E)
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Bax: EHR
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= # Y & H %
N#f A (e A A - ARB(REINFAICEIZAINE
48] BCNY 50,006,277.76 A CNY 77,308,713.87) $220,409.470 $335.903,323

NER R (Fe & 3 — (R B F 211045128318
4 %) B AUD 5,973,627.02 2 AUD 7,929,862.73)
Ngg A (F A4 — h A RRABIISAIINFI2A318
%) BZAR 118,597,667.65 R ZAR 161,859,728.60)
NOSRAN(Rae o8- EFH
NOFRH(Fae &R AA(RBEIIFRIINEIZAI B
4 51 A USD 12,653,446.66 2 USD 16,916,135.79)
NO#R Al (FEL A — ARS(RBEIIEAII0EI2A318
4% BCNY 16,367,494.06 2. CNY 18,887,696.07)
IABA(FAE AT — A A(REIFA1105124318
4% %USD 1,743,022.24 R USD 2,010,556.55)

FATA R B R
A (R A ) — £
AR (REL L) — A
AR (R A2 — AR
BiR(me A A — 8 £
Bfi(E L) -4
B (@ L8 — ARY
BA A (528 ) — A
B (B LA - hEW
N A (Fe AL — a8
N (A LA ) — £
N#R P (AL A A)— AR
N (fz 0 70)— At
N#Ra (a0 a8 — %
NOFAR (FE B A ) — 474
Nogadl(REe Ad) - £

$124,417,137

$166,295,810
$388,562,040

$72,141,956

$214,884,010

$53,524,727

27,341,296.21
1,017,387.34
1,118,753.63
52,534,249 49
2,242,585.82
1,630,147.50
418,774.88
3,435,395.80
118,384,810.88
5,102,582.89
6,337,719.39
727,246.14
14,533 ,674.56
18,713,203.48
1,459,331.96

$159,369,642

$218,866,764

$468,407,800

$281,600,415

$82,066,297

§$55,672,311

44,868,319.46
1,768,520.32
1,791,903,22
£6,299,015.04
3,095,836.40
2,292,746.81
500,800.00
4,299,327.62
137,021,667.89
5,558,099.54
7,023,437.37
792,584.94
16,150,130.21
21,929,328.58
1,686,277.07

N

h

No#A Bl (FEL LA — AR 1,844,744.76 1,858,629.91
IAA(F@R eI -4 7 200,000.00 200,000.00
FEMFHPRE +

AFA(FE AT — MR $8.8864 $9.9804
AfMA(FRLL) - AAL(REIISA0+£124318

4% AUSD 8.6707 £USD 10.0314) $266.2604 §277.7696
ARAN(FELE) - ARB(REIEAII04£12E318

2] ACNY R.8724 R CNY 10.1620) $39.1064 $44.1537

(3% 4 M 7 B 4R R i 31)
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B (B AR — & F $8.2201 $9.7308
B (R LA - R (BREII4£R110£126318

4 %) £USD 8.0162&USD 9,7809) $246.1613 $270.8338
B (B ) — ARM(RBEIIIFRAII05125318

4 %1 HCNY 7.8902 & CNY 9.7569) $34.7771 $42,3934
B (R L) — AS(REIN£R110£12R318

4 % % AUD 8.2140% AUD 10.0050) $171.0790 $201.0738
B#iA (fe. 2 — hE B (REIIFERII0FEI2A3

4% HZAR 8.1600A ZAR 10.0221) $14,7850 $17.4362
N#A (f 84— &4 $8.2202 59,7308
NEA (LA - A L(REITERI04£12831a

4% £USD 8.01622USD 9.7810) $246.1620 $270.8350
NEA (A AA) - ARMBARRIIFERIINEIZEN — =

4% HCNY 7.8903 R CNY 9.7570) $34.7774 $42.1916
NEEA (Fe a4 — B (R ETFR1104124318

# % #AUD 8.2140& AUD 10.0051) $171.0798 $201.0758
Nga#l (g 84— s (RE LI FA110412R318

4% AZAR 8.16024 ZAR 10.0222) $14.7852 $17.4364
NOSRAN(FEL AR — M &% $8.8865 $9.9806
NOSIANFELY) - K A(RBIIERII0£12A318

4% BUSD 8.67072USD 10.0316) $266.2602 $277.7763
NO#i A (F 8 L4 — ABRB(REIIFERII0SEI2A31H

5 51 HCNY 88725 &R CNY 10.1622) $39.1067 $44.1542
IASAR(Rd A — £ A(REIIIER11051278318 ——

4% AUSD 8.7151 ZUSD 10.0528) $267.6236 $278.3616

(i 5 M B SR A 3E)
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=0
Ay

o
r‘l‘

=,
B Hd
i 111.12.31 = 110.12.31 11{T.ﬁ?:;?tﬁf;1 |1:_1S;Tii(fn.3:
o8 i
DELECR LR N
MUBAUH 3 3/4 04/19/29 $62,596,475 $65,134,880 0.33 0.33 1.21 0.88
ISELRCE TS Bl 62,596,475 65,134,880 1.21 0.88
kA g
SCGAU 5 1/8 09/24/2080 < 203,725,022 - 0.46 - 2.75
RAH B = 203,725,022 - 2.75
B
SUZANO 6 01/15/29 80,502,498 84,403,827 0.15 0.15 1.55 1.14
PETBRA 7 1/4 03/17/44 43,712,270 2 0.16 - 0.84 :
VALEBZ 8§ 1/4 01/17/34 22,226,153 23,810,764 0.10 0.09 043 0.32
KLAB 7 04/03/49 18,394,167 - 0.09 = 0.35
PETBRA 6.9 (3/19/49 12,412,451 - 0.06 - 0.24 =
ARCO 6 1/8 05/27/29 5,960,024 - 0.06 - 0.11
EMBRRBZ 6.95 01/17/28 - 77,137,672 4 0.34 u 1.04
JBSSBZ 6 1/2 04/15/29 - 74,739,200 . 0.25 - 1.01
PETBRA 5.6 01/03/31 - 38,184,178 - 0.07 " 0.52
B it 183,207,563 208,275,641 T s | 4o
AR
TD 2.85 03/08/24 102,963,724 s 0.23 = 1.98 -
dod Aot 102,963,724 . 1.98 .
Eo
ZURNVX 5 1/8 11/23/52 52,222,124 - 0.16 - 1.01 =
ZURNVX 1 7/8 09/17/50 23,796,683 29,638,544 012 0.12 0.46 0.40
ZURNVX 3 04/19/51 2 75,758,635 - 0.16 - 1.02
At 76,018,809 105,397,179 47 | 142
EEil
ENAPCL 3.45 09/16/31 41,273.433 42,018,804 0.28 0.28 0.80 0.57
eI 541,273,433 £42,018,804 T o080 | 087
(G ES LB $iked)
¥R AT dhepad | H{E B

TIHEF  WER E
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i MEY R

% 3L % 3
axan 111.12.31 = 110.12.31 H{I.lijl&ﬂ;i)?;j] ‘Jll.lfﬁﬁﬁ:u_}l

k) |

PEAR
HRINTH 5 1/2 01/16/25 $107,221,296 $107,121,534 0.26 0.26 2.07 1.45
POWINY 1 5/8 07/27/25 88,174,122 86,001,094 031 0.31 1.70 1.16
ICBCAS FLOAT 06/01/25 49,027,164 - 0.27 - 0.94 -
SDIC 3 3/4 05/21/29 45,314,527 47,506,014 031 0.31 0.87 0.64
CRHZCH 6 02/27/24 38,185,109 24,051,025 0.18 0.11 0.74 0.32
PRXNA 1.207 01/19/26 26,877,823 - 0.18 - 0.52 .
PRXNA 1.985(7/13/33 24,873,055 = 0.13 - 0.48 -
CHALUM 2 1/8 06/03/26 16,418,459 73,886,316 0.07 0.34 0.32 1.00
CRHZCH 3 3/4 08/26/24 13,393,125 13,015,886 0.15 0.15 0.26 0.18
PRXNA 2.085 01/19/30 6,131,653 . 0.04 - 0.12
MINMET 4 3/4 07/30/25 6,048,084 6,058,215 0.04 0.04 0.12 0.08
CCBL 1.99 07/21/25 5,630,647 45,365,299 0.04 0.33 0.11 0.61
CITLTD 6.8 01/17/23 - 82,709,675 - 0.20 . 112
ACIRC 3 1/4 12/04/22 - 62,162,116 - 0.22 . 0.84
BOCAVT 4 3/8 05/02/23 = 47,140,351 - 0.33 - 0.64
CDBALF 3 04/24/23 - 45,882,180 = 0.33 - 0.62
SPICLE 4.65 10/30/23 - 45,608,942 - 0.31 - 0.62
CDBALF 1 1/2 11/04/23 = 43,285,562 s 0.31 - 0.58
CDBLFD 1 3/8 03/04/24 - 43,059,348 - 031 - 0.58
GRWALL 4 3/8 05/25/23 - 30,568,151 - 0.18 - 041
HUADIA 3 7/8 05/17/23 - 30,067,569 - 0.18 - 0.41
CCBL 3 1/2 05/16/24 ¢ 26,590,265 - 0.12 - .36
CMHI 4 3/8 08/06/23 = 14,465,875 E 0.06 - 019
HNINTL 2 1/4 02/20/25 - 13,082,119 - 0.16 - 018
BCHINA 0 3/4 02/04/24 - 7,103,541 . 0.05 - 0.10
R 427,205,064 894,821,077 8.25 12.00

b B2
ECOPET 6 7/8 04/29/30 70,890,188 78,629,385 0.13 013 1.37 1.06
PROMIG 3 3/4 10/16/29 39,006,514 42,460,981 030 0.30 0.75 0.57
BTN $109,986,702 $121,090,366 2.12 1.63

(% 4B M F LA R aE)
FFE A e Wi 3

RIEF  WEE E
i
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R mERR

155 ko i Ak 8 7 #h do FA % 45 5 5§ A%
111.12.31 110.12.31 1111231 | 110.12.31 | 111.12.31 | 110.12.31
2 8) i
&
ALVGR 4.252 07/05/52 60,211,499 5 0.16 - 1.16 -
ALVGR 4.597 09/07/38 57,416,131 - 0.14 - 111 =
MUNRE 1 1/4 05/26/41 53,823,943 - 018 - 1.04 -
VW D 07/19/24 45,794,141 - 0.12 - 0.88 -
DB 3 7/8 02/12/24 43396414 46,832,787 0.24 0.24 0.84 0.63
DOUGR 6 04/08/26 31,912,959 - 0.09 - 0.61 &
LHAGR 2 7/8 05/16/27 25,700,365 - 010 - 0.50 £
MREGR 2 7/8 06/25/2079 - 104,925,656 - 0.31 - 1.42
ZFFNGR 3 3/4 09/21/28 - 84,566,592 - 0.33 - 1.14
MREKGR 1 5/8 03/09/2080 - 70,546,183 - 022 - 0.95
S EH 318,255.452 306,871,218 6.14 4.14
A4
DANBNK 2 1/2 06/21/29 - 7,867,713 - 0.03 - 0.1
PR P 7,867,713 | e
=8
AXASA 4 1/403/10/43 49,641 477 - 013 # 0.96
AXASA 3 1/4 05/28/49 40,140,203 155,043,953 0.07 0.22 0.77 2,09
ACAFP 73/8 12/18/23 20,839,333 22,859,962 0.15 0.15 0.40 0.31
BNP 2 1/8 01/23/27 - 153,631,774 - 0.20 - 2.07
ACAFP 1 5/8 06/05/30 - 77,455,062 - 0.32 - 1.05
BNP 2 3/8 11/20/30 - 53,318,025 - 0.32 - 0.72
=@t 110,621,713 462,308,776 213 6.24
HE
SCTWID 5 1/2 06/16/23 86,547,487 91,841,998 027 0.27 1.67 1.24
HSBC 6 1/2 05/20/24 65,067,178 72,162,876 0.27 0.27 1.25 0.97
LLOYDS 7 1/2 04/15/24 59,981,357 66,806,994 0.27 0.27 116 0.90
NWG 6 3/8 11/08/27 46,299,368 - 0.16 - 0.89 -
NWG 2 08/27/25 38,890,636 - 0.17 - 0.75 -
NWG 0 1/8 11/12/25 38,104,712 - 013 e 0.73 -
BATSLN 7 1/4 03/12/24 33,123,346 - 0.18 - 0.64 -
(3 % B M B 4R R T 31)
FFE Ay

%I%: PRI ll wﬁ:mm

i
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it

r3l
i MERT
= P ST AT
LEPR 1111231 i 110.12.31 1:‘:5.?1?1&#[:1?;5,1 11|,1;L:T iﬁtfu.}l
aak
2R
TALKLN 3 7/8 02/20/25 $15,802,044 5 0.08 . 0.30 =
NWG 3.622 08/14/30 = 121,859,436 e 031 : 1.64
MGNLN 5 5/8 10/20/51 - 105,960,164 = 0.33 . 143
LLOYDS 7 5/8 04/22/25 - 88,733,776 - 0.27 - 1,20
BACR 3 3/4 11/22/30 = 61,366,717 - 031 . 0.83
AVLN 4 06/03/55 g 6,466,541 . 0.03 8 0.09
B 383,816,128 615,198,502 7.39 830
&
CCAMCL 4 3/4 02/08/28 89,169,822 93,404,735 0.25 0.25 1.72 1.26
GOOMAN 4 3/8 06/19/24 37,537,728 36,801,914 031 031 0.72 0.50
SUNHUN 2 7/8 01/21/30 34,228,043 37,344,659 0.16 0.16 0.66 0.50
ATA 0,88 09/09/33 33,848,424 3 0.18 g 0.65 2
BCLMHK 4 3/8 01/22/24 6,069,743 12,715,167 0.03 0.06 0.12 0.17
HKLSP 4 12 L0/07/25 = 17,197,414 - 0.09 o 0.23
Bkt 200,853,760 197,463,889 3.87 2.66
£,
MINCAP 5 5/8 08/10/37 38,578,213 36,512,106 0.18 0.14 0.74 0.49
LLPLCA 6 7/8 02/04139 32,625,778 56,644,067 0.18 0.26 0.63 0.76
£p R it 71,203,991 93,156,173 137 1.25
T MM
AER 6 1/2 07/15/25 88,522,816 89,064,428 0.23 0.23 17 1.21
AIB 2 7/8 05/30/31 - 21,158,107 . 0.06 . 0.29
ERM A 88,522,816 111,122,535 171 1.50
A
ONGCIN 3 3/4 07/27/26 54,005,352 54,615,124 0.31 0.31 1.04 0.74
QINLIN 5 1/8 02/04129 50,812,086 53,354,070 031 031 0,98 0.72
ONGCIN 4 5/8 07/15/24 30,784,844 30,174,817 0.14 0.14 0.59 0.41
RECLIN 3 3/8 07/25/24 29,462,791 28,555,066 0.15 0.15 0.57 039
OINLIN 4 04/21/27 28,131,161 28,467,448 0.20 0.20 0.54 038
(3 4 B M AR R L)
E¥EBER ERIELR 8 8

TIEE  WAE E
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Fin g

P £  #H Al E s @Y% 153 AN
111,12.31 110.12.31 1111231 | 110.12.31 | 1111231 | 110.12.31
ki e
A
RECLIN 2 1/4 09/01/26 $18,996,159 $42,525416 0.14 0.31 0.37 0.57
NTPCIN 4 3/4 10/03/22 ) 44,570,036 2 0.1 i 0.60
Ep B o Et 212,192,363 282,261,977 4.09 3.81
84
SOFTBK 3 3/8 07/06/20 i 23,976,569 = 0.10 - 0.32
SOFTBK 3 7/8 07/06/32 - 7,307,057 - 0.04 - Q.10
B A tt . 31,283,626 - 0.42
®E
DAESEC 1 3/8 07/07/24 28,590,530 27,507,105 0.33 0.33 0.55 0.37
KORGAS 3 7/8 02/12/24 28,532,500 - 0.19 - 0.55 -
POHANG 0 1/2 01/17/24 8,780,583 49 458 872 0.06 0.31 0.17 0.67
DAESEC 3 3/8 05/07/24 5,911,040 26,776,929 0.07 0.31 0.11 0.36
EIBKOR 1 7/8 02/12/25 - 46,157,000 - 0.33 - 0.62
DAESEC 2 1/8 07/30/23 - 26,265,200 - 0.31 - 0.35
EIBKOR 0 5/8 02/09/26 - 10,183,083 - 0.05 - 0.14
KDB 1 3/4 02/18/25 - 5,637,592 - 0.03 - 0.08
Wt 71,814,653 191,985,781 1.38 2.59
E A
GFKLDE 6 3/4 11/01/25 33,202,400 - 0.16 - (.64 -
& At ot 33,202,400 - 0.64
g
SANLTD 3.8 01/08/26 70,947,069 69,653,849 0.31 0.31 1.37 0.94
SANLTD 5 1/8 08/08/25 6,774,749 6,688,250 0.01 0.01 0.13 0.09
e P o 77,721,818 76,342,099 1.50 1.03
L&
AMXLMM 1 1/2 03/10/24 76,655,613 77,551,009 0.28 0.28 1.48 1.05
PEMEX 7.69 01/23/50 67,159,759 84,342 044 0.04 0.04 1.29 1.14
SIGMA 2 5/8 02/07/24 60,206,369 61,169,832 0.31 0.31 1L.l6 0.83
(3 2 M REFS 30 FE22)
FER B ———
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i MEHa

. & W 18 iR A4 7h BT A RAY%
111.12.31 110.12.31 111.12.21 | 110.12.31 | 111.12.31 | 110.12.31
& B iy
EHF
COMENG 6 3/8 04/24/35 $29,789,107 £33,492,796 0.14 0.14 0.57 0.45
ALFAA 6 7/8 03/25/44 26,738,932 0.18 0.52 2
PEMEX 6.7 02/16/32 5,294,974 - F - 0,10 -
PEMEX 6.7 02/16/32 . 6,136,728 % 0.08
Bt 265,844,754 262,693,309 512 3.55
EREDE
GENTMK 4 1/4 01/24/27 82,397,577 83,506,595 0.20 0.20 1.59 1.13
BT 38t 82,397,577 83,506,595 1.59 1.13
4
INTNED 4 7/8 11/14/27 66,674,156 < 0.16 = 1.28 =
INTNED 2 1/8 05/26/31 - 157,430,146 - 0.32 - 2.12
M 66,674,156 157,430,146 1.28 2.12
b B
MINSUR 4 1/2 10/28/31 33,669,655 35,683,657 0.25 0.25 0.65 0.48
Ak ol it 33,669,635 35,683,657 0.65 0.48
SR
BDOPM 2.95 03/06/23 60,774,572 64,636,451 0.33 0.33 1.34 0.87
E 69,774,572 64,636,451 1.34 0.87
+ it
QNBK 3 1/2 03/28/24 86,346,671 83,362,358 0.29 0.29 1.66 112
COMOQAT 2 05/12/26 63,425,060 63,188,951 0.33 0.33 1.22 0.85
Uik 149,771,731 146,551,309 2.88 1.97
84, e 25
GAZPRU 2.95 01/27/2% - 80,395,832 - 0.15 1.08
NLMKRU 1.45 06/02/26 " 52,307,737 - 0.34 0.71
WA 8- $132,703,569 1.79
(3 4= W AR R I g

WMMIE I FMHS
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Bie : MEYT

12 % 84 £ A A R A o do ER% 13 £ %
111.12.31 110.12.31 111.12.31 | 1101231 | 111.12.31 | 110.12.31
w3
W Ao
DBSSP 1 1/2 04/11/28 $40,149,932 $39,521,557 0.21 0.21 0.77 0.53
BOCAVI 2 5/8 01/17/25 . 35,619,150 - 032 - 0.48
R Ao o) 5 40,149,932 75,140,707 0.77 1.01
8
SCBTB 3.9 02/11/24 E 31,187,717 - 0.21 - 0.42
B w - 31,187,717 - 0.42
S 4
TURKTT 6 7/8 02/28/25 33,119,886 = 0.23 - .64 e
AKBNK 6.8 02/06/26 28,862,953 £ 0.19 : .56 p
SISETI 6.95 03/14/26 6,001,811 - 0.03 - b.12 -
EF 67,984,650 - 1.32
£5
UAL 5 7/8 10/15/27 125,258,764 173,214,855 0.17 0.21 2.40 234
OMF 6 7/8 03/15/25 §7,228,219 90,978,451 0.24 0.24 1.68 1.23
BAC 3.648 03/31/29 83,178,812 173,300,833 0.18 0.31 1.60 234
MPC 4.7 05/01/25 70,571,888 = 0.19 - 1.36 -
OKE 4.55 07/15/28 66,920,199 77,160,595 0.29 0.32 1.29 1.04
OKE 6.35 01/15/31 59,283,380 65,843,436 0.32 0.32 1.14 0.89
VST 5 1/8 05/13/25 58,664,126 - 0.18 - 1.13 -
F 3 1/4 09/15/25 54,816,720 83,092,552 0.23 0.33 1.06 112
HASI 3 3/8 06/15/26 51,840,281 60,208,610 0.19 0.22 1.00 0.81
WES 3.1 02/01/25 49,799,554 - 023 = 0.96 -
DCP 5 5/8 07/15/27 48,262,376 49,481,476 032 0.32 0.93 0.67
NYLIFE 1 5/8 12/15/23 46,963 477 = 022 - 0.90 -
WFC 1.338 05/04/25 44,522,305 - .09 - 0.86
WFC 1 1/2 05/24/27 44,292,647 49,670,056 0.10 0.10 0.85 0.67
VICI 4 5/8 06/15/25 41,568,514 - 0.18 - 0.80 =
MUR 5 1/8 12/01/42 26,603,507 30,501,795 032 0.32 0.51 0.41
CHCOCH 7 06/30/24 21,154,742 E: 0.14 - 0.41 -
GS 3 3/8 03/27/25 8,461,428 8,974,306 0.01 0.01 0.16 0.12
(3 &P M FE SR F B 3E)
¥R BT IR Fi B f:‘ri%ttﬁi‘:ﬁ
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AR ERGAAESBHZE SR E S R4001% ¢

ELECE LI

74

14

F— & W Ak #4045 S @ 4 Y BT A%
111.12.31 110.12.31 1111231 | 1101231 | 111.12.31 | 110.12.31
2 34
£
DCP 5 1/8 05/15/29 $38,228,673 §40.414,257 022 022 0.74 0.55
WMB 7.85 02/01/26 31,853,958 = 0.10 = 0.61 .
STAR 4 3/4 10/01/24 27,782,261 26,174,067 0.12 0.12 0.54 035
NELX 3 5/8 05/15/27 5,046,375 10,443,116 0.01 0.02 0.10 0.14
OKE 3.1 03/15/30 4,658,581 28,543,499 0.02 0.13 0.00 038
F 3,021 03/06/24 4,497,993 4,580,479 0.01 0.01 0.09 0.06
TRGP 4.2 02/01/33 2,288,150 . 0.01 . 0.04 .
MUR 6 3/8 07/15/28 1,716,921 50,986,782 0.01 031 0,03 0.69
DELL 6.02 06/15/26 5 146,483,019 . 0.10 . 1.98
PBFENE 6 02/15/28 5 58,307,743 = 0.40 = 0.79
NFLX 4 5/8 05/15/29 = 52,042,604 2 0.12 = 0.70
STAR 4 1/4 08/01/25 % 48,483,930 = 0.31 - 0.65
DHR 1.7 03/30/24 15,135,035 2 0.12 . 0.47
STX 4 1/8 01/15/31 30,867,800 0.21 = 0.42
GBLATL 4.7 10/15/51 = 29,323,746 - 0.14 - 0.40
PBFENE 7 1/4 06/15/25 p 28,692,904 0.22 - 0.39
UAL 6 1/2 06/20/27 12,432,314 = 0.01 0.17
TWN 4 1/4 08/01/31 < 10,081,529 = 0.09 0.14
SPLLLC 5 3/4 05/15/24 - 9,040,494 i 0.02 0.12
BLL 4 3/8 12/15/23 = 4,393,059 0.02 . 0.06
A B E 1,105,463,851 1,488,853,342 21.28 20.10
w9k
SASOL 5 1/2 03/18/31 49,084,557 54,811,868 023 0.23 0.95 0.74
GFIS] 6 1/8 05/15/29 42,400,198 43373815 027 027 0.82 059
SASOL 4 3/8 09/18/26 = 10,878,905 4 0.06 : 0.15
P e 91,484,755 109,064,588 1.77 148
25 ol 4,544,762,527 6,693,776,648 87.57 90.34
KAt 4,544,762,527 6,693,776,648 87.57 90.34
aME H 307,554,341 - 5.93 ;
AT 178,959,149 410,775,131 345 5.55
SRR - AR C e 158,777,210 305,233,709 3.05 411
BHRE $5,190,053,227 |  §7,409,785,488 100.00 | 100.00
(M I A R E)
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75

ol g ——O#%wA=—+a(#XeA1A)
M ik 2+=_A=+—8
& # % £ %
ELE S $7.409,785,488 142.77 $- =
y’i PAS
F Bl A 233,958,404 4.51 195,338,429 2.64
TN 80,650 744,910 0.01
TN 234,039,054 4.51 196,083,339 2.65
£ A

412 8 A 76,306,626 1.47 81,201,101 1.10

" E & = 11,764,206 0.23 12,510,599 0.17
Gt A 247,000 " 90,000 =
BN 3 27316 - 12,692 -

A At 88,345,148 1.70 93,814,392 1.27
AP TR GEER) 145,693,906 2.81 102,268,947 1.38
BAT & A BRR 145,111,338 2.80 10,806,092,772 145.83
H® % s B4k (1,576,989,632) (30.39) (3.135,377,356) (42.31)
ERRTABE R (692,675,295) (13.35) 116,144,957 1.57
ESEA e 137 = wg 18,999,472 0.37 (302,730,421) (4.09)
W 3 4 B =+ (259,872,050) (5.01) (176,613,411) (2.38)
HAFAE $5,190,053,227 100.00 $7,409,785,488 100.00

(5% % D W A5 40 5 i 3E)
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RERB——0OfwA-—+B(AELAKILB)E+=_HA=+—8
(&M% B TEAS > HUHEHTE EMm)

— BABFERBHE

1 B AR REBLEAELARTE A LU THRBAL S A RETERE
HMEL R BLRERFTERZAGUATHAHLE)RELANFANRE—
—OFmA =+ 84FHERXFELI00340390% Ja e > A7 ERBEENEE
HAZHBRKXBHFABARTRELEL AR EBITZI 2 EMERNG A
AR B#AA - TAAR ~ IBSAR S o 28 F 4% W A0 % B4 B (245N A &
NIER S BB ) 3 AHMER S 24 ARYE S RER GHIERERI -

2. A AR ENTERBZIBUFAME 2B RMERL N E - BIBRADHE)
BAENE M ARG MR NG AT ER AR
ZEF(ERETHIAMSE HFRALER LRI RHS) AT 20810 bk
RA(BERIBMEREHR) KRBT ABHIMAAPI AMIBEZ 2 EBANTA
ARER - RADEBAAEP R EX R ETEAR LR R BLARELE G
AN RBNEAE BT ZAR S mASE S UABR RSN - T Ty
Al & i 70 3 4 4% 3% 1838 (4 ETF(Exchange Traded Fund) + & & % ETF & 45 4%
RETF) ; £ X B AMNBRAMES > 42 G BRERSMFARERE
AT ZAEH (A S A E ~ A8 it~ RIEAL 2 &) F (4 £ 288 8 ROBM A 5 F) - #&
NG RN TE - MR MT BT EB A RKENZ
ARSI E T d =k R B 4038 R BJCRE ) 1l 35) ~ A8 P 2 2 3 it ~ 4 fkdl
FoRIBA AT S EIN P RERLBRER) - ABREEAFHZ T HEE
H REERRER AHEFTAMBHLEBARF A A BARule 144AH £ 2 15
RIRABLEABMETZANE NI BABEAL AR REL SO A
ZHBEEBTHILFZHAKXBTUEL -  FRTHUIEALADNEL L 58
WRLAIBHE - Bt R B AEHRAZETF(42 R & RWETF & 4742 # ETF) »
UBRBEEECHERTYREAMBRERGEZINIAL ST HERE/ABITRE
BxERUBZA - FHTHUSIAHAEANLALLEABE Ao mH B ETEM-
AALBACREERELH TREZHERRE 635 28 - k>
KA AR -ER B EBRFT-HNEHF LA BAE T8
BRF ~ B F) ~ HR - A R SR BB B 2T B ek
FH -hHE -BA -THEE HEHL TH -C&HFBTEE R -
A Flis ~ BESA - FHPALD - RBE - AL FEE P EIBHE BB
WA SR EEA N EYREHA AR R EES AL - G4
B RAAMM AT ZEARZXE - ME EAHEATHLZHAERMNE | - 14
15 R JPM #7 £ 77 3% & 3K 4 34 1§ % 45 #L(JP Morgan EMBI Global Diversified
Index) & JPM #7 & % 35 2 3] f§ % 7L # #% 48 3 (JP Morgan CEMBI Broad
Diversified Index) = 35 # s {5 B R 3B -
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B RETILEEBLRRETE LA LMBREAMEE
(&% A TN » U BT A B i)

AR SCHMBBELIRECAERNA MO BELE NN LALLM EH L8T
B A TR 3] B AEA% B 44k -

EAMBRAZAMERES

AMBERECHRBA———S£ B+ A8 AR L2 BT\ 5| BEIE SIBHEA o

CEEEHB R EENRHA

1. 4% ke

ARARUBRAGRBEFACHALTEMEREIERMZ AWML B
CEGHERARALRELRY -

2. MR S FR

AELUMERAHLEEM M FX IR X HEAZFHERH IR ERA
M HBERHRUAEZRRIES  FIAFETABEYH A CERAARE -

AALBASNEAEAFEAXER R A RBE T M(Bloomberg) i & » 3+ E B AT —
EXBEUBN T OB EnS =+ MARSREL T I OBEEMER
HBEEBEAEI A BEFEON B Y06 BEREBBARLIAMTE
AEHMERZURBERRAANEY S SN ELREGARATZRHF
AGELHRRBA ) MBEAAHNERUNBER S ARG E I EN
(Bloomberg)fr = al — 2 £ A S LFR T A m B £ w i =+ 4 M AT ERAT S 43
THuUSAAHMER L HFRBBREAMET -SHEBRIETHRHEH
FOUREZIEXHBEBRZL BN FEEREAREAIPHESRT
U EHE EMmAAZREAIANNE FIAFEEABEY AR —ATREAA
BWE - S RBANER SRS A PHERRE > ARKIMER LR
WRIPIFEAEAMEEH R —CRATARES -
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WA RS ELE AR AR TR AL MM AN E(E)
(2R % P HAUHERLAER)

AN HEEFHRETERGHGSE  BRAARAEEF T A aHE LS
ZHBERFREAL BAXMAAZRBBRE FAFEABEYH A — %
TREABEGLY BERAAGBEGEL AL HEXBLEEHE -

3.4

ARCHBAZMAHHRILH B - AMEHF R E B G L5+ —8F
AT 42 3% ;> &) P B 4% A Interactive Data Corporation(IDC) A 3% f# 2 F & 4% + o3

EHHaAT— 4 ¥ 8 2 EiA & - 4v &L 4% Interactive Data Corporation(IDC)
AR 2 AT AS 0 B A 5518 % (Bloomberg) 42 2 R A w3t B3t K A
A — 2 ¥ B X BUH B | 4o #5108 F (Bloomberg) 75 & i AR 45 0 B SA4BIE )
AN TEERBZBRERRIMAEHE AT — S XA ZBUHE - 54
YHRH ABRMARI TRV HMAE B ERBLOTH/EE R G
NAHARB L E R RERMUZAABHAERCENNHHEH 203
FREACRMBLIAAMELE  HARFACBI L ERE I LEN B
W2 AR E B @R AR ST R LA Aot B B AT
—BERIBEALAHE

4. K42 BBE

e

AEERFXBBEAKEL B - LHER)E > AHEBEFTRHTH K
MME P oz BEHAE RETER)E > AT E A EARTERFERES
BRERHEZAMBAER2IEMNSTERAARE - AXLKTRANZEA
0 by BARA 0 A B GOLERR LA AT IR 0 S ARG A XA
BHXHTHLIREUBREAR HHAEFERILE REELN) LB ELE
FTHEERMIEENNRBEI X B RN BLACRBIAABEHBAE - G
ABRFHAABIEEFRBICENIREERZF LR ELEGRE2ZA
RARAERT » URTME R BB AHE - A LT~ EAEE > sstE B 6bdM L
4+ — BFATARF- 24 R Z (Morningstar) F 3 % & ~ ¥4 (Bloomberg) E 4 4L A& 4
AeBBRNAMBRAHEANN— B ED SR BRI MM FRAEAR/MESL
B RERAFAAEBMER  BRAULETMAREFELEALZIRASFTE
BAAHE HFAERRHEH WwYEHENOERFBELORNSFEERME
BrRINEZFRAREHH  wYENRERLRNEFTAMMESL A
CERHA—FX ST EBEMTE -
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ML AR T AELARETE AL UHRAMEE)
(8RR 7 THANS  BUFHEH LA EM)

5.8 %

$§&mﬁﬁaﬁ%%%ﬁi%5@ﬁ M ZAENRTABETEREREAA

R BEFRUBR R A A A A A R X A AR - B
%&ﬁ@ﬁ%mziﬁ HAERAREI|F LA - A FREBERBTREZ
1BAE ¥ R4 » BRI FRARE %k -

6. #3 &

AEemBFAZHEGRHEI I A L EARBE M EZ R R
ZHEXHTHAHED SR LS5+ —SFaT G2 & 5 HI6 A% » Ut
Baagxiak -

7. AW S X 5B

(1) AELABEREHBEMNTEHEM - NOBEY B BN T BMEE M~
B E I B BB RIASAR £ L HE 2 Eﬁ?ﬁ&ﬁﬁ‘K%
AR

Q) REAESBUBBHNCEHBRHZ TR BT BN ENAL
SRR EM_EA%L  BHARTHRERRATHEALE  ENRE
WELHEE  REHREHNRETAGEN AR MBI TR B4R

ARAKSETEUEBEHNCTEHEMZBRATPERBRAPEARERE R
BATIFASPZ A GUANR TR AU BT RALZBU LM ERMZ Ty
Bl @0 REZBENCEHMENZELRAER AT
BBz 4% -

RATHET B B9 ARG LB BB CEHEMRETTERR
&*!h&ﬁ&%ﬁﬁ%u%zﬁﬁ%#&ﬁ%ﬁﬁﬁwi&%ﬁﬁ$
FEPRCETRETAB LA IBB(ERLLRBEQ)RIER)AEH
B AAUBASAHEEMN I THELS T HEEN AT ENEZ
543 -
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B RG BFARAR TE LS MM A M IEE)
(A3 5 P - YU el Ba)

CIFRANErRUABINZEBEQENPERBR PEAMEBE LR
AR B Z bR BE R B HATAZCRRAAFFIoRETA
BAAFCETRARATAZIEARKALHS > TAHL VBN 54
Bz Tomiks  BHEENATRLRZ LM -

B) &M BHEANTEEBEMZ R BSE EGENNREKEZHALEITRE
PEZLBEREATHE - S I AE TR N GHEA LRI Ty
BB HNEBEANTZHEM2HRETREIR RS -

4) ARG ETELBBEHNLEMEMT R B2 e B4 i EH
HELEEHAMEAMBIT LN ZERGHGFHAKEM RESRS
&’Wwﬁw%m=mﬁﬁﬁmw&w$&ﬁ$ﬂﬁh RS S A
HAEHGERESL  HBEIER  WEIRENEALEREZE @S
¥BAafiez e ﬁﬁﬁi%é%m HomAdfa » daidon s haaTk
BRBOGF =+ —MHRAREZFTALNEZ -

(5) BRY,EZELHE BHAFHTMEU "B KRB TILHELELENY
BB THrREBERP, | 24K #8EF RSN R 5 B 3k P
FRBAN FBRALARALLTAZ Sy EEMAZELRHALNE
BB EMBMEE -

(6) BmBLik 485 % S BAT plci s RSy RALE B BITAIZS
DEE RN EMEMAR PSSR KB ZAHEATEALS
RAZRLIRBELFESRRBRERT A A2 BENNEBAIEH
H#ﬁﬂ&ﬁmzéﬁ CbES S BRI R F K c EBEAN SR ES S
HEEMANBUNEFHBLEIMEQMI NS sROF LB RENER £
AR BEAEAAHBLEMEMANBEAATH B EHEMZ LSS
Bt eRRELAEMAH BEUNARK B EMBNEUAR
BB A EM IR E S ERATEAREARTEMTE - BEURY
HEXEHEMENBAA R B EHB M NS S RATLAELRER
HaEi BEAHEFHEXEEEMANBEY AR TR EHER
B REHLFATHEFEFAH  EAREBERAIRER
FE N ASHERBUBELEERFIX - HETEELPRALL TR
BEBNPREEFINEEEE NN UZELBRTELBEBRTIBRARLRL S
HHEAM -
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-~

& o~

LR ARG ELEAB AR T AL M HMAMIEEH)
(&M% % FHA > BHUHEBETAE B)

8. IS ELHY
BHRSNE A AR 5 B &8 BB A& &1 & 3(Bloomberg)fr 3t E B AT —
TEASGLFEN T uBEnR =17 AAREREL FTFoSBERIET
WG EEAHE BT EAN— S E BN ETHSAENSHMSIM 2R
HEES  FUuaMdEarAtEx -

9, LB ERREE

AEDMATERIE NG AR FRAAZ RIS > S B S Emd B &3E
AR BMEMBRP) REAL S L BAREEHERYUA LB FEAMMA
RGHF 13%K 02%2 b £ 5 5% 8 Ritat B I RAS T RBRN X S Ea
HILEAREZHEBR T HRRYUE LB FEEAB/EURESE 1.0%A 02%2Z
b3l A Rt -

10. PR
AR AR HI S MME09104558153 R R 2 A 22 EHA B AN LTE
MABEFENFRTEEBBHAALZ AR AL AMMEB Aoz
BEE AR FRBR - AN ERAZCHAERTERRA S AR TS EMm
P ¥R Gz mBidmEnit -

FAEGHAE FHRBEALAETHRZEEZRR

AREGBHAMBRAN SENNEFEMREENHERA It R B PHLE
AZHE  REAMARF RS E ERZBERS T - AEZFI B RAEHARRE
FTEBRBRACATHRARFETHRBYE - 7 ARtk et 5k
EAABEAAEEZFAHNALSTH 2O ERY TR ER TS EFE
R -BFFLARELEFTRZEHFEHARBE -

MiEARS
1. Bl A %45 0 1%
MAALH BALSZ M

Ha R AR A SRR A PR ) +EETRT R
(SUF 464 341 15)
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RS S TS A T T IS S O EI e )
(AR % FHEUASh » AT &% B BAn)

2. BHMBAMZEAR S FE

(1) @2 %
11042004 & A 2 8)
111 &5 ~110.12.31
M AR 15 $76.306,626 $81,201,101
(2) mATegEE
111.12.31 110.12.31
BB $5,762,482 $8,369,760

AT ABRHETMIBE

. AZASRERA———4$R—— O+ _ A=+ B2 HBEHFENRFTHaL ' 7
Sp BRI FRTEERE MK FHBPIELY RA—— R —0OF
+—B=+—BHk&EF AT

111.12.31
THHE SHHHE E o HEEEEN BT HAEM
TEfEx fEBEEAL  USD 9,000,000 30.5650 1124028248
F 44T TEEEAL USD 6,500,000 30.5670 11240282418
BHwE FAEEmT USD 6,800,000 30.4327 112403 A28 A
IPM faE £  USD 400,000 6.936680:£1) 112%02H08 8
BNY fAE£T USD 10,200,000 7.24150:50) 112401 A13 8
SSB FAE AL USD  5,099,542.62 0.666790(:22) 1124028238
JPM AELL  USD 200,000 0.6768500::2) 112403 A 318
MawE  FEEAL USD 7,100,000 18.46206:3) 112401 £ 188

A2 FEE®L  EUR  21,259.756.94 1.034490~1.058290 112#025238
(4]

EsRFT  FEE®L  EUR  12,539,565.01 1.041010c:24) 112402A238

M4BT TEERE  GBP 6,526,696.53 1.1255600:z5) 1124018138

FL4RAT  FRE®E  GBP 2,023,074.67 1.125630(:25) 1124018138

WE4T  HBEHRHE  GBP  4,195463.61 1.122850~1.220830 112401H138
(3£5)

EELRIT  TEEME CAD  4,542.268.05 1.347000tz6) 1124028098
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I RS EILEAEARTERE LM BRAMIEER)
(&3 B FHEAS » (UM EHETL Ein)

110.12.31
XHh¥ %R  AHNE ®E4H HNEEEERM HHMIHEER
EMARAT  TAEBXT USD 11,400,000 27.7990 1114027238
H&#E TWEELT USD 20,000,000 27.7991 1114028238
ELRIT TREAR USD 20,000,000 27.7990 1114024238
PEE®R FBMEAL USD 20,000,000 27.7991 11140242318
JPM AMEELT USD 1,900,000 6.4357001) 111401 506 8
BNY mEAT USD 17,000,000 6.428000:21) 1114025238
SSB i USD  8399,717.19  0.711697¢x2) 1114034238
JPM gL USD 200,000  15.3775063 111401 A06 8
HaEwE FEET USD 11,200,000 15.85380¢:£3) 1114-02H 238
JEHARIT  FABEA  EUR  1,651,896.59 1.126260~1.168854 1114014278

(1x4)
HZt#%  FESET  EUR 1514432948  1.169060¢:4) 1114018278
44T FAE®AT  EUR  35490,769.70  1.168960:4) 111401278
HEERT  FTBEKT  EUR  1,69596243  1.1690000:x4) 1114018278
JLHARIT  TAEHE  GBP  10,319,068.23 1.338380~1.378505 111401A278

[1£5)
E 44T FAEIE  GBP 5,362,066.50  1.378525(15) 111401R278
MEMIT  HEERS  GBP  3,22855429  1.3249000:5) 111401 5278
JPM FAEARYE CNY 639,200  6.4185006:x1) 111401 B 06 8
BNY HEARY CONY 2,860,650  6.394500(=1) 1114028238

PREAARARBZRBEE
CRRFRELZBESR -
ChEARAFFZRBER -
P ABRAREAZ RBRES
CRRSRETZAMESR -
CREA LA T RIBEE
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a3 2 TR Rk B Al 8 A3 BAE e A 4 MR SRR MRS
(&3 A TS » U EH T h B4m)

2. AAANRA——— 4R —O%+=A=+-BHEARMKRHHZ KA
4 % A8115,850,025 7 & $173,484,524 5% + 51 B dC AR 28 4 «

JE AR A A dn
111.12.31 110.12.31
R RHMRES
& P ER3R $112,307,554 $140,935,850
KFAGHR)E 3,542,471 32,548,674
&P A $115,850,025 $173,484,524

AELBMMRESE BERBR——FA——Of+—_A=+—8B % %%
EZMERAMAERAATRIBHE S AT T4 T !

RA———%+-_A=+—8

MEH LS B/fiy 4% RAKA AFTRERB
EURO-BTP FUTURE MAR23 - 29 $103,291,318  $(7,987.555)
EURO-BUXL 30Y BND MAR23 & 7 39 172,475,717 29,387,427
LONG GILT FUTURE MAR23 BEH 24 88,817,783  (2,933,912)
JPN 10Y BOND OSE MAR23 BEF 4 135,213,733 (1.134,063)
US 2YR NOTE CBT MAR23 - 68 428,232,657 (894,708)
SAIER EIRT - 185 763,026,627 (12,894,718)
MAR23 T T

RR——QO%+-A=+—18

HEHDLHB B/&7F & RYFEE AFARE)AE
AUST 10Y BOND FUT MAR22 &% 120 $335,628,219  $(582.905)
EURO BUND FUTUREMAR22 &% 170 912,039,708 16,817,678
EURO BUXL 30Y BND MAR22 ® # 6 38.833.434  (2,039,910)
JPN 10Y BOND OSE MAR22 - 5 182,263,443 720,655
USULTRABOND CBTMAR22 E7F 187 1.020,719,164 17,633,156
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BB KRG FMPBEFRR R AL M IRAM ()
(&M% 7 FRAS - HumE BT EL)

FEALRA———#BRA——0OFfwA_+B(X4A2B)E+—_A=+—8
ZHBM TR ERIBERLHZEEMH 7P T4 T ¢

BB ——— 4
EATH FHoH A o
3,833 3,700 7,533

ERE—OfwhA-—t+B(A4Ar)E+—_A=1+—8

Ao R 8 IRk 18
2,245 2,107 4,352
AAEERBA———FER——OfwA-—t+Aa(AeRLA)E+=_A=+—8

REHMERH AL ZORIAERK)F 55 5 A95(342,816,128) 7t % $63,136,859
Ao PN EAMMAEH A TCRAETRESE ATOASEEE) -

BERB——FRXA——0OF+t=—A=+—8 AL I RFAUABREH -
EHEASIRMERLRHZANIT I RH L RB———FER—

—OfwA=—+aAEARLB)E+ A=+ BAALERFRERATHR
HHFRITHBRBSLS -

3. MA R A -

(1) 18 A A
HAXSRHHEEAHEATRIARSBEE  LALLTARS R4
HMBERZ HUSEAR AKX RFEREBRF DAL HJRHARG2
TTRMBME AEAEHRBROZBRTARLAABRMEZRB LM
WA L FRLAE B 48 12 A AR -

(2) 3R
FAESERRFTERATHERZIMNS A RRERZ EBRLRAM
BELRS FEEIHAFMEBBHRIA RETERFRETLR
# o BETHER RARGKRFEMIERELAGhABRMEYT £ B

EREHEL RS TMMBRAB B I MIEY  TRESFNRAZE
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MWD RS ELFEHAEAR T AL MR A EE)
(3% B TR A0 &% A Fi)

(3) TR

AESARBRTABOTHELERZIAHREAR  BY —thE 28474
oo ARARF2ZDAMSHATLETH > LEMTES £ TH LR G
NRBEEZBELREELRHETE -

(4) P Rk (7% 8 1)

BENNFHBRAY KFRE - BHINE - ERALTHRBIERS
MERRPBERBALIEBINERH)  BERA LG R EHHIY
RIEREFEMR— & T EERZHF X5 (Proxy Basket hedge)(4#4
B E REBRAAERFZFH AL b e TEER H 2B 5
M ol o R SHHF AR PSR B R R E R H 2R
FE o AMEEARE RERBLR EHF MR A MARNE > 1Lk
HEeTERBPRETRETEIAAMAL  wBAMESL IAMRES
A AR -

ERENNEMEALEEARFESFAHBELRS  BREF TR

ABERNNRABRRTEREWBREANF2EY  EAXLLTAMRFSN
EAFHE EAEY AE CHEEHIHERERBERAFT BT
FRAAaE IR g  AREQNTFAHBGEF2EE  EAKE
SEANRFIMAARW XY AREFMRLY - REFARMBERAME S
RHHBEHLGLEE THAREEHFLEIAAEBLIRTE LN TS
FAAMB AR HRTEEFE ) RELE2EF TR P RBTAITZAMB
o wB A MELSSBMRESES » HEARE -

B.&@ )35 AREras KETABERAMAMLRE SR H(AIEH
B 12 A 1 ) 2 32CDS(Credit Default Swap) & CDX Index # Itraxx Index) °
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HEn 2R G EF R FRAE LA & MH IR A M)
(%M 5 FIEAS £ % LA B

(5) Al FRFH2Z RSN TR RFFEE 2 ABERR

FALKRFRARZUSAMBANRT  RE——FR2——0OF+=A=+
—BABRTXEARHNEH S A N 3 1 $3,884813,998 T &
$4,977,089,562 L & 42 #1 & #$307,554,341 LASOL » FH M ER LR E
B A ABRALHAR - AASRE———F&——Of+=A=
+—B AR EZESAEH DS AN E A F $659,948529 T &
$1,716,687,0867T > B 4L if & & K 2 R 4R & A& -

(6) FTAM AR HAMBRE L KEF S

BRA——— 4R ——0OF+t_A=+—BALH2ZENSBELHEREE
A2 A5 5 £$35925,841 70 % $83,069210T » FINFEAMERLE LT 2
TEENEENMELE,  AEFXENIELHNERR AR LN
#£9$59.394,376 7. % $6,289,102 7T > #In ¢ A MARS T 2 T R E E2F
R AR, PAEAZATREKH 5 5% A5(23,468,535) 70 & $76,780,108
RPN FEAMAG AL AT AT ABEYLH A TORFHRAE)-
RE——%—A—8E2+=-A=+—BR——0OFwA=—TB(EER
XB)E+—AEZ+—BEEFXRNIELNMAEALAZTRAANE ST
£9$52,335,633 0 &% $138,867,1247 > #IN 3 EABAEH AL TCEREA
BE ) BAF(AFHREE) -

4 B EBEy AR B

ALK FZRBIEMNAEME RS HKAL2DEREEREH 2454 AR LE
AR AL AR RR(LAST AR ~ 2 ARARAEELERE) - 25452 EH
2EEFERB - FHEHM RBRSaheERER o e EEMEARE
BEOFTRAKZETRETN M AEPETHEAR AXLSBE 2 LA HER
RHEFZERRR  FEEZ R HHSERPEREL EZ 2BRHMME -
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IR DI RS B A B SR B0 A4 M AR A M E(H)
(£#M S THALS - AU EE AL ER)
-~ KB HE
AALBARBERRONE  HRE———F—A—BE2+—_A=+—8BAR—

—QOQFwmA_FTA(EAE4RIA)EF+_A=Z+—BMECHERERI RHAK
B EAEBEN T

110.4.20
) (X4kxa)
LSRR A E R 5 %1 111 5 ~110.12.31
B ﬁﬁiﬂ%ﬁ:ﬁ:% &l $29,257,971.00  $30,113,137.00
N #a 7 # & 5 & 58,254.583.00 34,447.954.00
B 45 AR o 178,791.48 153,135.82
N $5%) 0 % WO 323,818.72 181,584.10
B A AR AR 1,279,319.34 1,083,366.36
N #2780 AR AR 4,585.806.11 3.034,086.09
B#EM AT E N 1,163.966.40 1.010,429.21
N % £ 7T E 2,444,742 47 1.426,071.70
B #a4 dJE U i IF 3,279.669.41 2.928.081.09
N #8278 &y JE I 13,148,558.90 7.492.409.21
AN AEA B EFEAUEZINEEAREN
AEALAFADEZII Y LREERAEE ML T ¢
111.12.3
B4 E % WERLRE
o 8 1E
USD $93,913,863.95 30.7080 $2,883,906,934
EUR 33,260,660.49 32.7008 1,087,649,738
BATER
USD 2,602,222.88 30.7080 79,909,060
JiRE S
USD 5,795,229.23 30.7080 177,959,899
EUR 1.220,680.03 32.7008 39,917,196
JE LA 8,
USD 1,578,707.83 30.7080 48,478,959
EUR 470.134.24 32.7008 15,373,759
iz A
USD 10,015,446.84 30.7080 307,554,341
JEAT R &% 5B
USD 16,568.68 30.7080 508,791
AR B AGE)
AUD 2.821,182.56 20.8277 58,758,851
CAD 12,109.79 22.6569 274,370
GBP 1,205,840.07 37.0445 44,669,687
H i AT R
USD 3,366.47 30.7080 103,378
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B2 RE B ILAAEAR T AL MBREAMEE)
(23R % TS HuFEF LA EM)

110.12.31
R &% E * HEHELR

A

USD $157,471,251.92 27.6900 $4,360,378,966

EUR 52,657,546.06 31.3062 1,648,506,429
BT R

UshD 8,303,363.81 27.6900 229,920,144
TEALARE &

USD 5,839, 878.33 27.6900 161,706,231

EUR 160,769.96 31.3062 5,033,093
JEdCH] B

UsD 2,183,410.82 27.6900 60,458,646

EUR 698,999.68 31.3062 21,883,007
AR E % 5 B

USD 263,036.38 27.6900 7,283,477
H b JEAT 3R

ush 34,085.32 27.6900 943,823

3 ABILRE L RIE -

SEERGVEZBMIETN  FEMMESNZIRA -

s Eb

AEALZRPEBRFA O FRERTHH RAE——FER——OFmA =
+BA(ESRIB)E+_A=Z+—8XFHE 55 5%434,861 LRS$238,077 70 &
5 A$2,324 0 RS$1,017 7T -

29

89 202401/R/B2571-01A-004/B27



FORSRERERNIEN 3
- AszHEFEAP

L RERTBRLEE AL EADE
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M8 B RAR ¢

A An 4R $(61,868,920)  $(60,025,548)

E A (3,491,558) (1,843,372)

A 58,490,345 g

KRR $(6,870,133)  $(61,868,920)

AR E AR $9,792,067 $7,391,575

4, R A B4R
111.12.31 110.12.31

JEA B4 $213,208,581  $211,216,029
it & 29,117,952 66,146,241
BAREEERERA 14,910,698 12,806,572
BAEREZR 53,585,203 62,173,169
At fE g & 1,773,643 3,300,381
JEAT AR AR 723,349 882,990
JEAT #47 11,576,424 15,575,561
HALEAER 35,879,810 35,242,748
4 3 $360,775,660  $407,343,691
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AIE AR T A R T M RA M TE(RR)
(SR TEBA 5} HAMER AL F )

5. RERBBATE
et E

BEREMETAIBAR » A 8Kk THTRKREES | TE2Z B TiRAMEA
BrE BRI E - RVUGFIRE AN BAERTIHFIRALRESE K
BENEBITEBREHEN - AN ¥ KBS GEMITEZELRAEE ) &4
KRBIFHOYNREBES LRBAHZEAARKLRS - BTRALZ XK E
IEAZBRSEPREFBUBZEHAHRABKRE R —REBHREFT KAFR -

A2 RBIFERINGFERFZARRBITEIXTACHT A
$10,177,367L %4 8$10,121,4217C - AA RN RBUIFZERIOEER AL T H
FamEAZ S TRKME > 451385 3R £ A AR53,111,088 70 &$2,712,935
7[! o

Bt E

ANEARTERAESE TEZFIBAROMEGBAEEANTE B LR
ez ¥ GRBMSERTZASRBELRAFER FHIFHE - 155
MR RFEET S Eo i mis  BBISEZRBETEBIEL01E
A BABESAFIOASBEABAER - ANARFIGREZRTEARS
FHm2%AAR  URBERBBRSE S EUNF I RAEHBLEREE €L
EFEPBENEEBITZEL - B  ADANBGEEEATAH - HEMR S
TRARBLELL 245 ZURERARARRIFENBBESR MG
TARATHI E 2 BAAASIEE BN REEIARN —REBHEL 24 -

HEGREEFTRAR DU EIREREAMERTRERE B2 £F
UEFRERZHLETX > RUEHRUG AT F RNX K Kb 847
BE-KETHEAAHRERG > FHIBRTL S RMB R T
o RAEFEEABBRRTARARLERBRNS - TE2288 A5
FRENRMZBLE > AABRNREIBAT2ERBBRI B2 d B 55
AR AEXTRNALERAERE BRAXABEFRIA L2 ERRE
B HESRABGHENZIIORFINREARCBEXETE2ARAEZ S
ﬁéﬁéﬁQM$uﬂﬁﬂ’$&ﬂzﬁﬁﬁﬂﬁiﬁ%%T*$ﬁﬁﬁ
M I27G @

TAEERZRAHTERFIZRBZIASL

1148 11045
& BB AR A $57,291 $58,830
R AE(EA)ZEAE 115,201 55,442
4 & $172,492 $114,272

HERPABAEANEREADABEIAS LT ¢

111.12.31 110.12.31
= % 38 H) £ BLE $(30,718,900)  $(35,147,026)
HEFEAZOAME 22,686,307 20,526,314
kR E s $(8,032,602)  $(14,620,712)

23

147 202401/R/B2571-01A-004/B27



HBIEHIE IR A B ) B3R A M 3E(4R)
(RFER A TR HUMEF AL EN)

FHEERAERFTEZAY
= AEH HEXE W HEREA
RBRMA AR (BBEE
110.1.1 $(33,816,381)  $19,735,268 $(14,081,113)
& BB AR A (58,830) (58,830)
8% AR (133,633) 78,191 (55,442)
M (192,463) 78,191 (114,272)
HEBF(AEVEEARAB TR
ADHH BRSO ELZHERSE (484,215) (484,215)
MAEGREHEL 2B ERS 1,377,598 1,377,598
B (2,031,565) (2,031,565)
HEEBHETERE TR - 271,783 271,783
SN 3t (1,138,182) 271,783 (866,399)
B EREE - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& M ARAE R (57,291) - (57,291)
#| & (% A (277,089) 161,888 (115,201)
AN 3 (334,380) 161,888 (172,492)
EBF(AMYEEARS &
AT BaSns 2 RS - - -
MRS AL LR ERSE 1,841,957 - 1,841,957
G 2,920,540 - 2,920,540
BRENEEBEEY - 1,557,033 1,557,033
N 4,762,497 1,557,033 6,319,530
JEX T 24 - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
TR ERBRAAURERN G 2B E
111.12.31 110.12.31
S 1.50% 0.80%
EBFmERME 3.00% 3.00%
B-ERHEBEZAREN
H1F4 11045 %
wE AR H) HEEAER] A HE /A
B ho BRI BF5 3 o £ H5 Y
IR 3 H0.25% 5 $(619,436) $- $(823,559)
A EKD0.25% 639,179 t 852,122 "
TR#A # F 3 m0.25% 628,495 - 831,939 .
A # F D 0.25% . (612,297) = (808,525)
24
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HIBBHR T RN A R 8 BT & ()
(35 FEASS B ES s Em)

RATAT AR E W AR EERAEZHAT » B8 BBl
VRFEANFR)BALCETRIEHT  BATRHNEAFTRELZIBE
M aREIHEERBEIAN  AHLEDEAE-HEEREL
BE o MO AH KRS -

ASBEETE DI AR 2Tk B R AT R -

KB

B

HERBIUIERIO0L12H318 3k K258 E M A % %$300,000,0007% » £

i F A48 % A $300,000,0005T » 4 %30,000,0008% > &% @EESI0L o Ao d R
BB R L1033 AR A2 S R AL M An 28 ) -

o

BAERE BEBEHAEBTREABZIARRTAMAEZMEZEA
AR BAFRARMEERS > RAA S AREBRY > MRRE A KM Z L
BOFEIAL 2AFRERAREBEABADAARY  FEREAR
AERRAZ -

®REE

(1) =& B
BAANERBE  BERESL A BBRE > BAMBELNFEER R4
WERESREBHRAKIO% A2 EHABCETAEHS AL
e RAANERZE HEBRABRAHLINBBAERRLBRARMHZL
BB EMBERALS, ) AFERZ  BELNRRRELE  RFZALFER
BEKT AR Y% AR

(2) % 7 B sk
ANARERBIIAIZAZE LA 447 B4 AH413£10,194,773 7T »

£ 99,076,537 btk 4 B4R F £ 101004549458 R A X R T MA
1,118,236 50 fa 4k 44 3 % % $ 105002782855k 42 71 »
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A I TR A R 3 R A MEM)
(RIS FTHMF)  HUMEF LA EN)

(3) Bép o d & REA B R

REFTEZFAII03B050R4AAE - BEFREBRFXMBEABERHY
HREENGEMABREL RO RTHERESRT > ER TN+ 2H5
EAGH BME S B EHRASIMN ot S HMEFANSNEE H AL H
APRBHRLEBERIBEARFZIHINBHRAF BV ARz Aw# R
RIBFH AANRASREBRIBRAMRFAIBINBRAFAF SR
o i A R R 0 8 FMREFA T B MREFFRSFEAHAETHAS
ERARRZIERS) » BBAXRLIFRAAERAAE + CRATRITT4F
B BBAHE  BRORFNBBARACHS KRB IR LEPRHRINENE
BAFE c MAE KM ENESHA R AR s N EHN
BB -

AN BRFRRE » 25 FEREBE B AL HMNRIE LM
BEEEBIE WwhH B BARNIO%ARE RSN BEE BB AHK
LEREALNG TAMEE  FAELR - LRI %EE 8l » féh
BHEBREF@RBPAEZL -

WRREIAESA200 53T A E P35 212 8% AR EEER
AR RE TEE - AQINRBRISH2A16BZHETGRTREY
FHUNNFRE > RADABCEAFRRE > RAFEARA > ERE
1%% 8 “oaf% > fadF RHERS BREARYHEMNE - 2OEERE
WEBER BARESK  AHERER > R{I%HBLEZREGLIH 2
ERBRAMOCEMIAN)TAGHEYS - RAWLR  ARBIRAIEL
Sho A BER BORABRRGBHZTFEREO R -

AXRBINISFEZBEIRE $LRBEIRF3IAEEETGRER
B FANINRAINEEZERSRE  ¥ERBIINEEEES 2HE
B RANEERIOEEBASG KA T ¢

11144 11044
2% BARBEA(T) &5 BREREF ()
RBIEE BEAHE 51,351,269 $11,490,715
RE A 12,161,419 $0.41 103,416,438 $3.45
& i $13,512,688 $114,907,153
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AT A AT A A PR 3 MR AR A 2 (4R)
(&FERH THEES - HRIEHAEHEL)

A W
.10

AT

BroiBfREEmPanAa R Ry &m a7

7. Bty e #a it — A T 558

AXRNZREFNARBAIRGEBHET AN IHERALT » bobest
% 144 T PineBridge Investments, L.P.Af 84T Z B K F A SR FHEZ RS
B o RO EMLALRMERALTE WAEEFRABRLOAMERRL
AR RIAN EEARA

AAARBEIUISERIIOEER Lt E a5 @R7 & A$30,198,467 0%
$40,557,3497% « RE1EERII0EE 5 51 @8/ X 4 £4R$13,431,435T &
$15,145,0697t - RE11FZ110412831 B RF X A KRB 5
$74,051,83570 % $57,284,803 7 » tRF| R BA KA T -

8. B EIEA
1114 1104 &
B A asE Hin $1,904,907,247 $2,274,631,652
B RS E Tl 115,201,044 125,358,662
2 ER, BE RN 4,898,935 4,471,322
FHEERA 120,713,910 304,604,894
E A 64,398,530 67,414,910
& $2,210,119,666  $2,776,481 440

AXARBINEEAIOEERES SHZUNIM E AT

LiES
S0 4 1104 &
AR T B
B BHRHE—RIRR $2,210,119,666  $2,776,481,440
9. 8 F

(1) AndAAEA

ARG AELAFRERZEE  ORAGHE(ZERAAZHE)  EHZBEAML
B AMAS G2 A ERMANIECHER -
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BT HL TR A R 5] B RRAMEER)
(@B B FAES > HUHEHLEEm)

REHEANIHHRL  HBERBRRALAZIHERALT !
AREARARIIZLH

() 2RAMEE
FEFRABETEZEBDLHE
111.12.31 110,12.31
BEERIZEH $14281,0904  $28359,326
EE I 166,806 500,418
NS 1,615,436 956,190
A 3% $16,063,336  $29,815,934

AN RBENIFERINOF ESERAH# T A% £8120,9867

BS$07% o
() EE Ak
111.12.31 110.12.31
MR AR $16,610,281 _ _ $30,444,805
. 13,709,847 14,797,899
JER Sy 2,900,434 15,646,906
RAINIGFERIOFEAGT AFLE MO FHERET AHRR
g g o
B.#RAOBEEAAINZLEH
ERETEZIE
1144 110455
BB Rk $14,078,232 ~ $14,078,232
s 333,612 333,600
AT 265,824 260,784
A # $14,677,668  $14,672.616
C.ABABZARERMNZKEREIR
11145 11058
BEEATEATIEA(FRaizalia
R BBETAREXEA) $234,588 $161,272

D.AfARBESHERNZIALSRE
AAARNRBAINEERINOGFERATZRALRHBELS 5 5515,535,843
75.$15,169,197 7 »
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10.

1I.

12.

A3 A AR SOALE A TR B REE R 32 (40)
(& A FRALS  HAMER LA FAL)

TXERA

B riaf & H
HEEA
HainE R
Bk E A
EwmBrmA&A

R E

HEREERIBUFHE G0

#£ B ERTGE

B 5 F

MARA

HEER

#YEA

E® A

4 #

11144 11045
$370,059,454  $442,261,818
19,472,768 20,067,399
13,460,947 12,948,628
6,974,092 7,068,842
343,997,219 421,678,800
1,053,502,992  1,346,045,484
199,689,297 193,309,989
23842543 24,543,659
60,579.041 . 60,585,872
19,958,410 19,384,534
3,491,558 1,843,372
74,565,518 68,256,315
$2,189,593.839 $2,617,994,712

AN RAIHE2A8 EF RV FRCERE  REBRALFELAR
0 BIBI%NAHBIES -2 hF EAHERT > ERARGREHA - ATE
BEIBBSUREXALAZL EHEFEUNEF= 02U L2 HFRAER
FEBEHFA R RHTT EREBRLE -

ANANRBIUISFERBRERL  BI%BEHNBEIBS  ERANEIBHTE
81751747 » lRFAAHEEAT - 5 A2 RAINOFEBEIHFSHAA
$1,582,0747% » REREXARBRINOEEMBREUEARIIZLMAESLE

ARER -
FEIMKE—FH

&
S RIGE R
mEEEZAE
rE 4

G

R eR ARy
RRINEE

(2

111455 1104 5
$1,850,664 $256,779
(4,532,620)  (1,358,275)
(541,661) (859,948)
40,040 100,023
$(3,183.577) __ $(1,861,421)
Hib R,

FHALE EHOFEE SOEE HAGRH) ARELRW

FESMEREZAR !

R E 2 B R $6,319,530

8- $6,319,530  $(1,263,906) 85,055,624

& i $6,319,530

$- 56,319,530 $(1,263,906) $5,055,624
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B HRE TGO H R MBRA MG
(BFR S TEBEND - HRHER LB E )

RE 1104 K
. ¥ A AL
GMAEE EomEE SROME AHANKR) RELH
FEFMERBZAE :
HERATELBEEHR $(866,399) $-  $(866,399) $173,280  $(593,119)
& ¥ $(866,399) $-  $(866,399) $173,280  $(693,119)
13. Ar43#8

REMNFERIOEEMAREREZARLT ¢

WIIAE B 2 PTAFH,
NES: 11045
TR RER -
% 3 BEAT AR $7,941,644  $39,667,375
MATF B2 E MAFRANASE2ZHEE 1,424,808 1,559,009
WA RERGH)
RGN LR RuAEARLOBEH
ZIBIEPTERE A (F ) (481,266) (201,349)
FAFH & A $8,885,186  $41,025,035
WA R AR AR 8 2 AT
11455 11045 5
BAARFIBYER
HERBANHEZBEETH $(1,263,906) $(173,280)

PRAFMERAest AMRUAMERAEREZLHBPH LT *

11147 1104 5
RAVBEEEE M2 BATFH $17,342,250  $156,625,307
AN ARAFREHEZAER 3,468,450 31,325,061
RALFTREERAZ AR ER 3,991,928 8,140,965
U EEZEHMBERNAEREZFE 1,424,808 1,559,009
WHHWR B Z AR E R A $8,885,186  $41,025,035
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AR A B A R 8) MR HRA ()

(&#EM S FREES HUNEFLAED)

ATIHABA MZBEAMART E(ARRE

REIIFE

LR
Br#fl &M
b 28 & AEF]
Rk AHRE
AR RAMBIA(H)
WG RABA(EA)

WAL T E/(A RS
AENEEARAZE WML T

BEMBRTA
WAL A R

RE1104 K

Yesh L E
B Lig# 81§
RAREBERME T
Bk & 1% By
AR AR (E)
e priFRA BA(RA)

BAEAERE R/ B ) HH
AN REATRZANLTF

EEABREE
EREAITR B R

FRAFAR F kA% E A

BRI

MdntetE WAHNEE KEHRE H1 R ARER
$2,924,143 $(53,716) $(1,263,906) 1,606,521
1,010,367 (69,509) 940,858
1,294,956 - 1,294,956
1,216,890 604,491 1,821,381

$481,266  ${1,263,906)
$6,446,356 $5,663,716
$6,446,356 $5,663,716
_=$- _$—
e h el

HAindrdE  BFIMNEE  BEHEE 3R R
$2,816,223 $(65,360) $173,280 32,924,143
1,036,156 (25,789) 1,010,367
1,294,956 - 1,294,956
924,392 292,498 - 1,216,890

$201,349  $173,280

36,071,727 $6,446,356
$6’07]i727 $6,446,356
3- 5

BRERBIILI12A3 AL ADXNZFHFEMAREET R XERAH

BT ERBI09FE -
+ - HABAXS

1 & R RIEHE

ANAzENHBRETMARR T DM A R 8 (PineBridge Investments
Asia Limited) + £ #- /> 8] A PineBridge Investments, L.P. ¢
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BB H R FE RN F RA T BB IRA M E(R)
(B3RS FHAES > BHUHEHLEEMm)

2. BHBARMZEARSHFH

(1) BER A2 R8T F (7R ILIRIR)

MRAHREEIASE

MR eERALHREF

BEEEL
HBESGEALGELELS
HESGEILFETE

*4

MEBEERARINKS

By

BN LELIERE
A&

£ 4«
& @t

(2) Hoh 54 RIS € T (R F) R HIRRK)

PineBridge Investments
Ireland Limited

PineBridge Investments
L1LC

A ++

=]

(3) BATASMARM & (R 7 EAGRATR)

PineBridge Investments
LLC

PineBridge Investments
Europe Limited

PineBridge Investments
Asia Limited

Huatai-PineBridge Fund
Management Company
Limited

A Bt

156

111.12.31 110.12.31
5% A {kiE# B
&  # At &=  # B
$49,814,068 27 $60,780,420 25
20,260,114 11 27,640,572 11
18,290,900 10 22,117,482 9
10,984,041 6 13,746,881 6
10,141,530 5 11,199,189 5
9,768,082 5 - -
32,559,839 18 45,705,588 18
$151,818,574 82 $181,190,132 74

111.12.31 110.12.31
15%ft 8 1548
&  # ER N & % a5tk
$11,140,773 6 $25,179,704 10
5,663,455 3 11,144,591 5
$16,804,228 & 336,324,295 15

111.12.31 110.12.31
154t B 1534t B
& % RN & H Bath
$22,878,200 6 $50,729,853 12
2,930,822 1 9,169,681 2
1,804,184 1 4,119,319 1
1,504,746 - 2,127,388 1
$29,117,952 B 566,146,241 16
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BB HFRE RS F R S MHERAMEE)
(AR S PREEN  HUHES LA ER)

(4) BAEEZERHNEE AR L EBAR)

111.12.31 110.12.31
1E# 8 15348
& # ER N &  E Bk
PineBridge Investments
Holdings US LLC $4,776,740 1 $11,007,607 3
£ 1 10,133,958 3 1,798,965 s
& 3 $14,910,698 4 $12,806,572 3
OELES T 58 TN
111454 1055
1 E A 152 ol
& % ERa. 2 W ERa
HEHIRASLEES $630,191,529 29 $757,595,094 27
BB RLERETR
ek fie 262,792,650 12 383,908,474 14
HIBESGEILMALEE 219,955,277 10 298,938,928 11
H#IHESGELEERA
#4 140,966,609 6 150,565,562 5
HHFEREAFINKE
E PN 120,700,319 5 145,515,298 5
HREHHELERTE
e 120,116,629 5 < y
E 4 410,183,834 19 538,108,296 20
4 $1,904,907,247 86  $2,274,631,652 82
(6) S B A4 B FhA
1155k BUES:
18 FleA L 3N
& % Aok & Bk
PineBridge Investments
Treland Limited $76,020,710 3 $81,674,261 3
(7) E bl
1BRE:Y: 4 11068
158 E A S8 E AN
& Hak &  # aath
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
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FI S B IRD A PR A 5] AR E ()
(&3 B PRUH 9B E%AL 1)

(8) M s AR %
115 E 1104 2
HEERA HERER
& __#® Btk & #® Aotk
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Europe Limited 37,517,853 2 68,096,808 3
PineBridge Investments
Asia Limited 20,767,719 1 36,437,075 1
Huatai-PineBridge Fund
Management Company
Limited 6,230,129 - 9,905,304 -
& it $343,997,219 16 $421,678,800 16
O EREERFTA
11155 11042
HEEEER HEEEAR
£ L H itk & B R
PineBridge Investments
Holdings US LLC $116,374,528 5 $113,411,270 4
PineBridge Investments
Asia Limited 51,595,396 3 40,069,638 2
PineBridge Investments
Japan Co., Ltd. 9,038,396 - 12,230,472 1
PineBridge Investments
Europe Limited 6,754,211 - 10,346,364 -
PineBridge Investments,
L.P. - - 9,361,915 -
H i) 15,926,766 1 7,890,330 -
s o $199,689,297 9 $193,309,989 7
3. XRAEEMR I EM
1114 % 1104
HFEAE A TEF| $79,496,270 $87,607,296
BEA A 2,752,760 2,134,013
& it $82,249,030 $89,741,309
A~ B2 EE
g;_ o

A BEABRA EBRRARINZEHAE

A2ARRBIINFAI0F12AI B ECHFAEERELAZERTALY -
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AR FE SR FAE RN H PR ) B AR A MR ()
(33 PR EL  HuFEHLALER)

+rEAZEEHRX

+— EAZYMEFHE
"@:n
~ A

_.].-

—

1L BA%=E

FFCAANNFTATELIREARMM  HARBFRWETALH 20
ATHBEINTRRIBALH - BETATRR - BATHRE - 5>
AR R IF AR BA F AR B

2. ABI Az fEiE
EBEAE
111.12.31 110.12.31
WWHEBRAEEZLBRETE
RERANERALS(FELBRERE) $443,749,306  $235,461,764
FE AR (S Bt AR) 185,706,427 246,443,442
T ERES 96,500,000 96,500,000
FHAES 3,486,984 3,486,984
4 it $729.442,717  $581,892,190
LA
111.12.31 110.12.31
BB RBAEEZOREE
B8 AT 2k $360,775,660  $407,343,691
mE AL 16,610,281 30,444,805
A 3 $377,385,941  $437,788,496

3. AMTAZAABERFHTN
(1) #guk

DABEGEREED > THLAALMEARFZIRSTHERAEAME
R KA AR E AR -
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R A RS R 2 MR E M ()
(£33 FHALN > HUKEFALAHER)

SRTANBRBRIE  GUMABEANR  BERELHESE - &4
BERITDEBTAAARHR RS EELS > FULAREHT -

Q) araRAmEZLBTA

gﬁ%%ﬁﬂﬁiﬁﬁﬁiiﬁﬂlﬁﬁﬁﬁZ#ﬁﬁ%°%5&1%
4o F -

48 2ENGEOTRAZREATEARGENFTLTHZRE
(REFEE) B THLEFATHERBELTEARE
HEGHLE DAFEKEAB T REE/ENZTSH - A%
SREZARUEALBZ -

Bo8g FERABILEAMEBZTHRERAML  FaERE—%
BZRABERIS o

B4 FERAFZATREHAML -
AAARERBRINERIERA B EUNABUESTZLBREE -

(B) LA BEAHEZ BT A N AEHE

ABMBERERARUABERRDLERNLEZILBRETERLHE
A EAABABZIRBLBEBANABEZASBELME - b F
EERARRASAHERE - BURS - RIbBILRE BB R -

B. 2% B4 G HEELZ AN BHESETHEAEEDBME -

4 MEBERGEEARAYLE

(1) #rak
AN REZEEZAROEANERZLFEARLR ~ THER
(A E B HEBRAAGHERE - AN AEKIELN S HAR
ZAMAERRE  UBTRAEZEIBER -

Q) =8 AR
ERABRBAHANGRAZ LRI ATARI NG FH I by &%
MU ESEEBRYOMERRDIIBEAMFR L - A ARELGTZ MR
FEIERARSBIEMREZAGHERE - e AT HRERER
FHE UETERAAR FEABRRNTEAZBRARRAHLENE
EEALE  AXNAZEARKRELEEETEN - B A0 4R R
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