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. B #g 4] N/A N/A N/A 8.41 -5.67 13.25 5.18 0.20 -13.17 10.49
' N 5z 4] N/A N/A 14.16 8.42 -5.67 13.25 5.18 0.20 -13.16 10.49
N9 #g 4] N/A N/A 14.16 8.43 -5.67 13.25 5.18 0.20 -13.16 10.51
g B #73) -5.73 -5.05 15.60 8.65 -5.21 12.58 -4.45 1.05 -13.24 9.20
- N #73) N/A N/A N/A N/A -5.20 12.59 -4.44 1.06 -13.24 9.20
B #g 4] -0.19 -2.19 19.75 12.95 -0.11 18.75 1.78 3.98 -9.62 14.97
RS N #74) N/A N/A N/A 12.95 -0.11 1875 | 1.78 398 | -9.61 | 14.96
N9 #g4] N/A N/A N/A 12.92 -0.19 18.73 1.74 4.01 -9.65 14.96
?#‘&hwm FLp#2023/1231 » ERKEFP I AREET ARG 4 1~12 7 2 E
BREFE wl»]zn ApRts 2 R ARPE o T E A ﬁaimfxpw IR AL o
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(100877 ER L ERAL2Z T * F(%)
ARG AR T ERG S RIAT AL
(Fhé&2p L kBTN

ER(F ) | 2019 2020 2021 2022 2023

B 1.76 1.71 1.68 1.68 1.67
R A N L LS ¥ ,fc%é :i%‘r*(ﬁri* BRI A—LGET S
fiL s €31k -J*;‘é’#—fsg; FoRERBREPEHEB R )N TOAEETAGELF o

Z_PAiraR 2 T g’;‘l'ﬁﬂ?ﬁ**;jﬂ;’% s é%_ N F’Xﬁ\u‘ﬁ/?'j—%‘ﬁé

(12)7)erpmi- FHEAFESFREEF GRS REHET ¢
T F: RN ? HFEEG *"”f‘-%‘%iﬁ’i GEALEGGAELBELRRTREFR)
LEFEIFRERES TR
%8 e s s ZEFFEERFEPETLRER) SHPEY | BAPFIHAERE
P EEPeH LR/ %% v 2 |Gro%r Ay 8 e e v el%)
Citi Group 0| 2.026,157 0| 2,026,157 0 0 0.00
JEFFERIES & COMPANY 0| 1750870 o[ 1750870 0 0 0.00
2022 [JPMORGAN SEC. 0| 1604673 0 1604673 0 0 0.00
GOLDMAN SACHS Intern 0] 1599453 0] 1599453 0 0 0.00
BARCLAYS CAPITAL o] 1525811 0| 1525811 0 0 0.00
JEFFERIES & COMPANY o[ 1501103 o[ 1501103 0 0 0.00
2023 1 1 [GOLDMAN SACHS Intern 0| 1455441 0| 1455441 0 0 0.00
P 1127 31 |[BARCLAYS CAPITAL 0] 1395857 0| 1395857 0 0 0.00
p MORGAN STANL TP o] 1263521 0| 1263521 0 0 0.00
BANK OF AMERICA SEC o] 1238116 0] 1238116 0 0 0.00

(13) 2 i@ $5% @ &
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B mEMa

BRI (AL 4 — a4 %
B (@A 8- ARM(RBIIISEAII0EI12R318
4] ACNY 59,020,449.08 B CNY 83,660,060.17)

$6,143,878,122

§8,890,328,186

$260,140,656

$363,455.673

———%+=A=+-8 ——O%+=f=+-n
& @ % & i %
i &
S f =T R E(RBRIIIER104£12R318
A ) 2 $16,048,751,0778.518,979,428,350) Tk $14,218,399,501 83.85 $19,171,734,487 £3.82
O A= R REARBIIERTIEI125318
R A 3] A $1,324,786,392.4 §2,525,949,302) 2w 1,169,276,930 6.90 2,376,218,708 10,39
AR TR E(RBIER10512531 8
AL 4 ) 4 5134,456,282 8 §129,325,035) 2,377,536 0.01 1,210,980 0.01
AT 1,440,658,387 8,350 1,033,194,013 4.52
T 8 i A0 2,413,649 0.01 26,038 -
S EEERTE = 7,246,802 0.04 53,407,052 0.23
AR TR B E s 4,184,728 0.03 7,906,356 0.04
B H 305,594 < L A
e 8 261,900,925 1.55 339,476,207 1.48
LieRA 55,228 - 51,679 -
F AL 17,107,009,280 | 100.89 22,983,226,220 | 100.49
B fE
HAt B oAfs 4 - - 6,108,048 0.03
A 2 IE R4 A f R 96,172,462 0.57 1,577,322 0.01
AT R A S8 Ak 30,383,187 0.18 70,067 802 0.31
I 4 4037 4 20,255,060 012 27,637,038 0.12
BT R 3,745,279 0.02 5,065,125 0.02
A 507,663 . 917,767 -
Bk st 151,063,651 0.89 111,374,002 0.49
BRA $16,955,945,629 | 100,00 $22,871,852,218 | 100,00
EES Y
ASR(FEC LA — W2 $1,118496313 $1,644,726,922
ASRNFE LA - ARM(AEIIFAI0FI2AE
4 51 BCNY 11,560,334.61 A CNY 14,864,047.01) $50,953,747 $64,583,700
ASR(FEL - A(RBEIIERI0FIZA31A
451 USD 13,784,413.80 AUSD 27,481,436,73) $423,291,779 $760,060,983

(3 4 M 0 4 R B 6E)

ﬁ’ria“-mf&
£
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]

of|H

el T

Bin o A
" ———4%+-H4=+—-n ——0O%+=fA=+-8
& # % & 3 %

BERLI(AL L 8)— £ (B EITI4A1104128318

S%] BUSD 6,325,931 68 & USD 10,498,174.25) $194,256,710 §290,694,445
B (R A ) — AR B ER110412A318

5] B AUD 2,241,007.14 8 AUD 3,720,379.46) $46,675,109 §74,769,963
B A(AL LA — KA F(REIIERI0EIZA B

5 Bl ZAR 35,506,409.46 B ZAR 52,241,3123.56) $64,333,134 $90,888 441
NS R(EL ) — ¥ & 5 §941,906,788 $1,273,240,077
NG (L) - ARS(REIIFALI0F128318

# 5 BCNY 156,638,827, 54 A CNY 228,118,209.13) $690,406,935 $991,164,652
NERA (A A A — A A(RE ] IEA1105%12A318

431 AUSD 21,820,323.27 2USD 33,035,848 47) $670,058, 487 914,762,644
NERB(E LA - MR EI1FA110£128318

2 BAUD 4,822,543 672 AUD 7,056,144,74) £100,442,675 141,810,180
NERGH AL ) — A (R ETF 21105128318

4 9 BZAR 90,090,370.83 & ZAR 129,026,950.64) $163,232,385 $224 478 585
NOWIA (A B — 4 & 5 §723,981,214 $862,837,178
NOsig(FaLE4) - ART(REINFAII0GI12RAE

&% HONY 24,852,529.35 A CNY 32,138 838.04) $109,540,903 §139,641,988
MO (FRAY) - AA(REIIEAN0F12AN 8

43 AUSD 11,619,387, 752 USD 14,304,450.52) $356,808,159 $396,090,235
NS (Ao 4)— e R (RA I ERI0FI2RB

& 3 B ZAR 28,549,537.07 A ZAR 43,657,683.16) $51,728,159 $75,054,790
Biif Al (g A 20)— # &% $792,160,356 $986,421,329
IETed A EOESTE 2 3 $4,053,653,998 £4,684,998,247

AT AL 2R B A Hdn

ASRRI(F AN B — 2N 83,686,477.61 113,118456.50
AWM (REn L) — AR 936,458 84 1,059,954.13
ASEl(FaRAB) -4 1,106,851.63 1,916,330.06

BAAA (B 8 A )— 4 &
B (AL A 4)— AR
BB 8 a)— %L
Bl (A 20— 4
BRI (B2 & 20)— @ I
NS M(A L2 -2 ¥
N#l(ae 4 al)—- ARY
RESUEARINES 4
N#R A (B2 8 40— 4
NE# (@ L3)— m k%

1,197,395,246.03

1,466,496,044.72

8,760,954.71 10,170,065.92
793,204.82 1,055,161.04
378,604.69 515,498.87
6,064,266.62 7,293,835.80
147,307,513.41 164,412,828.17
22,851,927.85 26,349,348.63
3,082,712.88 3,738,850.05
748,194.50 831,203.84

13,835267.52

15,768,610.76

(% £ M Bt F AR A Rz}

68

RIS AR E

202312/B2229-01A-004/B40




B &4

- ———%+=f=+—8 ——O%t+=-AzZ+—-1
& # % & ¥R %
NO#M A (Fm LA — 4 & 64,027,847 .81 68,506,714.20
NOS A (FELA ) — AR 1,983,720.57 2,258,252.01
NOWA(FRAL)— kA 1,024,907.02 1,095,728.90
NOSA A (F B A A — e 2,159,803.34 2,085,187.08
Briwad (52 8 1) — 87 &4 142,050,025.51 143,626,127.49
HRAN (T s ) — e 191,565,349.86 407,916,092.51
HEFnFHFFE

ABRA(FE LT -4 ER $13.0534 $14.5300
A (AR AV - ARM(REIIFA05124318

53 BONY 12,3447 B CNY 14.0233) $54.4111 $60.9307
ABMA(FRAY) - KA(REIIEAI0FIZAA

4 %1 BUSD 1245378 USD 14.3407) $382.4287 $397.0929
BEAA (B0 1) — R & 4 §5.1310 §6.0623
BER (M LA) - ARS(REIISAIINEIZAZE

5] BONY 67368 L CNY 82261) $29.6032 §35.7421
BEAR(AAA)— A A(BEINERII0EIZA318

4% &USD 7.9752 2 USD 9,0404) £244.9011 $275.4977
BER TN (E 04— R (REIFA1105128318

% AAUD 59191 & AUD 7,2170) $123.2819 $145.0439
BEL (LA —hATREINFRI0FIZANE

S5 BZAR 585504 ZAR 7.1624) $10.6085 $12.4610
N A (0 A ) — 45 A $6.3042 $7.7442
NERAEAA)— ARY(REIITERIOEI2R318

%] BCNY 6.8545 £CNY 8.6575) £30.2122 $37.6163
NS (ELM)— A A(REIFRII04FI12A318

4+ %] #USD 7.0782 2 USD 8.8358) $217.3586 $244,6642
NS A8 — M (REINF£R1105128318

3] BAUD 6.4456 5 AUD 8.0066) $134.2467 S160.9113
NEAa (R A 4)— S (RE 115 A110512A318

53 BZAR 6,51 162 7AR 8.1825) §11,7983 $14.2358
NO®AA (7 i B4 — & &4 $11.3073 $12.5949
NOE4 (Fae ) — ARP(REINEA1I05124318

w3 BCNY 12,5282 A CNY 14.2317) $55,2199 $61.8363
NOgAdl(Fh &4 — A A(REIF 41104128311

4% HUSD 1133708 USD 13.0547) 5348.1371 $361.4856
NoOgRA(Aa B A — B (AR EA0EI12H318

S EZAR 1321868 ZAR 14.6248) £23.9504 £25.4430
BRa(R L) - M4 W §5.5766 $6.8680
A (FR L) — W 10,3524 $11.4852

(3 5 N 7 AR A R E)

'r—_ﬂr n
EFECBTHR BEw Y [l_ti);:g

T ER  WMAE E
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Fir i MERR

A5 AL 4T d EFTAN
w 111.12.31 110.12.31 111.12.31 1100231 | 1111231 | 1101231
o> 8 i
BAHE
FMGAU 4 3/8 04/01/31 555,676,628 §29,122,404 0.15 0.07 0.33 0.13
MINAU 8 11/01/27 31,347,902 . 0.16 e 0.18 i
MINAU B 1/2 05/01/30 16,706,298 - 0.09 . 0,10 -
MINAU 8 1/8 05/01/27 - 59,810,123 . 0.29 - 0.26
WA B3t 103,730,828 £8,932,527 0.61 039
Hidmrk
EDVLN 5 10/14/26 3,477,121 . .48 - 0.37 -
FEwedtt 63,477,121 = 037 =
(]
NEXA 5 3/8 05/04/27 57,600,838 - 0.29 - 0.34 4
GLOPAR 4 7/8 01/22/30 51,945,653 53,568,680 040 0.40 031 0.24
HIDRVS 4.55 02/08/31 49,679,946 £0,164,132 0.55 0.63 0.29 0.35
UNIGEL 8 3/4 10/01/26 48,968.451 64,637,044 0.30 0.42 0.29 0.28
USIM 5 7/8 07/18/26 47,781,648 109,018,410 0.21 0.51 0.28 0.4%
ARCO 6 18 05/2729 44,700,177 - 0.43 - 0.26 s
MRFGBZ 3.95 01/29/31 37,674,458 110,856,819 0.12 0.28 0.22 0,48
SIMHBZ 5.2 01/26/31 35885314 64,652,689 0.25 0.40 0.21 0.28
BEEFBZ 4 3/8 03/1831 32,775938 63,320,274 0.10 0,17 0.19 0.28
PETERA 6 314 01727441 28,702,912 60,097,822 0.14 0.24 017 0.26
EMBRBZ 6.95 01/17/28 27,684,736 27,549,169 0.12 012 0.16 0.12
CSNABZ 7 5/ 04/17/26 23,880,387 58,207,426 0.26 033 0.14 0.25
CSNABZ 6 3/4 01/28/28 23,487,294 - 0.06 4 0.14 -
BTOWBZ 4 3/8 122030 23,359,183 (2,490,792 0.24 0.50 0.14 0.27
MOVIBZ § 1/4 02/08/31 23,294,702 101,041,098 0.13 0.49 0.14 0.44
BTOWBZ 4 3/4 10/20/30 19,483,942 35,770,164 0.19 0.28 0.1 0.16
BRASKM 4 12 01/10/28 16,562,958 58,788,362 0.05 0.16 0.10 0.26
RDEDOR 4.95 01/17/28 15,626,411 - 0.11 . 0.09 =
BRSRBZ § 3/8 01/28/31 5 67,394,691 i 0.83 - 0.29
BRFSBZ 4 7/8 01/24/30 . 61,786,995 . 0.32 - 0.27
PETBRA 5.6 01/03/31 - 51,695,502 . 0.10 - 0.23
BRASKM 5 7/8 01/31/50 % 38,022,439 - 0.16 - 047
BRFSBEZ 5 3/4 09/21/50 - 21,934,521 - 0.10 - 0.10
NATURA 4 1/8 05/03/28 . 18,483,119 - 0.07 - 0.08
Bt 609,094,948 1,209,780,148 1.58 5.29
ER
GWCN 4 5/8 02/15/27 56,562,459 57,428,049 0.46 0.46 0.33 025
HBMCHN 6 1/8 04/01/29 55,678,796 58,784,486 0.33 0.33 0.33 0.26
MXCN 5 1/8 10/15/27 54,215,527 2 027 = 0.32 -
MATHOM 4 5/8 03/01/30 53.378.043 56,483,447 0.36 0.33 0.31 0.25
STRCNA 6 7/8 08/01/26 50,106,014 67,624,206 0.45 0.50 0.30 0.30
TELSAT 4 7/8 06/01/27 24,842,694 19,675,739 0.45 0.20 0.15 0.09
TELSAT 4 7/8 06/01/27 6.020.374 12,880,004 0.11 0.13 0,03 0.06
ACACN 3 7/8 08/15/26 . 69,569,322 . 021 . 0.30
GWON 9 142 11/01/27 8,580,083 - 0.05 - 0,05 =
TELSAT 6 1/2 10/15/27 . 36,683,297 - 0.31 - 0.16
(1 £ 0 1 35 4R AR 42)

e

$FRBEE g = e uma'e
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it 87N

P— A A P i SR 138K E%
111.1231 110.12.31 111.12.31 1101231 111.12.31 110.12.31
@ &k
Lk
GWCN 6 D6/01/29 $- $22,378.012 . 0.17 - 0.10
MEGCN 6 1/2 01/15/25 - 21,893,982 - 0.20 = 0.10
P & SN 309,393,900 423,400,544 1.82 1.87
Hat
CONSEN 5 5/8 10/15/28 60,197,355 62,397,734 0.44 0.44 0.36 0.27
CONSEN 5 10v15/28 22,186,018 - 0.32 - 013 -
KOANO 5 07/15/25 21,631,939 31.764,029 0.36 0.36 0.13 0.14
bt 104,015.312 54,161,763 0.62 0.41
o #
BCAPS 3.9 0427/31 52,355,006 39,083,812 0.73 0.50 0.31 0.17
AGROSU 4.6 01/20/32 27941126 - 021 - 0.16 =
GEOFAR 6 1/2 09/21/24 - £,305,290 - 0.17 - 0.04
4 F) ot 80,296,132 47,389,102 0.47 0.21
Ll ES
HONGOQI & 1/4 06/08/24 56,180,245 75,702,712 0.39 0.55 0,33 0.33
COGARD 7 1/4 04/082¢ 48,026,820 78,039,840 0.18 0.21 028 0.34
YLLGSP 5 1/8 05/20/26 26,963,543 <+ 0.21 - .16 -
ROADKG 5 1/8 07/26/26 16,084,083 - 0.15 = 009 -
COCGARD 2.7 07/12/26 15,295,406 - ;12 - 0.0 -
GERGHE 4 5/8 05/21/23 14,056,946 - 013 - o.09 -
COGARD 5 1/8 01/17/25 10,607,569 - 0.o7 2 0.06 -
CHINSC 5 7/8 03/10/22 . 93,038.435 - 0.70 - 0.41
SUNAC 7.95 0B/08/22 — 72,686,250 - 0.58 - 0.32
SUNAC 6 /2 01/26/26 - 05,763,750 - 0.63 - 0.29
KWGPRO 6 08/14/26 - 46,353,060 - .63 - 020
EHICAR 7 3/4 11/14/24 - 43,319.277 - 036 - r1g
KWGPRO 5 7/8 11/10/24 - 38,537,558 - 0.30 - 017
PWRLNG 6.95 07/23/23 - 37,385,357 = 0.36 - 016
TPHL 6 3/4 07/16/23 - 36,167,294 - 0.35 . 0,16
HRINTH 5 1/2 01/16/25 - 34,930,935 2 0.09 - 0.15
YUZHOU 6 10/25/23 . 16,873,594 - 0.30 - 0.07
TFHL 5.55 06:04/24 - 15,032 347 - 0.15 - 0.07
YUZHOU 8 3/8 10/30/24 - 8,504,291 - 0.21 - 0.04
WESCHI 4.95 07/08/26 - 7,940,458 - 0.0s - 0.03
YUZHOU 8 1/2 02/26/24 = 6,074,494 - 015 = 0.03
L3 PN 188,114,616 676,349,661 110 2.96
T3
CNECN 5 3/4 11/24/28 57,036,640 57,951,003 0.42 0.42 0.34 0.25
GEOFAR 5 1/2 0117/27 43,605,447 92,585.286 0.33 0.68 0.26 0.40
TELEFO 4.95 07/17/30 39,299,853 104,591,194 0.32 0.76 023 0.46
AVALCB 4 3/8 02/04/30 32437281 92,990,912 0.13 0.35 0.19 0.41
ECOPET 6 7/8 04/29/30 30,700,475 34,052,006 0.06 0.06 0.18 115
AICNRA 5 3/4 06/15/33 28,082,343 32,194,775 0.20 020 0.17 0.14
OCENSA 4 07/14127 15,189,439 - 011 - 0.09 -
(B 5 M M B4R A B 2E)
EFR YR Hige ®HER WHL
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B éERA

¥ & f A6 i 42 5 d iR Y LEFFAER
$ARS 111.12.31 110.12.31 111,12.31 1101231 | 1111231 | 1101231
o S
Fe s
BANBOG 4 3/& 08/03/27 §- §31,289,312 = 0.18 2 0.14
F gt Bt 246,461 478 445,654,578 1.46 1.95
HE
LHAGR 3 112 07/14/29 58,577,124 31,043,987 0.42 0.20 035 0.14
ZFFNGR 2 1/2 10023/27 37,802,017 31,844,110 023 0.17 0.2 0.14
SAZGR 5 08/30025 = 45,549,100 - .43 . 0.20
MAHLGR 2 3/8 05/14128 = 42,702,689 - 012 = 0,19
DOUGR 6 04/08/26 2 17,628,459 : 0.09 - 0.16
CTCBON S 1/4 12/15/25 - 13,235,817 - 0.26 . 015
PROGRF 3 03/31/26 : 31,754,324 = 0.17 5 0.4
WEPAHY 2 7/8 121527 3 29,819,133 > 025 = 013
SAZGR 3 1/2 09/30/24 - 23 495,786 S 0.07 3 0.10
HE 96,470,141 307,073,403 0,57 133
ST
GRFSM 4 3/4 10/15/28 55,758,512 = 0.30 = 0.3 =
LORCAT 4 09/18/27 12,328,814 47,841,723 0.05 0.06 0.19 021
EDRSM § 1/2 07/15/27 25935811 2 027 . 0.15 s
AY 4 1/8 06/15/28 23,318,933 = 021 = 014 =
GRFSM 3.2 05/01/25 18,929,872 S .06 = 011 =
GRFSM 3 7/8 10/15/28 11,617,801 13,229.852 .03 0.03 0.07 0.06
GRFSM 1 5/8 02/1525 7,158,496 15,595,563 0.03 0.06 0.04 0.07
AY 41/806/1528 6,436,571 = 0.06 = 0.04 &
AICNRA 7 1/2 12/15/28 - 21,693,084 = 0.20 - 0.09
e ot 181,484,810 98,360,222 1.07 043
Y]
SFRFP 5 1/2 10715129 52,855,757 61,528,832 011 011 0.31 027
ILDFF 7 10/15/28 51,419,689 21,873,002 0.21 0.08 0.30 0.10
BANLA 5 3/8 03401/25 47234815 76,342,368 0.40 0.67 0.28 0.33
SFRFP 5 1/207/15/29 46,271,245 54,252,074 0.08 0.08 0.27 0.24
BIOGRP 3 3/8 02/01/28 35,167,659 41,826,364 0.2 0.12 0.21 018
BANUA 3 1/2 03/01/25 32,432,762 : 0,18 = 0.19 .
LOXAM 4 12 02/15/27 31,518,365 . 0.30 . 0.19 -
LOXAM 2 7/8 04/15/26 29,212,004 31172217 0.33 0,33 0.17 0.14
CERBA 3 1/205/31/28 27,583,898 & 0,14 - 016 =
ILDFF 5 §/8 10/15/28 26,342,370 9.419.007 0.12 0.04 0.15 0.04
KILOTO 3 /8 12/15/26 21,867,138 E 0.16 > 0.13 5
FONFP 5 03/31/29 16,310,454 : 0.29 - 011 <
SFRFP 3 3/8 01/15128 15,470,537 18,081,506 0.06 0.06 0.09 0.08
SFREP 5 142 10/15/29 12,791,469 27,321,861 0.03 0.05 0.08 012
LOXAM 4 172 04/15/27 : 47,083,707 % 075 - 0.21
ATALIA 4 05/15/24 5 23,152,162 5 0.12 - 0.10
ILDFP 7 10/15/28 - 21,728,166 " 008 - 0.09
ILDFP 6 1/2 10/15/26 “ 18,207,733 . 0.05 i 0.08
Bt $448,478,171 $452,080,080 2.64 198
(U 20 04 B 42 R B3 1E)
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Bio: MEYER

R 1590 9 @ % 1538 R A%
111.12.31 110.12.31 111.12.31 110.12.31 111,1231 110,12.31

£ 4l

®E
ROLLS 5344 10/15/27 $92,996,372 5. 0.32 i 055 z
ISATLN 6 3/4 10/01/26 71,305,475 E7.439,482 012 .14 0.42 0.28
ICELTD 4 5/8 03/15/25 54,000,661 61,677 489 0.32 .32 032 0.27
EGBLFN 6 3/4 02/07/25 53,715,048 79,985,029 0.27 .38 0.32 0.35
ASSDLN 3 1/4 02/16/26 45,418,816 54,130,837 0.07 007 0.27 0.24
EGBLFN 4 3/8 02/07/25 42378939 31,521,406 0.22 015 0.5 014
GTWICK 4 3/B.04/07/26 41,907,835 36,806,630 0.28 022 0.25 .16
BURLN 6 1/8 10/26/24 40,320,573 - 113 - 0.24 -
PFDLN 3 1/2 10/15/26 37325402 42,470,947 (.35 .35 022 LIRS
PUBLN 6 1/8 06/30126 35,423,759 29,935,867 0.18 0.13 021 0.13
STONPB 8 /4 07/31/25 35.317.210 57,130,746 0.09 012 021 025
IAGLN 2 34 03/25/25 32,967,923 21,497,580 0.22 014 0.19 0.09
DAVLLO 5 1/2 06/15/27 32,711,179 18,613,004 0.17 0.08 019 0.08
PINEFI 3 114 09/30/25 31,704,727 46,850,570 0.12 0.17 0.19 0.20
MARSPE 3 344 05/19/26 30,761,248 . 0.32 . 0.18 )
YMED 4 7/8 07/15/28 30,041,718 17,527 008 Q.11 0.11 018 0.16
UNSEAM 4 578 D6/01/28 29,436,455 32,101,093 0.09 009 017 .14
TALKLN 3 7/8 02/20/25 28,531 468 34,836 048 014 0.14 0.17 0.15
BMELN 3 5/8 07/15/25 25.111.509 - Q.18 - 015 -
SHILN 5 1/4 11/30/26 23,833,641 19,888,716 0.2% 0.21 0.14 0.09
ROLLS 4 5/8 02/16/26 20,670,984 - 0.09 - 0.12 -
VCPLN 3 5/8 08724126 16,534,596 19,107,255 0.15 012 0.12 0.08
CONSTE 4 7/8 07/15/27 18,119,678 36,922 804 011 0.14 (1A} .16
YULCLN 3 7/8 07/01/25 - 30,789.620 - 0,18 - 013
EGBLFN 3 5/8 02/07/24 - 15,606,285 = 017 - 0.07
STYRO 2 1/201/15/26 - E,576,673 - 0.03 - .04
RE It 873,625,336 §03,415.098 517 3,50

oy
KOS 7 142 03/01/28 31.609.325 114,661,078 028 0.98 0.19 150
KOS5 7 1/E 04/04/26 27,013,901 67,318,544 016 0.38 016 0.29
T, 58,623,226 181,979,622 035 | 009

T
EGUATE 5 718 05/03/27 46,876,376 125,305,327 0.4 1.32 0.28 055
S i 46,576,376 125,305,321 028 0.55

il
ROADKG 6.7 09/30/24 23,503,903 . 0.18 : 0.14 ;
MPEL 5 3/8 12/04/29 22,766,020 64 565327 0.08 0.21 0.13 0.28
Pa— 46,269,923 64,565,327 ~ 02| o028

iR
INDY1J § 1/4 10/22/25 60,767.935 57,664,425 0.35 0.30 0.36 025
MEDCII 6 3/8 01/30/27 51168424 50,873,176 031 0.28 0.30 012
INDYL 5 7/8 11/09/24 g 82,869,724 : 051 - 036
£ b3t 111,936,359 $191,407,325 .66 0.83

(5 4= M 04 35 40 F e 4x)
FHE R PR WER
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LR

& it S DY HRHER
ETen 111.12.31 110.12.31 111.12.31 1101231 | neaz3 | ii0a2.3)
o 5]
TR
AER 6 1/2 06/15/45 $72,974,491 §104,806,299 0.50 0.70 0.43 0.46
EIRCOM 2 5/8 02/15/27 27,698,220 30,844,974 0,29 0.29 0.16 0.13
£ 100,672,711 135,651,273 0,59 0.59
T
LVIATH 6 3/4 06/30/30 62,913,756 122,793,268 0.39 0.75 0.37 0.54
TEVA 3,15 10/01/26 48,449,670 - 0.0 - 0,29 .
T 111,363,426 122,793,268 0.66 0.54
U
JSTLIN 5.95 04/18/24 46,501,124 82,997,360 0.30 0.57 0.27 036
REVIN 5 7/8 03/05/27 44,277,098 . 0.33 = 0.26 3
INGREN 5 3/8 04/29/24 12,530,889 . 0.34 = 0.19 o
HBSPIN 4 1/8 05/18/31 22,690,998 - 0.14 = 0.13 .
AZUPOE 5.65 12/24/24 18,048,857 - 019 = 0.11 2
VEDLN § 1/4 04/23/26 - 71,086,307 = 0.46 @ 031
VEDLN 6 3/8 07/30/22 2 45,634,974 : 0.17 - 0.20
VEDLN 7 1/805/31/23 s 26,761,554 " 0.20 - 0.12
RPVIN 6.67 03/12/24 - 8,647,590 = 0.08 - 0.04
£ gt 164,048,966 235,127,785 0,96 1.03
EAE
ALTICE 5 01/15/28 76,216,834 133,974,673 0.26 041 0.45 0.59
IONTRA 5 3/4 05/15/28 72,048,952 92,539,390 0.62 072 0.42 0.40
ALTICE 4 1/4 08/15/29 31,185,411 : 015 - 0,18 -
KPERST 4 1/4 03/01/26 25,634,211 30,350,242 0.25 025 0.15 0.13
SAMISA 3 1/2 D5/15/26 24,648,328 29,001,272 0.23 027 0,15 013
INEGRP 3 3/8 03/31/26 20,480,358 ) 0.22 - 012 -
SFRFP 8 05115/27 8,485,538 29,023,851 0.03 0.07 0.05 0.13
GFKLDE 7 3/4 11/01/25 - 31,165,505 - 0.18 . 0.14
st 258,699.632 346,054,942 1.52 1.52
ar
WYNMAC 5 1/8 12/15/29 - 75,593,700 - 0.30 - 0.33
BTt - 75,593,700 - 0.33
2&BF
EFIRME 4.9 11/20/26 67,751,060 68,604,390 o7 071 0.40 030
PEMEX 6 112 03/1327 60,387,152 73,939,915 0.05 0.06 036 032
TNEMAK. 3 5/8 06/28/31 49,333,742 62,186,216 0.41 0.46 029 027
BAKIDE 7.45 11/15/29 48,585,805 57,471,980 0.22 0.22 0.29 0.25
PEMEX 7.69 01/23/50 42,641,117 . 0.02 = 025 s
CEMEX 5.45 11/19/29 41,395,152 £ .19 - 0.24 =
PEMEX 6.7 02/16/32 41,102,541 . 0.03 5 024 -
KUOBMM § 3/4 07/07/27 33,937,207 51,350,219 0.26 0.40 0.20 022
PEMEX § 3/4 09/21/47 30,462,874 49,259,126 0.03 0.04 .18 022
PEMEX 5.95 01/2811 20,978,108 . 0.02 - 012
FEMEX 4 1/2 01/23/26 20,810,121 = 0.07 . 012 -
{9 4 M RS T8 48 & Rt i)

R

e =Y ®UEFWAR

EE

11
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Bin b

75

P 4B 3 4 5h % 4 58 5 & %
111.12.31 110.12.31 111.12.31 110.12.31 | 11z | neazsn
o 8 i
5%
PEMEX 6.84 01/23/30 $20,358,296 $- 0.03 - 0.12 .
CEMEX 7 3/8 06/05/27 14,203,863 - 0.05 - 0.08 -
BAKIDE 6.99 02/20/32 10,142,892 12,045,251 0.04 0.04 0.06 0.06
PEMEX 7.69 01/23/50 (1£4) - 112,457,259 - 22.61 - 0.49
PEMEX 6.84 01/23/30 (124) - 107,704 928 - 2849 4 0.47
PEMEX 4 7/ 01/18/24 86,074,642 - 0.36 - 0.38
PEMEX 6 5/4 06/15/35 - 79,954,875 - 0.11 “ 0.35
PEMEX 6 1/2 01/23/29 - 69,061,407 - 0.20 - 0.30
PEMEX 5.35 02/12/28 41,358,061 . 0.08 - 0.18
PEMEX 5.95 0112831 - 26,961,753 . 442 4 0.12
B &R 502,089,927 899,420,022 2.95 393
SRHE
SEPLLN 7 3/4 04/01/26 61,801,385 69,294,225 0.38 0.38 0.36 0.30
THSHLD & 09/18/27 54,367,900 85,240,315 0.21 .31 0.32 0.37
THSHLD 6 14 11/29/28 21,164,439 23,766,569 0.17 0.17 0.12 0.10
FIDBAN 10 1/2 10/16/22 - 25,842,055 - .23 - 0.11
E2- LT 137,333,724 204,143,164 0.80 .88
i
TMOBNL 3 3/4 01/15/29 18,791,364 31,701,292 017 0.13 0.23 0.14
UPCB 4 7/8 07/15/31 38,784,695 76,379,002 0.12 0.22 0.23 0.33
LNCFIN Float 04/01/24 32,578,158 31,384,442 0.17 0.17 0.19 014
TRIVIU 3 3/4 08/15/26 31,501,004 15,901,972 0.17 0.08 0.19 007
QPARKH 2 03/01/27 30,166,965 - 0.17 - 0.18
ADRBID 5 1/4 02/01/30 23,683,381 - 0.20 . 0.14 -
CSTM 4 144 02/15/26 - 31,661,502 - 0.25 . 0.14
NOHOLB 3 /8 07/15/26 - 31,110,513 - 0.19 . 0.14
SIGHCO 5 34 05/15/26 - 28,994 998 0.15 - 0.13
TMOBNL 5 1/2 01/15/30 i 5,326,546 - 0.03 - 0.02
W at 195,505,857 252,460,267 1.16 1.11
A%
HRGNO 3 3/8 02/24/25 28,034,711 23,555,268 0.34 0.27 0.16 0.10
L 28,034,711 23,555,268 0.16 0.10
M
OMGRID 3.958 05/07/25 - 69,047,576 - 0.25 . 0.30
OMGRID 5.196 05/16/27 - 59,820,167 042 " 0.26
g DR - 128,867,743 - 0.56
ETh
CONDA 4 1/2 01/30/30 66,192,933 48,261,625 0.40 0.28 0.39 0.21
[ 2 W $66,192,933 §48,261.625 0.39 0,21
(3 4= B At B A0 R 42)
Hmew FHE THEF  MEE
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v HEYR

oW o & 8 15 il 4E #h 3% EFRA%
111.12.31 110.1231 111.12.31 1101231 | 1111231 | 1101231
2 81k
it -
MINSUR 4 1/2 102831 $62.262,139 5- 0.47 . 037 -
INRCON 3 1/4 03/22/28 50,240,602 : 032 i 030 -
P T 112,511,741 - 0,67 -
S ALERC
ARACEN 5 5/8 1010726 32,977.910 99,821,149 0.13 0.41 0.19 044
i Ry WP 48 ot 32,977,910 59,821,149 0.19 0,44
s
VERISR 3 1/4 02/15/27 31,535,656 26,078,984 0.10 0.07 0.19 on
INTRUM 3 112 07/15/26 27,612.707 47,633,224 0.13 0.19 0.16 0
VERISR 3 7/ 07/15/26 = 17,962,438 . 0.07 . 0.08
Hhde it 59,148.363 91,674,646 0.35 .40
E
SISETI 6,95 03/14126 30,909,327 - 015 - 0.18 -
AYDEMT 7 3/4 02/02/27 27,036,613 113,331,017 0.14 0.67 0.16 0.50
ISCTR 6 1/8 04/25/24 19,839,201 62,090,367 0.05 0.18 0.12 027
TCELLT 5 3/4 10/15/25 15,635,967 - 0.11 - 0.09 -
TSKBTI 5 7/8 11114726 - §8,672413 = 0.66 " 0.26
AKBNK 6,797 04/27/28 - 53,522,776 - 0.50 = 0.23
£ 2 93,421,108 287,616,573 0.55 126
RS
HLSTWR 7 12/18/25 52,833,114 : 0.19 - 0.31 -
8% R & ot 52,833,114 5 0.31 -
LN
METINV 7 3/4 10/17/29 - 63,150,119 = 0.46 i 0.28
BBt 2 63,150,119 T
W
AAL 11 3/4 07/15/25 128,048,277 116,450.253 0.16 014 0.76 0,51
HCA 3 1/2 09/01/30 91,740,052 128,100,167 013 0,16 0.54 0.56
HEP 5 0210128 88,828,100 115,308,466 0.63 0.83 0.52 0.50
NCLH 3 5/8 12/15/24 79,772,378 115,116,135 0.54 078 047 0.50
ACI4 5/8 01/15/27 72,907,809 74,180,222 0.34 0.34 043 0.32
DVA 4 5/8 06/01/30 71,968,163 - 0.1 . 042 -
TGNA T 304 06/01227 71,176,845 109,600,686 1.19 1.69 042 0.48
UVN 6 3/8 06/01/27 69,302,622 90,607,620 0.16 0.20 0.41 0.40
PEGI 4 1/2 08/15/28 68,579,979 93,047,262 0.35 0.46 0.40 0.41
NGL 7 112 02/01/26 68,387,002 97,930,451 0,12 0.17 0,40 0.43
BLOCKG 4 7/8 03/01/28 68,015,724 70,272,061 0.84 0.84 0.40 031
HSC 5 3/4 07/31/27 67,514,496 65,057,766 0.59 0.46 0:40 0.28
HARMID 7 1/2 09/01/28 66,818,224 108,998,835 0.38 0.61 0.39 0.48
MCFE 7 3/8 02/15/30 66,337,967 - 013 - 0,39 -
CEC 6 3/4 05/01/26 65,829,891 73,752,968 0.35 0.42 0.39 032
SEM 6 1/4 08/15/26 65,282,063 - 0.18 - 0.39 =
(3 4 M0 B A AL R 2E)
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L RELUE S

e & 5 b @AY 4630 W A%
111.12.31 110.12.31 111.12.31 1101231 | 1111231 110,12.31
454k
L8]
F 2,386 02/17/26 £65,102,123 $32,819,736 029 0.13 0.38 0.14
BID 7 3/8 10/15/27 64,402,495 719,256,454 0.29 0.35 0.38 0.35
CSCHLD 4 5/8 12/01/30 63,798,267 08,300,477 0.16 0.16 0.38 0.43
AR 5 3/8 03/01/30 63,437,308 58,553,354 0.37 033 037 0.26
EPC 4 1/8 (4/01/29 60,966,819 78,926,313 0.47 0.57 0.36 0.34
UAL 4 5/8 04/15/29 60,682,105 38,341,296 0.11 0.07 036 017
CPN 3 374 03/01/3] 60,652,577 - 027 - 0.36 -
RCL 4 1/4 07/01/26 60,288,227 78,538,345 0.37 0.45 0.36 0.34
LADR 4 1/4 02/01/27 59,161,273 76,424,625 0.35 042 0.35 033
CWK 6 314 05/15/28 §8,721,373 79,301,918 0.31 0.4l 0.35 0.35
TNL 4 1/2 04/01/27 58,304,954 72,079,043 0.50 0.60 0.34 0.32
FEGC 5 1/2 1015/27 58,055,931 81,725,959 0.19 0.27 0.34 036
CRGYFN 7 1/4 05/01/26 (111) 57,953,059 57.599,907 0.40 0.40 0,34 0.25
TNET 3 1/2 03/01/29 57,909,607 63,263,306 0.46 0.46 0.34 0.28
AM 5 3/4 01/15/28 57,418,186 58,502,908 0.31 0.31 0.34 0.26
BCO 4 5/8 10/15/27 57,005,041 34,976,357 0.34 0.20 0.34 0.15
VST 5073127 56,987,851 £3,293,699 0.15 0,22 0.34 0.36
CHTR 6 3/8 09/01/29 56,965,798 - 0.13 2 0.34 :
HAST 3 3/8 06/15/26 56,944,144 61.048,730 0.21 0,22 0.34 0.27
BMCAUS 5 02/15/27 56,761,776 57,076,566 0.24 0.24 0.33 0.25
NOVHOL 6 5/8 04/15/29 56,135,044 E 0.38 - 0.33 ]
PRG 6 11/15/29 55,984,577 64,537,625 0.38 0.38 033 0.28
FGP 5 3/8 04/D1/26 55,943,650 - 0.31 - 0.33 %
TTMI 4 03/01/29 $5,921,074 67,381,481 0.42 0.49 0.33 0.29
CHTR § 02/01/28 55,556,672 57,619,401 0.08 0.08 0.33 0.25
OXY 63/8 09/01/28 55,500,592 105,395,933 0.30 0.53 0.33 0.46
CHTR 4 1/2 08/15/30 55,129,421 £1.745,547 013 013 0.33 0.27
CZR 6 1/4 07/01/25 54,620,787 67,656,154 0.05 0.07 0.32 0.30
ATSG 4 34 02/01/28 54,161,861 : 0.33 0.32 -
SPR 7 1/2 04/15/25 53,826,478 - 0.15 - 0.32 -
CTREV 3 7/8 06/30:28 53,506,487 36,542,327 0.51 032 0.32 0.16
CYH 5 5/803/15/27 53,063,705 - 0.1 - 0.31 -
SWN 5 3/8 02/01/29 52,776,606 67,849,619 027 0.33 0.31 30
ACT 6 V2 08/15/25 (1xy) 52,722.344 36,789,172 023 0.16 0.31 0.16
NMIH 7 3/8 06/01/25 52,566,883 - 0.42 = 0.31 “
ARL4 5/8 06/15/29 52,243,305 30,103,624 042 0.22 0.31 013
RGCARE 4 3/8 02/15/27 52,043,918 64,567 925 0.33 0.39 0.31 0.28
MUSA 4 3/4 09/15/29 51,661,210 68,143 380 037 0.47 0.30 030
ADVGRO 6 1/4 03/01/28 51,023,384 - 136 - .30 -
AMPBEV 3 1/4 09/01728 50,563,783 # 0.33 - 0.30 3
LABL 5 7/8 11/01/28 50,890,195 54,263,678 0.38 0.38 0,30 024
KENGAR 4 7/8 09/15/28 50,704,165 - 0.49 - 0,30 -
DLX 8 06M01/29 50,645,005 48,591,605 0.42 0.34 0.30 021
CSWHOL 51215128 50,332,606 56,551,107 0.54 0.54 0,30 0.25
CETERA 7 1/2 04/01/29 50,107,704 T1L112.074 .49 .63 (.30 0.31
KW 4 3/4 03/01/29 50,046,900 58,212,765 0.34 0.34 0.30 0.25
WNRG 3 3/8 02/15/29 50,039,760 27,173,166 0.41 020 0.ag 0.12
PGTI4 3/8 10/01/29 49,567,201 41,813,208 033 0.26 0.29 0.18
(4 £ M B B 40 & iE)
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B MERA

BF O & A& i 1 45 Ph @ TR iR ER
111.12.31 110.12.31 111.12.31 1101231 | 1111231 110.12.31
o B4
LY
APLP 6 7/8 04001427 $49,447962 §73,890,460 0.34 0.51 029 0.32
EQM 5 1/2 07/15/28 49,303,161 - 0.21 - 0.29 .
EXETFIL 6 3/3 11/01/29 49,007,471 73,906,122 0.67 0.67 029 0.32
USAC 6 T/8 04/01/26 48,686,820 57,655,841 0.23 0.28 0.29 0.25
GEL 5 5/8 06/15/24 48,613,364 92,851,739 0.48 0.99 0.29 0.41
INTMAT 6 1/2 08/01/29 48,544,438 51,429,792 0.15 0.15 0.29 022
IM 4 34 05/15/29 48,279,497 75,545,260 0.09 0.13 028 0.33
FCFS 5 5/8 01/01/30 47,955,809 79,029,663 0.32 8.51 028 0.35
EQCGRO 6 112 05/15/29 47,248330 67,544,649 0.25 .34 0.28 0.30
ENVA 8 1/2 00/15/25 46,686,271 46,792,642 0.44 0.44 0.28 0.20
CCL 60501129 46,684,898 62,804,191 011 0.11 0.28 027
HILCRP £ 02/01/31 46,554,562 71,418,221 0.29 0.42 0.27 0.31
CCK 5 1/4 04/01/30 46,527,042 5 0.32 4 0.27 .
BURLN 6 1/4 04/15728 46,524,074 50,083,789 0.43 0.43 0,27 0.22
ESTE 8 04/15127 46,252,444 - 0.29 - 0.27 #
RCII 6 3/8 02/1529 46,129,569 - 0.41 - 0.27 -
COTY 5 041526 45,250,767 i 0.17 . 027 5
LENDME 5 7/8 10/15/26 45,194,610 52,114,604 0.61 0.61 0.27 0.23
NBR 7 1/4 01/15/26 44,930,944 33,334,662 0.28 0.23 0.26 0.15
F 4.95 052827 44,865,786 . 0.10 - 0.26 e
HOWMID 6 3/4 01715127 44,563,800 42,952 899 0.38 0.38 0.26 0.19
CIVLS 10/15/26 43,491,352 50,313,742 0.39 0.45 0.26 0.22
NFLX 3 5/8 05/1527 43,367,284 0.11 = 0.26 -
PSFE 4 06/15/29 43,341,615 64,281,533 0.49 0.62 0.26 0.28
10V 2 1/4 0111528 43,289,039 47,349,872 [iReA | 0.21 0.26 0.21
MOGA 4 114 12/15/27 42,999,612 42,220330 0.30 0.30 0.25 0.18
SLGN 4 1/8 02/01/28 42,564,607 - 0.26 . 0.25 2
NEP 4 174 07/1524 42,517,601 - 0.20 - 0.25 -
OGN 5 1/8 04/30/31 42,471,591 64,473,587 0.08 0.11 0.25 0.28
AMPBEV 209/01/28 42,115342 24,843,830 0.35 0.18 0.25 0.11
HGVLLC 4 7/8 07/01/31 42,046,434 - 0.34 - 0.25 =
SEAS B 3/4 05/01/25 41,928,070 53,616,830 0.58 0.50 0.25 0.23
AMETRA 5 1/2 04/15/29 40,954,483 73,069,292 0.43 0.75 0.24 0.32
GEL 8 01/1527 40,263,541 39,679,867 0.4 0.14 0,24 0.17
EAT 5 10/01/24 40,112,054 . 0.39 - 0.24 -
ENR 4 3/8 (3/31/29 39,826,980 47,067,784 019 0.22 0.23 0.21
KFY 4 5/% 12/1527 39,244,243 : .35 - 0.23 o
F 41113730 39,213812 - 0.09 - 0.23 .
MLTPLN 5 3/4 11/01/28 39,133,517 127,840,305 015 0.37 0.23 0.56
TSE 5 1/8 04101/29 38,564,755 4,808,554 0.43 0.04 0.23 002
CMC 3 7/8 02/15/31 38,458,233 54,688,534 0.50 .66 0.23 0.24
ATI4 7/8 10/01/29 38,455,078 - 0.44 - 0.23 .
HLF 4 7/8 06/01/29 38,143,208 57,140,115 0.30 0.35 0.22 0.25
WSUS 5 3/4 10/01425 38,112,806 38,385,536 0.21 0.21 0.22 0.17
F 4340111543 37,700,702 168,047 558 0.08 028 0.22 0.74
NGL 6 1/8 03/01/25 37,613,308 19,531,888 0.39 0.22 0.22 0.09
PRSESE § 34 04/15/26 37,599,094 67,649,123 0.09 0.17 0.22 0.30
MEDIND 3 7/8 04/01/2% 17,528,169 - 0.03 - 0.22 3
(k& M M Fr i A P E)
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B AW

£ R % 8 & 9 AL R 45 2 do i %o EEFAES
111.12.31 110.12.31 1111231 101231 | 1123 | o123

2 8 4

HE
CTLT 2 3/8 03/01/28 $37,505,892 $23,510,273 0.17 0.00 0.22 010
CVA 5 00/01/30 36,874,200 41,974 870 0.7 0.37 022 0.18%
POST 4 1/209/15/31 36,867,116 74,323 394 0.10 015 0.22 0.32
CCO1T 0615127 36,758,620 - 0.27 - 0.2 =
LPLA 4 03/15/20 16,206,938 = 0.15 - 021 3
DBD 9 07/15/25 36,172,939 S 032 - 0.21 .
STX 4.081 06/01/29 36,134,212 E 028 = 021 2
HLF 7 7/8 09/01/25 16,071,515 38,844,336 022 022 0.21 0.17
APA 4304 04/15/43 15,694,816 54,045,721 0.36 0.41 0.21 0.24
AVTR 2 5/8 11/01/25 35,366,191 36,699,397 018 018 0.21 0.16
CVNA 4 7/8 09/01729 35,314,802 78,584 255 0.40 0.40 0.21 0.34
EMEC 5 02/15/30 33,815,290 . 0.26 . 0.20 -
BMCAUS 2 144 11/21/26 13,721,822 30,763,202 015 0.13 0.20 013
HILCRP § 34 02/01/29 13,190,376 34,867,040 0.20 0.20 0.20 0.15
CDK 7 1/4 D6/15/29 13,255,783 2 0.15 = 0.20 5
AHEDBE 6 5/8 D5/01/28 33,225,457 16,088,332 034 034 0.20 0.16
CHRD 6 3/8 D6/01/26 (£1) 32,915,189 61,112,814 027 0.52 0.19 0.7
COTY 3 7/8 04/15/26 12,834,490 B 0.15 5 0.19 =
RCKENE § 1/2 10/15/29 12,693,378 33,194,626 0.17 017 0.19 0.15
F5.113 05/03/29 32 448,505 L 0.08 = 0.19 3
GRUB 5 1/207/01/27 32,180,575 45,744,655 0.20 0.33 0.19 020
CLF 6 1/4 10/01/40 1,624,444 44,142,174 045 056 019 0.19
OGN 2 77 04/30/28 1,608,822 z 0.09 = 0.19 -
RYASPE 4 3/8 02/01/30 31,607,811 - 0.30 : 0.19 -
BWY 4 344 04/15/24 11,580,717 31,404,947 0.21 021 .19 014
ON 3 7/8 09/01/28 31,542,470 B 0.17 - 0,19 =
UGHZ 112 12/01/29 31,462,734 38,726,719 0.31 0.31 019 0.17
GLT 4 3/4 11/15/29 11,128,516 48,008,966 0.34 034 0.18 0.21
NCR 5 1/8 04/15/29 30,892,340 E 0.10 = 0.18
ENR 3 1/2 06/30/28 30,875,903 = 018 . 0.18 -
ENS 4 3/8 12/15/27 30,864,424 31,961,371 0,37 0.37 0.18 0.14
PLAY 7 5/8 11/01/25 30,844,561 41,491,805 023 0.32 0.18 0.18
CCL7 5/8 03/01/26 30,509,204 23,116,872 023 014 018 0.10
ENTG 5.95 06/15/30 30,485,751 - 012 - 0.18 .
USLBMH 6 1/4 01/15/29 30,244,563 5 0,19 < 018 .
SIRI4 07/15/28 30,132,148 . 0.06 = 018 %
RKTRM 3 5/3 03/01/29 29,896,210 58,478,336 0.16 0.28 018 0.26
NBR 7 3/8 05/15/27 29,603,453 59,370,868 0.14 030 017 0.26
CRC 7 1/8 02/01/26 28,547,852 54,241 484 0.17 0.49 0.17 0.37
PARA 6 3/8 03/20/62 29,545,528 . 012 < 017 2
UNSEAM 4 7/8 06/01/28 28,366,991 36,386,242 027 027 017 016
DTMING 4 3/8 06/15/31 28,227,822 45,106,139 0.11 0.16 017 020
LPLA 4 5/8 11/15/27 28,219.325 - 025 - 0.17 5
SLGN 2 1/4 06/01/28 27,931,213 11,162,638 0.20 0.20 0.16 0.14
WFRD 6 1/2 09/1528 27,434,017 26,697,175 0,18 018 016 0.12
ENVA 8 1/209/01/24 37,416,277 26,849,668 0.38 0.38 0.16 0.12
MTX 5 07/01/28 27,402,898 57,483,056 0.25 0.50 0.16 025
RAX 3 1/2 02/15/28 27,164,912 52,803,000 0.28 036 .16 023

(1 £ MR 348 £ Bz )
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i #EN A

=y & @ A6 338 A5 4 B A% ERRA%
111.12.31 110.12.31 111.12.31 1100231 | 1110231 | 1101231

4> 8] 1

£
PRIMBP 6 3/4 08/01/29 $26,986,498 $34,718,813 0.38 0.38 0.16 0135
SEAS 5 1/4 08/15/29 26,753,707 73,134,230 0.14 0.36 0.16 032
HGVLLEC 5 06/01/29 26,421,585 76,009,273 0.12 0.31 0.16 0.33
OGN 4 1/8 D4/30/28 25,880,472 26,778,473 0.05 0.05 0.15 012
CCOl 7061527 25,610,514 . 0.19 - 0.15 2
SIMFOO 4 578 03/01729 25,035,085 27,320,892 0.12 0.12 0.15 0.12
AHEDBB 6 5/8 05/01/28 25,017,978 27.851,484 025 0.25 0.15 0.12
BURLN 6 1/4 04/15/28 23,645,177 25,454,349 022 0.22 0.14 011
SVIC 4 3/8 02/15/30 23.206,749 54,628,102 029 0.54 0.14 0.24
JONCOR 4 5/8 05/01/28 22,825,973 - 0.28 . 0.13 -
BDC 3 7/8 03/15/28 22,475,594 32,340,407 0.21 0.29 0.13 0.14
CSCHLD § 3/8 02/01/28 12,326,159 48,095,678 0.09 0.17 0.13 0.21
SIMFOO 4 5/8 03/01/29 21,555,208 23,523,288 0.10 0.10 0.13 0.10
GEN 7 1/8 09/30/30 21,118,234 - 0.12 . 0.12 -
CURO 7 1/2 08/01/28 20,827,540 55,802,193 0.15 0.27 0.12 0.24
GEL 6 1/2 10/01/25 20,742,566 49,270,811 0.13 0.34 012 0.22
PSFE 3 06/15/29 20,351,661 23,714,429 0.18 0.18 0.12 0.10
ENTG 5.95 06/15/30 20,276,569 - 0.08 - 0.12 x
UNSEAM 4 5/8 06/01/28 19,948,974 21,775416 0.10 0.10 0.12 0.10
CRC 7 1/8 02/01/26 19,944 800 19,440,343 0.11 011 0.12 0.08
CSWHOL 5 12/15/28 19,735,987 22,174,332 0.21 0.21 0.12 0.10
ENS 4 3/8 12/15/27 19,724,340 20,425,358 0.24 0.24 0,12 0.09
CHRD 6 3/8 06/01/26 (1£3) 19,467,582 18,924,883 0.16 0.16 0.11 0.08
GEN 7 1/8 09/30/30 19,003,389 - 0.10 - 0.1 =
SVC 4 34 10/01/26 18,644,917 20,758,008 017 0.17 0,11 0.09
AMPBEV 3 1/4 09/01/28 18,477,638 - 012 - 0.11 -
CCL605/01/29 18,468,751 24,845,614 0.05 0.05 0.1 011
CHTR 5 3/8 06/01/29 18,020,069 - 0.09 = 0.11 -
INTMAT 6 1/2 08/01/29 16,898,544 38,496,833 0.0§ 0.11 0.10 017
BALL 2 7/8 08/15/30 16,179,139 - 0.05 - 0.10 -
CYH 5 5/8 0371527 15,832,062 . 0.03 - 0.09 -
F31/402112/32 15,583,863 19,176,710 0.03 0.03 0.09 0.08
SV 4.95 10101/29 14,571,638 18,046,771 016 0.16 0.09 0.08
8VC 5 1/4 02115/26 14,519,033 15,465,873 016 0.16 0.09 0.07
CCL7 5/8 03/01/26 14,489,651 17,262,934 0.04 0.04 0.09 0.08
BALL 5 1/4 0T/01/25 13,991,769 & 0.03 - 0.08 L
NFF 4 7/8 08/15/28 13,038,392 - 0.09 - 0.08 -
HOWMID 6 3/4 01/15/27 12,791,463 1,562,440 0.11 0.1 0.08 0.01
GEN 6 3/4 09/30/27 12,656,179 i 0.05 - 0.07 -
UAL 4 5/8 04/15/29 11,386,267 12,160,486 0.02 0.02 0.07 0.05
APLP 6 1/4 04/01/28 10,386,675 . 0.05 . 0.06 -
CVA 4 7/812/01/29 9,701,254 1,688,846 0.05 0.02 0.06 0.01
GEL6 1/4 05/15/26 9,513,059 - 0.10 . 0.06 =
APA 4 3(8 10/15/28 8,485,933 - 0.09 i 0.05 %
LADR 4 3/4 06/15/29 8,444,768 9.666,017 0.05 0.05 0.05 0.04
NBR 7 3/8 05/15/27 8,190,090 7,887,434 0.04 0.04 0.05 0.03
PRIMBP £ 3/4 08/01/29 7,897,457 10,160,279 0.11 0.11 0.05 0.04
NCLH 7 3/4 02/15(29 7,222,463 - 0.05 ] 0.04 .

(2 40 B B4 AL 12)
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it HERA

B R4 & % A T 25 A o S % 4598 5 E %
111.12.31 110.12.31 111.12.31 110.12.31 1111231 110.12.3]

Ak

Am
OPCH4 3/8 10/31/29 $7,182233 $- 0.05 - 0.04 -
SVC 5 12121527 T.044 464 7,569,717 0.06 0,06 0.04 0.03
GTLS 7 1/2 0140130 6,391,835 - 0.01 - 0.04 -
HCC 7 7/8 12001728 6,062,328 5,684,231 0.06 a.06 0.04 0.02
GTLS 9 1/2 01401131 3,003,158 - 0.02 - 0.02 -
BVC3.9501/15/28 3889468 4,518,939 (.04 .04 0.02 002
MUR 6 3/807/15/28% 3,493,045 86,530,169 0.03 .53 0.02 038
MNMIH 7 3/% 06/01/25 497,086 503,515 ) i#* 2 iz
SLVM 7 0901729 - 86,504,927 - 0.67 - 0.38
CACC 6 5/803/1526 86,718,740 - 0.75 - 0.38
WNGLS 4 7/8 02/01/31 B5.082,952 - 0.28 - 0.37
DVA 4 5/8 06/01/30 82,296,698 - a.11 - 0.36
GTN 4 3/4 10/15/30 - TT179.617 - 0.35 - 0.34
TAST 5 7/807/01/29 - 72258924 - 0.97 - 032
SATS 6 5/8 0B/01/26 68,243,390 - 029 - 030
ATIS 1/8 10/01/31 61,043 544 - 0.62 - 0.27
DEXAXL 6 5/8 10/15/29 - 54,428,433 - .30 - 0.24
TERMED 8 7/8 12/15/27 - 53,973,965 018 - 0.24
VENTGL 3 7/8 08/15/29 53,434,207 - 0.15 - 0.23
HCC 7 7/8 12/01/28 - 51,158.078 - 0,51 - 0.22
MGI 5 3/8 08/01/26 - 49 886,262 {143 - 0.22
HTZ 5 12401129 - 49,558,125 18 - 022
ENDENR 5 3/4 01/30/28 - 48,852,131 .17 - 0.21
BALY 5 7/809/01/31 48,600,788 0,23 - 0.21
BALY 5 5/8 09/01/20 - 48,147,130 - .23 - 0.21
KHC 4 778 10/01/49 - 47,990 348 - 0% - 021
PBFENE 6 02/15/28 47,083,528 .33 - 0.21
OXY 6 1/8 01/01/31 47,677,060 - 011 - 02
NLSN 5 7/8 10/01430 - 46,432,746 - 0n.21 - 0.20
ACI 5 7/8 02/15/28 44 084 418 - D.20 - 0w
PPC 5 7/8 09/30/27 43,902,080 - 0.25 - 0n.1g
MEDIND 3 7/8 04/01/29 - 43,710,910 - 0.0d - 0i1s
TLN & 5/8 01/15/28 - 43539173 - 038 - (IR
ACHC 5 04/15/29 - 39,800,989 - 0.29 - 017
MPW 3,692 06/05/28 - 39,127.460 - 017 - 017
LUMN 5 3/8 06/15/29 - 39,105,416 - 014 - 0.17
SXC 4 7/8 06/30/29 - 37,940,682 0.28 - 017
DBD 2 07/15/25 - 37,650,048 = 0.32 - 0.16
LUMN 5 3/8 06/15/29 - 37.439.441 - 014 0.16
CLVTSC 4 7/807/01./29 - 36,617,948 - 014 0.16
SXC 4 7/8 06/30/29 - 35,871,100 - 0.26 - 016
AHEREN 7 3/8 05/15/23 - 35,640,145 - 0.24 0.16
UAL 4 3/8 04/15/26 35269 888 - 0.06 - 015
MGI 5 3/8 OB/D1/26 - 34242291 - 0,29 - .15
CCK 3 3/805/15/25 - 33,385,094 - 0.17 - 0.15
MNSUS 6 3/8 1040130 - 31,886,283 - 0.17 - 0.14
SGMS 3 3/ 02/15/26 - 31,678,344 - 0.31 0.14
HEES 3 7/8 12/15/28 - 31,661,196 0.09 - 014
CLW 4 3/4 08/15/28 - 31,071,280 - 0.40 - 0.14
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B YT

P 14 i 2 @ S% 165 % £ %
Exan 111.12.31 110.12.31 111.12.31 110.12.31 111.1231 110.12.31
PEE
Am
GPS 3 5/8 10/01/29 5 329,351,424 - 0.14 S 0.13
RCKENE 5 142 10115129 = 28,623,937 - 0.14 - 0.13
ABG 4 5/8 11/15/29 - 28,255.430 = 0.13 = 012
HEES 3 7/8 12/15/28 - 27,531,475 - 0.08 = D12
WLSN 5 7/8 10/01/30 = 26,553,910 - 0.1z - 0.12
OXY 3 1/2 08/15/29 - 15,383,162 = 0.06 - 0.11
CLVTSC 3 7/8 07/0128 - 24,677 557 = 0.10 - 0.11
SWH 4 3/4 02/01/32 - 24,092 803 = 0.07 - 011
ASBH 2 01/30/28 - 23,973,973 - 0.15 - 0.0
HGVLLC 5 06/01/29 - 23,479 304 - LA - 0.0
ZAYO 6 1/8 03/01/28 = 22,618,489 = 0.08 ] 0.10
DTMINC 4 1/8 06/15/29 - 20,273,131 = 0.06 - 0.09
BID 5 7/B D&01/29 - 19,798,184 - 0.23 - 0.09
UNSEAM 6 06/01/29 - 19,418,742 = .08 # 0.0%
CECHLD 5 1/2 04/15/27 - 19,057,230 = 0.05 - 0.08
ZAYO 6 1/803/01/28 - 18,739,473 = 0.06 - 0.08
UAL 4 /B 01/15/25 - 17,764,946 . 0.8 - 0.08
MW 3325 03/24/25 - 16,880,588 = 010 - 0.07
MEDIND 5 1¢4 10/01/29 - 16,537,669 - 0.02 - 0.07
GPS 3.5/8 10/01/29 & 16,047 274 - 0.08 H 0.07
PLYIM 4 3/8 11/01/26 - 15,956,367 3 0.135 ] 0.07
CSCHLD 5 3/4 01/15/30 - 15,616,924 -] 0.03 = 0.07
GPS 3 7/8 10/01/31 - 15,045,071 “ 0.07 - 0.07
ABG 4 5/8 11/15/29 = 13,703,883 - 0.06 = 0.08
PLAY 7 5/8 11/01/25 - 12,737.157 5 0,10 = 0.06
ARGID 2 1/8 08/15/26 - 12,305,456 . 0.05 = 0.05
GTN 5 3/8 11/15/31 - 12,241,854 & 0.03 & 0.05
GPK 2 5/8 02/01/29 = 11,835,222 - 0.13 = 0.05
CEC 6 3/4 05/01/26 - 11,816,774 - 0.07 = 0.05
LUMN 5 1/8 12/15/26 = 11,687,027 - 0.03 - 0.05
VENTGL 3 748 08/15/29 = 11,682,438 - 0.03 - 005
HTZ 4 5/8 12/01/26 - 10,992,611 - 0.08 = 0.05
LABL S 1/4 11/01/29 - 9,623,982 - 0.08 - 0.04
TAST 5 7/8 07/01/29 - 8,735,967 - 012 - .04
TTMI 4 03/01/29 - 4,933,041 = 0.04 - 0.02
CVLGHT 3 7/ 09/15/27 - 4,812,960 ¥ 0.04 - 0,02
@bt 8,387.976,670 10,467,757,135 49.51 45.75
b
MONDF] 5 1/8 05/07/29 29,445,975 139,695,718 017 0.77 0.17 0.61
A it 29,445975 139,695,718 017 0.61
ik
MTMNE) 4.755 11/11/24 66,556,080 87,057,360 045 0.40 039 038
SASOL 6 172 09/2728 64,278,449 60,085,085 0.31 0.27 038 026
SGLSJ 4 172 11/16/29 60,676,554 106,995,268 .47 0.76 0.36 0.47
(T M 7 40 4 B 12)
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i mE%R

kA 4 W L L HERA%
1111231 110.12.31 111.12.31 1101231 | 1111231 | 1100231
% 81k
ik
BVTSI 3 /8 09/23/26 $31.810,617 5 0.14 = 0.19 -
SAPS] 3 5/ 03/15/28 21,858,432 15,905,494 019 013 0.13 0.07
gkt 245,280,141 270,043,207 1.45 118
g
FMCN 6 7/8 03/01/26 37,364,763 E .13 . 0.22 3
FMCN 6 7/8 10/15/27 34,649,062 35,798,020 0,08 0.08 0.20 016
FMCN 7 1/4 04/01/23 3 33,484,225 . 012 < 015
B 8 72,513,825 69,282 245 .42 0.31
AT 14,218,399,501 19,171,734,487 83 85 81.82
A
a4
ANGOL B 3/4 (4/14/32 21,333,462 : 0,05 - 0.13 -
ANGOL 8 11/26/29 17,840,881 29,044,384 0,04 0.06 ol 0.13
ANGOL 9 1/2 11/12/25 12,670,858 - 005 > 0.07 3
g2 Fda bt 51,845,201 20,044,384 0.31 0.13
FTHREE
ARGENT 1 1/2 07/09(35 71,533,540 3 0.04 = 042 2
ARGENT 0 1/2 07/09/30 51,664,073 e 0.04 - 0.30 -
ARGENT 3 7/8 01/09/38 (1£3) 39,160,348 25,253,280 0.04 0.02 0.23 0.11
BT 33 o bt 162,359,961 25,253 280 095 011
B
BHRAIN 6 1/8 08/01/23 18,441,585 ) .04 - 0,11 5
BHRAIN 6 /4 09/20/20 12,259,223 29,877,150 0.03 0.08 0.07 013
BHRAIN 5 5/8 09/30/31 3 40,943,334 - 0.15 % 0.1%
BHRAIN 6 09/19/44 - 34,263,759 . 0.1 5 0.15
BHRAIN 4 14 01125128 - 27,040,060 > 020 - 012
Bkt 30,700,808 132,124,303 0a8 | o5
o
BRAZIL 4 3/4 01/14/50 . 61,680,167 . 0.06 . 027
BRAZIL 3 7/3 06/12/30 - 30,943,921 * 0.03 . 0.14
B & et 5 92624 088 - 041
REAH
IVYCST 5 314 12/31/32 43,544,470 62,658,001 0.27 0.36 0.27 027
IVYCST 6 1/8 06/15/33 . 71,764,635 = 021 5 0.34
B A T 45,544,420 140,422,636 0.27 061
s
COLOM 3 1/8 04/15/31 56,124,156 78,455,794 0.10 0,12 0.33 0.34
COLOM 5 5/8 02/26/44 27,198,164 53,480,724 0.05 0.08 0.16 06,24
(i 4 0 M A AR F R 4E)
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N 5 ol A ok 0 8 HETAN
W HEM
111.12.31 110.12.31 1111231 110.12.31 111.1231 110.12.31
A
Itk B
COLOM 4 1/2 01/28/26 $26,064,697 §- 0.06 - 0.15 -
COLOM 4 1/8 05/15/51 9,239,103 29,337,555 0.03 0.09 0.06 0.13
etk 5 it 118,626,120 161,683,072 0.70 0.71
FMH A
DOMREFP 3 7/8 01/30/60 39,619,833 29,398,896 005 0.10 023 039
DOMREFP 5 1/2 022229 22,619441 - 0.04 - 013 -
DOMREP 4 7/8 09/23/32 15,363,059 33,851,025 0.02 0.04 0.09 0.15
F 9 htt 77,602,333 123,249 921 .45 0.54
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oy
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S By dn
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Bt £- $38,459,376 017
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EEHE
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[SF 3¢
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B
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B it 45 382 980 77,964,656 0.27 0.34
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BELD

ROMANI 6 1/8 01/22/44 11,344 063 - 0.04 - 0.07 -
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ELSALV 5 7/8 01/30/25 s $19,189.475 - 014 - 0.08
ELSALYV 6 3/8 01/18227 - 11,678 451 - 0.09 = 0.05
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BRES b < 16,862,355 a 0.16
ER &
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TURKEY 7 5/8 04/26/29 31,957,616 83,230,878 0.04 0.1 019 0.36
TURKSK 9.758 11/13/25 27,341 636 - 0.03 = 016 -
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TURKEY 4 1/4 03/13/25 11,514272 - 002 = 0.07 -
TURKEY 6 03/2527 11,254,470 36,648,989 0.01 0.04 0.07 0.16
ER S 0y 165,729,549 210,155,669 0.59 0.92
LER
UKRAIN 7 3/4 09/01/24 - 68,962,543 - 0.19 - 0.30
UKRAIN 23/4 11/0128 - 30,903,397 - 0.07 - 0.13
UKRAIN 7.253 03/15/33 - 28,440,340 - 0.05 - 0.13
b A At 8 129,306,280 = 0.36
[GES
SOAF 4.3 1071228 27,483,660 28,163,499 0.05 .05 16 0.12
SOAF 5 3/8 07/24/44 23,262,047 - 0.10 - 014 -
SOAF 4.66501/17/24 12,123,150 - 003 - 007 -
SOAF 4 7/8 04/14/26 - 26,614,133 - 0.07 - .12
g dE it 62,868,857 54,777,632 0.37 0.24
R A 1.169,376,930 2376,218,708 6.90 1039
"E
4k L TRL R
HI CRUSH INC 2,377,536 1,210,980 TE) i) 0.01 0,01
AF B B Rl aF 2,377,536 1,210,980 0.01 0.01
A&t 21,377,536 1,210,980 0.01 (.01
U H-4R T A1 15,390,153,967 21,549,164,175 .76 09422
AT 1,440,658,387 1,033,194,013 2.50 4.52
B R R R 125,133,275 289,494,030 0.74 1.26
BHRA $16,955,945,629 $22,871,852,218 100.00 100.00
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ik PAY
#) B A 1,066,981,940 6.29 1,432,461,221 6.26
Al A 2,393,913 0.02 1,406,096 0.01
WA F 694,712 - .
NS 1,070,070,565 6.31 1,433,.867,317 6.27
# A
&2 H Z & 262,791,130 1.55 383,903,697 1.68
%4 & = 48,112,230 0.28 70,194,358 0.31
it EA 401,000 - 390,000 =
Ewf A 257,520 g 257,101 .
# A4 311,561,880 1.83 454,745,156 1.99
A FRBHAARR) 758,508,685 4.48 979,122,161 428
AT B E AR 4,386,472,801 25.87 6,137,727.971 26.84
B e A BEmfn (7,312,545,710) | (43.13) | (12,176,889,184) | (53.24)
ERAREARE e (2,839,071,115) | (16.74) 570,056,606 2.49
ATREABAEY gk (72,147,159) | (0.43) (1,834,627,849) |  (8.02)
- =k (837,124,091) | (4.94) (1,020,629,131) | (4.46)
AP HE $16,955,945,629 | 100.00 | $22,871,852,218 | 100.00
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ARSUAMERBHEREM ME X I BRI EAZPMERITERITERA
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AEAHAZFEHFBEXH B AEHRTE B SR L&+ —sdare
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1111231 110.12.31
Ha3nA%AE $20,255,060 $27.637.038
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HmeR SR T AT AEERT AL
(B 4 4435 235 R % %l 515 A AL B E A 2)
BRI K 1 EE(H) .
(&8 5H F U UL N A Bw)

A LBHLENRXIBE

. A A SHRBA———FEA——0OFF+_A=+—8ZRETFHEKTYH LR 3
SERBIEFHRBEFRGHRFERRIERLY RE——— %R ——0O%
t_A=+—8HkEFH LT

111.12.31
THHER LSHHE FEFELE HEEEREM X HAER
SLASRAT mE £ USD 1,400,000 30.6230 1124018178
THEE® A A USD 49,000,000 30.4888~30.6165 11240158098
~112401 4198
TE 3R SBAT mE XL USD 17,400,000 30.6080~30.6230 1124014128
~1124018178
&1L E g %7 USD 4,400,000 30.6175 112401 H098
% FAE LA USD  66.500,000 30.6175~30.6230 1124018098
~1124014178
AAF & R fat £t USD 800,000 30.6220 1124018178
EL4RAT £ USD 33,000,000 30.4890 112401 A 198
SSB #E LT USD 300,000  0.671700621) 112401 128
Deutsche Bank # % % 7T USD 500,000  0.677500¢1) 1124018178
BNY fag £ USD 3,000,000 0.683190¢:1) 112401 A058
SSB fmE £ USD 2,100,000 17.2485(2:2) 1124018128
Citi Bank A% £t USD 1,500,000 17.4578(:2) 1124018178
JPM BB L7 USD 3,500,000 17.2629(t£2) 112401 R058
SSB @& %7 USD 21,000,000 6.954100:23) 1124014128
BNY FmE 4L USD 8,000,000 7.037400:3) 112401 8058
Citi Bank A% £t USD 1,000,000 6.96140:23) 1124018178
TEMERAT HEMe GBP  311,487.50 1.22394(:24) 1124014178
Bl FAE®L EUR 7,247,167.09 1.056850:5) 1124014178
EHERAT faE L EUR 31,684,882.24 0.981335~0.998530 1124014118

(1£5) ~1125%01 A 198
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HMBERREERET FRAFEFRTA AL
(BAMmEHRB R G A B, TR EES)

B4 T 4R F it 3E(4))
(&8P A THAS - AU H A Ea)
110.12.31
XHE gk AHMH *EFLH HNEBRER BHR 5 BEM
SR SRAT #AEL USD 20,000,000 27.7292~27.8567 1114017188
~111501 5278
T HEE FAE £5L USD 53,000,000 27.8080 111#01 8278
eI ARAT A& £ USD 65,500,000 27.7400~27.8092 1114018278
~111402R258
EILEH AE AL USD 41,000,000 27.7292~27.7400 111%01F188
~11140242548
B &k fAE AL USD 188,500,000 27.7292~27.8567 1114017138
~1115027258
R 4R AT fAE £ USD 13,000,000 27.8088~27.8565  111401F248
~111501 B278
kTR fat £t USD 8,000,000 27.8112 111501 4208
(i At £ USD 5,000,000 27.8090 1114018278
FAL4RAT FE AL USD 75,000,000 27.7292~27.8091 111401 5068
~1114024258
JEAR AR fatt £ USD 3,000,000 27.7410 11140258258
SSB A€ £ USD 1.400,000 0.71163 1 111401 A24 1
Deutsche Bank At % 7t USD 1,500,000 0.711640611) 111401 A248
BNY fag £ USD 3,600,000 0.711335¢:21) 1114£01 A 248
SSB A% £/ USD 4,700,000 15.89300:22) 1114012418
Citi Bank fa% £ USD 1,500,000 15.9056(::2) 1114018248
BNY fat £ USD 1,500,000 15.8920::2) 1114018248
JPM fak £ USD 4,500,000 15.8779(1:2) 111401 4248
SSB A% USD 32,200,000 6.39780(1:3) 111401 A 248
Citi Bank AE £ USD 7,000.000 6.38625(::3) 111401 208
BNY FAEEL USD 11,000,000 6.39670(1:3) 111401 248
1eM4RAT FEEHE GBP  311,487.50 1.34136(24) 111#£028258
B faf Bt EUR 12,247,167.09 1.134120~1.134960 1114018278
(3£5) ~111502H258
TEIRERAT FAE B EUR 35,184,882.24 1.133520~1.134960 1114£01H13 8
(1£5) ~11140242548
AR REAZRIBES .
W EANBHIEFZRBES -
D AABMARBZAMER -
e HEASAREAALRIGER -

x5

BERAREAZABEE -
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MINAEH R ER T ERE LA ETEtES
(RLAB KRS SR BEREEARETRELES)
B2 73R R MIE(4R)

(8RB A HUMEHTEEMN)

2. MRS EIN
(1) 12 A A&

BAAERHHUREAERATRAIARSHBRE  LRALALTRS F ook
BABERL U AR  AAKLKFELEALRH LI HAHARH2
THRERK FEEHRTROZBTARLAMABRSHEZRB LM
¥ R LR ATE W48 B 15 A R o

(2) 5 Rk

AEAEERAREBRZAMM S HAZRE R 2 #8055 L 7 TR
HAELRY AXPZHANREBRRTE MAFERFREFEH
o ZEETHRR  AARLSRFEMNEFT S4B ABREY  £R
EE9HEL2BETREBHRIED R BRG  LTRBIMREZ
B R %85 RK -

(3) iy S e

ARSARAEKREABDTHRERZAHMRSR 8 — i 28475
He AAKSHREZHROERNNESUBLFTETY  HBRHTELHA
TG E RN A A FEARR B ELRETE -

(4) R R (M H5 &%)

RIBNGFF AL B Ay RFRE - EASE  RERAZSH > HER
MR R AR R MM B 8 & 2 5 (Proxy hedge) (B4 E ~ iR 41
ShE BRI REERZEM) ERFSTERE T ERTRELT 249
MRE  wEAMESRABMREGHE  RERT - KEEAKREZH
WRRE2EFHEINFHERSBGR HAUEEM R RTERE AT E
SRMFIER REFZ LB 2 — 48 5% B 2 — & F(Proxy
basket hedge) s} % ] 2 & #f Sh B B 4F A R 4T - A ASINK FEE RIRE
XhHZ A R T2 @B F R8T & 28 s
Fai o

BENNEMALTEARFESIEMNARRSH  BHEFTHRR

A BENINFHBRFRERYWETREZE  EALLE  RFHF
RAMTAEZMAREFARANEIRZ HEEFAMNBLZRS - 124
Hee%e TEARAEHFREARIRE B LA LR FRSAMAY
BRXHBATEEFR | RS E R P RMBATAITZAMMARE -

B. @@ 3815 ARk F A6 RETL AR RAMERB L (LK
##% B CDS(Credit Default Swap) & CDX Index #Itraxx Index) ©
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A RS R BT LR EAEAREEES
(BB RS SR EELAELEBRTELES)
B F 3R R M EE(4R)

(23 B PEAS o U EE T Bm)

(5) A EEH2ReRTRBRREANFEEH 2 N AR ERR

AROHRFRENEACUSBARESLARE  RE———FA——0O%+=
AZ+—8m& KB ZH E8 05 5 & BT 15 $948,989,750 T &
$2,227,760,503 7T & 2 8] 1 $14,042,198,783 7. & $18,866,642,751 7T + #%5 4 #A
FeaReREnm EFALBEEs AR AA4RE———FR——
OFF+—A=+—8mZFTZF8A EH 50 5 B BUR 2 1H$220,387,180
TR $148,458,205 7 & 4> 8 11$176,200,718 7L & $305,091,736 ¢ » B phit & &
AZHRERTRM -

(6) 4THEM A ME LN UFRA L2 FEF ik

RA———HR——Of+_A=+— B AL B2 EMIELSHERER
EZ A%y 5 A4%$7,246,802 7T A $53,407.05270 0 FINFEABAREE X
TEMIEERMAE ) ARHFXBRMNIESHEFRARZ LB
£$96,172,462 7T A $1,577,32270 FIN#F G ABMERELE T2 " HMIE T2
Bath,  MEAZXAKRER KA HE 5% AS(88,925,660) T % $51,829,730
RPN EFREMEE AL RTAEAR B G Y A TFTOUFHEAE)-
RA——— &R ——0O#%—A—BEit—_A=t—80c&izihisrrs
#) 7 A A 2 B TR R)F 2 4 5 A$(955,016,725) 7T B $438,018,788 7T+ 7
WP EEBAG S A2 TCEATABE BTOUBEAE) -

3 RS E N AR AL

AR FZRAGEF R GRREHA D 0EAREEMITH A 4% APRLE
HHIAEB AL R BR(E2T 5 AR « 7 A RREMEEEAR) - A%e T
FERRER FHOR AR @EREERF BTAENEEARE
HEBAAARECRESL AEFATHEAR ALRLRRA X EATNER
XHHFXERRN  AESX X HHKERMNEE B EZ oMM -
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MR RS ER T FRFFESFRAE LS
(REMBDEHRB AR BHEAELRETERED)
BAAF 3R & SE(H))

(%R 7 TN HUIMEF TS EM)

>~ B ZHE

RBARSIBFHREBARAR RE—— —FER——OFEBHAUXSHEMZ
BT 4Bl S ARBA S 3 £5(9.424,912,993) 7L & $(7,936,182,374) 7+ BBl ———
FER-——O#ENBAXBHEMLZIFATIRKBERAT N A
$(1,167,417,987) L& $(612,430,532)7 * BB ——— B A ——OFEBRA 3
HE A 2 9 BT 4 B 38 AR 3A 50 4 $(272,998,729) 7 & $(100,249,152) 7 » b i 4
ERBA——— 4R ——0O%+_A=+—02xTrRkiemEleitmin
FEHBETHRINE  MAETUREBESE - B9 AL BARBERERY
ME HRBA—— A ——0O%—A—BE+-_A=+—8 M ECHEKELEEI
A ARSE N EALEN Mo T -

B AR S F A 5 111 £ 5 110 £
B AR #r wEWH $430,005,369.00  $516,900,926.00
N 872 37 & % MER 85,778,263.00  103,853,011.00
Bt # A #7 £ % wER 88,660,511.00  115,962,426.00
B #AALAN wmOR 148,762.46 263.454.64
N #8710 R "% 414,647.31 506,680.05
B A AR AR 4,895,437.08 5,713,219.50
N A3 AR AR 19.442219.27  25,483,081.51
B A AT £ 682,780.13 725,502.63
N #A A7 £ 2,107,036.92 2,314,047.40
B %! Ik # IE 4,104,814.56 6.937.824.33
N #2419k % & I % 13,045,914.35 17,605,088.99
35
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BB SRR T ERGAERRTR LS
(R 4 16 7% 25k K% e 25 1 38 A IR T 125304 2)
055 98 o 2 () n
(£4RF B TS » 0 £ % A Far)

A RKEPAFTAYE2IN B EEREE
ARALEEAYEZINFLBRETEAREEE ML T ¢

111.12.31
B2 B & MERLE
il'g 2
UsD $77,424.00 30.7080 $2.377,536
& 3
USD 431,741,167.66 30.7080 13,257,907,776
BATHER
USD 17,321,685.63 30.7080 531,914,322
TR H &R H K
USD 78,600.00 30.7080 2,413,649
T i BE ]
USD 12,882.45 30.7080 395,594
JE A F) 8
USD 7,636,458.94 30.7080 234,500,381
JEATHR =% 3 EEK
USD 60,842 .98 30.7080 1,868,366
H A JE AT 3R
USD 6,558.79 30.7080 201,407
110.12.31
B 4eR B’ & MEMLHR
A Z $43,733.47 27.6900 $1,210,980
USD
& # 695.687,632.10 27.6900 19,263,590,532
USD
SRATIE 3 26,509,445.04 27.6900 734,046,533
USD
Bl &R AR 940.35 27.6900 26,038
USD
N BEATZ B BER 15.792.65 27.6900 437298
USD
JECH] & 11,315,293.86 27.6900 313,320,487
USD
JEAT B A A 220,619.29 27.6900 6,108,948
USD
AT E X B RHBHR 562,129.53 27.6900 15,565,367
USD
B b AT 3R 3,488.30 27.6900 96,591
USD

REREBHVEZRAIIER N > FEHMENZRA -
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HHEHABFRT LA FERRAR AL
(RAMmERRSHRBRABARABEAS)
o 75 4R K T EE(4R) .
(&8RP 5% T8 - B EH s Ea)

- Hib
. AR L HURZBAERBELIMEBEABELAREH HRA——F A=+
—BRNARTEITHARRHYENRBA———F LA+ —B B -HHEHE
%$1,000,000,000%T * RERB——— 4+ _A=+—BHKkHMA - RFEEHM
MAEALZFHEEH5100,000L - RERB———F+_F=+—B»EHRHAR
Wk MMFRE AS552287T  RFIALTE RE———&F— A —
HE+-—A=+—82F+HEMA964511 kI ACERHAT -

2. RAELZRHABBRAOLKEFHERZLHGH RA———FHR——OFEX
FHELAHIOT RHMEASOT

37

202312/B2229-01A-004/B40

100



CREIEFTREZHIEIPME
- RAEIH RV IHCREFEBRIFIAEEINR
(C)AAER LA MR ART ERGFERIRT R4 & -
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AR FLAT F A $17,342,250 $156,625,307
HAEE
A wIAAA
WEER 19,958,410 19,384,534
Hrah & A 3,491,558 1,843,372
#aEm 541,661 859,948
F1 & A (1,850,664) (256,779)
mAEEHAAMZ T A/ AR
HEEIHAMIETEZTEY
JE e bR R 60,834,131 56,259,249
H b WK (35 Ao )i (2,166) 2,166
FAAT AR I ik Y (38 ) 714,109 (3,006,762)
Habdpiie F AR 328,481,515 221,624,727
sAEEEHaMz A RIFEE
AT 353 R Y (46,568,031) (94,193,819)
B Tiad A REHAD (268,580) (326,800)
BEEAZHEAN 382,674,193 358,815,143
B2 A & 1,755,714 272,543
* A+ 2 H 8 (541,661) (859,948)
X KHATAFHL (46,789,964) (37,061,583)
B EEBH2IBFRAETA 337,098,282 321,166,155
BHEFEFHZRERE
BRAT A B & Al (4,742,658) (6,113,728)
R &M AE (5,892,050) (5,303,050)
7 B AR A o - (6,000)
PBEEHZ ISR AR (10,634,708) (11,422,778)
EFERHZRLRE
A AmALNER (14,759,594) (14,147,977)
B A RA (103,416,438) (94,132,538)
EREFHZFALR (118,176,032) (108,280,515)
ARBRLRHERLI 208,287,542 201,462,862
A A AN EREBRE 235,531,764 34,068,902
AR A RN EREHE $443,819,306 $235,531,764
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$(35,646,062)  $(28,904,798)  $(64,550,860)
b N ] AEAR o it
$7,875,380 $168,342 $8,043,722
$8,475.595 $106,211 $8.581,806
111.12.31 110.12.31
$96,500,000  $96,500,000
281,839,612 610,321,127
9,792,067 7,391,575
3,486,984 3,486,984
$391,618,663  $717.699,686
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AR EHAR F AR R 8 B IRA M )
(B8R B Tt MU h Ram)

() B %mEe

FERBELARENESEFEREABFRAERFRELARTRMEE
SF2HEIRBRTEFTEMEEIMALRSE > REIIFAI0F125318
RAZ4RE £$96,500,0007 + RBEIIFEZI0EF £4) % 5 5] £0.34% ~

0.915%%.0.06% ~0.38% -

(2) KRBT R R

ANGBERBEIIERIOEIZAZB L - ARANBERFEEREINE
$281,839,61270 2 $610,321,1277¢ » REAIIFE R0 E R DA EA S
%) 2$457,033,358 7. & $672,245,837 7t ©

©F 35 71

Ak
341 R
B W
S
3 RARFE
S84 RN ¢
e
PR
S
1 KA

FETAH
4. B4 EA IR

B ie

Fe At s AR P S
BAEEEREHEA
BAREERER
At R ®

FEAT UK

Je AT

AR RA

I

TR A
11455 1104 &
$69,260,495  $63,957,445
5,892,050 5,303,050
(58,490,345) :
$16,662,200  $69,260,495
$(61,868,920)  $(60,025,548)
(3,491,558)  (1,843,372)
58,490,345 :
$(6,870,133)  $(61,868,920)
$9,792,067  $7,391,575
111.12.31 110.12.31
$213,208,581  $211,216,029
29,117,952 66,146,241
14,910,698 12,806,572
53,585,203 62,173,169

1,773,643 3,300,381
723,349 882,990
11,576,424 15,575,561
35,879,810 35242748
$360,775,660 _ $407,343,601
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A A TR R 5] SRR A M)
(BB S FHAES UK EH T Em)

5. BREBA &
o SRHES

EREMETALA & » AXTMR T BTRIESHS , TRZ A TRAME A
R R E - RUMHIAE - AAAER AHZ B TRALRRE » £
B AT EA B RO% o A8 FOREAEATRZ AT BAME  HA
RELHBO%RIEE S LARAZMABKEES - R TRASZ LKA
TAAZBHREES R RRRBZ LI A RIS L —RBIREF XA -

ANERBAINEERIVEERIEERB T T ERA BT A
$10,177,3675;2. 2$10,121,421% - BA LS RBIINFEERIOFEXRANE &
¥R A2z B TBASE S5 W5 B4R 4R AR$3,111,088T & $2,712,935
;’t o

i EAHE

AR THESREEL WTR2EBIRAOMEGEAETEANE ETR
Hez EAGRERHETZEASMRBALBRKFIBAFHIEE - 155
ARG FE S 2@k E  BEBISFZREFEEBIFLAIE
A BEASEZMEIZIUSHELIBAR - A2 ARSFGRAEERETHARS
FHRBE2NHERE > UEBRRBEBEH LRSIV SF T RUELLERERE L
BLEPBENEHBITZEPL B ARINEEEEERTH  HETAY
THRAERGEL BRI ZURBALLRRIFERNARELOBREH2Z S
TARETH S E 2 R 3EE  WHRFHIB AN — R REELEH -

G REFTRGELUIRETREARZRTIARE S22 HTF
UEAITRBREWRELS FR  EREH AU GHATE P EME T EREN
HE - HFTFH - -ZA - AHRERR FHBRELELEBRRALEE T
T OHARBEAREEREBRTALATSAEL AR - ZEe2&E0 L8
ERENSRIBAKSE  FEBAREHEBT2EEHES T E s 24
AR EXFENALGBEERERE - BANS SH L BZELZEARRFE
B MEFRARESH RN IR EINRERARBEH T FANABEZY
éﬁdl%ﬁ_"%’iﬁmlﬂ#lz;ﬁm B A sz ER@AdERmAAT—FARSE
07275 o

FTRAEEFZRAGERIIEREZAL

1114 5 1104
% BB A $57,291 $58,830
BHERA AR(EE)ZFHE 115,201 55,442
£ % $172,492 $114,272

HRBNBEBAERNETEAMCABAZEGE T ¢
111.12.31 110.12.31

BE R A KA $(30,718,909)  $(35,147,026)
HEEFEZAABE 22,686,307 20,526,314

R AA AR $(8,032,602) _ $(14,620,712)
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MR H A BT SEAR A PR 8) AR SRR ()
(R A THAFS - HUMEF L En)

FHRERBAER)TEZAN
B EABA| HEFA g R ARH
ABAME ARIRE (BORA
110.1.1 $(33,816,381)  $19,735,268  $(14,081,113)
& BB R A (58,830) (58,830)
HA(EA)EA (133,633) 78,191 (55,442)
N (192,463) 78,191 (114,272)
HEBA(AEREREGEE
AnBIH R ESEL 2 HEHER (484,215) (484,215)
HHBERYH A4 2 AR 1,377,598 1,377,598
S (2,031,565) (2,031,565)
HEERA R AR TR - 271,783 271,783
N w (1,138,182) 271,783 (866,399)
B EIREmE - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& HRFE AR A (57,291) . (57,291)
F (8 B A (277,089) 161,888 (115,201)
A (334,380) 161,888 (172,492)
HERH(ARYEEREES
An#itBEaeHE L 2HERE - -
MEBREBALZHFERS 1,841,957 s 1,841,957
BERT A 2,920,540 - 2,920,540
REBHEABHEHR - 1,557,033 1,557,033
g 3t 4,762,497 1,557,033 6,319,530
B ERuEH - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
FTHEZBRGRAGRER NG 2B ERATE
111.12.31 110.12.31
IR 1.50% 0.80%
RMFE R E 3.00% 3.00%
HB—F AR EBEZIHAELTW
111 £ 11055
R EAAH| B FaA] R AEF] & A8 #
$ I Ao B £ 7538 o EY 2%
P REHM0.25% $-  $(619,436) $-  $(823,559)
FREEKD025% 639,179 - 852,122 %
T3 5 F 0 AH00.25% 628,495 - 831,939 u
TR F R 025% - (612,297) - (808,525)
24

158

202312/B2229-01A-004/B40



R HAL T IR A R & MR AN )
(37 FHEBEN  HUMEFLAER)

RATMEKRES WG AR BREREZHERAT » B—HEER(l
FRERFNHE)VELLETRLEHE > HAXTRHNBETREALZIVE
BWATOH c AR SHEBREREIAN  THLEDEAE -—BHEBRRRL
Bk o FL S H LIRS -

ABHMBE SV AERAZT R EBEREANNELLE -
MR

) &3

H#ERBIIEZII0E12A318 ok » AR 842 A S £$300,000,0007T »
M F A% %F A$300,000,0005T » 2 %30,000,0008% - &AZ @EESI0T - A28 K
B L1 R L0 B 83 Rl SR B s M4 48 ]

A

WA ERE BRERRAHEBAREARLBHASARAZMBZLESR
AR RFRANEAEBRS > NS RHBRT > BERARERAEZ LY
BOVERAEL DAENBRABAMAABRNARRER  FHEUFTE
AR AZ o

AR

(1) s % B dknd
NS ERBE  BEREALEBRY  BARMUNEEBR R4
BEREEEBEARMNEI% AR ERABCET ALY RAek
Moo RABERE RREBANERTM AN EBRBELERERAZIL
GRS RAS  AEFEERZ  BEELHRRREHE  UBALER
BEKERA2%Z S5 AR o

(2) 45 5] BaR AL
AR EZRBEIIFEI12A31 8 LT 45 B 42043 #£10,194,773 7 »

H 49,076,537 st Ah ik & B 3 F $ 1010045494 5% H M LR T AR
1,118,236 it t4 4k 44 35 4 % 105002782853k #2 7| »
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A% B A T A IR A B MR A M E(H)
(&3A% A FHmE)  AUMERLAHEN)

(3) Bih LB EIRAH A

WAEEHERFHI110380509584ME > BAR T FENLEA BARY
HHRELEQNLEDUBERESE  AFRTHEEAE  BREHELE RS
HuH BB SH 0 B SHREFH ot ENRELFHRIBBHASH
kBBt HHERINARSEZENNBSGANE B EAZLEH#H B
HIBFE AR REAGRIBEBAZENBRAIBFTAS K
W BEREE A EHREFAH I ERBRE FHREHA AT RS
RBHRZBBERS > EERARTRAQN)ELFERMNELR | CRATRZF S
Sl BARNTEE  BROCRIBEAACHEZI BB IR ERHARINEHNE
BAMN - AARAEERBIFAORYT  FRARF,REHNBHN
BB -

RKBAXIRERMRAE » 2EEFERERS - BARSS SR LA
FEEBE WwHEEA BAiBI0%AKREBANH > EEEEBON
EEMFEANE FARMBIEAN » FLALMB - 43R 1%4 B 285 » ik
BEHBREFCRRAEL -

BRERRIMESA208 BT AR EBMEZI1Z2HE » DA EUTERRE
FRASHE LB S c ANIRRAISE2A16B AMEEERITHRLY
GHURNNER  RAQNBERERLAL  RNFE AR > BRE
1%4 8 LENS > 2hF EHRBEHRS BAAMGHMESE - 2 FERE
g B BAREBRK - B EREE  REIO%NALZEHLAN 2
ERBHEABCASEAQNNTAQRE > RAELR ) RAKRARAIESLS
ok F R BHRTRRASRUEZEFERELS R LA -

A2 RAINFE2EBH,LKE ¥EREIRFIAVEEFEGRER
B BANRBEINVEEZERSRE  ¥ERBIIEEEF 42 8E
o REINIEERIOEE BBk Amie T ¢

11155 1104 5
S50 AL AR FI (L) g i E)
#IEEBHRARE  $1,351,269 $11,490,715
BAa R 12,161,419 $0.41 103,416,438 $3.45
4 & $13,512,688 $114,907,153
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3 AR AT A TR T RS A M (5R)
(B8RS AL UM ER L F )

FHMEBEIMBRAFTEMNSFANEABRRARI 2F MM T MFEHFMEE
.10 -

7. Bty kA b4 — R T 5EBH

ANAZBHAFRIRBEIRHEMNG ETALIZHETET > b a3t
4 144 FPineBridge Investments, LP.AF BT Z R X EF SN FEZRER
B MW EMEZROBRMANALLE  HNETAEERAZAIALABMETREL
R MM RTAMENRRAER -

ANARBIISEE A0SR H Likst & 251387 % A $30,198,467 0 A
$40,557,349 7t » B E1114 2 A 1104 & 4 21048/ % 4 2 50$13,431,435 L &
$15,145,069 7t - R E1IEAII0F12A31 aRA = s BEHRBT A
$74,051,83570 % $57,284,803 5T » R E AL EAT2RAT

8. BE A
11158 1104 &
B EemEE i $1,904,907,247  $2,274,631,652
B EF RN 115,201,044 125,358,662
M ERES EEFRA 4,898,935 4,471,322
FHEURA 120,713,910 304,604,894
A 64,398,530 67,414,910
A& $2,210,119,666  $2,776,481,440

AXARBUIFERIEERES ABZRAIEHFE R T

YN
NI E 1105 /&
WA BF 2
B BIHENE - E $2,210,119,666 $2,776,481,440
9. /8 H

(1) A28 BAEA

ARAAMSARRAZAE > OEAHEGERESL)  EHRERML
B o SACHZBERRNNIZ6SH
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M E FIR TR A R 8 BB A MEE(R)
(SRS THEAEN  HRAMEH LA E4)

REHANNMHFERA  HERLARLAEIBETRALT !
A REARARINZER

(i) ERAHEEE
ERABTAEAXRBDASH
111.12.31 110.12.31
ERBRIEKE $14281,004 ~ $28,359,326
W 166,806 500,418
NT 1,615,436 956,190
O $16.063,336  $29,815,934
A RBEERIIOF A H1E A 4 F EMHS 3] 5312098671
B30 o
@) mE AR
111.12.31 110.12.31
HE a1 $16,610,281 $30,444,805
hO® 13,709,847 14,797,899
SEAH 2,900,434 15,646,906

&g HIFEAI0FEAT AR 2 NI FFHET R YA
R -

B. 548 B KA 7| 28

ERHEETEZITE

11145/ 11045
BERARER $14,078232  $14,078,232
g 333,612 333,600
A 265,824 260,784
P $14,677,668  $14,672.616

CABARAEESHAMZEIRTR

11145 11045

BEAEEABTZER(FaEada
B2z BFEETEMEZEA) $234,588 $161,272

D.AfARAEEDAMNZAAKE

AXANRBINERRIEEREZ R AR KBS 5] 5515,535,843
7 & $15,169,197 7, «
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10.

11.

12,

ML FESERSF R S MHBRA M)
(L3R5 TRAES B EH LA EM)

EEER
1114 8 1104 &

BrasEA

HEER $370,059,454  $442,261,818

BRRER 19,472,768 20,067,399

Rke &R 13,460,947 12,948,628

AwB A ER 6,974,092 7,068,842
MR B 343997,219 421,678,800
YRR ERB T GBS 1,053,502,992  1,346,045,484
S B 2R E 199,689,297 193,309,989
R %5 % 23,842,543 24,543,659
MAEA 60,579,041 60,585,872
HEER 19,958,410 19,384,534
MEEA 3,491,558 1,843,372
Euw g A 74,565,518 68,256,315
& 3 $2,189,593,839 $2,617,994,712

ANNRBICHF2A6BFECRB TR ERE  RELREZFEAE
# o BREBINABIBS -2 FEARERT ERARYAMESA - AT
EIMBURERALLL  RGEFEUNEFZ o0 b2 AR ER
FEREBFEZ AW » BREBRET -

ANNRBINISFERBAHKRL  A%EHETHE  XRFEIMES
81751747 » PN FHEERT - B A2 JRBIVGEHEELHMFLHAA
$1,582,0747% » R EEBAERBRIEEMBERENFRARIIZLHELELHE

RER o
BEML R —FH

F R YA
B ERMB L
mERHZAE
£ &

& 3t
R aBasamify
REA1I1EE

FAEFPEHSBXRA !
AR EXREER
&

1148 1104 &
$1,850,664 $256,779
(4.532,620)  (1,358275)
(541,661) (859,948)
40,040 100,023

$(3.183,577) __ $(1,861,421)

& i PR
YhEE EHEEE HBLHE HBEA) HKRESH
$6,319,530 8- 86,319,530 $(1,263.906) $5,055,624
$6,319,530 $- 86,319,530 §(1,263,906) $5,055,624
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13.

AasE I H AT FAE A R 3] MR 4R I SE(R)
(8B TEH0 B EETHE )

RBI104E
O Em e mER
EMAL EHWBE HAME AAGRR)  AksHR
AESMERALAE :
HrAaitizAmIEY 3(866,399) $-  $(866,399) 173,280  $(693,119)
£ G 3(866,399) $-  $(866,399) 5173,280 $(693,119)
PR 4548,

REBINEERIOEEAARERELEELT *

BIINE B AER
1114 p 110455
TEAMERER
& B R AR $7,941,644  $39,667,375
URATEEZERAFERNARASEE 2 HA/E 1,424.808 1,559,009
WIEFFIFHE A E) :
BYGH LR RLALBR LA
ZREAMERERGF R) (481,266) (201,349)
PRAF#LE A $8,885,186  $41,025,035
RN HEAGELIE B Z TR
114 1104 5
WIEPTBRHINBYER
ERBAHEZEHEHR $(1,263,906) $(173,280)

FIAAREARestAHRUAEAMERFZEBANLT ¢

11145 1104 &
RANVBEEEE MR FH $17,342,250  $156,625,307
AR NG R R RE T EXHAER 3,468,450 31,325,061
BRERTREEAZFMERLER 3,991,928 8,140,965
UHEEZEHABRAREZZH/E 1,424,308 1,559,009
WINEBZFAEREALT $8,885,186 $41,025,035
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BB AR T AR A R E) MBFREAMIEWER)
(&3S FHAES  HUAMEF LA EM)

ATFE B A M BRAART AR RERHE

REIFE
EcE bk 2
Hasi RS BORE AR

egh 2R

Brsmfl Gk $2,024,143  §(53,716) ${1,263,906) $1,606,521

KRB EEEF 1,010,367 (69,509) . 940,858

FEES B 1,294,956 . 1,294,956

AKX ARMIBAR) 1,216,890 604,491 > 1,821,381
WIEAERABI(ER) $481,266 $(1,263,906)
AP T A B )0 $6,446,356 $5,663,716
EAERTEARAZR ML TF
WRPFRAE $6,446,356 $5,663,716
BILAITR A R & ———
RE1105 K

wmantib
Kdndhi  WARME  HREHE 3 Ak

ferie 2 R

Bxias AR $2,816,223  $(65360)  $173,280 52,924,143

A S 7 1,036,156 (25,789) - 1,010,367

BRA% % B 1,294,956 5 - 1,294,956

AR RLIBIBF(H) 924,392 292,498 - 1,216,890
WA RHNE(ER) $201,349  $173,280
AR AR )R $6,071,727 $6,446.356
AENTEAREAZE Wb T
BEMEIREE $6,071,727 $6,446,356
EEAAN AR $- $-
PR T 484 R EH

BEBREIEI2A3BE  RRFZEHNBEMEIREE TR LLRHFHE
BAAMEEEZRBIOEE -

A
1. B 8 B ST R E

ANz ENGAEEEAEYRRIZT I M A R E (PineBridge Investments
Asia Limited) » £ & /> 8] % PineBridge Investments, L.P. -
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B4 KA SRR A TR A 8 BB 3Rk W 3E(4%)
(&35 % THAZI > B &L B )

2. BHEAAMZERSLHFE
(1) 3R A4 e i 28 32 % (08 5 JE MR 2%)

111.12.31 110.12.31
&M A 158
& # AR th ey % ER A
HREIREREES $49,814,068 27 $60,780,420 25
ML ASFRTYE
BlELES 20,260,114 11 27,640,572 11
FAIHESGEILf A K S 18,290,900 10 22,117,482 9
#ESGEILEEFA
#*4 10,984,041 6 13,746,881 6
HBEEFAMNKE
B4 10,141,530 5 11,199,189 5
HMRERBELETE
B4 9,768,082 5 i =
H 4t 32,559,839 18 45,705,588 18
4 # $151,818,574 82 $181,190,132 74
(2) EoEA RS & F(RT BUIRAR)
111.12.31 110.12.31
1E#H B 15% 48
& 2 &tk £ R R R
PineBridge Investments
Ireland Limited $11,140,773 6 $25,179,704 10
PineBridge Investments
LIC 5,663,455 3 11,144,591 5
4 3t $16,804,228 8 $36,324,295 15
(3) JEAtH s AR 8 (PR 7] AL BATHK)
111.12.31 110.12.31
163+ B i5i%FtE
& % AR & 1] A ath
PineBridge Investments
LLC $22,878,200 6 $50,729,853 12
PineBridge Investments
Europe Limited 2,930,822 1 9,169,681 2
PineBridge Investments
Asia Limited 1,804,184 1 4,119,319 1
Huatai-PineBridge Fund
Management Company
Limited 1,504,746 - 2,127,388 1
s +t $29,117,952 8§ $66,146,241 16
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M ERB T ERREH R 8) MRk M EE)
(&3 7 TREAN  HUMERFLAEM)

(4) BeAH&E ERARE & A (R7) LA B A K)

111.12.31 110.12.31
134 B 48
£ H Bt & # "atk
PineBridge Investinents
Holdings US LLC 84,776,740 1 $11,007,607 3
£ 4 10,133,958 1,798,965 -
4 $14,910,698 4 812,806,572 3
5) BRELEEE LA
11145 11058
16 FE A 158 Ed A
& %5 B £ B’ HHth
ECE RS- Ty $630,191,929 29 $757,595,004 27
MR AL ERTE
BiEkFLe 262,792,650 12 383,908,474 14
HIBESGELFEH AL 219,955,277 10 298,938,928 11
H#BESGEILSEEFE
£ 140,966,609 6 150,565,562 5
HHMFEFABIKE
£4 120,700,319 5 145,515,298 5
HRERHESFETE
£4 120,116,629 5 “ -
£ 410,183,834 19 538,108,296 20
& ¥ $1,904,907,247 86  $2,274,631,652 82
(6) AR E BRI
111E£ 8 11055
15 B E A 1ER U
& B 4 HW Btk
PineBridge Investments
Ireland Limited $76,020,710 3 $81,674,261 3
(7) R4l A
' 11145 110% 5
i & A b8l A
_ & R E otk £ R ER
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
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M AR TR H PR 8 MR A M ()
(&5 A TEES  HuHER s Em)

(8) M shmR ) B

1114854 11045
HEEEA HEEER
& 1] Btk & ] NN
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Europe Limited 37,517,853 2 68,096,808 3
PineBridge Investments '
Asia Limited 20,767,719 1 36,437,075 1
Huatai-PineBridge Fund
Management Company
Limited 6,230,129 - 9,905,304 -
4 Tt $343,997,219 16 $421,678,800 16
©) £ B EZHEHF R
1114 4 1105 A&
LEERRA HEEER
2 kL otk oy # A4tk
PineBridge Investments
Holdings US LLC $116,374,528 5 $113,411,27¢ 4
PineBridge Investments i
Asia Limited 51,595,396 3 40,069,638 2
PineBridge Investments
JFapan Co., Ltd. 9,038,396 - 12,230,472 1
PineBridge Investments
Europe Limited 6,754,211 - 10,346,364 -
PineBridge Investments,
L.P - - 9,361,915 -
B 4t 15,926,766 1 7,890,330 -
& # $199,689,297 9 $193,309,989 7
3. 22 HEHAHAEN
11155 1105 5
HER LM B T4EH] $79,496,270 $87,607,296
BEEBA 2,752,760 2,134,013
& % $82.249,030  $89,741,309
A~ B2 HE
&. o

Ay ERBE R ARINZ 5 HAE

ARXARRBINERIN0F1283 8 e FAEHRELZERTRLY -
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AR HAR A AT F PR ) B R A M ()
(M3 TR HS (UM EF LA EM)

T ERZLERAX

1 ¥a&E

EFCHARGRATEIRFARME > ARTIAETRER A2
ATRAEIATRRIEALH BRERTPRR - BATMERE - 5
A8 R AARR AR FE R BN B

2. &Rh T B2 f537
LBEE

BERGFEARAGELCRTE -
REBRHERE(FERGRE)
JE ik R (4 A e ARR)
BRpFES
#HAEe

O

£ %k 8 {
BWBRBRABEZEMEN
E b AR
=T AR
)
3. 84T AZ PABEAERTH

(1) sk

111.12.31 110.12.31
$443,749306  $235,461,764
185,706,427 246,443,442
96,500,000 96,500,000
3,486,984 3,486,984
$729,442,717 _ $581,892,190
111.12.31 110.12.31
$360,775,660  $407,343,691
16,610,281 30,444,805
$377,385941  $437,788,496

DRABEGERAEED THLALHRETRFZIXHTHE T EARE

MR R EHATE AR
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A BTSRRI 3 BAAE R T RE(HD)
(&3R5 P S o UM EH T AHEM)

S FL AN BRI G - FUADAFEANR - BERIEZHRE - S5
BERITNTERIAGARFEAAGEEN) > UL ABEEE -

@) narafBiamELakT L

g%%é}#ff MAABEBEZ ST BEMEAZFPERN - £ FRZE
Yo F

$—%@ . CENFEATREZAEAETEAI AENFLTH 2 H4E
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