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RAEZMIIBRE  IAETRERSKREMTEIMMEBCEE » SRS EHANED
BERZEBRIE  URBEEBNERRARE - AETIREMERINE cEEEHEL
BE  REFBEXEIMEBEE IRTID » RIS KN ESRERZ S 2 IRIFER
NEBBIFEZEINNEEMEE BB -

(2) AEZ ARBSHERBIZMIES N2 BRI : [RHEAREBEHEIRETEXRTEPT
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TECERREE  KIBATEMAREBSIEBRIZTMIEEN CETHEENLS ARES
ETTOREAN CEBEFZIRLE -

4. BIRERIMER1T < BIEXARINEENZES (WE Y ERES (Contingent Convertible
Bond, CoCo Bond) & E#Ri8LIRINEE T (Total Loss-Absorbing Capacity, TLAC) &% ) 77
BRIEGIFRDA
(1) BT/ #E &2 (Contingent Convertible Bond * DL T#5 CoCo Bond) R X E 2B R E

2010 ELIRBIEZERHE 111 (Basel 1) IBSEIRITHEAREK - CoCo Bond F1TEEE
RIR1T > REBEXERIETINTEHRNTGE » RIEBEURITHEEEDNNEMRE
g E > JAERTENEERERRESRKER  NESEXEREEERTESR
1TIRITE B E MBI EI50EF » CoCo Bond i #E3aH M e E @R » Mg AE
RIBITIRERIL D EIRITEE - 3—HE 830 CoCo Bond H73FHIRITEBBIE BN
WMESAE  RFEEBLER - EeENEEXK -
BERBTBETEMENRIT * CoCo Bond BRIFRBERSRITINFBEUN & B FTHs 288
TRk BERITURCTEBEROINEE  RSEBRRBER N > B85 L4317 CoCo
Bond I5TNEE ' RERSIBHREBIRNEER » SIASRE DIERE » Rt KBEEFRIR
172{RIFLA CoCo Bond EREZEERBHAEBNERRHIFRIAE -
—MRME * CoCo Bond BIRRREZ » REVERIBERER—MRES - BEFTIBLD
SRR - 5—758 ° 81k CoCo Bond EEEXREIHES - HItE—ERMERIBRS
MER  BHFIREEZHEET ATMRBEEHR - BRILBLE—RIBITPIRITHEE
&% » CoCo Bond JERIRAZ]S -
BIR#EELRSE CoCo Bond EESBRARIENIRITESBTEELD » RIKIRESZ TR
BEEIFE CoCo Bond ZF ° It » —ROEBEIRRIRHIZBNRZZ B ~ AmENIT
= » BAFER CoCo Bond EEXRMRIEZURBRAGFRT - (FXEERNNHE
SHEEFER  AZEDPHERITSEESPHEBBREATFD -
B : RERRESHEEIER 100 3=7T8Y CoCo Bond » EHEEZ 7.50% 8IFI 2
SENESFHBASENE 7.5 ETT  REAFB I TR [ITHROTVERNEERERE
EREREZRKER » BB3EEKRIRS|#E » CoCo Bond #IBE MK EEAR » BIRXK
JLEFIRE S ¥ CoCo Bond BY 100 EITIREES 150 RIRTRE » BIRITZJITRT
BB 0.35 %7t : REABRUMA 3 FRM 22.5 7T RBBARRTEF (150 AR x
B 0.35 70 ) REEIB# 52.5 FJT » STWAR 75 E7T  tIRE AKEEE CoCo
Bond REEHAGRFHIER 25% » (RERFRRBEABEECBERREURIRERE) °
(2) BB IRINEEN (Total Loss-Absorbing Capacity, LA T# TLAC) &% :
RIBLIRINEE N EBERMIEEZE S (Financial Stability Board, FSB) 12 2015 & 11 B
FT3dh 2 BIFREEE » EEBREIARMIEERIEIT (G-SIBs) B BARRIENITREFS
PIKIBRHEIE RSBz IR ES BT MBIBV @R B -
TLAC &HE B8 3l CoCo Bond 181 > %R ESRBITHEBEIRTINERRRMFIE
R1T<— HPTRITHESE TLAC BHF LE » RARBARF MBI TEBESRE
SENHSHEENCLURERR - N (VHERNBERERAN M EFES -
PHNRRERILZIBESE  BREMBEXR < EEREB XA EZHBEEIN
PR EZNERBRIEST, 0 KEEEELLR - BEENEER -
B AT TR RIESZERBEIEMEIT - G-SIBs BIETEZESBESFEADRNBR
T BAMEBENNEBXESHAE  BARRIERRIEZEZHEIRGE - RITEE
AHESESESFBAARNBR T » BXESEBRA/ALEK -
R - BRRICESHEEBIER 100 =708 TLAC B5 » %BEEEESY 7.50% 8952
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BRMESHBASENE 75 %7 REAKBIFR » BT ANEREBERERE
ERERIESRONERFNFE S ERNHET - BR/BRIRUTEES) - TLAC E5H8BE
50% AN :
REBABRBUUAN 3 FR 22.5 E7T * AEHBFIE 50% RAEZR T 50 =7t » G5TULA
7 72.5 7T BIRBANIBKHM 27.5% » KERRRREATREIBEAREIRIRBEAR
L -

(+— ) AEDESIREABED

1. 2EEZRIEHER  FTERELNA/TERE - ExREMEBENREHES S
EEKPEMEEERARBCNGEMNG  IREHETBREE - BELRELURE
50~70% ~ BB EE 30~50% RERBRE - BERFEHFERIELBRR - ASEDE
EREBRESKREIN  HRAREMTHRAU/SDPENSERMRKREA (ARPIISHER
BXB ) IMAERERS -

2. REABERIR/CETRIEEBIETG  LITBREBRRERZE » BB NEECRE -

. REANEIRREERZERNRER - BREACRESERENDRERERBRECZRE
BRPIBRE -

(+) AERIRERG

AERWARRIR (EBESZE) (KI125]) (M8 [E5A] ) WEBE O EEBERPTHIE

OB LIS ARG M - ENNMSIREFEMEBAL @ FRIFETKEBEATKES

BEEMNNEFIRE - BLLLMES » EBIALRIERGESANEZEBRMERZIZEE L

BEEBRHERRRZEMZBEMLIESIRBIRAS ( “Interpretive Guidance and Policy

Statement Regarding Compliance with Certain Swap Regulations of the Commodities

Futures Trading Commission” ) (#£Z5] ) XA TPTLZE BRI BN UWUESNEB B F PTERIE

(WTNE1BRERIBIDL) TEECEBA LTS  WnBETEBRABEEZIFEBAA (U

T 5 BRI ) :

1. BEBRARVNEREZBMDITSRRNBENMBCERER - —MMsS ° [EBBR] &
ICEERED () TBEEBLAREBREBB/IMMBENBABREE ( [T+ )W (i) 5

[EEFE) AE<CBRAA - R BB AR - RIBRIEOBEA (i) ZAL
RZFEAEEBFBED 31 X @ A (i) EAFEFBEEENXE - i —FEZBEEH
HXE2 1/3 RERAIE_FEFEBEEBIREZ 1/6 X& » =BG REAFEUBEE
183 X :

2. BIRBEBNEEO—IINNEBG DS - 85I meRRENER » PI5RIISHE
B EANDERREANEHEEE (BHRKEBT BENERRENMIEREBALLZ
EHER )

3. BARUWARIR » BETHE QN BRI EBFATSHREE

4. BEBIENERYBEETHESHES - AT — AULZEZB AT HERFREER2E
5t R 1996 F 8 B 20 HERMIT AR 1996 F 8 B 19 BRI R=EET2RIBIET -
=1

5 BEB—ADN—ALIEBEB AL (AT 1 BRPT ) 2 MBI AL ( “Controlling
Persons” ) XI5 BHMENNA L IEZRNEEA ( “Passive NFFE™ ) (NRIFFES [TNEIRP
MUGBHEE ] ( “FATCA” ) (BIEREBIBINRUUESE 1471 F 1474 1% ) MEBEBIRED
HBABEIMPTEES] BB #E ( "IGA” ) RES ) - FEERBNAZIFZHN
BUENZIEIEEBIMIFERIEEOEA » ThE TR EMATG] X 561 EXB0IEE
RANBIIEA ] ( “Active NFFE” ) (#BIFIZ IGA FTIEMER )

(+=)HERKBE



1. PEZIERESER » 104 F£8 8 16 HitMHLE%E -
2. AEEIBHARSAETSHER MBS CHIREBER 106 F9 8308 -

(+00)3HEHIV
AEEZMEBIRE - DISIERTBTIRENZLARELINRLZ
(+Hh)EEERS

1. AEESHESSRESU HRETRERTEBRPETIES » BBEFEEDLIKEN
EIE - REABBAESE  BRETRUMPERMEENISIBERSIY » SRIiGHE
SR TNEW SRR ZERBME ) LIREPFIEGESE » IMSUERANESTR
PEIRVBEEE -

2. F’EESRERMRESR MBS TERUT ¢
(1) AEEZRIBR (FESE8H) @ SRASmBESImEENLIBEERBIES -

) AEENIIEE  SPERMBRESIMESENU R TEBBRPEOEHZREZ R
BEreRmEE/PEERBE - BRESEETSHERRESEUSIREREH %
TEBRIKEREE -

(3) AEEMNIZ » S BAZMEEN CFEERBERTS » ARETZMESE N2
17818 » RIEBATRICENTBILBEIRER - FILEEBRMRIKZAE T m
BRI —RNSZBITERETE

3. A EESRARMBERBFEENIINFEEEE SRDEEUCPEBETIEE (S8
BEFEE ) RS TBRRFTBR BN = ERPBFRELKENIKEFERE
EZEENIERBRLLRFKSERIRERB IR EMIIEL ©

(1T\) RIEBBEEEE

1. (REEBAIETN - BBABRREBEERUT - BEBBALUSENGPMBYEME
2 BEQBEI M D EcEERNE BN EE RSO INBBEAEES NIRRT ST
EE @ SAZRIEBEEEA R -

(1) RIEEFEESHEZMEEUNSEIRMEBSHTE - BRHNEHESTITED » U
HMEESTTNERSHRR -

(2) BRBAMEBIHEZMRERNELSIEETE ¢

(3) RERARESIBRMRE/ARBETITE

(4) BRBEARBSHERDRERAREASTE

(5) BicRAETTEIBRMBRE R ETTSTRETE

2. RMANSBBRICER YA —EEHNITEETNEESIBRREENENESHERDE
BUBCER  MASHEARBSI B MBI HEMNESIBSmESE LA BR -

(+1T) EEBATROHEERITEBERMIERKBBAR D 2 XF RIBBERB 1B

1. BB AUSRPEREICIENT (WNBART ) KBEENET BB APTRHAKER
o RRESEBGFLEAN  HBRNAEBEEARE - SPRBAKEERHEZIEE
o -

(1) BBARBARA :

A RREBEDED - NSMBRAEREBHELSDERE » WBDE ~ ER
BEE - BRT - W DSBS - BHUS KEENABA LB NEDR -
BPBEARRNFARNRHINES AR » WRRHEERIEANEHIABIRITLES

ABEH -
B. BREIAL  BUSERRE AFTEIRE - HIRE - NESHEONHS -
(2) BBAREA - BEE :

A RBRIIECNM ~ BINZEEXAR - Bz - FiEEHSE -
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B. ATEREWBLLF -

C.SEIEAS (SEEESUESNESURTIEAYBRINKRANESIEAIS
BAXNBEZRZEA » WHERIDLSHEEEABCERAAN ) QUGS - BEBHRE
5o

D. EEHIEC RRERABDYEBREE T » AATSHPBARHERRSMAER
SR ED ST A RS

(3) BEARBELRTAS » WHRERH I :

A. BEEEAERBINHE - WESTZFEARAEOHIERERIRSE —BIIN < REEHT
BB BN SHZERBBEECEBE NS @ IEZEREBEITE 2B
KRB B LREBEID GBI ASE EE—BE=REESEM -

B. IRERMREFTEERRWIRLIUF -

C.SEIEAS (SREESUESUNESURTIEAYBRINKRANSIEAIS
BANBEREA  WHEERINLSHEERBASCEBRAAN ) 2US - BEEHHEE
o

D. 5t ZTA ~ XA -~ BEERA ~ B2 ARBEMITBRIRHIZIEFTRP 2
A REOMABEBENBLBHE <50 - HEDPEEIRERUF -

2. BREAHEBRBEAINYEETNETLS - ANTBIKE 1 RS (1) B A /\BEEKBEA

RIERIEBAEDEBNT -

3. BBABBAINIELTHERTSE  WBEBBARHACESERNAR » AL TISEKDBE

ANRHUE - BERRRBEEOFLEER -

4. AN AZIEEBALIGBRVIREOTNIHERBEES -BRTIEBERANIRERENR -

IR TNINIEH - BB -

(1) RIUERES ~ B - AB -~ ERITRAUEREAZE -

(2) BB ABRRHESBZBEASDERBENG - BI85 - BIIKKREEEES D
BES @ MR -

(3) BIRBRIBASHEC BN - HERBRIBCSEREDELTERNEH -

(4) BRRE - S5 RB/BENUF -

(5) BEL G DB/BENFIIRTA - BERERUSDEBRIEEZANLIZRE - #LIEM
EREBIHEC XSS » AR -

(6) BRIENHFBER TR ~ BAAINE » TREMREMAEESNNEHRCNFERELETE
2 °

(7) BEANSSHLERHEIT 5 0EBNFSE -

(8) BEBAREBRMBIEIBEN R BA ~ FAATBEEE » LURNE BT NE FEEBEE N
BERZ RN T NEE - BKERMDHIAR N GEE—BE—REE=MRITRE
LERR -

(9) RIPPBENETN - BEMERBT - BB ABARLSIERR -

(10) EWSHCEUBIRHABEENER SIS - BEADENEHBEER -

(11) BBV EBRBAINTE T NSISIHERRCER - RZCIRBNPHRKREBESTER -

(12) EERBANIE LB ETHZRZBERCER -

(13) EREDABHERIR < IRENE ©

(14) BERERBBERIRRBENIFEITRE

(15) BRHRZBKR LT - BEGIERE -

(16) BEABILERZ XGRS -

(17) RBREENRIRAINATET @ LUERIANTRHERF B8 -
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5. AMNTPHEREPBIFXRFREETINSIR » BUBHBETIELES  KEHETHREMN
I o
(+/\) E0RIBRECBRFEELLHE
AEEENIBENTBE  SRABUEE - EFERNEMNELNOEIEATHE
ZECETHERBRIUIELQCHE K - E0PFHILEHESEXHC TFIUEL @ W8N
GRMNDLIAKERNEXSH » ITENYVESRLESEREHILITE - BIFHBERBERIR—
SXHRSH -

(T )BELER
e MSBESRASMBEER B PEEBECE I C—  LISHITIEATEILE

BRASERRAE - ~AEZRITECEARS -

(—+)EO0ER
SRASHESNE—SMEENE0ER @ RIKEDH (AELB5mEEREMEN T2
ZENEFTERNIELBNINEZECEZIRERB RN —2%H ) RESZRE S MIE
BNEZM™MESBPEEBEIIREQBRTEL °

(O— ) BEZRRZZRERRIE
SEBZWMA TEIRZS] 8% - MEES BT LBFERPEFE AR » [Ri7
SBLNEFRGECEKBEDRZRE - CTHTEERE - B—EEE—5HERBIZHESIEZ
HBEBRN » ANIRNEERZZER - P18 iR 2 ] RIESHAREZHRED ()
EHFESHESENENRTINEEEBEEIREELNERE » BRIRZS - HIRESRIRZ
S22 \BBFEONER  BZ(VERESABEELDEEEDL _ZERZZE0EM -
BRI S/ AESZNEN20 - ZHRIRRSBRISBRALIREE2EE - ItN &
A [FEIRZF ] 8% » ARTINSEBZ M ANBNBEEST -

ZHIRE : SPFABR S B4 HEEREPET RGNS EHBEZ SN 5 BT PR

BS{UE/R 1,428 2 (i1 : AEIR5 B 16 B IERET REAHEEEHBZMESE (IS0 500

B : BE0EEFER 35.65 70 ' A EFEPESRBAUF BB MES IR R 1I0E

BEQ  SZVEDTEE0.3% LFERZZER - Wit ABRBSHY IR ZERR : 500 (B

[OEE{T[8N ) x 35.65 JT ( EOFIE ) x 0.3% (FHIRRHELER ) =53 JT (FAHRZZEM )

(T )E%H
IBIIBNTIRNATEEMERMRTERXD - BEBEAHRE  WKEAEEZFEEREBE
NERH—E(H8RMEENFPEEBEBCEELESR  EAETEETH 2O+
BRI EE S ZMizRBEMNBRBEILZZEF - REIR » BIRIEEEH - K1BA
SEASRIREFFEEB AR A HINICIRNA S 2 MBI K &R -

(O=) K128
1. RN SRR AR E ST BEN S RIEE I FEEBEEETDZ— * 7\ (1.6%)

2R ZERETETE - NESHESMEB M IKIBNTHE > I2ZARR—EE%E
KIREFERNE _HEE _IBENUMAMES L EBERRQBEREFEBHEL ZEE  BLAES
MIIBEEEBGBN IR -

2. IBNEEAMBIECEEETIREEPLRENES  EEZPEBEREBEEREELES
VMRFTE EXERERE ) » BRIESIREEEBBEETEEENEFEFSE - I
REFEAREES MRS HEESTREEENMENRETTAIEETNEFENZES © KIBEQT
BHEPNTE @ fSFMNERIEE e — SN EREFXEEZTREEP -

(T0Y) REE
ETREBBCEMRIZAESSSHERIZREENFEEBRBESFE N 20 - N\
(0.26%) ZLEXR » BIKIBNTZRHRETEE » NESHEZMIEEN ETREBB WA
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B R&RE—BEFEBKRETRNE _HRE ZIBFUMMES < BEXRRERFER
ERETH > TEBAEETNIBEESBRIGIVIR - ERREBBERH - BREESUVENR
SEREMBIENEA ~ REAEBRRIEKM -

(Uh) BEREBHE - H -

(O7\) RS DB

1. AEERBEHELESHBEEEN IR EBHARETEE » AT

2. AEERRRES I BANZRMEEUREDPERER PEIRPTSUNA (REIR
ERA - REAMBA ) - FEEZB@DER - W FEERIEERBEREFTESEIE
BRI PERBRDPELNNRIFS RNTSMEERB IR ZMITECEERER (B
ISR HR IR AR o NS RER B IR SHTITE B ) JURN BRI ERBRRZZMITEL
RERIEX (AR NEEERBRSHITEER ) RFERIEER - RRKS
AFESHERBIRMEE IR E - BREPERBERPERMEUNCEERE
AHBIUFRERER (BEEERRAERIENERX ) REHFBURIEEE - TNIHA
R SRS ERR S mES 2 DU -
gD ilm<e EBREANSIRENEX (BEEERRARERIERERX )&
LEREE » REFERREREBARD KD » NEEHAR—FERE Y DEWmKIR -
i PicRE S ERBIZ MES I D il - BIENTRAEENIIBEEm
B& - REWN@DEBIE @ WERIeBREAREDIELE » WHIIREDEELRER
AR 4. BREISEBE T DES -

3. A EE R BESSHEANR MRS USRETW@m AR - MEBEATEKINDBERETR
ENRERYBE LI nEiRE - WAEEFERRIEHRAE - EUEENTRR
BUZE (WTRE L eLEEEEE M EF ) TERIZIENm D i EEE -

4. AEEZRRTES BRI ZMES (I DI Im DS @ FEEIEATERNGEDESRE
% BIRERRGRELE_TBEXER (2) Dl » Wamnice DicEETBISEN
SRHRIAS -

5. AEERRRASSHBRIRMES Il - BiISEESRERIENMBTAT
L2235 et b BWm D B ZERSE - AISETHER @ I RNaKRBEESR
ERNBHIFRENER (BREERRAERCENERX ) I - BISEESERENH
BITNT 2B BEENEEEMRBRSRE @ 1BSETDEC -

6. FRDEIBEE > BEEERERBU ERVEETTEEEITDENBE, ) 2B
BEENBIURP » "BRA/AETEEC 8D BEMERCESEIRIKESHEERIH
ARERSAESSHBRANSMEEICEE -

7. B RASSHERRIRMES I T D il - DRKINE DB EETRITEN RS
AFSHERBIR MBE NI IIDEC - WD E iU BUAZ M ARZRALECBENIR
DIrESSBEZBVERNIRL  BRB|ANEREFTSUUIRPNZ SRR ST
EBRMEEN M DERES - Wa D iU BENAE T SUMBKREREEIRT
FILCSRERIRP - BEBRNm D ERECRRZRARET IR BRIICES
YIRS - EENTLRASWRDESTEOINRDEEEE - 1R « FRRBIVOI -

8. Bl RE S BRMES (I BOIETR - RKENEWBSET (2 ) K BRI[EA
RESIBRMES B DECESR  RKEARESEBT(2) K ABERBEETHER
MEB B DECES - KEEITMIGTT (8) K R ABRILREEEN TGS
DECEEBPBAETRRUST RSN » ZIFW D IcEEBPBAEERRL 2 FE
ERNT  MRBABZBRITHEERET - REARELINESBHUEEESPHIEH
BAERS IR -
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9.

10.

ZMAGSNEREFTURPINZ Bl REIFTEMSHER TES WD ECIIBES © B
BB NATER DIRECT REFERHREFTUIRPRE » WIRHMUARAABERILZ
RITIRSRAERWZ D BCFIEE A ZBBRIE - WEFSHIIRPRIAESHEEWm D i
B2 UNER - IR D BCFIEAS E A B RIRSTE e EE2RBNERFIB -
SRS &R

FRMESB{I OBt ER A

oD icEEESTREEIR - 104 & 10 Bip

BRI+ ZE5T
fREE RSP ECE T B RE5E
10878 50,000.00
10 Bp BE AL BRI {HEC R T2E 50,000.00
PREEEDBITHENZMIEES 1,7565,857.14
B2 MBI Dl TEE < 0.028

* JPREBRAARZHEEIREPERBRPESRPTFSUN U (MRBIRER
)~ MEFIBEN ) » FEEZW@OER - W P EERIBERERETESSHER
B PERERPEUNNR IS RNEMERBRRZZMIECEERER (B
SR HRERIR RUARHY < NS FE R IR ST E 1Bt ) RN BRI ERBHR R ZPTITE
ZARBIRIER (BIRB BN EBREERBIRSHITELER ) RHFBERIER - RA
fRESSHBEANZRES (TN iiE - BREDERBIRPERRPTSUNZE
BREMNFIFRENEX (BEEERRAKRERCENEK ) RERTBUR EHET -
MIAHARRSESSHERRIZMIESE (T EE - R DEWIm < EEBIRE
ARBIFREPEX (BEEERRARER CERIER ) RHFH » REFE/BREE
BARDELEDE » NEEHAR—FEE I DEUmR -

BBl : FT=HE
fREE RO D ECE T B RE5E
10878 1,500,000
10 Bip BicA SRR Ol D28 1,500,000
FRREELRZITENZMIESNE 13,995,864.8
B2 mMIEENE Dl TEE = 0.1071 3

* OPBREBRAARZMEEREPERBRPESRPTEUNIUN (MRBIRER
M~ MEMBUIN ) » FEEW@RDE - W FEERIEZRBREFESIER
B PERBERPEUNNR IS RNEEERBRRZMIECEERER (B
SR HRERIR RUARHY < NS R PE R B IR ST E 2185 ) RN BRI ERBHR R ZPTITE
ZARBIRIER (BIRB BN BRI ERBRSHITEER ) RHFBERIER - RA
o RESEIBARNZMESEN/cID NG - BREDPEREIRPEIIRPIEUNCE
ERENNBIFRENEX (BRBEERRARERCENEK ) R ERZRURB EHET -
MAHARERBESSHERRSMESE N I DEMa - AL DM 2 BIRE
ARBHFRENEX (BREEERRARER CERIER ) RHFR » REFEHBREE
BARDELEDE » NEEHAR—FRE D EMmR -
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"Rl - ARES

= 1R D ECE T B REEE
10878 375,000.00
10 Bip BB BRI {HEC R L8R 375,000.00
fREEEDBITHENZMIES I 16,967,325.79
B2 MBI DicEEE < 0.0221 3

x OPECEBARAMNABIZMEEUREDPERBARDPEIRATIUNIA (IRERER
i~ REFNBWA ) ~ FEENGE DR - M PEERTEEREEREFTESSIER
BRI ERERPEUNNR IS RNEMERBRRRZMIECEERER (B
TSR HRERIR RUARHY) < NS FE R IR SHULTE 1B ) RN BRI ERBHR R ZPTITE
RARBREBX (BRI NBEERGRSHITEER ) RBFEREHF 0 /F
o RASETBARZ MESEN I DG - BREDERERPEIFRRFTSUNZE
ERETHNGIHFRENEX (BEEERRABRCERNERX ) R ZHFRBURES -
MAHARRSESSHERRIZMIESE (T DEE - R DEWm < EEBIRE
ARBIFRENEX (BREEERRARER CERIEX ) RHFR » REFE/BREE
BARDE B » NREHAR—FEE T DEMmBR

- BEME

(—) EE2RUREKE
AEERKE IBE5REETERERZE] - [EBHERECTSEEERL - BERE
SEETEENE] REMBREESZRE  KENEEEEEZEE (UTHEBEESE )R
104 F7 B 14 BUEEBIRFTE 1040021864 SEHEPHRAEN » EEINEEMRERBEARN
BEZBSCEE - AEZTZKEBERIRE » DBKESRSZE - BERSEREMBREESH
B, ISETEgo8EE -

(Z) BEREEFTENER
AEEZEFERNREESREEFTRBREREMDPERBBREDIRTE @ HIRERE
EZHBEABEA (UTEBZRA ) IEREIE @ LUREGIKIBNG - ESRERERS
mABENED - KBNS RESREREEEERNEIINENCBREREFTRNES
A RSB NSIERBBEBACBEN  BEABBBIRMEEIET 2BIR » REERN
ES A - EFEENESALBHEDREEZNRESZENNRBESR - KIBRNIARES
IHEMBRINEXNENTEERPTRIESRINESI 2B » MZSHMAER -

(=) BEEZBIINGREREIRT2IEH
1. 7 BEERBBEECHE=1TXR » EREAREFBITROBSBHELSEITE I

BB NTREESMERECE » RAEETZHIIE - (AEETHEIR 104 T8 B 25 B
17)
2. REERBRBIT  WFRENNEIT -

| EHREERSERESRERBIRSE

(—)BHREEFTSIEIBE
1. BN TREKIRITERES ~ GtRNREEREST2ET  TLUEREEBAZIESE
BREBEEHICIEREE @ [REERNZBREN » MERES ~ AREA - RA %
BAFEGAE=AFRERT - AREA - RRAFNZEAETEERNREES - BN
RIEKE @ IEENTEEBCUEIEX - BE—FF - KIEATAWETEKRER
EDNEFTRANE - MEBERAEELEES KBV ETREEBEEE -
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2.

3.

10.

11.

12.

13.

14.
15.

FRICIZAT ~ ERIEA - RRATZEABTHRTELN @ IKENTHAEETCRE - =
MANEEREWBZERAREIT -
IENTHRAETEECHSREDERER  UERERL  REETXERE * 1
BEREES=AREIE - BIMIERYTEEMAETEEBRERN - VERFSEREZR
E¥E - BNAZSTRERBAERIEALEZFTSURARE - KEBENIREMAEEE
EGHEN  SZINEBZEIEZTREWS BN TREWBIEMNSSENTEL |
ZEFTRZSIEMASEIENTEERNT - BENEZRERS -

SRR YEEDHIEENR - AEEEENEERERBRENZTREMEE I

SAEHRUBEAETEE - IERTWRKEHE - EETERNRMALBK
TEBFFYEEA » RERWETE)  UEEEEREMBKETRNREETES -

SEENTURBREEREWBERSTRNNBRESTRE * WBEERER - BEIZR

E®EER -

ASENTRRAEERESE =00 ' WENSEPREFBNHEZECHE=BR " &

NERBEEHABLER=BRN  #LRRPBTEFREOEESIEEEADRIBIOE
1758 -

RN YN E IR ERBEIRPEARVBREHFEETABBEE BV > RIYBIV

NERBE - BREKBBAREK » BRARRBE » WKAEERENFRESA
ZHEERBELAHRPSEB N RRBERIEREZEL - AHRIBSRETNAFERE
SR WBBHIRREFTRZVEBBALISEERS » SREFRELIRL
NARPSIANTUEERIBEIRSSE @ BEHKIENTRABE AEEMEARKRES
LREE  {EBE -

SEENIVBRHESELEARRESE » TASE  BRTISE (2) MES (4) ROQFELAZE

BN HEFRUEREOEZES RIS -

(1) KR EFEBIZIEESTENMIBIFTREZN R ERRSIES -
(2) BIBAZRBBRIKBITEEE -

(3) FIBTFIEE -

4) EDERA -

(5) Bo S EFERMNBENZENRHRBENTS -

(6) EtMHIRMAEMBEAR B IZILESIE °

AENRTEBEDT L EERIIFEMRE TR - BERSPEREBRAEZREMEE

BB MBBRET - IR QWRIENEMEELESED » IRAEEMRIEBSR
g BURNSPERBRAEEREMTEENMEBESMEEERIIEHLIINRL
BN ERAEENSE SRR » BIGHEEASREESZ IRE

RN TERAZ T ESHERBEE BT EBEAKIRE RN IRE - IKEAIEUS

REEBANIRERETETIRERS -

RN TEKISFTERNN B+ IRREB KA E LRI - WIKBRIESRIEFTRNKRE
TEREFREERY - KENTHRRIYBEREERERE - NENZTREMSE - N
ESEPRESE » BENESIERE - RESEDPRESEISHIFEER ()R
M AR BEREEE  BIIBRATBRRES -
RIKEEZTESRERBREAESTN  KIBAIUSICIEZBEHE = ARE » 1518
NIRZE=ARCHACRHBEIBAERRIESE  BFEE -

IR NTREENEEMIICHEERPIESE

IENTRBKEES T ~ BRATDREEENRESHZRAZE - IEHEEATEAR
BT RBHEZRAGRSHE; » BIUEBNEZRERE -
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16. REEERAR @ BRIKEFKEE S IERIETEEN ST EN » £ KIEAT
FEZEABTFRE  NMEBEREA  BRIHEBFUIRPRZSE @ IKIEATER
BRHESHITLRENR - Bm D IR ZBEEARHFZRANE BT SIS

17. BN TRER - 125 - X - BURIE LTI S50 - A eigREAERTIENTH
%58 - BENSHEMESRESHSERAZHREEANRESR - KIBATIIENEZRBN
&S TEGHNITENIRAIEEBBRICEECEMESRESTSHEITIE -

18. EEREWBRER - 5% - 85 - FIRBLLSTISEEH » FeEEBB I NEREER
ERERSS  KENIRCHEMNEEREMERZRETREMBIREENRE
¥ - EERERBREIETRNIES @ TESTNAEREAEERBIRICEEHME
EREHWBERE -

19. AEESRUSHEEUSSHPEEBBERSFENEESEIR  KIEBRIBRPEE
BERZMAABSHBEA - IRETEFLSHAUSTMESE N SETEEE - NESHBEZm
BB > BIKEERNFE_HERF _IBEURRERBERNER R - BHEWSIER
MBS SHEE -

20. IEFFTRENB _+IHERE—IBE (2 ) R2I5S » BUSFEENRLE - IBATRRE
BARER > WEEESER » WTUBER -

21, IEENTERAEE A RRBEDRE :

(1) TMNEEZWEBUDBILHERE - \RBHNETIERFIBEE -
(2) AEESRUSRESB I BB RSB S MBS ([ HEESMEBNIIREER -

22. PEEBRZ/ A ERBTENTNRRIEFEEREMNSHEERESE -

(D) BEREMBEIRE

1. ERREMBANRETRR » ITBNIZTRELEECHP - RE - B RBUIIAE
& RMABBRMEENHTBERAMAIEECEE @ BEERNUVEERERS -

2. BEREMBRKESREGTRBEEANEETINAEREEAN CEEMTIEITITE
BEET ~ SRR EEEREST2ET  UEREBEAIIEEHRTCEERE » PHE
AEELHEP - RE - BORWVAERECEERBRTES BRI SmESE[ I D
WmEFZIE » FRESTENSEREN » MEREC - HREA - KFRA -~ RIEATE
IE= AR - EEA - RRAFZBAETEERNREES - BRREX
7 - BEERERBREBECHRIEK » BE—FEF - BEEREHWBRANSEIERER
ERWEERNNE » WEBERFEEEES ' BETREMBRYSETRIEEHE
8-

3. EEREMWBRKCIERT B ISHRI I EECEE  WTEHEZEESH IERN
BIEERNRIROF=NEET - BUEEREMBHRRUIBIENHESERSFTEMNN
PEREBERESRECRR - SMKEIBNATENHE - ERIEIZEREES - B
REWBIFKBEAEIDNETEZNRENSRIPIETEE » IELETEEBRHIENZ
1318 WEKIEIEN G B R RAEZTENE MR HED -

4. BEEREWBERRITEARNCES » BBBFTEPRESE  EXEPRESE I
RETNE - RETEETHER BRIESRXZA - iBEHE - IRTEESRRITCERR -
—BARAFEBICANRIENREEEEREES - BUBTBRSIHLEEIRT S
BEAEEREE  RETREMBEURIELRS  EEREMBIEBESRE  BE
EREBBRERRER -

5. B REMBEKESTRESTNBEEREMPERBIREMTEAIMEEREESZ
ME » BEEBSEPRESENARREPEEBAIBBEZIEB S HHEBoILETE
sERNER > BEHERDESRERERE -
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6. EEREMBREKEEAQRHCBRBESSHERISDEELINM iR - BER

BERRRESBARNZMEELINM DB » MTHmDESE -

7. BERREWBESKR TIBRT » BOAEEEE ¢
(1) AN TSR NI -
A BRERRITBREBSHE -
B. RUSES BB ZMTIREEIRPHENSVIERE
C. I{UKESERNE HFNERBEAEREREZINIR -
D. fB{UIKS5ERMNE DB Bic B A S ERBIR MEE 2 m AT D Bl -
E. BIRBMABOESMHREEOEE -

(2) IRISEEEMRIE » BEAEER - (SHEIBELADIRFSHERZHRES IR
MAEBEEE -

) KEDRAIRERD I EELEE °

8. EEREMWBRIETREFTENIRE - EFRAEEHHERMRITICIEAT » =B

AXABBEEESHE - EEREWBRERSESRREXDRIFEEZEXEILCRE

BEBFHIDR (SRERANEIRBIM ) - IRITEREFERNE SRR oo 03RRI UIEE

NG RERRREFORIFEEXEFREIUICREBEEGFRHBXR - RITEMFBERR

se B8R mEE - WRRB=EEXBARVITIEAT « BiEENIRIEAEERE

* PEEBERSS BFEERNKXKRAMEESHREERREK » RITEERER

BEXEIBR ReRTHIIZHRFASEBELTESRE

9. EEREMBEZTENTREBRAPETENZTREN B - BKIENTBECENE

SR ETBNESEERETFE - TIREAEEGFHNRENCEE @ RITEEZEE

BRIZIER - EEREMBHENZTTREMBE BT - EBRIER  IKTNIIRERL -

(1) BEEREHWBHENZTTRERBEIRT - BECEATER -

(2) EEREVBHRENZSTRERBIRETIET - AWNETERMBAEEEEES
ERBESE -

3) BINZEERERBURER - REXNEMSHM I EEERELEZBANEES ' B
TREVBEAZRESENZTRERS - BNZTREVBEHR - FBIEKE
NIER

10. EERERBREEENRERBITEEREY  UEBEANZFTRERBRIES &
ERERBIBENZTRERB IR IER - BEECHINBREEA—FIT » WH
MBIEEAEELEER - BEERERBEEREST - BNZSTRERBIBRMIBEE
REWBERIE -

1. BEEREHWBREREMMEENERSERNNEBRIEDZSIE » WEERER - B
BN BKETTENNERETRITEES - HRESZn NBR B - BRIDE
BEEHR » WIEAEAE - BIFFEEREMBHNITBERMARNSE » FELR -
NZEREBBUBENRBNZSTRERZN N ER - ERREWBRELENTIEN T
RVNELIRE °

12. iEEBNTIRNRIBK - WEEFEEEER - BELREWBER/ALEEQHEEE -

13. ERREMBEIKESTENS T IRREBKAEERBIRM - WIKBRIETRIEFTEN
METEEAREBESY - EZREMBHRRAYRERKIELAYFSENTZENEE
ERE=AREH  BAEEMRIEENBEE  BETREMBRNARER -

14. TESEEETRERBSHZRABER - EXRERBRASE  IRERBAES
BE-

15. EERERBRENZFTEREMBIRIOEITRE - £ESENISTRNSBTEN » ~
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%$§%2§M%M&Emﬁ%$%ﬁ%2mﬁﬁﬁ%@AoMﬂﬂﬂamm%%%ﬂ
Tﬁ@ﬁ BETETRERBRENZTTRERBIRIENENR ZCE: - BESEEIPN -
BERE - @%ﬁmﬁﬁﬁﬁﬁﬁﬁgﬁﬁﬁﬁﬁm@#éﬂ%%ﬁﬂ@%é&Z%ﬁ%
B BENRESHNIBERERZIFTETRORFRIBFEEEE®E - HES - BRA -
EIBA - EBAEREMZIEAS » MAESLUBH LIRS OERRSEEBRESEELR

ZEETREBETFMA o

16. AEEZAIF ERREBBREACIBNAGZIER  RAEESAHIIHR+HEE%ER -
REBBEETREFNSREBREA - BEEERE SN EESHTIBNTBE -
17. RARGRNL R EN » ERRERBHAETNEMENES AIZ2BERIRBET -
/- ESRE
(—) EEREZHHREE
SN — ~ (f1) 25708 °
(2 BERECTETEZEBEIREIARERE - EEREBACUS - 2K (8)E -~ R -
rﬂ FRERESKBACUSRIR - EEKIBAREEMESR > REFEMEZ

ZRP (IR ) PTEREBD LE R i iE 2R < ¥E 1

m%%ﬁ&
(1) RE D

BB ARBAEEFN2RERBER (advisor) FTIRIECEFERIRES A EITE

NHIBREES » EMESEAETRENSBRMEEX CERIRELSE  LUERE

T AREBKIESE - IROMESESEEERER @ IEFRREARTEKE -

(2) RERTE

HHTERETKEA  BRAEREEITE - EEREBAKBAEE BN RERE

[ (advisor) FTIR 2 IR EB AR EMAR DT » ERERHE - AEEEBES

HiEfE - 2 - F > TRURHAEHT - DA TREF R B AMIERGHEASCERATIE

ANRDZEB IR ZRERAITER » MIKIBATRERKERBRAEARZIHITEE

ESTENBEREEMBRIER  LWEBEEFEIRREATEXRGERE -

(3) REFIT

FIBRZeIxIIBBEIRERE  LANRIEBHRER - 6B ZETERKIERNT

CROAREREBRIZABTEER RS IRMBRE > TNEHOELZZHEEN

HRBAB -

4) }Rﬁﬁﬁ

ERIBAEBRARY EETRERSFARENTHBRBIRS) @ WIKESTEMX
ﬁﬁ@é
2. RETNER SRR RRIDIRFKERE :

DHRRIEEREDRLIDON - RIRE ~ RIWIT ~ IRIFNLE -

(1) RZ D
BEZKEBAKTIERBEZRKABTRBIVERZZDNTRS » DTHRSELEEEE
R (ERRZZREMKIE -

(2) RBRTE

BEEREBAMKBRSOMRSIERLIZRES » TR NRIZENIT  RIRATSHE

SXFERE -

(3) RBIIT

FIBRZeIxIBBEIRERE  LNRIEBHRER - 5B ZESERKIERNT
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TGREREREBICATEERELRS » WHBRRE @ THRBE2E

HREBABX -
(4) RS

BEEEEAMEEE S BB RSB RE

SIRETHES ) DIRGY -
3. AESITIE ARG -

RSEPEEN

BPiRd BEREZFRRENTIE

GAWESEPN!

oOus : L2

OBZE : B RERERTSEHEBRRIERES

O : REITRALEIRERREET
EIRVRSSEPNE 1o

OfERE : 2025.01~ 325 EEAR KEUMNE ZASIBA
2025.01~ 325 EREINEEETHETIEA
2025.01~ 325 EARIRINIR RN E T IEA
2024.02~ 325 [EIRIR S BIARICIE
2019.10~ 5325 FEIRFTER 35 BEEIIEA
2019.10~ 25 EEARFT MBS ETAIEA

2019.10~ 5325

2019.10~ 25

2019.10~2025.01
2019.10~2025.01
2019.09~2024.01
2019.03~2019.09
2018.08~2019.03
2018.05~2018.08
2018.03~2018.04
2017.02~2018.03
2016.09~2017.02
2015.09~2016.08
2012.07~2015.09

EEAR P R EZIEA
ERPEEIFEFETZ/IVEIEA
ERBEIZETICIZA

R RN ETISIEA
AR (S 512

el ESACIIPALSE S =S SO PN
AEFRI R R E TASIE A
AR ERERISEEIE
TTARBIRINDIZIREPEE
TCAFTER B EEZZIINEIEA
ToAFTBL N EZHETIEA
TTARGBRIKMIGRESNEIE
BT IRBRENRIE RER

AEEIEZAQGRECETDN : BRARIESE - EREINTEERSE (HE ) - ERF

35 B - ERITMBEE - ERPBREEZRERRIKEKE

O&I=
M -

N EEICIEA -

EP\JT)@EZEEEWIL,\%%EEAZZZE%EZEHJ%

KRERR

(BREREIEA]

O3 -

O£ :

OBE

Bt

{£HB : 2019.10~32

K] RS EENM B REREE

2023.03~ 325
2023.03~ 325
2023.03~ 325
2023.03~ 325
2023.03~ 25
2023.03~2023.09

C EEAHAREBERET
OFERE -

BROKSTVFEEEHELEA
BRONBSIFRESFRESELITEA
R EER TEEERHETEA
BERPEE[FEETHETIEA
BRI EIBICIE
BERMNENSIFRESRESETITEA
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2022.04~2023.03 1HIGRIERBEIEZ RIS

2020.07~2022.03 ImRREREHFTEEELIE

2016.09~2020.04 MR ERIEELELETENMREPEEITIE
2015.07~2016.09  JKEREBESREPEEITHE

2013.05~2015.07 GHFREREREEWMIETSIE

2011.05~2013.05 FTEASBIRESRESES
AEZKEBARRRECETSH  ERCASRYEESE (HE ) ~ ERTIINRSIER
BEENESESRERNBERNLEESE (B8 ) KIEBA -

ORI=FRNEITEEHELIEBEA USRI
M Biam {£HA : 2023.03~325
M SR {£EA : 2015.08~2023.03

OHEESIIB AR -
AEEZCZERIBABREBRESZRE DRSS » MEFETENLURMBEES -
NEHREE T » BRARETEEENRERT @ EITZERE  WRXNRIAENT B
BEETEEEEAEETKIPARBREIME » LIERESKIBATEEBRBIHRER
AEEIEREBARNCESREETSEEENNEFAESECERAZRE  WEER
HEREREESNER R 2 TR -

4. BEECKIBAREEMES  IREEEWBEZIRS (R2IMAR ) 6F - PTEREXRLEF

MER B -

(1) REFRERRBIIMREER BB » KIEBASRASEReEBRE©ES 2 D
Big) fIEN > WERY PREPTEFE] @ MITSEBRERRKREENGEER
EER  IGIEAIRERIAEIBS - LN BERASBEHIEIE2EZE » WS
RERKRIZ 22BN BEERIBEAQBFEEAGDEE2RERKRIZSBIZED
BB LAEIT -

Q) RUBEESKEBATERHE—ZREREEREHECESRIEEEEIEFEERR
LRERTE > MP2ETIMAED  RERNSRELCETHEARTSES
FERNBERAIANEEEFE » SUESIEFRFTFI BN » EEZKIBAREE
FRAAETEINMSHE—SZREREEREMECES  EAKNE—BIFERKRE
RELZIRAN °

Q) EEZRKBAREEXEREBBCEZRS, (R2NR ) BRBRATEED » ZNHNER
NANBPRERFRE » BEEEEESLESN ) FMESHRE—Z0RE—B1{FE
RIERTE  BEEEARIRPEIREFEABENRZSE » BYIREEIERE -

(4) TBABHE—IZIFERREARTE  ROEBRERNORZEFTR  FTRERE
N RFENROESRECTETENENETECENEREE D cHENNES
BREBARERIBHREDIMTEZABKS DITRE » BIRRERATEIIREES
55 - SIRSIEDTIKIEFRDRBEADZY - SBRBIEETERSE -

6) EESKIBAREEEREBREBCEZRS (2R ) SRR EHERNALUEER
GIEE2REEE / IRPEEN » Z2AF—TELAIM EZEESEIEBA (FREKIZAN)
FIREEVNEERD » WiAZEEEER > HiRSTR 2RPEBRIERCREESTEM
HIRMFERRBERENZZ LT - ESE—PFMREERRCRBLESCERREDTE
IRRE o

(6) EEMEXREWBOEETRECIEBEANBERIEMRE—BHRARFEEER—IE
BEs o IKIBASRENEMEE2IRPET TE » HEKPERIRSE - UIAQYHER
P - BLUGERZRPEITRZN » X ERKBRPERNES » — B TEBE—X
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5 EREDINZE > BIBEMKRE TEHESLHDRELRATF : BIFER
ZIRPHEIRFRITRACDPRZZE » ZRDHIZREEK TEHE 2B D EESR
FRROLPRZZMEEFNMES XA BESIRPE  &B8BEIBEATBEEES
BETERESIRPHAME - EREGORIRPETRZN  RZERIZETE
RRIEF » IF TBEUNTHFTEP - BIFFGESRIIRE 2B IREIZEFINEZR -
(7) IBEET - TERBEBRD LA RERABERE - MWAKIEIRN TN BPEZEHIHIEZHLE
NI B RIREBPHES -
(=) BSREETSEETIERBIRZTECIEMBYHZTECEEREHEEN - MEA K
EEREZXE=-ANRIE
(M) BINREBE N IDRHE BRI < B R

AEZBNREBEREREEEIE (2X)BR/AST (JPMorgan Asset Management (Asia

Pacific) Limited » 72 TEEARBESIE ] (J.P. Morgan Asset Management) EEE T » Hil1S

SITEZAEREEECEER T2 HMATRMBERERT - X 2025 F 6 BELL » ERE

EEIE (22X ) BIRATIEBEREEE 1,524.1 (8ETT - EIREECIEEBIRITEIS TR -

ENBBAZTLHNEEERR  BEHAESERNEFPEEEES  RERDIIE

BE—EIREETEXES - At AETBNAREEATISHOEREESEEEHATE

gt - THEREEESIR (X ) BEAIKMEREZTREDRECRERNRIRER

Bl - SR TIURRTS -

1. IAXETCPERBISNIEEE » BIFRERERS

2. MOPEXBIRNBAERERS

3. 118 ~ BERDIMTIRERBR :

4. PERHRE R IBEESRERBCETRS :

5. tGMELABRSELIBH T EEHEKIRS—HETHENRBHEEE :

6. IR E BRI AR o

(h) ESERZRH

1. SIBRTRUIRE - SHIRIRT (SETRERE) - KSBESNBELRS - EARHR
SNEMEEETERTECHINVRFAETCEE @ TETETRERBRE - CHEER
B2 iRT ~ EENELQRIZSHRVNEMESFZITA  REA - ERATZROYCER
AL BRCTESRENDBI 2 ERTSBBITSE—ESFRAULS -

2. KB NEERAAEEZR LHN LEBEERSRE  READSSEMREN » BEEEINNGES
TR AREMEBNEBCESRZNESBEERT  RRNIRERS » WIER
ETREMBIHERE -

3. IR\ KBIIEREZ TR S EICBRZE - SERTHIENT - EZREWBNENZ
SEREREBIERRILEBESTICHERSNETREWB ICKCIIPIRS » B3Z(Y
ZESERB AT NS RREMEEIINEE M —MRESTRE -

4 FIRNTERAEEZRAE - ATE (ERBNIATE - TERNTE - MFEREATIE -
BERAIERITBADE ) NE/MES (SREMZHMES ) RE » BUIRMIRER
Zi2 0 ETREZIREMBIHERE -

5. BN ERAETEENSB S EHBnRS » BT MIRE
() BB AIDEABBRIFIULNRENE 2B » ERETEENSITESNE - IR

BE - RE - REEH - GERBNEERZLET CHEIEZER N ST R
REGEBSHEBDRLRS » SRIBLAINMERERIRECEN  ERETEERS
(TEBEEBCHETNRERERS » BRSHHESEHBRRRZIANSG [BHRE
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EESEERESRECTECNSE S HBRRZBTEIESE REMETES
ROPRIRITPIE] 2 ABREFRTE -

(2) BN TESRBIFIRIEEN - BITEBEHEHEETRBERS ( @%%EE L)
R CDS<Credit Default Swap> & CDX index) * ERZH FFAEBRITIENT 2F
ERBRAN » RIBEHEHTEFRTS MIERTEFEFR :

A. #& S&P Global Ratings #E/ A- R (2 ) ALEN ¢

. #& Moody's Investor Services, Inc. 7 E4 A3 iR (B ) ALEX :

. #& Fitch, Inc FER A- TR () UALEZN -

AEPEEHASRDBEATNER WAA R (S ) ALBWN
E. &ENBIBERRERAERDBELATSEDLRTIATER AA (twn) ik (B ) AL

= .
X T B EAEEERER TS
1 AITEM BB NENET  BERIGREENNTE - RBEFEEW M T
 [EREZIZBBRRERKRERRARE - BrithiE LRERNERITEMTRBmE
’Fvuﬁlﬁ@‘l‘lﬁ}@ (Total Return Swap, TRS) ~ 1§ AE#122# (Credit Default Swap, CDS)
B {R{EREIRE (Collateralized Debt Obligations, CDO) -~ 15 FBiE#5 Z#8 (Credit Linked
Notes, CLN) ~ {SFBZ212#E (Credit Spread Options, CSO) % » RS AN EBE RS
9815 (OTC) M ERELR - HPLUEAEH AT (Credit Default Swap : CDS) 25EF
BmER  LTRBPEEE :
S FEH) 2212 (Credit Default Swap : CDS) :
{E A&/ 3Z# (Credit Default Swap * 51874 CDS) ERSEFTAMBE L RSRERZ
B MERTEMERIRG ] (credit derivative) @ TR A —TBIREEEH ng/J:ﬁﬁkf/\
Z (HRATLRTEFTBA ) REERRRERIEN - REEEBDRE NENRRRES
751 (protection buyer » SBREAIET ) &2 HEMAIZIRES S (protection seller) © $R17
03500 CDS WA ZmEfh)5 - BIHIRBENEE » F1ERARLEEEMBIREEN
ZPHRR 0 —BiZEBEBE (Reference Asset) 845321 - B0 BEFNZREBIOHKEN
FPTEIRE » BEWIE - R IBIFRBRITELE @S (ISDA) B » FT586Y 121
St BB : fERMIS ERMEBREAEITIYNES « RENIRES -
IBBIUMR ~ EXNNERER - BREERINENEE - —BR/EENS!F - CDSHY
UL IVOLUERE E8R2E)) o REFE  BIEHE hKERBIERNEE : &
SETEENEERGEE - BIKSIEGRIGELEE - CDS EARBEW BT :

UOW

KBTI e VST
FIRESTS REETS
= (ERBETS)
BB R ED
T (BB
SRERRERE
—TEET
B REES
(1) B—x=1&

1R T BRI EEH TR (Reference Entity) ZEHARR » 15 BE RIREH DES
BRBHERIGS - BENRENE L EMSIIEERIGERRRES - KBBESHRE
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EREEFENSH (credit event) 55 » SZXIRENE S BIEENSUTEBRAZEH

[RfE - BRINSHKRIE - BRI ENENEEREEPRE -

(2) —EFEREHA2# (W CDX Index ~ Itraxx Index) :
FEEREBE—EFTTH) CDS mEMMBIER - SEDBE—RLTIZEERENSH
b5 BHRENE DA LLAIST T RINELE - BEEERREMAE OENRIESUTE -
() RBAIE R R EFEMBIDAE -
ERRENELBAINBERENR B AL  WEHEHRMRFED @ BINAK
ZEREHEEBHNEAR (counterparty risk) - RV BIERRZ S F RIBTI 2 IRE2
> 955708 U0F :
RANTHRZIEHT » FNMSRKIBRATHNERBRAN » AR Za197cMEE TR
W EREZEE BB S&P Global Ratings 3 7E A- LA E8X Moody's Investors
Service 7€ A3 DL ENERBMEHAFDIAZSEURERZZRAE - fFERARELE
AR BRHSHBEZERK K confirmation BT » XM RN SHFHELIRERRESE D
(BIRZEF ) EMEED » HAERNNEZNDRERIERAREBERE—HNRIEST » 2L
REFERRE -

% 15F8 CDS & CDX index sERI2H:R08
9 B 20 B—#BE%E 100 =T ° X5 N01% (Deal Spread) 500 BE 2L FH R MIRE FBE
KRB 1T - 10 B 31 HAREEZ (CDS Spreads) 4 600 BHEZ - iIs2NEZEEIBE
79 95.8461 ET0° B— ARBER/BRENK » REREFREITEEE 1,000 BXETTHE
BEIR(E - B A RESTRBREFERNETAQUWT :

ARES (BES ) NWBEBFELZT + 10,000,000x(100-95.8461)/100=$415,390 JG °
B ARESBINEIZSR : 42/360x10,000,000x0.05=$58,333 7T * R FZ(TRA
$415,390-$58,333=$357,057 TG °
11 B 30 B A RESBRILERRL > ERRAEBELBE 700 @R > 15EHE2EE
BTEEZ 92.0530 =7 HIY - A REZIYLUNE $694,700 T °
{10,000,000x(100-92.0530)/100-72/360x10,000,000%x0.05=$694,700 7T}

SHIRE S EZ2N ST - BRERE—=ThEEXK (Recovery Rate) 73 25% @ (AR @
L ESREFBIER 25 F D ' MEBERE (BE ) WARESIRENE —ET=E0D
75 =7 WRIL—ERIBEASHR 2.5% 1IELLEER  IIEERE (BfF ) A RE
Z Y LUE 2.5%x%0.75x 5% CDX BEZREABIER * BIRBEELER 1,000 BT
ERIWEZEE) $187,500 JT ©

6. IRV TS LARE - REINER S - BIEIRFI R Z - TSN SR ERRIEE - — &5

RO\ 6] B 2R 58 (22 32 53 (Proxy Basket Hedge) ( SHREE - SRHINGE - HRERT) & (EIRRIEHRE

E ) NEMKEESESMERZ 2B S5 EHER @ RIEAESEECEAEL  TERFST

EREPRFTREESIBERATE

7. S IBNDEKBEEDRIEFTENRE  EREAEET  BFREESRBREN » BEF

RE :

(1 BRREEQSFBFIRESN  NMERERBEINNERBG - KL ~ REBRZRINF
SE2BERES BURRRSDABEE LM - LBCRTIEERZIIECEESEN
BBIREVRIBBEE S » NMEULR -

(2) MERERBNR LHER LB RIBUIASERRIBI Z/UES ¢

) NERIMANEMER - BRCBSREGTEZEBWEEFE TR —RES » 1
LEBR :

(4) NMENSBHEBRS

24



(5) NI BN YESRIECHEMSESE - RAEEEE - REFTRPIBEBEEE
EBBESKRPEAESNESBEBnR SR @ BEBEPRZMBENESTTE
FRATETEENR - BIFNERERH RS HBRSE » AR ¢

(6) MERERICIZEA T NEREIRNT B @A L TPNBITES

(7) FERBABKEQHARTEEEERN—BABFHEMBNERDREN - NMFERD
BECEEE \PEELZMRE

(8) RERIE—LMANLBLATIRE (SHBRE ) - FEEBRERLTE (SRIBLULATE
BERNDE IBRATE - WRRIELIBRRZBATE ) NERIES (SRIBLL
ERIES ) <IBEEE » NMEBRAETFEEBEBBDZT  RERE—LTATHIT
RIBLIATERIREE - NMSBBZATZR (WEDZIBDEHRE ) BT RBLATIE
BB T ¢

Q) RERE—LHILBEBRIRE (SHBRE ) - i (8 ) EBARBRIERSE - Tt
‘e RS EBEMEREIRIDIRE - FMEBEZLATSRTRDBH B2+
BT EERERE-—LHMXLBLIRER (SHBRE ) - BB (8 ) BEIR
RIERE - FEURBRSEBENREZRIDIREE - NMSBEZLTIERITRIDR
LBRLT o IERBEE - BRIERZHEBERE <RIDBRASELIPHE (Netting) »
USHETBEERELRLR ¢

(10) RERXE—LTTRITHEERAIE (SUEBRAIERMBRIEATE ) iR%8 » K~
SBBX N TMBITERERNTE (SUBBRNIERIBRIENDE ) RN Z
=+

(1) RERE—LMXNLELRATFGERERE » NMSBBIRFRRA B2 — ¢

(12) IKEN TR 2 EEE - RERE—REGHERE R » NMSBBZIIEIR
ZBENZ="

(13) NERAEER B BEBRESEFMA - BRCESREETETCEWESTIIK
RETORZ—RES » NEULLR

(14) FREREBERZAEEZWMBREN  MERERHERI—EXHHPEERBESD
RNTULe EMEERMEE

(15) REREEZM/B/ELRVELER » NMEBEAELTHEEBEEDZ 1  RENRH
SEASERHENTEABECHEETETZMRE - RERBFRIMBRIHIR
@A ETF - B36e ETF RI1G1RA ETF ZL0f) - NMSBEBAEERFEEBEEDZ T ¢

(16) RERE—EERMES(IRE  NMEBBRKREERZERHIZTDEEMRECD
DT B 2HEERERT—EEIRESENURY » NMSBBEREETRD
BOIRMBEBECB DL+

(17) ZEE- BB EEBEARREE TSR EEZEFTEEERERETH B
=+ ZEEKEENTEEBRRESTHEENEREEENSBRICENTES
NERZRBEBED0Ot - BIREERREKERSSIERIARBEL -

(18) RERPFESRECTHTSIERIEEER » NMSWNEHIEES :

(19) MIERERVNLETEETMBARERTLRIRREEZTS ¢

(20) RERB (£ ) ERVABRIERTRIEE  NMSBEIERPEEBEREDZH ¢
(21) RERE—LT%T - RBUABSIRBMESRBEBESRER - NSBELTEETS

BEBBBENZT - BRERESZZMREDS * NMEIR

(22) REI—RITTBITRERERES (SRIBMERES - BBk RINEEN2ES (W
FER O ERIR{E %5 (Contingent Convertible Bond, CoCo Bond) & S84 IRINAEE ] (Total
Loss-Absorbing Capacity, TLAC) &% )) #3828 * NMSBBAEL FEERBEZDD

25



2+ RERXIE—RITABITERNES (SRBMEMES ) 21BE5E » NMSBBZIR
TR ITERESRBRECED 2T RERE—RITPBITRIBNZ/RIES <1858 -
NSBBZIRITEZX (WBEDHIEDSER ) MBI RBIERESREEDZT ¢

(23) RERF—RERESRERKBEIEANS £ 1T < HIE T RUEMATET < BFR T RIEE
B CREBENSBBAEDTPEEBELBDZ T @ RASBEXEFEZRAMR
BEIEAPMRTEFERIERESREE B2t

(24) RESHREIRTRE  NMSBBAEZFEERBEBZBDZT

(25) RENRE—Z TR BN ERENRTRT MBS NEEERB S 2IBEE » NGB
BEZ B IITAREN R TR (WBEDBIEDSHR ) BITZRSSNEEEMRT
HREECL BN LT M ANSBBAESFEEBECED 2T

(26) RERFE—BIEEERTRE - NOE TRESERETNEESTHEZTEHBEN
ZRGRENATRT MBS NEEERES S 2RI  (MESBBAEDFEE
BEcan2t :

(27) FRIBN D2 B A NEEERE S 2 BI0HE - SEERBESTRBEN T2 E—1#
BEEESRECTEEREEWAE T RS —EMENZRBARATI MRS @ K12
NANMSERETRENRZZ S SNEEERDS

(28) RENRFE—ZSERBR T A ERESTET S MIESIRE ) NSBBXAE
EREETEZCRITIZHESURI BT

(29) RERE—ZSEBBR T ADEEESTEI MBS ZIBEE » NMSBBXZ BB
R (WBEDHE/DHR ) BT A DEEBESTZ MBS BBEBNCT ¢

(30) RENRE—Z TR BRI ADERECTETZMESRIABEEESTZME
CIRELE  NESBERESFEEBEBBDZT

B RERE—ZEFEARIBEEESTRZTRBER T IADEEEFTEZRES - 8
TR EECERZ BN EREREN NIRRT RESNEEEMRES  RE
FITeRE ~ N6 - TRMESCRTEE  NSBBAED PEEBEZEDZT

(32) BN THA S EREETEEZIMEB ST IR BN S EEESTEZRESZZ
MBS T A BEEERESTERCENAE T+ IKE— BB EZEBRATZ
RS KB NI ERETRERU T DERECTET I MES NI EEE
E5t=m:a

(33) NMERERILECBERES @ BRENRNTSER Rule 144A RELES » NELE -
EERERTEINSBELIERFEEBBBD2N - FIHESNEEEEB®R—
FRRAHESERECHRES » XRERBISTARNLRERESDOCOACRER
il

(34) RERT—EBRECIRTE » NSBEAEDPEEBBEDC—  RENREE
RECRTE  FNSBBAEDPEEBECBN 2D  HEEBRERWR LML
BRBIREDS - FETABRDBILLLBIBRTH -

(35) RERE—BMER R RIDIBEE » NMEBBZATICRITRIDBECE D Z— + FTIE
BesHETRERITE—BBRECRIDIRGE » NMEBBXAISRITRIDIBREZE
D= EEBRERWR LN LBARMIBES » Rt ABIRLLAIRS :

(36) REREZ I EIRE 2 (Contingent Convertible Bond, CoCo Bond) 288 » 15
BEAELZPEEBEBBDZT : RERERBLRRINEE/] (Total Loss-Absorbing
Capacity, TLAC) &5 28488 » NMIBBAELZFEERBEBD 2T ; BiFRESE
N ESMENBIZ ERAERBTSFE—TEFRAUL

(37) NERIETESRE L HMEE LS EHIEIE -

26



(38) NMEWSB A BRZTRMTEBEDFEERIE -

8. BIIESE 5) MTBEZEET » £ (9 M~ F (12) IRE (16) MBMCIEBE 28 EE » B15
BN IBETN BB SREGTETRMEEKER

9.B7BEGB)MEE (12) R~ B (14) REL (17) R~ 5 (20) RESE (26) R ~ £ (28) K
8 (31) MRE (33) MEE (36) MRELLH ~ ZRERRECRG » WARBRIESHNEE
MEBIES » (CERTE -

10. IR N BEERNESE 7 BSMREILRELITR  MIRERRRR/E : TREREIE
SEFNENMEE 7 BEIFRECIESS - FZXERT - BIKIBATIREBIRNETZRED
AETEER » BIRTRDZBELHIRHIE D <25E

(V) ER2HEREHTNIARKRSTERRMECRIBRAURID A

1. BIRED
(1) RIBRE

A BIEBNTITEESREGCTETHBRECRERRE  READIRBREN » BB
KIBATBIRABRERRL - FKIBATTERIERRE » BERZMRBIHEALZ
AN  ZHHBRENGES R ERE _ TR ENEIREC N TEESIE
HRBERNES - HERZAREAN - BT RIS EBITRIANCESRBES
“HIERENEIRENTNMREEEMBES N IRRERCEDS @ BIKKEEAQT
EEGIREME -

B. fIB AT NI TVTFE S RECSTETRBRECTAES » BIAZE/ERE
EESFEEERUE_T=IXE BT [EHESREBTESFIEIREASEAS
&2 ZRH :

a. BIRAS TAERTRENIRBZIEER | F=IKE_BREFE2ADTE
BEREGTEETHEBRECRERRES -

b. BSREEEBHEMTIECE—BERECTEETHB LAMBITLRIRIDIIKRE
=1+ EREZNESRECTETSIHIHBRNOFE—SERS  BHREEBT
BXREIERAEBLEERRES -

c. BHREBEBERKE—FNRELINTEESRECTETITBREIFTRRIE
N BRASIEBECE— B RECTEESFBE LAHBITLAIRMDE=TERIUL
NEPBERECTETSIHITBRDEBEERULE RRESERESS -
BERAERE RRESEREES ERAFR 0 MEA—BHREGTE
TP BERMDIEREZLICHTRDBHETOANOTERE » BHREE
SEEXBRIRASELUNCAELTRRRE -

d BFREEEBEMEECHE— B RECTEETFBLABBITATRIDAKE
—FTRE  BAORHBT ATRERBZEC T ERECRRTSHSBENER
FRE » WINMIEXZERZTBRECRERRE - BEREEST ALTR Db BA
e ZREETE -

e. EERECTESEMAERTEIRTS AHBITRELAIRFBRIZER | E=
FRE_IBEREFRG 2RI TIBIRASELANAC AETERBSRECTETITBR
DRBRRE - PERIBIKE LSRERTERAEZIE T LABESS -

f. BSRECESXELEESRECTESHBIREBEBLARBITLAIBHRE
85 BEKEQIERERYERZDRARANBIMOE S B RESARIE
% EISEMOBRBEKIERDESS » ERENSIATI b RAR ¢ KBREEGE -

C. iRBNITEAREZHBRECKAERES - BERNESRE > BRITERRAMEZ
FMEDHITIESE » 1ERNERET » WEAREENRZES @ IKIREFITERER » IBIK

27



RKEAKBREEERATERERL °

D.{EIBNGCES - BERA - KIBA - EBAERAEMZIEAS » NMSEELRERE
SRS VB TEETHBRECREFRORME » WZEENEMBN D -

E. BN SBRILEETIBARERITLNIARESENS » WESETZPTE
AREBZITRICKRESBIANERDBEELER  LERIZITERAELENE
RETRE » BFRFEBLEMREAE » FHREERRELESERRETEE
EDHIESE ~ RRIZEFBRIITBR o

(2) EZE AT

A FEIEBNTWEIRESHSBERE  BIEHRNEEE RS - WISHEEERER
BIKEE ABELRBSINTEBE TR -

B. RESCHFEEH » BRI EREBHEEASREH -

C. RESBEFTAREZITE  FKIBATERSEIAS » WAENEERE » XBLHES
W2 NBITIBTRREE -

D.EEREEER  LRSEASREEEAECERE LM (LEB) AARIERSE » &
P RITERRIEZILE -

E. B BREFRIEITECHETRE - BRRESESEBERER  BIKFERE » TEMR
Ot -

2. @NEBD
RAIE » REEZIRECBNRELMALLBLRAIEHERES - RZTEXBERIPIERR
KRN TRAFHBELRBRITERARE - RIFWBIZXZETBNZSEREEEN BE®T
SIS MWDITREREBRES -
(T) ERSHEMERETZm AR TERAMECRIERAR DA
1. REBRTEES
(1) RIBRE) :

i. IBNTBKESTEEZEEENNLBRBPEIRETERARE  TERZEA
LEANG  TRFEEKIEBENGMIECER - BFEETZKBNIMECEZES
BRZMAERLES  SHIEIEBENTESTG IREIIE -

i. IKIBAIFNSEENLETEIZIZMARSRAE - KBRICES ~ BERA -
KIBA - EBAETEMZEAS » IMAMSEBENDEXFORE » INZTEINEM
Rk o

(2) {EZET ¢

i KIBNGWNETEEZTASZHRSBNER  BIEBRIEBZRE @ WASERE
FEMER  BIKEBASLERESINNITEBRIZFTARE -

i. TEEZW/MASEZERITAELITE  KIBRATEREZEIASY » MIENSERE
REHEBEERAECABITERRRE -

i. Bt FETZMAGHE  LESFAEFEESECERETSRABZERSS
SHHEBESRITERRIEZLB -

iv. BIIL (i) ~ (i) BEFRRIETHEHASTRE - EREBSE S HLER  BIKEEE
WEMREAT o

2. REENTETS
(1) RIBRE) :
RAEAEEMRECENTETSHZH/AEE  IZTERERIMPIERR » K1BA
AR ANREBBFBRITERRE » RIFVEBILGEALINIHE » NEFEAREZENZEE

28



REMBRIETESTERZTAEE  BENZTRELEFN BEESINS D T
BRARLERZBAEE -
(2) {EZET ¢
WESTBNZEREWBRRALBEZHEA BT
i. BNZERERBRIBNFESCSRASERSBARKAZE  AIBANEE
REBBERIIZN TS IEEEEEREAIENT -
ii. FIBNTLRBINIEERRRTERRE -
(N\) BEERBENDEB2NB : BFFEEMTR— -

1 RERECIRE
(—) ERBEEDPREXESRBIRAR :
SEHBEETCEEXZSRBRIE '+ BESEXUERBREHIIFECBERRFZEMERE
RBEIRRZURE - HlUl » EREBEXSRBORTE > HELEEREENRESALZEIHD
fl > BHERMOFIBREEESRIGEMO MELE » SREEDPVERERIGEFTERAET 2
REBEW - FETRBZBEEPERKRE  HItRRIDEERDBIREMTEHER
() mEVERPE
AEZOURERERZGENSAMZIBRMBS KE) T » NNMERES N/ \8Y
MBESENTE - AEZFEZRENSEEMEEAE > IREHBRERRES Z2HER
BEAMEEMEENECRERE » 15h @B ARENRZIZMEALE « RBigrR T @ 5K
B EEENERRAEUIEREANERLEE ' MRAETIRERERZUBREER
HEXERE » BRI ELEXSTRE - EBREESNEM T EUREHBRIZ ZPTSNBUT
NEEHEEERG 0 MAETIERIBEUESR - AEEZHERELEEREHSHEM
BRT > JEHAETNEEEEANNFENARENLAEBRERSDER -
(=) NEET R EXRES) 2 @B
1. REZDRILFTEE - ARBRETSHE » RIS o ERELE(LET > S8FER
BT SBNNESTEPEEREE : N > B miZIeeRENNEE T » INE%
SETFEEBERL : BEAETHZEE R A - RIESRHINESIRER S 2IR(F
EARTRRABSUSRERE - SREARPBITETNECZEEEBHEBIER  REA
ETHERARIEEEEE - WEBEKSBRITHREME - 9 REAGBAREERER
BNEENRERUESIRAEZLENER - REABBRINEENREZERRIBEMKZ T
{ESEMIRLE
2. SeiE @
AETRINAE TS IE A EDLR  (KOERBPRFEOTRTES ZHBEREET
AREEZ 2R B o e R ERNTSESHESREBESFEEBED » thigE
L SWSHESZMIEB L ZEIRIR - SREXRHBEEINRN » NETIVSEESETHE
Rl BEETHERZ S » R ZNES I8 SBEHEB A2 MIESENEE
BE o
I AEZTARBEIEZIMMESEN 2 AREBERTEZREAMFEARBER (BIPEHEFEAR
MHIZEER » CNH) - ARMBRIZ KEthEBH A RBERXRETH - BAREEMBAR
BHMGERHBERRKEFRER » BRENAEENAREIGERSERF A RBGEREBE
EBE (ITEBGRE ) NERBBKE » NARBSIEZMESBNRZZT ARBERKEEZ
=2 - GF 0 ARBHEBREMESDZBNSERE » PENNIERBEREEEE
RETRMIBEMaIBARBAHRIE  SRARBEXRKE)  REARREARBSHEZME
BNFEESER AR
() REWERBUE - S < @

29



AEEREBRRILECBICIERIVEREE) (WABEMBENARZEER - BASHERE
ISERIEE ) - IR A EEMSENREMGRRET ECRIEME ZXEENTE -
BIal - MEFRRRC R - EARANKE (WEE - HE ) - BT - R  ATRIEES) (UE
T BRSFESVERCHR - BRSNPBEARHNE ) SYEHIEEREZHIBE
ERMNEEMEORE  MIESMBERSBRENKE  EMPTENERFEIREX -
SHERRERCHEBERNZBSBLL - REFNMEDBEAR EEOENSKBIESBIZ - M
mEPEMTEERRSRHHE - REBN TR EERQFEEHA - WEBEENEMITR
BRURERAEXEXENEEIRE - I STERBELEFER - RIYREREDENEEA
FEMFTREHE ST B ARHBRIRE -
EETERNEA (SHE ) FBEEZERNTHERTIRE - REYEERRBIOIABSE
TEZOFELHNHEBLD N IEEREIRR (BEER ) YEERIBEATIRED
EHRIES - ZFRHNZHTEESRAKNDBMABA LRETESHRE - RUERSH
BEZHRARER - W - RETEXESHREND - EAXLERSMESRIAELNE
TJEEMZEERERD - BIEYERESANBANZERNIVERRE - B— BRI
iRt - BT HNERINGIFIHERRS] - N - ERRCETRES HELEN
1B% - AMRERVNMBEAIETSHUIRE - REEWNZIRERTELEEHRARIE
7 EDTESREBENNA - ZFARTYESTEETREITERNREN R - BT
BASBEEDERERR @ RN ERIT R
(1) BRRXZHTFRFREHBEREE
1. BRRSHFEREE :
AEELBRRZHFRBANNB ARG ZZRME - IERSAENREBRETRE
PIEBIZE AT RE - BT BN #ERnRRXZ2HFEAR - FEEFIIRE < ERI
BERFSTEMEECRIFRE  WIDEATEHREARAR - ItH » FEEFIEE
ERNRRIRNEBENRBFES BB LERRGEMSERS » JEERS2EE
FRBDEENEFERESRIEFIEMEES -
2. REEHIB SRR -
BEREd T A BB TEREN - SRIMBKEBEREZNERENDoRME
R JiES%BnERnE  FEETERENERERBERCBEBES IR
REVBIEARBERASHE - ARANRERTEBREZHERRECATRINGZ
Rz
(7)) REGBIBonER
PEERNSEBIB0RS » WEREINEEGEER -
(T) FIREF) RS :
EBFERERRFN RN ORER  AXCBREZEESTERVREMENE  EMTEBEE
PECRI - AEEREREERE - BEURSHETEAOR » AFEERIRENETK
ZHIEES -
ISR PIHEF ROVERIR - FIZR EFCEERDIR -
(N\)EZFBONENEHRR
AEEREBSF - TR ASRERHREE - SIEEEEE) - HBIRES - BN
REMBINEBEEAEVAEZRISINERAR - BX8IRE5ER  NINEERRRERH
& WETFRER  BREKITEEREIIN -
(N) BEREZHIRER BRI AL -
1. RERIFREFMIESERS -
FFRESMES ) BHNRERTFTRENTEENMBATRT - ITBRSHB2ES - B

30



REZCEHETFRE » HILENRAERS - BEHNXREFHNEREES - LEEKERSR
RRHE > HBUREXEETEENNATIER @ BILRESEBRBIKE)TERRRIZL >
MNERRARE - BRENRRE - NERBREHRSR—MRIRESRBESUET - UREF
RESZRESCETTYREBHANREH - MBAENNE T » UESBITEBEENASUAR
T MIBNREMEZEE @ EMFEEE 2B  SHAEDFE2RE -
BERESEXRIBMES 2R
BERNIEBEHEBRS NI  BINTUEEGRRTATRAEBNRIZEHRAR - MRIB
URIERRIBUTHESAEESNDER —REMESNGERS - BEESEET
JIRAREBESETIER - ERIBMIERESERERE K VAT —RERESEE
NESBERBERE  BERERE - AL AESSUBERE MR TRIT2ES
DXBTERBLEZE » BREIECRARE -
REZMEBSNEEERT S MRS -
e NBERER S AU ERMEEZSIL] RERREMRIT - TBE (BN
N ) BAMERTREER SEETBRER » REARBMTBENEE » WAHERBER
(MBS) ~ SEBEER / HEMLEMR (ABS) FEEFEHASIURERERRMBIT2ES -
HBERNFESRATDES  ZMEesNEEERESTETENR - ZREERRE
(Prepayment Risk) ~ 8@z - MiZRAESNERNCEE 2BBRAREE -
IEREEm A ¢
MERE 8RN RIEEMARENESEMRMEERTHEBREZSENRUACRE :
TLHEHSBNETREE - BR—ReBEEMNZETAEE SRS — B RBEF R
1 BMATLIBPTESHMBIREIESN XN SHNEEREL - UESFN [T @ 1Y
BREREBER BISE" ( Refinancing) ° IRFISFFTEM AT O N EEM » BIR
RENT R R RFERNBIRERE (Reinvestment Risk) e
RETYEZH LB (FHEREETEETS MBSV DEEESTEZMES ) <A
B3z -
(1) ARENIER S -
BRAEEZB S BRAERLYR 0E8HMBLEABBRAD QAR ITHRESBE
2 BOEZEEREANERE  RitTRIDEERESDIEGRE -
(2) BISRE :
BRIBEAAHENEEES — M THEREY) » B T EEYEBRNRKOLENAKE &
FTHESFERYHEZTSHNBDRNER BN LTRAEERREBENEEREEETEF
B > tNhiZH A ENS AT EDB H L BRRANRZZ @
(3) BRI :
TYPEEEZSH I BREBRINEXEE » 5
B Ui AETRERIENTE

&

EHPMEZN A ERRE 1200160

(4) SRR :
ArEEMRECAIEERSCBnHER—ENERATS  BINERECHRARNY
BE °

(5) FIZEBE AR -

BRAEEZH ELBROKKENAZHT BIREASMIZMEER - RILFIRE LN
RS RIR EIZREREE) » NEEFNRESERE

B ZER Rule 144A B2 AN -

EB 144A BEBILEMNE » ZFESRUERERBEATE  UHASBEFNTENRH
B NEREBUREEB AR @ EMFEAEEFEERBE

31



7.

10.

11.

12

AEERERAEDIBEZ B :

FTEREI R < BUE BB TERBE) B I ERMANSER/IK » BLERE FHREEE5!
NARRRIEERRN - B - ZRFHEDBNRERNIERZEIREMR - WNEE
il ~ RBEENXNE S LECR » IITRERBEEES -

NEROE ETF 2@ :

(1) RENERE -
EERRT » BfEAEEZEIRAEED  ROE ETF BERADAMERABAREEZ M
ANFTECEOEEEK » 1EED ETF KMIZAREERE - UEERINEAERL ~ 5
IFRZ B AR

(2) BRSEE
SEHEPTEHECIER LRET » RO ETF B18A4% Tk » SRR EEH 2 i8S MR
EEEENE N OEIESE BRI BB ELTEM 28 -

(3) EER@E :
PINESSHEZ ETF » REAFZBRNE 2N R AZRE R ABIS B INEME B -
OJEEELERIEXR -

(4) BHEERZERS -
ETF FARSH N EBNEHT REBEZR/LRTEBHZIEEEL - WASEHEHHIZ
1B LI =B TVIRIE - BBIR ETF AU RERE R R :EMZNIEE - B /FBEHER
BIRESERTRESBRE °

(5) IZBVIEER B D TV BN S St B T 2[R B -
BRI NI ORHE O BRI RERETE AL °

. NEBRETF 2R :

B@m ETF REHERYIE « B - s8R REEYERTCERIEH ETF » B BHFBEREY
EBGRNIRE » WERERITEMBRNEREMBRNIREEN - BERIE— : R85
BISRENERHIA  REABEMRA - BrrAEE_ : DTEEB R DEREN B H
FIREBIE - BEBMIERZ (Tracking error) ZAME » JITHZEIEHT —EYEZEHE -
KB NN ERRELBMERZ (Tracking error) » DUIEIRBNEVEBUHENISS - BIERA G = :
BRIZIHFRIREWECSHRRE » JITBRRERXIZSIERZZHTF - LIRS
DEZTRBBRATERZIHR » RERABMEBRKETFESEBIT ERRTE » DLDEEHEE
D2HFRARE -

WEERE ETF 2R

18128 ETF HEER BB 2 RIS IER M FFER B HBOMR - bR 5 EEGIEINDRE
N HIREEMITEMERB R  EDEHFFEIRERE  FIN0 : BIFE - IESE
HURGEHENERRZ—KR - EEBHIUREZREERENR - BASHK » @5
BENENA  BHite—E@EHREHRSHER - SEERE ETF MESEBMREZR
B » SBHERZE (Tracking Error) @ EZOHEIEROHRER IIZEE » BESZRIBEES
BEFRIBEAERFES » BREHRESNRIEEEEFE  BRESRIFIFEIREE
ARIELL, -

REDE (&) 1T -~ WABRIERE AN

HREOREMTELRHEMETR  EHESERERED  HERAENREBRS
tIB0AERE » TEERMIBAIR « HHRERENEBRCRRTE » RUSHUBERRED
BRLERH > ReRE - SHRiMcRETR -

RESHEBE AR

SHBER RBRENRE - WEELI\DENRESELRESENERBER » B

32



13.

14.

15.

16.

17.

18.

WEERE  LRREFER/E @ BNBRRTEBRRENEMS  EGEHENE®m

IDEBREKRERBNFTREER AR -

RETBHNTECRE

BRUBBATDERIFREESRREZEE » RIRAIXRAR - AEVERE S BR

N SBOBERENRRERKEMENX I BN T B EEKE

REMBRELTERE :

A ADENBRIEZ CTRBR  BRIEZRVEEES ' REWARELIE

BERE—RESKBEERIERE -

RERPEIRITEEZSTS (CIBM) 2@ :

(1) RENER S
PERITEBESHIZIERIRBERE  MERXZEVERSBEHBRIE - EMR
ES5|MMBEKERBENREIER S TS ENRZM BRI ER LS ERREE
HE) - PRESNEABINELECEZRIUREERERA  ANESZTIURESELR/ETNRL
SHNEBRRA » EERTENBREFEREX - RERPERTEBESHENEEH
HRENE - KENE - BT - PEIRBRERRZNIZEFEIRZZHFEN R

(2) ERFAFRR
ARER NE LG E SR EEFREY » FREUT & REV D ABRITEEZEEBIFRETN
ARZBEESETDLURENE T EBITIOEN T MRS » BB—REIFEREANEBAZE
BREF G AEE  AERMOBESBITANGCEELSHERAME -

(3) AR EENR K ¢
BriPEHRIENEBREASEKAERENEHHIBNEDRITENE » JmNEER
BEATEBRSESRIENMEBIRES (QFI) - A\RESIBIENMEBIRES (RQFI) X
NEPEARRIZERTEESHBEANERES » SEAEENESME © B
BRAEDESEZRENRERE - NHABRFERIUIENMEBRESSH » KK
KEARESNES) ESHEIRNEEREANREN R - (DHFESB= -

REFBRE R :

FIEREESE LM LEEECRTIRERERERIR LT - FBRECFARE -

BREEREEBHMRCRIIRIEE £ - CERINSEERE  RItEBRER LSFH

RIFGESHNR AR RWEEN FR K -

REREMRISIRINAES) (Total Loss-Absorbing Capacity, TLAC) /&2

(1) BiEc A& ~ FBEUBRAE : TLAC BB 1THEBEBREZIREZ2RFIEIRTT (G-SIBs)
22— EFRTNESE TLAC EBH LR BRITHRBLIRENSENRECKES
G-SIBs BETHRZESESFEAIENBER T » BMEENMEBXESHARTE
AT B R REREURIBIB AT LR

() BEERRERIS - BRTHBLRENE ENKERKTT » G-SIBs BIETRTERS
BB ARENER T RAEFBRA/LER - NETBEIRRARER 51282
BESKEPTEELHERERTITRE < BRRERFFZREN » MBEIEEHIBMNI
ERNEB2MENEREE -

Q) BNEFHFHWEHE - ER - (VREHNEFRIFRA : ERTHRBERLE S ERNEH
EWEENEURERH - TEHVEEBABERSRANDZEEER - BHBR
mREBRLIEENT  FIIREL TLAC BRI TERIUENME L ETRE WM -

(4) REVNERE - E—EREEWHREER  BIFEERBERLEE - 35 TLAC BHR S
RIBBASER MBI RENT - I ELIBFNBRETRZNFE -

REIRE=TEBIRES: (Contingent Convertible Bond,CoCo Bond) @ :

33



19.

(1) EREGEDEREE : & CoCo Bond TERHAIBR BT BEREEWBEEH
SINERIMEEST - LHRRIT - SLE2IABETESIIMBSUHNAFIFE » I
JEESOBETHEBEE - REMEABESHREINIBLEEL » TREIBATTIE
MIRENKREBIERET » ERZUREANMRIBERNZEWEVE - EHFEBRE / X
BAEX -

(2) BEAfSHERIERE : CoCo Bond BEBRIBNIEZS @ TIFEIBI F » CoCo Bond &
AGJBELL CoCo Bond ITASRIEREASZZRIHERIEL -

() RSB H BRI - —RIUBRESHREABITRESSER » {8 CoCo Bond i
FEBRENRTE > MeRBEBISE - FIA0 - BHMECEALREBERISH - BE
EEBTEATR T ACEKCSENNERIS » AREATESRBH EBRML)
BAEEZBHELP CoCo Bond °

(4)iB52 - BZECHEER : IR S Based [l BA R E 2 F —EIR1TE A (Additional
Tier1, AT1) 2 CoCo Bond R ITAN—ERAEEALRT R » HIRSTERNKETIE
O EBEESRITAGEERERS » It » IRE CoCo Bond X ZEH NI TEEE
WIS » DUBAR RIS THIBIESBVEHE - X AT1 CoCo Bond BESZYTEHHITA
RTE » WBIT AASTELUEMTIER » HIUAZYEBRNIEMIRSEFZBMEUEH
R EZY » BIERIFRERS) -

(5) MRENVME@PE : CoCo Bond I FERIMSBEIFTRTHRR » SHERNRHEEENRE
ABR  JeegaEEUSEBREERE -

(6) RAD@PE : CoCo Bond REIFTRET R » i RBEEEMHIBSBHERRS /1 : £
BES RS » BREM/ISBHE > 8XIERI CoCo Bond BVERTIEEISHNEEEE
BRI80E) - BEREBRE TG - REEREEFHIZED -

PRI BRI T B EER S :

FRYEFNEEE (VIE) 2BRRPEBTEHELEF NN EZFERE » BRI

TRERERENEEERTHIT » NERIEEESSIRFEMBIEER - SEIRUT™ED

B AEZEEREEASHHSEETES Tk BEESEREAREEX !

(1) PEASETHREBBELEBFENTH - BNEBEF PRI EBNEENE
BR o

(2) PEABETFEHPESENTFEE - IRNERHEPEAAISHHENNT IR
NEERNRDEBEEEFFE -

(3) PRI BRI U BT M B ERIMENHRE AT SPEER ( BIER NS BN E
) - PEBINTOTH DB SETRE] - BER==HRoUSINPTERERIA -

(4) WRNETHRBBFBREIEERF N FERRE » NUBBWBERNITHIT » BT
BRIENE B PRI -

(1) RFBHEHEBRRZ AR -

REEVNEEREHESROIMEERIRR  AEZTRERIVENRENER2EH) > #
SITEBFE - FIFIEH - RE - REEH - FUREVEIRREUET SN REE -
MR BREBBFRBEERENRIBEFESERE RS » EHRBRIRIE - TRE
ENARTIRX - IKIEBNTGBEEREEACE » BEGER - I - SAERFIEIBEA
EAES GG » RIYEamsnat e @R -

(+— ) LEMRKEEEESUENGEE T HEAEE
AEEGNROENENEBES - EIEEE

(T2)BEEBRIABR (TS (PBE) ) REXEREMS (M8 [PEIARERERE] )2
Az

34



 —RERS

BROERTRERE - SR AEEZS ARRUBRAMIEEREERETNEE - It
R EDRERPEBRERZMIBEMEARER - BEBREEMIEBEEGRFRE
22 - WABRERITHDAIESENF - RIZBEMEHIMREBRPEAENZE TR ZIRE
5 o

. ZAEPRA

RSB RZRIZBEERGIMIERFELEE RFZBIHHIREDE A R2A8E

BB RARZEIAR
BEPREEBRAIRIPEZSECHEBRAICEIUBE GG - RILEESH
BENBRRZICERRE » $tHDE A RRSZHROBESBPRIGEESRATEE - S
RIREMEEE - §BPRIGEBRAGRPEFESSLH/ERRATIIASOAYH2E
RERREEER (HIWENEE ) HR - EEPERESELREBRATENRPE
Er s ARADNREMRRES - JEBERSBPRIEEBRAVERERITEE
SHEODPEESECHEEBRATIEVHHEBEREE -

OB/ ZmPTEERRE

SBRSREENIRRERITRE - TRELREMPRESSOHE - FBPRGES
[RAGIRDPEFZESESCHEBRATEHREBEITEEE / RTPTEEER -
PBEBEPE A RRZHFEBEBDPRIGCENTCBEEPEAENSZETRS  BRE
FHBAEEBPREEBRAYLNMREFESEFEPBREBSMERE - HESEHN
KEZmMATERATRITERINEMMBRIMET - AL - AR ERESRIPBEESECH
BACBEATRERBRBECMERE  HESPBRESEBHEZMB —SDEE
MARPEFZSHBIBBAR / AZTBBATERIOER - AL » FEERXK
RERTEEIREBEFAESHZSFESIMERESERE -

 RSEFER

AEZUZBPBBERENRTE AR EARRRAE-—FDHERZHFETPBER
X5 NIRBEESZBE - RDFRZHUTFATRZREESRRZHFANEE
22 BIRMERZBREPRIHIRZEHF /LS -

BRI ELECESERBIERAR
BEBRPREEBRAIREBMBSHENT IR RHBE « X8 - BEAREMIEEH
% - BREEERG < PEAENRERGBRIRMEMSESHE - REERBTY » B&
BRRZH—BARLRZERICER  WIREREREBRRSMELTETER/IELE
BIRIERRR - RELRIBTY » DATRITPBRBILATRE BN - EFBRAIRRD
RIYFHHCE - REBANTEER (B : RKF ) SHPBRFESRZDPEBT -
JRERERARFETH P EBRRZES AR -

ORGEHER AL -
PBBERPEAENRREBMHERMNRZERREEMEMZRITEEXR2BIGE
E > WIRERERPEAENEHSZESRZBEEBMRELATERS » EMPBEE
FEELFTERZEETEINTPE A RRSZIBE - BAEEJERPERERS
FEERPE A RESKENER -

FERSZ AR

EBMRNE DR FESRXZIMIRBI LS PBBRZEN » RSGEARDE
BERRENEEMHZHNEERTZNT - WEBRZGEITE - TR ERERITE
TNTRPBBERZEE @S -

 OREZOEE AL -

35



10.

UEEPEBETRZ L A RRERASREBRZMMMEIL » WARFEIMEERNTIE © 08
WBPEA MBS B R ARSI - JEFEIRESHRE AR -
@B B R -

EBRARNEZRZZHITRE - IERNARESR—RLMAT A ROGBLAHRIINEG
BB RIDIBENZ 30% @ WEBENFREPEAAEMHZ LHATGZLLAISETBE
30% MBLELEREPBE - BBRZMRHEIBHRZCSHEE » JEERERBHIEZK
HEREEE -

1. BIERS 2 RERARE -

12.

13.

EEBPRICEBRATUERNEBETELEERTLZEREBELEBENR » F5tH#
BRAEEREBPRIGECRATBLASEERRR - WRSBPRGEBRATE
TRBEEDBEMEBMAEREREX » FEFHEBPRGCEBRAIWEAERET
{EEEERIE -

BIal - PEIFESESCHRERRATEN - FBPRICEBRAMKELTCESRESHMIS
L T EERRBIICESRERE - FBPRGEESRAIRAERERIRBIER
FERENPEESECHERRATYIBEOPEESSICHEBRATBERBECKRE
KRFRIA - REIBIR T » AEEBAYEEATEREFEEINOEDERES - BXKIE
EFIN Y BEEE

HAthE kR -

REPEKEMNEESRB SR

A~ REGIEBAR / RENECIE ANRBEANFE TARRAREPEE SRR
RIBRER - AEEYRERAREPEEZMARMEPEEN AR REMLRIE - NG
BRECSXREBFTEEIEESMBTE - BEPBRERMBRE ( BRG] ) RGERE
EPENTPTDIKER BEBUVTRIIR (REFR 10%) » BERIELE PEE BRI N mEY
RBHEREUWUERRIDEFT AN - PEIRFEAR  ARRERAEE - MmENEY
BEZEBWER - BBIREENEE PEISE SN R S NI TBEKIRIERPTSTUERER ~ ]
RIIBEETENRRNIBIUBEHEMER - FKIEA - REKEAR / WIEEEARBUL
EPEESITENCNENRRPERIEEEMERNEONFERIEDEIHAE
Hit - HRESTEBNEN TR DEUR RIS W EIR < TG R « 1IR3
BERKRESHBR / IBOETHENCFHE - BRPEFESNGE < PERIBETFS A
BERBEBRLR @ EEARBRERSTESEXFEEHEDERIEMEULLRIE - 71
FEN T REBLURYEAFHLNEEENSRES B ORLNERE » %FERE
EEERIPERNIBREERREZSETHDERPERSCERRAER R 10%
JEERIEL 100% ° REPEIZR BRI SARINZ 10% RIBEIFEEEHRE -

14. REFIRZ AT NEZNR ( TPIWR] ) K / KBS / NIZZPIRHSBIRTR ( TRIBIRY )

LIHREBENER : STEEIRR [FRBE) RENRLZMP/NRE / NEIFER L

MPRE @ R/ WEE [EBBAE) RERFEIIRLEMBRKRE - RERDIWIR / NEIZENR

&/ BIREIRTESH I EEREREERTEKNIEX - 815 (BRRKR ) LATEE

(1) RSOREBKEBABIERRE « DI / HEIZERK / ARIBIWRG LML SEEE
HETE - IEERRR) - TERREM EHRATINKREREBERRES APIPHER
S AR EMERRABLL - REIEIMR EHOVREREER - B - HENR
LIHREBLE - EfIERRSHREKRERBIRESHABTRR  BBXRNES -

(2) BIEBSER : PR ~ BIEREK / AREIR EMBRFBGETERS » MZBSD
[EYBERELIFIE - BISABRKRERYD - REVEEESHRIRE -

36



(3) BANREIEHRRFEIRNEEER : TRIFNRAEIR EMBRERFEDRRATS
BEVERTREANR EMR P/ WRERTS -

(4) THEAR : TR - BIFERER / FREIR CHOREFE THIEERTERIR -
AHEZ » RERE THERBLLEMRZ SRR BES - QEFEERENDRE T -
JREHAETBUAFRE -

(5) BRARFIEIRNED AR : RIEIRAFTRZZIE - BN LEHREHESR - KA
EINEVRETEEPRIVERE - NETIEZ RSB SHEPEE -

(T=)BBKREEEBESMBOMOBRSIFHA (U TEBESE ) REAEMRESMBE AR :

1.

Rl NMEE LR

EBFRRARELEESMHES—BHNEE - EEERB IR ARRSHMBRRERED
RSB EREFBIETIZE]  MEREBXFEITHRESESENRE » AR
ERRE-TEEENNMEEERECRES) AR - IKIENTRBUERBRERZ G R
R BEBD - DIRHERILER -

. RSZAR BRI

RITESBHRREAREESHBEREBERGIGHREBEEIRE @ ERBATRYEE
ETIZS]TBMITRG - FIBN TR BUIERAEREREBRAEH) <M - DIRERTILEES -

. OIRZEHER

BREFBRENENRESREEAREREBMBIIRRZBNT - #Hl6aeEF - Bt
BRAEREBMERZHER » BRURBE—ORRZES—HRAIBBERIBE - IR
LB TEZRELZBESBETRS  WARTURARERSRINTEIRBSKE
2R

OREIZHEE AR

ESRPBERETESRSRS - RKIGBZLERIIGZOE B - URFERE
BRI RBESRS  TRRHRAEECREESUAREREEZE -

RS FER

BREZBERIETESRSSE  RAU LRSHFRREBHBEBESARREGBE
R EE2EEE - ZFR/ELHOIVT  SHRESTEERGEXRY  BERXZHFHE
ENREZIBI « N - RSB TFEEN N FRAMANMIELENEERERRIE - XNTH
RERRZHRZIBRETMOIFR - MRERERMAER - BARTZERRIF
TCERBE -

mENERER

BAENREEMZEZRE - RYETERZHTFEMmaES] « I WSHRESH
PIRBEEEREERE  MIUREMESRZNERBARZERISEEE - ELER
R EHEE

AZEBRESHEETVNPERESREEZRECAR

AEDERESBRENENRESE - JEAZEBRESBEETNPEAERES
REEZHRELEN - REHREFENHYEEBKEREE -

BRI EECEERBRIFRAR

EREFREHETRESRSSE  WRAESREESBEERRHLAEPRIEERIM » LIS
NAOIVHERZFBPHEESUIRIINER - BB BREBEERT LBEEMALN
BEIBARPHE  EEYRIBBARBERSUTRIAIHE - EUSFHESEEB
T DeBRPIRERRES BRSO BERITTANR @ BITEZEP - ERILE
REMMEFRIFBEEE - WRRARELESEER > REATRERRARESERR -

9. BIRR S R AREKER

37



ERBESERTZZAETEBRAEMEESEEBIEDHE | XETIEER1EREE
EHNRES)  BESEESIEESREMSZERKE  EMFEETFEBRFRER -
(+00 ) Bt iR ER b -

1. REBO2EE :

AEFZNBRIREANBRFFAZELD  EEERERENEMINELEBEEL » AL -

AEZUEEELRGIVEDBE T -
2. HiBEILZ S8 @

TSP BUTHERE » EB8AIFERIBR - WHE ~ @S ~ MK ~ NSBB8

HhBLZEHhEE%E » TELHEENEILZFIER » B S ABNENHNEEN

BB

(+1 ) NERERBGERES ( [FATCA] ) REB TN 2EBRIER KRB :

REZBHBEEBEXEMNEER(THIRE] ER) TZFATCARTE  RIEXEERS
FATCA 28 » SRIIR 2014 £ 6 B 30 H2RBRLEERRRMA (HREAEZMS » £2
REBRLTIEE (BIEERBN ) IZYREBRFSI ) AR 2016 &£ 12 B 31 BLA&IE
EELEZBRBRNACEE (HRAEETME @ TEARAZEN TS (BIE=BIT ) &
TR RERES ) TS TIBHRZEAS R 30% IR - KEBEESER » BLUBEHN
BIE RIS (FFI) BERBERS (IRS) FigRs] 2 T TVESF FATCA 288 - AEEZREMK
S ETHELIRE A (U FATCA TH=BM I ERIEECRL FEEZBALT] -
NEREREERATHEEZIFEREA -BLSLARRBBCEIT ) MEFEBENRD
HAMN 2 UIBETEBMBER - REEMIINEEINZEEEEZEHAERETE BT\ (Model
1) BEISHE ( T6E IGA] ) 2REl » AETAMKKIREEN FATCA ((ZBEE IGA R
K FATCA & 2 =B BUEBRBMRERTT ) OB RRS B! FATCA IR B °
578 IGA IZ5TEDERBIELEIRATE FATCA 3K - BABETREE—RINEOEZEREHR
SRERLIEF - 2EEFTHEEE FATCA 2RE » AU FAREZEZBRFEMAER
SRR 30% 2R - BEEEDRR 2017 FLIFIHS A SZIY TR E A EQRIEET
FATCA F0## -
AREZERINEBE FATCA 288 » SAM » & FATCA Bk 2B ARBEEE - &
ARETHERNS FATCA 2EXUBEHRIE » AISZYFARET 2R L EEHRIRRIETLE,
140 30% BY FATCA IDIFR » (M BE i AR T ENAFIFE (FIURFERBAYEB2IR/E)
ENAEESSEMFEEEBREMERENEREXNIEL - ZBBERESYBEATRER
K FATCA 028 - BEREANELBHBERFEEE BRI FATCA HERARE 2RE T
EENFERUBERERIBHRTIBEFERESRESTRIDBEAT - REZFIEEME
R (RELER TRRBEHITIBEY ) =EHERESEN - BEAZ FATCA JDIRAREILIR
OB R BRAIBE 2 EFPEIFIEE S -
RN NAFRPEEBRBIPTSRABEEETTR @ METHAEZURERESREESTRIDE
BRI EERIBEETEMNMER - ZTRMIIFFREEFEQUACKRBRE - BRNSHEO
NARRBERFHRIBIN - BEREABEREREBRIHEER FATCA 2R
81T FATCA 2 525559 2 MFFRER -

(+7\) mimEE :
BEEREZSBESAEGEE) - HYERTERRBEMMSNERERXRSERRM ©
X °

ERWIEBERENHIZURGEEES - FBRER—BERIMEATEESHURUEIRE
HEMBERTMEHMBNBTAEENNRTE - TEES » TIENSH - BUES - &

38



HEE - RIEXE - BAKEYEN - BXBERBREERRARIES  INBURHETR
ENEEELEETE -

LEEIMS » FMETARES (COVID-19) MIFEFEEEMRFE 5 2IRONEE - mBRERAT
HIPEE T ETUERENZRN - LRNRIBERARLIENBERRRZIE - SEEIRTEN
REGETREENCBEELEEAEANTE  IBNEZNKREE - HETBRELESR
AEENFE  MAEZEERENEBRAE - SHEZYENERFEEBE I SIERPEE
H2EE - BRIHEASK COVID-19 FTERNE L -

(+5)EERERE :

ETEBEERE - BIRASARIE - A8 - TR ANTHBINKIN » NNSPSHMBEERNR
b - FERIBIEEREARIER - RIEREBERR  RIEVBENFERTAZTEER - RIBA -
IRFBIRIHS - KB FHAHEHMEB=DHIER - RIERBA ATl - BIBIREK - REMTSRT
KUERA - LEREIEHAETSH BB B NREIRFE - ©E - 857 - REBBH - M55
RS - RERXZZFLENER - #AKIBNICERSERG - 25 - BEIERE IR RHE
EHEE - HIRHE/FRR ISR EHE 2 - BFATER ~ 85l - TE2BEMRIE
BAPTBIEERE  (IDEYREREIRRNAE » EREZELIEX - (FEREYBERFFRERE
%18 » AP ERIEER R ZIRNT SRR INER - TN EESEQBLES(E -

(+N\) BE2ER MMEEIHNBIRE/AT ] (Passive Foreign Investment Company ( “PFIC” )) 53
RRNPEEZREEBBEREEE T2 EBBNEIRE/NT ) (Passive Foreign Investment
Company ( “PFIC” )) - 7£EBIBIR A PFIC IERRZRE T » HEBRESMs * RERADN
EE 2 EZBRBRIELINIBEHEEANY » XA TEEAAKTEFEERRESHVCOEE
REBEBIRRZES 1296 FRELHERSTEMPNEZREREIE - SUREREBZEIERRA
RSB 1294 IFRER ST EZRRD [SEBOEREESE ] ( "Qualified Electing Funds” ) °

(+N)ERE - RBREERE
FRETNSTHREIRERERAR - MBREERTES) » JeeHUETENIFEFE -
HENBINENERRRERZEEE  NBMEOFNEARIRE  REFETRREA
B AR EY B EIRIFEIREARARE - WIEHAESRIRE NEMERFIFE -

(T ) AERTERENRPEAECBERES  BE—BRRXRVYHLEL  EEXETZFE - =2
RESVRERBRIAERBE 5 T ELZFERIEREE - FETRIGHRINZR (58 RR)
73 RR4 °
PEREESREETERERBERDEAS (MU TEHE FFEAS) ) RETRE - REREE
NEBRERZH / EXFIEETRIEHRIEFR 0 ERE - B RRERMEHRIER > RR5 B
Ro@lE - RRIRETEBE S TEZFERIERESZE  UREZBEAFUDBEEFR » LA
PSR E R DB RER — MBI RIEHiZERKE R - HANSBRE (W : EE
SHEMRIEXRRAS - REZNEXRASE - SRR - AXRAR - REVERES ) FEIER
REE—MIE  REANBFRDMOETHRERR  BITHEAEZESEBECHRERE
BREAER (WFLIZHEZ « Alpha ~ Beta & Sharp 18 ) I ERENE [EFEWRTFIGIEZ
EHEE | (https://www.sitca.org.tw/index_pc.aspx) &8 °

7\~ Wy Eic

(— ) AETREAUSEBEIZMMES I NRETHANETEE » ~Foe -

(Z) AETBRRRESHERZMEEN 2 O i R BRI RAE T NI BHRE M7 1
B% » REWN@m D2 EIEH @ ERIEHEBKEFEENE+RhIFENERE NG @ 178
ETWRDE - (HEFlRBESREARHRBIE 13~15 58— EZB N2 (U =
SREWEREN )

39



t - PRERRERE
(— ) BBER - R RE LR

1.

2.

8.

9.

10.

BRAEEIMEENS - BEFE DB RIE - OSBRI NEAZECEEIRE
HIBPHEPREFEIRINPREE - IKIENINESRERBRIBHBR - BRXUBBA
BPESZHABEH - PBSRENCEAIRSETIRERBEERM -
MIENTRBREESERZIMEECHE  MBNTU N ZZZMEENBE K
ErEEREMEEEERERBNZIBACRENRBRIFR I =BEXEN > &5
BETEIRERBA -

. BBARRPEEORETPBRSHHABBETRVIEENTINBBARBBETER

[EREEEREBBRIICEZRS - REASBRIIFEERETLINPEER » B
BPRECORPFSHRPBBZRURITHESH - FEEBENGREENIMZILLUS
CEERMREABBESTCETIHERBSERNRPREEZ LB NAERSPN - BftE
EIRERBESHZEREN  PBABKERRERBEET  BRPEETERERE
BEEREMBRIICETEP - BRE 4 1B8ES 6 BTN IKIENTRUBBABEE
THENBTIRFEOFERSIBIRE - STEHBENH -

. BBEAEEMEEHERMESEN - REALRNEERESTHINEREESE - WRPBEEL

BBERBBIRPIVREPEIUANR - ERBBURRIEPBIIRR—EXE LT+
ASEPBEBEERETSEFPSE » WZSHBRKRITESO+ T =IRRIIEMEAR
BEXRBTRBRIA TN NIESHBEBRBRRZIEPBIIOR IR —EXH LF+
FRIEREEESPE - TMUBREHFBSIEHBEH -

 BBEAEENESIBERMEEN > REALBEEZRETOINBEER  WRBBELZE

BEMEBIRPIIRINESHEBR MEENL PEFIAR - SREEUERZIZBEHITRN
LR—EXBLFHISRIRBBERE N ER - ARRIEBBEHIIRR—EXEIEEN
iERPBENECEAERESEP UGS SFHBRABRKRZERBIINRR—EXE L
FHI5RIE MR BRI AS - TMUAPRBEE FBSIEHBE I -

 BERERBCNENUIEFREBRESEPRESENMES  ABFUBKRZESEII

R R—ESEHAIRBBETIE N ER - BERZIEDBENIR R —SEEEENTER
BEMIECEANEREEP - WHSASERHABRRERBIIRR—EXERIIENE
B BRI S - TMABRELFBSIEHBE -

.M APBREEAYNIEEZCERE  KIEAYBLUZELEEERB A\MBEESE

EPREHPERFHERE » STEMSBRB SN - BREEETHESETMKEEL
B s ECEEREERTIHEREBRUEOHERERTRPRIRITREIIE -
SZMANSBHEREEBNTEA—ETNNIE TS B SIETMES I ANESHEZ MIE
ES{17EE51R -

CIBNTHRIZHRRBENIHCHERTEERE  AEPEITEBERSSRITRES
55 SETIHERBERKBRBABBKEACIBFAERES
SHRBZ MRS BREE LR

(1) #EIBNT) : §EFHTF 46K

(2) ETInEHE : KASETIBERERT -

(Z) PBEBESE RGBTV

1.

BEES S

(1) DEESFEOEAESSHEBIEON ST - BES SRS TERREU
BB BB S HTEERTEAD B TEE -

() BESSEAESHEE I SRASEENTRERIBTEE  ORFEEREE

40



NAEIE - REABELIESE  PBBIZRLUMBESDEEIBEEY 5
RAGEESP D WA [NEWSZNRZPHRPE ) KREPEBESE - WNSUER
NNEGRPBIRSVBBEE

Q) P EESRERMRESI BRI B ITERUT -

A AEERIIBR] (AEEH ) SREARMREERmEENLIBETERBITES -

B. AEEMIIERE SPESMBESZ MBS MR TBRAPBEECZRER
mREEETnBEEPEERBE - BREREETHEBRREELUSHEHED
L BITBBKERE -

C.AEFEMIIR » SMIRESRIEEN CHPEERBEBRES » XRUSTMIEENL
B1IEBRS  RIKEQATREIERIMILBE IFEBTS - AILIEE BB IRIGAR
RMEBRI—RNS2BITEIEETE -

4) A EESRARHBESRMEEN R ITENRRUPBELUIMB I EERRITE
2 BOIBERIELEE -

(5) AEESREZMBREBBFTBEENI NI ETEE  SRXnBBUCPETFIESE (S
BRBEFEE ) R SBRJITBRENL= " ERBBEFESHITENTHKEIR
ERSEZEENT EEERLLRNKSERIREMBIREME] EL

(6) FRIEIENT BRI BBABRBBRBEMEBSIBIRESUNSERITELS
T BEMEESTITED @ UHMEBETTTHHECHRR : BEASRBE
BRSAMEESIBTMEBURNEBSIHETE  RGHUARESIBZMIES(
RARBEMTE : BRAEARBSIBERREELU/ARBASTE : HicBA =%
TLEHEBRMIEERETSMTRETE - BEBEALEENG BT EMEECE
QBN DI EEIZEREERETNINPBAEETSNAEKEBNISZENE
B SAZAIRRIERTEE R -

2. BEEEBOI -

SMEB(CPHBEST » BRPBEBLURE - EMR - Bk - BNEIFNESIAEMBEMN

EMEBRBITES AR « AR « RITEZNERERSZY - DLEBRITVESE

REPEL - BRBEBEPBREFEESNRRE @ KBNS ERBIMES » AR -

BBARYBBRBESERR - BABMEBBIGUEAE -

3. RMABBIREIENTAAEECERRE  IKIENTRUZELDBEERBAMBREESR
SRIFEHPEBRIERE  SIEMSBREIEBMUH - RMANSBHERICERTR[—
ERY A AEEHNMEES BRI DEEHENBBROESUBBR  MNSBBEAR
EEtEZ mEE A MNESIBR MBS B EBE -

(=) 2mB/ea 22T
AEERMFBERTER  KEAIRRESTREMBNEREEECHE - RTBEXE
REAREEIF ORI RMBE FEBA °

() B REEFHESFEAEZBBHE T I EE

1. N EZBE R
BN BERRERSERZMEE B - EKENYUAZRZMEEN P -
BiErEEREREEETREMRBNZBBACRENZRBRBERIKBEBABERD
B2 =BEXEN  BRPBEETETRINBA -

2. NEE NI BRIE
(1) IEENIRELEEEE=1T8N  SBASOHEEUSHASeREPRITREE

SEMELSRITE - IRTSEERNEBCTIRE —IBRE IR - AEEE]

RBIL - ISENTEIEENEZRERE - REFAEEARIBEHBEXER -

41



UBBARZMALCBERELEESBEERBUERDT  BEPBEEZRIGE
ETREVRBNZDEETHEEEZRERBREPBBEIZ A —BLEZFR -
MERSHER MBS » KEERERBIEEESHEHIERSE  FISSTEMNEE
[7t) > NmETE @ OO ARBSHBRMEEN - TEEZRERBARES
HIGEFAIRETE - AIRLBAALIEGIEZEARE (751 AN N
(2) REEANIE @ IEEBAIREEREEBERNESHERRIN - REEET Y]
EREOEEAGREERERBSERE  BEEFBBTREFNRBEFEEN
[EESHTIENTRIE - (AEEFR 104 F 8 5 25 BMIL)
(FREEENECHRLK BERECTETEEHJTHEREDBABELFRIER) R
TEPHIE <)
N\~ EOZHEE
(—) EOER - hRRELLHE

1. RMABRAIEERIIBENTB% - UEBE - EFERTNEMNELNDEENT
HEECEGRERBIREBEDCHERK - WLESREF S INHFELDS » UOiKENT
EREERMR -

2. RMARBFHKREQORRE BN 8L - BEQRMEGF REEHNELSTBZREN
RELZMBEBUHINRSBEENS - BicBANEESHEZM/REBIRE R MEES
UARESEENLS - RIEAARBSHEZRMREMRE < IMBB SN REGBE(
B - BRAEARESIBEM/REMRECZTRBEUENRAUTEEBNRRTEE
T MBERMREMEATLZMBEUEANRSBEENS  FEEEATYRTEN * IS
BXREDED -

3. IV RIS BRI R M/REEQHB EH LHERTEXRE TR - BT
MNRRAKEXNEASH » IKIBENTEHREESERRE LGE - BREEFBREARR
HLFEHIREEDFBREN » HFEEQSENETELFEERENINEEZE
LERINERE  BRA/AN—EXBIRS -

(Z) BoBEEE

1. RESERNSZBREN » FEESHEUSHREBEINEEN CELQEN » BLEKED
LEAREMEXFRESEBAYNEZECETHERBX—EXH (RELQB ) &
BB MRS MEE(PBEBBIHFEDERSIEL -

2. BEERNET/\IRE-BREZIBT (BN (R) 2 1. il ) - KN TBRAEEEEN
MEEEVEELEE IR —5T18E » (KSIBEEH SR MR IFEEBERIEST
SEOBE -

3. BEARNB GRS —IEREZIBT (BN () 2 2. Pl ) » REESHIEAEEZECQBS
LIEBHEBER—ERE » IKENIREANNESIBEAEECEOER - WKKEETES
SRmMBBNIFEERBESEL

4. XEEEOER (SRBAETRIRRZED ) R NSBBAEESRMEENIFEE
BEcene—  SHIEENTENBENNSERAE - E0ERR /\FELTEE -

5. PEEOBRREELEOBRHFR @ AGKENTKEDHIEESREZMNREBERmMEES
(I EEBEBMEEECEONREE -

6. RMABRBRKELQRMESE( > BN IZECEZTHERBSRNEDRAHFESE -
SORAFEERBUZNZEECDSHEER  MIALETEE - ESERIRERE
BFELDSE - KSETIHERBRENE -

7. 66 1R | CEERER FEREF128— BB/ (U ) BEETRRRZZIEE

42



(=) BoBEBYIERIOI
1. MaIIHAMR
(1) BREEENZEREN - KIENTEERH/ARDELDRM/RBHKEELIENTH
HZAECERRERBR-EXHECEEXRENRNYELQEBE - BUE NIIBRL
—F > KBNS EELHETHESEREN - EREERERBLUELDARZRA
L BEIRR I BEBRRBIERDIVENELDBE -
A. BEOEZBEAELMEBEERRBLIEIENTREREZ D PEAFEDE B ER
065
B. REMEBEFMEESRZAT - BEMBIANEMHIFRBBRBEMEILRZS - BE
EXEERDEELUBERIIMDEENVECRESE -
(2) KEEEENRECLESIEEQBR  WERGVEDBERIBTY - EQBZEME
sTEEOERSHE+IEERENiITL -
2. #6{UoTN
AEZZRUSHR/EEDEER MR - KIEBENTBIETETREMBUZHEARZMRA
LEBERELBEEBERBNER (URRARANZRITRPRR ) SR - WHER
BIVBELBEPIFRELCER - EQHFIEE - BSREE - BEERAEMUBER - %

M AR EQBERIEPBEEOZMEEN MBS RGITC -
(1) 2mfHee 2 538

AEEREERRT - WHAMERREBE -
(L) BEOBHELRIIIBT

1. F—EXBEEMEENLEOEERBEIRECPER MRE R TEBR AR - BENIE
EMEEERIBERSTRNE+ CIRFUWBREUFPETEMRLAET - (KBRS RICE
ESMERGEFFIEELER  WEEBVEDEE -

2. KENIREESiHAE MIESL—  TIEEESMES @ KIEATSLIRITEE
OIERS » IEEBVEDBERSEEIMEE NS
(1) REFMEB R SRR ZPT « IEERMBXNNEDBIERFBREMELLLRS
(2) BEERRIEDE
(3) HERRZZ R :
(4) BRIENZEOE KRNV ELBEHILFHRIESS

3. AEERBNRMABCQBEIMESEESRS  SHEENIKEESHREDEZM
BIERRHER - TBEERERBUEESLR2EREERERMERTEMEN - BF
BT NIRE » WERATIEBERERILES » THERE :
(1) ERERUKEESEETENRER CBANEREBRIR - MSBEAEEZCEE

REWHE -
(2) RicVELQBEEMERU=TBEEXERIR : RWHIEBERSREIZEFREIRI
TOEEFERR -

3) EBREEABRIEEERBIETEERE -

(4) BIREBENSBEIERPEEBEBEDZT -

(5) EZERHERETREVBIERBNT BN ERMRSE - AEMRBIFFEAEBIR
EEmss -

(6) EERETREMBIBEEELETEERR R ABRESEIUERERHE
ERMBREL TR

(7\) BEORBEIBH
SMABBEOB LN (51 ) KB - SREEFETEEDBRASH (BSA5H) & BR

43



PREOWENERATHRED HE - RSO PERRRTANELI - 5
PUESEEOEBON (SREEEDESD ) JEERENIERDESOMEITE
A HREEZHER5EEN - BNSHERRED (TR - BTG -

N EMARENREE

(—) R ABBEENAT

1. R ABKEERNREMIZEMTE R MREMRE L R METE MR :
(1) FIEREI E D IKBKIE °
(2) WD BCHE (EFRPBRTESSHBRIRMEEN R M ABS B TERTRIN G D E

)

(3) RMABHETOREE -
(4) BEIADRETRNRE I EMEF -
2. ZMABRICEBNTNEGIRERBEXIGEA  HRRABEFTENSHEFTSE @ WS

REXTNIIER] -

(1) BERNEHESTAED - IKIEBNIHEZIRERBBWINTAE -
(2) AEECEINARRES -
(3) BN RAEEZ I HIEZ SN EMZRZ IR RS
3. RMAGHBNEENIREEREWBEITEKESERNREREIES -
4. BRBRIATDESSTEENSZEREN » LA NBHMEBAEIE -
(D) 2R A AEEEEACBEERHSE - fiBIYHOIN

MER /7T

=] B

g iz

IBE

(1) KBNS RMIRIEAEESSIBRIRREENFEEBES
FBOLZ— 7N (1.6%) LK - ZBERETEE - NESHBERmE
BIEENT R - HEZRRE—BEXEKRIEFTRNE
—HRECIEEOMATRS A BERRERFENEHEEEE
BAEENIIBESERBNIRX -

(2) KIBNSZERMEECEBEZARESPRENES » WEHTT
FEZREEBSREBELENGME EXRERB) - HRIGZE
EREEEBEBEZTEBRETAFENER  INRFEIER
ZREHEEEREEENMIREThIEETHFENEES
IR\ SREZZPE @ RHPTNEGEIEE 2 — S NEBRET
SEEZRFERESP -

ERRERBCBMRIEFAETSSIBRENZREB P EERBER
FBRLO - 271 (0.26%) LXK - BIEENTZEHREEE - N
SIBRMEBNICEEZREBBIRI - LZARR—EBEXEHKIR
BEERMNE_TIRE _IBENRTENE T BEXRRERFEBNEN
T8 WBAEEMIUHESERBN IR - BEEREBBIERM -
BEEYENZTREWEINIEA - REALERREH -

BRTIES

AEEPBETIES (SEBETES ) RSN EBRITEBL 3% °

SE0EH

SEoRES AR En S e PEEBE D2 —
SR FEHBEBNASERE - 2ESTTEOBMARE -

IR ZEOEA

SR AFEAEERARTEE ()& ' BSUUEEEDBEL 0.3%
RAERRZELDER » WRALEEEE -

44



SO FEE (1) BEEBNTPHEE - BNFHEE -

(2) EEEIRERBIIES - KSEZIHERBRENE -
SRERAZBEER | IFSFEESH @ BIGBXNBEHEE B85 °

HtERA (&) BREKEEENREERAEEMEEICBBE - REFEBEFE
BERARDBER | AEERESUT—URE - BB RSRE
RER - FEANIFFDRER ~ BRI ABLEETNIESESR
SREZFRERMNENREERAREEERT  IRERRERGN -

& - HtEHA

(1) IKEERNREERPIEENEEICBEHE - REFEEFERNIRVEER :
BREERNRRBHNEBERERNIRZARIIER - BRBAEKE  B5R5
PTRBIN S EMEBAFE = AP ERREEREMBSRETELRNZE
% BREBESFEPRESE  PREJLE - REMEEIMEBREZ SRS -
EME - RIOBERRBGERR - —RBARAFHBIRARIENREEEE
HSHBITECER :

(2) AEER/UIT—URE - BEEUBRSRZREAR

(3) IKIEERME+TVRRERIBIVIKIELATHESREMBHM

4) AEER BN ABLDBEINEGBE SRS » BiEASKBREIESRISET
L MEQEMBBIERBPER AR - REE - TRELEEZRERBRMW
BAEERRENRSHERIEEHANEAMEEER ¢

(6) FRICENTNEEREMBEUSVNARBERBEANIIRIN  HAMEAEERIUS
SR EHIE BN Y NEGREMBPIRINEL LIFFR LB RRICEBNTHEE
REBBRILATEECER » RBE=ABES :

(6) TN TAEERERBENRTRNARBEREEANIERN BN REER
EENETREEBR/RE - B0 - WEAEZRBPERRNVEAETEE » HiE
I ANRIFERENIFRER L2 FBKPNBE L —ER ( BREBRRRENME ) » KBS
= ABESE > WEENTGKEFTERNE T _IRETIBRE - NEZREWBIKIE
EERNE+=IFEMNE - B+_BRET-IERTAREECER (BIGEBRRIE
618 ) » REBHOEBEABES ¢

(7) BRZDASZMELER » BIKEATNEESHNVCENTBEDS » MR -

(8) AEZBERMEC—UER : BREFERNB_TIHRE—IESE (11 ) RISHIR
IR ER - BIKIERTEE -

9) AEERBECIERER @ REIESREASOEEUSSMESEPEERE
WD Ec (1ERFBRRESSIBRISRMEEIICRB/ABSEWm DI ) HEA
NRIBE » BRSBESTESUBEERB LA DEFIESREIMIEEN
BEREECSERER - URBRSBASHESENUMEECERARER - BEHE
SMEENIm ARIE -

(=) R ABBEEERIBERESTE -« #ifR5T

AEEU T RESHEARBAEE A ARRPBSRFEBR IR BEMERESEREMEZ
BISER3 - B—RMERBAES| - RUWBNEAEETMERERES IMNBET - BEIER
FOES BRI REREIEMIEN » REANEREKBLUEFRE - ERREFEEIRE
A BETERREANEZTTREL BERIEADENIEE - TR KEXTER - FEE
ENIREBEA  IREMESEENRRBIPPIIZELGA » 3 FHREARKRE
AEEMECBENEZEENEQREARBBERMGRES - ARTORBRERIL -

1. REABBEAEEZMRET

45



(1) REABBLIEEZRRENTR  BISREE -
(2) PRERMBEER » BINEIER -
2. R NBENPFEOFEEZmMRER

(1) RMABZEXPFELDEZMRE AE - BINFTER - BREAURKDPEREDE
BRI NIFEPERBENEEEEFREMUAEXTNIEAIHNELT - ZPSE
STAHEAPSERSIBEEAREE -

(2) XM ADERMRER > RN 0.1% B5RZ5M - B2 ABPFEQHEZ MK -
R MBEWNOEHIANBEER  FFEESRSEE - HARINESRZZR -

(3) BEZMREBRER - BINEDTER -

3. AEERENRSREMEE TN EREANNIBEUSI IS

BASKREMEEDMNERERESRERINSIERE - BEARO -

4. XEZBE D ECH R ELF

2R A NARPERBRABEZEA - EBAERER R EBRMATERBEAE

BREME » BHAZBAIGSHSIREERR - KB AURPEREIRNIENSE - H

BAEREI R R ERKBREKREIESNZEMESREMBEPIRE ST - PR

RIS E - €A EERMATSER D RIRIIEtMESRITSRENBNNG / KB

BATSIRIRE PRI » RMALBMKPTSRE - IISEARBIREIR S EREXEE

e N\ REIRIRAISEREREMEPTERRITSEARNB STE - PHRREMSE -

(0) RmABEZEHESE

. BREEH

BMIEE—8  KENIYFEEREMBRIEFIETZDATH  BEERNSHE

SRS EESMEDS » NMIULR -

(1) ZEESERNE - BETENZ I ENLENTIRBRELESEHSHAEDRES

T2 IISEESES » AR -

(2) BBIBNTE -

(3) BRERREMES -

(4) #RILIEFEERHB -

(5) IKIEBNIHEEREBBRINITIE -

(6) EABBAEEREBEESINFESTEHBRRZIES DI REE -

(7) EtUES - EERNBENEEESE SIS °

2. BRIER

(1) HOER ~ DB ISERNRE > BBRBMABHRB S ERER - BIEIERTEH
RMAZE o IKEBENTFEFIINRSER - BETRERBISRA - ETREHWBLR
BEHARBRHE  KEEENRETBR R ABITSH I ERNARSHEE - B
EEZRELABHL - RBMANSLEEMNBREFZERIED  EO0EESTHHEM
R BT SRR®ASE -

(2) XM ABITSRRMATE @ RIEEERERMERE —FUL  BEMKRESMES
UHSROUEFAERERTENRRBEUMAS O I=U LR A - BIURE
SHEAEBRETERESHES N CFIES @ FlRmA » (RIBEIBITEBET
MEBURMERE —FLUL - BEMREZRAEHEEUHSRIEIERIEEZCH
TENZRUSRESBUIRAS D=L LE2Z®A -

Q)R AZHBUSEIRELFHINEH - TR ABZEUSEHIEHS » RMAL
LRRRE  BERRARIRBABZSHBNESEXNG (SRRR ) REN - I
KRBEFRBIVNEE » RBNFER » UESFWNREEESIEEIEERT °

46



3. RZEDT
TMABZLRE B ESMMEENRI _De—ULRmALRE » THiEEFEZmA
RIRERH _De—HULEBERITE - BIAZRSEREESCRAUZMES ST
Z - IR ASHEZRLZ MBS R ABRBEFBILITHERAE  BRTMAEBEL
R BREEBRREFTENZBESIESB R _ Do —ULZMmADLR » WS
BRMALTRERY _D2—ULEAEITZ - NIISBENMERZMABEUGNNED
Ve -
(1) BRKIBNTNETRERE -
(2) #RIESFEERHA -
Q) EBAEZRESE -

4. ZRIMASEREK [BEREEFTETIMAZEHEL) IREPE -

+ - BEERERAIRE
(— ) HEDRBFREGTEENREBBELEFANS ¢
1. RMARBKEERAYNEFRERBEXGEN - BHRRBEERNSEHEST X - WS
REXTNIUERL
(1) BTN EHEST AR - IKIEBNTVELIAERBENNTIAE -
(2) AEEREINARRES -
(3) BN Y RAEE I IEZ SN EMZR R IR RS
2. KNIV EERERBBENZBASIEUT
(1) BERMZECEIE - BEESHEHSRACERBEAXES - §NEANZ@EA
MRS
2) AEZWE DI FIE (ZRBENPRTESHERRIZMESE I 2RMMA ) -
3) BN IHEEREWBEFIR -
(4) BEERM IR IR 2 RIZSIA -
(5) BEAEENHYENDKREERIETCRSE °
(6) BRZMABZH L BEBRRREAS
(7) Bk BREES - EEBIER « BERNRENERNT - EREWBRRESR
AZmMmALSEIE
3. KNI NEEZREMWBRAS FIHUT ¢
(1) BIBRRELSIR °
(2) BEXHASH—EXEOTETSRUSHEB SR MEBNHPEERBIE -
() BBRMEEREEFRZFTRILE - EEREHES - LSEFWELDRZ AT
ERRZER BB °
(4) BRAMEEFEITARNER  DWREEEHEEBERLAF - 81
BEEHBEEZNEBRSERPEEBBEBD . —ZENES  EBMROERFE
EBELHF -
(6) AEEEEFRIESTEELESSE -
(6) KNI HNEEREBBLIEXMATTHESES -
(7) A EELFERFFEMHRS -
(8) B ESFTERMBTIUIRE—IBSE (71 ) RPTEIFARIBILMAREIRIESS (= ) FRIRE]
RELLFIRGICIES - RIFIKBIIGRE °
(9) EKBRIES - £BZER « EERARENEIENT - BEEREMBAREL
SZEE -

47



(10) EEXREASEIE (WEZT B BEES a5 BHE0m - RIBERARE -

i - YENEOREZZES) -

4. HERECHAS :

() AETSBRASHESENSHHPEEBERRSFEHNEE SR  BRFEEEE
REZMANBSRBEA - RETERINSBAZMEES I S5T128 - NEFHEZ M
KBS D » BIKEEERNE_HEE _BENMRTHERI SR - I HEST
BZMEBNUSHETE -

) IBNIESEXEBUEESBK NI ANGTEAREZPEEREE - BEXH2E
LPEEBBSTE » BRR—EXHTM °
A DIAEZTEREHERSETSHELER (5T ) NEIZBEZTMEBN IFHE

TREIREFERNE _HEE_BENFRERER/NEREHSHEBEICHEE
28 STERI—SXHTESREESTREERE -

B. st ESHRASHMIES (N LT EEBEBOREESTHEBEIMZRNTREEREE
2R - SETEBREMR S BB - IKEHRLEAIINEETE @ BEtAZHEER
MEBNEBRPNERGEMRER  SHSBUSZMMESBIREHRGEHE
WRIRTFPEERIE -

C. IS BESTHIESB (I PEERE ' DolRUS B MIES M ITAENZMIE
Bg SEIBPUIMESBNCBEIFEEREB - BIREEENE _HFE_
IBEIFRERE - SESZBUZMESN BRI BEIIPEEREIE -

D. ZPAZMEBNFEEREIE » REFKEERNE_TEE_BEINFRERE » 81
DIEEASBRINGH ERPEERBE -

Q) AEZPEEEE  BEBHATR—MARSHRAGTEL - BET TIRE :

A DERBCEE : BIKAEASHRE]  IiKTESRELRY [BHREGTE
TEEBEIERE) WE  XAETFEHEALIER  BIBRBRATIEL
BESTE K TRBALIERIERA . PHELC - XESIREERRIERAGFBFRLAND
FMREEC (MiEx_) & [MyExPO) -

B. BNEECBIRIERENRHEE : FAETRECENEGEBHRKSIEEDE
RESE CF+— RN EIC BRERTEFEEREE -

a. TS EERE : IETEHIWRE SR ZPTINESEE F R RITIEES

b. BINMES : IKFBLASTEBE BB (Bloomberg) ~ 84T (Refinitiv) ATt 2 a1—
EZEHETE B (Indicative Price) ISRt BE BRI —2XBILRKN T SRE -
W B SAEERSES - BILIEZEESA (Bloomberg) ~ % (Refinitiv) BTIRE 2
BAETEIBHS (Indicative Price) 2% °

c ARBEIB2hBAMES : IKEUSFEEPEZRIGEBPI ~ ICE Data
Services FTIR I 2RI —& £ HETEBM (Indicative Price) J15T 25t &EHAT—&
FHIERBW A BRE - W0 CMERAFERSE - AIIPEEZHGEDPID - ICE
Data Services PR ST ETE (BN (Indicative Price) 7% -

d. THEREGETESZMES ETZWRE EERID RESM: LHELES
KRSt EBEIBEN (Bloomberg) ~ EES4F (Refinitiv) FTiRE <RI —2%HE S
RGP ~ BB ERRNEENBITRRCRIBEREBIERE : REHEES -
PEtEBZ MBS ANLRES LIS CHENEPEEBEBRE -

e. HBYRRS - ABRBRBHRREANHSBERBARMAFERIZ : K18

48



NIFRER—SEKBABEZETNEIEN T CHEMBUSFEBIRHA A TE

f. 2EK:8 : LESIEHEXRFKRNIWEI S EBREINEGE —RERBSEPIRS
MBEABFTAEFREMRINBERRE - FEISRREIMETCE—RER
BER58  EEAIREBR —SEE < HABZE S RECA T EBRIIEENT
BREMBISRMBRHAATERRRE -

0. BINEZS BB | EPREMBERS5E  UStBEEEPRSMBERAIHI
CEBRNNEBERRE : FEDPRSMBERSE @ URZEHFAEH BB
e 5 BRIt BITHB RN BRI B < BRANB AT HMBRELST BT
SRBERE B8 AKHEENWMERNEEMBECHERSMBRETE
BRBOBEBERRE  ESIBENABWERX  ZRENESH) - (EtEENE
M GRERRE - E5TEBEBENETNSZEBERSHIR R RHIEER
b5 SLRMEEBOIETEL °

C.AEEZFEERBBSEBRIEIELT » K [ BXREEFTELTFEERBEBER
UEBIRERRERBIBIFRIDE ) PHEC - ZIFERWABFRAILERBE2 (MY
;=] o

(4) AEEZEEBNERENNEE - ILFEERBEAUNE (SEEPEEEEBIEST

ERNESHERDEBEIFEBRE ) - BLIEIEBEBZ (Refinitiv) 2RI —E%H

NEWRERRPSTELKER - WSIEOEEEEESEIS (Refinitiv) HEWRERE -

RILIZBE1BEA (Bloomberg) NEMBBIFRNMEN < EABMRE I —EXH

NENBEZREZN L - WIIBERISATLE R - BILIS S (Refinitiv) NEZBEA

(Bloomberg) < SRITUERERBEE - BEZREVBHEBNZTREWBRAER > B

PERLAB FRE T ERRZE -

(5) BEFBZE S HEFHA -

EECENQERESRECTECIMTEREE » WREEANRFHKIH  HEEE

BEERBSREETETEEBEISIBRES BRI EARMRA BB IEH » I

& T BINR TR FRZ

A BENFHERIFGET - FTBEANSRBHESEBERRIESRITARENIIBRSEC—
a. REZHEIERS
b. REBIHENRZTIZRER -

c. REMBIFRPIRBEIERS

d. ABRBEMRZEH

e. EEBEBARBOELT PIE—ELARREZNJIEHEFERIZIBE -

f. HESHSHESHERNMBBREARRATER -

B. #MBIKIBRIOE ik [BSRECTEETEEBEISIERE] ZRE  HELI
RZ - AEBBEARES - MBZEREERRAEEZ BN LD (B)RE &
=~ L (8) REEERSHEERERN - SUEEKENIRELN—SEHBEEZE
SUCENDCHAMBIUSERBRACATBRERAE - YEEBFEZET KA
BT SXHBATIEHNBER SN TER - AFENARSERZBERSRT
SHNREE - TEBRMIEREXRE EBEXRNDERAEEAEEZES
FEHB ISR BRREEEET LB BES L FBRMRONER » E1T
BRIBEBES T EBHER  BRIFER/EIELATNITHEBIESBIKIR - AIL
FBERLUBEERPMECT BRER - (N EREEZEERS - AHERBEN

ot

49



REACENRERZRBREEEERCIES @ IKIBNTGRAREX AV ERSH
WERE < HZERITEMEE -
(6) #W ESG :
RHIRIE - 2R AT ( TESG) ) MMASZBHIREESTEES ( MEGEET ) RE
REMREHN—IZD °
AN ESG EXREDMRIRERRBIEZEPRAEMINN ESC BRREZE - (FRERE
RN —IZD » EESKIBASKIGHBRLEBRERNIRE - A8 R eIERRE18E
EEETURERENEENHFTZRITAPTTRNTE - ESKIBABTMEDERY
RETEEZSHSEAEE DT - LD EEEEEETHRBTARESHENF
EAEE - ZFHMOUBTIFRIRTE » HHECTEETUREEEREBST SIS
AREEFENRBITAES  MEBBETESNYEEENARENRTEZIHXER
RIEEFENBITARNES -
15802 » #\ ESG I AN SEETREBR - SRS ERANITENAT - IR
T EEETHORESHE - SEETIIFRERIIFSERENATNRE » N
SR ERE ESC BRZNEEEZRESBMKRET -
LN - BRI ESG RIERIBEEM » iIFFTB ESG ARPDEREBHERE - &
ERRINETETER - SiTETINA ESG BURR G650 ETETNR B EH
BRDHESG EFA - £ ESG ERBITHERESTINITEZEERBD » #MAA ESG
TARKERBESTETESIEA 12 ESC ERETIHENESFHTY -
() BRABEZEZAT  ASREUSOEA
1,850 : KM ABBELCEH BAMIUEFT 2 - HIEEBARAZTBIREA » BEZmA
ARE ' BUEBE - ETHHIHEMETBREAOINR/L - m AL - BE - SFEHFIY
HhEFB@h N WEE B » M ARROKIBNINEHBNIBRENBESFSS S
BIEIBNTBEAKETLRZNREARER » LR EESRADBHASH ML - BE -
EFHHNEMEFBEOIVEREMERE °
2. N5 IBEEPELUHIERDERRIE—EEHBERE - NBWERBEXIMLABEA
RIS ~ AEASHRIG 0 NEMKEESIMEEZANINVAS « (KIENTINETREBIELT
RBENASIHNAT -
(1) REZROERBSRZZMRIDERATLRHEERAMIGAS FIISIE :
A AEEHIEST2/ABREE -
B. REEZ X FERNFFEIIFRS °
C. BN FEUHBRS -
(2) REEZREFERAEBMBIGNS TIISIE -
A. SEEZNIEE2SIE -
B. AEEW I Dl SIE -
C.iIBNTNETREMIBE BB -
D. S5ER MR IERRIEECFRIESIR o
E. BEAESHEGRMENRR EERIBHBRSBIR -
BHZMABEZBREZIIBRIREANDS -
BEEHNSH—E XA AR TSR NESNESZMESN I FEEEE -
BBAMETREEXENZFRILA - EEREES tSBS5WELRZ2eh
BERRZZBRFZIBI -
. BEAMESRNERITAENZEE SMROEZFEEEEBLLAF BN

I o m

50



HEEHEE SN LETFEEBBED L —ZENER - SBRAET
FPEEBEBZLLAIFE -
J. AETEERWESTEEDERSEIE -
K SIBEN TN E TR EMEES XTI ESE -
L. S$EEFERNEHIURE—IESE (7N ) RPTEI2FRIBHEMARZBIKIESE (= ) R
SIRELLAIRFHICIBES » RIFIRIBHIERE -
MAEEEBERENS » REMKERZES TEB BT - BEZNRTEIIED
g - EEREWBAREASZEIE °
N. EMMEXBASEIE (WEEHHEEEBESNBHEHEER  RPFEER
2 - B - LEFWOERERIES) -
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IBNGHEEZ (8L )BXRITR D BE/LQ T 28] TAIWAN LOCAL SERVICE
AGREEMENT ( ZERFERH ) ZTELY (682 ) BXRITRODBELAIWIEBSRE
GEERTPEEBECERRORBRIEFR (BIGESTEENE - B PESIERES
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+— - ESERNRR
(— ) REIBE
1. BERROEE R BB SR EETTETPEERLRRE

M4F6 3308
T %8 b &
BEEEBHE BErmMEE8 CIELI=EnD (%)

RE CPEY $ 1,131.299 38.74
&8 748.975 25.67

IVEt $ 1,880.274 64.41

&R EMETEUmEE RERREES 243.588 8.36
(31T ) ME3E 210.409 7.22

&8 103.030 3.54

Bx 47.129 1.61

FTD032 41.255 1.41

ENE 37.650 1.28

[E3EE 33.351 1.14

R EBFEHET 28.350 0.98

ES{E 27.117 0.92

G 26.176 0.90

Enfe 24.909 0.85

ZREN 21.969 0.75

BAFED 17.399 0.59

FFERE 10.188 0.35

b SpNuE 7.625 0.26

CPEY 5.941 0.20

=0 5.608 0.19

IVEt $ 891.694 30.55

HE - -
HAthEE - -
FERIR 25 - =
MR S - —
RITHER 114.522 3.92
HWEE (FREER) 32.640 1.12
G5t ((PEEMRR) $ 2,919.130 100.00
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2. BRPEE RV ERSREEEEERERZ I
114F 683308

RERE RE
RE SKRME (IEF X

B E B M ez (FR) (¥E%T) B88xT) (%)

ZIJIN MINING GROUP CO PEY 720.700 81.00 58.564 2.01
LTD- CC

KWEICHOW MOUTAI COLTD & 8.700 5,872.00 51.084 1.75
A SHARES

FUYAO GROUP GLASS PR 141.400 238.00 33.592 1.15
INDUSTR- CC

CHINAYANGTZE POWER CO O[E 518.966 126.00 65.181 2.23
LTD CC

ANGEL YEAST CO LTD- CC PEY 200.800 147.00 29.429 1.01

SHANGHAI BAOSIGHT PER 812.861 40.00 32.878 1.13
SOFTWARE CO LTD - B

CONTEMPORARY AMPEREX O 83.800 1,051.00 88.077 3.02
TECHN SZHK

LXJM PR 202.374 145.00 29.255 1.00

PING AN INSURANCE GROUP T[] 210.510 231.00 48.653 1.67
COASHS

MIDEA GROUP CO LTD-A PEY 165.171 301.00 49.679 1.70

CHINA MERCHANTS BANK CO & 646.142 191.00 123.683 4.24
LTD A SHS

CITIC SECURITIESCOLTDA OE 372.265 115.00 42.833 1.47
SHARE

WEICHAI POWER CO LTD PR 502.999 64.00 32.238 1.10

KWEICHOW MOUTAI COLTD @& 6.311 5,874.00 37.069 1.27
CcC

PETROCHINACOLTDHSHS &8 2,190.000 26.00 56.211 1.93

ASMPT LIMITED B8 159.500 219.00 34.904 1.20

ALIBABA GROUP HOLDING LTD &/ 118.200 418.00 49351 1.69

TENCENT HLDGS LTD 58 29.700 1,913.00 56.807 1.95

NETEASE INC &8 61.900 802.00 49.665 1.70

INDUSTRIAL AND COMM BANK &8 2,819.000 24.00 66.675 2.28
OF CHINAH SHS

ZHUZHOU CRRC TIMES B8 256.100 120.00 30.773 1.05
ELECTRIC

CHINA CONSTRUCTION BANK &% 2,567.000 30.00 77.308 2.65

H SHS
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ENN ENERGY HOLDINGS LTD &3 141.800 238.00  33.808 1.16
g REEREFHESETFIE 1% UL

2 REDWIEBSMEEEO R (RECESMBIBRRZMBERIET » E5BE5MES
B THIZBERIZDR )
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BROEERTEEFRESTEE  PRBEARBEHE

BB (BiI:TT)

EEEE)

BERPEE BT EEFRESTEE  BRBAETE
BB (I : 7T)

2. R+ FESTEGZMESE NI DB 2 T8 ¢

(1) AESREUF MBS RES NG EHARSTEE - FFDE -

) AEERR BB BRBSHEEN T NRNEBEEBAIRAIEEHIIERE
miNTB% > SRR DB e - BB RKEFERNE+RIRENIERTE
2 BEETWE DR - I TEE2WE D BT ¢

BicREHESMSEHEZ MIEEN] (&8N : v/ B mIEE(] )

F E [104 FE(105 FE[106 FE(107 FE[108 FE[109 FE[110 TE[111 FE (112 F[113 &F
WA o B2
o s
BRREAREESSHBSZ RN (81 : ARYS / B2 mREE(] )

F E (104 FE(105 FE[106 FE(107 FE[108 FE[109 FE[110 TE[111 F (112 F[113 &F
WA D B2
2 B2
B RIS Ts BRI (81 : =70/ BRI )

F E (104 FE(105 FE[106 FE(107 FE[{108 FE[109 F[110 T [111 F (112 F[113 &F
WD B
2 B2

0.072 | 0.334 | 0.436 | 0.468 | 0.459 | 0.462 | 0.485 | 0.409 | 0.374 | 0.363

0.10910.437 | 0.611 | 0.67 [0.563 | 0.7510.952|0.592 | 0.156 | 0.144

NA NA [0.070(0.402| 0.39 | 0.408|0.444 | 0.362 [ 0.325 | 0.31
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3. RITHFESFEAERFEEBBFERIME -
RIGAFEBEHEZ MIEEE IR

& E 104 ZE|105 FE|106 ZE|107 TE|108 ZE|109 ZFE|110 | 111 TE|112 | 113 &F

R % NA |[-4.75(30.87|-13.74] 18.66 | 12.11 | -5.07 [-13.40| -8.29 | 16.83

5 MRBUBKTIR 104 EE8 B 25 8 » ZFEXRm—F
B REH =M EHB R IMESE (IR ER

£ & |104 ZE[105 FE|106 ZE[107 E|108 (109 TE|110 [ 111 T | 112 FE (113 F

IRBHZR % NA |-4.71 [30.87 |-13.75|18.65 | 12.04 | -5.07 |-13.39| -8.33 | 16.68

5t MRBUBKTIR 104 EE8 B 25 8 » ZEFEXRm—F
RGN RIESHEZMES NI HRBIZ

F E 104 FE|105 F|106 FE|107 F£|108 FE|109 F|110 T | 111 T |112 FE|113 &F

B % NA | 0.85 [36.50|-11.20]22.60 | 16.87 | -1.82 [-17.00] -8.85 | 11.42

5t : fRBIANTINR 104 £ 8 B 25 H » ZFEFRm—F
B RE A REEHES MIEE IR AN

& E 104 ZE|105 FE|106 TE|107 TE|108 ZE|109 | 110 | 111 T |112 | 113 &F

B % NA | 0.86 [36.12(-11.22|22.65| 16.56 | -1.88 [-16.98| -8.80 | 11.37

5t ¢ fRBUBKIIIS 104 F 8 B 25 5 » ZERm—F
REcBEETTEHER mMIEEE I ARENEK

F E 104 ZE|105 FE|106 ZE|107 TE|108 ZE|109 TE|110 | 111 TE|112 FE|113 &F

IRBHZR % NA | NA | NA |-14.67|21.16|16.64 | -3.20 |-18.45| -7.27 | 12.80

=t RBIBKIIFR 106 EE10 B 11 B » &R m—E

4. NRRBENENHI—ZLL » AEETFEEBEBERI=EBR -8B -—%& - =F - A% -
+EREEENIIERE 2 RETRENX
RIGAFTEWSTB S MBS RETIRAZR

B B | =68 | XEB | —&F =F hiF & | BIES (5)

RBHNR % | -5.44% | -2.24% | 2.81% | -1.76% | 1.04% NA 32.09%

(5F) MRBIANIIE (104 T 8 B 25 H ) BEEERIHHIHIL -

R SR ER B MBS RETIRENE

B 8 [ =B8 | 88 | —&F = hiF T | BIIES (5)

IR % | -5.47% | -2.27% | 2.73% | -1.94% | 0.83% NA 31.76%

(5F) MMBIANIIE (104 T 8 B 25 H ) BEEERIHAIHLL -

KIS A\ REBSHES MBS I RSTRHE

B 8 | =B8 | \88 | —&F = hi T | BIIES (5)

WENX % | 0.78% | 2.95% | 6.90% | -3.45% | 1.81% NA 62.19%

(55)MRBIANTIE (104 £ 8 B 25 B ) BEEERBEABILL -

REcSEARESHBR MM RETIREM =R

B 8 | =B8 | \88 | —&F =0 he +H | IIES ()

IREIER % | 0.77% | 2.94% | 6.88% | -3.44% | 1.52% NA 61.61%

(51 MRBIAKNIIE (104 F£8 B 25 8 ) REEERIBPHHL -
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RBERAETSHER MBI RSTRBR

B B | =6@8 | /@B | & =& AT +F |BRIIES ()
IR % | 1.71% | 4.38% | 9.35% | 0.81% | 3.80% NA 10.20%
(5%) HRBUBKIIE (106 F£ 10 B 11 B ) EEZERBEHEIE -
(= ) BRIOFESFEEETCERXR
T E 109 F 1105 M & 125 135
BERAXR 2.20% 2.14% 2.20% 2.19% 2.28%

E
ERXR: BUGESREGTKENECETRBECER (U : R EBEMA—FIBE -5 :

ZERVICER—ICIEE - REE - REERAMERS ) SVIRTFEEBEILLE -
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16 AT AR/ I/ L S0

& = i Bk § > A or ek B RA TSI

4 & i % 1I13%12R31E 1124128318 1134I12A31a _ 1124124313 1134127318 1122124318

LA E

+a
CONTEMPORARY AMPEREX TECIN SZIIK $ 99,553,327 § - sEl - 3.14 -
LXI4 52, 113,016 - ikl = 1. 64 -
INDUSTRIAL AND COMM BANK OF CIIINA 01 SHS 51, 525, 061 = sl - 1.63 3
WEICHAL POWER CO LTD 48, 914, 112 # 0.01 - 1.23 =
ALIBABA GROUP HOLDING LTD a0, 310, 834 @ S5 - 1.15 =
NART TECHNOLOGY DEVELOPMEN - A SIRS 35,345,012 - | - 1.12 -
ZOOMLION HEAVY IND SCIENCE&TECH CO LTD-II 28, 309, 621 - 0.07 0. 90 -
FU JIAN ANJOY [OODS €O LTD CC 27,874, 318 - 0.03 - 0,88 o
BYD ELECTRONIC €O LTD 24, 049, 929 - 0.01 0.76 =
ZIEJIANG EXPRESSWAY CO LTD I 23, 264, 687 0.05 0,73 -
AUTONOME INC-CLASS A 20, 219, 137 - 0,02 0. 64 -
HUAMING POWER CQUIPEMENT C-A 17,958, 274 - 0.02 0,57 -
POSTAL SAVINGS BANK OF CHI-A €C 16,344, 310 - el 0,52
LUXSIARE PRECISION INDUSTR-A 13,329, 143 - il 0. 42 -
WEICHAT POYER CO LTD A SIS 12,511, 076 - S| 0.39 -
ZT0 LXPRESS CAYMAN INC 12, 203, 575 2 il - 0.39 -
POSTAL SAVINGS BANK OF CUI-1I 11,328,478 : il - 0. 36 -
Z1JIN MINING GROUP CO LTD A SIS 9, 562, 934 = sl - 0.30 -
HUAMING PONER EQUIPEMENT C-A 9, 549, 782 = 0.03 = 0.30 -
BAOSIAN TRON AND STEEL €O LTD A SIS 9, 439, 422 a ik - 0.30 -
POSTAL SAYINGS BANK OF CHI-A 6,378,595 - sl 0.20 -
CIHINA MERCHANTS BANK €O LTD A SUS 120, 403, 845 84, 380, 707 | 1] 3.80 2,49
CIIINA YANGTZE POWER 0O LTD CC 75, 088, 585 85,210, 044 sl 1] 2.37 2.51
CHINA CONSTRUCTION DANK 11 SIS 50, 954, 814 56, 441, 934 szl 1] 1.89 1.66
WIDEA GROUP CO LTD-A 59, 086, 430 43,314,912 il 1] 1.86 1.28
ZLIIN MINING GROUP CO LTD- CC 56, 777, 285 44, 646, 676 1l it 1.79 1.32
KHEICHOW MOUTAT €O LTD CC 52. 483, 863 162, 481, 805 sl i1 1. 66 4.79
PING AN INSURANCE GROUP CO A SIS 49, 786, 063 38, 786, 232 il il 1.57 114
CITIC SECURITIES CO LTD A SIIARE 49, 079, 520 37,979, 657 £l 1 1.55 1.12
ENN ENERGY IOLDINGS LTD 47, 383, 566 13, 374, 880 0,02 0.01 1.50 0.39
NETEASE INC 47,318, 352 19, 589, 490 1t] 1l 1.49 0. 58
SIANGHAT BAOSIGHT SOPTWARE CO LTD - B 45, 302, 587 41,317,123 0.12 0.11 1.43 1.22
CIINA PETROLEUM & CIIEMICAL CORP-II 44,516, 074 41, 306, 131 0.01 0.01 1.40 1.22
PETROCHINA CO LTD Il SHiS 44,152,314 28, 107, 378 0.01 0.01 1.39 0. 83
CIINA RESOURCES GAS GROUP LTD 44,000, 921 17, 854, 111 0.01 0.01 1.39 0.53
TENCENT [ILDGS LTD 43,299, 179 41,831, 090 13| t] 1.37 1.93
FOCUS MEDIA INFORMATION TECINOLOGY €O LT 42,599, 448 40, 688, 547 0.01 0.01 1.34 1.20
ZIUZIIOU CRRC TIMES ELECTRIC 41, 755, 500 21,889, 501 0. 06 0.05 1.32 0. 64
FUYAO GROUP GLASS INDUSTR- CC 39, 406, 161 37, 036, 208 0.01 0.01 1.24 1.09
PING AN INSURAXCE GROUP CO CC 38, 907, 147 21,179, 161 1] sl 1.23 0.62
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Bin: MaeRT
& E AT AR/ WA AN
F R g F ek 16 B ol
% % % % 1134124318 11245128318 11341274319 _ 1125128318 1134128318 1124129318
L
FOXCONN INDUSTRIAL INTERNET CO CC 37,438,791 § 23, 623, T44 1] 1 1.18 0. 70
CHINA PACIFIC INSURANCE GR €D LTD Il SIS 35, 526, 753 44, 461, 977 0.0l 0.03 .12 1.31
INNER MONGOLTA YILI INDUSTRIAL GROUP - A 31,831,274 57, 958, 585 it 0.01 1.00 1.71
LENOVO GROUP LTD 31,654, 974 46,532, 225 0.01 0.01 1.00 1.08
FOXCONN TNDUSTRTAL INTERNET CO 29,823, 077 13, 328, 825 3| ] 0.94 0.39
SHENZIIOU INTERNATIONAL GROUP 28,001, 673 20, 144, 073 0.01 0.01 0.88 0. 86
CHINA STATE CONSTRUCTION - CC 27, 364, 794 18, 181, 863 ¢kl 1] 0. 86 0.54
JIANGSU NENGLI IYDRAULIC C CC 27,414, 065 = 0,01 - 0,86
MIDEA GROUP €O LTD SZIK 21, 440, 449 19, 646, 231 tt] 3| 0,68 0. 58
SINOPIIARM GROUP CO 11 SHS 21,433, 563 22,214, 521 0.02 0.02 0. 68 085
KWEICHOW MOUTAL CO LTD A SHARES 21, 221, 855 23, 186. 034 S| ] 0. 67 0. 68
SHENZIEN MINDRAY BIO-MEDIC SZHK 18,221, 758 37,251,214 1] it] 0.58 1.10
CR SANJIU 13,852, 034 36, 617, 260 0.0l 0.02 0.44 1.08
BOE TECINOLOGY GROUP €0 LT-A 12, 847, 411 19, 051, 453 il 1] 0.41 0.56
SIENZIEN MINDRAY BIO-MEDIC-A SHRS 11, 683, 610 12, 844, 576 il il 0.37 0.38
CHINA STATE CONSTR ENGINEERING CORP-A 10, 325, 239 5,442, 219 il il 0.33 0. 16
AVARY NOLDING SHENZNEN CO LTD 9, 340, 419 5, 513, 064 1 il 0.29 0. 16
AVARY NOLDING SHENZNEN CO -A SZHK 8, 569, 800 25, 345, 848 ixl 0.01 0.27 0.75
FUYAD GROUP GLASS INDUSTRIES CO A SHS 7,371, 850 4, 261, 232 ikl ] 0.23 0.13
WANIUA CHEMICAL GROUP CO' LTD A SHS . 55, 825, 336 = 0.01 1. 64
WULIANGYE YIBIN CO LTD-A SIS - 43, 047, 296 - 1] - 1.27
GREENTOWN MANAGEMENT NOLDING - 42, 186, 100 010 - 1. 24
LONGI GREEN ENCRGY TECHNOL CC =t 41,235, 204 = 0.01 2 1.21
FOCUS MEDIA - 13, 109, 583 - it] - 0.39
DASUENLIN PHIARMACEUTICAL GROUP 5 39, 486. 177 0.03 B 116
HONGEA TECHNOLOGY CO LTD CC = 32,997,313 = .03 . 0.97
BANK OF CHINA LTD I SHS ” 32,852, 160 : | - 0.97
PICC PROPERTY & CASUALTY CD LTD Il SHS < 49, 795, 821 2 101 . 0. 96
WAROM TECHNOLOGY INC CO-A = 31, 933, 477 = 0,11 - 0.94
AGRICULTURAL BANK OF CIIINA 11 = 29, 072, 047 0.0l - 0.86
WELXING NEN - 28, 335, 160 - 0.03 - 0.83
JIANGSU HENGLI NIGHPRESSURE OIL CY A SIS = 28, 315, 250 = 0. 01 e 0.83
CHINA OILFIELD SERVICES LTD 5 27,261, 966 = 0. 05 - 0.80
CHACHA FOOD €O LTD SZIK - 25, 768, 256 - 0.03 - 0.76
XIAMEN FARATRONIC €O LTD- CC ~ 23, 380, 577 - 0.03 - 0.69
MINTH GROUP LTD - 23, 352, 286 - 0.03 .69
CHINAYONGDA AUTOMOBILES SVS HLDS LTD i 21, 126, 506 2 0.09 - 0.62
LIVZON PHARMACEUTICAL GROUP-II SHRS = 19, 741, 866 - 0.07 - 0.58
BOE TECHNOLOGY GROUP €O LT SZHK = 36, 062, 309 = n.01 - 1. 06
XINYI SOLAR IOLDINGS LTD A 19, 024, 150 = 0.01 - . 56
IAITIAN [NTERNATTONAL [OLDINGS LTD - 16, 120, 464 - 0.01 - 0.48
FUYAQ GLASS TNDUSTRY GROUP-II SIRS < 12, 383, 645 - 0.01 - 0.36
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JASON FURNITURE HANGZIOU CO LT 3 $ 12, 221, 657 - 0.01 - 0. 386

XIANEN FARATRONIC CO LTD-A SlRS - 8,948, 285 - 0.01 # 0.26

JASON FURNITURE NANGZIOU CO LT - C - 8, BB2, 470 - 0.01 - 0. 26

FULIANGYE YIBIN €O LTD SZHK - 7.448, 728 * "l 0.22

CITIC SECURITIES (0 CC - 7,232,513 - 1] - 0.21

CILINA MERCHANTS BANK CC - 6, 940, 221 - el - 0.20

CIFINA MERCIANTS BANK CO LTD 11 SHS 5, 560, 815 s ni " 0.16

SHANGHAT BAOSTGNT SOFTWARE-A 4,123, 617 - ] . 0.12

CIHACYA FOOD €0 LTD-A = 467, 751 = 9] - 0. 01
Ao bt 1, 962, 920, 604 2. 049, 193, 346 61. 95 60, 35
Miwhi

ASNPT LINITED 47,431,913 27,591. 827 0.03 0.02 1.18 0.8l
£33 _

Wi GROUP LTD 20, 122, 246 - 0.01 0.92 -

CIINA RESOURCES BEER IOLDINGS 27. 300, 692 . 001 2 0. 86

AIA GROUP LTD 21, 530, 053 - i) = 0. 68 =

HONG KONG EXCHANGES AND CLEARING LTD - 26, 209, 676 - 13} - 0,74
it 78, 042, 991 25, 209, 676 2.46 0.74
LWL 2,078, 395, 508 2,101,991, 849 65. 59 fi1. 90
Bk s
E: 3.1

BANK OF EAST ASIA LTD VAR 29MAY2030 8, 132, G627 - 0. 04 . 0.26 =

FAD GROUP HOLDINGS LTD 8. 4% 05APRZ029 6, 925, 7162 - 0,02 - 0.22 =

CHINALCO CAPITAL NOLDING 4.75% 14FEB2028 6,497, 723 - 0. 03 = 0,21 _

GOODMAN 1K PINANCE 3% 22JUL2030 5,778, 102 5, 264, 836 0.0% 0.07 0.18 0.15

CLP POWER [IK FINANCING 2. 125% 30JUN2030 5, 667, 105 5,224,612 0.03 0.03 0,18 0.15

SHANGIIAT VAR 17JAN2029 - 12, 288, 034 r 0. 13 - 0. 36

CK HUTCHISON INTL 20 L 3.375% OBMAY2050 - 7,062, 932 - 0.04 0.21

LINK FINANCE CAYMAN 2000 3, 6% 03SEP2 S 6,073, 917 - 0.0 - 0.18

AIRPORT AUTHODRITY 1IK VAR PERP 31DEC2049 - 5,743, 320 - 003 . 0.17

HYSAN MTN LTD 2. 875% 02JUN2027 - 5, 666, 270 - 0,05 : 0. 17

AIA GROUP LTD 3.2% 16SEP2040 - 4, 664, 368 - 0.01 - 0.14
it 43,001,319 51,988, 309 e IO o 158
BE

MEDCO OAK TREE PTE LTD 7. 375% 14MAYV2026 13,325. 717 - 0.17 8 0.42 -

MAJAPAIIT MOLDING BY 7.875% 29JUN2037 7,763, 317 - 0.07 - 0.24 -

KRAKATAU POSCO PT 6. 375% 11JUN2027 6, 576, 344 - 0.07 e 0.21 -

LISTRINDO CAPITAL BV 4.95% 14SEP2026 6, 492, 480 : 0.04 = 0.20 &

LLPL CAPITAL PTE LTD 6.875% 04FEB2039 7,467, 187 7,172,093 0.05 0.05 0.24 0.21

MEDCO LAUREL TREE 6. 95% 12N0V2028 6. 540, 298 5,852, 133 0.07 0.07 0.21 0.17

FREEPORT INDONESIA PT 5.315% 144PR2032 6, 395, 107 B, 051, 190 0.01 0.01 0.20 0.18

MINEJESA CAPITAL BV 3.625% 10AUG2037 6,103,618 12, 052, 168 0.02 0.05 0.19 0.35

INDIKA ENERGY CAPITAL 1V 8.25% 220CT - 7,724, 581 - 0.05 " 0.23

PERTAMINA GEOTHERMAL ENE 5. 15% 27APR2028 = 6,173,174 = 0.05 - 0.18
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INDOXESIA (REP OF) 3,05% 124¥AR2051 5 S | 4,714,977 - 0.01 0.14
it 0, 664, 167 49, 740, 316 1.91 1.46
#8
LG CHEM LTD 1.25% CONV 18JUL.2028 6,407,012 - 0. 02 0.20 -
SK IVNIX INC 2.375% 19JANZ031 5,402, 190 - 0,02 - 017
UANWIA LIFE INSURANCE VAR 04FEB2032 9, 446, 238 8. 492, 382 0,04 0.04 0. 30 0. 25
KB CAPITAL CO LTD 1.5% 280CT2025 6, 356, 918 5. 698, 806 0.07 0.07 0.20 0.17
DOOSAN ENERBILITY 5. 5% 171012026 - i, 232, 104 007 0.18
KODIT GLOBAL 2023-1 LTD 4. 954% 25MAY2026 6. 137, 720 ~ 0.07 0.18
TOORT BANK 4, 75% 30APR2024 - 6, 127, 461 - 0, 02 0.18
KOREA HOUSING FINANCE 4. 625% 24FER2033 = 6. 012, 640 - 0.07 - 0.18
KOREA [NV & SECS €D LTD 1.375% 197UL2024 = 5, 998, 377 = 0.07 - 0.18
IIYUNDAT MOTOR MANU INDO 1. 75% 0GMAY2026 - 5, 658, 471 - 0.07 0.16
4t 27,702, 258 50, 357, 961 0. 87 1.48
£}
LAS VEGAS SANDS CORP 6% 15AUG2029 6, 645, 990 - 0.04 0.21 -
LAS VEGAS SANDS CORP 6.2% 15AUG2034 3,303, 174 = 0.02 0. 10 -
US TREASURY 4. 625% 28FER2025 49, 148, 790 sl - 1.45
US TREASURY BILL 0% 25JAN2024 15, 314, 702 - 1] 0.45
US TREASURY 3. 375% 15MAV2033 5 5,903,618 1] 0.17
US TREASURY 3. 625% |5FEB2053 - 5, 691, 848 i) 0. 17
bt —  9.949,164 76, 058, 958 — 03 2.2
x4
MEITUAN 0% CONY 27APR2027 19,394, 976 0. 04 0. 61
CHINA CINDA 2020 1 NNG 5. 375% 237UL2027 13,137, 174 - 0.08 0. 41
FORTUNE STAR BVL LTD 5. 95% 190CT2025 9, 764, 402 5 0.08 0.31 -
CHINA CINDA 2020 1 MNGUN 5.75% 28MAY2020 8,472, 894 2 0.03 0.27 -
CHINA GREATWALL VI 4. 25% 28APR2025 6, 524, 574 - 0. 04 0.21 -
ALIBABA GROUP 1IOLD 5.250000 % 26MAY2035 6, 430, 023 - 0.02 0.20 -
CILINA MODERN DAIRY IOL 2. 125% 14JUL2026 6,243, 361 = 0. 04 0.20 "
MEITUAN 0% CONV 27APR2028 6,229, 511 - 0.01 - 0.20 -
YANLORD LAND 1K CO LTD 5. 125% 20MAY2026 8,217,498 - 0.04 - 0.20 -
JD.COM INC 4. 125% 14JAN2050 5,154, 952 - 0.07 - 0.16 -
TENCENT IOLDINGS LTD 2. 39% 03JUN2030 34. 441, 376 31,437, 174 0.05 0.05 1.09 0.93
BANE OF COMMUNICATION UK VAR 08JUL2031 22,357, 119 20,227, 933 0.07 0. 07 0.7 0. 60
CNOOC FINANCE 2013 LTD 3.3% 30SCP2049 21,591, 644 20,717, 499 0.18 0.18 0. 68 0. 61
CIIINA CINDA 2020 T MNGUN 3% 20JAN2031 19,837, 617 13, 063, 373 0.09 0,06 0.63 0. 38
CININA CONSTRUCTION BANK VAR 24JUN2030 19, 413, 692 17, 659, 716 0.03 0.03 0. 61 0.52
YUNDA [IOLDING INV 2, 25% 19AUG2025 19,238, 147 18, 907, 152 0.12 0.12 0. 61 0. 50
SINOCHEM OFFSIORE CAPL 2. 375% 23SCP2031 16, 379, 256 15, 079, 407 0.12 0.12 0.52 0.44
SINOPEC GRP OVERSEA 2015 3.25% 28APR2025 18, 296, 094 15, 026, 755 0. 03 0.03 0.51 0. 44
ENN CLEAN ENERGY 3.375% 12MAY2026 15, 953, 670 14, 377, 595 0.09 0.07 0.50 0.42
AZURE ORBIT IV INTL FIN 4% 25JAN2028 15, 888, 804 14, 841, 727 0.20 0.20 0.50 0.44
JINAN URE CONST INTL INV 2. 4% 23SEP2026 15, 626, 193 13, 932, 260 0.16 0.16 0.50 0.41
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SINOPEC GRP DEV 2018 2.95% 08BAUG2029 $ 15,279,427 § 14, 290, 574 0.07 0. 07 0.48 0.42
CITIC 2.85% 25FER2030 14, 858, 730 13, 642, 857 0.07 0,07 0. 47 0. 40
AMIPEACE LTD 2.25% 220CT2030 14,224, 112 13, 122, 390 0.10 0.10 0.45 0.39
SINOSING SERV P L 2. 25% 20FEB2025 13, 063, 130 11, 870, 072 0.13 0.13 0.41 0.35
CFAMC [1 CO LTD 4, 625% 03JUN2026 12, 922, 540 11, 708, 955 0,04 0.04 0. 41 0.34
CN HUANENG VAR PERP 31DEC2049 12,887, 213 17,611, 944 0.08 0.12 0.41 0.52
TENCENT HOLDINGS LTD 3. 68% 224PR2041 12,851, 60T 28, 999, 122 0.06 0.13 0.41 0.85
CDBL FUNDING TWO 2% 04WARZ026 12, 677, 169 11, 585, 112 0, 08 0. 03 0. 40 0.34
CFANC 111 CO. LTD. 4.25% DTNOV2027 12, 592, 966 5,623, 001 0.04 0. 02 0.40 0.17
SINOSING SERV P L 2.625% 20FLB2030 11, 757, 952 10, 767, 387 0.13 0.13 0,47 0.32
FRANSIION BRILLTANT LTD 4. 25% 23JUL2029 11,171, 059 8, 028, 022 0,08 0. 08 0. 35 0.24
ICECIL FINANCE CO LTD 2. 1258 27JAN2025 9,816, 079 8, 924, 641 0. 04 0.04 0.31 0.26
CDBL FUNDING THO 2. 75% 0ZMAR2025 9. 796, 40 8. 968, 165 0. 04 0. 04 0.31 0.26
CENTRAL PLAZA DEV LTD 3, 85% 14JUL2025 9, 671, 481 7. 896, 886 0, 07 0,07 0. 21 n.23
CCBL CAYNAN 1 CORP 1.99% Z1JUL2025 9, 670, 301 8,791, 380 0. 06 0.06 0.31 0.26
ANIUT TRANSPORTATION K 1.618% 26AUG2026 9, 280, 875 13, 942, 844 0.08 0.13 0. 29 0.41
CMB INTERNATIONAL LEAS 2. 875% 0AFEB2031 8, 665, 543 7,863, 981 0.08 0,08 0.27 0.23
XIAOMI BEST TIME INTL 2.875% 14JUL2031 8,418, 644 7, 648, 001 0. 04 0.04 0.27 0.23
ALIBABA GROUP NOLDING 4.2% ORDEC2047 7,870, 910 15, 086, 478 0.02 0. 03 0.25 0. 44
SINOPEC GRP DEV 2018 3.68% 08AUG2049 7, 7517, 980 7,504, 000 0.06 0.06 0.24 0.22
CIOUZIOU INTL INV LTD 4% 18FEB2025 6, 545, 054 B, 011, 954 0.05 0. 0% 0.21 0.18
CN OVERSEAS FIN KY VITI 2.375% 0ZMAR2025 6, 525, 275 5, 909, 661 0.07 0.07 0.21 0.17
CIINA NUADIAN OVERSE VAR PERP 31DEC2049 6.501. 721 5, 046, 387 0.04 0.04 0.21 0.18
ENN ENERGY WOLDINGS LTD 4. 625% 17MAY2027 6, 505, 837 6. 083, 399 0,04 0. 04 0.21 0. 18
CDE FINANCIAL LEASING VAR 28SEP2030 6, 430, 063 11,619,573 0.03 0. 06 0.20 0.34
TENCENT HOLDINGS LTD 1. 81% 26JANZ026 6, 355, 085 5. 762, 971 0,02 0,02 0.20 0.17
WEIBO CORP 3. 375% 08JUL2030 5,873, 986 5,294, 354 0. 03 0.03 019 0.16
CMB INTERNATIONAL LEASIN 2.75% 12AUGZ2030 5, 834, 053 5, 260, 427 0.05 0,05 018 0.15
TALENT YIELD INTNTNL 3. 125% O6MAYZ031 5, 809, 522 5, 380, 922 0, 15 0,05 0.18 0.16
ENN ENERGY [IOLDINGS LID 2.625% 17SEP2030 5,754, 913 5, 277. 343 0, 04 0. 04 0.18 0.16
BATDU INC 2. 375% 23AUG203] 5,535, 944 5, 085, 134 0.03 0.03 0.17 0.15
LONGFOR PROPERTIES 4.5% 16IAN2028 5,352, 916 3, 209, 603 0. 04 0,04 0.17 0.09
SF LDNG INVESTMENT 2021 3% 17NOV2028 - 30, 943, 539 - 0.37 - 0.91
NEXEN INC 7.5% 30JUL2039 = 30, 173, 668 - 0.12 - 0.89
MINMETALS BOUNTEOUS VAR PERP 31DECZ - 27,226, 013 - 0.09 - 0. 80
ZNONGSHENG GROUP 3% 13JANZ020 . 22, 884, 878 - 0.18 E 0.67
JIC ZHIXIN LTD 3. 5% 24NOVZ027 i 20, 594, 798 = 0. 18 & 0. 61
CHINA OIL & GAS GROUP 4.7% 30JUN2026 - 19, 110, 887 - 0.18 - 0.56
BAIC FINANCE INV CO LD 2% 16MAR2024 - 18, 295, 983 - 0.17 - 0.54
ALIBABA GROUP [OLDING 3. 6% 2BNOV2024 - 18, 133, 475 - 0.03 - 0.53
1IUARONG FINANCE 2019 3. 25% 13NOV2024 = 14. 889, 964 - 0.10 o 0. 44
CDBL FUNDING 1 3.5% 240CT2027 - 14, 693,917 - 0.13 - 0.43
CHINALCO CAPITAL HOLDT 2.125% 03JUNZ026 - 14, 336, 200 - 0, 08 - 0. 42
VANKE REAL ESTATE K 3.975% 09NOV2027 - 12, 193, 956 - 0.06 - 0.36
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CMB INTERNATIONAL LEASIN 2% 04FLB2026 b - § 11,512, 613 G 0.10 — 0.34

DIANITAN NIAIYU LTD VAR PERP 31DEC2049 = 9, 161, 054 = 0. 06 = 0.27

SD TRON & STEEL XINNEXG 4. 8% 28JUL20 9,081, 356 = 0. 06 = 0.27

ALIBABA GROUP [IOLDING 4. 5% 28MOY2034 = 8, 674, 884 0.04 0.26

CHINA NUADI YAR PERP 31DEC2049 = 6,104,719 = 0.04 = 0.18

CMB INTERNATIONAL LEASIN 1.25% 16SEP = 5, 967, 077 0.03 = 0.18

LENOVO GROUP LTD 3. 421% 02NOVZ030 = 5, 434, 973 - 0.02 T 0. 16

VANKE REAL ESTATE K 3. 15% 12MAYZ2025 - 5, 037, 100 ¥ 0.05 - 0. 15

XIAOMI BEST TIME INTL 4. 1% 14JUL2051 - 4,371, 530 = 0,05 = 0.13

LONGFOR HOLDINGS LTD 3. 95% 16SEP2029 = 2,829,678 = 0,02 = 0. 08
it 602, 8G2. 104 809, 611,434 19. 06 23.84
bR

PERTAMA NOLDINGS LLC/DE 5. 95% 19APR2026 19, 668, 373 0.08 = 0.62 -

SMRC AUTOMOTIVE HOLDIN 5. 625% 11JUL2029 8, 915, 843 0.08 - 0.28

MUTHOOT FINANCE LT 6. 375000 % 23APR2029 6. 787, 779 0.5 = 0. 21

MUTHOOT FINANCE LTD 7. 125% 14FEB2028 B, 688, 326 0. 03 - 0.21

SHRIEAM FINANCE LTD G.625% 2ZAPR2027 6,616,418 .03 - 0.21 -

SIRTRAM TRANSPORT FIN 4. 15% 18JUL2025 6, 484, 383 - 0.05 - 0.20 -

[IPCL-MITTAL ENERGY LTD 5. 25% 28APR2027 6,471, 199 - 0.05 0.20 -

TML NOLDINGS PTE LTD 4. 35% 09JUN2026 B, 456, 942 - 0.05 0,20 -

INDIA CLEAN ENERGY HILDG 4. 5% 1BAPRZ0Z7 6, 208, 661 0.05 0.20 o

GREENKO WIND PROJECTS MU 5. 5% DBAPR2025 13,070, 221 12, 035, 909 0.05 005 0. 42 0.35

ABJA INVESTMENT CO 5. 45% 24JAN2028 9, 895, 909 24, 628, 994 0.03 008 0. 31 0.73

INDIA GREEN POWER NOLD 4% 22FEB2027 7,279, 784 7,047, 782 0. 06 0.05 0.23 0.21

GREENKO DUTCI BV 3. B5% 29MARZ026 5 711,217 5, 302, 805 0.02 0.02 018 0.16

TML TIOLDINGS PTE LTD 5.5% 03JUN2024 = 12, 215, 168 - 0.13 - 0.36

JSW INFRASTRUCTURE 4. 95% 21JAN2029 - 11,344, 153 o 0.10 = 0.33

INDIA GREEN ENERGY HLD 5. 375% 20AFR2 7,620,014 = 0.08 o 0.22

JSW STEEL LTD 3. 95% 05APR2027 = 5,716, 284 = 0. 04 3 0.17
ot 110, 255, 055 85,911, 109 3. 47 2.53
BREBD

GONL CAPITAL LTD 4. 25% 24JAN2027 = 23, 709, T70 = 0.05 af 0.70
e

PROSUS NV 3.257% [9TAN2027 12,524, 717 0.04 - 0.40 -

PROSUS KV 4.193% [9JAN2032 5.861, 344 5,807, 113 0.02 0.02 0.18 0.16

PROSUS NV 3. 832% 0BFEB2051 4, 265, 905 7, 777, 309 0.01 0.03 0.13 0.23
it 22,651,066 13,084,422 0.7l 0,39
3

STANDART CTIARTERED PLC 6. 296% 06JUL2034 - 6, 425, 275 - 0.02 - 0.19

STANDARD CHARTERED PLC VAR 12JAN2028 = 5, 626, 346 = 0.02 = 0.16
o tf - 12, 051, 621 = 0.35
pr.5il}

SANTOS FINANCE LTD 5. 25% 13MAR2029 6,468, 308 - 0.03 - 0.20 -

COMMONWEALTI BANE AUST 2. 688% 11MAR2031 5,589,917 o 0.01 - 0,18 .

APAAU 5.75% 16SEP2044 3, 189, 136 - 0.02 = 0. 10 =

NEWCASTLE COAL 4. 4% 29SEP2027 (PART) 1,652, 230 - 0.01 B 0,05 =
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APT PIPELINES LTI 5% Z3MAR2035 $ 1,635,251 % = n.02 = 0.05 =

NBN CO LTD 2. 625% 05MAY2031 = 3, 290, 561 i 0.02 # 0. 16
Astf 18, 534, 842 5, 280, 561 0.02 0. 58 0. 16
ar

STUDIO CITY CO LTD 7% 15FEB2027 6. 590, 940 - 0. 06 = 0.21

MELCO RESORTS FINANCE 4. 875% 06JUN2025 6,518, 085 - 0.02 . 0.21 =

CIAMPION PATIL NOLDINGS 4. 5% 27JAN2026 6, 434, 307 = 004 = 0.20 .

WYNN MACAU LTD 5.5% 15JAN2026 13, 002, 240 6, 004, 728 0. 04 0.02 0.41 018

STUDIO CITY FINANCE LTD 6% 15JUL2025 6,545, B18 f, 045, 467 0.09 0.05 0.21 018

STUDIO CITY FIN 5% 15JANZ029 5, 966, 865 5, 171, 568 0. 02 0.02 0.1% 0.15
o4t 45, 058, 255 17, 221, 763 1.43 0.5]
Hifpl

GLP PTE LTD 3.875% 04JUN2025 12, 660, 018 - 0.04 = 0.40 &
FiE:s 4

GLOBE TELECOM INC 3% 23JUL2035 5,210, 062 = 0.07 0.16

PLOT INC 3. 45% 23JUN2050 4,573, 306 5 0.07 0.14
okt 4, 784, 268 i 0. 30 e
EEE S

MEIJI YASUDA LIFE INSURA VAR 11SEP2054 13, 708, GOI . 0.02 043 -

EYUSIU ELECTRIC PO 4. 447000 % 020CT2029 12,799, 402 : 0.08 = 040 =

RAKUTEN GROUP INC 11.25% I5FER202T 7166, 151 001 _ 029 _

NISSAN MOTOR €O 3.522% 1TSEP2025 b, 465, T01 0.01 = 0.20 =
bt 40, 139, 855 : 1. 26
8

EXPORT-IMPORT BE THAIL 5. 354% 16MAY2029 11,122, 936 : 0. 08 - 0.35 -

WUANGTHIAI CAPITAL 6. 875000 % 30SEP2028 6,607, 290 0.08 - 0.21

MUANG THAT LIFE ASSURANC VAR 2TJAN2037 6,313, 533 0,07 = 0.20 a

KASIKDRNBANK PCL [IE VAR 020CT2031 G, 280, 952 0.03 £ 0.20 =
oot 30, 324, T11 . 0.46 =
Ex

MONGOLIA INTL BOND 3.5% 07JULZ027 6,118, 371 = 0. 05 - 0. 19 -
£ S AL

AZURE POWER ENERGY LTD 3.575% 19AUG2026 9, 487, 725 = 0.13 " 0.30 -
LB €2 -n 0 1,039 378 1,195, 026, 224 32. 80 35.19
At 3,117, 589, 886 3,207, 021, 073 98.39 97.09
SRATfF 3k 67, 633, 963 147, 320, 473 2.18 4.34
40 A B A 2R { 16, 644, 999) 48, 546, 231) L 0.52) ( 1.43)
FRA $ 78,850 § 3,395 804,315 100, 00 100. 00
1] REAMSCRITARM/ RN/ AN RO R PR AT orebiott N5 460 01 R7H% -
w2 R AR RE TR RA RS-

o E AR SRR RN -
IR
¥R FLEES . 48 ?'EE FER:

|
ey
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BATR R AR AR EAN)
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ERRFABB(MREZAR+ =)
CEERRARMB-ER(HEZRA)
ARRAAMBERH (=)
ARRFEFAMERES-EL(HEZRAA)
W as(mR=r+=)
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BM MM ARED AMFMEZ 0y HHEEH -
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1134 % 11248
a5 £ % il %

$ J, 395, 804, 315 107.17 § 4,381, 995,431 129. 04
47, 522, 856 1. 50 61, 777,518 1.82

88, 691, 546 2.80 88, 272, 345 2.60

1, 277, 954 0.04 655, 324 0.02
137,492, 356 4.34 150, 705, 187 4.44

54, 607,664) ( 1.72) ( 65, 119,405) ¢ 1.92)
8,873,738) (  0.28) ( 10, 581,902) ¢  0.3D)
7,522,149) (  0.24) ( 7,616,816) (  0.22)
612,456) ¢ 0.02) ( 1,278,067) (  0.04)
244,044) ( 0.01) 229,785) ( 0.01)
71, 860, 051) (___ 2.27) ( 84, 825, 975) (___ 2.50)

65, 632,305 2,07 65, 879, 212 1.94

597, 211, 858 18. 85 375, 067, 898 11.05
1,276,925,675) ( 40.30) ( 902, 439, 182) ( 26.58)
77,652,645) (  2.45) ( 297,538,976) (  8.76)

114, 814,920) ¢ 3.62) ( 158, 730,851) 4.67)
439, 944, 687 13.88 ( 12, 147,261) ¢ 0.36)

210, 403, 467 6. 64 28, 315, 857 0.83
71,024,542) (__ 2.24) ( 84, 597,813) (___2.49)

b 3, 168, 578, 850 100.00 § 3, 395, 804, 315 100. 00

g
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Mme¥EEET-

ARALETRETERAAMBFA AL BERETPLB AT HGE
B ) A 2 B A AR AR 0 AR H BN B R R AR XTI
(L2 mBEBETAIR X REEN ZHHF(EEET &% ME K
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71



(—) 4% %o
AM B AR AAARBIEF T 6 R 2 A WAL W ¥ bk b M
WA WA MR ¥ i RERR M B AA T ERE &3 K
BB S RAT AN ZERA K TR ARARRELY

()% % 8 &t
AAEHBERZRE - e FHRRMFETAEHYKZIH B R -
(2R

BB A R B 4 TR B AR A A2 3 R0 30k - 58 #
PR WA R 2 MBI R BT RZHR BN E T L H a3t
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ZAERE RBRREAAE B EHALT - LEEZ 42 PR
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RAOE LN EARR &2 PR > Pl #EFa F AR L RA LR
WA R Bl EAR( S RARGAEBZI A FE)2 T N 21
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R B IMOE TR 2 2 AR 4E sAsH B B TR 5% 5 A e &%
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A REAIE L B 54 E A - B B4R T AN R 5 B2
ARENH B LR BEEN A ERE/MRKR -

(v9) B S 3%

&AL E B #1% F 3 (Bloomberg) ~ % F4% (Refinitiv) A4 2 a7
— A ¥ B3t EME¥ (Indicative Price)ost 23 E aaT— A ¥ 818
Bz A AR o ok i FINE LTG0 2 A4 F M (Bloomberg) -
#% F45 (Refini tiv) Ar 4Rt 2 s a3t HAE# (Indicative Price) %% -
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ey @ENNREF —EDZHELE eRLE QLM AEBL
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B A Z N (IR R A REA - BEFEUAN) - FAEZRES
BB TFREAERTHRGANES FREELEFMBMHNEN T ERBR
YRARNGHAZIEFTRMERERBRIHAMEZCERAR
(IR MMPTATARLH 2 KR ERBRESLOITEZR R ) IR I
TR R B R 5 ATATAZ KRR AR K (B KB 2 /W ) B & o
e a@iTE Z MK )E 2 a3 A E80% > A A BAT & in £
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Z R o 2 iE $E8F 0 TR T HEA A BT A B3R R A L B Rz T
4 B 34

BEETHEREBEZCEREAFNF R ETARK(LIZLTRA
ARRZAANMEB IR NHFEEEREHA RS EZI S
B 0 R IR REBF N R — B 25T B 3 ROk - B3k A e 8B &SR
B A2 S A AT 4Bl 35 b 423 0 3) MR A Ak L Bk B %k
+ B kRIS p Bl ALY B b ALY BALIE AR E SRR
A BRI 0 RIER RGN T Z R AT B 5 o

AN RBAR EIHEARN T B F0 8 A TR B BN
SR B Z BT RETERZAIATABE L2 7T 5B il &
ARLBRATIHESR RS o M@ N a2 484 L% L8 1L
RUHMMASWEERVES)THANEERLESREM

(g
WM R A N AR A ISR H RAL 2 250 LS kdo iy
R R A AR A DA 2 AT A BAAR A 2R Ak P R R AR
AR I R o
WA A ZEA 0 HRE TR R MR

A7 A IR Z R 5 A T AR AE B By AR A& IR T By B 2R 238
¥ 8 AR RTRBIRI o & 23080 0 R AR BAAE W) Z 30 6] 9 g o

CEREIHIM  SHBRBRAEREEZEERR

ARXEBYURMBGR AN  SHENNTHEMRBREENIEA A RZBEY
R ERZHE  REAM AR FAFE EAZIMBRASH - HAEZHETA
AR %A R TFARBERTFEARAL . F KK EZ &
AR TAAREAB T ZIHAHNARFSHZLEZRN » TR
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- MBARS

(—) B A % 45 2 ] 1%

L 6 A % f#h o R X & 2 W
BRAREHFR AR RA S E AREZ I E)

EVEED)

BRABEATERNA MG (BEA HERRIHALASZLITN
WERAT) N2 ERRRBE—%RE

JP Morgan Securities (Asia HERRRBRASZ &I
Pacific) Limited G2z ERRREF—%KME

J.P. Morgan Securities plec RERRERBAXSZEHN

NZ X RERBE—HMN

(=)aMEARZ EXRT S FIR

L. A1 8 dg A
1 1 3 F E1 1 2 £ OB
JEAR K 4R AT $ 1,062, 989 § 1, 206, 327
2. 4839 %
1 1 3 £ B 1 1 2 F K
FEARAE $ 54, 607, 664 $ 65, 119, 405
3. FH &

1 1 3 % A1 1 2 % &K

JP Morgan Securities
(Asia Pacific)

Limited $ 20,163 $ 129, 763

J.P. Morgan
Securities plc 207 -
$ _ 20,370 $ 129, 763

BHELH FREGECA RAMELRAAIAZFRE  FINER
W it A A A A AR D
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4. AT
113 ¢ 12 A 318 112 412 A 31 8
JRAR RSB ARST $ 41,678,854 § 119, 002, 983

5. EfEsE &
113 # 12 A4 31 8 112 % 12 A 31 8
FEARIEAE $ 4, 445, 539 $ 4, 695, 069

6. BATEH & B (M| EAb AT AT )
113 s 12 4 31 8 112 # 12 A 31 B
B ARALAE $ 120 $ 189

T8 HikiEs
113 & 12 A 31 8 112 £ 12 4 31 8

J.P. Morgan
Securities ple $ 1,003,925 $ 2

8. i M I EE A4

1 13 R 12 A 3 1 B
X Hh B FLURHE A EF LB R E &3 L !
FERARERAT B8 AT USD 4,650,00032. 12-32.22(3x) 114.03.10~114. 03. 13
1 132 i 12 A 3 1 2|
X 5 H FAEUAMNE AR F L BY X E F 3 3 H

BARAKMERIT A® KT USD 5,750,00031.14~31.17¢3%) 113.03. 07~113. 03. 13

E I BEAAAMEBZRNIGES -
A BRERRETHE

RARXRSRBREHRILAORIE » KK REATEIE NG RIS FHHE2Z R
B0 ol AX S S MEBANT BHEMFEFAMASSF 1. 6%& 0. 26%
ZwE >R R E AAAS R BREHEABSHHTR -

S A A E 2GRN RASRE M Z IR %A KL A
AEARBERLHRAMPBIFZITEERREATANER 28 B K
AemILBAEEALHTR -

+ ~ Ar4g il

A2 MR FABERMEER(I]) & HF % 0910455815 5% & & A Ml 7% 4 9
Ho-RANEREHABRNEZETEARL LS AL Z SR HRRSE
RAAAERBIGE A ML R EHaaBiak - W7 "mAHEMA, #8 -
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BRMEMEFRFMMES 2 &40 42014 F11 A 17 B4 » #HHEHE
AEEREFHEYH S EARFE 0 ¥ LA0CE RHEH -

AN Xz fiTRAES

AXERILBA(ALEB) > SRPLHBEEL LM E M ADIALHAT
B AXkbeRIAR SRV EABECEMBMZFFTRELIHA
CHOURULEBESX BB ERNFTAMMA -ARAPE LS
HEMERGEDE B ZHTEBEREDA - RESRLE  Foades
MEMZ FEAMBALE  ZRYV ST EME M2 BITEE HEITN )
Fo4g 78 ) 3) M 361 I 2 45 B AR AL o AT LAY & S A RGE IR % S M A K
M~ RNEZ TR A -
AREERVLRBEBFX LA EAZFOf EUAHREwZE 6 R
EHMX R EEE N R AR EZ AL ERMZ L2488 (EmA)
ARLIZRAVLHEBES TR ERF A ARMAR T g EATE2 -

L 2RI AEMZEE
(=) AKXENRAIBHFARINN2FI2A3 aAhR @K FRAREF

BmE FHERAESHY HREFHae T !
1. #Ef NS4
113 - 1 2 H 3.1 8
CHNE A B F & B H d 3 37| kN ]
£ USD 20,279,249 6.9366~7.2778(3x1) 114.1.9~114.3. 31
fag £ USD 14,850,000 31.8000~32.3900(3:2) 114.1.16~114.3.24

112 - 12 A S0 | g
SHMR X & F & B8 & 53 £ i B
meEEL USD 26,410,207 7.1028~7.2817(3x1) 113.1.31~113.3.28
& £, USD 19,300,000 30.9400~32.0800(zx2) 113.1.12~113.3.26

] BEABARKZRIREFE -

E2 AABYMEHZRILES -

I MM ARAZ TR ERILES DL HFHFMHER -

2. MRREE

113 i 12 A 31 g
& H M U R H # BERY PO CAHAREE » L BB
a2 4 US 10YR ULTRA H 3 $11,256,530 $10, 949, 142

FUT 20/03/2025
AAXCRB 251231 BAKEMERS -

7



(=) MEBAEES

AARAPRFZ ERRIER R B R%KA S0 ERTERIEN R &
PASFER 3B AT e WA AT A R R (88 7R %R~ 15 R BAE ¥R
K)o AASEMNA T RHER  FHNM - BRI i@ BRI s B
Ao BTHENEARE  BEBFTMAKRIETIRTNRM > REET
AR ALSRBEZ LA M eFRRHUFZEBEKN ALE
ZEHHSERNECEB B EZ okl -

EBF:TS LICE TS

AR AT AR H B MIFH THE B ERE S
FEGARBIEFIRETREREEHE A 2R - AE L2 BB R%
% LA PR AE #9088 RS0 o T BB AR B B &) o AR & A ik R R IA
BaafBEadH s a a4 T B/ AR A L4008 /T
& -

(va) 45 B

AXBEFRZLEANBEANIS LT ~ LA EREAMAE  G2AME
BB H 2 B E A A A MAAAE RS - ARR2I5A g dse
R T MRAFERFREFEZRY > HETHAR - BAXEKRF
HFMSBEREHRBBESHGHBRMET  ARNEREHE L 2
&GSk IR A B 2 AR AR 0 HOT A 2B R R R R 2 [ AL
e

(2) ££H

BARSKFLIREXHEEHEBETR L THAERATHFER
Hho MBEAZEBRR - AAASZMH AL L e TAZR LY
£ RS H R e 0 BEARKATNE S e sk E R
LHUNHER  SAR SR FLALBRIT AT HFAHARLZ T
P e AASHBERHZBTARLA AR SME 2 KR4
3 ERE kR eASE 148 B A5 AR -

() Zightk R e

AXRGAHEARBRAAEDTRERZAHERR 7Y - ELFZHK
TR AR AREZRZIREAHATLETY > ARAMTEH A
THEABRAAABEAZBAEAREE  ETERARRZAHEE
2o HAXAZRGHHEA LA -
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+ K

A1 5 9§ 2 R 2 B B B A B BB 2 o AR A8 R

AXGHRFECUBABMEBELART  BEEAHEL LA HNF
o TRIRE AN A EF 2 AN LA ME LR ERR
EHALBERSER > ARSRALIFAII2E12A3 A miE A2
B & A % 7 56 %] & $927, 712, 619481, 047, 317, 863 & 5 4] & &>
EBOUBMREEH EHE » FRAFGAHE » WA ER TR A
AUANLZREAETEGHAIR  BELEEHEATALBMSEH N A4
SRBISERIN2EIZASI B FEAHZERHAEHT >N S
$111, 481, 759 & $147, 708,361 - kBB AR EA ¥ > HHM L & —
EZ L o AR A Rk A o B R MK E T A
H T Lh & SLAF AR 1 F R R B 1 o [B] S8 A F 4% F b & AR AR R o

A T AN IRE F X RiEH L

ARARFHEXR H 2 RELPNEIHHELET RELIER
112412431 8 & 5 4735 4605 5% &$1, 003, 925%$0 * RE1I3FEA
II2F12A31 B REF X HGHAEZARATREABRES N AWK
$307, 388 & B0 > ## TF AAMEEH KA — RATRERRE BB — M
§,ATFT - PARSKRERMIRABRET HHRBANSEAII2HI2A
3lak&EFTHmAEZ RTRE AR E» % AR %3518, 473, 370 %
#3518, 880,830 T FFAMERLEE B BERILELHE
FMEA/AM AT RSN T HFEABAEH A - RATRAA
MBS EL, AT » REANSERII2EE & F 2o ERIA
BAMMAEEZCTREARAEE S A4 %$61,448, 079 & 48 &
$85, 907,567 » 7 MFHABARHE WA TABRE—ER -

ARXGHEHTHEANEDTHBE2ZMEeE  WRE 104 412 A 15 ALK
o AT IR A PR ) BE3T 48R % $320, 000, 000 A M — 2 4 kA
B BRI AGG IS MBEE > 2 EFRELRAE - BATSSHAE
MARE 1135 12 A 15 B A $ k44 - 35 53200, 000,000 » #) 84
HERSRAT A BRI R -H B8 Ae 0. 90%3 ik - MERE 113 £ & 112 412
H3l Bik hRrEHBEREAE -

& # B % %R OE MM THREGE)

B R R 104.12. 15-105. 12. 15  $320, 000, 000 $ 800, 000

F—k&H% 105,12, 15-106. 12. 15 200, 000, 000 400, 000
# k&4 106.12.15-107. 12. 15 200, 000, 000 160, 000
FH= k&K% 107.12.15-108. 12. 15 200, 000, 000 160, 000
Fwakas  108.12.15-109. 12. 15 200, 000, 000 160, 000
FEREH  109.12.15-110. 12. 15 200, 000, 000 150, 000
#REE#  110.12.15-111. 12. 15 200, 000, 000 150, 000

Bk 111.12.15-112.12.15 200, 000, 000 150, 000
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4 # i Bl o % % 8 HMmMEHgEGE)
Pk 112.12.15-113.12. 15 200, 000, 000 $ 150, 000
k&S 113.12.16-114.12. 15 200, 000, 000 170, 000

HHBAAMMAEEZFRE P EBBGK AR RS - K
B 113 B A 112 580452 54 % M 5 % 58151, 667 &$150, 000 » +& 7
A% BAT

F- AL A FTAE XN N LB ET AR A

ARSRFZEHIRE TR SATERAHZPE AFX
BEREHZAFEARAMAMRDT ¢

113 4 12 A 31 A
st TE FEM & ik
o e
CNH 155, 965, 342 4.4661 $ 696, 559, 509
CNY 116, 781, 656 4. 4920 524, 579, 503
HKD 192,363,590 4. 2209 811, 953, 909
Usb 1,763,243 32.7880 15, 302, 587
Y
USD 31, 694, 351 32. 7880 1,039,194, 378
AT 4%
CNH 1,997,777  4.4661 8,922, 308
CNY 502, 146 4. 4920 2, 255, 624
USD 1,232,480 32.7880 10, 410, 561
P B AT 38 836 8%
CNII 49,188 4. 4661 219, 679
USD 1,853 32.7880 60, 756
& A
HKD 84,172 4.2209 355, 284
USD 27,571 32. 7880 904, 006
) XN
CNH 16 4.4661 71
CNY 109 4.4920 489

IN) 367,551 32. 7880 12,051, 259
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JB A Bp A o BB 2R
CNH

MEXhHRES
USD

B b & R
CNH

IN)}

Bt H 4 58K

CNH
USh

A VP A S BE 3k
USD

3 A 3R
CNH
I}

113 3 12 H 31 H
o CE R & o
365, 152  4.4661 §$ 1, 630, 812
30,619 32,7880 1, 003, 925
677,095 4.4661 3, 023, 988

6, 505 32. 7880 213, 273

742,513 4. 4661 3, 316, 150

16, 732 32.7880 248, 596

50,000 32. 7880 1, 639, 400
677,095 4. 4661 3,023, 988

6,505 32.7880 213, 273

112 4 12 A 31 8
s A 4 I
172,057,542 4.3161 $ 742, 612, 198
141,023,131  4.3334 611, 102, 889
179, 622, 983 3. 9358 706, 962, 639

1, 344, 390 30. 7330 41, 317, 123

38, 884, 138 30. 7330 1,195, 026, 224
1,578,089  4.3161 6, 811, 140
1,341,481  4.3334 5,813, 110
3,609, 737 30. 7330 110, 938, 059
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112 i 12 A 31 B
s W OE F MM & ik
BT % B R
CNH 288,250 4.3161 % 1, 244, 106
USD 2,853 30.7330 87, 681
AL A &
CNH 13 4.3161 o7
CNY 28 4.3334 123
USD 440, 420 30. 7330 13, 535, 425
b BB MR
CNH 243,131 4. 3161 1,049, 370
USD 181,347 30. 7330 9,073, 336
JEAT H )% & R IR
CNH 406,410 4. 3161 1,754, 093
USD 29, 667 30. 7330 908, 683
JEAT Bp 3 51 FE 4K
USD 2,050,000 30. 7330 63, 002, 650
B4 AT 3
CNH 243,131 4. 3161 1, 049, 370
CNY 150,000 4.3334 650, 004
USD 181, 347 30. 7330 5,573, 336
g =~ i 5 E‘ é

AFXAVRRA 113 K 112 FEZRHFH %75 A$1, 763,732 &
$2, 299,982 » AL H A7 A2, 735,953 & $3, 014, 838 - BT & 5 F
MERR LA RAMERT I ZFR/E > EARIIANERE ERAK
PEAERA FHGFEAELA T HAMAZIKIIRIFEARAUESH £ Z
T"EEREARE BT HEARXHGMERIFPTEMAAEHEZ"TK
REAER AT -
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+= B HE

REARSZIAERZHRE  RA N3 FER 112 FEARLV L HGH
B ABARBEERORE  HRE 113 FEK 112 FAM¥ECH

HAKBZTEEEAT T

EE 113 4

W B 5 KB S B ¥ & A XA 23 i
RE 11341888 $ 3, 396, 282 USD 52, 364. 58 CNH 172,169. 78
REI1134F2AHT7H $ 3, 293, 227 USD 51, 836. 60 CNH 154, 943. 73
RE113%3A78 $ 3,379, 041 USD 53, 495. 29 CNH 231, 569. 72
BB 11344188 $ 3, 466, 154 USD 51, 045. 48 CNH 184, 830. 79
REI 11345878 $ 3, 561, 087 USD 52, 860. 66 CNH 352, 169. 80
BEE11346E78 $ 3,537, 106 USD 54, 633. 86 CNH 243, 084. 87
EE 113FTH8nR $ 3,511, 029 USD 51, 991. 75 CNH 120, 767. 21
KRE 1138478 $ 3, 206, 459 USD 48, 070. 98 CNH 178, 438.78
RE 11349898 $ 3,023, 134 USD 46, 710. 58 CNH 69, 772. 51
RE 113410488 $ 3, 415, 566 USD 52, 382. 94 CNH 69, 742. 70
EE 113411478 $ 3,307, 305 USD 48, 524. 25 CNH 123, 940. 15
KRB 113512498 $ 3,186, 175 USD 48, 268. 00 CNH 245, 516. 90
R 112 54

M % 5 B P B B & i % it A B, iy
EB 1121898 $ 4,575,519 USD 71, 135. 87 CNH 158, 655. 32
BB 112F2H78 $ 4, 456, 909 USD 71, 305. 86 CNH 212, 583. 55
RE 112543478 $ 4,601, 995 USD 70, 701. 73 CNH 318, 486. 51
ERE 11244128 $ 4, 459, 650 USD 68, 268. 59 CNH 228, 368. 26
FRE 11245888 $ 4,451, 554 USD 67, 531. 31 CNH 157, 715. 99
KRB 1126478 $ 4, 207, 949 USD 64, 784. 62 CNH 157, 156. 34
BB 1125THTH $ 4,184, 684 USD 64, 304. 14 CNH 173, 310. 15
KB 1128478 $ 4,272, 322 USD 66, 120. 76 CNH 136, 000. 14
BB 11259878 $ 4,004, 785 USD 58, 091. 59 CNH 146, 749. 25
EB 1124108118 §$ 3, 841, 778 USD 55, 224. 84 CNH 356, 839. 12
RE 112411378 $ 3,679, 510 USD 54, 869. 45 CNH 368, 296. 75
RE112412A178 $ 3, 546, 475 USD 51, 975. 35 CNH 220, 837. 14

(ATFEAE)
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Merrill Lynch 504,429 112,527 0 616,956 162 0 0
Jefferies 353,413 71,988 0 425,401 131 0 0
UBS 285,497 79,379 0 364,876 115 0 0
BNP PARIBAS 305,263 49,650 0 354,913 98 0 0
M4 FE 1~6 B
CITIC Sec 446,485 0 0 446,485 319 0 0
BNP PARIBAS 134,027 25,268 0 159,295 43 0 0
Merrill Lynch 118,021 37,722 0 155,743 44 0 0
UBS 129,941 25,611 0 155,552 58 0 0
Jefferies 132,335 19,039 0 151,373 56 0 0
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i
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1858 2025 &£ 1~6 B » BAERRERARZER :
WX : TS
=Y BT EARET 2 RER fega FEETE
J.P. Morgan Securities HISRRERED IS
JPMO03 139,699,859 2,687
plc NIZFERREE—EE
JPMorgan Chase HIEBRREAER IR
PM22 92,095,100 0
Bank - London ! NIZFTERREL—EE
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Y 6,607,481 4,358,996 ( 11,194,477) ( 228,000)
B — AR (  80,375,732) ( 73,759,094 ) - ( 154,134,826
B - REHTE 80,375,732 73,759,094 - 154,134,826
EER ( 8,601,303 ) ( 5,167,485 ) - ( 13,768,788)
128318 $ 56,938620 $ 31,816,849 $ — $ 88,755,469
112 F 1283185
AR $ 146,254,032 $ 66,056,327 $ - $ 212,310,359
REHTE (  89,315412) (  34,239,478) - ( 123,554,890)

$ 56,938,620 $ 31,816,849 §

$ 88,755,469

(h)EERS - EHEA

1. ARTEERIENEEREY)  HESHHBEEN 18 5 F - HESH KB 5
B BESENEIRRRIGS - IREEEENSHIFEERERN - FENEBEM R

il o

2. FREEECIRBEBEHEBIIITESHERAUT ¢
113F 124531 H

112F 123315

IREERE WREIEZE
2y $ 163,911,098 $ 219,578,101
113 FE 112 FE
TEER TEER
=27 $ 82,931,796 $ 80,385,349
3. MAEENBREBERBEEALT :
113 FE M2 FE
FEEERCIEE
HEBBCANSER $ 3,841,042 $ 4,755,476
ERHIEESHER 998,205 924,883
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HithigE 2158
[FRREEE IR $ 22,855,155 $ 11,526,893

4. RNTRER 113 £/ 112 FEHAEREALIREED B4 $89,695,977 K $78,069,982 °
(7\) Bt IEREEE

M3E12831H M12F12831H

SEIREE $ 55,000,000 $ 55,000,000
BFHREE 62,886,809 63,153,453
BRI FHES 1,251,967,224 510,214,057
MRS 115,702,152 101,269,245

$ 1,485556,185 § 729,636,755

1. M}ﬂ{&: AR BB BEBSREETTERE RS IREEF BN EIRGEER
i85 $25,000,000 : REE 104 FEKIBENESEBIVAIRF=3IREE $30,000,000 -
%@El M3IFER1M2FE 12831 H HBEEZEER $55,000,000 X EHEEERE
ERE
2. RANGIRBAPEEN - BEIBEELHBE R AEEERIE  SRKETIENEFEIRREZ
—TELLXRIBVIBBEER - WIRBINEEEP » UNAS T 2rEiGY - BRGIRETEER
FrRIIEMMIEREI EE - BRI BERERE - NEESIEFHUT -

M3 FE 12 FE
HA) 2B $ 101,269,245 $ 95,634,490
D0 = ANERIESIEN 16,157,428 15,161,319
RENE 5,765,548 4,364,539
RIRIEEE A - 632,647
B+ AEASZ U ( 7,490,069 ) ( 8,256,916 )
fRExEE L - 6,266,834 )
HARE%R $ 115702152 $ 101,269,245
(T)ENEHR
M3F128318 1M2F 128318
ANE =] $ 381,267,110 $ 315,214,838
BIIIBEEE 462,853,942 345,727,674
EANE=E 26,698,763 17,805,351
EBUSEHE 23,887,359 19,111,958
EIUREE 6,540,506 5,877,677
EVEMER 113,984,620 89,360,997
eIV R ID ERERG(Y 126,771,310 82,966,116
$ 1,142,003,610 $ 876,064,611
(N\) BT RNBEER

1. AR THBEELR ] ZIRE  SIBEERNIRIINE  BRREE M F7E 18
Bt B TRAERS) BIMBENETCRBEE - URIRENR B LRINERM &%
BB ERSEE LB T CRIBIRBEE - EIRGRINMFES @ BIRESUIRREBR
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BEERRARI6 BB 295 EETE » 15 ELUR (B IR EESm —FH6TmEES -
BB 15 T RFTETR—THFT—BEE  ERERSU 45 BEERE - XAATZER
FEIRZE 2% RIBENRES LB T RN E BB EEECREELPRBERGERT - 3
RNADREEFERIH - OERIBES DENREREEPIAGE » GXHRENEHBNR—FE
NIRGRASEME T 2B T BN E SRINEEHEE - XA TRRREE =B ERI—RIZE
HZE%E -
(1) BEEBRBIZEZEAUT -
M3EFE128318 112F 128318

EE BN EFFIR $ 215,187,000 $ 168,274,000

StEBENE ( 189,303,000 ) ( 160,535,000 )

FlECRNEaE $ 25,884,000 $ 7,739,000
() FeEBNBE@AT -

ETRNERRE SEEEAREE PEEEIEE

([

M3 FE
18188728 $ 168,274,000 ($ 160,535,000) $ 7,739,000
BRIAEEM :
SRIRFBA 3,249,000 - 3,249,000
MNIREA (WA) 2,072,000 ( 2,032,000) 40,000
INET 5,321,000 ( 2,032,000) 3,289,000
BEs8
StEEER
(ABiEES
BRF RUAK
BRCERE) - 13,788,000 ) ( 13,788,000 )
B ¥BIRER 18
=72 1 ( 5,448,000 ) - 5,448,000 )
R 47,387,000 - 47,387,000
41,939,000 ( 13,788,000) 28,151,000
REERES - 13,295,000 ) ( 13,295,000 )
SPIRIRE ( 347,000) 347,000 -
12 B 31 HEREE $ 215,187,000 ($  189,303,000) $ 25,884,000
EERNEBRE SIEEEAREE PEECEIEE
M2 EE
181 B885%8 $ 198,684,000 ($  164,973,000) $ 33,711,000
BIAEEM :
ERIRFBRA 4,249,000 - 4,249,000
MNIBEA (WA) 2,933,000 ( 2,501,000 ) 432,000

N5t 7,182,000 ( 2,501,000 ) 4,681,000
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BEEH:

StEEER
(FBEES
BRARUAZK
BRECTRE) - 1,315,000 1,315,000
RIFRRER
=% 1| 4,341,000 - 4,341,000
TR TR ( 21,332,000) _— 21,332,000)
( 16,991,000 ) 1,315,000 ( 15,676,000 )
RESENRESR - 14,829,000 ) ( 14,829,000 )
SIRIRE ( 20,601,000) 20,453,000 ( 148,000 )
12 B 31 B8REA $ 168,274,000 ($ 160,535,000) $ 7,739,000
QB) AR EEBIRAST B EETSB BRI EIEEANBIEZB AT ¢
RIAEETE (%)
M3FE12831H 112F12831H
RE 23.50% 18.63%
EmT A 48.57% 53.73%
EEITE 24.93% 25.35%
Hits 3.00% 2.29%
=5 100.00% 100.00%

@) ARBREEBIRASIEEE - BESERT2B LERTERETURDPRSITH
BETER - gl EBEERTEZXETTEREERSTEMEZRTKERE2LAIR
T2EEENR B T RAEZWSZRERERIASE/UE2IBE (BIGEHBAN 2 ER
g > REBAN LM - FBINLE2BRBSRREBANIEEZ S LBRE)
PIBRFEICE - REEER  HETREDIRCKRIEWE » NMBERKERITZ
FEHGEARMNREGTE2WL » EBAE KT ERBEMERBRERE - BART

BIESMYETOEEREE  WEAKBEIRZEHERISE 19 5755 142 RIS EIBESTE
éﬁﬂ%11zﬂﬁ EB 113 ER 112 F 12 B 31 BBAIRSIEEEABELS
D BHEBTAS 2B EERB LERESERRS - SARTMIL ERBE
BETHBTHENETEREEEE | EBEDBRSHHBESEL  XEP2ETTE
RERIRITS () iGN URBEERMEENBERNNET » CHREER
BERTRBREETEHE  HEAMEXCREEMHAEESEE » THEEETEAR
=1

(5) BEIENRE ABERRERBUT -

1M13EE 112 FE
ITIRRK 1.50% 1.25%
RIREFTEIZNIR 4.00% 4.00%

%tX { DEI % AA%% 6 @%&E%ﬁiﬂﬂﬁ{ D-I- °
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RRAC T2BERREMF L ECE/NERREITUT -
IR RIRFHFEIL IR
12100.25% B4 0.25% 3810 0.25% @A) 0.25%

13F 128318
e TR ERRIEZFE ($5,309,000) $ 5,497,000 $ 5,628,000 ($5,465,000)
M2F 128318
HIEEEINEBRIEZFE ($4,414,000) $ 4,580,000 $ 4,581,000 ($4,437,000)
EeBREDITREREMEBREZ NENIER STONME—(RREE FE - EF LT
ZRENESRITEESEE - FREDMRESTEEEBBRIPENEZEEREK
FBBSE—E -
(6) ARTREKEER 114 FEFEETSZUFEMEI S 2IBZER $7,309,000 °
2. BRE4F7 8188 RATKIE B TRINEIRS ) » SIBECRE RIS
BERARFZECET - ANTFE TEEER 5 TRIAEZIRA) PIECS TRIREHIE
o > BRLFEL 6% BRB T RAREEZRBETEARP » E TRKREZZZIVIKE
TEADEREEL R REW M 2 EBHEERAREN—RAETIIVER
R 113 & 112 £ » ALK ERRAEIHATBINZRIAE N A D B $23,052,868 &
$22,368,803 °

(1) BA

HEERBE 1M3ER 112EF 12 A31HIE» NATVBEERAIR BN ANER $312,541,150 °
FCHEZE 10 JT » 8573 31,254,115 % -
(+) BANRE

KASERT  BEEETERITREMEIARBRZHEIBE CEARNE » [REARBEEB
BN RATERIGEHER - RIERBRIDZLLAISEZHBIRIIRE - BHIREARTCRE
102 £ 4 B 17 HEE5E /R 1020008405 SN E - N IFERBREGBFNBEBERNBIEINS
REF » REBLUBANEBITL °

1M13F 128318 112F 128318

RIDERSIY (MEE/N (+1)) $ 31,410 $ 121,811
SHaE 112,217,989 112,217,989

$ 112,249,399  § 112,339,800

(+— ) REBBEF

1. KRN R ERZRE - FEBRBIUEERER - BB - BHREBIEN © RIE 10%
RIEEREBRAE @ KR ARIRIFSIBRAE  BAERFAEEER IR -
RNELEER - WS BERER » (KRR IRZBDIRL * WHIORBLFRENIRK °

2. FEBEFRNEFRBEHLDGERERRRBRID < LLHISFEHIRFIRENNSER L » 1
BIBFRAIRES @ LIRBLEBEEWNEREE 25% 280 R - FRIBFABREBA
DEREEERRNBHBERERENN  NMSEARL - EETERE - LUIBAEEE
BINEAREE 50% @ WABFTHAFERR -
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3. KIBEEERE 97 F 1 B 11 BEEFE T % 0960071550 SRRE » RIRFEHEETE
EXmAELD - HEEESEERSFNERFE [ BREFEOX_THIRBFAE - B
ERRBZEEWNEARES - SRMEIBRT - AIRFRIREGAE - REALIGE - 35
BIBBFABRISEENEARET OO+ » BUEHEEREARSEN » NMEERL -

4. RNHKEER 105 &F 8 B 5 HEEBSHFEE 10500278285 SN ZMRTE @ BHREEFTS
(ERDIKEE 105 FF 107 FTEREREF » IIREIFF 0.5% 2 1% BIVFRIREFAE
BRE 106 FERL > ST ERMELE BT EAHAFIIR - ETERNLTESZD
ZIEE#EE - B LEERLE : EIKER 108 F7 B 10 BEEE 535 1080321644
FNRE » BHREBTXEERE 108 TERSIEEIBIEIIFIRENATE » WHSSZAER]
ME AR - S EEEEEE CRIEE BRI EIRER A IEEEHENEE -

5. 88D RIREE113F6 B218HR112F6 B27 HEBRE 112 F /R 11 TEREFDECE
KESENITRESBIZRZZIURTRANDBISERITEM 22.0 TRITEHE 19.6 T
5t $687,590,530 & $612,580,654  [(RREEHDIRRE M3IF I/ MEHR 125
98138 -

6. BREFDECE > BINREERREEZAR L » WIIARGFDEEE I FBHREA -

(+2) EFHA

13 FE M2 FE
4TI |7 A $ 1,376,699,274 $ 1,284,965,437
IHEETIA 3,646,433,947 2,888,867,638
SEFBARFBULN 92,464,772 17,981,396
FEIS =L 387,817,278 349,618,821

$ 5,503,415271 § 4,541,433,292

(+=)EI=TER

113 EE 112 FE
Faa5H $ 963,824,991 $ 929,628,064
BRIRE A 46,381,740 43,090,038
BINEER 27,145,491 27,639,343
HiBAER 45,502,997 44,040,233

$ 1,082,855219 § 1,044,397,678

1. KARTERRTE » DR IKNETEEMNARRIRREBER » WHBERRE » BIRESE T
BHESAMESR 0.01% ©

2. KRR 104 &£ 5 8 20 BRASEIBEI R ZRE » RaELIEEEEMNA T 2 ELENLEK -
MRETEZ - BRAEEBRIGEER ' BXHE - shLE TEMEBLIRENIRER L * B
BESELUESE =D MU EoHREREFEESBHHARRIRETL  TRERRE -

3. NATEE 113 FR 112 EEE T HIEEYEEE DB/ $82,764 K $55,865 ° IRIIFEE
BRIg -

4. BB 112 FRIKZEE2REST - BSEERGFABEFERRE © 2L 0.01% RERSI -
MBRESSRITREZRES R JTHREGIEEEERNT > RIZZSHEEHERE)EZ
12 - IRESZRBECER 112 FEETHANERE 112 FEVHRSRINCEE—H
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(+0)FTEER

M3 FE 12 FE
TEER $ 109,666,136 $ 94,154,137
(+h ) HLEXEHR
M3 FE M2 EE
HEEH $ 998,205 $ 924,883
w8 131,975,094 114,378,064
HEEH 2,015,019 2,134,814
S E R 454,488,294 430,865,704
EREANER 30,045,397 29,236,429
HEBR 2,738,393,183 2,069,629,305
HitbBH 217,311,982 230,850,903
$ 3,575,227,174 $ 2,878,020,102
(+77) P15
1. FTE8IRER
13 FE M2 FE
FTSMERHENED -
SHIPTIS
EHPTSEL PSR $ 154,199,060 $ 108,748,759
LRIFEEMSEHRE (S)1E 2,346,660 ( 1,438,472)
EHIPTISIRIRZE 156,545,720 107,310,287
IEAEPTISIR
T ERECRIBEEROE 6,737,486 1,382,242
IR PSRN 6,737,486 1,382,242
FTEMER $ 163,283,206 $ 108,692,529
2. IEMIRSIEMIBRE < PTISTREEE -
13 FE 12 FE
EEENEHBEEH ($ 5,630,200) $ 3,135,200
3. TSR E RS BRR -
13 FE 12 FE
RBNPNIDEEMRRETBITER $ 165,527,052 $ 111,729,799
PIBIEEMERE (8 ) 6 2,346,660 ( 1,438,472)
EDRENSRIIBEEZEH ( 4,590,506 ) ( 1,598,798 )
FTSMER $ 163,283,206 $ 108,692,529




4. HERFEEEMEE S SEEMSNEENRBTZRUT ¢

M3IEE
EiNEE
1818 PR IEMm =z 128318

YhFER -

- EEPTEREE

A RT $ 38707533 $§ 2886581 $ - § 41594114
ETRE 17,458,629 7,382,167 - 24,840,796
BEBENRE 3,026,099 1,057,522 - 4,083,621
I\t 59,192,261 11,326,270 - 70,518,531
- EEPTSREE

BIRE ( 6622733) (  4512,887) 5630,200 (  5,505,420)
AERZHEA T ( 23,372,159) (13,550,869 ) - ( 36,923,028)
IN\Ef ( 29,994892) ( 18,063,756 ) 5,630,200 ( 42,428,448)
=5l $ 29,197,369 ($ 6,737,486) $ 5,630,200 $ 28,090,083

M2 FE
EiNEE
1818 EliN s iz s 2H 128318

YL ER -

- EEPTSREE

M ERT $ 37580582 $ 1,126,951 $ - § 38,707,533
ETRR 8,882,526 8,576,103 - 17,458,629
BEEEVRE 5929126 (  2,903,027) - 3,026,099
INEF 52,392,234 6,800,027 - 59,192,261
- BEPTSREE

BIRE ( 1229354) ( 2258179)(  3135200) (  6,622,733)
AERBHA T ( 17,448,069) (  5,924,000) - ( 23,372,159)
INEf ( 18677423)(  8182269) (  3,135200) ( 29,994,892)
=5 $ 33714811 ($ 1,382,242) ($ 3,135200) $ 29,197,369

5. 5FZER 113 % 12 B 31 BlE » AR TBRIEFBEMSREREERREE 11 FE -
(+1T ) RIDERIGY — ST

1. AR BREATGRHECE T IR EMRELATEIERBFHEEBFHEETLR
RZOMECKRETE @ WESIERER—FHBF—XR  BBARATERFERMERNS > 5
NBDRA+EBFEE=FEE - RN WS ERFFRS—EIRFFEKENET
SREERMEBOERT  IDYBSKES S DRE - I oRIECKRST EEEISHEITE
SEEY TEIRHERISREME R REBRRA - ETESSEMBBRFNE
REREAER -

2. BERE M3 E/R 112F 12 B8 31 HIE » ANTETHIS EME E 2 MmBENRE D BB
37,699 K 44,461 % > HIIEFIEREB D BIR US$150 & US$145 -
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3. ANIREE 113 /R 112 FER LMETERIIE A D BIA $68,324,983 & $58,027,600 °
BEDBIA $126,771,310 & $82,966,116 * tRIIENERIET - BEEEH 113 TR 112
F12 831 HiE » XN IRDERBL ST BTESE 2EMS $31,410 & $121,811 >
IRIVEANTE - RIDEWRGYIET -

T BRARS
(— ) BARHEERZEE

Z/AEIE JPMorgan Asset Management (Asia) Inc. ¥l » H#EBALQT 100% D BA
N2 BHRBADRBAILHEE R JPMorgan Chase & Co

(Z) HBERABEARZER
1. IRITER

113EE 128318
ReEnE HRBREE FEREEH FSUIA EARENF 2
FRENT
JEMFAG $ 4204418566  $ 3,054,961,352 0%-~1.35% $ 262125 $ 99,729
M12EE 128318

R HiARERER A AU HIAREUEE

FREAT
ZEMFAT $ 3,376,396,831  § 3,280,901,487 0%~1.75% $ 1089306 § 75,244

2. ZREMBNTBEFECERMEE - MED

M3E12831H M112F12831H

RN TGZEMT AT $ 194,120 $ 61,377

FTicIB o8&

FHMEFFE ( 26,180) ( 24,213)
$ 167,940 $ 37,164

3. BIGRES
113F 128318 112F 128318
BRGNS LEMTAT $ 335213347 $ 720,480,275

PRKSHINERNENZIAES - HMEATSHEHFNET (=) 2R3 -
4. RS

113F 128318 112F 128318
BREANGEMSTAT $ 26,619,130 $ 29,441,332

RKSIHERNENCBBREE - 1BEENTHHMET (=) 28R\ -
5. IEUEEESRRFEULA

M3 EE 112 EE
RN EMFAT $ 91,877,721  $ 17,981,396

RKSHINERNENCHHE - HEATSHEFNET (=) R8T -
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6. ELAMFEUIER
1M3F12831H M2F12831H

RN EMTAT $ - $ 134,330
7. BN RBRS &

1M3E128318H M2F12831H
RN EMFAT $ 21,864,859 $ 16,661,708

RKSINERSIYBREE - BESHERFHNET (=) L8R8 -
8. BRI EREISVER

M3F12831H 1M2EF128318
=g ey ar /AN $ 126,771,310 $ 82,966,116

(RIENSREBATRIDERGIER » BRENSHFMET (=) 2R3 -
9. SAEEFWA

/1)

M3 EE 112 EFE
ERENGCEMFAT $ 2923294430 $ 2,566,957,675

RIKE SN EWE IBNETIBER A » BREASHEEMNEET (=) 2R8 -
10. FEIEBINA

M3 EE 112 EE
=RENGCEMFAT $ 30,056,127 $ 26,129,812

RIKEDH BB EEZEIBBIN » BESHFEFNET (=) 25KR08 -
1. BBRIBW A

M3 FE 112 FE
EREBNGZEMTAT $ 387,817,278 $ 349,618,821

RIKESHEIEN BB @ HBREESHIEENET (= ) Z8R08 -
12. SBFEARFBULA

M3 FE 1M12 EE
BRGNS LEMFAT $ 92,464,772 $ 17,981,396

FRUCEE TSI EUER 2 B FEERFEUUN » MBRESHIEEFMET (=) 23R8 -
13. BFE

M3IFE 1M12 FE
RGN EMFTNAT $ 290,634,939 $ 28,172,030
RV BERE » W RBIRBRREZE - MBESHEBSENEET (=) 25R08 -
(=) EERABEESH

1. /A )82 JPMorgan Asset Management (Asia Pacific) Limited 5] BIRERERISH) ~ B3
NRAPALDRIBCRHEEZREREBREEASIEERE 2R EFTIKEZE

127



EPTEIEE C —ELAISVBRE F%AT)  BESHEEL » BerRARSMET
(—)&B -

2. K/A T JPMorgan Asset Management (Asia Pacific) Limited 5] 5B 32H) » %A T
RIERNTHEIE JPMorgan Taiwan Fund ° BUZETPIBGEIRE < —ELLLAIFTAA
g 1EREISIBBWABFENET (Z)&RE -

3. /A T)EE JPMorgan Asset Management (UK) Limited 3] B2 ERERISH) » BZAIFA
NIIEC B EETZRIRERRE A SISHIFRS 7-13’11\75/\ SIS E T FTUIGE
BEC—EAISZUBREFZAT » HESHESZ L » FFmRARSMET ()R
Be -

4. ZATHERREREITERMAIESH » LSHERENETRNIEBEARBERLWSIENELZ
ZIERBBRCESE » HEIRESERIN » FFRRARZHET (Z) R -

5. &A/X B8R JPMorgan Asset Management (Asia Pacific) Limited s] BIRERBEREASH « BB
NN VRIBCFHEETRERHREBRERY - XA IRSSEIKIEXETPTIGTIEE
2—EHISZVBEREFAAT » BEERENA » BFBRARSMELT (Z )RS -

6. AN TEERRIERFI BRRTERZEFRHCH » B QTR EREHRPREEEE
BE BT RIFRERLERR » ZERERKA A TITRERB BRI HIIET—E
LERISZUSBHBE T ARG  1BRESHBIRFBUUA » BFERARSMET (Z )R\ -

(M) FEEEBEFHMER

113 FE M2 FE
RIS T 27 $ 552,691,298 $ 557,161,666
R R @ 16,326,197 16,087,179
HitRHAE T BH 1,056,099 1,081,368
RERE A 10,089,051 9,525,513
D ERSY 18,240,393 8,090,254
et $ 598,403,038 $ 591,945,980
- BICEE
I EBIE -
- BEANBEER GG

AABRER 113 R 112 F 12 B 31 BEESENBERFE2EARZE -
F BAZKERK
LI -
- BAZHIB SR
HILIBH -
- B
(— ) EZRMTE2AREBEBEBREREH

1. UARBEEECEMT BSRER

(1) B—%FR : EEREEOTESHREENEBINGRMBIBWE (KREHE ) -
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SISTIBRIEERDIERRBECEENRBRZHE - UEHEER
FRIFEEEHA NS -
(2) F_FH - EEVNERERIBRECITRZHAIE > BEBERE-—FRIBESIHE
N o
(3) F=FiR - EEVNBBNTRRANE - ARIREBBEDENDEEEE
LEMEERLS
2. FARBESEEMTER
(1) ERERTEUETEERBR L2RBERGESHELNEE  BRIES R
i1 - HIREEBREGSIABESERER - WHZEBARBERNERE -
BUGRIE - BN EBRRENERSTEM LA H?HEHBES&‘XEEIHQHE%EMEE
&R - IHEEBRRXREIRBERGSIHANER - tRBBEAEIE
(2) EftIFRSEEWERRBERFTLRESE » BITREXEAK » HIRBEEG
sTHARBIE
3. RBEFHEN

113E12831H
BERB (=5l E—5W E_ER E=Em
SRINEAREBEEE
BREREANE
BEECERNEE
SRy $ 167,940 $ 167,940 § - $ -
LM (B)RE 169,069,100 - ~ 169,069,100
=5 $169,237,040 $ 167940 $ - $169,069,100
112F 128318
BEIEH =5 F—FR E_ER E=%M
SREANERSE
BREDIAE
BEECEHEE
2RE $ 37,164 § 37,164  $ - 9 -
FEm(B)RE 156,163,400 - - 156,163,400
&t $156,200564 $ 37164 § ~  $156,163,400

4. R EBEEERARFE =FNENEEEFIDx
(1) AnBEBERAEE =FReTNEEE ) HIIHxR
3

RE 113 FE
FEEH o2 AEREND RER
28 HRDEREE - GIAEM | =ZER BH B RARERZE
SINBE | onimns | g | BN | pome | B
FEFETS
BREREA
HEGES $156,163,400 | $12,905,700 | $ - $ - $ - $ - $ — |$ 169,069,100
TEHTa
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R 112 £E

TRESCSE R TR
i S99ERER ~ s | =ew =t & HKEREE
PINBEE | iz | g | BN | poms | B
FTETE
ERESEA
P - $158,503,400 [($ 2,340,000)| $ - $ - $ - $ - $ - |$ 156,163,400
SgETE

LlFABEmIASHEREED  HERE 113 FR 112F 12 B 31 Bk E
BERIFELBEFN M (18K ) &880 57 $12,905,700 % ($2,340,000) °

(2) AnBEEERAEE =FRTMB RS HHlxR
EE M3 FER 112 FERFTEE=FMIEMERE -
5. F—FMREB_FMBEEAKE

ANBFEZEMTE  RER 113 R 112 FEBMILARFFEE—SREE_SHRE2
ERRE -

6. ANBIEBARF=5RFBEMZ
ARYFE=FREM T EEIZRRIPLFEIKRLD (B ) RERE -
rRIFEBERMEEDL TERERTSALINBEBRE - FEAMBEH
& > BELRERMEERBRIGOMIBNRE - ERRIREIL - 5 - BREMER—2
x&%%%ﬁaﬂa’fiiﬁﬁ SR ANBRERREMEQAUNZ CABERE - LIERFBIHER
RES

7. BREBE=SHRANEBEGEREMERIBEREIEANTRRANEEILEAR
EXNTERBAERBUT

1M13F 128318 T sy NZNEIF YN EEEYN
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—  TERREENDEREREREZSDIB[ET

(—) T2RENEEERIRR

P&y
1. IEBBERNMBR S EEEFER
(1) BRI

fRAO (88A) 1,416.04 (2024)| =&Hm =
S AERHE (CNY)| RITEAEFH 4.35% (2025.6)
BXREEHE A+ (REEZR )| NEBIE (10 1837T) 3,317.4 (2025.6)
ZERBIERER (YOY) 5.4% (2025.3)| SR 5.4% (2025.3)
FSE PMI 1881 49.7 (2025.6)| JEESWIEBIEE (YOY) 0.1% (2025.6)

BB

B2 (Fitch) /R 2025 & 4 A 3 HIFPEAERIANETSE » 5 A+ FAREE A KREBERBTE ' £E
B BFHE R SR A HEFFIRR EF -

PEIAEREERENR @ FHEBE BRI AERE - BEBAIRS S GDP tEhEAFH 2024 & 6.5% F
F 2025 F 8.4% * BB SBMFRISBHNRIERZE » BUTEFSG GDP LEXAFH 2024 & 60.9%
FZ 2025 TF 68.3% * Wi shan B ISR RIS HERF A 0B EFHBED

BT

FBEOES - BEER - B - BN RERES

FEEORSE : 22 - =6 - BEF

F2HOER : SEFERRBERE - BEISBRIERBERAEASDT - ERERE

FE2HEORE : B8 - =& - BA%E

BRIZER : Bloomberg - EHEIREAM - PREELART
2. EBEEMR
(1) BMES
2024 TPEAAEHB I ESEET —SERBRE » _ZERBETE  =F=EX2E
RIBRIE « 2R TR : UZEREE TMHT) BER (KRBRIBEFIVEERUE
BEFPUR ) R—BFIESPURBIESIER - 1THETRBBIBOF -
FBEE 2025 TF » PRI R EEEIN T 25581 TERE AN PIRIBUABHERIL - (EPEIAES
REWEBREBIDGFAEMBR KRR - L SEHIRSE - RESRBAR - BEANRFEBHE
RE - FPEXEGEEEMS - HBNE - BRTTHBR - BfRIREXD LAE
NERBUITHRS S » WRERSR - BREESERBICHBEBRII—RIEEMRIESE
BURBIIRIT - #REE2RE » 2025 T LB EDAN SRS » (BESB LI
& BAIRERRAFRER - i3S HE - F85T 2025 T T #ASHEBRITTERER
B FIESEERSHEEES | ZMEAR - TELEBITIDRIESTE 5.5% 4 * HINE
SIRFERERE -
(2) RBEXR

BOBSETEHRSEERT » 2024 & » PEAAESBEERRSTTMN 3,128.2 B#RF0
3,143.6 B * ALLDBIAE 3.7% 0 4.5% » EHEBEIFS @ HHIERISTE 3,000 B
PIERE - Hoh > SRABEERFIBIZR » AT AEEEEARBIEBVIER : §F
BMIBRIRKEE ° ERARZEFEEAE 400 B : FESRAEEBIRRIZR - TEIBSX
2212 1,000 B » IHESLLBE 40% @ DRSESFRHEER  ABLOBLIER
REINEBSREM T SHRILBEERE -
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3. NESEREEELIRE (B / BNEEHRE) : B
RIBPEIARRT - PEERNEEEFEM ENEERESENESHEREEE
BIERE ) WEETELREN -

4. RHI=FEMBEBHETERCRS - RIEFBEREEIIET

FE Rol= =IKE ARE
2022 7.31 6.31 6.90
2023 7.34 6.70 7.10
2024 7.30 7.01 7.30
BERIR : Bloomberg
BB
1. IESRNMBESEB2ERMR
(1) BRI
wAO(88A) 7.3 (2024)| =23 B8
SESE ] B (HKD)| IITEAEFHR 161.0% (2025.5)
BREEHEF AA+ (IRELR )| NESE (10 B37T) 431.90 (2025.6)
SEBEMRE (YOY) 3.1% (2025.3)| SR 3.5% (2025.5)
FEZE PMI 18- 47.8 (2025.6)| EESWEBIEE (YOY) 1.9% (2025.5)
HEOBBE

BRBUTHET AT 2025 FX—SRIMBBEBHE > BN EERE (GDP) ZFEEEBR
2.7% » 8 2024 FEIUZHY 4.3% BESME - BERMBNEZHLOBMRET - BRNEERDB
IRESBRFIERE ) - HEREEERIT EEBR - AAM - REXROEMOHRBBI1TRVEZR
B TRIRSEBEERRIDGAEERNSR -

SR BUNTAST 2025 FE25F GDP IBRNF 2.5% = 3.5% @ LB ZHIBIBEE - BENEHHEBERIKESE
BIRESE) - BABIEEIIRAL - HWEBcRRR S B BIRECDHR B -
BRBN#EART  EEREIEHISEERRE - BIESTEREIFRIE - ZBEFRERDIVIBAIRE
EZEICESIF  URFESBEERERS I - M - HSTHIHGREIEEREMALER - Bi500385EE
Bl ~ RASEUESBERISIEMEM » SREBIRIGHBIERERT] - IBIEMS » 2025 F5—=
SECESBERIDBNEREE - BIBRNEBFREE THBEENILT - RKICBESHEZEETT
B > BERBRIGIERERT - BHANSIHE - W c SRR HERPED -

TEE BT

FREDERD : 15R8K - 855K © & - BRFBRIERBRESM - BBIFHF
EFHZEOERD - PE - =2 - #HIK - B - B1F

FEHOESD : 15815 - B - MSSHREM - & - BFRRIERBRESTF
F2HOERE : PE - X6 - EIE - £2 - U5

BRIZIR : Bloomberg ~ BREINERAM (IKCEBFR ) - SERBTHEEAT
2. TBEFR
(1) BEEX

SEBUTHET RS 2025 & 4 BEERRIBEEENIREHESTR 289 8T (BT T
@) 882024 54 BT 2.3% ° 2025 & 3 BEE X RIS BENIEETGETE 2024
F3IATE3.5% - HP > #BLI8E(58.1% » 8 2024 T 4 B TEK 3.5% °
HFRERESEEN % - 2025 F 4 BEEXRIEEHESERFGOETE 2024 F 4 BT
3.3% °
HEERBTBLERE

SEEMNIRIFGESTIESRIE DT » 2025 F 4 2 2024 F4 B
LLER » BiRTHIZE GBEY:

IHEBIE TR 24% - HERRIAEEH ~ EERRBERY) (I8
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EBEBTK1.7%):

¥ 12.5%) :

16.7%) :
(2) TR

SEAREHRTEBEBERSHUM—  SBERE

B

IR (T EK 5.6%)
BRERGREMKDEMS (TEK5.1%)
PARBRIRIS ( NEX 0.2%) °

RBERABEMN (TEX53.4%)
EBERBEERE ( NEX

PRRL (R

BHES - BiSAITBERER

EEEETAME  ENEFTREERSENSELL  FEENRBAEEMNE
AP o
INEEEBREZELCRE (B / BNEETRE ) : &
4. BI=—FEWBBHETEXR RS - RIBHREREEIEFR
FE ] =IKE W ARE
2022 7.8500 7.7680 7.8016
2023 7.8500 7.7913 7.8115
2024 7.8379 7.7631 7.7686
BERIZEIR : Bloomberg
(Z) TEREBSMIBEERA :
1. PESRI _ T TRRSHEER
(1) 3175 :
RRBITIEH E5B1TIBH
] Q= iRTE . B
T B fié£¥3 i (+g;ﬁ)
2023 I | 2024 ©F | 2023 £ | 2024 T | 2023 & | 2024 F | 2023 & | 2024 &
EBIRG83PT| 2,263 2,278 6,525 7,186 | 30,063 | 31,938 727 705
FERFT | 2,844 2,852 4,367 4,529 | 12,711 | 14,338 278 286
(2) RHE
_ e BASRBINAERE (HEETT)
L) ] BrE &2
2023 & 2024 & 2023 & 2024 2023 & 2024 &
EBiREERPT | 2,974.93 3,351.76 12,576.2 14,976.3 5,045.1 4,109.1
FRIFBAZ P 1,837.85 1,957.42 17,305.5 20,355.2 1,527.9 1,590.6
B) RO _FrhiBBER « Rty :
e cryo EER (%) AIREE (15)
2023 & 2024 & 2023 & 2024 &
EBiFSERm 182.34 221.10 11.92 14.23
FRIIFERZ P 367.79 480.52 21.61 24.00
P EBRIFR © The World Federation of Exchanges ~ 65852500
(4) BELHATEABENER (BEFMERFTTOM ) KRE
EBEsRZe LHFMP » FlRE AT LMeiRaCEEHE - HPhaE

S EMRATERRATETNIMBEEELENR  WVHRS » HLERRESERSE
NEERMDLER - T LBEBFRZ LHATFZE « £iE - RISKELTER -6
/u\})ﬁﬂa“;‘ﬁ%ﬁﬁﬁﬁﬁi*ﬂﬁuuﬂ%|§’A%m$§ CHRSBEFR - PHRSKREZR - TRE

ERNSESLRIERER : SIEBRIEFIBRE - RAFIRKRRIE /% E=R-
£ m‘?&MIEAE?FUEI'I TG RRABIBN  E38H8S $A$&¢
2 - UHBRST - RIFEASEEREYREH LMAIRERSBIEELR
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NABEEXGEHEKNERT (BERLR « LBESRST) -
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ORZFY : B—FBA 9:30~11:30 » 13:30~15:00 °

ORZHE : AR : SEREIEES] 10%

B : 197 10% ~ ST R 5% * IRE FhsE—KIREKIGIEH) o
REDHENZAONZZHME LHESNESEIDABRBEK T HET
NEPHRRE » BERIZREREBL - HEELHRABEIRSHA °
ARER TH RE ST 0 RAEZFTHRE  HENESRESTET
R—EEHRREANRERFPRETZIRPPEEZUTH - B REANE
e JEHEL  ELERREBEHEIEA <T+0BERZF > -BREE
DEENRZBRE =K <T+3FELU > » ELFRIBEITTEIUKERR -

ORS¢

ORENFRE :

2. BRI _FHRITRRZMBH -

(1) B1THiE
REBITIBT &5 R1TIBIT
s | CHAIERH ff‘jjégﬁf) i ( +g§ﬁ |
2023 &F | 2024 ©F | 2023 & | 2024 & | 2023 & | 2024 & | 2023 & | 2024 &F
SBRXZT | 2,609 | 2,631 3,975 | 4,550 1,624 1,513 77 112
(2) RZHiE :
RIBIEE B AARINAEEE (HRETTD)
B HANG SENG R= &%
2023 &F 2024 2023 & 2024 2023 & 2024
BSBRSPN 17,047.39 | 20,059.95 2,321.9 3,045.1 13.97 17.09
R) RO _GEMiBBEE - AL
e reim BEEK (%) RASLL (13)
2023 F 2024 F 2023 & 2024
SBRZH 52.07 70.66 10.27 12.32
DL EBRIFE © The World Federation of Exchanges ~ 5185251

(4) B LMATEABENX (BERRERTEDNE ) ZRE -

NIEERFEZBERY  BREXRTICEBRINBE - WHBRIEE - I
SEHMHBRCSE - £ 1973 ERMABRE - BRRESZT IR LHATER
NENERM » WKTHESHEECEZES (SFC) HIEANL AT » BXLEMATE
FRAMEHSETR - 1989 FESBRZMBLEKR EHATBRKRIEA » b
EUFERENERET  NANUHFREASHERAD BBEBELNITES  SREE -
SRR > UROSRITNEMEBOEREEE - BFRIBE 10% BUARER - BRK
12E) 5 DB NERPTIREZAT) -
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Z28B(F USRS B0ERRR -

2. ERUREMTEINEBCEBSIBEE - BSHEXBIMBER IRELD - RUESE
HANENIRE R 55 2 BRIFE5 - HRERERHR - NMeBBEEtR SN EE BB -

IRE (ZRAEHE ) LRIERAURGE -
(HFRAEETARRPEE 27~298 )

r AEDERERSS > SEEHN  IDUSREBRMIGERMARIRZE -
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IWEFEBEIMARARIMINBERSIEL : BMERKRZEIRIET » IWHELLEHABH QT
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9. MEE /\RERMBFELRER : LS » LEIEEEDIRZMBWRERR%E : LES -
LETEBREDINEFEBRMI R U BIERE -

10. ALPI#8 TRI5EE | (RIBIRTFTRIFE TIIES ¢
(1) RERECETHIRPIEI RS VBRI N SBHBRS -
2) NERNERBICERHEERTEINEES -
(3) REARK—RATEHREBRA SIS RBEER T SRACERRS -
(4) REER LM (1) EXASENREEBHEXR - BEILEERECVESE -
(5) AEIREE TIEEENLERNBEERTFHSHB °
(6) RBESANBERBSERIREHRTAHES
(7) REEAERFBEBERIGEEHREERENZMHES -
(8) HEEMUBRHBESMREEZBHRZPTIRDBBRATFTEBEPIVELEERTS -

(2)RWBE: L (18) B LSIEBRPRSMBIEEPININBERSRE  RLM (8)E
LSt EBESRECHSFAESREBTENMBNSBIOCENPEEBERE -

(=) BBBFERE - LhE  LEIBEEREPRSGMBINBEBRERE « LEES - LUSTEEEET
INFBEEMIARIR B BIERZE

(00) BBNTIS -

1. LM (1) B LEIEECWRERIGESTEH LRI ISRE : BIRNTBIELH
HEBRER - BRINIRENEFRIRIEFZETME - HFEHDTVERSE (— ) sURE -

2. FREERRSZYFLM (1B)BTM (B) B LIMESRERXZENRERZE - (18R
EEZES R RIEEIRIMEE - WIIsTESIEHILRBRCH SR%E  EUEEER
TREBEFRERIE - BRIBIBIEX - BERZBRNIBRRESRIZEAR 1 2R
RERRIE °

3. EERSBBRNTEER MBELRTERERE ) PriEcBELTE - Al BELTE
RIERRA ) IR -

(h)AME: £HE - UEIEEWRERNGIESTEE BN B RE « LES - BRLEEH
BEDINFBMI AT R EBINETIEN KRBT 2 BRI ESI B BB BRE
EHFENRAMABRSS » RSB EXRMZEB MR EBIMEFIEBNEstESIEBIL
B BRE : WL EZEIEMRCIREZES BB RE—F (2 ) LS » BILER
(ERI—BIRIIEFN ZE/E DN AEIEEVEF RELLR - IEEBEEPLAMEBL
BISBIRUDPTIBEEZ E25ERIZR £ 10bps( & ) BEAM » BILIT—BEIRSITERZRIAE 2 B -
WISt ESTEBILBICFBR%E  WWEEEEPINL BB NMEBHMD ITBEESIE
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FZE LT 10bps BEYY @ BIMBEDINEE A BB PMBE ESIBNRRE 2B » I
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PATE %u%§$Uﬂﬁ2R%mﬁ%ﬂ$E%’IMJﬁﬁﬁamﬁWZMU%E

(7V) ERMES - RN TE - HitMES  TREESHLZRES  EEERT SR AHEEE
B2 MBS
1.94F 12831 BLAEI(2)BEEXRKIBSF1818LUE (8 ) BEIFAES KT

SIFBEETE L

(1) £ ETEEWRERSIET 2B LRI FIRR%E -

(2) LBEZENRR/EENRSE » IETECESBEERITEE 2R EIIEFSIEN
SIRESTEBILLRI SRR -

B) LBEZEFNRRZIBFXRE » LISTECBSBEERMEB 2R BIIEESIEN
SIESTERILRNC A SRE - BStERESBEXRTABRREBINETSES
BRI —BIRYIERE - SIZFHIAIRYSRREFRE =28 > LIS ESTEBLLRIZ
MISREE -

(4) kL~ E83E - DEBEENE 25TEH LRI F S KBRS E1ZH# S ImaE

(@%ﬁgﬁﬁ%ﬁtﬁ(ﬁ)%Tﬁ(%)%’u&@%ﬁﬁ$ﬁ%m%tm?&x%a
LB ENRBSBDESERTLBREZZIEHHNZENEFIFBRNA » H8RER
ERZESF G EIEHR#AITRE > LISIERSTBELRNCFE RS ES
SIE BRI 1 ZIRERIE -

2.94F 12831 BLEI(ES)BEBRR B F1818LUE (2 ) BESDRBR2ITE » R 95

F1H1BMUR (2 )BES :

(1) LR EEEZENERREEN RS  LIETEENRIER RN EE5HESEEMEB
2 IIFEFII B ARIEF REMBEE PIN A2 A DESZBHRIELLE » W EBE DI
N2 NEESZIEFZER LT 20bps( 2 ) BEA » BILAUNRIEF) KB EBE RPN
EEIRVIINRIERN R » TNt RETEBILRN A BRE  WBEBEPILHA
2 RBDESEZIEFZER LT 20bps BN  BILBE PINA 2 A ESEIEFI XD
B 20bps * WISt ESTEH LN A BARE : KL~ LS BEEPIN KL
NIESBENR » WIS ESTEHILRWR AN BRE - CIREGEDINAR2AT
ELEBRR/ELL 8RS » BT TIIRE :

A. {EETFH (Maturity) EES DIV 2 A SMESEEFRAEFEAEN - DURMZE
BANTERIESEZENR » BEBSRDRENESN - BILINIREFISEEATE
[BEtEXES CRRRIHTE : B5IBFRARm 1 B8 L1 EBRZ : &&
BESSRMESOAEIHERETEHERNER - IFBERIHER%E : B call
BN put 2B - HREATEREMES BB/ -

B. @5 EAAFHEBEEP WA AIESTENXMEE RIS H BRI T -

(A) BSERAFEE + o - —2MBR (/12 : TA-J 3 TA+] —=EBER/BA) -

(B) BE—REBIRITES » LURBIRIT2EHAERE : BMSREBIRIT2ES -
DIEPHRITERTERE : LBERERESS » REEER  BERESUSE
TREFRBERTERE : RIBMES  IXESAENERRSRE S
SRELESAERERTE » BIIRTATERCEHTSEBRE_RA%E : 3
TR ERBIAAERASTLAIZERTER  URIECERAERE -

(C) THMEEDHILZMEBS - BEEMB SR I EBESTIZME S 2 EHER
2 MBS RS ERFRRDLE

(2) LBEEZENXRRZEFEXRSE » IAESE (+H )18 2 2RTERIE -
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-BINFBEBEBSE - BRNERBNTER CERIESREGTENNERIRBERE -
CFBRhIRE (N) E (TN BREERRERMGHIE (WBENEX A6 - 88 - XA - B85

REFZEURBRBETONTESEE (G7) BRMEMORGE) MRZREE - UL EHGE
FHE  RERIYSKEERRENDRERSDCH BMBRATERERR ) SORES+_IK
RRRE
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