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oA A S 1996/02/12 35,533| TWD 3,031,382 85.3100
ZREFTHAS 1996/05/18 5,148,572| TWD 85,404,768 16.5880
Shiin ke 1996/08/20 59,898| TWD 10,876,499 181.5800
Sk eN-# &% 2021/10/19 149| TWD 27,019 181.5700
JERTIGAS 1997/02/13 28,198| TWD 4,510,862 159.9700
JE AT A NEY 2022/02/21 13 TWD 2,103 160.0100
k& e 1998/02/19 33,657| TWD 2,210,513 65.6800
LEIE SR E 1999/06/05 85,872| TWD 6,090,212 70.9200
RIH A L aNE A 2021/12/01 549 TWD 38,919 70.9200
AEEES 1999/11/19 32,546| TWD 860,257 26.4323
T EES 2000/10/16 30,536| TWD 1,097,294 35.9350
ZREE 2004/11/19 11,290 TWD 448,160 39.6965
4 ERRubEAS 2005/07/11 53,038| TWD 1,033,606 19.4900
LRSS 5 2005/10/25 24,463| TWD 1,489,221 60.8800
$EN bk 2006/03/15 13,296 TWD 171,729 12.9200
EREES 2006/05/25 41,312) TWD 1,959,344 47.4300
SAFMEE FHLe 2006/09/01 34,716| TWD 546,861 15.7500
MELBAL-HEF 2007/02M12 79,908| TWD 664,729 8.3200
MELHEL-FAA 2016/12/09 11 USD 16 10.9309
Ry duke 2009/07/29 43,536| TWD 360,397 8.2800
2R At Ae-HEH 2009/12/22 188,812 TWD 2,643,190 14.0000
ERBEMEE-AR 2015/06/01 1,694| USD 14,433 8.5213
2R AHEAE-ARKE 2015/06/01 13,141 CNY 123,955 9.4325
7 B AEN- AR 2018/01/04 1,726] CNY 14,952 8.6618
27 Ak eN-H &% 2018/02/05 13,029 TWD 104,470 8.0200
2R EHAEN-A 2018/03/14 383 USD 2,958 7.7286
e iise 2010/04/20 53,645| TWD 764,477 14.2500
e EielN 2020/06/01 363 TWD 4,650 12.8000
FH AL abEey 2010/11/116 14,251 TWD 146,848 10.3000
R kAEe-#EF 2011/03/22 113,491 TWD 1,302,870 11.4800
R s RAES-ARE 2016/01/19 428 CNY 5,854 13.6902
R kEe-EA 2016/03/14 67| USD 783 11.6511
BEFNAE-HER 2011/06/08 173,208 TWD 4,983,451 28.7700
BERNE-AA 2015/11/18 7811 USD 19,494 24.9740
AP NAE-ARKE 2016/03/23 1,611] CNY 46,796 29.0418
AR NAEN-H 2 2018/01/23 3,329| TWD 54,786 16.4600
BEFNAEN-£A 2018/03/02 163| USD 2,850 17.4638
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A S NEASN-ARE 2018/10117 287| CNY 6,149 21.4521
REEENEFTEe-FEF 2011/12114 21,896 TWD 239,998 10.9600
REEENETEE-AA 2015/11/06 15| USD 156 10.6280
REEENESTEE-ARK 2016/01/18 207| CNY 3,030 14.6673
HRMMLEHEAE-EA 2013/12/25 136] USD 2,496 18.4212
2L HAL-FEF 2013/12/25 39,587 TWD 716,707 18.1000
2R LHAEN-HE2F 2018/04/27 501| TWD 6,539 13.0600
2R LHEAEN-2 A 2018/09/14 17| USD 181 10.4788
EFRMA EREL-MEF 2013/12/25 35,693 TWD 771,152 21.6000
EFAFP EHEL- AL 2013/12/25 325 USD 7,308 22.4640
E2AMA TBALN-E 2018/08/06 811 USD 1,138 14.0679
AEM A A LN-M 2 2020/08/13 1,788| TWD 22,315 12.4800
FEMAKRTES-HEF 2014/03/26 368,216| TWD 2,416,246 6.5600
TEMABTEL- A 2014/03/26 2,923| USD 20,177 6.9024
FEMBRETES-ARE 2015/11/02 9,231] CNY 59,371 6.4319
PR EAEN-EA 2018/01/16 435 USD 2,806 6.4571
TR TESN-HEF 2018/02/06 12,832| TWD 88,144 6.8700
FEMAETESN- AR 2018/03/22 2,609] CNY 18,921 7.2525
TEBEASEASAMEAL-# &%) 2014/06/25 8,636| TWD 118,106 13.6800
TEBAALASBABRAY-HEH) 2014/06/25 2,020] TWD 18,875 9.3400
ITEBAALASAEMAY-E) 2014/06/25 18| USD 258 146138
TEBAASASB(ABRLY-AL) 2014/06/25 5| USD 52 9.9573
TEBALASB(ABRA-ARKE) 2015/01/27 165 CNY 1,922 11.6749
ITEBAASASAEMY-ARKE) 2015/01/29 436( CNY 6,814 15.6317
ITHEBRASESNACEMA-2£ ) 2018/02/02 10| USD 112 10.7444
LTEBRARASNB(AEBRA-ARKE) 2018/02/05 167 CNY 1,633 9.7470
TEBAASASNACEMA-ARYE) 2018/03/21 105 CNY 1,188 11.3057
AR ERTREE-HEF 2014/10/30 13,583| TWD 143,514 10.5655
AR BTG EE- AR 2014/10/30 756 CNY 9,417 12.4510
R SLEEBACEML-H &) 2015/01/21 75,813 TWD 934,645 12.3300
R ELEEB(A RT-H &) 2015/01/21 32,015 TWD 231,283 7.2200
RS EBARME-£A) 2015/01/21 189| USD 2,663 14.0633
B GEYEEB(AmA-A7) 2015/01/21 234 USD 1,925 8.2373
FHRL Y EARHA - 2015/01/21 34| AUD 451 13.1587
FHRL Y EB(A BA - ) 2015/01/21 151 AUD 1,055 6.9651
EHREEEBACRMA - IR 2015/01/21 1,031| ZAR 19,001 18.4339
RS EEB(A RA-BFH) 2015/01/21 956( ZAR 7,942 8.3067
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FHREKEENANEHAT-£7) 2018/07/06 234 USD 2,341 10.0201
HER 44 ENB(A B A -£ 7U) 2018/09/21 345| USD 3,144 9.1163
ER A& ENB(A BA-F 5 %) 2020/08/13 6,027| TWD 49,753 8.2600
BREEEEN(EHA-FEH) 2020/12/10 1,210] TWD 11,514 9.5200
FRLHEENA(EHT-RE) 2021/03/10 49| AUD 428 8.8246
4 e ENB(AH B AR %) 2021/03/16 144| AUD 1,018 7.0800
R EENEHA-IH) 2021/03/19 1,291| ZAR 12,928 10.0136
FIRE LY ENB(A B - IEH) 2021/04/01 1,921] ZAR 15152 7.8856
FEREHEEN(EHA-ARK) 2021/06/10 38| CNY 333 8.8347
BREHEEEARHAU-ARK) 2021/06/23 14| CNY 120 8.8015
PEHAERFHASAEHY —HEE) 2015/06/02 11,612 TWD 112,147 9.6577
FEAERFEEASBARAE —HEH) 2015/06/02 8,371 TWD 57,508 6.8700
PEHAERTHASAREHT —EA) 2015/06/02 8| UsD 80 10.3329
P E AR ASB(ABRAN — £ ) 2015/06/02 311 USD 227 7.3502
PEHAERFHASACEHY —ARE) 2015/06/02 335| CNY 3,850 11.4802
PE AR FHASBA RN - ARE) 2015/06/02 432| CNY 3,528 8.1664
BRI PN00A 4 2015/11/12 100,200 TWD 1,164,392 11.6200
REPEEE-FEF 2016/03/22 55,741 TWD 1,043,046 18.7100
REPEEE-E 2016/03/22 108| USD 2,130 19.8083
REFE R E-ARK 2016/03/22 466| CNY 10,128 21.7254
REEEEN-HEH 2019/03/15 394| TWD 6,222 15.8000
REPEEEN-AA 2020/05/27 6| USD 115 19.8156
REEESN- AR 2020/06/29 73] CNY 852 11.6446
2RMEANBEASARHA-F &%) 2016/05/31 22,737 TWD 209,180 9.2000
2R AEAN LA SB(ARA-F &%) 2016/05/31 16,188 TWD 102,198 6.3100
2R AANBRRSARHA-£A ) 2016/05/31 30| USD 291 9.7383
2k A AR RSB(AERA-£ L) 2016/05/31 61| USD 406 6.6839
2 ANBRSAEFHA-ARKE) 2016/05/31 91| CNY 959 10.5260
2N R ASB(ABRA-ARKE) 2016/05/31 182| CNY 1,315 7.2240
2 AEANSBESNACEHRA-ARE) 2019/08/02 141] CNY 1,429 10.1393
2R AEANSESNAEHA-H S ) 2020/08/12 462| TWD 4519 9.7800
2 AE NS ESNB(A A -4 %) 2020/08/31 514 TWD 4,506 8.7600
23R g A B ASNB(A B -£ L) 2020/10/29 4 USD 34 8.5270
2k AN B R ENACEFMA -2 L) 2020/11/05 2| USD 15 9.5353
2 A NS EANB(A BA-ARE) 2021/04/22 144| CNY 1,170 8.1050
M T ASAEHA-F %) 2016/09/12 3,605] TWD 39,623 10.9918
AERE T A AB(A BA-H &) 2016/09/12 15,588 TWD 103,153 6.6173
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SR T A AR TR ) 2016/09/12 14| USD 172 11.9187
SR E 4 A BCA BT - A L) 2016/09/12 66| USD 477 74775
SARE A RARRT-ARKE) | 2016/09/12 108 CNY 1,427 13.2159
R T ABOA BT-ARY) | 2016/09/12 217] CcNY 1724 7.9559
4480 67 A £NBOA BT % ) 2018/02/26 7[usp 48 7.3050
SiaRE Far A 2NBOA B -¥ 6 %) | 2018/03/08 284 TWD 2,007 7.3930
S RARE Ak ANBOA B ARE) | 2018/03/12 138] CNY 1,077 7.7860
SR E T ALNARHT-#4%) | 201812114 7[ WD 82 11.3656
AR AL 2017/01/09 8,448] TWD 226,694 26,8300
EM o E2A S 2017/03/23 5,139] TWD 279,895 544600
EMHRIAS 2017/03/23 46,276 TWD 139,336 3.0100
SHEN AR S ARARRI-HE ) | 2017/06/21 22,589 TWD 193,341 8.5600
S AN 5 A SBA BT # 6 %) | 2017/06/21 20,779 TWD 128747 6.2000
SHB MM EARARHL-ARE) | 2017/06/21 464] CNY 4,447 9.5836
2R AR 3 A 2BOA B T- AR | 2017/06/21 1,031] CNY 6,705 65015
PHENAKEARAEHT-A) | 2017/06/21 156] USD 1,424 9.1175
SHEIAE S ASBART- %) | 2017/06/21 260| USD 1718 6.5995
25 BLALIC 5 2 2NBOA B A- AR | 2017/12/20 1,640 CNY 10,851 6.6165
23R 7 R 35 & 2 NBOA B -4 6 %) | 2018/01/31 7,781 TWD 52,883 6.8000
SHEHM S ELNERI-A) | 2018/02/12 29[ UsD 276 9.4041
S AL 2 8 ANAC R - A RE) | 2018/02/26 235] CNY 2,262 9.6396
SR S A RNBUA R Al- £ ) | 201810514 134| USD 943 7.0613
R ALK 3 A A NACE A3 & %) | 201810515 500] TWD 4,481 8.9600
WA AMALFE S 2017/10/20 41,067| TWD 808,057 19.6800
15435 2 & 45 2 A R ETF 4 & 2017/12/08 1,353,239 TWD 52,326,029 38 6672
15435 52 & ## 2 3 R ETF 2 & 2017/12/08 1,257,083 TWD 43226524 343864
10428 54 b 4 S RETF A 2017/12/08 2,818,275| TWD 96,244,127 34.1500
;ﬁﬁ%’i“”m ARABmABENEH| 2018/0430 69,194| TWD 738,941 106793
gﬂfﬁgm#& ARk aBAR 0180430 17,853| TWD 136,970 7.6721
;ifiﬁ'@%#& R Fafi a2 2NCR | 2018/0430 40,737| TWD 435,039 106791
gi‘%ﬁ%ﬂ%#& ARaksLaNBA | 0180430 35,885 TWD 275,315 7.6722
;ﬁigg”'ﬁ&#*’“ RFAEHRBEMEHR| 2018/04130 87| usD 986 11.3005
iﬁf,%”m#*ﬁ%&%# B 2BOAR| 2018104130 266| USD 2,160 8.1241

s :
%g‘fii’t"ﬁmm REafA L@ | 5018104130 55| USD 5,941 11.3004
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ggﬂai%gm#&%%w%# E2NBCA | 551804130 1.933| USD 15,707 8.1242
gffi’%;ﬁmmﬁ%ﬁ%ﬁ B 2MRHE 501804130 184| CNY 2,178 11.8592
gfﬁi@?ﬁwﬁgﬁﬁﬁ E2BUAR 5618104130 954| CNY 7,689 8.0626
égfiﬂ@g’”ﬁgmﬁ% 2 2NCR | o01804130 1311| CNY 15,554 11.8602
;%;gjﬁ\%é'%#*ﬁ% @t 2N | o018/04/30 6,053| CNY 48 805 8.0627
15438 50 & % 3% % 2 3 R ETF 4 4 2018/10/15 640,900 TWD 23670,646 36.9334
15438 50 k> A B 4 4 3 RETF & & 2018/10/15 169,230] TWD 5,830,708 344543
154 38 50k #7245 % A AETE 4 4 2018/10/15 1.175.300] TWD 30,491,406 33.6011
2028 REVERSO % 7t #7444 2018/11/16 482| USD 5,778 11.9785
254 35 A L & B # Ak SRETF & & 2018/12/05 1.043,500] TWD 32851357 314819
WA MBS EEABSACERT ¥4 %)| 2018/12105 41,612| TWD 503,431 12.0082
WA ES B E A LB BT 6 %)| 201812105 57.835| TWD 498,177 8.6137
WHUES EXARSAERT A1) | 2018/12005 314 USD 3,820 12,1473
WHKES EHARABABT %) | 2018/12005 955| USD 8,257 8.6492
EAMES EEARANAEHU-A ) | 2018/12105 1.235| USD 15,000 12,1463
HHMES EEALENBOABRA-AL) | 2018/12/05 9,285| USD 80,300 8.6485
WHUE S EEARSACERT-ARS)| 201812105 958] CNY 12,178 12,7080
EHMESEEARLBOART-ARK)| 201812005 2.241| CNY 20,279 9.0481
fg%fgé%é%ﬁw?%ﬂ‘ 2018/12/05 2,814] CNY 35,756 12,7079
fgg‘f?’ ER 2L aNB(A B 2018/12/05 17,948| cNY 162,392 9.0482
;’iz f’%f 2 ER AL SNBCA B~ 2019/07/23 310,428 TWD 2,480,115 7.9893
?}DZ gf“ P ERELANREHE- 2019/09/06 37,691| TWD 402,584 10,6813
154 31 14 EAR % 7t 2 2 (RETF & & 2019/03/27 1612,615| TWD 54,825,952 33.9982
1525 54 L AAA-A S 742 ZETF 2019/03/27 4,026| TWD 133,455 33.1482
TEM L P HA AR AREETF RS | 201903027 31,687| TWD 1235519 389913
PRARSRESACEHL—#E%)  | 201907023 68,920] TWD 855,719 12,4161
PRARSBESBOIRA—#5%) | 201907123 100,616 TWD 964,317 9.5842
SRARSBASNBOABRA —HEH) | 2019/07/23 169,911] TWD 1628,465 9.5842
SRARSEASACEHT — %) 2019/07/23 437| USD 5,492 12,5630
ARARABASBART — &) 2019/07/23 622| USD 6,031 9.6979
SRARSEASNB(AEA — A7) | 201907123 2,781| UsD 26,971 9.6974
PRARMBESP(EHT—#5%) | 2019/08/05 312,388 TWD 4,047.110 12,9554
PRARSBERESRCEHA—#E%) | 2023/07/18 23] TwD 242 10.4041
SRETHEASA BRI HEE) | 20190723 63.274| TWD 733,502 11,5924
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SRETABESBARI-FHEH) | 20190723 28,476] TWD 277.808 9.7558
PREGAEEONB( AR HSE) | 20190723 36,791] TWD 358,936 9.7562
SR T B A SA AR ) 2019/07/23 131 USD 1540 11.7301
PRETHEEOB(ARA-A) 2019/07/23 116| USD 1142 9.8701
SR T 488 SNB(A B4 ) 2019/07/23 307] USD 3,028 9.8706
SRETHABESP(ZHL-HEH) | 20190805 155,951] TWD 1,869,691 11.9889
PRAETHBESRCEHAU-FSH) | 2023/08/14 5] TWD 48 103075
PREEAEESAERT 5% | 20190723 19.376| TWD 190,549 9.8344
PREERAEASB(AmA—H L) | 20190723 3,262] TWD 29,430 0.0225
SREEHEESNB(A BT —#E %) | 2019/07/23 3,750] TWD 33,833 9.0222
PREBHBESAEHD — £ ) 2019/07/23 20| usD 288 9.9504
PREEEEESB(ARD — AR 2019/07/23 8| usD 72 9.1282
SREMGHEBEONB(ARL — %) | 20190723 27| usD 243 9.1280
PREBBLBASP(ZHT—HE%) | 2019/08/05 20,891] TWD 211,359 101174
PREGHEBEORCEKT — &%) | 20230713 6| TWD 57 10,3052
0-14 3 % B #0 i 1 #ETF & & 2019/10/08 4.511] TWD 179,544 39.8014
15804 F @0 4 RETF A & 2019/10/08 4.471] TWD 154,682 37.0852
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(C)LERFTHESD FRpP
1537 B 72339 Bfmw
(D@43 77 Fpn

SR E I FEw A
L WA - N AT
f}ﬁé}?}" & 14 i 2\5 S B2l n P Y
EETER] AT AT (* % ~) &t (tE~)
2021 2022 2021 2022 2021 2022 2021 2022
~~~~~ HFEAT 2,525 2,535 27,686 22,766 19,511 10,458 1,985 8,846

4L %k : WORLD FEDERATION OF EXCHANGES - Bloomberg ~ SIFMA

(Q#E> 2 5 7

i 4 e EEHOF U (L mE )
BHEDF L @A EHK %R #5(Tmp 32 )
2021 2022 2021 2022 2021 2022
XL ¥7 (36,338.30(33,147.25 29,096 28,011 966.3 913.2
4L kiR : WORLD FEDERATION OF EXCHANGES - Bloomberg - SIFMA + CBONDS
D B BV HLHEFE AW
e EHF (%) Er (B)
= -’,,k 1 i_i_ PR
i s 2021 2022 2021 2022
AT 112.91 131 26.51 25.69

T4 %ki/m : WORLD FEDERATION OF EXCHANGES - Bloomberg

3. HFTAHmB TR

%Es\?];i%,\ﬂ iﬂﬁ&'ﬁ"a‘#ﬁ MHEP R 1933 F X 2R T aoBRF T
BRe @S ERAR RN Y GFEE E 1934 E A LR T RFEIP 2 2R FHEL
HER % P20 F 0 RFRITLBR R REMFRLE AL SR T o b R

S l—-—\:ﬁ_ 7
I B IR R S

-
gAY AR e TG SBEMSE S P T FORAM TR - b3 MES ¢ R

T

e

f

-

ERATA F‘ PTPJ ’ __‘2:' ’25}9
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s 1
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TERERES §uL ﬁégﬁ—
FOL AR - 5 o

4 -#ERE 3N
(D)5 E 2% 350
AR EN I eNEE LT (NYSE) &2 N4 o
b.% % pFRF ¥ - 337 9:30~16:00 -
CREFNAE ' 2FXISIMEIREFL IS THET BAOAIKRE R HFET T
iV E o
dEFIR = pler=BFEPP -
GE PR ER
AL e RE AL IR OR A Bl GEERFESET > T 4 38 Fuk
GraodrmmEgEey ¢ (Fed) 2453 % m,l—ﬁq."* F T HaiE s AT RIS ol cd
IERgEpy - Fed RESR D FHFiveng g o
bR PR Le [ EFARRIR AR HETE o
c.2 %350 :K,ért TR 5 (Overthe Counters) = Vi 7§ ¢ ¢h» F RS A2 ES
LR Y T BE R T AL
dXBHIR 22 pREFE=2BFEPPN -

[3—3’_ %Iﬁlﬁ.i‘“'}f}"'iké}&? %

&

l-ﬂ>

2023Q4] 127



PE- 15
(-)*#AFA G2 ¥%% (REATs)

1A

ABAFACEAI B AT AL I B APMETL > B ARG B M G £
%%ﬁ’EUﬁiﬁﬂé%%%%’ﬂﬁﬂi%?ﬁﬁ#iiﬁéoﬁéi’zﬁé?é%%%
B EFEEGS LG RS FL (R )RR I BAT AR LT E AP Fapi
ﬁ?<ik;3&%#%ﬁ%%ﬁ*ifiai, HEIR G B d @R gl o 2 4
FTAGFRES R G258 ERFALFRIRT - A AR par s LRk
fAfe A QAR EE T T & 5 "ﬁ%?lﬁé?ém#¢£Ué@ﬁ§w
BRI FAVERFTAPFETL - HEPNAF S FIFALTR % (REITs) > & +f & =
*iﬂiﬁ&*l%iélﬁéW?$ *& ﬁigﬁﬂﬁéa?a @g F%ﬁk”ﬁﬁ

-&@tf‘?’fiﬂ—“"”ﬁ Re F
 H-

&
IREARE
@)ﬁ@?éﬁ¢W%f

1. 4
ERFAES P &I T &
—ﬁ&%ﬁﬁ%<W$@ﬁﬁ$
REESERAGFE RES
ST ERE - d oty
i o el Vi e
SRS R RS B e
2. % v

IR H L ARBTAES R

AR IRP FHR(LYZ

-

®

REITS e P AES PR S0 Bp T HEE 8 #7945 REATs> 2 & & 2003

Ehehgk  FTFAFTAGFERERLIIHE- LGSR

(OTC)¢¥ P EBHEE AL FERB L .

REAELEERA et TR Kol » =R s fix
P E AR T LR cBEMENTARTRLS VAL LER
FAE * A+ Rtk i~ T @ Eﬂ%f%%g\_ﬂpﬁ_i@k*gﬂwﬁ
- He RS AR P BT L X R
EAFRB AR R X B I REFALTAERIER  blde
CERFAEDAFO RS T ALY e NP F bR -

SFBERA D R ERESS F FEE L 2B A F
%Zﬁs}g)\f?%—k ‘.;'{g, E,vb‘%ﬂl TF}AL»; k}:%ﬂ%@ %'“%\”&'B

(Collateralized Loan Obligations; CLO)* - &4 @FA®ES " F S 2 8- LG Xk
AR F AR HF(0TC)R 5 P BERE i%rapi,‘l%z\
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zwaﬁiﬁﬁﬁﬁ@%i@’ﬂy¢sﬁﬁCWMﬁmﬁﬁiﬁ%4@ﬂ’¢2m0ﬁﬁ | AT R
FrAm e (T4EBaselll) Rt RET A -Lf#,“\ggzwa;i]bﬁ, SRR S e
(Common Equity Tier 1> = i # CET1) ~ gg*t % - 85 4 (Additional Tier 1> T HAHATL) 2 5 - 5
A (Tier2> T@AT2) 275 et -Baselll & RER2Z FTALELE G LS i 4 Fad 23]
@‘Fﬁk L_F,; R &7 (Bail- out) w0 Jp LR R L R /Mfd zﬁih ¥R gce4 (Bail-in) o

P 2af kA E 4T (T A GSIBs) 2 LA E R AT FIRATOT AL K 2 é@‘@x
7 - U“ b2 34F 4 wofoiy 4 % (Total Loss-Absorbing Capacity Bond » ™ #§ - TLAC Bond ) % J& &

# 4% % % (Contingent Convertible Bond » = f # CoCo Bond ) » # & 5 w B & F & fAcdl T 4 chlp # »
R R Ao p P F & 0 A WAg L TLAC Bond 2 CoCo Bond 2. % 3 vt #-i% & & £
AREPFTEERENZERT RN SR P Ig2 F A o

- ~ CoCo Bond

CoCoBond = &fisrdis 47 Tt * chE F1 &> Basel Il @ AR H 3 (7 p 0% jR3F P2 § M
9%N%AﬂéTb?ﬁ@*“ﬁ%%*% %amﬁﬁéiﬁﬁfﬁ%’ﬁﬁswﬁp’%ﬁﬁ%
dE s SR FAGRFAGTE ¥ nmv“, FrokdpFr o £iE% 72 CoCo Bond # 4% 5 4 3 % >

ia%cﬁﬁ CET1 4% 2 sz df £ i 2 #-CoCoBond & £ 2382 304 R 4f > "8 M4LIT f 7 R0 1o
B E AN A 0 BT R KGR Mm 7 fééﬁﬁ{ﬁéiﬁ&m o

CoCo Bond e+ 5 T g #7] (Trigger) 3 45 % =z #5+4] (Loss Absorption Mechanism ) - %
CoCo Bond 2% # 3% %2 i AR 15 Sfcdf £ 150k pads - “i’wm—%vﬁﬁ'*ﬁﬂ%?
AR FEATE IR ART ALY ENF A ARERRE N PR FE > 2 CoCo Bond i 2t
dRFA AR AR EEE L adlEE

(= ) 47 2l
L4130 % L2 i 2 2 8 F A B0 F Mo ok (F L2k L CETI/RWA=5.125%
2 T%) o ikyp i (7P 0% ﬁ%’;‘: M2 % ™ > CoCoBond 2 #f %]~ 5 AT1 CoCo Bond (High
trigger CoCo Bond) % T2 CoCo Bond ( Low trigger CoCo Bond ) »
# — 1 AT1 CoCo Bond £ T2 CoCo Bond z_ +* #&
AT1 CoCo Bond T2 CoCo Bond
fE s E ®h g x A kg
FF AL EREE IS ¢ =+t 3L 4 22 AT1 CoCo
% A PN B ki
I p AR 23 p
FEAGHRYRE L ¢ "
g A L wEATRY
i IU A5 ER PR RTE

24§73 ¢ x L& E 5§ (point of non- viability PONV) g% %,‘&ﬁ: R iEE L E R #H:L s CoCo

Bond 4 17 4 @ @ @2 M ¥ E2 Fox 2d T F IS HIRETELE b g & Sl
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=~ ~TLAC Bond

RHIAAFEEREA L eI EBBETLR ¢ (Financial Stability Board > = i # FSB) » % #&
% G-SIBs AfF X DT rAEB > FoRERAPF L EFRGH X p FRFATEFFTAELH
! I’(f\;‘f"ﬂf":fﬁﬁﬁ%g/f vy AR f{fTK p;fﬂ_,/\ % H,¥V 35 PR F2ZTFI 7}5? | #* e Hp 135 =1
8 ehk e 0 Flpt & Basel M H™ » &2 TLAC ATF A & Rehg =% » & R G-SIBs ffi'fafrﬁﬂ\
HAJRAE & sofTit 4 2 BPAE 0 TLAC Bond % 5 FIiTent 2 & £a 24 chif X > BEEL THA
RIS S EE N

() WEFH

FSB »* 2015 £ 11 * sz %_TLAC %‘r? R T\m'g miz2e > 44 TLAC ’;T‘ ~& 7 CET1~AT1-~T2

%2 TLACBond - /%_2019 # 1 ® 1 p 4= 3 FSB en& f » G-SIBs T3 & TLAC ’“‘ﬁm%ﬁfﬁ [P
‘e F A (Risk Weighted Assets » = # # RWA) 316% » = 2022 & 1 * p# 4 5] RWA 5318% -

(=) =fedp4
TEAAAE A “ FFEppF o 2o 70 TLAC Bond 4?;&3-% IR 2rgl % IRz e > v 7 #Uf?
Ao dE R S ORHE j\flf’rﬂ,\’i{i}’ﬁl AP ER, Tr]a‘l"tif’rpﬂ\ﬁ"zg

(z2) FHEe
TLAC Bond i?_{’ T' ?E%"‘frm'ﬁ]{'i(& i \T’L’"”T’ fﬁ‘l__IFerrrnF JL'\L} ffrp—:— i+ l—%c l— F'P\ﬁ gfg'rrJ]L,. %,
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FEASFEAH(CREEH)
EEII2£12E318 2%y TiD
FERE WETE LS SEmTEL)| wFET)
0 0. 00
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0 0. 00
o] i+ { 0. 00
HFx 2. 333 94, 86
EERETAEE { 0. 00
HHEA 0 0.00
MEEHA 0 0.00
SR 83 3.10
EZEFEFrada) 54 2.04
Gt FFEEE) 2,670 100.00

BEERELELEAEFAGBATG S —ULEE  FITHREZ LS R - ERHTE-HLES
FERHLE!
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HEEE Vi
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HREAREREEH A RN
HE2HRELECERTIEMBMEES
B FEEY e
(hizf)

EHI11ZF1ZE3l B LR%E 0 TID

:_}:-
ulh
it
i

| . 45 T ER AR
th 229 EBETHLIR C

(Tg )

AAL & 3/4 04720729 oTC Us 43 1, 84

ACALTD & 11710727 0Ic Us 39 1,47

ACRISU 4 174 02/710/25 0Ic Us 32 1. 20

AER & 7/8 1071072079 0Ic Us 30 1,12

HCA 5 1/4 06/15/26 =% B A 27 1. 02

[EF 5 1/4 02715727 0OTC 1S 42 1. 56

NCLH 5 7/8 02/10/2T 0Ic Us 29 1. 03

OXY 6 278 09/01/30 oIc Us 33 1. 29

THC 5 178 11/701/27 oIc Us 28 219

Dz 6 1/4 03/15/26 oIc Us 49 1. 82
UAL 4 5/8 04/15/29 oIc Us 27 1. 02

URI 3 7/8 11/15/27 oIc Us 44 1. 63

(%]

WASMUL 5 374 04/15/26 oIc Us 28 1. 03

TEOCK T 02/15/26 oIc Us 23 2,07

IGT » 174 01/15/29 oTC Us 42 1. 57

3]
O
a
a
=

JAZZ 4 378 01/15/29 oTC 1S il 2,20

RIG & 7/8 02701727 oTC 1S

[t ]
[
—
]
iy

3}
1]

VMED 4 1/2 08/152/30 0Ic Us i3 2.00

CCL 9 778 08/01/27 HaRERE HA 3

5]
—
—
=]

AM 3 378 0B/15/2 0Ic Us 44 1. 65

(s =]

ADT 4 178 08/701/29 oTC Us o 2,13

ABCSUP 4 01/10/28 oTC Us 44 1, 64

BIGSEY 4 374 03/137 0Ic Us 40 1, 45

[Su]
=]

CYH & 2/8 03712727 0Ic Us 37 1, 3%

(=]

DIV 3 7/8 08/15/27 0IC US 30 114

N

CZR 6 1/4 07/01/23 oIc Us 46 1. 73

IM 4 374 03/12/29 oIc Us 40 1. 50

SOLEIN 4 174 10/01/28 oIc Us 29 1. 45

[HOVER 3 374 08/15/26 BEAEEAL A 32 1. 20

ADRBID 4 11/15/27 EREREALEA 40 1. 51

SFRFF 3 3/8 01/15/28

ELEEEL RS

FUBLN & 1/8 06/30/26

FHABRESRLLAS

GAMHOL 7.3558 07/15/27

oIc Us




[+

RLTFEEFEELAHEMU BT 23R

B 4
ﬁﬁ%&%ﬁﬁm#&ﬁ$%ﬁkﬁﬁ
RETFESFESTARERUA IR SB(AESEH)

e E R A P

1121231

TWD 7 &2

£y 103 104 105 106 107 108 109 10 1 12
v T
e, | WA N/A N/A N/A 0.3491 | 0.5952 | 0.536 | 0.5100 | 0.463 | 0.4589

T
D 4 8 (N)

£y 3 103 104 105 106 107 108 109 10 1 12
BT EREE 240 = cap c 6 Qe
e, | W N/A N/A N/A 0.3491 | 0.5952 | 0.336 | 0.5101 | 0.463 | 0.4589
UShsm

Ly 103 104 10 106 107 108 109 110 11 112
I 2 A B A
A I 7 N/A N/A N/A 0.3447 | 0.5019 | 0.5598 | 0.559 | 0.4883 | 0.4798
US4 ®(N)

£y 103 104 105 106 107 108 109 10 11 112
o5 A e (BA
A N/A N/A N/A N/A 0.3447 | 0.5919 | 0.5508 | 0.559 | 0.4883 | 0.4798
ONY 5 8

£y 103 104 10 106 107 108 109 110 11 12
e 3 eE A EE( B H
e, | WA N/A N/A N/A 0.4059 | 0.6948 | 0.6525 | 0.6335 | 0.5778 | 0.5555

LEHERM)
ONY 4 8(N)

£y 103 104 105 106 107 108 109 10 1 12
e | W N/A N/A N/A 0.4059 | 0.6948 | 0.6525 | 0.6535 | 0.5778 | 0.5555

=P REAMAIFR A F oML LB(ASA-

&%)

B8 f gr7H H
A i HERaES TomEHaFRians | debafams
202301 0.0379 100.00% 0.00%
202302 0.0372 100.00% 0.00%
202303 0.0375 100.00% 0.00%
202304 0.0376 100.00% 0.00%
202305 0.0373 99.31% 0.69%
202306 0.0376 100.00% 0.00%
202307 0.0379 100.00% 0.00%
202308 0.0381 100.00% 0.00%
202309 0.0375 100.00% 0.00%
202310 0.0378 100.00% 0.00%
202311 0.0379 85.63% 14.37%
202312 0.0446 66.81% 33.19%
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HadtHREAMEIFRAFEMFELNB(ARA - EH)

Ao B 4 g E H
A 7 EEE S foERFH A REaRSL | AR EMRE
202301 0.0379 92.34% 7.66%
202302 0.0372 87.87% 12.13%
202303 0.0375 100.00% 0.00%
202304 0.0376 100.00% 0.00%
202305 0.0373 95.56% 4.44%
202306 0.0376 99.51% 0.49%
202307 0.0379 100.00% 0.00%
202308 0.0381 100.00% 0.00%
202309 0.0375 100.00% 0.00%
202310 0.0378 100.00% 0.00%
202311 0.0379 78.66% 21.34%
202312 0.0446 67.53% 32.47%

HatHKBGAima R AFaMFELB(ARAY L)

Ao B 4 g E H
A 7 EEE S foERFH A REaRSL | AR EMRE
202301 0.0405 100.00% 0.00%
202302 0.0391 94.33% 567%
202303 0.0396 100.00% 0.00%
202304 0.0395 a7.95% 2.05%
202305 0.0394 91.78% 8.22%
202306 0.0394 98.08% 1.92%
202307 0.0393 100.00% 0.00%
202308 0.0394 95.65% 4.35%
202309 0.0383 89.91% 10.09%
202310 0.0386 100.00% 0.00%
202311 0.0397 100.00% 0.00%
202312 0.0470 89.75% 10.25%

HErHEAMBIFRAFLMFLELNB(ARA £ )

Ao B 4 g E H
A 7 EEE S foERFH A REaRSL | AR EMRE
202301 0.0405 97 77% 2.23%
202302 0.0391 89.00% 11.00%
202303 0.0396 100.00% 0.00%
202304 0.0395 100.00% 0.00%
202305 0.0394 94 69% 531%
202306 0.0394 92.58% 7.42%
202307 0.0393 99.57% 0.43%
202308 0.0394 95.80% 4.20%
202309 0.0383 90.34% 9.66%
202310 0.0386 100.00% 0.00%
202311 0.0397 100.00% 0.00%
202312 0.0470 88.10% 11.90%
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HEerHEAMAFRAFAMFELB(ARA - ART)

Ao B 4 g E H
A 7 EEE S foERFH A REaRSL | AR EMRE
202301 0.0476 78.93% 21.07%
202302 0.0459 77.02% 22.98%
202303 0.0460 88.57% 11.43%
202304 0.0460 81.48% 18.52%
202305 0.0462 84.18% 15.82%
202306 0.0466 90.14% 9.86%
202307 0.0462 78.33% 21.67%
202308 0.0465 96.21% 3.79%
202309 0.0456 77.25% 22.75%
202310 0.0459 76.11% 23.89%
202311 0.0462 69.06% 30.94%
202312 0.0468 75.64% 24.36%

HadtHREAMEFRAFEMFELNB(ARA - AKT)

Ao B 4 g E H
A 7 EEE S foERFH A REaRSL | AR EMRE
202301 0.0476 78.70% 21.30%
202302 0.0459 78.08% 21.92%
202303 0.0460 87.14% 12.86%
202304 0.0460 81.64% 18.36%
202305 0.0462 98.16% 1.84%
202306 0.0466 92.80% 7.20%
202307 0.0462 74.22% 25.78%
202308 0.0465 92.88% 7.12%
202309 0.0456 77.84% 22.16%
202310 0.0459 88.21% 11.79%
202311 0.0462 64.17% 3583%
202312 0.0468 77.74% 22.26%
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AERAEHT AN S AR FAMARKZEY - AEA - —£ - 2555 +5RE
femramEz IHHAME:

HedFrREFHEBREA KA
HESRBROFRT SRR ELS

FHAMERTRHS
(REEL)
EE1IZ%12E31 8
1 ZEA 18 A - =% % +5 | F fifﬁi;"ii
TWDE #& 2. B8% 5. 18% 9. 10% 4. 87% 8. 40% N/A G. T8%
D&t 2. B8% 5. 18% 9. 10% 4. 86% 8. 41% N/A B. T9%
TWDE#&(N) 2. B8% 2. 18% 9. 10% 4. 87% 8. 40% N/A G. T8%
TWD-g-E=(N) 2. B8% 2. 18% 9. 10% 4. 86% 8. 41% N/A B. T9%
USDE #& B. 44% 6. 38% 10. 48% 2. 3% 15, 8% N/A 13. 03%
USD &8t b. 44% 6. 38% 10. 49% 2. 33% 15, 8T% N/A 13. 10%
USDE #&(N) b. 44% 6. 38% 10. 49% 2. 3% 15, 85% N/A 13. 03%
USD-g-&CN) b. 44% 6. 38% 10. 49% 2. 33% 15, 8T% N/A 13. 10%
NV E =& 4. 12% 4. 53% 9. 35k 3. 20% 19, To% N/A 18, 53%
CHY -8t 4.13% 4. 53% 9. 36% 3. 22% 19, T9% N/A 18, 61%
CNYE#& (N 4.12% 4. 53% 9. 35% 3.21% 19, T6% N/A 18, 59%
CNY &-&0N) 4.13% 4. 54% 9. 36% 3. 22% 19, T9% N/A 18, 62%

HRZFELFEELZFTAE  PERENHAEZELEA R ZTAELHELFHELSFEAFAEAZ
REME
HeBERRAEERA R
HarxRFrouaRTiamiie
ZoGA%
(HhEEm)
EEIIZFIIE B
25 108 109 110 111 112
WD 1. 96% 1. 95% . 95% 1. 96% 1. 96%
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HEFERAALHRAZFOPEN — 1k A4 E B AN IS H S A LA BETEI LI BAN L
- A EA TG

BHirHALEMFERATEAGALSL
EHEARHTFELAETH
(ReEH)
S TWD
EE112F12H318

WA sEeidEienya) FHREAE  BHAuStsr S BH
EEB AL g i 4 b- ) &3t (+2) i EE 1
G| (1) (%)
£ P 2 ) 19,536 925 807 - 945,343 0 0 0.00
i - - - 0 0 0 0.00
- - 0 0 0 0.00
EE - - - 0 0 0 0.00
- - - 0 0 0 0.00
R &6 E o A —| 1009208] —=| 1.009208 0 0 0.00
# 5] - - - 0 0 0 0.00
£ 83 - - - 0 0 0 0.00
—F - - - 0 0 0 0.00
- [ 0 0 0 0.00
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BiTlERLtERAE 24 E

RE11ZHF12R318

O HALTHFAB AL TFUFELLAEAY-HE %)
O HETHAABR L TFRNEALLB(AMY-KFE %)

10.0000

S.0000

LI

——
110M 2631

m—
108412131
10712131 109/ 2731 11112i31

AR FERE

RAINIZFEIZA3 A

O HETHFABu SR TERFA L LN T RY-KE )
O HETHFABCFRTERNELLNBARY-KER)

10.0000

8.0000

106 2131 110M 2631
10723 10912 11112131

AALR: FIRE

RENIZ2H12R31 8

S HATHAAB AR TFTRTALLARAY-2 )
O HETHTABOS R TERNELLB(ARY -2 1)

10,0000 —W

£.0000 | PR
L B [ B S B B e B B S
108 2/31 11012131
10723 10912031 11123

AHER: FERE
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RELIZHF1ZR3A

O HETHFABR R TERNELLNA(RAY-2 1)
O HETHEIAMEHFRETERTALLNB(ARY-2 )

10,0000 —W

8.0000 f P
v ¥ T T v v L T T r L L L

—___________
10812431 110012531
1071 2/31 1091 2/31 11112/31
AALE: HEaRE

REAINIZHFEIZA3]AE

S HETHAABFRTTRNALLARAY-ARY)
O HETHTAMM SR TTRNEALLBARY-ARE)

12,0000 A
10.0000 - e . —
8.0000 r W»x‘mw
C ez l 1102051 T
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