X = A FY I

sl

Ve

b

#Ha

BRATEL X REF S

m
3
'W
S
*
Y
W

(ﬂ‘ﬁf #E#;Li*kzc*«gg.& 33&1%)&.‘&% pﬁ“.&id}s‘lv "’:;ﬂ\f)

CARE LR AT
2ZRRGFEE L KR
%3

2 ER

“‘.'5

L RG R ARERTR AL RET RE ERFRART SR
- &

~ AL

CAARFOE FERABRPENAT T A smm 2 T S AEEHA ()
C AR B

CREHFE TR AALEHFTREN

: ﬂ\z‘%ﬁﬂ’gf‘ GRTIHE ST RS
~ A= *T/EIJ? T ",:_;‘i %‘E . g—%-?;ﬁ%j\é\%ugybp? _—%_ ~

T’>‘:( )
CAEPAE AR ERE B AR ALERMEE LT TE o Akme, 2 (- C AR
ﬁﬁJ%()
CREEH L AR AR TRAUAL BT RESHE
: *%ﬁf“i~r% A S MR
- ‘.,—‘fblijé"
(-) *+2&ay ﬁﬁig%ﬂiﬁgﬁlﬂ FRE2% RIL2FIALEFR8LG - BT

(=)

I

(=)

()

NEZERENI FRIALLBAETIRE S EE2PGEF LERALARET
“’1ﬁ%*%51”3 7 FRARLfE  RFTAY R RERAL SRR
c AR EPRAT R AL FAREV A G o EZRHE I AL L NN T
RERET EFRF - RELFRIDALTFRIFLPME? - FHLAE
*w“méﬁa%g%i\ﬂ$é
FBEESEBEFIRLAFEVA RILATIRRG - FRAEFERTHARTER
,%A,d%«ik,;y;P3&.%A~1*1+*13_}\g;;;?g&«;g;';wegzg,nﬂ.? g
IR RAB R ARAETRETFISF A A BNSETE NG EFE #ﬁ@ﬁ
%xﬂiﬁ ﬂﬂ*aéﬁ%%&ﬁ i%ﬁ?ﬁé#AM#wM&%fﬁ Ao g
ERE S SR ELSE L ER SASBEETS LS D WE RS 5 D
'11113;3“'3*’5;:‘11-\?— REZEMPFTRE  ALER \'ﬂﬁg_ﬁé LERA AR A
¢ 5 2 ﬁ?—igﬁa PR REERKZLE ,&ﬁtz\agg_—?%&%%ﬁ,\%@
BE RFARFTUARTERGEIFFR2LAE 272 LI RTFELEER2LLE - &
%fmﬁ?*?biﬂanMA%i?FA MRS I EP T2 nh
B ~FI# L oRMBFTRERZIIFFAOTFEZL YR 4 25 % b '3 )
WEPFrH B2 FHR %’#ixmao
iiﬁﬁubﬁh%vﬁﬁiﬁiﬂ*ﬂfi’%B%'ﬂ&%ﬁﬁﬂkﬁﬂ?‘
2PFORTARBILFIAETRAZ LA G RERTHRILAGERFEFFA
EH2ZGTRG f*%&Lm%\mﬁﬂh%~ﬂ%%¢A%%§ﬁaa@ £F
%%ﬁﬁ‘iﬁ%ﬁh%“’“”’ﬂrﬁﬁ PROMERIATRGT  ARR
%¢~ﬂ* AeFF P MG E X RARTRSAL B - BPER G
iif’ﬁ &“ﬂuﬂ AApd o HARLE ?mwaa;&% EEF A s
529 F 3531 F 25327 1%38F o
*iﬁiiﬁ%%ﬁnﬁﬂiﬁ'%Eﬂ&ﬂiﬁ%%%* BERTHE FED
WirH» FIHAHFBARGRRAT LRS- P s SRR A TR e B g

b}

202312/R/B1098-02A-002/B35



Hio s PRRFTAFEL I FPRALBE AP MBI R G H LR 224
BRI AE S FKISEERIR G ARG THE S THEEY B
FFEFATEL2THP RAER 2 AP KL ERRSRII T FRELNHR
BARRASRS S HLEFFARIRRTE AR BRPH L7 Feni
REEFHE GV BV I FRFSARREFF HHRT LR A FRSRT R
FROARTRTECFRATAFFALEIA T T8, & THEY 3 F7 iR
ga&i«lfqﬂﬁﬁ’?%”%%$<W?,‘“%%ﬁ1%~ﬂ$iﬂﬁ£%
HEF TR

() iﬁfr&f’riﬁ?’«‘ 1 % 4ph £ P &(CDS ~ CDX Index £ Itraxx Index)®# 3 £

#£m$1’%*“? RrEAPERBE LREZR2APFENEFIRZ B
A N E S FABEFG S REB PR G FHRTATR

GOTHUAMERPFLERE 2 ? BFR ﬁ%é%ﬁﬁ PR ERE
BV ol FAFMERPREERICNPREERI T FRER P FRE2 TR £
HFWHE & TPE-TMI SR ERI L34 Y Fj‘- - BEFTAEE BTG
R L RS A RN EE S-S 3 R

(<) :y:; VAR 8 N925F"‘] NHFI2 NsHIHUF AL Fpr ki firpmle, 2

HRTREPFEIHFAG AR H%%?L‘Lﬂzﬁ‘?ki?ﬁ"’ﬁf"‘l 24Pk > 73
ﬁ&»ﬁ%*’¢&ﬁﬁﬁ FolREARPBF 2P 2438 830, 8

(M) *RAEE FATER  FR A ABZFARDFHU WwRFTANE T AL L

BuZ PREHERBRTIAEL  FR &%%*%%9&% Both s FIUE A e

ﬁ@ﬁﬂ%i%y%@&?@fii PFEARTHERIREFIGL LG LR
g&ﬁﬂ@aiyFﬁ%*%%%@&%i;ﬁﬁﬂ%’4%“*%*%£ﬁ%%ﬁ
FERP  FEXF AP R AARRL ) S A ARGFERBG BFELA

BFEDH2LEG & ERE RS Aﬁvd'ﬁ)i“'ﬁﬁw P RFET A LRTRE -

(1) FRFABUAG AN B 2RI FLERECRE  AHPRBTHRL 2%
.:}‘f,:,)i_xﬁ ‘_;_:c* \-11;;:)]&,;}5), W;&ﬂ-‘iuﬂ; Jfkj;lc* ﬂﬂ#%%%ﬁ,g M S:an
£$a¢zr§§Wo%;£%%*@aﬁQ{#ﬁa’wﬂ“ﬂ%ﬂﬁ&ﬁkaﬁ
o ERARTEF YR ABEE REPEEFA L AW G LEBE =2 2 &

AR I WAL T L RN AALT A RS YT AR

Fd FIEABE

(1) MR AR Agrm o HeF e v R PPV “\“"‘)”%’iéﬁﬁ *
ZRF R BN ERIOWE NIRRT AL AR(FART)RELS o BRFT AR
AL WERUVE 2P HENEFAREAAP)P I I BE 2T =) fa"fﬁfémig
EFAFREEIRM R FARGAAROBENRE: AR ET A ERY
THEEFRFTARRZEEE - P FRT CRFTATR AR ERL T2
KE /BN EE LR ERmEELS o

(+-) AOBEP 2 p 7T ik N EE 2 F—g:k » o ﬂ\‘:y_,,é}\? [ - é’—g-
AR A Fm”pgd'Fﬁ-ﬁ-F]‘;/Z‘éF‘
Z) FAEFRBGHEFR CFRLIIASAEIC M FRBIZFR KT ARAET
RFAMAAREZIL R AL 2R FTLEE

(+2=) ?udv\ PEOTRE2 ERFFERBNIRL2 ZIEZ Y FHo T AR AR
FOFALTREIX AL AIEEFFRALE T3 60 2 @ T Emi § TR
¢u ¥ R 0 FFERY S Resk | https:/www.foi.org.tw e

202312/B1098-02A-002/B35


https://www.foi.org.tw/

(—2)

T T2 p4 4  https:/www.pinebridge.com.tw ~ = B F LR 2k ¢ https:/mops.twse.com.tw

A2PE AHBRIERT ARRP S BUER . A0 TR AN HHR

PRELHL TR AP
£ S g LR2£ 14450101 (02)2516-7883
vooE A R 113&£1731p £

TO113007

202312/B1098-02A-002/B35


http://www.pinebridge.com.tw/

I

by

N

Yﬁﬂ

v

1

#HE

~EEAP

BEP LA RESRFT R AP AP
BAPEp A AEARS K 1445851048
B F 1 (02)2516-7883

wPWE 1 (02)2516-5383
Pyt ¢ R R FTEL 386 3L 12 W2 8
A2 PR (04)2217-8168

AP BE T (04)2258-5983

APy BT B R 6517 H2Z 1
A2 PR 1 (07)335-5898

Lo @ BE 1 (07)335-5985

4yt o https://www.pinebridge.com.tw

-Fj A
- & &
Tpgm
;E 1 (02)2516-7883

Rit 17 45 ¢ twn_ecservice@pinebridge.com

%3

=4

3

&R B
7}"3 AREPERFRFF AP

oD EMATF YL ERE R i&éf_ﬁ 36 5L
% 1 (02)2517-3336

#k © https://bank.sinopac.com/

L%ﬁ;"ﬁsf#_ EEES X SR R EA S

5} :}’}l 7 EFV A F
o PlneBrldge Investments Asia Limited
sk o Suite 1411, Two Pacific Place 88 Queensway, Admiralty Hong Kong
% 1 (852) 3970-3970
ht  https://www.pinebridge.com
. E?] UELEX-A7S ]
r e State Street Bank and Trust Company
ij_ 68th Floor, Two International Finance Centre 8 Finance Street, Central, Hong Kong

1 (852) ) 2840 5388
iJL . https:// www.statestreet.com

l¥-ﬁﬁﬁ_ I N A . g_ﬂ}‘;ﬁﬁ_
‘iiﬁﬁﬁﬁ#ﬁ-%’iéﬁﬁ%?ﬁﬁﬁ
X F &ﬁiﬁ-ﬁi"’ﬁﬁ_ B RAEEXFRBESRS TSNP P FAIE
“AELHBELEREVF

g;{J_g;F 1-}-21‘_4: AR

FARA NI L R AR

Boohk AP ABR- B 333594

T 3 1 (02)2757-8888

X »t ! https://www.ey.com

%’eﬂ‘é«‘r

~

CAEGTEEBE A AREALE YRR

Lo APERPE ;yﬁ;g;;‘@t'-f LI NZ EB2 A2

AR ERE T zM #? Wiz 4 %%}Hﬁbv& FOREP L ORFTAVHYEBER ALY RA LY
\jiﬁ%’?ﬂ* T AE

v[:p THA T A iP-ﬁ : httDS'//www pinebridge.com.tw

o B T BRI 3E © https:/mops.twse.com.tw

i

202312/B1098-02A-002/B35


http://www.pinebridge.com.tw/
http://www.pinebridge.com/
http://www.statestreet.com/
http://www.ey.com/
http://www.pinebridge.com.tw/
http://mops.twse.com.tw/

3 A smm 1
-~ AhEHA 1
S S8 = N
ERN W LIPS 24
B A EFEBELRT 26
I~ AAERT 26
IR S S A ”
= N T E A fR 2
M RFBELY R 3
1 " XERFEZF ¥ -
SRE SRS SRR R 45
L _ \ztké?\g FJL:}?—J% "
L - ‘Z$$3V%;IJ<,E s
R BISRFTREFEFEHLEP o
SRR R RS L B R R BEHANE 81
SN ALFERG I X FEE Rk o
X FEmIFEEER ol
T X FRELY o
ERNE W R o BT 52
AKX FRFE2Z AR LGP ®
-~ RAE2TFA o2

CREmp LT 52

CEFEALEY AT E o

cema P By AT E -

_ \Z*gf_ ?ﬁgfﬁ\%gﬁnj %z}‘*’i i

v

T e
loky 9 \H Iy

‘ﬂ(nwb 84

X EREZLR W i
‘Z*£$/”"F‘)§'% BE R FXHHE - ?é'%@i;‘“.% o
,\“‘?;E_T_\’J7i*‘% 85
R EEE IR U ;
MBI B R AR E2 2R BY 86
1 \é¢7.‘aﬁ‘__‘%~ s
SR EALE i
S EEAER 88
g SN T 1oF S-S o
- L= \i‘ggf_gf:‘_&f],\@;f %
BTN PR -
BN 89
I o PR ¥
2 RER - RREEZ FHEZA FEH o
T FEFEERAZTH ”

202312/B1098-02A-002/B35



T IEM G PG 97
&~ A 98
=~ R ) 2 159
A At 159
B 2iRudes et Haz iE 160
—‘iﬁﬁﬁﬁ@%ﬁxgigpaﬁxgﬁ 160
- ~RXE p&%’m”bﬁfﬁi—ﬂi‘ﬁgé}ﬁ 160
1L > Jﬁ"—a‘ Fc;‘ii}- 161
- CEIERTREF R FARRIRTRETEMENFERE RIS
H2 Ep 3 161
S PREIEFT LR R P IR ER S 164
I ERXHTFT LRI ERR S DA EE TR /?F“ 2 % IE 166
AR EREZGEERNGEYUAA LT O A EY HE L 170
I~ Ee RGP LEA 213
[“Mr—]a&?@?} b % 4 5 )14
(= 1 S il r%ﬁ’»ii: Rl AL 221
[rgdrr= ) A RTFTERALFTAN B2 8 279
[se ] 2 &35 %‘ﬁ{ﬁ\"’% 'Ft&ﬁt 278
[T 1A RFTEFALEFTAGEFE 27 5 L0 L IARE2 AL (T H 542
229

202312/B1098-02A-002/B35



() AEEF RGP RRATRL L REGERIRTREAL (T HAE 442 )
FREFHIVERTHARTERLFRGAF I f b MR i3 4 4) 271
reRz s i R ;i/?; }m];ﬁﬁmsj; %Aw;iﬁ{% B ﬁ;lk@.a A S
L o e A S TR AKER TG FR BAATEW TR -

COARFRFRIC -SRI TR AR PRI SR AR ERI L
.

LA ZRE - (g U LA FRI - P U AR SR ZBYE i
AR S R L L S S
QEFRE R AR AMTERV PR FBE A2 AR FRE A
FLRBAEIFRIE - MRP BRI BRI I EF RSB kR
S RBAEL FEE -
3EWARF BRI - AL FRE -2 E

LR F R E I

AERVRERE G 11

RV EREEE G [ NA

ARG R FEE G | 1:5.0394416025

FA X FHE oG 1:32.6950

(1)

ARV R FRE o AR R 2 S

EUMF LRI A AR RE 2 E L R R R
FRI ORI - FEPAFAMLP TP RARAEBEERT R H(
THATREZY DY - L EFZ BRI R RFERFF > Arw bR
FARE LR R 2 AR AT AR E R
B AR o

AR ER LR R X EEE W%ﬁ%’ﬁﬁﬁxgﬁﬁ P2 RS EE
ZH G P EBBL AR AV R R RE G 5104827 3P 5§
B‘iﬁﬁﬁiﬁi%ﬁ%ﬁésm%mm%,ﬁé$im“$xnﬁﬁw*f
8p L10523229p - % pFABETE R RS 5326950 ¢

SRS A ST R RS W Sl RS A LR Rl E
ARV I RIE iR E A F - AR RE G L £ 4
R E - AR R ERE TG A ARERA

() AEFEHBFF AR EPERIPTR T EREREIHT R AL /I ER T
T2 A FREERE S FLEFEE EhFF o

() A4z A2 AL A2 0E, L REEEYHZES B LT BT
FPAZ AP I HAAMEFEFRGEATENSIRAF AR L Ed GNP
Mt F PREEIFER G CGERETIARFAZ PRI AR SR
éiw—m?EEEHA—HO

(=)> %¢ B2 FIFFPH  AAERFREAFP NI 2 p b= L PP

=) g& GEPRF AR L2 GHPF L2 2N AL TR AL S
G LE R

(M)~ HFF RE RS
LAREH TN FARLF2F - 27 F(FXME2 P s BERSTF)

202312R/B1289-01A-006/M19



B R (AT R 5 zfﬁﬁﬁ\ﬁ#f;av'uﬁi il 4 2 R (F RBET
G2 LIAFPAR R X)) RERBTAES P FHORL R L ZES
ﬁfggﬁfé\mzﬁgﬁkwﬁagﬁvzﬁﬁ AR S FwEz e S
AN AREN FEFFZRFERERF S > E FUE I~ [0 F3)
& XA A &% ¥ &#(7 ETF(Exchange Traded Fund) ~ » & 3] ETF 2 4§ 1% 4]
ETF) ;
2.2;\%5%?4«:4@;]4 f’;fﬁf%,\ s é#é
(14 % BB Fst i r R 2 f 5 (F e 2P i ""'ﬁ'“’\f”?(?
&3P g ﬂﬂ\ﬁﬁzﬁﬁ\iﬁzﬁﬁ‘q& o d &
B 7 BT i G2 A (G BT R 52 5 b4 o feit 4 %)
ERFE NEEERG X(ZARAIDP :K"'Efiéﬁﬁé%%) ERFTAFES LR
éﬁ%éﬁﬁéﬁﬁ*\Zﬁé?éﬁﬁiéﬁii%girmwnMA%iL
F5) 2 AREE ;Lqrv FE2ZOPGF o

Q) REELEE RS EE EFEL ’P@?]}j;sp?v FENESEF gf"zﬂ
e §Fi‘i?§§§= " F2 527 AR E 3SR Al é$ S
HoRERD VK l“'(g. koA ETF(Exchange Traded Fund) % +f & 7| ETF)K
e e

"fiﬁ: FTHRF2ZR RS FdoT
SHEAET R AR AR AR
CER A B A AT SR L
BH AT HE S RE AL K

; Brh s PBr s d%a s RRF I B2 ET KR
B0 REBEATER R R 2 H B RIPMATE D - 23k A 400 ¥ 45 8(JP Morgan
EMBI Global Diversified Index) ~ JPM#AT& % 32 2 & § m/v\%(a‘ #<(JP Morgan
CEMBI Broad Diversified Index) » 2 JPM I 7' ff % 4p &(JP Morgan Asia Credit
Index) 2. ip #c = > B w BE oo

z
o
; %111 R S ETF(EXChange Traded Fund) -
> [l
¢ b

\;-

B.= W%wi.iw g AR v \é@\ﬁwxgaﬁ\ﬂi\ﬁ
]g] ;‘ﬂ‘%.l \4(£%\%%?1j\@@5%\g51’7 \aj 7\_{?%‘?]]\ ‘« -ﬂ-}

FRR S IHE SRR A R

Pl R/ RS (B 22023£120)

JPM EMBI Global | JPM CEMBI Broad JPM Asia

No. Country Diversified Index Diversified Index Credit Index

Angola % #

Argentina 7 32

Armenia 1y £ R 17

Azerbaijan 7 % 5%

Bahrain ¥ +&

el L

Barbados = = % #71

Bolivia # 4 1;

< |

Brazil = &

Burkina Faso # & %% %

Chile 411

S |o|e|w|a v v —

China * B = &

—
N

Colombia & %+ 17

< | < = | =

Costa Rica & #7+ % 4c

—_
W

[
i

Czech Republic #_s

—
(9]

Dominican Republic % f? £ 4¢

—
[o)}

Ecuador & /* % §

||| < < <

—_
3

Egypt, Arab Rep. #: %

>
<<= | =

Ethiopia # & “ 47

202312/6/B1614-01A-011/B41



19

El Salvador fEf: & %

20

Gabon 4 ¥

21

Georgia # /e 17

22

Ghana #rih

23

Guatemala A ¥ 5§ 3

24

Honduras % 84> #71

el I e e e

25

Hong Kong 4 i#

26

Hungary & 7 4

27

India & &

28

Indonesia & &

KR = = = <

29

Iraq # %

===

30

Israel 12 ¢ 7]

=<

31

Ivory Coast % 7 /& A

32

Jamaica 7 § “¢

33

Jordan G ¥
”

34

Kazakhstan 4 & »

35

Kenya ¥ 7

e L

36

Korea i K

37

Kuwait f = 4

38

Lebanon % = 4t

<<

39

Macau ;£ F*

40

Madagascar 5 if 4¢ 27 4¢

41

Malaysia 5 k& I

42

43

Maldives & f ¥ 4
Mauritius -2 & 27

44

Mexico & & B

45

Mongolia % =

e

46

Moldova Zf % %

47

&
v
Morocco A% &

48

Mozambique ¥ = ‘* &

49

Namibia 78\ v 37

50

Nigeria 3 2 /%

=

51

Oman @ &

=

52

Pakistan = A #73

53

Panama = £ 5

54

Papua New Guinea ® # j= & p &7

55

Paraguay * 43

56

Peru 4% &

57

Philippines = 7

58

Poland & jF

59

Qatar + &

el e S sl o s

60

Romania % 5 & 17

61

Rwanda g % i

62

Saudi Arabia 7/ § ¥ $ 19

63

Serbia % f & iy

64

Senegal % P 4c

[ | | e ] [

65

Singapore #74r #L

66

South Africa = 2t

67

Sri Lanka #7 2 i+

68

Suriname #{| =

69

Tajikistan #¥& % 5

<< | | =

70

Taiwan 4 8

202312/6/B1614-01A-011/B41




71 |Tanzania £ & & I; Y
72 |Thailand % & Y Y
73 |Trinidad and Tobago + 2 i 2 = = & Y Y

74 |Tunisia R R & I Y

75 |Togo % & Y

76 |Turkey 2 2 # Y Y

77 |UAE P a8 & 4 O R Y v

78 |Ukraine % 5 jf Y Y

79 |Uruguay 5 ;f; 3 Y

80 |Uzbekistan 5 *< %] 5 Y Y

81 |Vietnam 4% = Y Y %
82 |Venezuela % p 334 Y

83 |Zambia & ‘b I Y Y

F# R RIP Morgan - P B R i dp Bk d] 2 P RFLEAS F R B EE R

O ABERFTLEE 7 g UBIP ] PES AR D LD A L
?%”*‘WW%*&?ﬁ:i%%ﬁ+%m7£¢kaﬁﬁ\ SEF 41
a5 @ﬂ4ﬁ@%%£ﬁ%iﬁ+%¢aﬁ*ﬂm71@ﬂ %ﬁi%$°

(1) 8% A ERTLEHF 45 o

N

(u$g§p¢ EL—@Bgygﬁﬁiﬁﬁigiﬁﬁiﬁﬁﬁﬁﬁﬁ*ﬁﬂ
(%) B p Az B2 f;:
AT %*ﬂ%mié %%ﬁﬁﬁ%@@**%$ﬁﬁﬁ¢m’ﬂ¢
1+¢@)’%jF%EH%W%éﬁﬁiﬁﬁJﬁﬁ_E— R AT
BT A RTED SRR HALT LR LR S AT AR RE S
;@q?\—ﬁ“ﬁgf?“lﬁ'— FAFELEE T TATED BRI E R 0 Few i
(MFQ)ANTTERZTRFTETEH % -
BHEWHEI SRR F R 2 AP FTERFLREG T TREAAEET A
BmLFaLE L
CRFRLIRFHS2LREFIFUNAALEFTAHELF 222 +(5) 5
i) DL B iﬁ%&a%iufﬂwﬁ;—@'*%ﬁ“@&ﬁﬁﬁm*?'
Ry R8T E 2 508 d &+ F ﬁ‘«f« Sv\l?«]ﬁ“ﬁ%#%ﬁ—‘gy_i ®
2HEE Y THEARRRAE T, 0 fETE(N) S FO)AL LMY FRTE
$(3)B.zp A BT R -
Dﬁ§¢%ﬂ§$£7g%#§@ﬁ€§ﬁ :
S AR ATE R B R B T"‘v ERFEFLFEI A, AAE
(B 2 B R B E %22 EZ- B EEPHITTAL:
mg%i;%ﬁiiiﬂvﬁﬁé T #
REAREETARET A2 =
r

) LEL'_?&JF X z‘*;} - 3@1% X

~ AR N B R - Tk
*

B&E%Auﬁaﬁé TR KL GaE AR AL OB S Y T
FRAAEC T FIPEIFIL @R TG ALY TR PEIFI LG
AoHGAEEA L LY FRG Y TERLOBRP LG R T
H- R EB A HA L RALI YR E S FEF AR DG =
FRESFWRP T AR FIPHIETE - RF L F A e
CERTARS P2 XFRESSFTAAARES FTHATACTERERS 2%
FRASAMBLLGHE FTEAL OWAD F G v R T

202312/6/B1614-01A-011/B41



B AR TEPETE
DonRFEEAFAR*TET - REGD E'éf - R EE WA L IEE B

FIHBETEEZ G R SRR A 0 RR @00 R T R
AL ORRD G G ii%fiii&%’ﬁ%”*%%ﬂ?%&%
EIERRBEARLES fh R p R 0 sl o
$2Z FRVEEPHEY o 5o G0 SR PR B AREE F G
FEPRETT R s > R ST @ﬁ%;i BEK L EEHGEEL - p
R BT AL SRR L B PR ay ) i
PR S 0 mad v i 2B R & ol Il St N A
%%%“ﬁxaééo%éwéﬁéww%a@ it PARFREGEE | 2
P KHERT -
LRGeS *EH 7]53‘%#& HiPg X 5de™

G ERBE LA GrEREa

PER R AP TwBBB-

BB REARELHIFEINGG AP OF

P v BBB-(twn)

A.M. Best Company, Inc. Bbb-

DBRS Ltd. BBB-

Fitch, Inc. BBB-

Japan Credit Rating Agency, Ltd. BBB-

Moody’s Investor Services, Inc. Baa3

Rating and Investment Information, Inc. BBB-

Standard & Poor’s Rating Services BBB-

Egan-Jones Rating Company BBB-

Kroll Bond Rating Agency BBB-

Morningstar, Inc. BBB-

e RERAP 2 L EHE > AEARET 0 S AMhR  AERAEL 22 P

B3 m PR B2 U] o TR AR 0 Thdp

(A& EH R D - B2

(27— & R F L*E‘sﬁ-}i*ﬁ/g BERAZ- S(F)U 2 RFTNARNE T
LI SRR w&émgﬁﬁ% « g (e s%%A‘M@f% % A s HF )
FEAFRRLET A VRS NE R 2%‘2@]*& b $ﬁ¢ﬂzf;}&
2 R R

(g@—%bﬁﬂféﬁg$g?g@@ggi:A(Qujigﬁwgwﬁya
?] shmE gl EREZERED

3ﬁ HEH2Q2) 2B EFAF VLRSS BYEPN  EEATRETAE

1(1)’ SRURES VI

4..35;1&12? PRETAMITHESHMP S ’l@%v?Tﬁl%t

(1)“?‘5‘174 s e 'F‘\i%%n%x”“{_,'\El CEERC AN - W R dﬂf | o A

‘ EFHEE I ITEIPHF F2 5 e ,/;'.14 E I s

LR FErEEIRT R EAERERLAIMP wigf@ﬁ/—,&iﬁJ

z ¢ ﬁ_{gif—rwr"ry A0 RE T o

WG TP KI LAY APM ERE S (7 AR

=
e
?,n‘t

202312/6/B1614-01A-011/B41



5.812
B

CDS(Credit Default Swap)% CDX Index ¥ Itraxx Index)> * < % #+ “/TT F L
SF 2T R T REPETIE-F ’#;I-iggﬁ_ﬁﬁﬁlﬁ :

A. %5 Standard & Poor’s Rating Services:®#_ > F HRETHIFEFAL (7)1
bl A R A2 (F)
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CDX Index % 71 :

it 2 £ £:8 Ala & # iy Fiid
LCDX JLCDX | 100 43,103 | 3.5 North American First Lien
Sentor Secured Loans
CDX G 125 3200920 | 1.2.3.5, | Investmenr Grade HW01-30 names 1 1G
7,10 with High Volatility
Sectors
HY 100 3/27,9/27 |5 High Yield HYB. HY.BB. HB
X0 35 320,920 | 3.5.7.10 | Cross-Over(7B or 6B
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G e
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EoE & e Ade 0 A iy
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@) RFREBRETEAEATARET AL - 11
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Price, 78:%,1.C 2014/1/1 E 2023/12/31

13.50 ; 0
13.00 ; |
o 15700 e I
3% | e
= 1000 ; =\ el
g 950 ; 5 |
~= 9.00 g |
= §88 . ! = I
7.50 - . RN
7.00 - £ : ; : |
N 5 2 ir - 5 5 B
& s z & g = S 3
— EEFETCAFEEFESRERIES AFE (ZT)*
— HEFETAGEETETREERES BEE (=m)*
HEFET AFEREETEFEERITES NofEE (=1)*
HEFETAFREESSSEEESES NEE (=m)*
* mamEtEs -
?r}—' % Jk:Lipper > 2023/12/31 - —'* <48 p:A 3 2016/3/29 ~ B # 3] 2016/5/10 ~
N #3] % £ 1§ 2% 2016/7/18 N9 HAXERE 2016/7/14 o
(Mg #LERAEAFICE £FF
ﬁ%%%?ﬂmvw*”ﬁaﬁ Bt ¥
GCAEFTHFVERTRARTIBZFIRSFIIRIKATRESE)
ER
(H o n% % £ H ) 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | 2021 | 2022 | 2023
B #3374 % 0.2940 | 0.5040 | 0.4680 | 0.4320 | 0.4520 | 0.4800 | 0.4800 | 0.4800 | 0.4800 | 0.4222
N #3374 % N/A | N/A [0.3714]0.4320 | 0.4520 | 0.4800 | 0.4800 | 0.4800 | 0.4800 | 0.4800
Ns #3374 % N/A | NA | N/A |[0.3019]0.2880 | 0.2954 | 0.2957 | 0.2920 | 0.2494 | 0.2480
B #E] 4 8 % N/A |0.5400 | 0.6140 | 0.5770 | 0.6051 | 0.5292 | 0.5974 | 0.7860 | 0.6855 | 0.4644
N %3] 4 2% N/A | N/A [0.29300.5770 | 0.6051 | 0.5292 | 0.6056 | 0.8052 | 0.7023 | 0.4764
Bi#ils ~ N/A | N/A [0.2080 | 0.4320 | 0.4520 | 0.4800 | 0.4800 | 0.4800 | 0.4800 | 0.4800
N #4) % ~ N/A | N/A |[0.1265 | 0.4320 | 0.4520 | 0.4800 | 0.4800 | 0.4800 | 0.4800 | 0.4800
TR AR ARG o TR P B 1 2023/12/31 & & B Gdpfe LA P TR E 2L E H e

FARZEE AR EL 2103237 11p - Ré&RLFFRAAEFPSF - 2
BARLFACARARLF S ALEETRNFSHFH A L ThH o
(8) | Erp ah - F b o RHARRE
ﬁ%ﬁﬁf*ivé*”iﬁﬁﬁﬁﬁﬁ
AEFREVERFHARTE2 23D %GFEIRLKATNE 2 &)
i BT | BT | BT | i | BT | AgSxpAE
Hp i ) ) ) e
By | AR # —E | 7#& | L& FALp ot
A #4250 1.55 3.15 | -1027 | 235 | N/A 14.29
B # 4] | 250 1.54 3.14 | -1028 | 235 | N/A 14.27
s 5 N #4] | 249 1.54 3.14 | -1028 | 240 | N/A 6.17
N9 # 4l | 2.50 1.55 3.15 | -1027 | 235 | N/A 1.97
Ns #4] | 2.50 1.54 3.15 | -10.28 | 235 | N/A 2.19
I % 4| 2.65 1.85 377 | -8.65 | N/A | N/A -4.57
A 3| 527 1.61 241 |-1034| 820 | N/A 28.17
Loaowe | B HE3I| 526 1.60 239 |-1035| 8.18 | N/A 30.52
N #4 | 527 1.61 239 |-1035| 8.18 | N/A 22.03
N9 #4 | 5.27 1.61 241 |-1033 | 821 | N/A 20.82
£~ | A %A | 617 3.33 492 | -11.00 | 6.44 | N/A 15.13
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B #al| 616 [ 332 | 490 [-1101] 643 [ NA 13.14
N #3 [ 616 | 332 | 490 |-11.01] 643 | NA 9.71
No#3l [ 617 | 333 | 492 |-11.00 | 643 | N/A 9.69
’?ﬂ“i %  Lipper » 2023/12/31 »

DEEPE RITEAI L R EETAGERGZ B A B - E 2 ETE
_Lﬁiﬂztl\$%\" PARE et e E A RPEIE o QL E ARIBR LR TN AL L o
REEFTARERPFEMF 28 250

TR= ERV P—1

TR : 4326 8 2 % 3H 4R o

P iR E WA X A F AR L2 bR

ERV : ’I-xpﬁPF’“ﬁ %égk‘ﬁ‘}‘"igﬁf%'ﬁiﬁﬁ

AN ERE AR REOERT AL O SEHEEHT )

P

"1)‘4

%pi,%r@aw w n’ﬁ Xy =

? 2
(FAEFHFTVERTHARTILLFRGH X %&?i‘:iiﬁ)

E R (5 ) 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 2021 2022 2023

A %3 3.76 2.96 5.66 2.05 | -3.05 | 8.29 5.34 2723 | -6.24 3.15

B #57) 3.76 2.94 5.65 2.05 | -3.05 | 829 5.34 2722 | -6.24 3.14

s N #4) N/A N/A N/A 2.05 | -3.05 | 8.29 5.41 2722 | -6.24 3.14
N9 #4 | N/A N/A N/A 2.05 | -3.05 | 8.29 5.34 2722 | -6.24 3.15

Ns#4 | N/A N/A N/A 2.05 | -3.05 | 8.29 5.35 2722 | -6.24 3.15

I 473 N/A N/A N/A N/A N/A N/A N/A -6.67 | -5.68 3.77

A %3 N/A N/A | 1045 | 790 | -1.54 | 11.26 | 8.46 425 | -8.56 2.41

- B #4) N/A N/A | 1044 | 794 | -1.53 | 11.27 | 8.46 425 | -8.56 2.39
N #4) N/A N/A N/A 794 | -1.53 | 11.27 | 8.46 424 | -8.56 2.39

N9 #4 | N/A N/A N/A 794 | -1.54 | 11.26 | 8.46 424 | -8.56 2.41

A %57 N/A N/A N/A 6.81 | -290 | 10.69 | 8.05 -6.34 | -9.43 4.92

45 B #3) N/A N/A N/A 6.81 | -2.87 | 10.69 | 8.05 -6.34 | -9.43 4.90
‘ N #4) N/A N/A N/A 6.82 | -2.87 | 10.68 | 8.06 -6.33 | -9.43 4.90
NO#4l | N/A N/A N/A 6.81 | -2.86 | 10.68 | 8.04 -6.34 | -9.43 4.92

TR kR Lipper » 2023/12/31 « # & &4 t A& T A B © 0 12 1~12
DR EREE 0 kP e E AL PP S o L E A RBERE TN
AR E

(10)&;: ER A 3&%4}; é’f * :12:(%)
WRHATEL K FEESHT ’*:L%Hﬂ‘ﬁ»f’ﬁ#ﬁ% .
‘f#kp*“*i#i 2o BRGFEIELRRT S H4)

ER( A 2019 | 2020 | 2021 2022 2023
B 197 | 170 | 1.83 | 179 | 1.70
LR F g ‘fv‘%;»”'f”*”]*ﬁ»”’if&?@é%i?’“ (4o 2

: %
.iég‘ﬁ:\“&;fm,g’l'f]‘éil]\? ERF CFRFFCFERFEHE T
BREEFTAR B F o AL LY K UIE{J T 4 B Bcdy o
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(I2)BiTERE ABAPETNrH-F 425 E &7 BE4
BRI E S KGR A RT AL AL R ERT N ARTRRL IR BRI I ELRAT R
LEREPRpRETR

* &)

e

e S £AEF I AL EHGETERFR) SEPET | BEPEIUALEEE

P EEE wp/Ee] 4% 5o ey |Grott ) [SemcEm)] o)
BNP Paribas 0 247,862 0 247,862 0 0 0.00
BANK OF AMERICA SEC 0 232,226 0 232,226 0 0 0.00
2022 Citi Group 0 231,768 0 231,768 0 0 0.00
BARCLAYS CAPITAL 0 166,620 0 166,620 0 0 0.00
GOLDMAN SACHS Intern 0 135,202 0 135,202 0 0 0.00
HSBC SEC ASIATP 0 235,642 0 235,642 0 0 0.00
2023 1% 1 [Citi Group 0 229,046 0 229,046 0 0 0.00
p 312" 31 |STANDARD CHARTERED B 0 178,420 0 178,420 0 0 0.00
p BARCLAYS CAPITAL 0 160,708 0 160,708 0 0 0.00
JPMORGAN SEC. 0 123,236 0 123,236 0 0 0.00

AL 2014E30 (1P o
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R 3 8551,648,759,9578.51,898,656,825) RN §1,562,307,111 91.55 $1,853,130,149 50,40
AN — T AHE(RE IF A 1105125318
A 3] £ 529,266,109 % $83,780,692) Zoaigy 28,543,383 1.67 86,983,183 4.24
AT 108,722,372 6.37 106,947,769 5.22
S E E IR A SE e 5,816,309 034 3,445,065 017
M EAT R R BN 633,693 0.04 94,379 -
e A & 24,186,600 142 25,627,524 1.25
WA A 1,730,209,468 101.39 2,076,228.069 101.28
B R
A o B WA GO R 2,913,134 017 - =
T IR R B A 18,228,386 1.07 22,686,876 111
Rt B 2,166,917 0.13 2,796,779 0.14
AR 361,706 0.02 445 823 .02
Ik Atk 112,751 - 264,734 0.01
A i &t 23,782,894 1.39 26,194,212 1.28
#a $1,706,426.574 100.00 §2,050,033,857 100.00
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AN LT — M2 $315,392,894
AR FERLA) - ARS(REINERII0SF12A318

% ACNY 3,842,573 44 B.CNY 5,901,827.38) §25,643,208
ABI(FERLY) - AAREIIEAI0E128318 -

% AUSD 2,473.066.27TR USD 5414,163.13) $149,918,177
BEAM (B A A — M &% $159,068,606
BEM (B0 2)— ARS(REISA110512531 8 et

43 ACNY 14,429 081 49 & CNY 19,048,095.22) $82,763,225
BE M (fe 00— X A(RBIIERII0EIZASIAE .

s % #USD 1,798,359.32.8 USD 2,839,526.00) $78,626,475
N (s 0 1) — 35 2 4 $122,934 409
N (R A4 — AR (RS £ A1104 12431 8 e

4 51 ACNY 40,791,193.75 A CNY 58,342,514.45) $253 495032
N#RA (A A — £ A(RE £ 110412831 8 SRR ——

4 5] HUSD 4,558,483.658 USD 6,578,639.40) $182,162,525
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4% ACNY 12,021,093 40 RCNY 14,375,545.93) $62,461,182
NOSRAN (A e 02— L A(REI1FRI0F12A31 8

4 %) HUSD 1,965,987.668 USD 2,755,910.36) $76,311,158
Ns#i 2 (&6 20)— 47 £ 47 $33,278,855
180 (A AT A A ) — # & 4 $459,646,444

AT SR B AR g s
AR (A LA — W& 21,526,522.70 26,685,156.59
AfA(FER ALY - AR 430,947.85
ABRL(FRAU) - AT 446,806,854
B Al (e &4 )— 47 2% 16,934,571.46 19,649 060,98
BEAM(B AL ) ARW 2,002,126.56
Badl(B A )- KA 307,154.54
N#RII (A 8 A ) — 8 & 4 14.877,207.41
N&RA (B A4 ) — AR 6,250,335.78
N (R ad)— £ 732,818.08
NOSRE(F &2 1) — 3 £ 1 4,583.080.52
NO#A R (F & 08— AR 1,113,652.32
NogaAl(F @ ad)— K 238,698.52
Ns#dl (5 82— # £ % 3,659.405.63
A (Fa ) — & d 62,826,079.55 47,134,846.25
(W P 34 & Rt i)
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# %] BCNY 7.6393RCNY 9.1047) $33.6714 $30.5504
Bl (H AN — A L RELIFEA1I0H12A318
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Nfpal(#.oa) - AR BREIFER105128318
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g #i R

&R M ® W A 371 A5 #) 0 A% 153 A%
111.12.31 110.12.31 111.12.31 | 110.12.31 | 111.12.31 | 110,12.31

2 A4

RAHE
STOAU 51/4 03/13/29 $70,526,219 $85.216,561 042 0.46 4.13 4.16
SCGAU 4 3/4 09/24/2080 49,567,318 - 012 - 290 -
WSTP 3.133 11/18/41 29,921,450 23,735,435 0.15 0.09 1.75 1.16
SCGAU 5 1/8 09/24/2080 25,771,689 29,697,525 0.07 0.07 1.51 145
NCIAU 4.7 05/12/31 8,018,925 9,170,118 0.08 0.08 0.47 045
SCGAU 4 3/8 05/28/30 - 57,050,329 - 0.24 - 278
NCIAU 4.4 09/29/27 - 41,485,421 - 0.30 - 2,02
STOAU 3.649 04/29/31 - 21,886,771 - 0.08 - 1.07
BAA et 183,805,601 268,242,160 10.76 13.09

K
CDBFLC 2 7/8 09/28/30 48,691,603 28,141,347 0.24 0.14 2.85 1.37
ROADKG 5.9 03/05/25 48,118,284 - 0.70 - 2.82 -
BCHINA 5 11/13/24 45,833,035 - 0.05 - 2.69 -
CHALUM 4.1 PERP 44,961,011 57,559,668 0.20 0.27 2.63 2,81
SHDOIS 4.8 07/28/24 26,471,205 25,297,170 0.18 0.18 1.55 1.23
HUAMNEN 3.08 PERP 25,771,689 25,298 802 018 018 1.51 1.23
SHDOIS 6 1/2 11/05/23 24,382,152 28,755,079 016 0.20 1.43 1.40
HONGOQI 7 3/8 05/02/23 24,323,193 = 0.40 - 143 -
YLLGSP 6.8 02/27/24 23,451,083 - 0.20 - 1.37 -
HRINTH 5 1/2 01/16/25 23,308,977 - 0.06 - 1.37 -
WESCHI 4.95 07/08/26 21,664,494 21,968,601 0.14 0.14 1.27 1.07
LNGFOR. 3.95 09/16/29 20,313,342 - 011 - 1.19 -
HRINTH 3 1/4 11/13/24 19,852,919 - .14 - 116 -
CMINLE 2 7/8 02/04/31 18,673,491 27,400,944 020 0.25 1.09 1.34
TENCNT 3.595 01/19/28 16,947,364 - 0.02 - 0.59 -
HRINTH 3 3/8 02/24/30 16,405,955 - 0.10 - 0.96 -
HAOHUA 5 1/8 03/14/28 14,845,126 - 0.03 - 0.87 =
CCB 2.45 06/24/30 14 407 963 - 0.03 - 0.84 -
HONGQI 6 1/4 06/08/24 14,368,350 8,243 489 0.10 0.06 .84 0.40
COGARD 6 1/2 04/08/24 13,972,228 10,862,933 0.11 0.07 0.82 0.53
SINOPE 3.68 08/08/49 13,936,942 - 0.12 - 0.82 -
HRINTH 4 3/4 04/27/27 13,415,558 14,312,269 0.06 0.06 0.79 0.70
FOSUNI 6.85 07/02/24 10,624,968 - 0.07 - 0.62 -
FOSUNI 5.95 10/19/25 9,506,583 - 0.06 - 0.56 -
SINOPE 3.1 01/08/51 8,185,373 - 0.06 - 0.48 -
COGARD B 01/27/24 7,141,023 - 0.03 - 0.42 -
HUANEN 2.85 PERP 5,988,060 5,599 499 0.04 0.04 0.35 0.27
CHITRA 2.95 03/00/27 5,985,813 £ 0.03 - 033 -
MINMET 3 3/8 PERP 5,911,290 5,692,289 0.02 0.02 0.35 0.28
CRHEZCH 4 1/8 02/26/29 3,510,538 6,325,262 0.04 0.04 0.35 0.31
CCAMCL 3 1/4 01/28/27 5,637,559 - .02 - 0.33 -
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e #id

T & # 46 il A P @R % 1EERA%
111.12.31 110.12.31 1111231 110.12.31 | 111.12.31 ] 110.12,31

£ &) i

+FHAM
COGARD 5 5/8 12/15/26 $5,512,694 $18,360,276 0.09 0.22 0.32 0.90
PRXNA 3.68 01/21/30 5,133,110 - 0.02 - 0.30 -
MEITUA 3.05 10/28/30 4,761,786 - 0.02 - 028 -
EHICAR 7 3/4 11/14/24 = 41,694,804 2 0.34 - 2.03
MINMET 3 3/4 PERP - 36,842 814 - .13 - 1.80
BEDUUS 7.45 (07/31/22 - 36,827,681 - (.49 - 1.80
ZHPRHK 8.3 09/15/23 = 36,104,299 - 01,95 = 1.76
LNGFOR 3 3/8 04/13/27 - 28,002,531 - .40 - 1.37
SHDOIS 6.85 09/25/22 - 25,554,021 - (.18 - 1.25
BISTAT 4 1/8 05/26/25 - 20321,746 - 10 - 0.99
HRINTH 4 PERP - 19,358,771 - 0.10 - 0.94
HRINTH 3 3/8 05/29/22 - 16,678,795 - .20 - 0.81
EHICAR 7 09/21/26 - 16,385,838 - .23 - 0.80
HAOHUA 4 7/8 03/14/25 - 16,250,868 - 0.07 - 0.79
YUZHOU 8 3/8 10/30/24 = 15,064,745 - 0.37 - 0.74
YUZHOU 8 1/2 02/04/23 - 7,420,920 - .16 - 0.36
LNGFOR. 4 1/2 01/16/28 - 6,862,430 - .05 - 0.34
SUNAC 5.95 04/26/24 = 5,378,783 - 0.03 - 0.26
ZHPRHK 6 1/2 09/01/22 - 4,867,902 - 0.10 - 0.24
PO A M 614,420,763 617,434,576 36,00 3012

ek &
EEPPME 4 3/8 02/15/31 - 10,038,708 - 0.07 - 0.49
T b B - 10,038,708 - 0.49

il drg
KOS 7 1/2 03/01/28 2 10,423,734 . 0.09 5 0.51
ifm gt - 10,423,734 - 0.51

Fis
LIHHK 4 7/8 07/15/24 50,544 756 61,953,304 0.60 0.77 2.99 .02
NWSZF 5 3/4 PERP 25,057,728 - 0.08 - 1.47 -
ROADKG 7 7/8 02/01/23 24,802,852 39,977,251 022 036 1.45 1.95
LIHHK 4.8 06/18/26 24,523 740 27,152,367 .30 (.30 1.44 1.32
MPEL 4 7/8 06/06/25 19,777,188 - 0.07 - 1.16 -
CCAMCL 4 3/4 02/08/28 14,618,004 - 0.04 - 0.86 -
GOOMAN 3 07/22/30 12,280,752 13,600,877 016 0.16 0.72 0.66
HYSAN 4.85 PERP 11,271,871 - 010 - 0.66 -
MPEL 5 1/4 04/26/26 8,121,485 - 0.06 - 0.48 -
LIHHK 4 1/2 06/26/25 5,304,362 5,516,385 0.07 0.07 0.31 0.27
NWDEVL 4 1/2 (5/19/30 5 28,474,153 - 017 = 1.39
FAEACO 5.1 01/21/24 - 14,353,612 - 0.14 - 0.70
DAHSIN 3 11/02/31 = 8,636,142 - 0.10 - 0.42

(3 % D Rt AR A R 32)
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B g da

B R & # d‘é‘ﬁi‘d&'ﬁ.?lﬂﬁﬂ%‘t FHA%
111.12.31 110.12.31 111.12.31 | 110.12.31 | 1111231 ] 110.12.31
2 A1k
3
DAHSIN 5 01/15/29 $- §7.251,861 . 0.11 5 0.35
Fiboit 196,702,738 206,915,952 11.54 10.08
gE
INDY1J 8 1/4 10/22/25 70,490,805 74,008,786 041 038 413 3.61
MINCAP 5 5/8 08/10/37 26,357,786 31,875,648 0.12 0.12 1.54 1.56
LLPLCA 6 7/8 02/04/39 25,452,735 16,993,220 0.14 0.08 1.49 0.83
PLNL 4 1/8 05/15/27 23,640,124 23,664,760 0.05 0.05 1.39 115
PLNIJ 5 3/8 01/25/29 20,786,015 22,277,657 0.14 0.14 1.22 1.09
ADROL 4 1/4 10/31/24 19,242,671 - 0.09 - 1.13 4
MINCAP 4 5/8 08/10/30 18,920,427 28,541,744 0.06 0.08 111 1.39
PERTU 6 1/2 05/27/41 15,670,251 17,958,745 0.10 0.10 0.92 0.88
SAKAEI 4.45 05/05/24 7,786,913 15,336,317 0.07 0.09 0.46 0.75
PLNII 5 1/4 05/15/47 7,737,386 9,225,394 0.06 0.06 0.45 045
BMRIIJ 4 3/4 05/13/25 = 44,147,141 E 0.29 2 2.15
PLNI 5 1/4 10/24/42 4 31,073,028 2 0.10 3 1.52
PR 236,085,113 315,192,440 13.84 15.38
FP L
GRNKEN 4 7/8 08/16/23 42,185,115 5,602,384 0.28 0.04 247 0.27
INAPIN 6 1/4 10/25/25 33,545,923 13,563,047 0.25 011 1.97 0.66
INGREN 5 3/8 04/29/24 20,573,535 4 031 z 1.73 s
ONGCIN 3 3/4 07/27/26 - 20,050,598 - 0.17 - 1.42
ADANIG 4 3/8 09/08/24 i 19,414,660 & 0.09 E 0.95
GRNKEN 4.3 12/13/28 . 18,053,880 e 0.06 5 0.88
VEDLN 7 1/8 05/31/23 5 10,704,622 B 0.08 3 0.52
ONGCIN 4 /8 07/15/24 . 7,395,789 " 0.03 @ 0.36
BHARTI § 1/§ 03/11/23 s 5,752,081 - 0.04 - 0.28
Bp et 105,304,573 109,537,061 6.17 534
84
SUMIBK 2.93 09/17/41 15.467.390 20,338,544 0.09 0.09 0.91 0.99
MIZUHO 5.414 09/13/28 15,232,963 G 0.05 2 0.89 -
SOFTBK 4 5/8 07/06/28 = 31,923,849 . 0.12 5 1.56
SOFTBK 4 07/06/26 g 16,284,177 : 0.08 5 0.79
8 &t 30,700,253 68,546,570 1.80 3.34
#B
SHINCA 2 172 01127127 24211,155 - 0.23 - 1.42 .
SHINFN 3.34 02/05/3D 19,760,083 19,065,267 0.14 0.14 1.16 0.97
HANMIL 1 1/2 10/28/25 16,290,652 16,403,681 020 0.20 0.95 0.80
PUSAN 3 5/8 07/25/26 14,017,206 46,245,193 0.20 0.64 0.82 2.26
(3 - 00 A 4B A m e
EFR IR
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Bt iR

£ # 1 il e 4 SR % HERAN
ARy 111.12.31 110.12.31 111.12.31 ] 110.12.31 | 111.12.31 | 110,12.31
2 A1k
f-a]
KDB 4 1/4 09/08/32 $11,982.506 §- 0,09 - 0.70
KEBHNE 4 5/8 10/24/23 9,136,232 - 0.15 - 0.54 -
LOTCOR 4 1/2 08/01/25 7,435,056 - 0.08 - 0.44 -
KOREAN 4 3/4 (9/23/25 6,085,615 - 0.07 . 0.36
EIBKOR 4 1/2 (19/15/32 6,009,706 = 0.04 - 035
KYOBOL 5.9 06/15/52 5,696,334 - 0.04 - 033 -
SHNHAN 3 3/4 09/20/27 5,581,670 5,045,596 0.06 0.06 033 0.29
DAESEC 2 5/8 07/30/25 - 28,262,870 - 0.33 - 1.38
HYUSEC 2 1/8 11/01/26 - 19,367,739 - 0.23 z 0.95
NHSECS | /8 10/07/26 - 12,051,647 - 0.15 - 0.59
B 126,206,217 148,241,993 740 7.24
M
STCITY 6 07/15/25 5,334,623 - 0.04 - 031
LY R 5,334,623 - 0.31
B R T
GENMME 3.882 04/19/31 16,123,126 - 0.07 % 0.94
GENTMEK 4 1/4 01/24/27 5,624,408 - 0.01 - 0.33 .
EIBMAL 1 831 11/26/26 - 101,549,267 - 0.11 - 0.51
LY S 21,747,534 10,549,267 1.27 0.51
JETER
GLOPM 4.2 PERP 5,512,086 < 0.03 5 0.32 .
EHER N 5,512,086 - 0.32 -
it
QPETRO 2 1/4 07/12/31 - 5,499,782 - 0.01 - 0.27
+ kot - 5,499,782 - 0.27
il BT 401
ARAMCO 2.694 06/17/31 - 27,903,988 - 0,03 - 1.36
e AGE BB - 27,903,988 - 1.36
3 ot
QCBCSP 4,602 06/15/32 6,780,326 - 0.03 - 0.40 -
R Ao 38 v 6,780,326 ] 0.40 N
#
KBANK 3343 10/02/31 16,237,118 16,636,844 0.08 0.08 0.95 0.81
MUANTH 3.552 01/27/37 13,470,066 14,522,132 0.13 0.13 0.79 0.71
BBLTB 3.466 09/23/36 i 17,784,517 - 0.06 - 0.87
(o 4% P PR B 30 R i)
7,1
EFR AR g []E}:*:i FHEF :wf&
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B HE %A

o £ & 1 37 i A5 2 @ 3R % EERA%
111.12.31 110.12.31 111.12.31 | 1101231 | 111.1231 | 110,12.31
ki |
&3
PTTGC 4 1/4 09/19/22 §- $5.660,425 0.04 - 0.28
£H it 29,707,184 54,603,918 1.74 2,67
2 8 i st 1,562,307,111 1,853.130,149 91,55 90.40
hig B
Fliadamg 4 A el
UAE 3 1/4 10/19/61 28,929,377 0.05 1.41
UAE 2 7/8 10/19/41 , 28,056,339 0.10 137
UAE 2 10719/31 = 17,710,861 0.06 £ 0.86
GEREY o N 74,696,577 . 364
FF R,
INDON 3 1/2 02/14/50 9,244,225 - 0.05 0.54
INDON 3.7 10/30/49 5,478,159 . 0.02 < 0.32 .
INDOIS 4.15 03/29/27 £ 12,286,606 0.02 5 0.60
B Rt 14,722,384 12,286,606 0.86 0.60
£
T3 3/8 08/15/42 13,820,999 - i) 081
EE 13,820,999 i 0.81 <
AT 28543 383 86,983,183 1.67 4.24
i FAt 1,590.850.,494 1,940,113,332 93.22 94.64
AT R 108,722,372 106,947,769 6.37 5.22
B 5 Ak A g2 6,853,708 2,972,756 0.41 0.14
BRA $1,706,426,574 $2 150,033,857 100.00 | 100.00
(3 2 B 0 B AR R i)

10 E AW IS A S R E R R A R001% -
e RFEMALMLE  ARRBERFT -

B FHc TR
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B ERL

Mt s i
& % % & % %
WanFEE $2,050,033,857 120.14 |  $3,527,252,864 | 172.06
iz Fas

# B 89,040,049 5.22 124,534,293 6.08

b N P 5,190 ~ 41,964 -
WAL 89,045,239 522 124,576,257 6.08

# A

L = A 28,568,486 1.68 40,435,141 1.97

% & & = 4,675,484 0.27 6,428,621 0.32
iten & M 185,000 0.01 240,000 0.01
Hie M 21,922 - 5,344 ’

% Ao 33,450,892 1.96 47,109,106 2.30
AFHREAREHRR) 55,594,347 3.26 77,467,151 3.78
FITRAMEAER 449,033,254 26.31 524,451,786 25.58
BEo% s EaER (629,103,400) | (36.87) |  (1,747.590,062) | (85.25)
ERXRETARE = (339,235,725) (19.88) (8.436.507) (0.41)
AERBFABRERD =K 175,599,342 10.29 (252,122.927) | (12.30)
I % 5L =+ (55,495,101) (3.25) (70,988,448) (3.46)
BERFEE $1,706,426,574 100.00 $2,050,033,857 | 100.00

m&ﬂrﬁﬁﬁ_l

(35 5 M M R 3R R 1 3%)
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ARBA——O#%#—A—BEZ+=-HA=+—8
(&8 A TS HUNEH LA Bm)

—~ AeF R

I MM BEERREBEAEFANRNTE AU THMBALL)GRE P ERE
BHESRE BeRETFRLZA U THRALEOELABEANRE—
OZ#=ZA+—84&%5HEFE10300077613k L A £ P ERBIBN L ES
TZHABRAEHFUELRLERE AL EE ST AABIUBHEA S HEEm -
BRRNPREA—OZF+_A+XxBRRE-OwFE+A+=084% ¢4
FHAF F10300511758% & 4 4 4% 5 § 1040040891 5% i 4% o > 18 55 A R e+t
HxEamEM  AANMTEAME MR EL F 5K T4 % BH B(LIENI%E
HEANBAEZMHEM) - RAE-OZF LA =T BB LFCLFPENRTE
10500368283k k4% » W ANsHEA M E WA ML B M EM - A KL ENRE O
AFE+_R=Z+BELE &L FEHR T F 108034058858 F 4% A A 4 A 37 &
R B A -

2. AL REXRAHEAETERBACH KRN BHT - EAm &
Bl AR - AL E - FTARZE - ERE - HZB PR FH - PEAM i
WomE-BAB -G E-AE KB LFEHFH - HBRUEF -
BERE -BRAED -CLE RO ANie i b BRED
BERL AR ERENFRAEIGE - ZFN P ERBEZHUF 2 29
BOFRRMAEE ~ BERL2MH)  28FHR(RIBELLRESR) - K
RABMUAEH AHB R X BEA LT E EHES RF & £ B R bk m %
EBZXPATERHERLERFREEE O AN BREENEERITZIHES
RAMES  ARBEEUEE - EHRTHARMAVNL LR BE(S
ETF(Exchange Traded Fund)~ R & & ETF R AAAZ A ETF): 2 2 4P A BB 4
ENLERFRMEE(TER BRI R EAKIPMIE T 24 558
(JP Morgan EMBI Global Diversified Index) ~ JPM#7 817 3% 4> 3) 48 % 714 #4045 3¢
(JP Morgan CEMBI Broad Diversified Index) + R JPM 2k i {F 35 8.(JP Morgan
Asia CreditIndex) Z 35 B A M B FRERHEITL G EdE—BNEIBHB(ER
BAARLERRERUEZAEIRB)FARERBTZRAI AT 2E A
S)ME ~ RIBAL A S (A & B HA B JUBA A 8 1) ~ a0 B MR - KRB A -
SRR 2 A4E ~ @ FRFA A - RAMERRE A (S £ 28 8 OREL L MEH)
CHRAEABFMIXBERRTEERRELA A YA TECHLRARELARAS
£BARulel44AREZ FHR)BRAB L EMGIBITZNEE -

13

202312/6/B1614-01A-011/B41

71



I

AIIE DK RE AR AR TR A M RA M EE)
(BHM D TEAS  HUHEEALA M)

ARELTAFRETHEE -RE - EAR - LAF - HB M 288K
HEH L -EXRAMNERB BT DET > REH S FH A
SoWE R  FERITH MR EAR SRS ST TR INE
JEHETHFRGURBLEEHERTRAMGFEERY EXHMAEAN(SE TIL
RV EHTHA 2L LTHRRE AL BRN BREERM(HSRAHA
ETF(Exchange Traded Fund) B A8/ A ETF) R e s ~ i S U E S5 i m >
ETF(Exchange Traded Fund) - A& 245 EF 24 A2 UBEARAEHE 4~ AH
LA EAR NN BN EITZABES BRABSFRBERFENES T
HReX BB RELT O ERPRANGLERYEZHI AL AL LIE
Gz s KRN EE -

3. AA OB ELSBREE RO ARANBELENG » AYHERTR
AR NSEERERYE 25N RBAB-OLFANBLtBL2ETHELFTE
109035123538 A% & BARE MM AR LHREBRBNRA—-OLFENA
A ANBRERBATRTARL)PRAXRYHERTRNARLSF o

- BB RAZ B RS

AUBREDRE———F_A+BEARLXBEA NN EERFHEA -

- EREH R ELRN

1. 8 4% AF o4

AELMBREGRBEFRACRLALTEMERIPRMZANAL &
CEGHENIRAELBELHY -

2.0HHR5HFER

AReUMERAREM NFEXHERRHEAZIHHMERITERAMEREA
M HBFREAHZRBBE  FINFTEREYHA -CTREARS -

AEALBINEEFHEZE LR AR EM T HM(Bloomberg)pi T » 1+ H B AT —
XD SN TA OB EmS =+ o MARGRELTTFwE LB ER
HIBRRBFBEL BHRFEBAN— S XS EREBM AR MATE
AHMEFZUBERREANES F LS BB ARNNZILSH
AR EALRERIIMBEAHNERUBEERS AR E B ET R
(Bloomberg)fi R Al — 2 £ 8 S5 M THF wEB 2 mE = + o M ARG RS
THRmEBEAHNERRHGBREBEANER -ZHEBRIETHRHES
FOLUREZISERHFEHRARZ BN EEER AL EaZPHERTF
DB ERE EAmAEALAZBARFNS PASTEBASHEA —KFTILET AB
HRG SNEESBEHER SR LI ESLSIA REEF N EY L R
N FAEBEEH R - CERELRES -

14

202312/6/B1614-01A-011/B41

72



MM ATED K KB EAEHRRETE AL MHRAMEGER)
(3 5 Fiosh » U ER T A Ba4)

AT R M EEAREGMAGBH  BROAGEHEL T AAHELRS
ZEPHEEFFAL AREEAMAEL Z AHBE AT TEABRAEHE %
BRBABRLZEY  BIFRAABEAGESY R HAZBIEERHE -

i

ASEARAeRETERAMMILEARARAEALARELR T AT AL
BEEARAAMENEAM T2 AEELA) N E B L5+ - mEN T
A7 & Interactive Data Corporation(IDC)Fr 42 4t 2 F i (B 45 » Aot 235 A 37—
B ¥ B ZJEJA B o 4o & kIR /FInteractive Data Corporation(IDC) A # 4 2 5% iff
1R A& B A 551 T 3(Bloomberg) Rt = LA ot 2t Haf—$ a2
AL A8 o 85518 B s (Bloomberg) 7 & R ITF A& 0 RIAEIE NS FESTE
FREZRERIBHEFLAN— S L0 ZMUAE - HHAEELH A
BRMERTARRTHESBERRAOABREE  AIEEQNIAH L4418
M EFREREZAOABBAERCENN B LN 2B FRELE €42
HZ MR EE HARFL BT L ERBER SN EEEM 2 &0
FMERGTRBIOAMEA UATERE MG Wt 2 Ea i — 2R
WA L BE -

LA WHE B

(1) RESAFEA SRR 2 BM B - NOBER R HBaENL B HE AL
AR BMEBMBEMZNBLHHALLTE AT o8-

(2) AESLBEAMERH M EHEMIE T P ERBUIAAEFZA BN~
FERAUBENE LA CEREAAN G EABR(AZLEER
BRERZEABR)RAAALE AR EFE s A& A B B &2t
ML BHEEME LS ABBRAME N B A B2 T ook -
LT p B R c SN A T Sl B RBR T 5B AR Bk
T etk » RT I H(4)ERE Z B AT S 58 ¢

ARAEABEAH ERH B AMEM R T PERBUINSAIFZAHE
A FALUR B BB A RIF ) FRBEAN N SN EL S
WMEMEAYANZER  ARESEZ A5 -

B.MRaT T n Bl # st  BEANNFRALLBHEUNEHHBLEHE
MBETFERBUSAFZCERETAN T PR ETABRL(AREEE
REABAZEARABRIAARGREEZLBRATABNBHEAU N E
BHBLEREMREABE AL THIRKEATHST AR RS E2Z4
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) MBEAEMEFHEXSEMEMI) AR EBE T RBA L HME w2
THRESERARDT AN BHARTIIRARBRAZT HERLARR
Fod EAfli X 2R TRLAHErRBHLEHEMZToERKS
MAEE L FRAL - BIENNNAE RS KA GEGEAR2ZH
P e 47 o 38 5B ¢
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£ % -

B.MBRAMNERF M EMBERMANSHEANH LW BLEHMEMI &
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C. BRI 7 & Bt ] % B0 B0 NEA A7 & %ot % B4 B ANs#a A
HERHMTEMEMI > THENS SRS BH S EMEHERN$
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(&3%R D TERS  AUFER LA EM)

> MBAXY

1. B A% 48 B B 14

MARAL BAR e 2 A
A3 AR TSR A TR & AR L2 EIENE)
(WA f#& 443 4%135)

2. M BARZE R S FIR

(1) &2 &
1115 % 11055
i $28,568.486 $40,435,141
(2) st
111.12.31 110.12.31
A IHAEAE $2,166,917 $2.,796,779
N ARELENZEE
L AAENRBE—— A ——0O#%+_A=+-—B2REH¥KRENAWEL 5
ShBRBIPFERBTERRARMRFTRBIELLD R ———FR——O#
+—RA=+t—BHkREFRA T :
L1253
RHh¥EE SHHRE k& FLH HEERER DERXHBERM
EM4RAT FAE £7T USD  14,530,000.00 30.4060 112402R078
TEfEw FEEELT USD  1,250,000.00 7.101002) 1124028248
SSB FEEE£7 USD  7.062.240.59 6.9465~7.102005) 1124025248
BNY fEE 47 USD 295.862.36 7.10106) 11240282418
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110.12.31
ZH¥E LHNE A& FLEHB HXEEEMN HHBXFBEEMH
JEM4RIT FAE LT USD 29,300,000.00 27.7563~27.8112 1114018078
~1114028108

TEfE® BAEAm USD  1,250,000.00 6.412102) 1114024238
IPM fAE AL USD  4,240,934.76 6.40650:2) 111402A238
SSB A& USD  6,862,589.51 6.41170) 111402H238
BNY fAE£mx USD  2,050,000.00 6.41060%) 1114024238

HIGEABARBZARES -

2. AR MR -

(1) 12 A B

BAXERHHE  SHEALBLABRLMES AL TARS 54
BB AERZ FUSHER  UAR U F LA LRI A HEHAEY
ZTRMBRE AL HBRARNZBETAREFAARBEZ B2
) ©R R B TR PAE W] A48 15 A R -

(2) 35 B

ARPDIERFTHENFZ oMM S UAFRBEE 2SS E LR TR/
HEERSY - AR LXFANMABBBRH L - RBEFIERFRETEM
o ZEETHEAR c BALSUFEMIER RSOV RRECHKALBR
R AAERSHE4 285 € R BIRE B 2 Ba4&4 0 TR B
HHREZERE AR -

AELARBREREARETRERZAGHLERASL 28— T thk 2 84575

B BAALREBEZNNEALAESHE TR T AN TRGATS L
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(RRRA TIEAS > HUMEHF LA FEM)

(4) 8 ok (A1 F 8 )

BENGNFAHBRZ B HFHRE - BEHIPE - RERARHRIEH
MR B R B RN KR E £ 8 F X 5 (Proxy hedge)(4 3R [E ~ 321
ShECBRERFNRERZRH) IRV ERBTAKTXLF o240
MMRE wBRHMESRAMREEEE  RERR - AE MR F2Z4
TR E A SRR NG E R 5 o EBAEE BT FRE UG
ARRFNIER REHFZ L MMARATRE 2 — 4850 % B & — & F(Proxy
basket hedge) /M ¥ Fl] Z B IR SN B R BHEH R AT A A SN U FHE RKRE
X2l ReRANE > TARBUIBREREEEBass
il

GENNEAASAARFRABMB SRS BREFTTIRA

ABENNFHBIRFEFERE TR E2A8 EALALSL R ELF
REFTAEZMEREFHRANETHR T ZERFBMH LIRS - 24
FEeEe EAREEHFEENBARTE AR THAAMY
B GBATEEFE | ~ AT R P RBATAHITZAMMAE -

B.@iE oAt Be) REMA A AEMNEBRA DL H (L4
#% 8 CDS(Credit Default Swap) & CDX Index 2 Itraxx Index) =

WEIES 3 E& F 38 9:0 - IR 3 JESNT W Ei-0:0:

ARERFREAMBZUZFRELART RA———FR——OQOf+=
AZ+—BAmBREZXE ZHEH %05 & B 1H9$28,543,383 T &
$86,983,183 7T & 4 3) 15 $1,233,489,782 7 & $1,560,142,671 7 » 35 4 #A P & 5.
ERERR  EAAMBEEHAR - AEALRBE——— &2 ——0O%+
A=+ — BB EZEHAEH L5 5 A 5] 155328,817,329 . &
$292,987,478 ¢ Rt B EARZ RN TR ¢

O)FTEaML BB LNUFRELZ RS Fik

RE———FR——0OF+_A=+—BRE&EH2EHMIELHEFBE
EZ A5 5 5358163097 R $3,445,065 70 Bl iF H A B AHRLE T2 3
HRIBEFBEE  REFZENMIEACHNEFBEAFZI LS
B A4 82913134 B80L > PINFEABEARL T TEAHMIBEEFRBE
O EAZATRAE S 552,903,175 T & $3,445,0657C » 8 5| #7555
EBEYHA2  AFAETAERE S BATOUFHELAL)  RA———#
BE——QOf—FB—BE+_BA=+-—HC&#2BHIBELA4MAELZE
T REE R)A 5 5 % A$(100,916,526) 70 & $40,496,024 7 » 5|7 # 5 A& A
BHikz "LERETAEE  BET(AFHELE) -
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MIBBE D K RRF R BLER TR AL MR AN R
(3B 7 TR HUFNEEALLER)

AR EN B RRBAE:

AR SR FZRBREHNRBRASHALORLETRAEH A4 UHnd
AR AR LA A RB(LATHRR ~ 58 RBRRELEAR)  AA4 T H
ZEEHERG - FHENMN BRSPS B SR E TR E2EARE
ITHEGERAKAZETREIN UFETHEAR AL BBZEMTHMER
RHHEFIERARL AR LR HHERERNCEBLEZ S FRAHE -

Bz SR

AALEARBEREAAE HNRE———FR——0Of—A—BEF+-A=
+—BMECRAERI EMA KRBT REAS AT

& AR X B E A B 111 5 110 &5
B #8 %! 37 £ % 2 $8,755,043.00  $13,106,151.00
N # A 37 & MER 4,594.553.00 7,262,932.00
Ns $a % 37 4 % b 858.162.00 884,991.00
B £ £ T 275.635.93 209,866.95
N &£ 7T E 319.402.92 430,921.38
B 2% AR N 1.369,083.57 2,041,097.83
N 8% AR ¥ N 4,048,463.28 5,262,747.86
ARG B EFARPE N EEAER G
AELBFAYE LN LB AT EREME T M TF

111.12.31
R 4% £:3 * MERLH

i -

UsD $51,805.734.47 30.7080 $1,590,850.,494
BATH

UsD 1,414,336.87 30.7080 43,431,457
JE A F] B,

USD 787,477.02 30.7080 24,181,845
BABE R 5 BER

USD 519,891.26 30.7080 15,964,821
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110.12.31
B &% E & MEHKLH

& 7

UsD $70,065,486.88 27.6900 $1,940,113,332
SATTERR

USD 2,228,072.88 27.6900 61,695,338
JENLA] B

USD 925,485.64 27.6900 25,626,697
BT R BER

USD 240.00 27.6900 6,646
Hib AT IR

USD 3,193.81 27.6900 88,437
BATHRE % & 8%L

USD 114,909.01 27.6900 3,181,830
SEERSFE LRI E TN FEMMEAZ RN -

v A

AEAZRHEERFA OB FHERZ I RA——— 5 BERA——0O%H2 F
BEEAHOT RHMEAT -
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R E] ———%F ——O%&
BEEHZRLRE !
AHRHLAT FH $17,342,250 $156,625,307
HaEa
WS ®I_AE
WHEERA 19,958,410 19,384,534
#e5HA 3,491,558 1,843,372
FlEER 541,661 859,948
#] Bl A (1,850,664) (256,779)
aBEEHMAZ A/ AR SR
S EEOEMITEZTFED
JE R B b 60,834,131 56,259,249
s R (3 A ) S (2,166) 2,166
844 2k IR % 2V (38 Aa) 714,109 (3,006,762)
HAubE R E AR 328,481,515 221,624,727
mELEHiAMZ Az FEH
B b AT SR (46,568,031) (94,193,819)
B T4EF) & i A ek b (268,580) (326,800)
EEE A ZBREHRA 382,674,193 358,815,143
8 BB N 1,755,714 272,543
XAz A G (541,661) (859,948)
F AT (46,789,964) (37,061,583)
BEEHZFRALAN 337,098,282 321,166,155
BEEHZRALRE
43 R B E Bk fin (4,742,658) (6,113,728)
i RMEE (5,892,050) (5,303,050)
77 AR E A o - (6,000)
BAEEYZFRAAS (10,634,708) (11,422,778)
FEEHZHRAERTE
B athAemE (14,759,594) (14,147,977)
IR A B A (103,416,438) (94,132,538)
EREHZFRAAN (118,176,032) (108,280,515)
AR RN LRt 208,287,542 201,462,862
R AR ERLBER 235,531,764 34,068,902
H KRR A RS ER LB $443,819,306 $235,531,764
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(17,364,663)  (21,472,586)  (38,837,249)
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$38,100,134  $28,961,134  $67,061,268
6,063,853 49,875 6,113,728
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$44,121,657  $29,011,009  $73,132,666
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21
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AL R A SCAR A TR 8] A IRR MR (4R)
(&R A TEALN AN AL Eq)

(1) B ¥pEd

BERBA GRS AP E M AR AR TN P AR T AT
BESHEXLTEFTENEEREIRSE  RRIIERII04£125318
BELHYE £%96,500,0007 + RE14EE & 1104 & £4) 25 5] £0.34% ~
0.915%.2.0.06% ~ 0.38% -

() AR TR
ANNBEZRBAILIERIOFEI2A3IE b » BUAERFHELBI A

$281,839,612 % & $610,321,127 4 » REIIEERIIOF Z#HLRFER S
%) #$457,033,358 7. & $672,245,837 i »

©F-3A ¥ 1
TS AR
11145 5% 110455

> A

A0 ER A $69,260,495  $63,957,445

¥ R 5,892,050 5,303,050

£ 4 (58,490,345) -

#9 F AR EE . $16,662,200  $69,260,495

Mok BoRdR ¢

B0 An 2 5E $(61,868,920)  $(60,025,548)

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

k& 58,490,345 .

HA A ERFE $(6,870,133)  $(61,868,920)

kB $9,792,067 $7,391,575

4, F Ao AT IR
111.12.31 110.12.31

BAiEe $213,208,581  $211,216,029
AT e & 29,117,952 66,146,241
RAREEEREEA 14,910,698 12,806,572
B EREE 53,585,203 62,173,169
AT e & 1,773,643 3,300,381
JEAT AR 723,349 882,990
JEAT AR 11,576,424 15,575,561
KB e 35,879,810 35,242,748
P 1 $360,775,660  $407,343,691

22
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BB ARBR T EHRRGH RN MBEREMR ()
(LHRFH THAELN  AUNEFALAHEM)

5. R BATE
R RIS

EREVMETAIBAR » AQEKR T HFTREKSHM , TRZ B T RAMES
BAERRENE - RUEARE  ALARAABLHFIREAERER R
BENBEIBAHFO% - AN ELRBEAKFITEZRE LRBAME » & A
RETHEORBEF I RBEHAIMAARKESRS - ATRASZ XHKE
IMAZBAERF REMUBZOARABKER—RBAL T KFR -

AXARBAINNFERIVFERFIEZRBGHITZEAELHATINA
$10,177,3677¢ 2 810,121,421 » B A48 REIIFE RI0FEEK AN E R
¥am Az B TRKSE 0 23R BKS R FKS3,111,088 7T £$2,712,935
7t o

xR E

ANAR"GBARE TR AT RKEMEGBAELAAGE > AR
ez A GRERFGFEZ AR ERBRAFIEAFAZRHE - 155
AR TR M FLE2EAAY - BBISEZRBGFTER]FLR1E
Ay BABEAMFRZUAASBABER - AL ARFHAELIFEEA KT
FHRE2%ALE  URBRFEBALESEIUNFIBAREGLERZRAE L
RIPBENSHEBTZRP - F AXANBEEEEETH LENAEF
TRABFLEPL R THRBREANRIEEANABRER SR KEHZFH
TRAEHE XL BARSBEEL > BN RELESIA RN —RBHEEEH -

HEHLRBELS LRAELUXBRCREAMF BT EEARE 2424 %
NAfTEERBZEHERS TR » R RSB G TE2 PRI/ T Ros 4T
BE - ZFTH A - AHHERL  SHR LR LR KRNI FH
%o REFRBEABBEBTALARLER NN - AL L8R £ 5
EhF B RBREE  FEBRREMBMERBERTEZIRS 25
AR AEIFENALTREHMRE Bl 8420502 EHRY
W R B REAR T RN LRSI NERAEREHETAEANABEZS
§4«1%7%&@111$12H315 AN ZHERBANGHERAANT—FERE
O727 »

TFTREERZBAGTERFIZR B /A

11152 11045 %
& H1 IR A A $57,291 $58,830
FEHERBA AE(EAE)ZHF R 115,201 55,442
& it $172,492 $114,272

HEBHNEBRAEAGEREDXAREZ AR T -

111.12.31 110.12.31

HERMEGRMA $(30,718,909)  $(35,147,026)
HEFEZALABHA 22,686,307 20,526,314
BT SA BR $(8,032,602)  $(14,620,712)

23
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AR BRSO A TR 3 BB AR 32 (4R)
(&R A FRAL S - AR EHLE F M)

FHEERA(AFETAEAZHEG
W % ABF HERE %2k 7 A A
EFHAMA DRBE (BHR)EE
110.1.1 $(33,816,381)  $19,735,268 $(14,081,113)
% R R A (58,830) - (58,830)
FE(RAMEA (133,633) 78,191 (55,442)
N (192,463) 78,191 (114,272)
EBA(ABVEARBESR
ARt es e 2 HHES (484,215) . (484,215)
MEBREHELZRERS 1,377,598 - 1,377,598
SR (2,031,565) - (2,031,565)
HEEARF|H EAEER - 271,783 271,783
o # (1,138,182) 271,783 (866,399)
BEREH - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& R R A (57,291) (57,291)
FA(% B kA (277,089) 161,888 (115,201)
N E (334,380) 161,888 (172,492)
HEBANAR/FABGEHR
ATgitBRBH AL 2 A ERS - - .
MBRREHELXZHERS 1,841,957 1,841,957
SRR 2,920,540 " 2,920,540
HERFNTAEABEER - 1,557,033 1,557,033
N3 4,762,497 1,557,033 6,319,530
Ji A - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
FRIEEBRARBREERNFZHEBHNGE ¢
111.12.31 110.12.31
AR 1.50% 0.80%
BRI R o 3.00% 3.00%
B-EABEBRZAREI
NS 11045 &
% 73 H] B R AEA] il 2R % 75 F
B3 o B F D BHH Ao KD
3R Hw0.25% % $(619,436) $- $(823,559)
WREm P 0.25% 639,179 - 852,122 -
TR HA 37 T M0.25% 628,495 z 831,939 -
A #HE R 0.25% . (612,297) - (808,525)
24
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3538 4% B A5 A A TR 8] AR AR R I E2(4R)
(&#R A FRALS BN EFAHER)

WAT A AR B S B RBRAGERAEZHAT » B EER(l
FREXFUFEVE LR TR GG HHAERHRFTRELIYY
AT - AR IREERBIAYN  EHLEDERE-HEBREL
8% > dbaArH LR o

FEBHBEIWAER LT ABRANNEERE -

HH

Bk

BERBIUIERIO0FI2A318 ok » AL & ERZA T £8300,000,000T + K

Y & A %A% £$300,000,0007C 0 4 430,000,0008% > 58 BES1070 - AN F R
BINFERIOFERRRBLPRBAIIAE -

RANHH

RAANERE  BBZHLEBITREMBLBBARERAZIEZE L
AR BRARARAERS NS ZHBHEY ) BERRLAAFRGZ LS
BEVRIRAE RAERNBHABREBRAAERUARRE  REAUEA
NAEAL e

9 B

(1) 3% B A A5
RANERRE  BEAES R BAHE  BARBXTEERR R4
RERGECZRBAKI%  E2RBRA RO ETRAHE  RAL
Mo R4 EEME ¢ SRR BARAEIRTEH A 5 SR R R B 2
FIRBHBRALS  RAERZ  BELNBRALE  UBBEASL
BEWE AFE%Z g AR -

(2) 45 %] BAr A
ANNBRERBIIIEI2ZA3IB LA B4 A6 210,194,773 5L ¢

2 99,076,537 76 b #4348 F 5 101004549438 H M3 5] » LA
1,118,236 7644 4K 4 8 38 % 57 4 10500278285 542 71 °
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IR B A A KA AT TR A B) A 4R R M EE(HR)
(&R 7 TS AR EW T A EM)

() B iR F B R

RETHRIGF F1110380509R 4 AL » WHBX T B FEMBLEARARM
BHRELGEABRESL  AOARTHRERT  ER a4+ 2R
Hub#H B REE5 A sHREFHN o3 SHMEFHUNEE A EH
AP BRBHIBERIBAMFIHEINBRLAS B HERZ LB
BAEPH AN RRABRIIBEMBEZ SN BHR AN RETR
WA E AR A EHREFH T ZHREFNIHEAHAE LS
REBHRZHUFERT > ERAXZNQ)FEMERMNAK » CRATREF S
BB AFEE BREOZFIEBARA A RAFRLLAHERINENER
BAHE - M AR RBRFEAOHEE FREH NSO E N B4
BN RBA

RBANABRFRAR > NAFEAT B BAKEHMNRA LAH R
BEEEBH > whHES BRARUIOUNAEEZBHAME  EEEEBALLH
CRAERNGFALGEN  FELR - ERARIN%AEE T sk
BHBREFEABARL

BARREI04E5 4208 BT AR B354 12 R DA BUEFER
FRASRELHE - AQANRAIE2RI6BBHMEEGTRITRAY
GHBRNFR  RAXNGCERERLAR > RNFE AR > BRE
1%% B T8l% > fed A EHEHES ERARSRHRE - 2 FEERE
WHBHR BAREBK - BHEEHER  REINALEEHOH 2
EERBHABRCERZIANNEALRES  RERR BB RAERE
$hodei HBE > BBHRTRESGEBAZEFSHAS RBER A -

AXARBUIEEZ B RE > ¥KERBEIU2FIAV EFERER
W AANAREINOFEZ BRI, RE  FERBIIEEFEFGARHE
& REINFERIOFEBRS KAl T *

111& 5 11055
2% BEBEFI(L) &8 B R A(T)
RIEE BMaHE  $1,351,269 $11,490,715
A RA 12,161,419 $0.41 103,416,438 $3.45

4 it $13,512,688 $114,907,153
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R AR T AT AT A TR 8 RS AR A TR E(8))
(&3R5 TR o HUM EW S Far)

FHEBIMBREGEHFAINEARARIN2HFZ MM R AFFEMHE
.10 -

/

rs

7. Bty Ratsbd— A x BB

A2 REFQNARFAIRHVEMHEFAXAIBTRALT » tby&cst
# 14 % T PineBridge Investments, LPAF BT Z A RFA ZRAEHEZRER
B B EEZALRMAURLRY  ANEEEANEAIRDAREFEL
ARG BRI EAMARAER -

ARQARBINEERIOEER Lt & 4 5307 & 8 $30,198,467 LA
$40,557,34975t « BB 1114 B A 1104 & 5 5288/ % 4+ 44R513,431435L &
$15,145,0695% « REIIEZII0512E31 8 RAZ ABBREINE
$74,051,835704.$57,284,803 7t » 1R 7| R AL JEATEIE T -

8. & ¥
11148 11048 B
AR T3k N $1,904,907,247 $2,274,631,652
B E RN 115,201,044 125,358,662
AL B FRA 4,898,935 4,471,322
FHEEEAN 120,713,910 304,604,894
RN PN 64,398,530 67,414,910

o ¥ $2,210,119,666  $2,776,481,440

AXARBIIFERINFEREL GHZUANAH AL T ¢

AR
11148 1104 &
LA TRT) B
B BT bR $2,210,119,666 $2,776,481,440
9. 48

(1) 223 HAREA

ARG RBIARFALEA  ORAHE(EERER)  EHRERMD
B o SEHZATHMANIE6FH -
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AR AL TR A R 3 MR R R M ()
(&M% T FAFNS  HUFER LB M)

AEHRANAMBFRAL  MBERERAALREZPERALT !
ATEARARIIZELH

Q) 2RAETE
ERAHTEZRDLMH
111.12.31 110.12.31
BERIEE $14,281,094 ~ $28,359,326
EHRe 166,806 500,418
A 1,615,436 956,190
A 3 $16,063,336  $29,815,934
AARBINISFERIOEEHER T EHH 23 531209867
A$07 o
NOVE:-8-Fi
111.12.31 110.12.31
mE AR $16,610,281 $30,444 805
OB 13,709,847 14,797,899
JERE 2,900,434 15,646,906
REIIEERIOFEMAT AR 8 EriE+ o RE A
MBIt o
B.HEABEREIZ L
AR EZITE
11145 5 OES:3
ERRER $14,078,232  $14,078,232
EEma 333,612 333,600
N 265,824 260,784
A& $14,677,668  $14,672,616
C.ABABRBEEHMAMI KSR TR
111488 1104 &
BELTEAAEZER(Fafalim
B2 BBETABEXER) $234,588 $161,272

DABARBEEEHHEMZALASY

ANANBRBRINEERIOEEMREZRA RN BN 5$15,535,843
AR $15,169,197 7% o
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10.

1L

12.

AR EER T ERROH B BHHREMEER)
(L35 FPEAF B UM EE AL EM)

SEERA
111454 11045

BEraslgH

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

SRAER 19,472,768 20,067,399

R’he B A 13,460,947 12,948,628

HiwB ik A 6,974,092 7,068,842
MR & 343,997,219 421,678,800
HEREFRBUTHEERS 1,053,502,992  1,346,045,484
E B L ERMNE 199,689,297 193,309,989
R & E 23,842,543 24,543,659
REEA 60,579,041 60,585,872
HEEA 19,958,410 19,384,534
W EA 3,491,558 1,843,372
EEA 74,565,518 68,256,315
& 3% $2,189,593,839 $2,617,994,712

ANFNRBIHE2AIB EF G RBIRGERE  KEBARFH AR
F o BR¥BI%LBEIBS - 255 EAERE  ERARYERAMEE - ard
BEIBSURERRAAT  BOEFEREF =02 L2 HERHEA

EFBEHE E2RBATL  EREBLE -

ANNERBIISEEBAER > U %FEHE 8 - LR E T8 55
$175,174 74 » AN FHTERT - B AR RBIFFEBELMFLERA
$1,582,0747 » EEXBHEHRERBIU0FEMRHFREANERABRIAZLHESLE

ARER -
BEML R — B
111555 11055
1 &M $1,850,664 $256,779
M RARIE K (4,532,620) (1,358,275)
MEAFZHE (541,661) (859,948)
u: 8 4y 40,040 100,023
4 &t $(3,183,577) $(1.861.,421)
KR EaaRite
RRINFE
% Hib FHFH
AL EoBRE S4EE HBRA #iEeHm

FRESHEHALER

wEiEA e BaTRH $6,319,530 $-  $6,319,530 $(1,263,906) $5,055,624
& it $6,319,530 $-  $6,319,530 $(1,263,906) $5,055,624
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AR AL BAS LA A R 8 M B0k M 3E(ER)
(&8RS THEL)  HUHER B EN)

REIOHEE
‘ £ I A PR
EhEL: EoMEE KSME O HEGR) nésH
FESMERB2AE -
BRI EXBHEH $(866,399) $-  $(866,399) $173,280  5$(693,119)
4 3 $(866,399) $-  $(866,399) $173,280  $(693,119)
13. FRA4R

ARBINFREENOFEAARERERARLT ¢

WA B Z AR
1114 1104 &
TEAARER
& B BT AR $7,941,644  $39,667,375
M FEEZEMAMBARNAFEZAE 1,424,808 1,559,009
WM BERARNR) :
MG ERY B A+ R A
ZEIEFFRERFIR) (481,266) (201,349)
FEmE R $8,885,186 $41,025,035
RINEELOBEZER
INNES: 4 ES:3
BREMAFRFIRZYER
HEBANHEZBHER $(1,263,906) $(173,280)

PR R AR AIMRU A ER AR EZ ARG 0T ¢

1114 8 1105 5
RaWEESEE M2 AT HA $17,342,250  $156,625,307
AN ER AR R EZMER 3,468,450 31,325,061
BRBEERTERBRERAZAERBER 3,991,928 8,140,965
M ERZ EHAMARNAEZZ /Y 1,424,808 1,559,009
WINBB2AARER ST $8,885,186  $41,025,035
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MG B AR BRSNS R E) M RANEWER)
(B S FEBES  ARKERAAHER)

RTFABAMZBEMARTE(RF)RE

EEIEE

Bk ER
Bradafk
REBELZT]
Brig f R EH
FEARBR(E)

AR BN(EA)

BREAMATRE AR R) R
RENAEARKLEWMLT -

BEMERTE
W AT A A R

B E 1105 K

Yoz £
Briaf Ak
eSS )
Rk f R
ARALBA(R)
e A ATARA SR A)

B ARE A BR)EFH
AENFARFRZREHLT

BIEAMGREAE
WA AT A

PR ¥ 3RA% R AT

R

MBI WINRE  BORE  MASH

$2,924,143 8(53,716) $(1,263,906) $1,606,521
1,010,367 (69,509) " 940,858
1,294,956 - - 1,294,956
1,216,890 604,491 - 1,821,381
$481,266 $(1,263,906)
$6,446,356 $5,663,716
$6,446,356 $5,663,716
M. R
i
MindpsE  WANEE  HERE HARSE
$2,816,223 $(65,360)  $173,280  $2,924,143
1,036,156 (25,789) - 1,010,367
1,294,956 - - 1,294,956
924,392 292,498 - 1,216,890
$201,349 $173,280
$6,071,727 $6,446,356
$6,071,727 $6,446,356
$- 3-

BEBRBEIIEI12A3 Ak AR 2EBFFERFREET R £ERFHE

BAEMZEEZRBIOFE -
+ - MBARS

1. R 8 BRI

ANEZHNE AT RETHARKLE B A R 3 (PineBridge Investments
Asia Limited) » # #-8/ 8 A PineBridge Investments, L.P. ¢
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AR IR TSR H R 8] B R A B 3E(4R)
(B3RS FHEALN > HUMERTLEEN)

2. BUEABAMZEARSESR
(D) BEREASEKEE SR BILER)

111.12.31 110.12.31
154t 8 1B 8
4 % Apth I Bk
IR R A B AE $49,814,068 27 $60,780,420 25
BEEREABERTE i
B H5EE 20,260,114 11 27,640,572 11
1433ESGEiLft 2 L& 18,290,900 10 22,117,482 9
HBESGEILEETE
Aae 10,984,041 6 13,746,881 6
BB EFTERIRS
4 10,141,530 5 11,199,189 5
MBMEBESTHE
24 9,768,082 5 z 4
E 32,559,839 18 45,705,588 18
& 3 $151,818,574 82 $181,190,132 74
@) Fsh A A RACH E B ORFURIIRK)
111.12.31 110.12,31
15348 158 # 8
& %5 RN A Ak
PineBridge Investments
Ireland Limited $11,140,773 6 $25,179,704 10
PineBridge Investments
LLC 5,663,455 3 11,144,591 5
a3t $16,804,228 9 $36,324,295 15

(3) At AR R B (MR Z] AL BATAR)

111.12.31 110.12.31
16%5 8 154 B
oy L EN a2 oy 5 ok
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 i
Huatai-PineBridge Fund
Management Company
Limited 1,504,746 - 2,127,388 1
& i $29,117,952 8 $66,146,241 16
32

202312/6/B1614-01A-011/B41

149



I AL TSR A TR 5] AR 4R A M 3E(4R)
(5L S THBHN  HAMERAHEN)

(4) A% B E 2R & ARSI LB H)

111.12.31 110.12.31
AE# 8 kAt E
& ;] B & #® H A
PineBridge Investments
Holdings US LLC $4,776,740 1 $11,007,607 3
£ i 10,133,958 3 1,798,965 -
A $14,910,698 4 $12,806,572 3
OE AET 3 55 3 @N
11155 1105 2
& F A ELE S 2 O
% i Bath ey 3R BN
WA R B A S $630,191,929 29 $757,595,094 27
MR L FREF
Bk ite 262,792,650 12 383,908,474 14
HBESCEILHHAEE 219,955,277 10 298,938,928 11
HRESGEILZERE
£4 140,966,609 6 150,565,562 5
HHEEEABRKE
4 120,700,319 5 145,515,298 5
e HELIEEE
A4 120,116,629 5 - =
£ 410,183,834 19 538,108,296 20
S $1,904,907,247 86  $2,274,631,652 82
6) A EAEE FRA
11158 11045
15 & E A 15 A
&  #® BHH & R
PineBridge Investments
Ireland Limited $76,020,710 3 $81,674,261 3
(7} Etde
' 11455 1105 £
45 8 ¥ 155 F
& 5 Eln: A | R
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
33
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M HAT B SCAR A TR &) B AR A N 2 (4R)
(8% A FIALNS AW ERH T )

(8) i shaa ) &
1115 /4 110£ 5
EEEER EREER
& & Atk & H ok
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Europe Limited 37,517,853 2 68,096,808 3
PineBridge Investments
Asia Limited 20,767,719 1 36,437,075 1
Huatai-PineBridge Fund
Management Company
Limited 6,230,129 - 9,905,304 -
& it $343,997,219 16 $421,678,800 16
(9) % B ¥ ERFE T A
1145 11042
EEEER 1% &R
& # ER e & % Bath
PineBridge Investments
Holdings US LLC $116,374,528 5 $113,411,270 4
PineBridge Investments :
Asia Limited 51,595,396 3 40,069,638 2
PineBridge Investmeénts
Japan Co., Ltd. 9,038,396 - 12,230,472 1
PineBridge Investments
Europe Limited 6,754,211 - 10,346,364 -
PineBridge Investments,
] - - 9,361,915 -
i 1 15,926,766 1 7,890,330 -
A o $199,689,257 ) $193,309,989 7
3. XEREEFEE #r 8 KW
11155 11045 &
AR R s B A $79,496,270 $87,607,296
BREAEBA 2,752,760 2,134,013
& +t $82,249,030 $89,741,309
AR g if =z % é
& a

H~ EARA BER AR Z 4 HAHE

AP RBIIFRIOFIZABLLENEHRBFLAZERTLALY -

34
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TSR RSN A IR F) R R A MRS
(2R3 FHAES > HAMEETEEN)

T ERZEERE

4B o
i

d— FEAZIHE FH

_i_

—

% a
- b
1 BA%E

FFCLHANREATH LIRS ARME  HALF AL TALER A2
HUTHEBEINTFREAZRAER BETRTIREL - BT¥WERE- 3
A E) B EARR AL A R AT RN AR B AR -

2. &Fh T B2 485
ABEA

BRFEBAGEXLBEAL
RER{ERS(RERHERL)
RN RIS M ARK)
TERES

FHRES
A #

j=}

ol

HHHERIEEZLMAN
Fotl AT 3K

AEaHE

)

3. eI BZ AAMERFRER

(1) 483k

111.12.31 110.12.31
$443,749,306  $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
$377,385,941  $437,788,496

AAREABEREED > THLAEMAARFZR G THEREARE

AR R AS AR F A AR
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ML AR BB F PR 7 M5 E ()
(8K 5 TR EH o YA EHTEER)

AT ANFHRIF > UL ABEAR  BEREXHA% - H5
HERITND SR AGABBRBRABEL  TUAXABMELE -

Q) w2 EzaBRTE

gﬁ%%ﬁﬂ%fu’fﬁﬁfﬁii%ﬁl%ﬁﬁﬁ ZIHE R - B FRZE
doF ¢

4G PENBEOTREZIBEETEAXRAANFLTHZNIE
(REFEE) ELTHGERAALTHERABEZFT AL B
BXHHE  DAHSRAREREEBETAZTH - 2K
LRELHAANELEZ -

Bo¥e: FARAMABRKMEITREDAME  COBERE—F
BZRF AR -

B84 FAEARAMZIATHREWMAME -
ANIRNRAIIERIE12A3BEUANABEAFEEZLBRETE -
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