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112.12.31 111.12.31
b 8 - M EE & 3 % & % %
= x
bW MR AT — AT EAI2FAII1F12A318 = $6,294,477 220 $- -
AR % % %6,086,575 TR 0T)
AR ABRAEF - HTRFAQREAIIISFIZA3LA = 54,655,355 19.10 81,004,742 31.84
R A %] 566,517,850 70 & 99,443,591 7¢)
EPH A SF TR A(I2EALIIIEI2ZA3LA = 203,198,392 71.01 138,682,055 54.52
A% 5217,378,0327% % 171,281,2507T)
b EART G — TR A28 R 111412A318 = - s 5,389,254 2.12
AR A5 5 B0 RS,364,3997L)
Ah—mTEANNRERIIEI2A31E = 3,202,440 1.12 5,353,994 2.10
AR AN %] 53,165,660 & 5,488,514 7T)
LATHER 7 12,072,683 422 14,292,884 5.62
BT % BEER 17,940 0.01 - 5
A RARE S N 2,840,445 0.99 7,934,826 3.12
R A B 5,294,281 1.85 4,069,565 1.60
Etema A =+ 2,533,541 0.88 s 5
REA: 290,109,554 101.38 256,727,320 100.92
& fi
AT RS % B IRER 3,382,763 1.18 1,008,586 0.40
At % A 362,400 0.13 314,625 0.12
BATRE # A 63,771 0.02 55,712 0.02
J& A% Bp A 91 BE 3K - - - .
E b AT 3R 142,020 0.05 452,580 0.18
Eweaafl =+ - - 506,536 0.20
& o 3,950,954 1.38 2,338,039 0.92
FRE $286,158,600 100.00 $254,389,281 100.00
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112.12.31 111.12.31
R B M b #® % s # %
BFEE
BAREAA % B M E -0 6 R $122,110,613 $95,750,752
EHBEA S B E-E A EAREAIISFI12A318 44,912,356 40,427,046
SRl B ET1,461,27723 70K 1,316,498.837T)
EHBEN 2 EHEEM-AREHRARFALIIISFI2A31A 8,153,651 8,000,740
555 AR ¥1,890,394.72 7% & 1,803,475.25 L)
A EHAT % B B 6 AR 62,709,184 63,055,348
BELEA % B -2 AR5 A1114512A318 12,730,904 12,969,120
5Bl B £ 0414215270 R 422,336.86 1)
BALEER % A BA-ARSHR(I2ERIIIFI2A31A 17,903,336 14,626,199
50 B AR H4,150,824.46 7T B 3,296,943.6970)
ZARNSA R % B4 F -8 6 B R 418,669 500,453
A ENSAA & B B An-H 6 WA 2,780,871 5,340,964
BAENER & B EM-2 A RARFEAIIIFI2A318 5,276,546 3,784,604
SRl A £ T171,678.7270 & 123,244.87 1)
BENSEA 2 ZHEM- AR RAIERIIIFI2A318 9,162,470 9,934,055
o5 B AR H2,124,285.857% & 2,239,270.8170)
$286,158,600 $254,389,281
BaAASLBHEN .
BARBA % B -0 6 R 13,410,487.29 11,480,531.08
B 2 B - AR 160,931.79 161,223.91
ZAAR 2 B4 B -A R TR 213,926.68 218,142.43
B R % B B AL 6 HH R 9,804,634.07 10,115,317.72
BECHAR % BAEE - TR 66,292.42 69,115.33
B AL % A4 E A - A RFHR 675,576.24 551,008.89
2N % B4 E -8 6 B3R 49,210.66 64,210.66
A ENFAR % B4 B -6 F R 423,478.12 834,294.34
B BUNZA A % &4 B4 - TR 26,170.85 19,209.76
B BLN#R A % i 4 BAr- A ROE R 334,601.77 358,385.57
25,165,309.89 23,871,439.69
BEEMTHFEE
B % B B3 6 IR $9.1056 $8.3403
AR S AMEM-EANRAI2EAIIFIZA3LA $279.0770 $250.7509
%] & £ 79.0801 7T &8.16577T)
ZAMEA S AHEM-ARSHMAIERIIIFI2A3LA $38.1142 | $36.6767
5Bl B AR MES.83667 & 8.26747T)
A iR % B -6 HAHR $6.3959 $6.2336
AR 2 M EM-2 AT /ARERIISFIZAZLA $192.0416 $187.6446
%] B £ 71624837 & 6.11067T)
BEER S AHEM-ARMEHRAERIIIFIZA3LE $26.5008 $26.5444
Rl B ARMG6.1441 70 & 5.98357L)
EHNSAA % BHEQ-3 6 FHR $8.5077 $7.7939
AN & AHEM-HEH AR $6.5667 $6.4018
A EN#ER 2 A Em-£ A RAREAIIIFIZAZLA $201.6192 $197.0146
N B £ 655997 6.415770)
B AN 2 A BEM-AREHBEA12EAIIIF12A318 $27.3832 $27.7189
5B B AR 6348770 & 6.248270)
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16 e A AT/
N & B B 2% EEA%
#F A 112.12.31 111231 | 1121231 ] nei231 | 1121231 | 111231
&
b AR KT 1
MONGOLIA
MONGOL 7 7/8 06/05/29 $6,294,477 - 0.06 - 2.20 ;
AR S M A3 6,204 477 - 2.20 ;
LR E
AUSTRALIA
QANAU 5 1/4 09/09/30 6,082,044 5,611,374 0.06 0.06 212 221
ANGSJ 6 1/2 04/15/40 6,028,960 11,855,126 0.07 0.13 211 4.66
NCIAU 4.7 05/12/31 5,343,586 4,717,014 0.04 0.04 1.87 1.85
NSTAU 6 1/8 04/11/33 10,836,649 : 0.06 - 3.79 ;
it 28,291,239 22,183,514 9.89 8.72
CHINA
NIO 0 1/2 02/01/27 ; 6,990,369 ; 0.04 - 2.75
TENCNT 3.29 06/03/60 5,875,677 5,586,850 0.04 0.04 2.05 220
XIAOMI 4.1 07/14/51 5,493,289 4,494,832 0.06 0.06 1.92 177
GLPCHI 4.974 02/26/24 5,798 465 ; 0.04 ; 2.03 )
FOSUNI 6.85 07/02/24 7,441,712 ; 0.04 ; 2.60 ;
PINGRE 3 1/4 06/23/25 4,991,256 ; 0.04 - 1.74 -
CATIC 3.3 09/23/30 5,031,135 4,777,906 0.07 0.07 1.76 1.88
HONGQI 5 1/4 01/25/26 ; 7,342,283 ; 0.07 - 2.89
HONGQI 6 1/4 06/08/24 ; 5,747,340 ; 0.04 - 226
ANTOLL 8 3/4 01/26/25 11,617,765 8,603,215 027 0.27 4.06 3.38
FRESHK 4 1/4 10/26/26 5,574,650 - 0.07 ; 1.95 ;
CNDATA 10 1/2 02/23/26 12,031,461 . 0.13 - 4.52 -
BTSDF 13 1/2 06/26/26 7,432,931 : 0.14 ; 2.60 ;
it 72,188,341 43,542,795 2523 | 1713
#TA)
%5 MM IR A ML)
5K % PR eitzE: [ 73




B MEHT
15 E AT 4858/
& 2 HMEMES EFEE%
# 7 M H 112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
Ha
FAE NS
INDONESIA
LLPLCA 6 7/8 02/04/39 $13,126,887 $12,726,368 0.06 0.06 4.59 5.00
ABMMIJ 9 1/2 08/05/26 5,889,559 5,489,829 0.10 0.10 2.06 2.16
DOIDIJ 7 3/4 02/10/26 5,860,242 5,281,776 0.05 0.05 2.05 2.08
SAKAEI 4.45 05/05/24 - 5,876,915 - 0.03 - 2.31
FRIDPT 6.2 04/14/52 9,162,872 8,065,570 0.04 0.04 3.20 3.17
GITLIJ 8.95 06/23/26 8,251,509 7,093,548 0.17 0.17 2.88 2.79
N3 42,291,069 44,534,006 14.78 17.51
INDIA
VEDLN 8.95 03/11/25 6,865,031 6,269,683 0.03 0.03 2.40 2.46
ADSEZ 3.828 02/02/32 7,156,420 - 0.10 . 2.50 -
NEF 14,021,451 6,269,683 4.90 2.46
CAMBODIA, KINGDOM OF CAMBODIA
NAGACL 7.95 07/06/24 7,547,363 - 0.07 - 2.64 -
SOUTH KOREA
DAESEC 6 7/8 07/26/26 6,283,974 . 0.05 - 2.19 -
MONGOLIA
MONMIN 12 1/2 09/13/26 8,858,641 = 0.16 . 3.09 -
MALAYSIA
GENMMK 3.882 04/19/31 6,573,197 - 0.03 = 2.30 -
THAILAND
TOPTB 3 3/4 06/18/50 10,842,381 9,625,684 0.08 0.08 3.79 3.78
UNITED STATES OF AMERICA
KOMATS 5.499 10/06/27 2 6,269,408 . 0.03 - 2.46
RWLVCA 4 5/8 04/06/31 - 6,256,965 - 0.09 - 2.46
RWLVCA 8.45 07/27/30 6,300,736 = 0.05 - 2.20 -
st 6,300,736 12,526,373 2.20 4.92
EAEDFMEAET 203,198,392 138,682,055 71.01 54.52
#ETR)
(£ MR ARE)
FFEE %M B IE e EF ‘;’:@
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& %@ %M EMH% 1EFRAEY
e 112.12.31 111.12.31 112.12.31 | 111.12.31 ] 112.12.31 | 111.12.31
%
AR 48
AUSTRALIA
TIAGAU Float 12/15/36 $- $4,096,653 - 0.04 - 1.61
AMPLF Float 12/09/35 - 4,153,750 - 0.07 - 1.63
SCGAU 4 3/4 09/24/80 5,763,632 5,507,480 0.01 0.01 2.01 2.16
SCGAU 5 1/8 09/24/80 5,489,436 5,154,338 0.01 0.01 1.92 2.03
ANt 11,253,068 18,912,221 3.93 7.43
SWITZERLAND
ZURNVX 4 1/2 07/26/38 7,058,061 6,770,974 0.16 0.16 2.47 2.66
CHINA
PINGRE 2 3/4 07/29/24 5,809,057 - 0.07 - 2.03 -
SINOCE 3 1/4 05/05/26 - 3,235,624 - 0.0 - 1.27
SINOCE 2.7 01/13/25 - 3,548,078 - 0.06 - 1.39
et 5,809,057 6,783,702 2.03 2.66
HONG KONG
CKPH 3 1/2 PERP 3,655,785 3,980,455 0.04 0.04 1.28 1.56
PINGIN 2.85 08/12/31 - 4,802,306 - 0.04 - 1.89
Avst 3,655,785 8,782,761 1.28 3.45
INDONESIA
SAWSST 7 3/4 01/23/23 - 8,383,284 - 0.10 - 3.30
LMRTSP 7 1/4 06/19/24 4,748,183 4,337,505 0.08 0.08 1.66 1.71
LMRTSP 7 1/2 02/09/26 6,177,293 5,596,533 0.15 0.15 2.16 2.20
PWONIJ 4 7/8 04/29/28 - 5,435,316 - 0.07 - 2.14
Avit 10,925,476 23,752,638 3.82 9.35
JAPAN
NORBK 5.071 09/14/32 - 6,038,446 - 0.04 - 237
ETA
CEJEE £ S0
¥R %@J Ltk 4 3EF f%@]z
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& # % B R % 1EFAAEY
% B H 112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
fiik
ey
SOUTH KOREA
HLINSU 3.379 02/04/32 $5,671,051 $5,127,418 0.03 0.03 1.98 2.02
SINGAPORE
GLPSP 3 7/8 06/04/25 5,109,585 = 0.03 - 1.78 -
THAILAND
BBLTB 3.466 09/23/36 5,173,272 4,836,582 0.02 0.02 1.81 1.90
LR e mif F A 54,655,355 81,004,742 19.10 31.84
CHINA
NIO 0 02/01/26 - 5,389,254 - 0.03 - 2.12
%At 264,148,224 225,076,051 92.31 88.48
A
rf-«x E‘i BB
TAIWAN
FHEHEHRBEEASAREEN z 2,285,924 - 0.05 - 0.90
A A HIE R B A ST 6 F M) 3,202,440 3,068,070 0.27 0.31 1.12 1.20
% BBELT 3,202,440 5,353,994 1.12 2.10
A4 43t 3,202,440 5,353,994 1.12 2.10
S g ot 267,350,664 230,430,045 93.43 90.58
BATIE 2R 12,072,683 14,292,884 422 5.62
HEiemA AR 2,533,541 (506,536) 0.88 (0.20)
REwEARGHE TR 4,201,712 10,172,888 1.47 4.00
BRE $286,158,600 $254,389,281 100.00 |  100.00
B EAUFHRERIE 2EBEUALERAZ S -
4B B AT AR R M 3E)
%M 2y
TFEK: m Eot: eHEFE %p




B sHA

112.1.1-112.12.31 111.1.1-111.12.31
A 8 M 3 ® % % + B %
i FEE $254,389,281 88.90 $465,620,429 183.03
i A
BN N 17,318,430 6.05 17,901,022 7.03
E A 2,157 0.00 366 0.00
KN A 17,320,587 6.05 17,901,388 7.03
- i
@3 A 4,079,709 1.43 4,688,096 1.84
R4 E A 721,029 0.25 836,417 0.33
iR E A 213,500 0.07 208,000 0.08
Ew g A 113,702 0.04 71,682 0.03
%A A3 5,127,940 1.79 5,804,195 2.28
ABEHEREEEL) 12,192,647 4.26 12,097,193 4.75
BITZBHEMER 73,241,557 25.59 32,321,237 12.70
Fw% B EaER (57,411,401) (20.06) (211,064,869) (82.97)
EEREABE =+ (15,019,775) (5.25) (28,246,416) (11.10)
AFERBEABRBHEWGEY) | =+ 11,310,188 3.95 (16,267,543) (6.39)
EERRKBEE =+ 31,159,317 10.89 (93,650,782) (36.81)
AEFERRLBRBEEWGERY) | =+ (16,194,744) (5.66) 101,240,289 39.80
A O ERKE += (7,508,470) (2.62) (7,660,257) (3.01)
BMEFEE $286,158,600 100.00 $254,389,281 100.00
EE Lk R e
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FHEAMEEABEAREE AL THEALA D) LRBEELFRETEHELETHE
kR LA ERZ AR AT ERBENEERKENEAN I EBEFZIHMK
%é-#&l OXEXA-F BALLERMLEE  AALLRBESTHLERTE

B EREY AERBEARBELEFEENBYV(AEERBEYRARBEY)EH#
ﬁﬁa W EH M EABRANRETEEN AP NBEALBEEMXHEHE BB
ABRBE—OAEXAZH - AL BHMAEREFTEDHERDATEN S HF @GR
T R mAEEEN e L EL K

B
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o
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L. MBS BHEMTRFBFITORERS
HEMBELVEFERLT -

2.NEHELBEBEMERFBITLAOERSASTEN R EMEL B AAHER
RHMENBBALELERL  B-AREHBELEAHERRBEAARTEH T -

2

AELBLETCTRAEYS > FEELARARZIMGME  AHEEMER -

ARLEEHHEENT ARERANRELEEEF X HALSREN T ERARS
Rz AEES EUSREAR  EEEL2 RS EHBEREKPIZTHNFRETK
BZREEBBR  BENEERRTFIRMBITRE

1 AASKRENTERAZAFES AT EREZNZBUR AT ~ 2 R(FIIBLL
B 4E) ~ EIRN FME - IRDEE RSN AME A TN AE - eRER(E
RIERARER) - BRHAEE(SH /”illﬁl;;i%é) ERETHAALZTERE(S
ETF(Exchange Traded Fund)) » &4 % ¢ AN KEBRAZEETI AR EBERA
I REBEER #’ftﬁfﬁd%"“ﬂ‘ifima#‘k 5 & AR HRIRA S B FHILEB]
FEXABAEREEHRTIEES -

2. REASHREXINBEABES

() B BB R RBAERERBATZES (ST AE - 28 MF R ECS
BB\ 88 B SUBRM AN B 1E) BN AE RIBAFE  HRBREQXEAE - ERES
RIBAL A REER(ALIBRERLEBRAR) 2BREEBHFIZBEEHFRE
EABELS AHEFTEMEHLRES > dLRBBRTRERARRUS WIEL
(4 JE & =T #& 3.1 #(Contingent Convertible Bond, CoCo Bond) & B 4848 %k &K AE
(Total Loss-Absorbing Capacity, TLAC)& %) & # & % B Rule 144A RE R #)
BABDEA B BITZNEE -

11



HHNEAMEEABLARETERALMBRARE®R)

Q) RIBEERGIRECEBLEEREXNRAERAT X HIALFH(TE EK
B ERTHAUALLHBE AW  BREEMREHR BRIARFH
15 3 £ A2 ETF(4 R %) R ETF & 4842 # ETF (Exchange Traded Fund)) -

() B4 EHREL T RAEKZIIAREELBMA R KRBT FHL(S B LK
) FRETHVALSHBE  ALRH LT F4 o

) AL BRENBABER I TRERAFZRBEF o DHRAE -

. AR A% B JE A& T 3844 4F % (Contingent Convertible Bond, CoCo Bond) & A% &%
HEBEAARIBI0%; % B " B 4818 %k BIKAE /1 (Total Loss-Absorbing Capacity, TLAC)
ik EARSFEAEBERARE20%-

AR LBRLBREBZMBAG)E ERUTEES I A FAFEHEBLE—F U
r@) - BakraesxEAL BERERAARRMEXHFELEBRFANELL
SFEABEZBHZANT(E) BRENMETHE R RE A FELH|RFEN
AELBERABMEZETIZIAT(S) AELTHRAX "ERARRABE, ~ THR
FTHRERME | FoAHRAE -

CAREABREFRTEGES BREZFRETEREFAUNELCRIMAT SR
FREEZEALHR > ARFTELEAFRBFIELFTEREZEIZE T+ &
AoemBEEAFZEATERALLTEMATIEAFELERAL > BB AN
HEBRZHETHARREZ KT FRMAFTF  FEKLR -

AR AREHARRRHMEZIBEFEEIMITERETHEAIE AT ERBITILER
2 BREDRARMEZEAEAREGE,ELE  FHBELAELFEAEABAZ
BHyzZF -

M TR EEBEE  BETHES B EARAEATESR—RE  HE
—ERRERB IR ARBRESE SRS FERERBTERESF - FHES R
BB EGENE THERBTERES ) AR HERE

() BAAME BATRREHPERETHAIMER T ERBIILER -

() F()B RS2 EF REEFZABBITRERETHAIEAFERBICER
RABEADEBEITYE - BEBNIE RBERTERETEXES  AF
ERBAZERERERATERLOTEAAZERARESAE T EE-~ZERU L
KEBEBELASBEMELFLFELIBITAZRBERERAFEFSTHATIIME
AERBTPEE - TERUALE  RAELRK -

Q) 2REEABHACZ LB EARTEARES - AHE T EBETHFEHREATS):
DL RBABRABEAZEABBATEAELOHRNAEAMIERFERETE
BEHRR{EAEIERAILERMETE -
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BB A EGABELRRETE A LMBREAMERH)

(4) FMEERATPEBRBRELIEERWT -

ERFPERELE FRILEER
PEZAFERNA R twBBB-
BN ERBARERATERNAERAF %4528 | 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-

ARALRBNFERBLVEAREE AL I TREANBEFELAELAREL LS
REAE——QOFZA+EBETHRABEREELE 4T EHKFTH 1100334833 37
B RALLAGELASL FRHUNERBLVEAREE AL I TRRANER
ABEREERELAHRELMEAS EURRBA——OF N NA=THEBALAER -

AR 2 EBENIAFHELRTERROARL FERMEA B LH ERTREE
RAs) c EERMTRABENMRERME B ERERLLLBNZTE -

BERFEREZBHMRER

AMBRALBALAS ZRENNBEENRE ——=Z 4 _H 1+ B RBEH -

EEeHARZIFERNA

1. #/E%%H

AELMBREAGRBELREC AL FEME TEANIARRERLE S
FEAARREBRGEY -

2. % kA
ARAFBAZLHABE HANME - 2RES Q0 HEBREAREHES

CEI TR

13



BRI AN BEEABLARETEALMBREAREER)

- MERHFA

R AN S K AR MR BB 6 B B E R H AN & AR

MAMAEKREN M HEEAAROXHMERPERAY  BRERNELIRBR
BB FINGEEMERYE

AR EERERT AR GBI BALAPRAGEL  REEAFRAZE
BE R HEAY  BAERMELZRRBE  ANSEARERDE -

. BHRE

B SR

R E R EBEENI P4 12 BRUAT > 4k & Interactive Data Corporation ~ #14
(Bloomberg) & #. 4 % % F 45 RefinitivV) B Ml A ST RV X R AR AHERE w3t 2
HEAN—SLAZBKAE - ZRBEHM/AE > BIKA M Interactive Data
Corporation ~ % (Bloomberg) & 3l 4 4 ~ % %45 (Refinitiv) & 3 & S AT R Z KA AR
SRR PR ERE AN S EAZBEHARE  BHYFRD AL
AR BT R Rk R TR M 0 MBI 80T AR I KA
HIEEXIRBEDIFLIFALACREILTFRERCRBINFH
HRUAEHDERAEMEZBRRREE -

L HBE

RO R E B R RS TR LM BEAAR R ETODE X
R B EAR TN EREAR TR RN RN LW Z B T AEAA
_‘}% °

. MEOEAREHZHFET

BEEME ARG Z A RERARTE  REERAHEHE B LR EHRHE
ZRUAELE  WAERERBETREXBEETREN  BRFURBFRAK -

. BRERES

RIR AR B ERT B LA E RS TN EB LB EESALE Y
AR RRK -

. AR SBE L -BHIEEREH

ﬁ%%@ﬁ%%%ﬂﬁﬁﬂ%@ﬁ%zﬁﬁ@ﬁ%ﬁaﬁﬁﬁg%aﬁgﬁ%ﬁw
ERLSURGIMZENERS > FUaMEHEFXTEL -
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B D AN EEABEAR TS HALMBREAMEGR)

8. BHET#

BT REE L EHEME  BEXNBNBTERTHEDBNERTBHEN
BEABREHEZUARER FIAEEFE -

9. A4k Bz HHE

(1) AL EHBPALMBHRAXBHEMIUBENHFALLETE A TAE-

Q) ALELARBANEEHELEHEN  ARNBEN LR EMEM

@)

PERBHNEANBESRBEMR AR N BREAFBEXEEEMZIToERK
BRB T BENNFRTETIERKEZZENL  NEAELARBEANEN
HELAMEMR AERENEATBLIHEMRIARER=ZMBAK  AA
fo N SR E MBS B HENR AR N AL AN ELSRHEMERTH
BARES—EA%  AREBLIRZKAESLHE  BREGC)ARIZEH ®AE
TUCE B - BT BB Z R BRNEE Y 0 THARE A BE /T 2B
BRIR

D BENTERBEESRTBEREUIIAFZRLSERAN - AR B EEA
BN

@ RYERBESERATRAREMIMERTELA BN T LA TR RESER
FRABNELBRA(AHECETRRAATRAXIAA LR TES AW A A
)2 AR A EHEE FAGAAGRBEANER S EXEEEM AR N
BAKERITELEHEN AREVAAHBELEHEMAR AR N &
HMEANBS BHEMZTHEMS -

® BERTERBABENIRTAAEUIIZCERETANG R TLERE AR
SR Q3 EQR)E 2 B L8 - FREHAR BB &
BEAMEMm Afc N BAMEHHELEMEM - ARBPHEAATEAR
BHBEMR AR N BHEAHBELEEBEMZTHENES °

AEAPREBEBPAREHBELEHEMRAR N BUAREHELSHEEM
2T R BB R Bk T - B D AR T ET 2l B AN REE A RS
AARBHBELAHEMRLBRES=ZMBEA%K RAGRNBYARTHER
SHEMERTHORER—EAK  RRBHRZKESH  BREGHEA
R > BT BB o T AR B ZABRASEE S THARR
B A B <T p Bl 3 RR ¢

D BERPERBAESRATEREUIAFZRSEHMN - RERBEE A
BN o
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BHEANEFELAELABRETE A LMBREAMEGE)

@ BERTPERBAESRTEAARUIRELETEL M AT il
AR EBEEA T SBA(ARCETRARARTAIALR LR TS S HNA
LI R)Z R A EHE TN RBERARTIEXEZHREMRA
B N BERARMHBELEZHEMZT o EKS

@ ATREREBIRTRBAEMINIMFNIFHNERBRIFHAITEZILER
FEAME R AN FHNESFBRIIAFAITEAZEFAMA(LECTRARK
FRZEABRLZBBE L HEH S FEFHAARBREARTHEZE
HMEBEMR AR N SHRAREINESREEMZTHEIKE -

@ BEAPERAENSRATFTAARUIZCTREANGOROLERET AR
(2 (REFEMEEOROK)VE Z BB HEHE » FEHAARBEAR
MBS B HEMR AR N BUARKFHELIHEMZ T oBME -

4) AELPRBALNBHENTEHEEMEABTRE R SENIREEZ
B AATRAENBRZAETAN Ll ToHils  kARESABRBEYEHE
MR 2 R BRNEETRERSEASE -

5) AELARBALEHENZEHEMTHERKBEZ 48 S&IF N A/ERK
BrBaih BREBASGRBZRAFTEZEB(E)NSTERZ » 0%k
Aef-—tEs¢aE ARALZAIRAREZSE - +ESLEBENKRXA
(AT fitz - AT B EAED GEENNBATNE -

10.EREAES

11.

EHEAEHFX B ES ERARAZLHE  FAHACEREABE —FHH - HEH
EREFBEIJFABEZIHEREEZEHEY  CIFAMAAZIBESE  FINLERE
AEZ DR/ EEH - KERBNBEEERHFAHEAIAH BHANREUMEL
2B FNCEREABRS BB AR REOT B EMT  BARERDE
RYBRECEREABREY Y FAHCEREARE —THAES -

AEAETAEER

B EEARMELZTRBERAZLEFIAAEREABLE FH - HEFHER
PHREEZATFEAHRERY  B@hBRAMEMEAZTERSE > BN BRI ER
BARAEAETABE —HE HFEFHIFABAIATFREERRY > &4
BRBMERAELEZHERES  EBHNERMEL/ EHEEREHNLEARTARESR
BEHEBER REZUINIBEEERIAFAZIARIGAY  EHEAEAMAELE
Z3ERE BN ERLBETERRRATAEABRE BE - ABTRED
S HBMBpE  BITREABERTEATREARENRS  FARTREABRE -
PHEXED -
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FR D RFEELAELARER AL MBREAMREE)

12. Fr A5
AELIEBEHAE  REBRBLIANEBEHUMNENFTEMER -
BERNBEAZBHUARE RIBRFZHERAFRE QBZAEHR A
RAFERBRMERTIOM  BRME SR F XZREF ARFIFFHRE R KA
AL FEENK -
AELARARNRBLIAGUNAMELZAARE » BERMBFRBEA+—F+—A
=B SHMBEEE 0910455815 SR R TWME  FUEALHEAREBEAEZ
REABPHRE  HAXLERARNBEZIHNERNGAREZFEAANK -

W FACHHE - S RBERREENZEZRR

ELEENNEEME AU AL SMBRAT  PERBANREMMLE LD ETH
B 53 R R H RN BR AR AGRELWARA A2 BE - A
BLEABRAGH L AERRTRERTE R ARIRBLAANARM M ETE
REEZER -

EAmm N HEMRESRAE T REARMGR eHEHEINEHMEARLIYEZ
RARER R T EARTY o

i~ MBEARS

1. Bt AZ LR B4

MEALRE i kez it
BHHNESFREREHRLE RN E FEEZBENE

(AT R #EEFH 2212)

2. HAAAMZEAXSHEARA

B AAA XHNZ 112 £ & 111 £

F AR AT ey $4,079,709 $4,688,096
112.12.31 111.12.31

B A IRAE RAFEEE $362,400 $314,625
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BFHEANBFEAELFBRETERESMBREAMEER)

]~ BRATHER

112.12.31 111.12.31
" 5 BR¥ &% Lk ks BEe%H MERLH
EEAEAR
MEw $3,775,542.00 $3,775,542  $2,582,046.00 $2,582,046
£ 250,248.88 7,691,399 365,591.97 11,226,598
AR 139,877.48 603,320 82,954.20 368,009
S - - 5,541.42 115,934
B T 71.40 2,422 9.03 297
4 3t $12,072,683 $14,292,884
- HERYHREEHRS
1. B ERELAME !
112.12.31 111.12.31
BEXHAES
& P BRER $4,378,604 $6,790,131
kF2@ER)HE (1,538,159) 1,144,695
&P EE $2,840,445 $7,934,826

2. AEAARFHRAZYZIKRPFRIMLITHT ¢

112.12.31
HERLLHE HEAL REH FFEGR) S
EURO-BUND FUTURE Mar24 7 3 $(450,908)
US 10yr Ultra Fut Mar24 2 8 (1,087,251)
111.12.31
HERLLE FEAE BB FFE(E) S
EURO-BUND FUTURE Mar23 . % 3 $885,596
US 10yr Ultra Fut Mar23 2 6 259,099

3. AEANRBE———f R ———%E+_A=+—0%ERTFLEEHRXS -
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AR

_.'-

FHEANEEABSLABZERE AL HBHREAME®ER)
BEERETE

GENNZRMGBEAELBEABARFESZ— - 2O150%) % - &8 Rt
a‘l'-rr ’ _-UALE $§éﬁki H /}@‘&gﬂ %:\’H'ZJ—A °

RERBZ M AEARLFEABABEFT SO« ZX026%) 2 F - AR
%A R E ARASARLBREEALA LR

X5 A
AELZRHEERACEFEERRIGN RE—— AR ———FEXFHRAR
XEMEHOL > X HABRANRFEE EFOARFIFBELIRRRCETRRAA

BEHE-

ABRIATWNZEE

. A T AFW

AEESRIHZBHIEER %‘QUT@T

112.12.31
4 BASRE) FEGR) R
BEFR R -
MmEH:
B EHAAEREEHIESHYL  USD 2,155,000 $2,313,279
AR
ZBMELAAEREBEEIESS  USD 340,000 220,262
111.12.31
4B AR G- (CL)E
BRI
MEH:
BEEHAALRNERIELY  USD 2,355,000 $4,618
ABRH
BEEHE AL RS BYIIESLSY  USD 477,000 (511,154)
RE———fER———SEREHIBERRJAL X CTRBESHNAEX

7,365,825 7t B 48 %< 11,650,661 7T -
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R TR EFELAELAREE A SLMBREAMEGE)

BE———%Rk———4#+_A=+— 8 X3 HIEHNESLIH M EHRE
——z#—AZ2ZARRBA———_%—BEZH > EAAAZKRERBEN N AT
32,533,541 L & 3B %506,536 7T » R Lo EARL LGB EFAE o

PP T RZ AT RAREEALDE RO LARA B LESH  FHAAIE L0
AANET — A OB EMALAEHZATRARE  FARLHTE T RGALH
I U PR

UEBEZSNLBALERTTEAFRARBANZR ) EARERERT
HRBRERBRRTZEEHNFRRK - ARLTH LARBMABRR R SCHRSHF
RELERBEX

2. BB RREM
(D) 12 AR

ERARRGERHHFRERMTAUMBLAT  EEBHBRRZAR > LY
BORASHHELHMIARFZERARETRE - EAEF S8 L0% -
ABEHEZXHHLBREALEARSZIELT > AHHFF RG> HBFLEEH
BRBTHRERE AELZBEARCARRLBRGEEAMRBZATAXREM
/o

(2) 7 35 B
ARAAZTHRBGLBIERTHEAREREY  ERAMABAEIRESR
ERHZEAR ARABREZABELARBREENREIBLFEIBRAGT
W MEARSRRERMII ML L THEIEL FAFTETHAR K&
AR 2 N H AR RN — R IREA M o

(3) m MBI
AESRE2LBIEKRS BELTH > AHTETH LUZELAIABEZER
MR HELBREE  HERXAHRARER - AXLESETHIFHBLALRSE
EZRGREEURBEARZALER -

3. R A AR B AR

AEAMBEARSEBERIZATHELEEGHHAMZITHAR - ETARRARSM®

R AR AT SRR TR EA - A A AR FE e MR RE 8 ¥
Z B~ BRI S MR RR TG TR A B EE -
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BFHEAFEBELAELIKRT

;- BEFAEEz N LB ETARAHE

15365 4 MR R A R IE(ER)

112.12.31
AN X E% e B
SREE

B SR A

£ $8,166,849.50 30.7350 $251,008,120

N 627,611.57 20.9367 13,140,104
BATFR

£ 250,248.88 30.7350 7,691,399
JEWCH] &

2 163,573.29 30.7350 5,027,425

111.12.31
. AN E% ¥MeHeR
EMEE

B sME A

£ X $6,657,655.98 30.7080 $204,443,300

S 986,205.02 20.9214 20,632,751
BATHER

£ 365,591.97 30.7080 11,226,598
R E PN

E 122,925.95 30.7080 3,774,810
JEWHA B £

£ 7 174,142.62 30.7080 5,347,571

& 7T 78,704.76 32.8729 2,587,255

ML AR ES 0 ARSRRE—— R ——— S+ A Z+—BAREMZEH
SPEA# o RS -

B2 5
BBEREYZRAR  AEANRBE———_# B R ———FEMELKRELEZORT
BHAUBNEALAE RE—— S ER——— S BB EAHERBERRZSHE S

B4 T
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BHEAFNEREABARETE AL MBEREAREMGER)

RE 112 55

A B B 5 B
®REH #eH A7 AR MEEN AN AR N
112.1.9 $300,180 $2,073.35 $16,540.04 $25,029 $605.10 $10,751.57
112.2.7 349,928 3,000.34 18,117.97 28,866 883.66 12,005.92
112.3.7 350,184 3,324.30 19,472.82 28,866 1,520.79 12,005.92
112.4.13 347,660 3,327.94 19,861.38 28,366 1,627.35 12,005.92
112.5.8 342,066 3,343.67 20,475.52 28,366 1,627.35 12,005.92
112.6.7 342,708 3,046.76 20,557.88 28,366 1,660.20 12,005.92
112.7.7 336,659 3,180.42 20,647.32 28,366 1,660.20 12,005.92
112.8.8 336,287 3,081.57 20,931.67 28,366 1,341.74 11,436.97
112.9.7 332,060 3,031.91 21,005.49 21,637 1,231.82 11,436.97
112.10.6 326,783 2,945.93 21,039.44 21,127 1,203.87 11,436.97
112.11.7 327,735 2,961.77 20,970.92 14,398 1,203.87 11,436.97
112.12.7 325,120 2,955.93 21,28042 14,398 1,203.87 11,436.97

4 % $4,017,370 $36,273.89  $240,900.87 $296,151 $15,769.82  $139,971.94

RBEIIIEE :
K& il BB 3 5B
®EB MEH £ AR HEEN £AN ABRBEN
111.1.7 $363,519 $2,910.34 $31,352.20 $32,285 $741.02 $25,735.03
111.2.11 308,539 2,548.88 28,605.62 28,912 666.92 23,549.99
111.3.7 304,552 2,520.40 28,675.13 28,912 666.92 23,432.09
111.4.11 303,991 2,492.95 26,945.01 28,912 666.92 22,789.55
111.5.10 292,595 2,442.17 27,391.29 28,912 666.92 20,854.55
111.6.8 292,402 2,442.35 27,570.70 27,424 666.92 20,854.55
111.7.7 292,742 2,443.85 25,702.11 27,424 620.55 20,854.55
111.8.5 292,605 2,447.40 25,622.33 27,424 620.55 19,676.62
111.9.7 292,010 2,337.32 20,829.92 25,638 620.55 16,228.13
111.10.7 292,534 2,250.84 20,904.80 25,638 620.55 14,335.42
111.11.7 292,649 2,202.82 16,922.12 25,029 605.10 10,751.57
111.12.7 294,103 2,071.89 16,684.28 25,029 605.10 10,751.57

4 3 $3,622,241 $29,111.21 $297,205.51 $331,539 $7,768.02  $229,813.62
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