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% 4p #(JP Morgan EMBI Global Diversified Index) %2 JPMiT8 % -2 & ff 5 ~ 4
%74p #(JP Morgan CEMBI Broad Diversified Index)2. p #ic= i» B 2t & % -

P dndicd R/ BB (B 12023E97)

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

1 Angola % 8 Y

2 |Argentina [7 {32& Y Y
3  |Armenia Iy # R i Y Y
4 |Azerbaijan I % TR Y Y
5 |Bahrain * % Y Y
6 |Barbados = ¥ % #1 Y Y
7 |Bolivia L4 |&d; Y

8 |Brazil = & Y Y
9 |Burkina Faso # & %% % Y
10 |Cambodia # ¥ %* Y
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11 |Chile 441 Y Y
12 |China ¥ B~ & Y Y
13 |Colombia & %" & Y Y
14 |Costa Rica & #7+ % 4c Y Y
15 |Czech Republic # 5 Y
16 |Dominican Republic % B £ ¢ Y Y
17 |Ecuador = A % Y Y
18 |Egypt, Arab Rep. % % Y Y
19 |Ethiopia # % “ & Y

20 |El Salvador fEf: % % Y

21 |Gabon *t ¥ Y

22 |Georgia #ip I} Y Y
23  |Ghana #r3 Y Y
24 |Guatemala /¥ 5§ 3 Y Y
25 |Honduras =% ‘;'3:}:‘:;“%’% Y Y
26 |Hong Kong % % Y
27 |Hungary & 7 FI Y Y
28 |India & B Y Y
29 |Indonesia & & Y Y
30 |Iraq 45 Y Y
31 |Israel 121 ¢ 7| Y
32 |Ivory Coast % 7 /4 A Y

33 |Jamaica 7 ¥ ¢ Y

34 |Jordan ¥ & Y Y
35 |Kazakhstan % & Y Y
36 |Kenya ¥ 7 Y

37 |Korea #& K Y
38 |Kuwait #= 4 Y Y
39 |Lebanon % ¥ &t Y

40 |Macau j£ Y
41 |Madagascar 5§ if 4c #74c Y
42 |Malaysia & k& I Y Y
43 |Maldives % f » % Y

44 |Mauritius -2 & #71 Y
45 |Mexico % & B Y Y
46 |Mongolia % + Y

47 |Moldova B # % X Y
48 |Morocco Hit B Y Y
49 |Mozambique ¥ = ‘“ 5 Y

50 |Namibia 7R3f 37 Y

51 |Nigeria 2 2 /37 Y Y
52 |Oman 7 & Y Y
53 |Pakistan ¥ £ #73 Y

54 |Panama * £ 5 Y Y
55 |Papua New Guinea * # %= % p 17 Y Y
56 |Paraguay ¥ # % Y Y
57 |Peru 4 Y Y
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58 |Philippines =& % Y Y
59 |Poland & # Y Y
60 |Qatar + & Y Y
61 |Romania %5 & 77 Y
62 |Rwanda jp % i Y
63 |Saudi Arabia /) § ¥ 3 19 Y Y
64 |(Serbia % f: ‘& 1y Y
65 |[Senegal % P *r f: Y
66 |Singapore #74r #L Y
67 |South Africa & #- Y Y
68 |Sri Lanka #72 fF+ Y
69 |Suriname #{l% Y
70 |Tajikistan ¥ % 5 Y
71 |Taiwan % /% Y
72 |Tanzania ¥ & R 37 Y
73 |Thailand ;’,& E3| Y
74  |Trinidad and Tobago + 2 i£ % 3« = & Y Y
75 |Tunisia ® R & 7 Y
76 |Togo % & Y
77 |Turkey 2 2 # Y Y
78 |UAE P 0B & * 2 Y Y
79 |Ukraine & 5. jF Y Y
80 |Uruguay § # 2 Y
81 |Uzbekistan & * 94 5 Y Y
82 |Vietham 4% = Y Y
83 |Venezuela £ p 334 Y
84 |Zambia ¥ +* 37 Y
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Socially Responsible Index)2 g #ic= 4 2 % (7 4 & g A (F A WA 2 7) 5
.

B
B.2 #EMSCI2 357 & f X X § 4 &(Bloomberg MSCI Global Aggregate
Sustainability Index)z Jp#fc= » 2 % {7+ &R A(F H BB 2 7)o

A E TR AESGHRTIMA | 2 2 BTG Gh4d P o R%F o CESGE= i 2 -
FIMSCIL > 2 %4 & k%2 T3 MSCI ESGH Tz & 4p % 7| (Bloomberg MSCI ESG
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AL KR ¢ Jeffery, D. A. and Jacob, G. (2005). CDS index tranches and the pricing of credit risk
correlation, BIS Quarterly, March 2005: 73-87
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UAL 5 7/8 10/15/27 EN) 338 2.06
NTT 1.162 04/03/26 po& 334 2.04
SLB 2.65 06/26/30 iR 275 1.67
SANUSA 3.45 06/02/25 iR 242 1.48
BKNG 4 1/8 05/12/33 (W 216 1.32
STANLN 7.776 11/16/25 ER 209 1.28
SHBASS 1 04/15/25 ¥ 202 1.23
CAT 3.4 05/13/25 EN 193 1.18
MSFT 2.921 03/17/52 (W 191 1.17
BPCEGP 0 5/8 04/28/25 e 192 1.17
AXP 3.95 08/01/25 (W 190 1.16
V11/206/15/26 EN) 189 1.15
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WSTP 3.703 01/16/26 S UEH 176 1.08
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MUNRE 1 1/4 05/26/41 R 171 1.04
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AXASA 3.941 PERP R 168 1.02
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— HRESGELESFEFREGRES BFA(am)*
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£

XFRHE
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+m%%Gﬂﬁw*£$ Tkt
(e} - R EARFHARTREZFIRGFE I RLRART LS 2 &)
R
eSO 1) 2013 2014 2015 2016 2017 2018 | 2019 2020 2021 2022
(Hi=: A5 £ FE @)
Fr o W B #E A N/A N/A N/A N/A N/A N/A N/A | 0.3555 | 0.4740 0.4740
Froo B N g N/A N/A N/A N/A N/A N/A N/A | 0.3555 | 0.4740 0.4740
AR B A N/A N/A N/A N/A N/A N/A N/A | 0.5055 | 0.7752 0.6768
AR N #E 3 N/A N/A N/A N/A N/A N/A N/A | 0.5055 | 0.7752 0.6768
£ = Bagi) N/A N/A N/A N/A N/A N/A N/A | 0.3564 | 0.4752 0.4752
£ AN N/A N/A N/A N/A N/A N/A N/A | 0.3564 | 0.4752 0.4752
BB g N/A N/A N/A N/A N/A N/A N/A | 03102 | 0.4284 0.4308
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| 2% N 7 | vA | NA | Na | NA | NA | NA [ NA [ 03102 [ 04284 | 03951 |
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A &al] -123 -1.30 1.01 -12.42 | N/A N/A -11.35
B # 4l | -122 -1.30 1.00 | -1243 | N/A N/A -11.36
oo [N #Al ] -1.23 -1.30 1.00 | -12.43 N/A N/A -11.36
N9 #4] | -1.23 -1.29 102 | -1242 | N/A N/A -11.34
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Law | B M| 384 -4.83 -0.96 | -14.17 | N/A N/A -11.00
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BT ERLERAAEEZTAREZ EREFIT%
WHESGEFEBIKRFTL*AL
(2R &7 z»hifs'it?‘**%&?%zd RRGEFEIRLRRFRE 2 )

ER(F ) 2013 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | 2021 | 2022
A N/A N/A | N/A N/A N/A N/A | N/A | N/A | -1.69 | -12.75
B #3 N/A N/A | N/A N/A N/A N/A | NJA | N/A | -1.70 | -12.76
#A N/A N/A | N/A N/A N/A N/A | NJA | NJA | -1.70 | -12.76
N9 #4] | N/A N/A | N/A N/A N/A N/A | N/A | N/A | -1.69 | -12.75

| il N/A N/A | N/A N/A N/A N/A | N/A | N/A | -1.35 | -12.45
A K N/A N/A | N/A N/A N/A N/A | N/A | N/A 1.52 | -14.99
B Rl N/A N/A | N/A N/A N/A N/A | NJA | N/A 1.51 | -14.98

:1>

Sy
-
ket
¥
2

L

LA N #3) N/A N/A | N/A N/A N/A | NJA | NA | NA 1.51 | -14.98
N9 #4] | N/A N/A | N/A N/A N/A N/A | N/A | N/A 152 | -14.99

A 3] N/A N/A | N/A N/A N/A N/A | N/A | N/A | -0.67 | -15.64

5= B #7) N/A N/A | N/A N/A N/A N/A | N/A | N/A | -0.68 | -15.63
) N #53] N/A N/A | N/A N/A N/A | NJA | NJA | N/A | -0.68 | -15.64
N9 #] | N/A N/A | N/A N/A N/A | NJA | NJA | N/A | -0.67 | -15.64

A 53 N/A N/A | N/A N/A N/A N/A | N/A | N/A | 002 | -16.18

e B#dl | NA N/A | NA | NA N/A | NJA | NJA | N/A | 004 | -16.19

N #3) N/A N/A N/A N/A N/A N/A N/A N/A 0.03 | -16.19
NO #3] N/A N/A N/A N/A N/A N/A N/A N/A 0.03 | -16.18
p*; % im:Lipper » 2022/12/31 c dp 2 A & EFAF E > 0 1~12 7 R FHEDFFE > et A f
‘:1}_ J-ﬁj;’ﬁul o

%
s 2.

()BT EREERAE2Z P F
% ESG & i i *’%ﬁ*%?"*i’sﬁ
(*4 &% - zuffﬁﬁ*ﬁﬂ 52 FRUFEIRLIGARTR S 2 &)

£ R(F ~) 2018 2019 2020 2021 2022

A N/A N/A 1.42 1.55 1.54
ﬁ:%Wﬁiﬁ&ﬁiﬂﬁﬁﬁiﬁ%*é$%é#1%*(%3Q¥€ﬁ$i —LHF ok
fﬁ;g?\;‘Ld’E?l]i‘%’jW—g‘}_‘l%\lﬁ—%%"x %”it";d%?fﬁi)tt.li’:éQIi .%,5.7 T

(1)BiTm & & g H 4R 2 ¢
PAERTEELMBFLT AV AR L SR TR A

\4.\

(12):.]&9—,;—[,_?&:;—; ﬂ-ﬁg%% ,%«;s%\ TR 7,
1HESGR ©* i S S B F 5354 £ ( iiﬁi—i*tiﬁuﬁ* ARTRELLILGHFFIRLRABTR S+ &)

AREERT LT

5 B ek o $AET b S RMGT R A) SEP R | REPEIOARL SR

R EER e wE/AE # ¥ # v 3 |GRe s A) | B g )] v 6I(%)
Citi Group 0 2,252,819 0 2,252,819 0 0 0.00
GOLDMAN SACHS Intern 0 1,344,762 0 1,344,762 0 0 0.00
2022 BNP Paribas 0 1,278,374 0 1,278,374 0 0 0.00
HSBC SEC ASIATP 0 1,171,680 0 1,171,680 0 0 0.00
JPMORGAN SEC. 0 1,164,654 0 1,164,654 0 0 0.00
GOLDMAN SACHS Intern 0 1,166,272 0 1,166,272 0 0 0.00
2023# 1% 1 |Citi Group 0 1,068,786 0 1,068,786 0 0 0.00
P %2097 30 | JPMORGAN SEC. 0 634,633 0 634,633 0 0 0.00
P HSBC SEC ASIATP 0 510,632 0 510,632 0 0 0.00
BANK OF AMERICA SEC 0 435282 0 435,282 0 0 0.00

(13) 2t 40 i & ¥
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i MR

AR (FE LA — s

AgA( R )£ R(RBILSALI0#12A318
4 7] B USD 23,650,142.76 2 USD 27,028,675.44)

A (RE LA - ARS(REINISAII0F12A318
43 BCNY 21,726,269.158 CNY 23,131,568.75)

ASA(FERLDY) - A ARRIIIFR105124318
&3 AAUD 1,176,833.198 AUD 1,648,336.01)

B A4l (e Al — 37 & 4

BEiANAL S ) — A (REINEAIEIZA3E
4 %) #USD 31,862,819.66 2 USD 41,805,202.17)

BifiAl(S A4 — AR (RAILIAFAIIOEIZA31E
&5 BCNY 49,612,923, 59 A CNY 70,324,801.90)

B (A & Al — A (RBEINERII0FIZAZAE
s8] BAUD 4,949.361.10 R AUD 7,197,136.10)

680,807,541

$726,248,584

§95,761,486

$24,510,773
$347,739,715

$978,443,466
5218,675,708

§103,083,995

$921,337,595

$748,424,023

$100,505,757
_—

$33,127,272
$551,9006,844

$1,157,586,048
$303,558,500

5144,643,740

P ———%4t-_H=+—8 —=QO#f+=—H=+-—8
& % & %
2t — R E(RBIITERI0EI2A38

A5 2 515,208,398,7774.$17,419,866,235) =7 | $13,731.807,014 80.89 §17,367,178,082 91.35
BiTRM 1,948,457,891 11.48 961,654,445 5.06
ER GRS 4 =7 1,104,429,137 6.51 3 .
M H B # Eovk 240,286,252 1.42 40,102,285 0.21
A SR EE FATAR A =% 47,289,104 0.28 213,486,492 112
BALET R BB 14,403,091 0.08 882,500 0.01
AACH A 141,566,960 0.83 178,696,254 0.94
AL AR A Tk 376,557,054 2,22 439,475,724 231
S H B i R 148 - 5
WA 17,604,796,651 103.71 19,201,475,782 101.00

& fif
sl E IR A Zs 574,621,013 3.38 13,815,173 .07
A0 R 3 33,472,710 0.20 147,141,603 0.77
ThAt iz 18,295,201 0.11 22,087,660 0.12
AR § 2,810,144 0.02 3,294,172 0.02
8R4 R 852,007 . 3,961,008 0.02
Bt 45t 630,051,165 3.71 190,299,616 1.00
A $16,974,745,486 | 10000 $19,011,176,166 | 100,00

F eV

(3 %= P P B4R R 3E)

FFRCHER
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S w A

———%+=-R=+—8

——O%+=A=z+-8

. Yo

£ W %

NEM (A o) — &
Niagl(se e ) — A(REIEALIOEI2A3E
2 5] AUSD 138,494,771.694 USD 207,930.303.00)
NERTS (R B A — AR F(ARBEIIFA110412H318
S5 B CNY 298,057,230.11 RCNY 413,095,199.44)
N (82 0 2) — A (R E 1115 R1105128318
51 8 AUD 26,423,369.03 2 AUD 35,183,362.92)
NO#i A (R B8 &) — 47 & %
NOMiAl(FE A A — L A(REBEIIFAII0EIZA3E
s % BUSD 51,601,450.21 2 USD 71,631,330.48)
NOSAM (A AR — AR BRI ERA110£124318
4% BCNY 91,513,425.37 ACNY 124,967,209.46)
NOSAA( A A AR — B (R EIIFAIIOFIZH318
4 7] AUD 10,201,005.77 8 AUD 14,856,500.94)
TR (e 8 2 — 87

SEATAE SN SN WA
At (R E R A — 8
ABA(RELY)- £ T
AA (A LA — ARG
AR CRE A — B ¥
BEA R (Ae Al — 344
B#A(A LA — A7
BsA AL L) — ARY
Baad (G A4y — A%
N @ (5 4 40) — &7 £ 5
Nia#l(ae ) A7
N#R A (AL A A — AR
N#RA (B A —
NO#R Al (F e A8 — 4 &
NOgR AN REc AR - £
NOSRR (R A8 )~ AR
NO#a Al (FEeaq)—Rm%
A (R E L) — 95 &

51,853,966,774
§4,252,897,449
81,313,727,777

$550,339,001
$816,280,149

$1,584,577,333
8403357868

12463873
$2,811,863,994

76,548,547.79
2,641,915.85
2,348,926.38
134,260.99
45,080,480.18
4,091,869.97
6,626,952.60
640,238.34
240,386,484.44
17,789,162.56
39,811,793.73
3,418,060.34
91,777,610.62
5,764,210.10
9,894,115.00
1,163,705.27
305,179,168.16

§497,503,177

274,281,613.81

§2,570,751,114
$1,794,882,404

$707,094,201
$895,239,170

$1,983,471,541
§542,977.613

§298,577,077

90,255,343.0
2,543,661.21

2,122,596.68
157,403.39
58,886,470.94
4,275,904.07
7,349,050.64
740,352.89

21,267,229.30
43,168,436.50
3,619,207.99
87,695,835.79
6,741,038.10
11,467,480.82
1,418,573.19
47208,831.99

SFkmpn (RS
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B R

e 5 -—O%+=A=+-18
S % & Ya
B 3 WA

ABAICR BB A — 87 & $8.8938 $10.2081
AR - £ L(REITFERII0H12A318

%] BUSD B.9519 2 USD 10.6259) $274.8947 $294.2310
AfiAl(FE LA - ARS(REIIFRIIFIZAA

4] ACNY 9.2494 L. CNY 10.8978) $40.7682 $47.3504
ABMA(FSRLE) BB (REINSAII0FI12H318

4R AAUD 8.7653 B AUD 10.4720) $182.5606 $210.461
B 2 (A2 4 A1) — Bk 4 $7.7122 $9.3724
B (e 8 A — AA(REIIIFRI0£12A318

4 5] AUSD 7.7869 A USD 9.7769) $239.1189 $270.7231
B#ad (g 4 — ARS(REIIFERII0FEIZASE

51 BCNY 7.4865 8.CNY 9.5692) $32,9979 $41.5780
B#A(F A ) — AT (REIEA10£127318

# 5] AAUD 7.7305 2 AUD 9.7212) $161.0088 £195.3713
N#A S50 A — &4 $7.7124 $9.3727
NEffd (AR — A A(REINFRI0FI12E31R

s3] BUSD 7.7853 A USD 9.7770) $239.0724 §270.7259
N (A AR ) — ARS(RELIIERII0FI2A318

58] BCNY 7.4867 R ONY 9.5694) $32.9985 $41.5786
N7 (A8 8 — MY (R E 1 1F 21104128318

4% AAUD 7.7305 £ AUD 9.7213) $161.0002 $195.3726
NOFA (Ffe 03— 3 &% $8.8041 $10.2085
No#i Al (A LR — A A(REIIFAIINEI2ZAIA

4 % AUSD 8.9520 & USD 10.6262) $274.8993 $294.2383
NOFR(Fa LA - ARS(REINFRLIIOFI2ZAIE

4 3] HCNY 9.2493 2 CNY 10.8975) $40.7675 $47.3493
NO#A(FE o) —AG(REIIEA110£12A318

B AAUD 8. 76608 AUD 10.4728) $182.5753 $2104770
1A (Fa adl)— &% §9.2138 §10.5383

(4 4= DA RF B3R R R )

EFR AU I FYERE Y

ﬁ'ﬁii'iw%&
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Fin MR

—— & W 5 A O 8% ERA%
1111231 110.12.31 L1231 | 1101231 | 111231 ] 1101231
2 8 i
B B
WSTP 3,735 08/26/25 $134,838,553 §- 0.64 . 0.79 :
MQGAU 0 5/8 02/03/27 53,650,897 60,003,806 0.38 038 0.32 032
SCGAU § 1/8 09/24/2080 - 298,460,126 : 0.67 : 1.57
BHP 5 5/8 10/22/2079 : 123,530,616 : 1.36 : 0.6
SCGAU 4 3/4 09/24/2080 , 91,366,616 : 02l ; 0.48
A TS 188,489,450 573,361,164 L 302
e®
SUZANO 5 01/15/30 168,508,499 177,848,218 0.59 0.59 0.99 0.94
KLAB 7 04/03/49 102,524,867 : 0.49 . 0.60
SUZANO 6 01/15/29 35,200,712 36,906,617 0.07 0.07 021 0.19
B8t 306,234,078 214,754,835 1.80 13
R
TD 0 3/8 04125124 261,484,307 167,550,935 0.55 035 1.54 0.88
TD 1.888 03/08/28 74,199,459 §1,390,601 0.25 025 0.44 0.43
MXCN 5 1/4 12/15029 16,379,137 77,597,764 0.09 038 0.00 041
Jo Aot 352,062,903 326,539,300 207 172
TEs
NOVNVX 009/23/28 177455451 . 0.35 . 104
ZURNVX 5 1/8 11/23/52 165,089,205 : 0.49 = 097 =
ROSW 1.93 12/13128 134.373,658 - 0.26 : 0.79 ’
UBS 0 172 0331731 125,937,620 155,780,714 0.51 051 0.74 0.82
UBS 0578 12/18/23 123,585,026 127,798,044 0.69 0.69 0.73 0.67
UBS 0.01 03/31/26 88,335,938 94,698,006 0.20 0.20 0,52 0.50
ZURNVX 3 04/19/51 76,248,001 242,643,317 0.18 051 045 128
SRENVX 2.6 PERP 76,012,078 83,137,465 0.33 033 045 044
SLHNVX 4 1/2 PERP 62,358,306 72,865,126 0.33 033 037 038
ZURNVX 17/8 09/17/50 55,611,818 69,263,989 0.29 0.29 031 0.36
HELNSW 3 3/8 09/29/47 48,934,692 57,799,008 033 033 029 0.30
ZURNVX 5 5/8 06/24/46 27,084,456 - 0.09 . 0.16 .
SLHNVX 4 3/8 PERP : 128,791,653 2 049 3 0.68
ROSW 0 7/8 02/25/25 : 99,912,485 - 031 . 0.53
SRENVX 2.534 04/30/50 y 20,243,947 . 0.08 y 0.11
SRENVX 6 5/8 09/01/42 : 11,433,853 ) 0.07 ; 0.06
- $1,161,026429 |  $1,164,367,607 T 684 | 613
(5 45 0 0 45 R )

@il R

WA EF  WHE EI

S
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3" R

ﬂﬁﬁ?@%ﬁe
EEF ﬁf Ipr

S #EH R
—— & % 45 i fe b i $1% 1595 T A%
1111231 110.12.31 111.12.31 | 1101231 | 11L12.31 | 110.12.31

28 fir

A
ENAPCL 3.45 09/16/31 $67,491,149 $68,709,994 0.46 0.46 0.40 0.36
& vt 67,491,149 068,709,994 040 0.36

& E K
VNKRLE 5.35 03/11/24 118,483,160 - 0.62 - 0.70 -
CDBLFD 2 03/04/26 §9,391,234 88,065,764 0.64 0.64 0.53 0.46
LNGFOR 3.95 09/16/29 §0,124,849 . 0.42 - 047 -
NXPI 4.3 06/18/29 78,758,894 85,467,627 0.28 0.28 046 0.45
CJIANT 1 3/8 08/25/24 77,630,131 73,788,032 0.54 0.54 0.46 0.39
PRXNA 2.085 01/19/30 66,426,243 . 0.43 - 039 "
ICBCIL 2 1/8 01/27/25 66,316,536 : (.33 = 039 =
PRXNA 1985 07/13/33 64,403,446 - 0.34 - 0.38 i
CCR FLOAT 12/21/24 61,037,985 - 0.40 S 0.36 =
CMINLE 3 07/03/24 58,897,944 " 0.22 - 0.35
CRHZCH 3 3/4 08/26/24 53,950,414 12,610,947 0.60 0.15 032 0.07
TENCNT 2.88 04/22/31 47,519,856 96,030,831 0.37 0.68 0.28 0.50
FOSUNI 3.95 10/02126 40,420,722 . 0.43 . 024 -
PRXNA 1,288 07/13/29 37,391,959 - 0.15 - 022 -
CRHZCH 6 02/27/24 9,238,333 = 0.04 2 0.05
SPICLE 4,65 10/30/23 = 119,341,185 - 0.82 = 0.63
CDBALF | 1/2 11/04/23 n 111,660,206 - 0.81 - 0.59
CCAMCL 1 1/4 01/20/24 - 111,550,132 - 0.82 - 0.59
CDBLFD | 3/8 03/04/24 - 111,076,662 A 0.81 S 0.58
CCBL 3 1/2 05/16/24 - 79,655,185 & 0.34 s 0.42
POWINV | 5/8 07/27/25 - 32,866,660 - 0.12 - 0.17
CJIANT 3 3/8 07/25/22 E 28,722,931 = 0.21 - 0.15
o [ AT o Tt 950,000,706 950,836,162 5.60 5.00

®HE
ALVGR 4.252 07/05/52 162,571,048 - 0.43 = 0.96 -
MUNRE 1 1/4 05/26/41 156,578,744 - 0.51 = 0.92 =
ALVGR 3 3/8 PERP 126,519,341 : 0.27 - 0.75 -
MUNRE 5 7/8 05/23/42 43,041,027 - 0.1 - 0.25 -
BMW 0 5/8 10/06/23 9,653,763 9,536,253 0.02 0.02 0.06 0.05
ALVGR 2,121 07/08/50 % 259,962,967 - 0.79 2 137
MRKGR 2 7/8 06/25/2079 - 250,467,694 - 0.74 . 1.32
ALVGR 1,301 (09/25/49 Z 162,528,557 = 0.52 > 0.85

(i 4 M R SR AL EE)
FEE A T EE

68

202309/R/B2659-01A-001/B47



Ffp : #igE R

— & 3 A5 iR 4 o @ SR % 154 3 &%
111.12.31 110.12.31 111.12.31 | 1101231 | 1111231 | 110.12.31
AU
L3
MREKGR 1 5/8 09/09/2080 $- $131,472.432 < 0.41 i 0.69
ZFFNGR 2 02/23/26 . 94,634,658 . 0.33 . 0.50
BMW 1 1/2 02/06/29 - 32,436,461 . 0.06 . 0.17
HE it 498,363,923 941,039,022 - 2.94 495
4
DANPEN 4 3/8 09/29/45 . 57,860,271 - 0.33 - 0.30
Ee : 57,860,271 E 0.30
& 5
SANTAN 1 3/8 07/31/24 143,616,448 - 0.55 . 0.85 =
[=ES: 143,616,448 = 0.85 5
®A
TTEFP 1.491 04/08/27 214,964,838 43,208,528 0.47 0.09 1.27 0.23
SANFP 1 04/01/25 162,831,157 e 0.52 - 0.96 J
ACAFP 4 1/4 PERP ; 162,643,349 175,406,678 0.51 0.51 0.96 0.92
AXASA 3.941 PERP : 161,955,387 173,312,949 0.51 0.51 0.95 091
BNP 4.032 PERP 151,335,248 168,302,005 0.48 0.48 0.89 0.88
HSBC 0 1/4 05/17/24 150,999,212 3 0.48 - 0.89 -
ARVASL 0 09/30/24 141,636,620 - 0.58 - 0.83 4
EFFP 0 1/8 15/27/25 122,499,241 - 0.27 . 0.72 -
FELISGP | 04/03/25 100,533,854 102,948,796 0.66 0.66 0.59 0.54
ULFP 2 5/8 03/30/29 68,395,116 90,322,189 0.48 048 040 047
AXASA 4 1/4 03/10/43 16,447,477 - 0.04 ” 0.10
BNP 1 5/8 07/02/31 7,739,077 122,527,259 0.03 037 0.05 0.64
BPCEGP 0 1/2 09/15/27 5 143,569,330 2 037 = 0.75
BNP 2 3/8 11/20/30 = 113,300,803 = 0.68 - 0,60
ACAFP 1 5/8 06/05/30 2 96,818,827 . 0.40 . 0.51
ACAFP 4 3/4 09/27/48 . 67,930,991 . 0.18 7 0.36
ACAFP 4 1/2 PERP X 56,476,342 = 0.21 2 0.30
AIRFP 2 04/07/28 : 30,785,461 = 0.12 - 0.16
BNP 2 5/8 10/14/27 - 12,777,891 . 0.05 . 0.07
BPCEGP 0 5/8 09/26/24 - 9,553,759 g 0.02 - 0.05
R $1,461,980,576 $1,407,241,808 8.61 7.39
(3% 40 uﬁi&&mm
EER HEE Mgne L R FIEE WA R §
e
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Sin: EMR

— N 16 B A S @Y% 16995 A%
1111231 110.12.31 1111231 | 1101231 | 1111231 | 1101231
A At
A
LOGICR 1 7/8 11/1%/26 $153,374,296 5 0.53 : 0.90 .
NWG 0 1/8 11/12/25 148,022,150 - 0.51 . 0.87 .
NWG 2 08/27/25 104,226,904 : 0.45 5 0.61 i
MGNLN § 5/8 102051 94,608,944 194,620,710 0.37 0.60 0.56 1.02
HSBC 6.1 01/14/42 64,679,837 79,545,440 0.27 0.27 0.38 042
BACR 3 05/08/26 53,826,779 62,386,050 0.27 0.27 0.32 033
HSBC 3 1/8 06/07/28 48,663,269 57,349,359 0.16 0.16 0.29 0.30
HSBC 3 06/30/25 46,239,413 49,465,516 0.10 0.10 0.27 0.26
NWG 3 1/8 03/28/27 35,504,820 125,622,226 0.21 0.64 0.21 0.66
NWG 1 3/8 03/02/27 23,426,783 - 0.08 - 0.14 -
MGNLN 6 1/4 10/20/68 6,468,717 147,574,112 0.04 0.62 0.04 0.78
NWG 3.622 08/14/30 . 313,408,453 2 0.81 - 1.65
BACR 3 344 11/22130 < 153,416,793 . 0.78 : 0.81
CKHH 1 1/4 04/13/25 . §0,989,000 : 0.33 - 043
KWELN 3 144 11/12/25 i 69,433,123 = 0.38 = 0.36
LLOYDS 2,707 12/03/35 < 9,359,794 . 0.02 . 0.05
E3O PR 779,041,912 1,343,174,576 T ase | 107
&
AIA 0.88 09/09/33 103,072,267 . 0.54 . 061 .
AIA 4 7/8 03/11/44 43,270,269 - 0.31 - 0.25 -
BCLMHK 4 3/8 01/22/24 16,691,794 : 0.08 : 0.10 5
BCLMHK 1 1/8 06/18/24 2 92,028,594 : 0.68 - 0.49
Fabo bt 163,034,330 92,928,594 0.96 0.49
FRME
AIB 5 3/4 02/16/29 85,515,049 . 0.34 - 0.50 .
AIB 27/8 05/30/31 . 97,525,647 - 0.30 - 0.51
28t 85,515,049 97,525,647 0.50 0.51
a%
NTT 1.162 04/03/26 314,339,273 - 0.39 - 1.85 ;
MUFG 0,872 09/07/24 60,982,613 62,432,568 0.26 0.26 0.36 033
MUFG 0.848 07/19/29 51,602,690 60,574,236 0.38 0.38 0.30 032
NIPLIF 2 3/4 01/21/51 5 105,997,486 . 0.24 ; 0.56
SOFTBK 3 7/8 07/06/32 2 68,686,338 s 0.39 : 0.36
a ot 426,924,576 $297,690,628 251 1.57
[EE SR F k=]
T _4IT;T1
% 2N F.‘?" =) eanil L FHE nt{‘_&_:*:-i nyé:w%&
= ;5 L:_:';+: = [
= =

10
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=i :

—- . |
TS |
[Z8hE5s =
$m o s R
e & i 1& LB AE 4 W% WFREY%
111.12.31 110.12.31 11,1231 | 1101231 | 1111231 | 110.12.31
A
#
SHNHAN 0 1/4 10/16/24 £104,409,757 $107,502,323 0.68 0.68 0.62 0.57
KEBHNE 3 1/4 03/30/27 58,725,319 = 0.34 - 0.35 -
CITNAT 1 3/4 05/04/25 56,807,513 - 0.40 S 0.33 -
CITNAT 1 3/8 05/06/26 56,129,389 S 0.41 - 0.33 -
B 276,071,978 107,502,323 1.63 0.57
EAE
GFKLDE 6 3/4 11/01/25 18,445,778 - 0.09 5 0.11 -
B At 18,445,778 - 011 .
.03
AMXLMM 5 3/8 04/04/32 122,136,709 = 0.44 - 0.72 8
ALFAA 6 7/8 03/25/44 61,589,675 5 0.41 < 0.36 -
FUNOTR 6.39 01/15/50 37,255,945 5 0.17 - 0.22 -
UNIFIN 9 7/8 01/28/29 : 91,135,225 = 0.74 2 0.48
BE 220,982,329 91,135,225 1.30 0.48
BAEmE
CIMBMEK 2 1/8 07/20/27 53,899,213 5 0.40 = 032 i
o T 53,899,213 -3 0.32 -
el
INTNED 4 7/8 11/14/27 186,687,636 - 0.45 - 1.10 2
INTNED 3 02/18/26 93,156,451 106,347,099 0.27 0.27 0.55 0.56
INTNED 3 04/11/28 9,769,033 9,731,631 0.03 0.03 0.06 0.05
INTNED 2 1/8 05/26/31 & 203,347,272 - 0.41 - 1.07
e 289,613,120 319,426,002 171 1.68
(e o
AITOCU 5 1/8 08/11/61 139,786,194 161,430,326 0.43 0.43 0.82 0.85
% s 139,786,194 161,430,326 0.82 0.85
it
ABQKOQD 3 1/8 09/24/24 - 28,720,760 - 0.20 = 0.15
+ it - $28,720,760 - 0.15
(4 4= B P B4R A B 4E)
ER RS MasRiE WM R FHEE
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S WERA

- & B 1 AR 41 0 3% A5 A%
111.12.31 110.12.31 111.12.31 | 110.12.31 | 111.12.31 | 1101231

2 8 fiy

e
SHBASS 1 04/15/25 $194,078,142 §45,282,005 0.50 0.11 1.14 0.24
SHBASS 0.05 09/06/2% 128,068,895 - 0.48 5 0.76 -
SWEDA 3 3/4 11/14/25 76,934,760 - 0.24 - 0.45 i
LTINS 399,081,797 45,282,005 235 0.24

+E &
TURKTI 6 7/8 02/28/25 101,683,861 98,551,894 0.70 0.70 .60 01.52
TURKTI 4 7/8 06/19/24 88,414,474 £3,267,239 0.61 0.61 0.52 0.44
ULKER 6.95 10/30/25 36,378,036 69,505,583 0.22 0.41 0.21 .37
B S S 226,476,371 251,324,716 1.33 133

EHE
UAL 5 7/8 10015127 371,243,665 424,939,137 0.52 0.52 2.19 223
BAC 3.648 03/31/29 360,346,943 421,242,963 0.76 0.76 2.12 .2
SLB 2.65 06/26/30 266,404,359 285,749,092 0.80 0.80 1.57 1.50
SANUSA 3.45 06/02/25 231,701,081 229,782,700 0.79 0.79 1.37 1.21
V1 1/2 06/15/26 182,861,808 - 0.44 B 1.08 -
AAPL 4,65 02/23/46 172,744,664 215,484,340 0.15 0.15 1.02 1.13
SANUSA 3,244 10/05/26 170,033,895 172,174,210 0.63 .63 1.00 0.91
OKE 5.2 07/15/48 166,630,321 217,037,024 0.65 (.65 0.9% 1.14
LEN 4 3/4 11/29/27 157,103,464 166,441,516 0.59 .59 0.93 0.88
TOYOTA 0 3/4 11/19/26 141,352,798 160,988,127 0,68 0.68 0.83 (.85
DHR 0.45 03/15/28 139,678,137 156,665,921 0.40 0.40 0.82 0.82
SLB 1 3/8 10/28/26 135,992,824 147,999,448 045 0.45 0.80 0.78
NYLIFE 0 3/4 12/14/28 134,085,686 162,148,342 0.70 0.70 0.79 0.85
V2 06/15/29 131,973,073 . 0.44 g 0.78 =
MET | 5/8 09/21/29 119,879,789 148,294,790 0.79 0.79 071 0.78
MET (1 5/8 12/08/27 119,508,737 140,670,822 0.79 0.79 0.70 0.74
BHI 4.486 05/01/30 117,688,050 127,304,941 0.80 0.80 0.69 0.67
AAPL 2,513 08/19/24 112,735,540 114,744,364 0.21 0.21 0.66 0.60
LOW 3.65 04/05/29 112,450,706 120,123,152 0.26 0.26 (.66 0.63
MA 102/22/29 112,239,978 - 0.53 - 0.66 -
F 1.744 07/19/24 111,148,719 113,114,052 .42 0.42 01.65 (1.59
GSBD 2 7/8 01/15/26 108,837,540 109,348,153 0.77 0.77 0.64 0.57
SYF 5.1503/19/29 100,721,413 109,976,460 0.53 .53 0.59 0.58
DCP 5 5/8 07/15/27 99,273,875 101,781,518 0.65 0.65 0.58 0.53
DE 2 1/2 09/14/26 94,730,774 - 0.50 = 0.56 =

(4 40 Bt 238 A 1 32)
FFR TR EEIRC R S 8] FHEF 11&1‘%;&
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fﬁmﬁwjﬁﬁﬁ

R gL
e & # A A o do R % fEFE A%
111.12.31 110.12.31 11012.31 | 1101231 | 111.12.31 | 110.12.31

o 8 ik )

£}
OMF 6 7/8 03/15/25 890,185,107 94,062,466 0.24 0.24 0.53 0.49
NYLIFE 0 1/4 0112327 90,148,151 98,616,823 0.39 0.39 0.53 0.52
NUE 2 06/01/25 84,455,792 - 0.59 0.50
CB 0.3 12715124 84,007,886 86,656,835 0.39 0.39 0.50 0.46
AN 4.3/4 06/01/30 84,006,561 96,666,705 0.61 0.61 0.49 0.51
NYLIFE 1 1/4 12/17/26 80,805,015 92,649,358 0.45 045 048 049
FDX 1 7/8 02/20/34 80,271,384 92,050,733 0.37 0.37 047 0.48
NUE 3 1/8 04/01/32 79,935,796 - 0.55 - 047
DCP 5 1/8 05/15/29 78,531,770 83,021,536 0.44 0.44 0.46 0.44
SCHW FLOAT 03/03/27 73,278,760 - 0.49 - 0.43 E
TFC 3 7/8 03/19/29 72,583,825 77,913,022 0.39 0.39 0.43 041
OKE 6 1/8 02/01/41 67,269,327 80,724,648 0.35 0.35 0.40 0.42
AAL 3 3/8 05/01/27 62,717,435 72,547,434 0.41 0.41 037 038
MET | 3/4 05/25/25 59,740,549 - 0.38 = 0.35 e
OKE 5.85 01/15/26 59,169,571 60,415,721 0.32 0.32 0.35 0.32
NYLIFE 1 5/8 12/15/23 57,801,202 60,386,176 0.27 0.27 0.34 0.32
OKE 4.55 07/15/28 52,372,330 55,114,710 0.23 0.23 0.31 0.29
HUN 4 1/2 05/01/29 49,019,447 111,920,387 0.24 0.49 0.29 0.59
DCP 5 3/8 07/15/25 41,137,834 40,882,651 0.16 0.16 0.24 0.21
TOYOTA 3 1/2 10/24/25(3%) 38,564,583 38,563,586 0.20 0.20 023 0.20
TOYOTA 0 1/4 07/16/26 38,193,815 119,152,860 0.13 0.38 0.23 0.63
OKE 4.35 03/15/29 37,067,461 39,302,381 0.19 0.19 0.22 0.21
ABBV 4 1/2 05/14/35 28,638,008 33,272,207 0.04 0.04 0.17 0.17
KD 3.15 10/15/31 23,682,044 - 0.18 0.14
AAPL 4 1/2 02/23/36 13.817,362 15,681,129 0.04 0.04 0.08 0.08
OKE 6.35 01/15/31 7,998,551 8,883,638 0.04 0.04 0.05 0.05
SWN 4.95 01/23/25 6,195,226 24,828,147 0.05 0.12 0.04 0.13
ADI FLOAT 10/01/24 5,151,995 0.03 . 0.03 -
DE FLOAT 10/11/24 4,443,189 E 0.02 0.03 =
LOW 4 1/2 04/15/30 - 322,066,156 - 0.80 1.69
BRK 0 03/12/25 - 242,343,123 - 0.78 - 1.27
NWL 4.2 04/01/26 - 202,549,373 - 0.34 - 1.06
MS 13/403/11/24 162,726,061 - 0.33 - 0.86
JPM 4,493 03/24/31 158,925,474 s 0.17 0.84
SPG 1 1/8 03/19/33 155,741,190 0.67 0.82
BRK 1 1/8 03/16/27 - 154,010,863 0.38 0.81
PLD 0 1/2 02/16/32 - 152,037,663 0.60 0.80

(#*Mﬁﬁﬂ%mm}
FEE T CU R 0 G EE WEE é
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=M 1

:J'iJmmmﬁg

&.SEQI
A= '?—[l ﬁ%
L= |E
i MW
— &  # 1b AL 4 W FA% 16 i3 % &£ %

111.12.31 110.12.31 1111231 | 1101231 | 1111231 | 110.12.31

2 81k

£

PRU 5 5/8 06/15/43 s- $145,542,670 - 0.34 - 0.77
MSFT 2.921 03/17/52 . 144,807,861 0.08 0.76
GS 4,223 05/01/29 . 140,172,919 0.13 = 0.74
MSFT 2 7/8 02/06/24 s 131,214,461 0.20 L .69
OMF 7 1/8 03/15/26 - 124,849,399 . 0.25 - 0.66
GM 6.8 10/01/27 - 122,521,495 .36 . 0.64
PBFENE 7 1/4 06/15/25 113,985,508 = 0.87 2 0.60
PBFENE 6 02/15/28 113,548,534 0.77 0.60
S 7 5/8 02/15/25 - 102,011,289 - 0.21 - 0.54
DE 1.85 04/02/28 = 99,461,244 s 0.48 = 0.52
MS 1.794 02/13/32 89,322,562 = 0.2 - 047
ADBE 2.3 02/01/30 = 87,910,990 0.24 e 0.46
ASH 2 01/30/28 - 87,904,566 . 0.55 " 0.46
GM 6 34 04/01/46 - 83,537,673 E 0.28 # 0.44
ELAN 4.272 08/28/23 z 75,202,648 s 0.34 5 0.40
F 2.386 02/17/26 73,844,406 0.30 s 0.39
WDC 4 3/4 02/15/26 68,147,409 s 0.10 0.36
APA 4 5/8 11/15/25 S 58,044,623 0.39 0.30
PRU 3 7/8 09/15/42 . 52,730,312 0.19 2 0.28
SYY 1 1/406/23/23 - 31,842,420 0.20 = 0.17
EE 5,523,668,705 §,826,327,117 3254 | 4641
28 13,731,807,014 17,367,178,082 80.89 91.35
e b1t 13,731,807,014 17,367,178,082 80.89 91.35
mirEs 1,948,457,891 961,654,445 11.48 5.06
34 5 3 1,104,429,137 6.51 =
B R @ 240,286,252 40,102,285 142 0.21
S R RN R B (50,234,808) 642,241,354 (0.30) 338
e $16,074,745,486 | $19,011,176,166 100.00 100,00

RS LERE MR ERAMT S -

FEERCHER

(U % DA P F AR K B 3E)

W G R
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3% T T 20 0T G

_IE:-_31

El——

&ﬁ.l-*—‘

B HER R
- ———EK ——0O%EK
& Yo & # %
e ¥ $19,011,176,166 112.00 $24,471,916,683 128.73
[ M

e REH = - . 586,430 g

A B A 445,823,590 2.63 659,546,167 3.47

H AN 94,120 - 68,649 E

AT 445917,710 2.63 660,201,246 3.47

# A

4 32 % AN 3 219,989,400 1.30 298,906,714 1.57

% & % = 33,180,718 0.20 44,601,300 0.24

witen A 401,000 - 390,000 #

B4k A 18,317 - 27,214 -

%A 43t 253,589,435 1.50 343,925,228 1.81

A EFE TR AGRE) 192,328,275 1.13 316,276,018 1.66

AT & S A4 LA IR 3,624,221,279 21.35 7,535,972,490 39.64
FRCE-E-E & RoXi i (3,204,902,275) (18.88) (11,601,887,072) (61.03)

EXRAAESR SR (1,505,585,359) (8.87) 614,040,795 3.23
ATEAAMRAELS Zovig (491,588,800) (2.90) (1,520,556,149) (8.00)
e B 4 Ee =+ (650,903,791) (3.83) (804,586,599) (4.23)

MEFEA $16,974,745,486 100.00 $19,011,176,166 100.00

(4 400 BA 5 4R A 3)
EFKHE® If‘:a[}u Wies® B8 8 THEF WAR E

&
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MM E AR TR EREE R
HIBESGEILE A EHRRE LS
M AR A M 3E
RB———%—BF—BE+=HA=+—8
REE——QO#—B—BE+_A=+—8
(20 A TR HUMEHR TAHFEM)

— - AAWERMH

1. MBESGE/LE A B AR EE AU THMBAL L) ARIE P £ REAME
SR BLBERTHIZECUTHRLEELFNEANREA-ORF
— B =+ 84%EEF 1090330771 &HE Y ERBENFERILZH
KAGEMEERGTEERAL AL EBITZ 2 EMEMy AAST -BH#
A FRA LR aE F A oA % S B (AN RNSER & B4 ) 0 3
HEHEH - 20 ARW ~ RERBIEFHRER -

2. AR SIENT EREZHBFAE - A E(E R 3~ BHEFRREE) -
N E) > RIRNGH MR ANE ARSI LME  2BEHER
VRN AR A) R AT ABE RSN AMB R X BEHFRT A AR E
RABHEBEIMEH A EZITDETACHRRBESRELT AU ENAE
BN AES T ARARESES  RABRKABAE - ERTHHRMELR
4% % 5 3% (4 ETF(Exchange Traded Fund) ~ & @ 2 ETFAARAFRETF) ; A% 4
HEZIBFBEES 045 A B RIBBARERBETZIHEREBRL
fir > v EfE - ROBAAAE(CEEEI R B SORM T ME) - BARN - KBRS
S AR ASE AT AGME  ARFEA  REMSEHR(S LT
BB REMABRESR) EBEABSMZEBELARTEAHRER - THER
EE e BEEARGSEBARule MAREZEF)RAR L EAGMETZA
A MR BEEAR SRR CEL TR EZIBERTHRIHZHEXE
EWAE - FETHUSIELFARL S EBER B BB RAREHRER
£#BA2ETF(4 R G A ETFAHEARETF) RREAF M ARTRAENTEE
BREEZSRAAYPEMBFAREEZERLRER R THY RFEAR
Aot HBE - RAeRHIBETEM ARXLRTERERREZLHK THE
ZHAFHRE iF AR - mEA KB -FHM AR &R - BT -
HET Ao BAE M - BAFA - R3]~ HE - R W
B AN Rl M- FE SR -BA-BRE -MEHRE-
PERETEPERMATHLARRE -FE METHZIEARZIHME
1445 5 JPM 2 8L 35 2 3R 40 201 % 45 #(JP Morgan EMBI Global Diversified
Index) B JPM #7877 557 /2 3] 1§ % 7L 4 #c 46 #(JP Morgan CEMBI Broad Diversified
Index)z 35 $ A7 Bl £ HILE -

3. AR AOMBELFBREEARGARANHELE NN R ELTAEH ERT
AR A PR 3] BAELR B A o
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#5HESG R b ft 38 148 F 15 36 8 & MR & HE(4))
(R A TR &N Th Eir)

AR SRAZEMARAE

AUBRECHRE———F —_ A+ BEALLZEIT )N BEBFIBRA -

C ERGIH R EERA

1. 4% A 9R

ARLUBREGRBEFRAFHALTEMIREITHMIAMRL &
SEGHEANMALHERY -

2. 4% X5 FA

AEAUMERFHRRER MR HER S E B BRI E R H M2 A
M EREERAHZRBRIEE  IIANFTEAREYHEA-—CTRTAHEE -

AEAABEIEAFEZER QM kY E M (Bloomberg)# 7 » #HH 83—
BEX¥PBSLBMTr oS E =+ 45 MRS REL T FoBE&0TR
HE#ABREAET BERAEBA— ¥ 0 S EELRN A RO AMTE
AHMERZUBEEREANER LN ECRBRNARAAZILSH
ARG PALRBERIMBLEAHMEFRBESF > AIRFEBBEF N
(Bloomberg) i aT— 4 ¥ B 4L M THAwB Ew i =+ 4 MAARS R#L
THuBiidyEN R FAKBEANET - ZHEa N — S £ BIEN
WX GEAEE  AFEZNERHEERZ BN ERERGHEERX
FFHMERTFOUKERY AmMELAZHRAIANE  FASFTABEEHE -
FTREABEG S - SMFRB RN BT E 8 P HE RS BRIRFIHN
Bz ERARFFETABMAYH R —CRATARESE -

BRI REHTEARERRRA BROABEHTE HRELMKRA
ZEMERFERE RALMAAZRABHELE  FINFARAMAEARH R — K
FEARABREEY BRI AMEGEH AR HBXBLERHET -
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HIMESGEILE A B AR TR A S MBI A M E(HR)
(%R 7 FEAN  HUFH2 BT EMm)

3. A

AEAFBEZBAANEX LA  BMEAUFE B Sbef L5+ —8F
A 4 3% 7 8] A7 AL 43 B Interactive Data Corporation(IDC) A7 4% 48 2L 5 3R A% - Aost
EHEAA—F ¥ 8 2 BWILA & - 4o kR Interactive Data Corporation(IDC)
PR3t 2 i SLAR A6 A B A 514 5 3(Bloomberg) R 42 2 R A K 45 pust 31K A
AT— &% 82 EA & o 5518 F (Bloomberg) 7F & & LR 4&E 0 Al LT
AMENTEZRBZRERXBoFEHEIAT— T XD BEAHE - HA
CHELH  ABBRBARX T RATHEEEERROALMAEE > AIUEE LN
AAHEAB LI ERSEREZLOABLALEICENNRAFHZF LS
MELEEORBZIAABBAE  YARFEGE L EREREE RN
EM2HANFEEETRBZAABAEN  UATEREFEAAot ZH A A
— S ¥R 2 RUAEAE -

4. i E R HF R4l T 5

AALBAZHEDBRFAREMESAARZIHJAGH HEDRAREHNZ
FRAREBETHERFRAANE  BEIFEUEER A w2 E AL H
FlEFEZ B LBE - RO T E O BEMZ L8 4T EARMRI A L0
AN MERXBRBHEBRTRATZBAEAECTHSE > BRAFIRER K -

5. e BBFE

FEANTLEBEAKZHIGH - LT(ER)HF  RHEBEFTIHTHAR
EE Pz BBERAE A LHTEDE > R H A EFLTEHFERES
HECHRBAMBA L@ 2 ERMFTERAAE - AR LBTRAIZHE
o b~ FAEH o A E B SR LA+ —oFaT s 0 5] FrERAT B &4 B
BHRHTHZREUBBEHE  FAYELI4H WEENLH LM
TEEMHEIEENIRBENZ BN ELE T RBEZIAABBEE &
ARAEABH I EERBREARIRAER 2 FLAFERATREZILN
AARAEAT » AT R VTR B AR - R ET » EAEE A3 H B LML
2+ — B AT 5 LB 2 (Morningstar) & 3 4 %t ~ 3518 (Bloomberg) ¥ A 4R &
E4@RNMBREHEAN— L (AL A2 BRI M FEABEA
B wBEBIFFEAMBENY  BRARLETRAREGLE L ZREESTE
BEAARE  BAYEELHE  wYEHMHNERGELI LSS FEAMBR/E A
BrofnL2 3 TABEAHE  LYFHMERPI A LS TARESL X
Y pa— S £ A EAMMATE -
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HMEESGEILMABLA R E R AL MBHREME(HR)
(&% 53 PHWAS > e Hos Ea)

6. A 8

RE QA ZH BARIKRTH B &3 o AAEMRN T B LA K ARG R
Z 8RR HIHPHE B SR LA+ AT AR XS E AR st
AR FRAK

7. EANBZ SR

(1) AESABRR EHEMAA L B4 B0 - NOBA S+ AR 2 54 BRI
AMERAEX A EMZLE > A To®R -

Q) AR BB BBANZBMERMZT P ERERA T B RBATFUSZH
BA -~ FHRARBZIE S Bl - ERATAANFIoEREBR(QLHE
EERRARAETABRAARALE LR AL XL ARAAGTAR N ZHA R
BHEMEAREEE HARZUNBRESEN S B M2 T HaE -
LT omREkS  BEQNENALSRLALER—EAL  EARKT
Gl B R RRE N ELASE BN R E S E AL 0 RAE BIRME X
AT B AT

ARARLE S BRUBHRINTEEENZRETERBAR T ERBAT N
shz A BN ~ FRAAE AR LN BIENEF 7R IKE 4R
AEBHEMZEEUAZER  REByERZLHE -

B. R THEK B ARS S SRR SBHN L EHEMRT T ERE
AP BARBAFANSZHBRSFREFAMHRZCTRE LA F 0B
FABRAK(AHZACERARARRAZIETA B R RAL LR ABZEAR
ARARNSZBRALEHENBRABERZITrRUEAHEHRE &
BIERIN AL EYERZEMR -

C.THERNEIEREBBHLEMEMENTERAR T B RIRATHFUS
Azt EHELBRIFAMAZCRATAFN A REABLE
ROFARATRLZAARBRAEH Y TASUBANERBAA L HHE
MZTHEeis tHBEN T RSEZELRE -

(B) BB BBENTEMEMZ N BT BENNERKBEZHERETRE

AERZABIARATFHE - Ml RZIALETBH BV ZZEEMZ Ty
B B4 USRI EHERMRATESIRRASE -
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B ESGF b A A T A &M A m3a(4h)
(23R % P UM E G E B )

(4) AR B BHENZ BMEMT HpRKRZ 58 A BRZEN
HELEGHAEMBAMBIT A ZERCHGEARE T REZRSE
%o BPAFIRAT OB ERBNBRA ST T RETATARAMN TR ELAHEL
(AR REAATARTARKE AR ERNGHHAELRBTERER
WIFAEL s MB P RENEALRBZFE T AE XA EZ - & MAT
kB s EomALE  HEEQINMATRELZHE=T—HFA
BXH X X -

(5) BRyfziEsLE  BhASREHRMBL T HRESCGELEHREHFLTR
ATk BEEr | 248 HMEFRINEHE A LEP 95
BA AERLGARLTAEZ Yo EHAEZELRHFAEFEIE
Bt aMEMZTE -

(6) &l HMA % HMEMTHEE RSB BTEIZE
SENBHNCEHEEMAR T ER KB ERIBHBEAZEALT
BAZ LGB LEFERBEZRIERIA AL RN BRAER
HEFAXARSBRZAM I HHMARSH TR - EBEANEHHELE
MEMENBEANEE B LR BRI R BEIBREFEBERENEEE
o -BREAEAE L AMEMANBY L AR EMEMZ KRS S
it AL AT AAK BREUARTS B EMBEMANSRLAR
W B ARz By RAHSMAEARKEME TR - BREAMRK
HEL BB B MANBER R BT A E L RS S ERAT A AEMR
WEma BEAGFRTELEMEMANBAY HIFF M BMEM
zW BHEbAtLBEAEHEFEFA AN REAGBERZFRLAKER
REBAHERBUBELBERTA HMEFHIPLPFHALLER
BRIENNFEXFIMNBEREENNURERE I RLERPHALLR
LBHEM -

8. HIISEEH
EHIESAGRIRRZ H B &3h B MAKIH F M (Bloomberg) A 7w 3t H B A —
EFEBSASMTHOBEnn =+ MARERBET F ORI ET

GrERAE BRI HEBN— A ERHIETHEAEN SO 2 E
BAE Fok» AAB M ER A R Ex -
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jus)

FH

HMIESGE L #EF B FE AL MR AMEE)
(BB B TEAS  HuEHF s EM)

9. B ERIRE &

AELMAAEENNARFTRBZRBEHE  SHUXEHECIHANEY
HEE BB R A AL 2B AREEHEHULAL BRI FTARA
A 1.35%& 02% 2 th R4 %) 1% 8 Rt 30T SAAT B SHR & S B0
BEARLSZEARTLHELOUALE IR TABEUESF 1.0%A 02%2
th R SRR AHHE -

BRNNERMEEZLHERRETERTAL LT D RUEPREEER
BEFABAEHER LT EAREFAN T ENFHAELZTHRBENMZ
HETEAABEFBAHEREFEEEAREMAS L @EQNRATE
PHE BARRAAMERZEE LG RR TR HE R TR AT HBAH
EHIHE X BAERI) -

10. PRAT#

AR AR S AR FE091045581558 B M E » 2 KRB HABANER
PANBAEEENNETLESERAAL LAUEHELAMRRTE Al
BMAE REEFRE BHALSKAZETRERTERBEL AT HEMR
B8 B E A G X RSP REA -

s FAGHHE  AHBRBEFAEEEZE ZRA

ARALHUAUKMEY BENIFTERR N EA TRz RE2PAEE
RZHWF > R A M ARFEE Y EAZBRRAE - A2 H B RS HRRE
FTEBBRAECE FARBEEIPHERAE - 5 AR LA GG AERES
EABABESZIEAUNARFEHZAETRAY  HTRERTRAGHEAR 2
Bogit Aot B ERZ AT AME -

MARAZ S

1. MAAA LR Bl 1%

WAL A MAEEZ MK
AR E E R A R E] AEASZ @I
(AT #8462 4715)
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HBESGEILE H# B AR T E AL MAMAMEER)
(228 5 P UM EHFLE Eqr)

2. LM BAMZERR S FH

(1) &2 %
111 5 110 4
35145 $219,989,400 $298,906,714
2) BAtEZ &
111.12.31 110.12.31
LR RN EE $18,295,201 $22,087,660

N ARHLENZBE

L A AeNRBA———FR——OF t-A=+—BZRAHFFRA R L 7
SPARBIEFREEFAG MR FRAIESH RA———FR——0OF
‘t_—A=Zt+—8 @ REFAELT

111.12.31

ThHHE SHNE AU FLH #) 5 I & & M AL HAERM
£4dEH FEEET USD 21,000,000  30.4055~30.8990 1125027078

~112402 A 248
P EEHE FAEEXE7T USD 18,600,000  30.4880~30.6400 112401 5098

~112402 R 068
je4RiT B XU USD 20,200,000  30.4050~30.6420 1124028068

~112402 8078
E 44T FARET USD 19,000,000  30.5860~30.6435 1124028068

~1124-02 42218
BNY HE A USD  23,796,306.55 0.674038x1) 1124028218
SSB #mE LU USD 800,000 0.6708600:n 1124028218
&db'g#0 FEE £ USD 17,500,000 7.091400022) 11240248238
BNY A& LT USD 26,493,343.72 7.090200022) 1124024238
JPM FAE LT USD  5431,867.71 7.088400:12) 1125025238
SSB JAE LT USD  6,599,966.86 6.944800~7.091700¢=) 112502723 8
b E{ZE FAE R4 GBP  22,133,323.60 1.138135~1.214490¢:3) 112401 A 118
EMRsT FABHEE GBP 4,511,061.99 1.1371600:3) 1124014118
FL4R4T FAE I GBP 16,577,413.19 1.138530023) 112501 A118
P E{E2 FEEBL EUR  15,647,621.04 0.976230~1.0571326= 112401128
Me4T TEEERT EUR  81,153,975.05 0.977450084) 112401128
E 447 TEEZ EUR  87,028,346.35 0.979650~1.0313800 11201 A 128
b E{EE FABME CAD  8,262,747.93 1.365140~1.371750es) 112501 4178

22

82

202309/R/B2659-01A-001/B47



HIBESCHF L HFE AR T AL MFMAM ()
(2% B P B EFLEEM)

110.12.31
ThHg SHNE REFEB #) 7 BE & B ol IR HBEEN
4G FAEE T USD 86,800,000  27.7265~27.8389 111401 A208
~111402A178
A 4RIT FAE AT USD 10,000,000 27.8090 1114£01 4278
R FAEE T USD 21,800,000  27.7740~27.8090 111401 4108
~111501 4278
44T FAE XL USD 20,200,000  27.7880~27.8092 1114£01 4108
~1114:01 B278
BNY JaELT USD 25499,726.59 0.7341266z1) 111401 4188
SSB AELA USD  6,499,691.17 0.734325011) 111401 188
JPM JAE L7 USD 949972504 0.7344400z1) 1114£01 A 188
£ILEH FAEEL USD 21,500,000 6.42220002) 111501 A26H
BNY FAELET USD 32,000,000 6.421700622) 111401 268
SSB AE LT USD 9,500,000 6.42000022) 1114£01 B26 8
IPM AELT USD 29,500,000 6.421800(12) 111401 H268
P E{E36 FAE 4 GBP  28,013,425.52 1.361627¢:£3) 111401 108
jLHi4RiT FAE 34 GBP  11,030,210.34 1.361839¢z3) 1114014108
T 4R4T FAE S GBP  16,577,413.19 1.363828:23) 1114018108
b EiEH TAEB T EUR  44,363,584.13 1.157977(::4) 1115£01 8128
JEM4R4IT FEEELT EUR  97,247,564.73 1.157482¢:4) 111401 128
F.L4R4F FAE®L EUR  70,966,482.58 1.157682¢i4) 111401 A128
bz FAEMY CAD  9,188,619.93 1.237850(:5) 1114018198
JPM FERE AUD  3,478,428.20 0.71681~0.72045¢:) 111401 A 188
i GARREAZRABRES -
Wl AECBEARRTZAMREER -
AR EAZ REES -
e BB EAZRBEE -
s AL ME X RIRES -
ARAHRA———EFER——OF+_A=Z+—8HFHNHMTXH XA
55 £$376,557,054 7T B $439,475,724 70 » R B B IRES -
SRR 4 dm
111.12.31 110.12.31
HEXHHESL
T P ERER $376,582,184 $349,348,187
R FEGER) & (25,130) 90,127,537
&P FE $376,557,054 $439,475,724
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HILESGE b 3 A4 B 124 & MR A ME(HR)
(A%EMP % PaxiAsh B EH LA E4)

AAGHHMBLEHE BERA——FR——OF+=-A=+—8B&KF
EXZHRROBRERRTRBETA I FHT -

RA———%+-A=+—8

BMEH LS /&y 4% RH/E AKHER) S
EURO-BTP FUTURE MAR23 -8 79 $281,379,798  $(18,643,067)
EURO-OAT FUTURE MAR23 BF 48 199,814,882 5,007,144
EURO-BUXL 30Y BND MAR23 & 7 116 513,004,697 87,065,461
LONG GILT FUTURE MAR23 L 28 103,620,746 (2,201,866)
JPN 10Y BOND OSE MAR23 HA 9 304,230,900 (2,551,641)
US 2YR NOTE CBT MAR23 R 177 1,114,664,415 (2,436,292)
US ULTRABOND CBTMAR23 H# 619  2.553,045848  (66,264,869)

RE——O%f+=-A=+-8

2 b 5 AR RI&F B4 ZHRA ARG &
AUST 10Y BOND FUT MAR22 B 303 $847,461,253  $(1,471,835)
EURO BUND FUTURE MAR22 " 458  2,457.142,271 45,308,303
JPN 10Y BOND(OSE) DEC21 - 10 364,526,887 1,441,311
US ULTRA BOND CBT MAR22 B 507 2,767,404,364 44,849,258

AEARA——#5A——Q%—HF—BE2+-—A=+—a0%xAINIHEH
WEFRIBEXHEEH» NI T4 TF ¢

R ———&%—-A—88+_F=+-—8

AAo¥ FHoH CaINE 38
10,427 10,021 20,448

RE——Q#f—HA—82+-_HA=+—8

EATH Fdo# A3t o
7,988 7,930 15,918
AREARBA———#HR——QOQOf—F—BE+_A=+—B#HFHREL2

e K I k% 48979,738,977 T & $107,342,622 70 » Fimi# R AMEE B R 2
"TERARAAME  AT(RFRARE) -
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#a 3 ESG R LAl 338 A48 W13 368 & M AF AR A (40
(&% 5 TIEM - B &R LA FA)

BERE——— %R ——0O%+=A=+—8 " AAeER¥FH URBEERF
BAELRRBHEBAROZBANS L HAZMER R RE———FHR—
—O%E ARSERAUFRTHRHHFLTMEHRRS -

3. M B H W
(1) 15 A Bz

AALALXHHLEHRER PRI ARSBEE  BAXSTRS KoMk
HMEERT L UASHAR  HAX SR FELAERT LT JHHAZYZ
THEMERE FESHRAROZIBTARLMEABRSCEZRREH
¥ & 8 LR A 48 ] 15 A LR o

(2) 35 R

AA4E B E 2RESGHE AR ¥ BB RRERHF - &A1 F
BREFRZGHRELRAMAEL LY RELXFAF VB RGBT
MRABEERFRETEMRN  HEETHER - BARSRFRMSER R
AGARRME  REEREYE A 2R L ¢ AMEIRIA B XA LK
& TREBHHREZEFEEH AR -

(3) MR

AALHRABBREARD THRERZAGHERAR  RY — TLBEXRTH
R AR RF2ZNAFRBEURCSHATETY  KBAMTRHET
HERBEMABEZMERREELRTR -

(4) Bre Reg (B H5 %)

EENEIFABREY  HFRE - BHNIE - BEALTEBHIERS
HERRPEHBRETDEIMIELH) HELF T H AN EHFHME
B %2454 B — & F4h M E % 8P % X & (Proxy Basket hedge)(4-#4
BB B E - BRERFNREFEFER)IACE LT EHEIHZIHR
B ARENARFAEAFINFHNEREERRE R BRI H 2R
T L BAERN AEARBUSBERFHETEAIFARBE - 1R
HAFERBTFRAAAREFTEZAMMAL  WwEAMELS RBHRLHE
B MEMRE -

25

85

202309/R/B2659-01A-001/B47



MBESCGEILE A B F R EE AL MAFREANMEEH)
(5% % T3 s o 33 £ B Fir)

BENNERRLTARFER A HMELES  BETTHAE

ABENNFABRTERN R BT EZEN  TAAELFTAEARFES
FAEA AR - FE A REHINOREFHMRA LIRS
SHEMNBRZIRY  SERENINFABRBFEZE  ERRE
ATARFMAARHXIHMEREBEMALS - ERFATHESF M B
RHMBHLLT & " HEARTEHFEEABLERAG ALK TR
HAAAME AR BTEEFE AL ECR T REITHAITZANA
oo wBEAFMESRAAMMRESGESE  HKELRE -

B.@E N EFABRFEFIS RFHLAEARNERALRSH (LK
% H 12 A i 4 £ CDS(Credit Default Swap) & CDX Index # Itraxx Index) °

(5) A& 9 82 B4 F AR BA] 4 8 2 AR AE AR

AR AR FR RN BAB/EARET RA———FR——0OF+=A=+—
BATIR B2 B A £ Lo R A0 3 1#511,174,726,736 7L % $11,776,801,485
T~ 4B 9B 4 $1,104,429,137 7 & $0 7t & K B & 1 5 $240,286,252 7t &
$40,102,28570 » #FHF M ERSAEAL  BALAABERSEAR - £ 42
BRA——— R ——0O#%+_A=+—amBRAXFHHNERLHFHNEHL
3] 1£$2,557,080,278 7 % $5,590,376,597 70 » ¥t B ERZ R LR ERR -

(6) $THEM 2 BN MM A L2 REH K

BRA———FR——QO#%+_A=+—8k&F2EHIESHEFEE
A2 AN A$47289,104 7T A4 $213,486,49257% » FINEEABERSEZ
FTEANEEFBETAE AL FHXBHNBELCVERREAGZILEINA
$574,621,013 0B $13,815,173 70 N HABERE T2 "HEMIEEF
18 Atk P A A Z AT IRER &)F 3 5 %] £9(527,331,909) T & $199,671,319
ARFNFEEABELSHEAZ AT AREABEYY B TORFHRKE):
RE———4R——0O%—A—BE+-_A=+—BLH&HIENIES
YA A Z LR RA K5 % A$773,096,297 T A $386,195,961 7T » FH iR
ABESH A "CFRATABE | BTOUFHREE) -

4. A EE g R A BAR

ALK EZ R BIEHASERRREALOAKRETERES A UPRLE
HadEsl At Lma RE(A4THRK - £ AARREERR) - RELTH
ZEERRR - -HHOE RRFafr B g el d A e TAGRE
THBERAKZEEREN M RFETHAR  FEA4RE2EFHZHER
ZHEHFZEAKL  ALEZ R HFHEFEMRMNEEEHZEZ SRR -

26

86

202309/R/B2659-01A-001/B47



#IEESGE L A B H B T E AL M MEAE(HR)
(&3 B T HuUMEFTHEM)

-~ KBZHE

AEAFBARBEREORE WRE——FRA——0O%—HA—BE+=A=
+—BMECEALSAINEFRAKRETERELAT AT ¢
L@ B R B EM i) 111 &4 110 &£ 4

B A # & 3 & $23,160,027.00  $37.956,497.00
N #8437 & % & 120,585,762.00  147,445.786.00
B #5400 o 292.429.35 396,011.35
N a7l i b 1,474,784.17 1,773.914.94
B #4 ARF AR 4,630,460.56 6,697,198.16
N $a8 A R W N 27,616,629.63  35,314,973.19
B #5874 £ 7T £ A 1,997,307.61 2.811,017.46
N #%l £ 7T £ 9,104,343.83  11,102,910.47

AEAELPEFAPE2INHHTARBE
ARG BEFABEZHHELBREERARENLT

111.12.31
] i % &% 4H

AN

USD $195,879,652.45 30.7080 $6,015,072,368

EUR 181,608,467.92 32.7008 5,938,739,625
RATRF IR

uUsDh 18,550,744.77 30.7080 569,656,270
s iR E 4

USD 35,965,518.33 30.7080 1,104,429,137
A &

USD 2,393,069.72 30.7080 73,486,385

EUR 1,687,376.34 32.7008 55,178,532
R RES

UsSD 12,841,223.35 30.7080 394,328,287

EUR 7,444,701.20 32.7008 243,447,580
BRRBITRRER

USD 63,359.64 30.7080 1.945,648
JEATER ®) % 5 AR

USD 942,485.97 30.7080 28,941,859
JEATREA(E)

AUD 7,679,765.25 20.8277 159,952,137

GBP 2,978,419.71 37.0445 110,333,931
H b REAT 2R

usD 10,008.49 30.7080 307,341
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83 ESG B AL F 3 4 B 153 & M Ak M3E(4h)
(&3R5 TiEsA st g A F)

110.12.31
B 23R E:3 & HEWLE

~ 8 1R

USD $303,305,744.16 27.6900 $8,398,536,056

EUR 213,265,072.12 31.3062 6,676,513,976

GBP 56,055,893.05 37.3911 2,095,993,085
AT

USD 24,907,850.17 27.6900 689,698,371
JENECH] &

USD 3,472,785.19 27.6900 96,161,422

EUR 2,024,094.40 31.3062 63,366,657

GBP 471,668.11 37.3911 17,636,203
JENAT R4

USD 9,670,545.56 27.6900 267,777,407

EUR 4,513,603.94 31.3062 141,303,681

GBP 220,658.67 37.3911 8,250,677
JEAT AR ® & 8RR

USD 3,683,092.07 27.6900 101,984,819
Hob R A 3K

USD 76,500.65 27.6900 2,118,303

I GEAREARIE -
SEREGHPEZRIMIIET N - FEMMENZRA -
- Eie

AR R HAERAUETFRERAR M RB———FHERA——OF AT
%55 £$1,182,681 T A $884,8297T » X 5 M A5 485934 LRSI ATSA ¢
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AR AR B AR A A R &) AR R M eE(4h)
(£3RM A FRAEN > U EHE LA Em)

*igﬁaﬁ%ﬁuﬁi%ﬂ$¥ﬁﬁﬁ-ﬁ%ﬁé} » R TR R EAZ B I A
REA -

3B FE P4

BRAMARGRMRELMERD  FERERIRRABAERTEANA
ZARBLAMA AL Z YRR LERPUNE -

BIEAMFREERABGUANTATALEEAA B EBIREHE B4
EEUAREMMEGRACLERR IR S22 HRRMELRS - BREMST
BREEAREBR I EFARBBREPHLELAITARIRETERF N EERDS
B2 HFAARELAZABRER BEMBRARINBEZFHEAMRE  FF
WHNES MAREBHZIIAINE LGS BERABWINAME - &
AFREENF—RENME R PR EMNRAILRT -

BREFEABRBTERABENAMARRAERANMA TR EEZEMEA Z
RHATH  LBREMFRAGEBA — AR EBIERGE —RIF AN BRZF
BRA M > T ALK o

16. ety e st — B 1 &
ARNFNZHRAFAIRBLAIROUEBHEFALILXHB AT » bt
& 144 T PineBridge Investments, LP A ST X BN REF URNEEZHR LR
B o BErEAZASHMBAURLRY NTEEARAULNABMAFRL
ARAHMEBS RN EFAEA -
I~ FERAEHHAE SHABEAHEEINEZIIERR
A hRAMBRES  PERBECERLAT R EmEA R &
RBREEABRRBGHZ AR ARFHZIAEFALE AN AT AR
B RBAMERTEZEEHS  BRGANNELERGHE I REBREAER
M2 fFR, o
N ERB I EEZIRA

1. REeRHEHRE

111.12.31 110.12.31
£ R 4 $70,000 $70,000
EHAER 84,091,599 135534244
HEBL(HEDHEEELT) 359,657,707 99,927,520
& 3 $443,819,306 _ $235,531,764

LIRS RAOER B ERBELIIWRBERZIEE -
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M AR TR A R 5] M RE M)
(B3R B FHAES » AU BB AL B L)

2. R¥hEREM
2
nill

ﬁé'
R’
111.12.31

S

110.1.1

¥ &
R4
110.12.31

¥ R
115.51

¥ &
R
111.12.31

110.1.1
# B
B2
110.12.31

FRE AR
111.12.31
110.12.31

CEERESR A

FHEMAES

BUMBRFRE

BWRE
I HfRES
A g—l—

o

AN ] AERR 4 3
$44,121,657  $29,011,009  $73,132,666
4,567,098 175,560 4,742,658
(17,364,663)  (21,472,586)  (38,837,249)
$31,324,092 $7,713,983  $39,038,075
NN AERR e o
$38,100,134  $28,961,134  $67,061,268
6,063,853 49,875 6,113,728
(42,330) . (42,330)
$44.121,657  $29,011,009  $73,132,666
b N HMEAR 4 £
$(35,646,062)  $(28,904,798)  $(64,550,860)
(5,167,313) (113,429) (5,280,742)
17,364,663 21,472,586 38,837,249
$(23,448,712)  $(7,545,641)  $(30,994,353)
N MERR & 3
$(31,060,601)  $(28,820,671)  $(59,881,272)
(4,627,791) (84,127) (4,711,918)
42330 - 42,330
$(35,646,062)  $(28,904,798)  $(64,550,860)
LN ] AERR A& 3
$7,875,380 $168,342 $8,043,722
$8,475,595 $106,211 $8,581,806
111.12.31 110.12.31
$96,500,000  $96,500,000
281,839,612 610,321,127
9,792,067 7,391,575
3,486,984 3,486,984
$391,618,663  $717,699,686
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MR R T LA A TR 3 M B4k M ()
(BFk S TauEs  HuMERALLEM)

(1) B ¥mus

B AR R AT IR R R AR T RN A L AN Y
BEPHEALURTEFFTEMLERARRES > REINEA1105125318
BAELHF A%96,500,000t 0 RE11145E BI04 8 £5) £ 5% 50.34% ~

0.915%%.0.06% ~ 0.38% -

Q) BUEEERFRER

AAARZERBEIIERIOFE12A318 ok > B A mBFEEREINE
$281,839,6127% % $610,321,127% » REIIEERIN0F Z#H4 R &R 5
%] A$457,033,358 70 & $672,245,837 7.

B)EBEE

LA
#4043

¥ B
-

1 KRR
HESH B HAR ¢
AN ERER

¥ B
B%

1 AR

BRELH
4. 40 M A Ak

Rdt 8

Fe oMM %

I VELLE TR
BAERRER

FEA 5 KB
AR

At B3
R4St R

&

TH S AR A
11145 1104 &
$69,260,495  $63,957,445
5,892,050 5,303,050
(58,490,345) :
$16,662,200  $69,260,495
$(61,868,920)  $(60,025,548)
(3,491,558)  (1,843,372)
58,490,345 v
$(6,870,133)  $(61,868,920)
$9,792,067 $7,391,575
111.12.31 110.12.31
$213,208,581  $211,216,029
29,117,952 66,146,241
14,910,698 12,806,572
53,585,203 62,173,169
1,773,643 3,300,381
723,349 882,990
11,576,424 15,575,561
35,879,810 35242748
$360,775,660 _ $407,343,691
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AR E ARG T E RN A R 5 MR AR ()
(BEEMR B PAES » B EHTA B4)

5. RIS &
o 7 SR

EREYMETAIBAR » KXK' HLBARSGH , TEX B T RAMEA
BREERETE - REGBHBRE A2 BA A2 FTRELEHE X
BREHNEBEIERHFTC% AN ECKRBHMHATEZE L BRAME 51
HKETHECHRBESTRBRAZAARGAES - B TRKLZ /4K E
IMAZBRESEL B EHUEZLHHEA BRRE R —RIBIREF XAFR -

a ) REIE E &110%‘-&%?1&%&#&%&1?% & B a5 A
10,177,367 7 & $10, 121 A1 BANNRBILIEERIOEFERANTE
e /\-?_ﬁ -T—:E.‘f?h%#:r - %138 7 3B 4R 2 AL A 83,111,088 T &.$2,712,935

-1

w%*%

BREAHE

AN EHE r%i}biiﬁ/h WAZBILRBRAEMELBELHBRFHE ELiR
ﬁézﬁ4¢%#&ﬁﬁ&ﬁ$%a§$ﬁ&ﬁiﬁaﬁ‘-:ﬁfbﬁﬂfrl‘fﬁlﬂ FHTEHH - 155
DR REFE S SLELEY  BBISEFZRBFEESI L RIE
A BAHZHEILSBEERLR c AXARSFGRELIREZARS
BHBE2%ARAE  UXRBERBERSESCEUS TRAEHLERLEEST L
BEPRENEEPITZEPS - B ADANBEERELTH  FETES
TRAEELB P B CURRARLNRIEENTEHSOBFEEZ S
TARAMHIE X B E  BARFEIART —RRBEL L5 -

HEHERESTERARLAIRTREAMEBITETARE K2 &F
UMBABRBREWRBE TR » A2 ARG AT P RPIRT R BT
BE -FIFTH A -AHBRERR  $HHRELELRRMARE T3}
T BARBEARERRTAHEAHBEMESBZHE - k4280 L5
EREHRZBMLSE  FHEAREBIT2ETMESRE 2B 2F
ARCAGESBRNALGRERR - AAQIEHLAAZA L2 EERE
o R EEEEABET AN LR EINERECBET T RANABEZY
ﬁ;ﬁi&@mﬁuﬂma’$&ﬂzﬁﬁﬁﬂﬂ§ﬁﬁ%T*$Eﬁﬁ
10727 <

FTAEEHZRBATERIZHEZ RA

BNEY: ] 110455
& R R LA $57,291 $58,830
WA AHCEA)Z B A 115,201 55,442
& t $172,492 $114272

HRERABRBFRERGETEALCARAZLAG LT ¢
111.12.31 110.12.31

B B R $(30,718,909)  $(35,147,026)
HEFEZOAEMA 22,686,307 20,526,314

SR XA A1E $(8,032,602)  $(14,620,712)
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AR S IR FAE AT A TR 3) A F 3R R 2 (4R)
(R#R S FHEHIN  HAMER AL EM)

FHEERA(AR)TEZEE
B AR IERE  FHEREH
AR aREE (BB AE
110.1.1 $(33,816,381)  $19,735,268 $(14,081,113)
& BB A A (58,830) = (58,830)
F&(H AN (133,633) 78,191 (55,442)
T (192,463) 78,191 (114,272)
HERBAWARVRAEBEER
A BRSGELZHERE (484,215) - (484,215)
MEREYHEAZHERS 1,377,598 % 1,377,598
AR YR A (2,031,565) - (2,031,565)
EEBRFIBEEBREGEHR - 271,783 271,783
N (1,138,182) 271,783 (866,399)
B EREHR - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& BRA LA (57,291) . (57,291)
ZBNG: §:i DT N (277,089) 161,888 (115,201)
N # (334,380) 161,888 (172,492)
ERBAARYEE/RGTH:
AngitiBadHn itz R ERS - - -
BEAE 2,920,540 . 2,920,540
HBEBEHNAERHEY - 1,557,033 1,557,033
bt 4,762,497 1,557,033 6,319,530
B EREEH - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
FH EBBBAR R FEAN T 2o RBA T E
111.12.31 110.12.31
HRR 1.50% 0.80%
ARMFTH R 3.00% 3.00%
B-E AR E MR BRI
gD INOES:S
A EAHH] BE 7 A5 e g <
£ 7538 Ao £ $ 7588 ho £ Fw D
R 10.25% $-  $(619,436) $-  $(823,559)
FAREHD025% 639,179 . 852,122 i
FAER 3 & /w0.25% 628,495 - 831,939 .
HE#HE R 0.25% - (612,297) - (808,525)
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A S BT EAT A TR A 5] 4R & M 3E(4R)
(&30 B FRBEL  HUKEHFALE Eq)

A7 AT SRR A B R R SRR B LT+ B — 4 ARl
HAESTAMFR)VFLABTRZEHH > BETBHEBTHEL LYY
RATAH - MRTHHEBRBEAN  RH LS AR R EREA
%) 0 B R R IRH -

ABBREOMAER LT EABERTHESERE -
B
Bk
BERBIEZIOEI2A318 1k » A 858 &A% A$300,000,000% » §
Ik F A %5 % £5$300,000,0005T » 4 430,000,000 » S ®ESI00 « A& R
Bl A R0 B 3 R Rl s ik S fr din 4 ) ©

o

BRANERE REBEHLERHTREMAIBRARTEAMAZMEIRA
A TRAF BT AR 0 ) & RAAAR 0 0 AR A Rt
BONBRAL DAFABBRAFHEBRAABRPARES  FHEUAEL
DRMAZ »

8 B4R

(1) % B8R
BANERRE » BERER A BRY > BARBUAEREHR KR
BERFZ R BRI EERERAMLETRAEHE > T4k
o BT EME  REBBOFRARDNAERRERRRA RS2
BIFLEHBRASS  AFERZ  BEGHRRALE » RTRALIHAL
BEUETRF%NZ G AR -

(2) 45 5 Bdr oo qR
ANABERBIINFIZA3E LIRFHSN BERAHE 10,194,773 7 -

£ +9,076,537 LAtk & F I F H 101004549438 KM E T » UK
1,118,236 1Atk & 2 4 F % 105002782853k 42 71 ©
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MBS RN E TR 3 MR A M E(4R)
(BFRF FEALI  YUMER LA EN)

(3) B4p oS BB A B AR

REFBERFH1110380509%AME » BHR A FEMBLRABEY
HREPERBEABFREE  WORT S RIME  BRE NS AT
H4MH B MR35 0 B SHHRLFHN It SRRAFHUIHABIAER
AP RBBZBBRINBABBGNEB®RLFE AN AL bR
BAEFE > AR RERRI R BAHGHNBEROHARIR
AR A R RS - A FHMRRFH A0t EBMREFF DI H B HAE RS
BBMRZBRART  EBARNL S ELAFRRAHKLE 5 SRR I 4
M BRBATE  BRERFIBFARCHIRAFHRZLRRMRIISHNE
BN WAL AHBRRFHAA SR  ARAEN BB BN
BB

WRANBERAE » AAFERE B B RBELMNHIE LW
BEEFBE WwHEBS BARKIO%NASRZ BN  BEREBHN®
CEAERNE T AL FALR - B4ARAI%EE T8$ Ak
BHBREFERBAREL -

AR EI04E5A20R BT A8 B354 122 » DA RUETEER
HMBEAPRBETHE c ANAHRBAISHE2A 168 BHEFHRITREE
GHRNANER RAQAGERERLAL  DAFE oA EH > BIRE
1%% 8 T8 & 28 F ERERY > ERARYGEHIEE - 258 RE
WwH B BARYERK MM EAER > RBINALEEBNE =
ERBHRAHMOUEBZIALN)EALRE » RAERR ) LHBRRARE
o B H B BARITERGBEZEFT T AR RE LA -

AL RENFEZES#yAE  FLEREIRF3AVEFGRER
e BANARBRINOFEZEASRE  ¥8REINIFEEE TR HE
B BRINEERIOEE BH S RAimd F ¢

11145 & 1104 5
28 B REAI(L) 2% B AR A (7U)
RIEEABATE  $1,351,269 $11,490,715
3,6 B A 12,161,419 $0.41 103,416,438 $3.45

4 ¥t $13,512,688 $114,907,153
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T HAR TR AT A PR 8] B AR 3 (4)
(R THGHIN > AR EF L EA)

FHBIMBPRAEEHEEHARART @FX M T MFHEME
7<.10 ¢

7. By AR 4 — B T 58 m

AN ZRAFAIREEIRHEBMHETFALG2FHFEE T » o &it
# 1445 F PincBridge Investments, LPAT AT Z A REA BB A EEZ ALK
e N EEZALHUMAURLSRE  RAEAARERBRAAREFRE
R TMGI R AN AEAEA -

AN RBLUISEERI0EZER Es 47307 & A $30,198467 &
$40,557,3495t - RE11EERZI0EE 5 588/ £ 4@ H$13,431435LR
$15,145,0697% - RE1114£Z110512831 88712 aE4A 54
$74,051,835 70 & $57,284,803 7T » MR ¥ E b AT AT -

8. FEBRA
11145 1104 7
B A EIEE A $1,904,907,247  $2,274,631,652
BT BEA 115,201,044 125,358,662
SHERERAPBETRA 4,898,935 4,471,322
FEBUA 120,713,910 304,604,894
E A 64,398,530 67,414,910

& st $2,210,119,666  $2,776,481,440

AXNRBINEERIVEERELF AR Z RN ENLT ¢

A dm
1155 11045
e N B BF 85 ¢
BOEBHE—BFLRR $2,210,119,666 $2,776,481,440
9. 487

(1) A% 3] BARBA

ARNENARESEARNLEA  OHAHEBEREYR) EHRERMBL
B BMEAH A TN NIZ6FEM -
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Ha3H B 54T F A5 SRR A TR ) AR & M iE(4)
(B35 P A » UMW B Bi)

AEHAXAMBRA HEERXRALREZIBER AT !
ATEARMARRINZEH

(i) #RHTAE
ERMEEZ DAL
111.12.31 110.12.31
BEREHE $14,281,004 ~ $28359,326
E@rnd 166,806 500,418
AR 1,615,436 956,190
& $16,063,336 _ $29.815,934
AN RBIUEE RO L& R # T E 3597 53120,986 7%
A$07 o
ROE: & §-Fr
111.12.31 110.12.31
AEE $16,610,281 $30,444,803
i 13,709,847 14,797,899
E1 k) 2,900,434 15,646,906
RAIISERINOFERE @A Ao MmFEHERET A HE
B o
B HEABELRRI2ZLH
ERAMEEZE
1114 & 1105 8
BB AR $14,078,232  $14,078,232
EEA 333,612 333,600
N ] 265,824 260,784
A % $14,677,668  $14,672.616
C.ABASEMEEHAMZILERER
INNES:] 110458
BABRATEREZERA(RasEminme
B REEEAAEIRA) $234,588 $161,272

D.AFMARMEEEHEMZRALMAH

ANAHRBEIISEERINEEREZR AR BB 5515,535,843
% 815,169,197 7, -
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10.

L1

12.

A3 5T B AR F IR ) BB R A M 3E(8Y)
(RS TRt HRHER LA R

CEEA

BxraiEn
HERA
St ER
BHEER
EiB s &R
MR B

HERBEERBKFREHY
AEPEREE

B %5 ¥

R E A

HEEA

4 EA

EwiA

& %

11145 1104 &
$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
23,842,543 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

ANARBIOSH2A B EECEBFRGCERE RTBEARLEFEWAE
# o BRBI%EBEIBE - 2HH RHRERYS ERARG R - 7L
BEIBMSUREXNLAL REEFEREF 242U E2HAERKEA
FEBEHFZZAMATZ  BREBERE -

ANDEBEINIEERBEMEA R%BFEIHE  BRFHEIHEA
$175174 7  IRFIAF EER T - % AXRBIVEEB IS LA
$1,582,0747% » A EEBERARBINEERBREUNGA BRI Z2HLELE

AEE -
BES g —FH
111455 11045
F] &N $1,850,664 $256,779
Fh I RARIR K (4,532,620) (1,358,275)
AEaEZHE (541,661) (859,948)
i f 40,040 100,023
- $(3,183,577) _ $(1,861.421)
BB anityg
BRIIEE
1 £ FRAAAR

A4 FoEEE B4HEE HEEA) HEeH
AEHWEREZAE
R AR E 2 B R $6,319,530 $- $6,319,530 $(1,263,906) $5,055,624
£ kil $6,319,530 $-  $6,319,530 $(1,263,906) $5,055,624

29

152

202309/R/B2659-01A-001/B47



A F AT F S AR A RO 8] M A AR ()
(8% % P HUMER LA EM)

RE10EE
‘ £ #i FRAFRR,
FHEAE FAMEE SAEE HEKRR) NELA
FESBRERRZEFL
HERAH T EZ RO ER $(866,399) $- _$(866,399) _ $173.280 _ $(693,119)
N $(866,399) $-  $(866,399) $173,280  $(693,119)
13. s #

REINSERIOFEEAMEBRENEZRE8 8T

RIPINIBBZE

INEY:3 IES:
EMAARER
& B EAT PR R, $7.941,644  $39,667,375
PDATEEZ FMAMERN AL EZAE 1,424,808 1,559,009
REFTAMERAGR R)
BN ERY B E AR LA M
ZBEFMFFRER G &) (481,266) (201,349)
Fiig# & A $8,885,186  $41,025,035
RIANEEEBE L AER
1144 1104
BRAFARFIBYER
HERAGEZEHEH $(1,263,906) $(173,280)

AR R Bt AMRUFFERAFREZILHEAT LT -

11455 1104 5
RENBEREEE M ZRATTH $17,342,250  $156,625,307
VAR E) ik B AR B E 2 AR 3,468,450 31,325,061
HRALEATRBREAZFABERADER 3,991,928 8,140,965
U EREZ EMMBRNAERZRE 1,424,808 1,559,009
RIPHB B2 AERE RS $8,885,186 341,025,035
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BB AR R E RN A R 8 AR EA ME(R)

(&BmPR 7 FWAEN  HMER LA ER)

BTIABAMZBEAMFTREEARRA

RELL4EE
Wi
HinkhiR  WRIIMES  HRedEE PR

Wt R

Axsadl a4 $2,024,143  $(53,716) $(1,263,906) $1,606,521

AR £ 5] 1,010,367 (69,509) 940,858

[t R e 1,294,956 - 1,294,956

R ERABIA(E) 1,216,890 604,491 1,821,381
WIEPFE MM BIER) $481,266  $(1,263,906)
BIERARTE/(AR)EHA $6,446,356 $5,663,716
AEANREARAZENLT:
BIEMEATE $6,446,356 $5,663,716
BIEFIAR A K & S -
REOFE

P2k ok S
#Manthil WMIUMEE  REHE LB

Vel R

Arief Al $2,816,223  $(65360)  $173,280  $2,924,143

RAEE ST 1,036,156 (25,789) 1,010,367

MRk AR 1,294,956 . 1,294,956

AKRLBARER) 924,392 292,498 - 1,216,890
BIEFARMNBNER) $201,349  $173,280
RIEAAFRT A& RFR $6,071,727 $6,446,356
AENTEABREZIRMLT * =
WIEFARTE $6,071,727 $6,446,356
WA RER $- -
FRATAE 2R B HH

BRERBIIEI2A3 Ak KD T2 BHFEHRBRELTTR LEREH

BARMZEEZRBIOFE -
-~ HBALY
1 & d EgaaEald

ANEzHNE AT R EHMBL T EHNA R A E(PineBridge Investments
Asia Limited) » # - /> 5] APineBridge Investments, L.P. -
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ABEF R TE LA R T MR AN EH)
(&35S TERLZS > UM ER LA BN

2. BLGBAMZEARL S FE

(1) $e P 3 & i 28 § (MR 2] B IR AR)

MBS
AR ERERTHE
BRHEL
FARESGE L ELA4
HIHESCGEILSEEA

A&

HMHB L ERERIEE
3y

MR HESERE
&4

£ #
&

(2) Jeoh 24 Bt s & 7 (R 7| IR AK)

PineBridge Investments
Ireland Limited

PineBridge Investments
LLC

& it

(3) ReAt s RAR] F (be 7] KAl AT 4K)

PineBridge Investments
LLC

PineBridge Investments
Europe Limited

PineBridge Investments
Asia Limited

Huatai-PineBridge Fund
Management Company
Limited

&

111.12.31 110.12.31
15#%$r 8 1EEFtE
£ # Hak £ = B
$49,814,068 27 $60,780,420 25
20,260,114 11 27,640,572 11
18,250,900 10 22,117,482 9
10,984,041 6 13,746,881 6
10,141,530 5 11,199,189 5
9,768,082 ¥ - -
32,559,839 18 45,705,588 18
$151,818,574 82 $181,190,132 T4

111.12.31 110.12.31
{534 8 1% 8
& % Bk & 5 ER
$11,140,773 6 $25,179,704 10
5,663,455 2 11,144,591 5
$16,804,228 9 $36,324,295 15

111.12.31 110.12.31
& E 3B
& ] I & B otk
$22,878,200 6 $50,729,853 12
2,930,822 1 9,169,681 2
1,804,184 1 4,119,319 |
1,504,746 - 2,127,388 1
$29,117,952 8 $66,146,241 16
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IS H AL BT A A PR 8) M AR A M E(4h)
(%3R5 TEAKN  MUAHEGE LA E )

(4) RSB EERE T AR E LB K)

111.12.31 110.12.31
A5 e
& # Aotk | Btk
PineBridge Investiments
Holdings US LLC $4,776,740 1 $11,007,607 3
G S ) 10,133,958 3 1,798,965 -
& $14,910,698 4 $12,806,572 3
5) BRELBIEERA
1115 8 1105
(R L EN 158 F A
4 ® Bk & & Hakh
MR AEES $630,191,929 29 $757,595,004 27
B RCERTY
EixH LS 262,792,650 12 383,908,474 14
HIBESGEILEH b 219,955,277 10 298,938,928 11
WHMESGEILSEFE
A4 140,966,609 6 150,565,562 5
MM EFERABINKE
£4 120,700,319 5 145,515,298 5
MBABHELETA
* 4 120,116,629 5 % =
£ 4 410,183,834 19 538,108,296 20
4 i $1,904,907,247 86 $2,274,631,652 82
6) A EEH B EEA
1HI1EE 11045 4
158 E N 158 Fden
4 &’ Bk & & Bake
PineBridge Investments
Ireland Limited $76,020,710 3 $81,674,261 3
(7) E 4o
H15E ISUEDA
46 & E oA 158 F
& B Ak & 5 Btk
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
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HEEER HEEERR
oy L5 Aat £ £R ERa
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Eurcpe 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 -
4 it $343,997,219 16 $421,678,800 16
©) EMEEREER
0K 11045 A
e XRA EEEER
& a2 & %8 e
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 -
£ & 15,926,766 1 7,890,330 -
s F=in $199,689,297 9 $193,309,989 7
3. B EERAFMER
11155 110F 8
#F R AL B TR $79,496,270  $87,607,296
IR A8 A 2,752,760 2,134,013
& =t $82,249,030 $89,741,309
A BiW2 HE
& a

MR AAR TSRO IR 5] SRR MR8
(&% A FaAHS  HUKEFTAHEMN)

s EARK EMRAKRFIZ A &K

ARARRBINERI0F12A3 AL CHHEHRBAZERTALY -
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111.12.31 110.12.31
BB RAEEZERBTE
REBNERLE(FRLRELERAL) $443,749.306  $235,461,764
M HR(A MR ARR) 185,706,427 246,443,442
BERES 96,500,000 96,500,000
FhiRES 3,486,984 3,486,984
A& # $729,442,717  $581,892,190
L8k E i
111.12.31 110.12.31
BRGEBAHEZELHARE
H 6B AT E $360,775,660  $407,343,691
mEARK 16,610,281 30,444,805
4 % $377,385,941  $437,788,496
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G ANANETEAKAB XIS EHBERTF LT ARARZBHEL
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£z AMERARBARYD XM 521,600 R $114,483 7 o
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111.12.31 110.12.31
£ & B % %2 & A& ¥
SRFE
RERMERE  $477,108 $6,946  $821,355 $31,173
JEHChR 908,571 - 1,605,776 .
@ a1k
B 1o AR 3,154,640 - 2,873,114 .
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