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112.12.31 111.12.31
R 8 M 3E & # % & % %
' 2
b EARBOR AT - TRIE(12FAIIFI2A318 = $20,651,568 2.54 $31,201,405 3.41
AR 519,765,617 7% £ 33,497,085 )
T AR A R — BT RHA(12EALIIF12A318 = 157,283,605 19.33 215,166,415 23.52
A% £ 185,191,669 7T & 357,572,925 7T)
PR EARA G AR E(IREALILEI2A318 = 591,294,263 72.66 522,619,450 57.14
A3 £616,923,169 7T & 593,018,461 7T)
b EAR T # - T RHA(I12FE R IF12A318 = - - 26,946,270 2.95
A% B0 R26,821,9957T)
SBATIEAR 5% 26,393,389 3.24 97,335,051 10.64
ol BEHFAK 333,475 0.04 s 5
JE WA & 16,994,999 2.09 19,596,155 2.14
BEITREBER 733,385 0.09 1,003,380 0.11
JE R K ARES =t 3,224,864 0.40 12,024,243 1.32
b .3 =+ 6,804,601 0.83 - =
TEAS 823,714,149 101.22 925,892,369 101.23
&8 fir
FATBR = % B8R 8,541,525 1.05 5,254,965 0.57
BAEER A A 1,034,282 0.13 1,104,511 0.12
AR E ' A 179,275 0.02 191,449 0.02
HA A AR 147,000 0.02 140,007 0.02
A feb ik a i E.xF - - 4,565,224 0.50
& fir &t 9,902,082 1.22 11,256,156 1.23
FEAE $813,812,067 100.00 $914,636,213 100.00
FEA
B R % B A -3 6 AR $175,911,680 $229,226,930
B 2 BHBEM- AR BAREALIIISEI2ZA3]1AE
S5 B AR ME5,723,381.35 T & 5,418,664.81 1) 24,686,088 24,038,769
AR % S - R A1IIF12A318
5] B £ 7.398,691.727. % 393,614.897T) 12,253,790 12,087,126
B BCHAR % % HE B Aw-A 6 KR 425,973,467 443,944,802
BEERAA % B4 B -ARFHFEARFEAIIIFIZA3LE
51 B AR %30,348,116.80 T & 35,333,394.317¢) 130,897,495 156,749,187
AECHA S AMEM-£ T EII2ERIIIEI2A318
31 B £ 70658,722.27 7 & 656,483.16 70 20,245,829 20,159,285
SHAR % A HE FAx-# & BHR - -
BANEAR & B4 E -4 6 20,901 97,207
A ENSAR % %4 B A3 4 B3R 4,025,495 4,769,665
A EN#EA % 5 Ba-ARBIHRA2ERIIIFI2A31E
2B B AR E2,478,429.98 7T & 3,248,112.43 7¢) 10,689,964 14,409,569
B BENSAR % B4 - AHRA12FA111512A318
2% 2 £ 4£296,318.797% % 298,087.57 7T) 9,107,358 9,153,673
$813,812,067 $914,636,213
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R M 3E & % % %
AT R B L
FARSAR % 5 A A7 6 R 18,401,938.32 25,334,627.12
AR & B4 B - AR IR 595,882.83 601,444.44
AT % B4 B-£ AR 54,710.15 58,067.22
BB % BAE B3 6 R R 102,528,013.86 103,759,507.52
A BLSAR % B E - AR R 6,705,851.94 7,648,916.64
BB R & Bk B4 £ AR 153,775.57 147,799.48
SHEAR % 24 FA- 6 FeH R - -
BAHNSA & B4 B Ar-7 6 Bt iR 3,000.00 14,721.13
A BN % A B An-47 & R 827,365.00 951,028.25
B ECN#AR % B4 B - AR R 497,664.21 638,094.73
R BLNFAA & 54 Ar-£ R 61,726.44 59,855.05
129,829,928.32 139,214,061.58
BEMPHIEAE
BB A % B E -0 6 R HR $9.5594 $9.0480
AR % B4 Ba-ARESHE(QR2ERIIIF12A318
551 B AR H9.6049 7 % 9.0094 71.) $41.4278 $39.9684
B S B E-£ 2 RAREAIIIFI2A31E
>3 B £ 72873 7R 6.77867T) $223.9765 $208.1575
BB % B AT 6 W $4.1547 $4.2786
AEA % A RM- AR RARERIIFI2A318
55 B AR 4525671 K 4.6194 ) $19.5199 $20.4930
BBt & 54 Em-A 83 R(1125&111412A318
5518 £ TA2837 0 R4.441T 1) $131.6583 $136.3962
SHEAAI % A4 F A3 4 WA MAI2FA1114512A318
3 23 & %10.04707¢) $- $-
BEHNGEA % BHE F -3 6 b $6.9670 $6.6032
B BUNZAR % 25 HE B Ax-3 & KR $4.8654 $5.0153
B ENSAR & A E - ARNE (125 1114124318
53 B AR 49801 7T & 5.0903 7T) $21.4803 $22.5822
B ENFAA & B H B -2 o3 R(IRER11I14£12A318
2% B £ 74.8005 7T & 4.98027T) $147.5439 $152.9307
(h 5 M B3R A M 3E)

FFER:

=l

ELEick:

FHEF




By e %R

- £ # 1 LTS 28 % &% 8 &%
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31| 111.12.31
-3
LA BOR o R
MONGOLIA
DBMMN 7 1/4 10/23/23 $- $13,783,286 - 0.10 . 1.51
MONGOL 8.65 01/19/28 8,062,613 - 0.06 . 0.99 -
MONGOL 7 7/8 06/05/29 12,588,955 - 0.11 2 1.55 -
MONGOL 5 5/8 05/01/23 - 7,498,126 - 0.03 - 0.82
MONGOL 3 1/2 07/07/27 - 9,919,993 - 0.08 - 1.08
N 20,651,568 31,201,405 2.54 3.41
AR BT ME BT 20,651,568 31,201,405 2.54 3.41
AR ] fE
AUSTRALIA
NSTAU 6 1/8 04/11/33 4,644,278 i 0.03 - 0.57 .
CHINA
GLPCHI 4.974 02/26/24 14,496,163 - 0.10 - 1.78 -
FOSUNI 6.85 07/02/24 29,766,848 10,624,968 0.17 0.07 3.66 1.16
PINGRE 3 1/4 06/23/25 9,982,511 . 0.08 - 1.23 -
HONGQI 5 1/4 01/25/26 - 7,342,283 - 0.07 - 0.80
FOSUNI 5.05 01/27/27 4,073,518 3,952,734 0.04 0.04 0.50 0.43
GLPCHI 2.95 03/29/26 5,393,539 - 0.04 - 0.66 -
FOSUNI 5 05/18/26 11,272,823 - 0.10 - 1.39 -
CARINC 9 3/4 03/31/24 - 7,969,187 - 0.12 - 0.87
HONGQI 6 1/4 06/08/24 21,382,162 20,115,690 0.14 0.14 2.63 2.20
ANTOIL 8 3/4 01/26/25 26,139,971 8,603,215 0.60 0.27 3.2% 0.94
CNDATA 10 1/2 02/23/26 32,328,650 - 0.33 - 3.97 -
BTSDF 13 1/2 06/26/26 29,731,725 - 0.56 - 3.65 :
Nt 184,567,910 58,608,077 22.68 6.40
HONG KONG
CATHAY 4 7/8 08/17/26 - 17,643,503 - 0.09 - 1.93
INDONESIA
NICAU 11 1/410/21/28 9,671,198 - 0.08 - 1.19 -
MEDCU 6.95 11/12/28 17,457,159 16,372,071 0.15 0.15 2.14 1.79
MEDCIJ 7 3/8 05/14/26 9,166,652 8,786,332 0.05 0.05 1.13 0.96
ABMMIJ 9 1/2 08/05/26 20,584,009 19,186,953 0.35 0.35 2.53 2.10
ADROL 4 1/4 10/31/24 - 11,841,644 4 0.05 . 1.29
DOIDIJ 7 3/4 02/10/26 17,580,727 15,845,328 0.15 0.15 2.16 1.73
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112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
LA 2 ) 1
INDONESIA
SAKAEI 4.45 05/05/24 $- $22,655,508 - 0.12 - 2.48
FRIDPT 5.315 04/14/32 - 6,796,793 - 0.02 - 0.74
FRIDPT 6.2 04/14/52 15,271,453 13,442,617 0.07 0.07 1.88 1.47
JPFAIJ 5 3/8 03/23/26 16,132,413 15,753,204 0.17 0.17 1.98 1.72
GJITLIJ 8.95 06/23/26 39,882,295 28,374,191 0.83 0.69 4.90 3.10
AN 145,745,906 159,054,641 17.91 17.38
INDIA
VEDLN 6 1/8 08/09/24 27,629,856 26,222,086 0.14 0.14 3.40 2.87
VEDLN 9 1/4 04/23/26 7,551,812 7,975,792 0.07 0.07 0.93 0.87
VEDLN 8.95 03/11/25 11,441,718 10,449,472 0.04 0.04 1.41 1.14
JSTLIN 5.05 04/05/32 5,308,176 4,872,015 0.04 0.04 0.65 0.53
JSTLIN 5.95 04/18/24 - 6,118,569 - 0.04 - 0.67
JSTLIN 5.95 04/19/26 - 28,770,631 - 0.20 - 3.16
TTMTIN 4.35 06/09/26 - 5,496,732 - 0.05 - 0.60
NER 51,931,562 89,905,297 6.39 9.84
JAPAN
SOFTBK 4 5/8 07/06/28 8,478,855 7,655,919 0.03 0.03 1.04 0.84
CAMBODIA
NAGACL 7.95 07/06/24 37,736,817 22,808,674 0.36 0.23 4.64 2.49
SOUTH KOREA
KOREAT 4 08/08/25 - 5,985,284 - 0.04 - 0.65
POHANG 4 1/2 08/04/27 - 8,677,169 - 0.10 - 0.95
JNEE - 14,662,453 - 1.60
MONGOLIA
MONMIN 12 1/2 09/13/26 36,067,324 - 0.63 - 4.43 -
MACAU
MGMCHI 5 3/8 05/15/24 - 14,842,938 - 0.07 - 1.62
MGMCHI 5 7/8 05/15/26 7,516,803 7,181,115 0.03 0.03 0.92 0.79
MGMCHI 4 3/4 02/01/27 14,631,397 13,602,757 0.07 0.07 1.80 1.49
STCITY 6 1/2 01/15/28 7,136,859 5,973,471 0.05 0.05 0.88 0.65
STCITY 5 01/15/29 5,169,596 4,556,180 0.03 0.03 0.64 0.50
STDCTY 7 02/15/27 18,160,051 17,257,390 0.17 0.17 2.23 1.89
WYNMAC 5 1/2 01/15/26 - 19,752,737 - 0.09 - 2.16
WYNMAC 5 5/8 08/26/28 25,659,031 23,665,596 0.15 0.15 3.15 2.59
JNEE 78,273,737 106,832,184 9.62 11.69
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ey
LAR A 34
PHILIPPINES
SMCPM 5 1/2 PERP $8,575,081 $8,072,366 0.06 0.06 1.05 0.88
SMCGL 7 PERP 16,443,407 14,094,972 0.15 0.15 2.02 1.54
N 25,018,488 22,167,338 3.07 242
SINGAPORE
MEDCU 8.96 04/27/29 9,378,281 - 0.06 . 115 -
SIASP 3 3/8 01/19/29 : 13,877,252 - 0.08 : 1.52
st 9,378,281 13,877,252 1.15 1.52
UNITED STATES OF AMERICA
RWLVCA 8.4507/27/30 9,451,105 - 0.08 - 1.16 -
KOMATS 5.499 10/06/27 - 9,404,112 - 0.05 - 1.03
JNE 9,451,105 9,404,112 1.16 1.03
AR S 1E A 591,294,263 522,619,450 72.66 57.14
LA R
AUSTRALIA
SCGAU 5 1/8 09/24/80 19,213,027 28,348,858 0.05 0.07 2.36 3.10
CHINA
KWGPRO 5 7/8 11/10/24 - 6,690,458 - 0.08 - 0.73
CHINSC 7 1/4 04/19/23 - 5,131,691 - 0.05 - 0.56
PWRLNG 6.95 07/23/23 - 3,196,242 - 0.18 - 0.35
KWGPRO 7.4 01/13/27 - 11,409,214 - 0.33 - 1.25
GRNCH 5.65 07/13/25 21,101,733 22,232,592 0.27 0.27 2.60 243
PINGRE 2 3/4 07/29/24 18,879,434 - 0.22 - 2.32 -
TPHL 6 3/4 07/08/25 - 10,148,725 - 0.63 - 1.11
PWRLNG 6 1/4 08/10/24 - 2,858,009 - 0.09 - 0.31
FUTLAN 6 08/12/24 - 14,480,972 - 0.24 - 1.58
PWRLNG 5.95 04/30/25 - 1,816,992 - 0.10 - 0.20
PWRLNG 4.9 05/13/26 ] 1,771,852 - 0.10 . 0.19
SINOCE 2.7 01/13/25 - 14,192,313 - 0.25 - 1.55
R 39,081,167 93,929,060 492 10.26
HONG KONG
NWDEVL 6 1/4 PERP 8,289,033 11,553,885 0.04 0.04 1.02 1.26
(#TE)
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e B #eHn
- 4 % 1 LHITEF LY 157% & A%
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
A
LA A ERf A
INDONESIA
LPKRIJ 6 3/4 10/31/26 $9,624,112 $7,986,537 0.09 0.09 1.18 0.87
APLNIJ 5.95 06/02/24 11,563,361 7,371,455 0.15 0.17 1.42 0.81
SAWSST 7 3/4 01/23/23 - 16,766,568 - 0.20 - 1.83
LMRTSP 7 1/4 06/19/24 22,553,870 6,506,258 0.38 0.12 2.77 0.71
LMRTSP 7 1/2 02/09/26 18,531,879 16,789,599 0.45 0.45 2.28 1.84
PWONIJ 4 7/8 04/29/28 - 13,588,290 - 0.17 - 1.49
JNEE 62,273,222 69,008,707 7.65 7.55
INDIA
SHTFIN 4.4 03/13/24 - 5,916,633 = 0.04 - 0.65
SOUTH KOREA
HLINSU 3.379 02/04/32 7,088,814 6,409,272 0.03 0.03 0.87 0.70
SINGAPORE
GLPSP 3 7/8 06/04/25 20,438,342 . 0.10 - 2.51 -
AR A ERE AL 157,283,605 215,166,415 19.33 23.52
_};ii jn i&ﬁ
CHINA
NIO 0 02/01/26 - 26,946,270 - 0.13 . 2.95
AR T HA AR - 26,946,270 - 2.95
& #-4%t 769,229,436 795,933,540 94.53 87.02
SBATHR AR 26,393,389 97,335,051 3.24 10.64
Hi bk E E(E1R) 6,804,601 (4,565,224) 0.83 (0.50)
HuFERERBRZFHA 11,384,641 25,932,846 1.40 2.84
EEAE $813,812,067 $914,636,213 100.00 100.00
EEEARSREARSHA
GH 4 MM H R AR 3E)
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112.1.1-112.12.31 111.1.1-111.12.31
A 8 M X & % & %
Mt EE $914,636,213 112.39 $1,305,003,866 142.68
i/ g A

RN PN 59,224,943 7.28 73,337,314 8.02

HE AN 3,776 0.00 244,589 0.03

A AE 59,228,719 7.28 73,581,903 8.05

& A

kil EARIN 12,773,974 1.57 14,416,744 1.58

1% % A 2,214,148 0.27 2,498,895 0.27

&R ER 212,500 0.03 208,000 0.02

i % A 129,885 0.02 97,563 0.01

ERA: 15,330,507 1.89 17,221,202 1.88
ABFRERBZGER) 43,898,212 5.39 56,360,701 6.17
BT BMBMER 155,056,504 19.06 171,067,734 18.70
Ew % B EAER (243,992,030) (29.98) (295,243,031) (32.28)
EEREAEES =+ (174,093,033) (21.39) (254,877,886) (27.87)
FEREABEEREMW (RDY) | =+ 183,168,193 22.51 (123,232,907) (13.47)
EERAMRBE =+ (43,913,619) (5.40) (291,062,814) (31.82)
ATBRRIBRBHEIN (BY) | =+ 32,177,670 3.95 409,879,654 44.81
A EHEBRKE T (53,126,043) (6.53) (63,259,104) (6.92)
BMRFRE $813,812,067 100.00 $914,636,213 100.00
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RO AESOE T EREATARTRE AL GBRBELI R T T HELTENEIR
Hueia ks AT ERABENRTZEALADELAKZETE AL PRE-OO%EX
BRI EMAEEE AEALSHBESTALBEAEIT *AEHBEY - AGRAE
A SHEMNRBEFZENBENCLERBEYVRAGEN) TS EM R S EREN
LEHBLREBENS RBBEASEMEMTAHEGE  EARARTIEER £ ¥
N #83 S B HEMZHBHEBHARBE—OANEXNAZB - AESEMMAEETRFR
FEHERSAEEEREL RRAABA - B W HHBELEEENBEANE
MEBT I ELRHBEM T RESBITARGERSAZAN 6 EB/EL A
RN B2 AMENBBAIAREER L B AANBLSAMENBBEALEALES
o @BNNEEAASL BLBOMBL  HAELAMARZI ML FHWELEmE

® o

FALETBEREENN KRBERNREEFLEFT A BAASREANTERBARS
Rz A BES EUHBEREPIBEHARERKZZIRTHER CHEQFLRE
RTFIREEATRE ¢

1. AZARENTERBZAEESSL T EREENZBUF M2 H (SRR
S4E) e R(ARELSRES) ELEFTRANRBARNZERITIARS
FRASE A KRBT ABIMHFITILEELRRET EAHRELRRAG AE
FEPREZRAHEREEHRLEES - AAUEATKETASL)  RHTH

PP T EER
2. AEEREZABE/ES B

(1) &4 R R IRERBATZEEF(SERFNE > 814F ~ RIBAR (S
£ 380 8 ROEL N EHE) - ARRE A KB MEF(S£2H B R & RE
E) A BRBABHCZILEEARTELARES - AHEFTEARCRLEES
HAaBMmBBBETREBLARKIE N ZE AL RS T % 1E 5 (Contingent
Convertible Bond, CoCo Bond) & E #8348 % & 4 #& /7 (Total Loss-Absorbing
Capacity, TLAC)E %) - #4428 Rule 144A REZEHREFHENFHME
zZ HBEL) RABROCEASNETZI NG -
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D AR R T EREABEAREL AL MBRANEE)

Q) AIBABERFHRERELESHAIINBAERTHR HURBLEEETHE
RPRARGEERYEZ AL LT ERBAFTREEZAFT(EERK
BEAALS)  BEETHALLLEBBE AL BRHG  HREREN(ERAE
ETF(Exchange Traded Fund)) & £ 8¢ ~ #i#% 4 H & #45 B & A2 ETF(Exchange
Traded Fund) -

G) AL LHRENAABEAZLTRERRTRREF 0 2HRAAT -

. AR 4 3% F R MBS T i E % (Contingent Convertible Bond, CoCo Bond) & 4 & &%
EEBAEARRE 10%; £ F T A48 kR UAE H (Total Loss-Absorbing Capacity,
TLACME % > EARELFEABEARARLEB10% -

AR AARLARESZMEAK  XBREEESZ B THESHMEE-—FUL
(4)- BEARLBRNEAL  BENDEAMEZE R RMBARERETLIR
EEBELAZBLBARBENALELFTABAEZEIZAHE) T T ER
B2 B R MRS REATZ IR F S RE A 0 JE &4 43% Bloomberg FiM 4
$EAT 0 UE AP AYEZE R EKR(Country of Risk) % 2 KMEBEA » KZFEF
fadh BAT AR D AE Z (BN ARBRES  c BENPBRABESIEBER
BEARALSTABAZBEIZATE) REMEBRERWEZFREFRERE
TEARIEATERRTRLARE  REAVRRBEZHRELALIESESE
B FEARBALSETABBZANZE Y ALSTREZL "HARERRLE
HhoNHRAE -

WHAE TRBRETEEMES R TAEE ok AR AERAFER—BE
BE—EATEREREARRTERESE  FESTEHERETRMES - oA
Miks S MAT B EAE TR SR F ) TATH  RERT

(1) BZAAME  BARREHTPEAEXRRAEMIEARERETEFR -

Q) BB RS2 FEE  SEAZEBBAIERETHAMIEAFERBPIES
BRABERTEREIE RBNIAE  RSERTERETEILHFH
BEEARBAZENESERATESSTHAIACRTERBILE -~ TERNU
TREBAGELASEBME LA LESBTAZERNEFEARERETRAT
ERREREPTE-TFERU LS » RAEKRR -

B) 2 REEABAMZ L BBARETEARMEL FHE BEARBHRZEESR %R
BEARARBAZ EEBATIERETAHAIMERAFERE T ERIAES
P MmAETE -

\1

2
Y

DR

o
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FHEAESERELREABARETE A LMBREAMEE)
4) A AT ERBRAERZERLT
TERFERBLHE FRAFEER
PEEAFERNA R twBBB-
AN ARRAREATERNARLSNEE 58 | 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-

6. MAERELEREABRBERES  FAEUBRAEES - ARLT » LA
EHEENBIEITZIRELLERE ﬁiﬁé‘é
BERORARIGEERSEZTEN AL HRILERHZEHAREETR

%@%%ﬁzﬁ% s BRBEAKRTE

;ﬂko

AELZRAFREABGABERFELECRE-—O—$mA+ABLTERT
g h T AEEA | o

% 1010015758 st %4k > &R T EEBEEY , &

4’\%4‘}1?&52/\ AABHNBEAREERENARRD RERBEABILH XRITELA
MRox 8] e SATRBRAMRERME  GARTALLLEBNZHE -

- BBHRBEREZAHERES

ARMBERELEBAL S ZEENNLEENRR——Z 4 A+ BRBEH -

= E2HHARZRBRANA

1. #1EE#H

ARAARBREAGKRBEFRE LS

SRR ARALBEGY -

2. %GB K

B IR Pk

EEHMMZAHURZRLKE

ARAMEAZEAAME - AR A DA% METERAREHZHMKXS B

3t -
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BHEAEAERELREABABREE AL MBRAMEH)

3. A HRHFR

ARAUM S EAREEN > BRI FHEIFEBZIFHERHERNEFAR
BEEERUAEZ RIRIBE NP EEEEESHE -

AR ERENM BB A ARAOIAHERFERYE  BREMEL LK
BHE FINFREABELH . -

MARNEREEHRETERAELE  BRAOFEEAEGEL HETEARKR B
MERPERY  BAXMEALXABBE  JINFEEAREES X

4. BHKE
B oME A -

BB ERLIENE L1285 05 kA & Interactive Data Corporation » 18
(Bloomberg) B34 %4 ~ % £ 45 (Refinitiv) M A S RBE 2 RAEBHRALE > 3t 2
HEAWN— S L zRBKANE - X EKIEHKE » RIMKAF L Interactive Data
Corporation ~ & (Bloomberg) & 3R % 4 ~ % % 44 (Refinitiv) & 1 % SLAT R4t 2 R R
G~ BE - PEMTEHEBN—S L0 X BRUMNEAE - BAYHERS - A&
BEARIEARTHESEFRENTFEEE  NEEQNNLHELGBLEER
BREBENNBBEDZENIFIBLEECREENFELE R TR
BERARMAHRAETHTZBERRAE

5. MEEEAREHERKRT

WMEEELAREYE A RATE RERRAWTEE A LR ERANEHNE
ZRKAEBE  BABRREREFAREXIBAEECRIBEN  ERIIBBAEKL -

6. EFKESL

IR AR LR B ZE R DTSN E A 2B EAAE ) UK
2 HHFRAK -

7. FAMRSBRE R —BRSEEREH

EHNBEEEOAUGE RN ET B EER AR R E B ASNET H &M
ENCAOMNBIAMZENERF > FRREEHT At HZ
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BHDEAEAERETEREABEAREE LA LMBREAMEG)

8. BETH

BT REESEMENE  BERNENEFTIXTFEDINBERAZGHEN
BAEAREAZUAREAR  PAHBETE-

9. AU BZHE

(1) AELERBALANBEANCEHEMR SEAH KB LR EMZILE
PHHNLLETE > ATHE -

Q) AR ARBANEGEHBLIHEN - ARNBEUN G EXEEM A
BER AT B2 EHENR AR N BHEAANELAHEMRENTER
Bz AN CEREARAFHERRATAETABAREZEYR
REBNBEALZLERAERAL  ALSABEANXEHEMZI THyiKE - £
BT RREZHEENNKRTH Aoz HARNBYNGHFHEXE
MEMERAR N BEAELAHBESEIHEMZ pRAKBATRTEIREN
— BRI - BT B BZR RSBy  THARMEAMDEAT FERKS
Rk
@ A pEME ARSI RBER L BHEMBER T EREHES

iRz A BN BEQNEIRBUEFLELBAZIBIZIETHAET S
Bl B2 A% KRENINEZEASEN S BHBEMBEN P ERBREIS
ZEERREAFHEIRATREABEARE BN SR EMBENT
BRAEIZEABZEBERAERAZL AT HEKLEZ LB GHERT
BRI T BN BZEN AT RKBEZ A ERAMEG)HEAL
Z BER 0 4 A AT A AL

@ BEENSERIKSE  RABAI LS EBENCBHERMBRENTERRBR
SNEHmEANBZIMEAUAN CEREAFHENRATREABARSH
AL HEHENRARZLEARAE AL GENIBENEFREERE &
ABA S HEEMZ BRARSEULEZIEN RETrERZEZSHA K
AMEZG)ER LT ZEHEBTUELNE

() AALARBAARFHBLEMEMRAGR N BYARM A SHEN
2T Bk B RRL T EEXFRTETHERRZZEN > AZRIERZ
KB BREGC)BEMEZEM A BMTRENER - BARNBYARE
HESEHEMZ)RAKBAERYHBARER—BEAL  THRUSZH
RN EI Y THAREAGEATHEKBRR

@ BEHFEREBZIAFZIAEEA -

@ BERTERABIZCEARAEASHENRATREABALZIREY
AEHG NABBEASEHEMZTHEILES -
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D AESFREEREABABREE AL UBHRAMEGE)

@ At ERABIMENFHNEZ BRI AMTEZCTREAFHNFR
@%%@E$E%§%%ﬁiz*%%%$ﬁkﬁz%ﬁ@%i%ﬁ’%
ARBRA X BHEMZToBRKE -

(4) MARBANEEHELEHEMI AR L ARBA LT EHAMNIEHEM
FEABATRZ E BENIREBZFEANBITAETERZILETASL LT
NE B HEETRSEKREL

(5) ARLARBALNBHEANSEHEMTHRKIZ 8L EE&E N ERK
BNERES  REASEUBZIEN  BAEALABZIRAR_tTEEX
B(A)M o Bz kAR +EAL L NALEAZRAREZE
—HESERERZBA)NERZ AALARBAN ST ELBHEM
NEEENRREZEN  BREEELEREIF=RE—TRAE£8 (A
Sl o TS pBRAED HEENIVIT LS

10, B EREAES

BELEH TR B ES > EEARAZLEE  FACEREARE—HE  HEH
EREEHRDIEAZHEREEHZY  CTEMAL LIRS FINCERRE
AIBE - HIN/EEE HEINNBEBERRFAEFZAL BhEBXEHMELE
Z3EE FINCERATABLE—HBE - PEAREDSAMEMS > FTRE OME
HEBROTAEABRENSY  FIAHACERAEARSE - FHIBED -

ILAEREARES

AR EEATMAAZTERARAZLZEFARTREARE —FEHF HEFHER
FHBAEZATAMERY  S@HBRAWEMELZERS BN BERA TR
BARAEREABE VT REEEHIFABFIATFRERHEZY &4
FRHEAALZERE  BANBRUNDEE/ELEEEBHNSRARTRELR
B —BEH KREZRNBEEEXIFABAEZIARINRAGY EhRAFPEMEL
ZFERSE BHANEEBEEARRAATREARSE BE - ARMTRED
SRMBME  BITREOBARTEATAEARER Y FIAKRTAETAESE -
HREREE - :

12. AT 458
AERLEBERBE  AOBRE2HNEFETHMNEHNETLAMBR -
BERMEEAZBRAUAR B BIRFZAEBANE AHEZARR ABERHA

A RR BRI oM BB B BT R 2R B9 A AR T AT AR A
AL AN -
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BFHDABLIBREERBABAREE AL MBERANMEE)

ARSBBENREGZAHEUNFELZFBRE > GRMHAFREAALT—F+—A
B 5 HRTE0104558155% H 2 A EMIE > FUAEALAMRBHF A BIH
HRAGEHRE > AL B BRNRFZH BN ARBFEANNK -

W FACHHE BHRBERFAEENZEZRAR

EABENNLEMEGHUALLHBRAY  FEMEANRTHNRE R BTH
B i RIBE B EEUA - ER REAHABARGLBARAAHAXBE -Kif0-
BREABRARH LI AHERTHRERT AR AEIIRDLBAAN AR RITE
AAEZER -

ES@EN I HEMNEHERRE T REAUR > AT RN EHRARZVE
Z R REAM T AT -

-~ HBARS

1. BitRAZ & RBARM A

MAAALHE fAK S Z Bk
HHEFBRETREEREF KT AR ZEHENT
(AT A BF AT 4243)

2. MBAMZERRLEE

BARA RHNE 112 5 111 £ 4

LA SR SES KR E $12,773,974 $14,416,744
112.12.31 111.12.31

A ®AE AT REE $1,034,282 $1,104,511

N~ BITHER

112.12.31 111.12.31
" A BB 28 ¥Me&HenR B 28 MeEHLR
ERER
e $4,534,688.00 $4,534,688 $14,803,343.00 $14,803,343
# O 638.00 15 638.00 16
AR 448,143.73 1,932,934 402,087.64 1,783,777
£ 7 648,273.02 19,924,671 2,323,306.15 71,344,085
&R 7T 31.85 1,081 178.00 5,851
8 H - - 40,128,405.00 9,397,979
4 3 $26,393,389 $97,335,051
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BHEAEOIBRETERBEABARTE AL MBERAREER)

- NEZYBREEHRR)

1. Bl ERELAE -

112.12.31 111.12.31
MERHARES
& P BRER $4,583,927 $11,506,045
A FEER)E (1,359,063) 518,198
P FAE $3,224,864 $12,024,243
2. ARAKREHNERYZATAHMI T T ¢
112.12.31
HER LS HAEAUE Ok 3 FEER)E
US 10YR ULTRA FUT MAR 24 % 10 $(1,359,063)
111.12.31
NERLLH HAUE B FEGR) S
US 10YR ULTRA FUT MAR 23 7 12 $518,198

\Y

BN ZHH 0 RTHF XA EL 22

1 AR S SR BHS BANS BN BLBHEMRN) AELBUCAHEMET
EEEEEESZ— - B(15%)2t% > %8 B3t E A AE SR L BREE A
BATR o

2.S EAMEEHBELBMEM > A3 S PAMSHHELIHEMF T ERMERF
BHz0  AH099%) 2% %8 B3t E L AMBHERRBEALGN LR

Ao mERBIARMAEARLBIEERAGFFT»ZO - =1 (026002t F > &g
BEaAEARHHE aAAeARLAREREAGHLIR -

s Rp A
AREZRPEBAAAEFEERR G RE———FEA———HEZTHER

REMEBOA R HEBRANRFEK EFHFRINFBRELFRARTTRES
#E -
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BHEAEOBETLREABLAREE AL HBREAMESER)

+ - 2BITAETRZEE

1. AT EFER

AXAXRF ML BEHIEE FELHFITT -

112.12.31
R A 4B RE-RE FEGER) S
Mmaek:
ERERAALREUBRHIESH USD 6,365,000 $5,689,870
AR
EHMERAALREUBIIESH USD 1,700,000 1,114,731
111.12.31
B 4B AE-BE FRGER)E
MeH:
ERELEFALREBHIESH USD 9,005,000 $(5,939,526)
AR
BHEEAALREIBIIESS USD 3,020,000 1,374,302

RE———4BR———SBREMAEERRGALZCRARENHARL
28,183,659 /A48 %k 37,012,439 5T °

REA———fR———4%+=A=+—8 kB M2 EHRIESHHE 53 HRHE
——Z&—AE2ZARRB———4—AZwA  AAEAZATRBESHNAF

—

% 6,804,601 TRIE % 4,565,224 7T > HAIEFIE e BREER LM ATHAE -

MAETAZARBEGRERALDEROTERE DL ESL ARG K2
BAMAI — BB OB ERALFHFONZARARS AR ZITETAG UL
Bk 2 AAR B B4R -

REBEZANLBLAGEBETEEARABRBANIZRY » ERREKRERT
BRBRAEARRTZELMNFRML - AL ST LEBIIER RGNS
BRELAEREBR -

2. B REKRE M

(D) 1z A A&
ERRBRGERGHFIERRTLOOMBZIEAS LHBMBBAIAR  £¥
BORALFRELBELRGZIEARBRETRE - AREF -0 EH% -
AEAR TR HHLAREAEARTZISSAT ABHI ALY HBELEER

BRTHEESR AR LZEREAGRLFALTE ARLABRARTAIIRDR
15 o
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B H B ARSI T ERRAEARTE A LMBREMEG)

(2) T R

ARAZTHRARGARIERTHELRERE S FRADABERRLN
FABZ AR AAABREZ A EELARMREENE AL TEAS OEY  @
BAALRRERANR S MELTRZAL  BAFETHAR  AALHHA
Z M E A R — R TREAP

(3) MR

AEAREZEMIEKRS BFLTH BMTATH LAZLE N ABEZES
HREHELBREE HEYRAIAHAREBR AALBIETHIMBIARE
EZREHNEEAUREARZAELER -

3. AR B R AR B

ARSHBRABREEARIEAFTELETHAMITHEAR - FRARARAREE
B AL ERERRTAEA HNTHMBEREZ L REMALELEE
ZHERFRNIIEH > REERAREE AR TR A BEE

+—  REABE2NELBREEREE

112.12.31
ks E & MEKLE

bEE

B SME H

£ $25,027,800.08 30.7350 $769,229,436
SBATFR

EN 648,273.02 30.7350 19,924,671
e A &

£ 552,887.30 30.7350 16,992,991

111.12.31
I 2 2R B & MEeEK e

e

B SME H

£ $25,919,419.68 30.7080 $795,933,540
BATHF K

(2 2,323,306.15 30.7080 71,344,085

B 40,128,405.00 0.2342 9,397,979
JEWC AT & ‘

2 638,030.13 30.7080 19,592,629
Bk ERES

£ 306,627.17 30.7080 9,415,907
P ERFFITEN AEONBRAE—— R ———&+_A=+—8B R 25

BE4&# 3 él‘ﬁ“i-{— °
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BHEAEAOEL TS RELABARTE AL HBRAMEG)

+=- KkEZHE

BBEREOZIRARL AR AN RB—— S BER———FEMECREEZYALE
» A »&ﬁn HEABE BRE—— 4 ER———SEBELBHN EHBHKXATUREZ LT o
T
REI2EE
AR : EE L B 5B
88 MEH £ AR MERN 2N AREN
112.1.9 $3,145,653  $5,061.97 $280,160.01 $33,286 $2,214.63 $25,636.99
112.2.7 3,126,420 6,129.40 248,093.27 33,960 2,730.77 24,005.10
112.3.7 3,101,656 6,238.02 248,218.34 33,960 2,791.10 24,234.95
112.4.13 3,034,987 6,235.53 228,320.81 33,960 2,870.15 24,234.95
112.5.8 3,039,522 6,357.41 227,845.29 33,960 2,870.15 24,234.95
112.6.7 3,025,538 6,251.57 223,915.54 33,960 2,870.15 24,234.95
112.7.7 3,025,627 6,019.82 221,243.10 32,173 2,809.82 21,537.57
112.8.8 2,973,448 6,130.21 219,457.37 32,173 2,809.82 20,868.71
112.9.7 2,877,614 5,752.50 212,923.69 28,526 2,720.56 18,009.79
112.10.6 2,921,526 5,773.85 207,556.00 28,526 2,762.78 18,009.79
112.11.7 2,985,702 5,783.51 216,503.48 42,931 2,775.97 17,379.45
112.12.7 2,957,148 5,680.87 214,776.68 42,490 2,746.82 17,524.63

4 3 $36,214,841  $71,414.66  $2,749,013.58  $409,905 $32,972.72  $259,911.83

RBIEE

AEER TEMILE LR

%88 ek e AR MEEN £7N ARE N
111.1.7 $4,379,767 $6,832.51 $480,378.62 $44,565 $2,491.62 $38,892.47
111.2.11 3,365,262 5,317.14 384,002.76 34,661 1,982.57 31,364.90
111.3.7 3,333,057 5,294.32 383,280.19 34,661 2,012.63 31,750.11
111.4.11 3,235,406 5,005.24 376,745.91 32,162 2,203.45 31,750.11
111.5.10 3,212,410 5,092.44 369,594.36 32,162 2,203.45 32,436.37
111.6.8 3,199,505 5,141.16 365,227.63 33,286 2,203.45 31,942.45
111.7.7 3,177,718 4,966.61 362,708.59 33,286 2,203.45 31,942.45
111.8.5 3,166,157 4,964.16 359,960.66 33,286 2,203.45 31,840.29
111.9.7 3,157,609 4,904.61 323,612.90 33,286 2,203.45 28,429.51
111.10.7 3,176,851 4,860.73 321,071.31 33,286 2,203.45 28,429.51
111.11.7 3,133,488 4,855.72 276,091.62 33,286 2,203.45 24,638.89
111.12.7 3,144,185 4.868.18 272,439.82 33,286 2,203.45 24,885.69

A 3 $39,681,415  $62,102.82  $4,275,114.37  $411,213 $26,317.87  $368,302.75

21



