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# D JPMATE ® -2 3¢ & 4T % 4p #(JP Morgan EMBI Global Diversified Index) ~ JPMiT#
o @ i 5 24 ftdp #(JP Morgan CEMBI Broad Diversified Index) ~ JPM:i# 5 # 3 % 45 8
(JP Morgan Next Generation Markets Index)4p #c = i» /% # (£ 1 2023 & 127 )

JPM EMBI | JPM CEMBI | JPM Next
No. Country .Glob.al .BI'OE.ld Generation
Diversified | Diversified Markets
Index Index Index

1 |Angola % & Y Y
2 |Argentina [F $92& Y

3  |Armenia Iy ¥ 2 17 Y Y Y
4 |Azerbaijan I % TR Y Y Y
5 |Bahrain ¥ #k Y Y

6 |Barbados ¥ = % #71 Y Y Y
7 |Bolivia g |31y Y Y
8 |Brazil = & Y Y

9  |Burkina Faso # & %% % Y

10 |Chile %4 Y Y

11 |China * &= Y Y

12 |Colombia & i%& " 17 Y Y

13 |Costa Rica 8 #7+ % ¢ Y Y Y
14 |Czech Republic # 5 Y

15 |Dominican Republic % B £ 4¢ Y Y

16 |Ecuador = A % Y Y

17 |Egypt, Arab Rep. # % Y Y

18 |Ethiopia # % “ I Y Y
19 |El Salvador fEf X % Y Y
20 |Gabon “r % Y Y
21 |Georgia & ip 47 Y Y Y
22 |Ghana #ri Y Y Y
23 |Guatemala /¥ § Y Y Y
24 |Honduras % ‘F’Sii%"r Y Y Y
25 |Hong Kong 7% i& Y

26 |Hungary &7 4 Y Y

27 |India ¥ B Y Y

28 |Indonesia & & Y Y

29 |lraq &3 % Y Y
30 |Israel 72 ¢ 7 Y

31 |Ivory Coast % 7 /& A Y Y
32 |Jamaica 7 ¥ ‘¢ Y Y
33 |Jordan Y Y Y
34 |Kazakhstan *§ [& v Y Y

35 |Kenya ¥ i Y Y
36 |Korea #& K Y

37 [Kuwait #= 4 Y Y

38 |Lebanon % = 4t

39 |Macau £ Y

40 |Madagascar 5§ if 4¢ #74c Y

41 |Malaysia § % & I Y Y
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42 |Maldives 5 f 3 4 Y Y
43 |Mauritius #c2 & #7 Y

44 |Mexico & & B Y Y

45 |Mongolia % = Y Y
46 |Moldova B % 3 Y

47 |Morocco A% B Y Y

48 |Mozambique ¥ = ' 5 Y Y
49 |Namibia 783} b 37 Y Y
50 |[Nigeria 2 2 1 Y Y
51 |Oman IF & Y Y

52 |Pakistan ¥ L #73 Y Y
53 |Panama * £ 5 Y Y

54 |Papua New Guinea = # & % p 7 Y Y Y
55 |Paraguay * 33 Y Y Y
56 |Peru 4% Y Y

57 |Philippines 2= ¥ Y Y

58 |Poland & jF Y Y

59 |Qatar + & Y Y

60 |Romania %5 ~ I Y

61 |Rwanda Jp % & Y Y
62 |Saudi Arabia ) § ¥ 19 Y Y

63 |Serbia & F & iy Y

64 |Senegal & P “c : Y Y
65 |Singapore #74r #L Y

66 |South Africa & - Y Y

67 |SriLanka #72 jF-+ Y Y
68 |Suriname #fl= Y Y
69 |Tajikistan ¥ % 5 Y Y
70 |Taiwan % /% Y

71 |Tanzania 3 & A 7 Y

72 |Thailand % & Y

73 |Trinidad and Tobago + 2 :£ % 4= = & Y Y

74 |Tunisia & R & 7 Y Y
75 |Togo % & Y

76 |Turkey 2 2 H Y Y

77 |UAE P a8 & < 2 & Y Y

78 |Ukraine % & jF Y Y

79 |Uruguay § # 3 Y

80 |Uzbekistan 5 %% %] 5 Y Y Y
81 |Vietnam #%= Y Y Y
82 |Venezuela £ p 333 Y

83 |Zambia & ** 17 Y Y Y
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HHITRER AP T ELF LI REEIRT f*)’£k$($§.£é fef KRFit 52 &)
RERFTHEP i
P #7:2023/12/31
r = ey
L il ik E ) REEA

IVYCST 6 3/8 03/03/28 %7 A 30 4.13
IVYCST 5 3/4 12/31/32 %9 4 A 30 4.04
SAGB 10 1/2 12/21/26 7 2L 30 4.03
NGERIA 8.747 01/21/31 % 2 4| 29 4.00
PARGUY 5.4 03/30/50 ¥ 3 4 27 3.73
COSTAR 6.55 04/03/34 BE A K 4 26 3.47
NGERIA 7 5/8 11/28/47 22 % 24 3.33
ANGOL 8 11/26/29 TR R 22 2.95
MONGOL 5 1/8 04/07/26 |5 = 21 2.85
EGYPT 5 7/8 06/11/25 5% 20 2.74
UZBEK 7.85 10/12/28 B s 5 19 2.63
JORDAN 7 3/4 01/15/28 S 19 2.60
PARGUY 5 04/15/26 i 19 2.56
SENEGL 6 1/4 07/30/24 ER S 18 2.50
DOMRERP 4 7/8 09/23/32 5P R e 18 2.48
SENEGL 6 3/4 03/13/48 PR A 17 2.31
ANGOL 8 3/4 04/14/32 TR R 16 2.21
BHRAIN 6 09/19/44 =tk 15 2.07
EGYPT 7 5/8 05/29/32 5z 15 2.04
GUATEM 4 1/2 05/03/26 A5 15 2.04
DOMREP 8 06/11/28 MR S 15 2.03
URUGUA 9 3/4 07/20/33 & 13 14 1.95
KENINT 8 05/22/32 + 14 1.90
ELSALV 6 3/8 01/18/27 EE LS 14 1.86
DOMREP 5 7/8 01/30/60 5P R 4 13 1.81
COSTAR 7.158 03/12/45 B K 4 13 1.78
BHRAIN 7 3/4 04/18/35 ¥ 13 1.75
DOMREP 5 1/2 01/27/25 5B R b 12 1.67
ANGOL 9 1/2 11/12/25 TR R 12 1.65
TURKEY 4 7/8 04/16/43 2134 11 1.53
EGYPT 7.903 02/21/48 5z 11 1.52
COLOM 5.2 05/15/49 B ime I 10 1.31
MONGOL 7 7/8 06/05/29 |5 = 9 1.29
MBONO 10 12/05/24 LB 9 1.23
JORDAN 4.95 07/07/25 He 9 1.23
PKSTAN 7 7/8 03/31/36 T RETE 8 1.14
ELSALV 8 5/8 02/28/29 EE LS 8 1.13

52

202312/R/B2364-01A-003/B40




[ELSALV 91/207/15/52  |@Ep X % | 8| 1.05

DI FEZRBELEHGALETAGET A2 - W@
A A £ 2 R LA LM E AR LR e 27 o
()BT & B & H 22 54 5 H
LATE - 2 % £ RE &

Price,785%,LC 2014/1/1 £ 2023/12/31

11.00 -
10.50 - :
10.00 =ar”
o 9.50-
= 9.00 m
2 8.50- W :
= g5.00- :
f 2
& 650
6.00 -
5.50 -
5.00 ° i
@ — — — o
o~ (2] m ™ o~
s S~ — S S~
(=] [=] o o o~
- - - — —
e — S e —
L) [=] — o~ [2¢]
— o o™ o~ o~
[=] [=1 [=] (=] (=]
™~ ™~ ™~ ™~ ™~

— HRFEEBRFRESHEFEFREGTES AFE (=%
— ERFREEEREZNESEFRESKES BEE (Ffizh)*
— ERFREBEFRESEETFEFRESKES NEE (FEE)*
* BshEEE -

F# & R Lipper » 2023/12/31 « % % 47 & p:A ~ B~ N #7%] £ 5 1§ % 2019/10/28 -

W 2L = It
AR M2 X FRE
Price,783%,1LC 2014/1/1 £ 2023/12/31

11.50
11.00
10.50
10.00 -
Y g.50
> 9.00
% 8.50-
B
T 7.00
6.50
6.00
5.50
5.00 T T
@ — - e .
o~ [ m m o~
R e~ — S S
[=] [==] (=] o ™~
— — — — —
e — S e —
[+3) [=] — o~ (2]
— o o™ o o
[=] [=] [=] [=] (=]
™~ ™~ ™~ ™~ ~

— BEFEBEFRESHREFETREERAES AFE (ARSE)*
— EERTREEFRAESHEFEFREERES BEE (AR
— TR BEFRESREFEFREEES NEE (ABE)*
* BshEEE -

F AL %R Lipper » 2023/12/31 « & = 46 & p:A ~ B~ N #7341 £ ¥ 1§ 3% 2019/10/28 -

53

202312/R/B2364-01A-003/B40



Price, ¥ii#, LC
MO NNOROOOO
g

2019/10/28
2020/10/31
2021/10/31
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Price, #38,LC

2019/10/28

2021/10/31 -~

2020/10/31-

— ERFHEBERFRESNRETFEFREEMES BEE (AR~
— EERFRBEFERESEEFEFREEHES NES (FrEE)*

2023/12/29 2

* BEsfhEEs -

7ok % R Lipper » 2023/12/31 5 =c 4 & p:B ~ N 3 3] % ¥ &% 2019/10/28 -
(it &t apfbhpfcs &4
R ATE R ;ﬁ B SEIEFTEFALGRAELRILRBTRE 2 8)
&R
feE A~ pe &4 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | 2021 | 2022 | 2023
(i AE L F )
A7 o % B AR NA | NA | NA | NA | NA | N/A | 0.8052 | 0.8052 | 0.8052 | 0.8052
Ao B N A NA | NNA | NA | NA | NA | N/A | 08052 | 0.8052 | 0.8052 | 0.8052
LA B NA | NNA | NA | NA | NA | NA | 09881 | 1.0836 | 0.9762 | 0.7680
LAk N3 NA | NNA | NA | NJA | NA | NA | 09881 | 1.0836 | 0.9762 | 0.7680
%~ B#al NA | NNA | NA | NA | NA | NA | 038124 | 0.8124 | 0.8124 | 0.8124
%~ N#3 NA | NNA | NA | NA | NA | NA | 038124 | 0.8124 | 0.8124 | 0.8124
2% B Al NA | NNA | NA | NA | NA | NA |0.7272 | 0.7464 | 0.7578 | 0.7692
£ N %74 NA | NNA | NA | NA | NA | NA |0.7272 | 0.7464 | 0.7578 | 0.7692
% 220 B #1) NA | NNA | NA | NA | NA | NA | 12344 | 1.1916 | 1.0893 | 0.9504
% 250 N #3) NA | NNA | NNA | NA | NA | NA | 12344 | 1.1916 | 1.0893 | 0.9504
TAL KR HpRRAR G 0 2023/12/31 0 A £ 230 2019/10/28 R AR AF A R LR EFPF > P8
FRAFARRARRLF AEGEBT AT AT F A TRE o
@)erp - Tk o RS A
’fpi,#%?—@x BARFTEEFEREPTR A LGRELRLRBTR S E)
g Boif BT BT BT BT BT | AgFzpAebd
=B R - & zE I L Fopp
A #3) 5.63 4.69 6.93 -14.65 N/A N/A -10.93
Fre | Bagal 5.62 4.68 6.91 -14.66 N/A N/A -10.95
N #53) 5.62 4.69 6.91 -14.67 N/A N/A -10.95
A #3) 8.41 4.95 6.10 -14.68 N/A N/A -8.31
AR | B#gdl 8.40 4.94 6.07 -14.71 N/A N/A -8.37
N #53) 8.40 4.94 6.07 -14.71 N/A N/A -8.36
A %7 9.45 6.54 8.72 -14.85 N/A N/A -8.18
i~ B #4l 9.44 6.53 8.70 -14.88 N/A N/A -8.23
N #73] 9.44 6.53 8.70 -14.88 N/A N/A -8.22
B %3] 8.01 5.33 6.83 -16.37 N/A N/A -13.62
AN | Nl 8.00 5.33 6.83 -16.37 N/A N/A -13.62
N9 # 3 8.02 5.33 6.86 -16.33 N/A N/A -13.59
g 285 | Baga) 9.65 7.84 12.73 -4.38 N/A N/A 1.34
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| | N#gal [ 965 | 7.84 1273 | 437 | NA N/A 1.35
FoRL kR Lipper » FALp 8 1 2023/12/31 ©
AEEFTAGERFEPI2LE 5
TR= ERV—P—I
TR A& GHF 2 FFFEPHE
P :'prﬂ)af'*ﬁwé CARTFTAREZ £
ERV : 'prﬁPF'*ﬂF%A— Fw kA goriB &30
L AN BEREEAARZREPIRTAAE (AT RHLEHT R )
TRk R Llpper
1.NF$W? CIIFHEPHPL  AAEETAGERTIZBY A B - F N ZE N T
E~tEzp e pdel s it E oL REEME o
2. REARBPBRLELTRALE -
QBT+ ERLERMNAEETAR B2 ERIFFF%
HRATEERART ELFIRFIRTEFALGAELRAKBRTRZ 2 8)
ER(F ) 2014 | 2015 2016 2017 | 2018 | 2019 | 2020 | 2021 | 2022 | 2023
A#E4 | NJA | NJA | N/A | N/A | NJA | NJA | 3.71 | -3.96 | -16.89 | 6.93
e | B&A | NJA | N/A N/A N/A N/A | N/A | 3.71 | 396 | -16.89 | 6.91
N#4 | NJA | NA | NA N/A | NJA | NA | 371 | -3.96 | -16.89 | 6.91
A% | NJA | NJA | NJA | NJA | NJA | N/A | 591 | -0.89 | -18.87 | 6.10
LR | B4 | NJA | NJA | NJA | NJA | NJA | N/A | 588 | -091 | -1885 | 6.07
N#4 | NJA | NJA | N/A N/A | N/A | NA | 589 | -091 |-1885 | 6.07
A#EA | NJA | NJA | NJA | NA | NJA | NA | 624 | -2.86 | -1937 | 8.72
2~ | B#3l | NJA | NJA | NA N/A | NJA | NJA | 622 | -2.87 | -19.38 | 8.70
N#4 | NJA | NA | NA N/A | N/A | NA | 624 | -2.87 | -1938 | 8.70
B#dl | N/A | NJ/A | NJA | N/A | NJA | N/A | 246 | -1.69 | 2037 | 6.83
B | N#EA | NA | NA | N/A N/A | N/A | N/A | 246 | -1.68 | -2037 | 6.83
N9l | N/A | NJA | N/A N/A | NJA | N/A | 245 | -1.68 | 2037 | 6.86
5 s B#4l | NJ/A | NJ/A | NJA | NJA | N/A | N/A | 397 | 1.92 |-16.78 | 12.73
N#4 | NJA | NJA | NA | NA | NA | NA | 397 | 192 |-1677 | 1273

TRk R:Lipper » A& # & = * ** 2019/10/28 -
-&}iz&4}§ﬁﬁwii ﬂ\zi_x$,ij‘f l% o 1~121 % iff};{‘.&ﬁPF”’“-‘—
Jo & A feoipak B T ;,\A%ﬂ\g&
(10)5377 £ R L ERAE2Z F ¥ X
fh AT R B 5 2 RFRRGREERT AL
GREZRLRATIEFE)
B(& =) | 2019 | 2020 | 2021 2022 | 2023
s 0.35 1.99 1.99 2.01 2.00
$g$$+%2m%mmo
IR FF I REEIRTRFEFNRTAEBEELF T (4
o€ idﬁ;q Pr—gEE CEREY CREIEIALLTE)
(ID)BiTs & & €375 4 PidR 4
AREBTEEZHBRLTEIFPREL L oF

56

Bt fr FAfe s BRI o

FRERE A7 o

202312/R/B2364-01A-003/B40



(278 p ¥ - % 0 233

LE T T EERT
CHER
70 HED LA A Frhw | wEpHIuALEs
i EER A % %% iy (< B) [ 6l(%)
JEFFERIES & COMPANY 0 310,330 0 0 0.00
MORGAN STANL TP 0 261,903 0 0 0.00
2022 [HSBC SEC ASIATP 0 174205 0 0 0.00
Citi Group 0 122,060 0 0 0.00
SOCIETE GENERALE SPO 0 84,815 0 0 0.00
MORGAN STANL TP 0 183.822 0 0 0.00
2023# 17 1 [BARCLAYS CAPITAL 0 119,634 0 0 0.00
P 1127 31 [JEFFERIES & COMPANY 0 109,237 0 0 0.00
p Citi Group 0 92,705 0 0 0.00
HSBC SEC ASIATP 0 83,109 0 0 0.00
(13) 26 BHBAET &
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111.12.31 110.12.31 111.12.31 | 110.12.31 | 111.12.31 | 110.12.31

R Al
i

ANGOL 8 11/26/29 $21,354,994 $29.866,395 0.05 0.06 2.59 2,24

ANGOL 9 1/2 11/12/25 12,670,858 3 0.05 7 1.54 e

ANGOL 8 1/4 05/09/28 11,234,215 4 0.02 . 1.36 =

ANGOL 8 3/4 04/14/32 8,000,048 . 0.02 . 0.97 -

S E Tk 53,260,115 29,866,395 6.46 2.24
Bt

BHRAIN 6 09/19/44 14,446,536 25,193,940 0.03 0.08 1.75 1.89

BHRAIN 6 1/8 08/01/23 12,294,390 2 0.03 - 1.49 =
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B &
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B &3t 6,486,319 49,112,616 0.79 3.69
LT HE

IVYCST 6 3/8 03/03/28 38,751,531 45219,155 0.16 0.19 4,70 3.39

IVYCST 5 3/4 12/31/32 33,028,396 43,970,527 0.20 0.25 4.00 3.30

ST &H 71,779,927 89,189,682 8,70 6.69
4041

CHILE 3 1/8 01/21/26 8,747,416 - 0.04 " 1.06 >

2R 8,747,416 - 1.06 -
% 8 R Ao

DRGB 11 1/4 02/05/27 38,463,924 40,771,923 0.70 0.70 4.66 3.06

DOMREP 5 7/8 01/30/60 16,979,928 38,695,044 0.02 0,05 2.06 2,90

DOMREP 6 02/22/33 13,903,579 = 0.03 - 1.69 z
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Py
He
JORDAN 5.85 07/07/30 $27.615,950 $28,072,537 0.08 0.08 335 2.11
JORDAN 7 3/4 01/15/28 18,696,934 - 0.09 - 2.27 -
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£AHD
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111.12.31 110.12.31 111,12.31 | 110.12.31 | 111.12.31 | 110.12.31

L i
Fik

QATAR 3 3/8 03/14/24 $30,124,180 $- 0.05 - 3.65 -

Fio it 30,124,180 E 3.65 -
E o @

SENEGL 6 1/4 07/30/24 17,708,020 - 0.37 - 2.15 -
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EP @t 36,613,241 r 4,44 .
HELE
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3k
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F B FE A K b RIPM #7851 35 2 3K 4 #L 1] 4 45 3 (JP Morgan EMBI Global
Diversified Index) ~ IPM#7 877 35 4x 3] 1 % /U448 #(JP Morgan CEMBI Broad
Diversified Index)Z 35 # R A BE X E  $BETHRAELSELENA LR
BoFBAAANE - RFd~ REARB - BEHFAR -Siodrc REM - Bd 3
Flégpds ~FATE s PHRENE - FHARN $FEHE RAS %R -HER
%~ RELE il 558 oy~ RHE -~ bkt i~ T8
e BE s FRCREEZWLG MR E S R A~ £RASE - M
HEATAENE ERE -BERSFALPA  BLE -ENE  HER
FoHEd - BEAL - BHRE -REAEEHZ - ETH BUHAL A
# 2 b 23 F B A E A ARTPM i 357 355 1) 445 #(JP Morgan Next Generation
Markets Index) 2 s # R BE XS EE  CHER RO AR - XE - 4% -
A~ B R 2B BARA BRI EAERMEAM
BYEF ~ NEHF ~ RbA] ~ TR~ A5 PR R FRRAH -

3. ARSI AL TR A TR 5] B AR TE A 3] Rk W A AT AR
B IR 5] BB A -

CIRBUMFRAZ AR

AUBREACHRA———E -+ EE8AR 2B NN MWEREMBA -

- EEEU B RZRHRRN

1. i 4& Ak0A

AEEUMBREAAGRBREFRICHEASTEREIREITRMZAMAL &

¥R I RREBERN -
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M RSB FR R ERFAEFRA AL
(REMmMBERGRBMAELRTEEAS)
R R A R SE(8))

(&M% A FRASN - HUAME TR FL)

2.9 X 5 FEIE

FESUMERBRERM PERXZEZH T A IPERHE RN EHEA
o HAFTRUAHZRBRER  FIIANFAEAREEH R - CRATAHESE -

ARABNTAEFEZE R R RREH T H(Bloomberg) A w » 3 H A 3T —
XA S THA OB EmS =+ oM RERELTFOBEEIER
hiERBEAEZ T BERAEAN— 2 ¥0 5L BR LM A IRA A MTE
AHMERZ U BEEREANEN 24N BEELBRNAERANZRSH
AEPALRBEXIMBLAHTEHFUBEFRS ) AR E I ZHBER
(Bloomberg)Fi 7= AT — % ¥ B S L EF B F 4w 25 £ v 25 = + 4 M A B S 41
THmBAAHMERLIBBBRAELMER -BHHEBRSET I HME
o UREZISEXHEBARZ B2 N ETERAMESAZPHESRT
DEEAL AmALZRARANE  NASTABAYH A - ATRELR
B o MHERF SN REIIPYESRIE AR Y EE
ERFFEEMEE A - CRREARSE -

MAMMEFREHUEAER ARBA BROAREHEEL HEAAMELD
Z PP HAEE FFAAY REEMAEALAXRBBE  INFTAMEEH R —K
FAAABREZEY  BFRLOAMEGTH MBI HIZFLEEHE -

3. %

AELHBAZMANKI LB - BMEAUFED L8 L5+ —8F
AT 4838 )y 3) FREAT B Interactive Data Corporation(IDC) A7 % 44 2 5 35 /& #% » Jo
HEMFE R AT —E %8 2 B & v &IEERIF Interactive Data Corporation(IDC)
PR 2 IR A A A H & A (Bloomberg) R 2 KA EoAoit 23+ K B
A—2 % 8 X A 8 ¢ 4o 18 B (Bloomberg) 75 & {845 0 B pA LR )
AN TFTEERBZRARIEN T EHFIA— S X022 BRAE-FH
TR RABRBRAAZE NS RIALE N340 A58 1 B £ MR
ZNRBEHRARREENNHBERZELANFELZECREZIAALBERA
B WRBRGFEGEIL S LSS GE NI REEHZ B AP BEE R
ZNRABBAT ) AT R BT EH LA — S S0 X BRAEHE -
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MM RS EFRTERESEAREE LS
(RLmpBsEsREaErELfTEREeSD)
RAAS AR R B 3E(4R)

(3RS THEAS  HUMEHTE E )

4 AhessBn

AESREZEBEGRLHB G - LFOR)E > At HaE PR THA
BEFTOZRBRAAHE REFTER)E > AL RSB ETE LT EREL
RERUABAOARLOSES LRSI ETERAAR - AR LRTRIMLHS
o bW~ EARE o R B 4L LA ARRTEIE N G BT A SR
FRHTHZREUBEBAE BFHEEILHE UEELN AN LB
HERBICHEQRNBRA LD FANFREBTRBZIAAMBLE - Hk
REFEAL R IEERBRECENNZEENZIEQANFBLEEIeRMEZ ML
BT - AT R A A - R EH ~ LAEE » M3tE B Sabedp L4
HLEF AT R A 24 J& B (Morningstar) % 3 % 4 « 518 (Bloomberg) B 4 4% & £ 4
WIENARAF AN S LS AL BN KM 3T ABMEAL 4o
BERTFEERMAY  BERFALERTRARFLELZREFEABESL
RIBFAYER L wYSHEMAERGBRR N EFHE ERE 0 403
NEZBREBMEFE U EHMER LR 2L FEEAMMEE  HUYER
hai— B X0 5EAMEHE -

. ez Hm

(1) AASABR B MM L B F 0 AN & 1 S % 254 8w 20
BENGIARELRE FToEC-

Q) AA LS EKBHENZEHEMRET T ERBEAE P B JCRATAL LI 2 4]
BN FEAUS B HtbliA - EXBAEAH G BT ARBL(LE
EFRBEAATRETABRIRARL R AR ZEBARAGTAE N BN 2
BHMBMEAEEL  HAB U RUBEN S B E M TR S -
LT oo s @ENNENALLHAIERE G _EMAK HART
Pl B RIBRE R SEAMR AR S EALRL R TH 48R E 2050
AT 3B L

ARARLEPRURBATEZHENZLTTERBRA T A LRFS
S Z A BN s FERAW S SR B B » BIF N ENBIRES
BAUAXRHMEMZ EBRAZEN AR BEHBLZ 4% -

B.RRar i 5B s A RSB BN BB SR HBMRETERR
BRYBARRAEFUNSZAEBESA R LSBT RZICTRETAF G4
BREABR(ALFELCTRRATAZEABR)RARA L EAB 2 408
BRABRABRAEZBAXEMEN B EEE R 2T o BN E A EHIF
BRI NG R EES LA -
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R RSB R T ERBRERET S AL
(RAEMBVBERE[UBRELRELARTERES)
BT 4R & M E(4R)

(£%M% 7 TR » HurEF Tl Em)

CUTHRNETRKEBINIAHEEMEN T ERBRE T B RBRAHE U
IR AZI M ER BRI HMITAZCR AT AN IR TARARE
(BT RAARAIRAABRALH  TAZBA S B 3
MEMZTHEKSE  EHBENN AT ELSE L% -

Q) GrB BB EHEMZ LB IE BRNNREBEZHERBTRRE
DEZABAXATHE My iz BT AR BENSERIEpz Ty
U EEH  MEBENXEMEMZRETEREIRELASL

4) AEA L RKBEBHNZEHBERT R AEZ 58 1 sl EH
HELETEHEREAMBA AN ZFETHAEAREsERAZRS
% BB ERESENELFRCRAET AN G0k EREL
(B LR RAATREIABR)H  RoREa LA EuFEmLsst
WIESE KB TRENBAL K ZE T EEEB A EZ - HWAT
BB AoBAEn  HEENIGHMTERERZOE =+ —ER
EZHFANEZ -

(5) BRIEZHLLH  MaXomERMUL TR BRENFERTERES
EHRAGHRALToRUEL P | 288 > 88 £ B R 2 B
IRPDHNGFEN ABRARAKSET A ¥y BHAEZELBHA
Lol m BT R MEMZEE -

6) BB M BN EHBMTomkS  RkBsrRmALEaBITaIZE
SR EEN L B E MR TSR BT RIATEALTEALS
MAZRLI QB L FETHRAZRIAERFT A Az BEQNNER AL
FEFARIBRZALE L -FHASHA A - EBEAMEEITEL S
HMEMANBUMEHHBELRAMEAI LI s RLT2BAENERE
AR BREAAAHELAHEMANBRLEAH B EHEMAZRES
it eBAEEATEAF BEAARGH B &4 EMANBEA AR
BHBXAMEM 2 KB s EROHLBREAR /G A  BEARY
HELXZHMEMANBARAKA BRI AMEMZ N EFREHFLBAER
HEEAF BRASHFEFHR XA EQANED SR HBLEHEM
ZRBFRETLBAREHEFTEFAE TEAMREBERLIKZEDY
FRE S AP ERBUBETLEBEHLTA - HETREpPHALLER
BUEIE NS B EHEINGHEE NI URER LS ERABEBEYEALL S
BB o
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ISR TR S ERREEA S
(REMBMASEHREFIEFREELAD)
1 7 4R & M (4R)

(&FPR A THEANS > HUFERAL E4)

6. HHIIESH

BMAESHGLKX S B &4 £ B AKEH & (Bloomberg)Fi w3t H B &3t
B FFr oS ZuS =+ oMAREAREETI OB RRIETHZIES S
OB EAEIRIBETHEAEN SR GEMZ BME RS F U8
BEHF AT HZ -

7. BEEREEE

AESEATEIEN I R EHABEZ IR S i A A b2 B AR TR HEY
UA LB FEEMEUTEELT%R027% 2 R 45% 8 R334 o

8. FifF#

IRAF R & B 091045581558 R & » 133k 2 2 (5304 5 RN BB A B
HAEERTRTLEBEHAAE AL ANB RS Aol 5
AR HFREB-AAMALRAZEHAER P ERABAZ A EEME L
Bl & 2 kiR F 5 E AR -

C ERTEAE - RHABEAEESEZ E R

AELHYURBHMENG BRI TR ENBEA G A2 B2 P LS
RZHE > REAMAREBMEE ERZIEARMSH o 2 FI R HARE
R B AR FARRBEFERBE - F 0 AL SR FZ A RRESE
AABRAEHZHEAHNARTHZAEHEY BEBLE R THALHEL £
R -EBFEAKSEEERZ Gt R B % -

A

1. Bt A% 48 R Bl 14

MAA AL 15 ALK Z Wik

I B AR EAE RN A R 3) AR bz @3R3
(BAT #4420 4% 15)
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MM BSAEEREEREABLAREE LS
(RAMBVREBSKSHABLARTE®RLS)
A #% 4R & MHEE(HR)

(&% B T g £ L Bi)

2. MM AMZEAR S FE

(1) 32 %
INES 3 1104 %
i d%(E $16.386,623 $29.670,418
2) BAAEEE
111.12.31 110.12.31
e ik 1E $1,200,837 $1,956,801

N ARESHENIEE

L AZENRBA———FR——OF+ A=+ -8B ZREFFRA AL 5
ShBARBINFSFRBTERFRR MM FERAESY  RA———FR——0O#
t—A=+—a8HR&EFRaT !

111.12.31
Xh#g sHRY REFHEHR HEEFEH HHBXHBEM
AYsRIT FABEAL USD  1.450,000 30.5670~30.6230 112401 A 17 8

~112 %02 24 8
MASIT TAEESLT USD 1,700,000 30.4881 112401 519 8

FEfE® FAEEL USD 1,220,000 30.5230~30.5650  112%£02 23 8
~112 402 424 8

£iLE# FTAEET USD 500,000 30.5220 112402 248
SSB #HEE T USD 91,763 0.66703~0.67659 1124025028

b ~112£02 524 8
BNY BB LT USD 88969092  0.67380u:1) 112402824 8
BNY BELL USD 2216350  17.0335@2) 112402 824 8
SSB AE £ USD 98,041 17.34150z2) 12402824 8
BNY FAE LA USD 2,601,788  6.949600:2) 112402 524 A
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i RGREREFRBAERL T EAS
(RAMBMAEEHR BRI ELREE L)

BRI E(H))
(RFMR A TR - HuH e s E)
110.12.31
Zh¥E LHMBYE REF LR HEREEER M HAER

AT FABEL USD 3,000,000 27.8095 111 402 4258
AGRIT BEAL USD  7.790,000 27.8100~27.8695 111402 A 25 &
ERAIT HE AL USD 800,000 27.7435 111 401 A 10 8
sdbEH FEEHEEXEL USD 3,000,000 27.8095 111 %02 5258
TR WEEAL USD 2,000,000 27.7292~27.8197 111 401 B 18 H
~111 %02 4258
BNY AEE7L USD 2,200,000  0.7244650:21 111 401 A 24 8
BNY AE AT USD 4.264,190.96 15.9580000:2) 1114028238
BNY e AL USD 528110344  6.4106000: 1114025238
BNY FAEMAE AUD  154,626.86  0.7118300:n 111 401 B 24 8

o GRTRAAZ RBESR
WMl AAMGIERZRIRES -
W BEABRARBZAHMER -

. BRI AR

(1) 5 A R&

HAKRSZHHEEHERARRZERAmEME  LARSFE S 545
WAEERZ HUSHEAR > HARXSRFLELBBE LR JAB ALY
THRESRME AESHLARNLZIETAREALABRASE 2 L4258
¥ e E IR AR H A8 M B R -

(2) 35 R

AE ST ERBHAREETHLAMHSL  RAHEBER 2 S Higp o
BABEALRS - ARLZH AP M EGBRIA - RESERBERL
TR BETHER BAR LR FEAMIET REALGLBRMNE
AREESHEA 2 B HNBREE 218 BMEE > THBHGHES

ZEREHRAR -
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AR NELEERTERFAEABALARTE LS
(Betam MBS SUBMABARTELESL)
B4 %5 3R & R (4R)

(&FR 7 THAS - HAMEHALL E)

(3) IR IR

AEELHBABEREABRD THESRZAHERSE  RY—TLE248T5
R ARESRELIHFAESIHELELTY  HARTEBLATH L
B AABEZBE AR EELRETE -

(4) # R (3155 B IR)

BIBNNFABRBE  RFHRE FHE - BRALRTBHIERS
MEWRIBRMERALREEMAER §) RERH X HRTERH I
R B F R AR R — 8 740 R E 88 % X 4 (Proxy basket hedge) (43
BB E KRERHNREREFHI A CELT BT H2BARN
MHde s RESWHRFAEARFIFHNERBIEHRERBRTH 2484
EF0 o EMMERME AAREBUSAREH BT E A MERHY > HE
FePERBATRETRLETTZHMMAL  wRAMES AAHATHE
A HHERRE -

GERNNEREALFEARKTFESMMBLRSH > BEF FoME

ABERNFABRTRIN R ABE2 A6 EAALLTEAR TS
LAHES  FAHREH A E A BER T RBEHRHETIL
FESFEWBRIR,  SEEQNNFABREAZBH ERALR
CRERFVLEBARIMERERHERY - R FAMELAME L
RHHBHELEE THAREEHTLER LR AL LR TR
HEAMB AR )BAITEEFE | RERLT R T BT ITZHEA
o wBAFMESRAMAESEES  HERT -

B. &N ARGRERY RFEHAQGERAMARBSLH(AEH
& CDS(Credit Default Swap) & CDX Index 2 Itraxx Index) ¢
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MM A BIERTERBELBLERTE LS
(RAABMBESHESUBTLELALTERAS)
B 4R P 3E(4)

(BHMmA THAS (UM EF LA EM)

() MEEHZR SR ERMEAFHEH 2 N AMEERR

AREKRFERREAMEFRE  RAE———FR——OF+=A=+
— B AR EXERAEG RSB B A D $680,553,774 T &
$1,097,665.4707% » #H A MM K ALK BRI » 27 2 AFELHAR - &

EeRE———FRA——Of+-A=+—8mBRBExEHAEH
5o A B A B A~ 1E $52,686,143 70 & $94,630,57550 0 Bkt B EF AR A
?ﬁ%ﬂ[‘ﬁ“’

(6) $T4A M A LN MR E L2 R Hik

RE———FR——0OFt+=—B=t+—axE&Fz2HSELH EF
1B & &2 » 5 A3518,458 7L A $2,580,030% » Faris B AMMBMREZ
2z THEMIEEFBEE | ABFLEYMIELS L ETR Az L5
o Bl % 8364,753 LA $566,723 70 » s K ABARS T2 TEYIEE
FMEHE M EAZATARA A7 A8153.70570A$2,013.307 7% 0 R 7
RELZEABAESHAL T AT RATABEY Y  BTOUFHEAR) RE
———#R——0O%—A-BEt+=_BAEZt+t—Boi&RzENIESL
@ E A 2 R RGE KA 5 5 %) A9(45,657.213) L &S$17,913.464 T » 7]
HERABES A "TEEREARE AT(ABBERE) -

A EENER B

FELHIKRFZRRBRIEHASR REHRALDAREEREH AL UHR
ARBEFARLARR(LGTIHER - ERARBRAREERR) KAEeEH
FEREEAR RO AR EREEER F BT HENTASRE
FREETRAGZEERBISM REETHER A A LREXERNTHER
RHHFZERKRAL  AEAL2 X HHEFERNECERAB 2 20k -
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MM BERFRTERFLARLRE AL
(RLWMHBMBAGHGUBRABELIRETE L)
Bt R R R (4R)

(B 7 T2 UM ER LA EA)

t -~ RBEZHE

FELBARBERZONE  NREA———FR——0f—A—8E+=-_H=
TR X CRAERANEHARB I RLES T ¢

BB AR % B E A 111 5 110 &8
B #8720 37 & ¥ AR $14,039.546.00  $24,671,783.00
N A3 & W EH 20,737.657.00 26.588.,984.00
B #8 AR % AR 460,668.77 811,232.77
N8R AR AR 2,931,073.98 4,006,495.40
B #A £ T £ 161,436.44 247,870.34
N #% £ 7T £ 774.285.53 955,622.07
B #A7 A% mO 50,874.68 109,613.79
N A A Mmoo 165,442 47 218,234.22
B #aA & JE B SEl S 2,185,721.15 3.532,995.10
N 3 & JE ¥ B IE M 7,087,847.30 9,912,815.85

A AESREABEINEEAR G

FELRAEAPELN UL RTARAE T M TF ¢

111.12.31
REE% B Ed MEHLH

bz =N

USD $22,625,244.04  30.7080 $694,775,993
BATHR

USD 890,531.19  30.7080 27,346,432
el BF A

USD 57,000.00  30.7080 1,750,356
JE A 8

USD 464.751.78 30.7080 14,271,598
TEATRE =% B8

USD 31,648.50  30.7080 971,862
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WM RE R T S RE S ELSREE AL
(REMBMBEFHHRBMEAFBFREERHELD)

4R R IR ()
(&R A P  HUHEHTEEM)
110.12.31
R B B 2 MEHK LR
B M
USD $34,803,538.55  27.6900 $963,709.982
BATAIR
USD 2,438,753.19  27.6900 67,529,076
e B1E A%
USD 987,100.70  27.6900 27.332,818
JEWF] &
USD 59031020  27.6900 16,345,689
JEATHE % 2R
USD 3,125.51 27.6900 86,545
H At AT 3R
USD 1,376.73  27.6900 38,122
REREGHPEZRIAET N > F LM MEAZ R -

ARSZRHEBBRAOEFREREGH RA———4SBER——0O8E2 %
HE B A85291 LRS18587T 0 R B ME AL o
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AR YR A (2,031,565) - (2,031,565)
EEBRFIBEEBREGEHR - 271,783 271,783
N (1,138,182) 271,783 (866,399)
B EREHR - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& BRA LA (57,291) . (57,291)
ZBNG: §:i DT N (277,089) 161,888 (115,201)
N # (334,380) 161,888 (172,492)
ERBAARYEE/RGTH:
AngitiBadHn itz R ERS - - -
BEAE 2,920,540 . 2,920,540
HBEBEHNAERHEY - 1,557,033 1,557,033
bt 4,762,497 1,557,033 6,319,530
B EREEH - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
FH EBBBAR R FEAN T 2o RBA T E
111.12.31 110.12.31
HRR 1.50% 0.80%
ARMFTH R 3.00% 3.00%
B-E AR E MR BRI
gD INOES:S
A EAHH] BE 7 A5 e g <
£ 7538 Ao £ $ 7588 ho £ Fw D
R 10.25% $-  $(619,436) $-  $(823,559)
FAREHD025% 639,179 . 852,122 i
FAER 3 & /w0.25% 628,495 - 831,939 .
HE#HE R 0.25% - (612,297) - (808,525)
24
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A S BT EAT A TR A 5] 4R & M 3E(4R)
(&30 B FRBEL  HUKEHFALE Eq)

A7 AT SRR A B R R SRR B LT+ B — 4 ARl
HAESTAMFR)VFLABTRZEHH > BETBHEBTHEL LYY
RATAH - MRTHHEBRBEAN  RH LS AR R EREA
%) 0 B R R IRH -

ABBREOMAER LT EABERTHESERE -
B
Bk
BERBIEZIOEI2A318 1k » A 858 &A% A$300,000,000% » §
Ik F A %5 % £5$300,000,0005T » 4 430,000,000 » S ®ESI00 « A& R
Bl A R0 B 3 R Rl s ik S fr din 4 ) ©

o

BRANERE REBEHLERHTREMAIBRARTEAMAZMEIRA
A TRAF BT AR 0 ) & RAAAR 0 0 AR A Rt
BONBRAL DAFABBRAFHEBRAABRPARES  FHEUAEL
DRMAZ »

8 B4R

(1) % B8R
BANERRE » BERER A BRY > BARBUAEREHR KR
BERFZ R BRI EERERAMLETRAEHE > T4k
o BT EME  REBBOFRARDNAERRERRRA RS2
BIFLEHBRASS  AFERZ  BEGHRRALE » RTRALIHAL
BEUETRF%NZ G AR -

(2) 45 5 Bdr oo qR
ANABERBIINFIZA3E LIRFHSN BERAHE 10,194,773 7 -

£ +9,076,537 LAtk & F I F H 101004549438 KM E T » UK
1,118,236 1Atk & 2 4 F % 105002782853k 42 71 ©
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MBS RN E TR 3 MR A M E(4R)
(BFRF FEALI  YUMER LA EN)

(3) B4p oS BB A B AR

REFBERFH1110380509%AME » BHR A FEMBLRABEY
HREPERBEABFREE  WORT S RIME  BRE NS AT
H4MH B MR35 0 B SHHRLFHN It SRRAFHUIHABIAER
AP RBBZBBRINBABBGNEB®RLFE AN AL bR
BAEFE > AR RERRI R BAHGHNBEROHARIR
AR A R RS - A FHMRRFH A0t EBMREFF DI H B HAE RS
BBMRZBRART  EBARNL S ELAFRRAHKLE 5 SRR I 4
M BRBATE  BRERFIBFARCHIRAFHRZLRRMRIISHNE
BN WAL AHBRRFHAA SR  ARAEN BB BN
BB

WRANBERAE » AAFERE B B RBELMNHIE LW
BEEFBE WwHEBS BARKIO%NASRZ BN  BEREBHN®
CEAERNE T AL FALR - B4ARAI%EE T8$ Ak
BHBREFERBAREL -

AR EI04E5A20R BT A8 B354 122 » DA RUETEER
HMBEAPRBETHE c ANAHRBAISHE2A 168 BHEFHRITREE
GHRNANER RAQAGERERLAL  DAFE oA EH > BIRE
1%% 8 T8 & 28 F ERERY > ERARYGEHIEE - 258 RE
WwH B BARYERK MM EAER > RBINALEEBNE =
ERBHRAHMOUEBZIALN)EALRE » RAERR ) LHBRRARE
o B H B BARITERGBEZEFT T AR RE LA -

AL RENFEZES#yAE  FLEREIRF3AVEFGRER
e BANARBRINOFEZEASRE  ¥8REINIFEEE TR HE
B BRINEERIOEE BH S RAimd F ¢

11145 & 1104 5
28 B REAI(L) 2% B AR A (7U)
RIEEABATE  $1,351,269 $11,490,715
3,6 B A 12,161,419 $0.41 103,416,438 $3.45

4 ¥t $13,512,688 $114,907,153

26

143

202312/R/B2364-01A-003/B40



T HAR TR AT A PR 8] B AR 3 (4)
(R THGHIN > AR EF L EA)

FHBIMBPRAEEHEEHARART @FX M T MFHEME
7<.10 ¢

7. By AR 4 — B T 58 m

AN ZRAFAIREEIRHEBMHETFALG2FHFEE T » o &it
# 1445 F PincBridge Investments, LPAT AT Z A REA BB A EEZ ALK
e N EEZALHUMAURLSRE  RAEAARERBRAAREFRE
R TMGI R AN AEAEA -

AN RBLUISEERI0EZER Es 47307 & A $30,198467 &
$40,557,3495t - RE11EERZI0EE 5 588/ £ 4@ H$13,431435LR
$15,145,0697% - RE1114£Z110512831 88712 aE4A 54
$74,051,835 70 & $57,284,803 7T » MR ¥ E b AT AT -

8. FEBRA
11145 1104 7
B A EIEE A $1,904,907,247  $2,274,631,652
BT BEA 115,201,044 125,358,662
SHERERAPBETRA 4,898,935 4,471,322
FEBUA 120,713,910 304,604,894
E A 64,398,530 67,414,910

& st $2,210,119,666  $2,776,481,440

AXNRBINEERIVEERELF AR Z RN ENLT ¢

A dm
1155 11045
e N B BF 85 ¢
BOEBHE—BFLRR $2,210,119,666 $2,776,481,440
9. 487

(1) A% 3] BARBA

ARNENARESEARNLEA  OHAHEBEREYR) EHRERMBL
B BMEAH A TN NIZ6FEM -
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Ha3H B 54T F A5 SRR A TR ) AR & M iE(4)
(B35 P A » UMW B Bi)

AEHAXAMBRA HEERXRALREZIBER AT !
ATEARMARRINZEH

(i) #RHTAE
ERMEEZ DAL
111.12.31 110.12.31
BEREHE $14,281,004 ~ $28359,326
E@rnd 166,806 500,418
AR 1,615,436 956,190
& $16,063,336 _ $29.815,934
AN RBIUEE RO L& R # T E 3597 53120,986 7%
A$07 o
ROE: & §-Fr
111.12.31 110.12.31
AEE $16,610,281 $30,444,803
i 13,709,847 14,797,899
E1 k) 2,900,434 15,646,906
RAIISERINOFERE @A Ao MmFEHERET A HE
B o
B HEABELRRI2ZLH
ERAMEEZE
1114 & 1105 8
BB AR $14,078,232  $14,078,232
EEA 333,612 333,600
N ] 265,824 260,784
A % $14,677,668  $14,672.616
C.ABASEMEEHAMZILERER
INNES:] 110458
BABRATEREZERA(RasEminme
B REEEAAEIRA) $234,588 $161,272

D.AFMARMEEEHEMZRALMAH

ANAHRBEIISEERINEEREZR AR BB 5515,535,843
% 815,169,197 7, -
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10.

L1

12.

A3 5T B AR F IR ) BB R A M 3E(8Y)
(RS TRt HRHER LA R

CEEA

BxraiEn
HERA
St ER
BHEER
EiB s &R
MR B

HERBEERBKFREHY
AEPEREE

B %5 ¥

R E A

HEEA

4 EA

EwiA

& %

11145 1104 &
$370,059,454  $442,261,818
19,472,768 20,067,399
13,460,947 12,948,628
6,974,092 7,068,842
343,997,219 421,678,800
1,053,502,992  1,346,045,484
199,689,297 193,309,989
23,842,543 24,543,659
60,579,041 60,585,872
19,958,410 19,384,534
3,491,558 1,843,372
74,565,518 68,256,315
$2,189,593,839  $2,617,994,712

ANARBIOSH2A B EECEBFRGCERE RTBEARLEFEWAE
# o BRBI%EBEIBE - 2HH RHRERYS ERARG R - 7L
BEIBMSUREXNLAL REEFEREF 242U E2HAERKEA
FEBEHFZZAMATZ  BREBERE -

ANDEBEINIEERBEMEA R%BFEIHE  BRFHEIHEA
$175174 7  IRFIAF EER T - % AXRBIVEEB IS LA
$1,582,0747% » A EEBERARBINEERBREUNGA BRI Z2HLELE

AEE -
BES g —FH
111455 11045
F] &N $1,850,664 $256,779
Fh I RARIR K (4,532,620) (1,358,275)
AEaEZHE (541,661) (859,948)
i f 40,040 100,023
- $(3,183,577) _ $(1,861.421)
BB anityg
BRIIEE
1 £ FRAAAR

A4 FoEEE B4HEE HEEA) HEeH
AEHWEREZAE
R AR E 2 B R $6,319,530 $- $6,319,530 $(1,263,906) $5,055,624
£ kil $6,319,530 $-  $6,319,530 $(1,263,906) $5,055,624
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A F AT F S AR A RO 8] M A AR ()
(8% % P HUMER LA EM)

RE10EE
‘ £ #i FRAFRR,
FHEAE FAMEE SAEE HEKRR) NELA
FESBRERRZEFL
HERAH T EZ RO ER $(866,399) $- _$(866,399) _ $173.280 _ $(693,119)
N $(866,399) $-  $(866,399) $173,280  $(693,119)
13. s #

REINSERIOFEEAMEBRENEZRE8 8T

RIPINIBBZE

INEY:3 IES:
EMAARER
& B EAT PR R, $7.941,644  $39,667,375
PDATEEZ FMAMERN AL EZAE 1,424,808 1,559,009
REFTAMERAGR R)
BN ERY B E AR LA M
ZBEFMFFRER G &) (481,266) (201,349)
Fiig# & A $8,885,186  $41,025,035
RIANEEEBE L AER
1144 1104
BRAFARFIBYER
HERAGEZEHEH $(1,263,906) $(173,280)

AR R Bt AMRUFFERAFREZILHEAT LT -

11455 1104 5
RENBEREEE M ZRATTH $17,342,250  $156,625,307
VAR E) ik B AR B E 2 AR 3,468,450 31,325,061
HRALEATRBREAZFABERADER 3,991,928 8,140,965
U EREZ EMMBRNAERZRE 1,424,808 1,559,009
RIPHB B2 AERE RS $8,885,186 341,025,035
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BB AR R E RN A R 8 AR EA ME(R)

(&BmPR 7 FWAEN  HMER LA ER)

BTIABAMZBEAMFTREEARRA

RELL4EE
Wi
HinkhiR  WRIIMES  HRedEE PR

Wt R

Axsadl a4 $2,024,143  $(53,716) $(1,263,906) $1,606,521

AR £ 5] 1,010,367 (69,509) 940,858

[t R e 1,294,956 - 1,294,956

R ERABIA(E) 1,216,890 604,491 1,821,381
WIEPFE MM BIER) $481,266  $(1,263,906)
BIERARTE/(AR)EHA $6,446,356 $5,663,716
AEANREARAZENLT:
BIEMEATE $6,446,356 $5,663,716
BIEFIAR A K & S -
REOFE

P2k ok S
#Manthil WMIUMEE  REHE LB

Vel R

Arief Al $2,816,223  $(65360)  $173,280  $2,924,143

RAEE ST 1,036,156 (25,789) 1,010,367

MRk AR 1,294,956 . 1,294,956

AKRLBARER) 924,392 292,498 - 1,216,890
BIEFARMNBNER) $201,349  $173,280
RIEAAFRT A& RFR $6,071,727 $6,446,356
AENTEABREZIRMLT * =
WIEFARTE $6,071,727 $6,446,356
WA RER $- -
FRATAE 2R B HH

BRERBIIEI2A3 Ak KD T2 BHFEHRBRELTTR LEREH

BARMZEEZRBIOFE -
-~ HBALY
1 & d EgaaEald

ANEzHNE AT R EHMBL T EHNA R A E(PineBridge Investments
Asia Limited) » # - /> 5] APineBridge Investments, L.P. -
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ABEF R TE LA R T MR AN EH)
(&35S TERLZS > UM ER LA BN

2. BLGBAMZEARL S FE

(1) $e P 3 & i 28 § (MR 2] B IR AR)

MBS
AR ERERTHE
BRHEL
FARESGE L ELA4
HIHESCGEILSEEA

A&

HMHB L ERERIEE
3y

MR HESERE
&4

£ #
&

(2) Jeoh 24 Bt s & 7 (R 7| IR AK)

PineBridge Investments
Ireland Limited

PineBridge Investments
LLC

& it

(3) ReAt s RAR] F (be 7] KAl AT 4K)

PineBridge Investments
LLC

PineBridge Investments
Europe Limited

PineBridge Investments
Asia Limited

Huatai-PineBridge Fund
Management Company
Limited

&

111.12.31 110.12.31
15#%$r 8 1EEFtE
£ # Hak £ = B
$49,814,068 27 $60,780,420 25
20,260,114 11 27,640,572 11
18,250,900 10 22,117,482 9
10,984,041 6 13,746,881 6
10,141,530 5 11,199,189 5
9,768,082 ¥ - -
32,559,839 18 45,705,588 18
$151,818,574 82 $181,190,132 T4

111.12.31 110.12.31
{534 8 1% 8
& % Bk & 5 ER
$11,140,773 6 $25,179,704 10
5,663,455 2 11,144,591 5
$16,804,228 9 $36,324,295 15

111.12.31 110.12.31
& E 3B
& ] I & B otk
$22,878,200 6 $50,729,853 12
2,930,822 1 9,169,681 2
1,804,184 1 4,119,319 |
1,504,746 - 2,127,388 1
$29,117,952 8 $66,146,241 16
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IS H AL BT A A PR 8) M AR A M E(4h)
(%3R5 TEAKN  MUAHEGE LA E )

(4) RSB EERE T AR E LB K)

111.12.31 110.12.31
A5 e
& # Aotk | Btk
PineBridge Investiments
Holdings US LLC $4,776,740 1 $11,007,607 3
G S ) 10,133,958 3 1,798,965 -
& $14,910,698 4 $12,806,572 3
5) BRELBIEERA
1115 8 1105
(R L EN 158 F A
4 ® Bk & & Hakh
MR AEES $630,191,929 29 $757,595,004 27
B RCERTY
EixH LS 262,792,650 12 383,908,474 14
HIBESGEILEH b 219,955,277 10 298,938,928 11
WHMESGEILSEFE
A4 140,966,609 6 150,565,562 5
MM EFERABINKE
£4 120,700,319 5 145,515,298 5
MBABHELETA
* 4 120,116,629 5 % =
£ 4 410,183,834 19 538,108,296 20
4 i $1,904,907,247 86 $2,274,631,652 82
6) A EEH B EEA
1HI1EE 11045 4
158 E N 158 Fden
4 &’ Bk & & Bake
PineBridge Investments
Ireland Limited $76,020,710 3 $81,674,261 3
(7) E 4o
H15E ISUEDA
46 & E oA 158 F
& B Ak & 5 Btk
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
33
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(®) s &
L1454 1104£ 5
HEEER HEEERR
oy L5 Aat £ £R ERa
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Eurcpe Limited 37,517,853 2 68,096,808 3
PineBridge Investments
Asia Limited 20,767,719 1 36,437,075 1
Huatai-PineBridge Fund
Management Company
Limited 6,230,129 - 9,905,304 -
4 it $343,997,219 16 $421,678,800 16
©) EMEEREER
0K 11045 A
e XRA EEEER
& a2 & %8 e
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 Investments
Japan Co., Ltd. 9,038,396 - 12,230,472 1
PineBridge Investments
Europe Limited 6,754,211 - 10,346,364 -
PineBridge Investments,
L.P - - 9,361,915 -
£ & 15,926,766 1 7,890,330 -
s F=in $199,689,297 9 $193,309,989 7
3. B EERAFMER
11155 110F 8
#F R AL B TR $79,496,270  $87,607,296
IR A8 A 2,752,760 2,134,013
& =t $82,249,030 $89,741,309
A BiW2 HE
& a

MR AAR TSRO IR 5] SRR MR8
(&% A FaAHS  HUKEFTAHEMN)

s EARK EMRAKRFIZ A &K

ARARRBINERI0F12A3 AL CHHEHRBAZERTALY -
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T AR A RN A IR 5] B A RA I E(EY)
(&3 5 T HUMERFLHEN)

+ERZEEBX

L Rhe
FFRARDATAPHIRGHRAMY > AARRBAETALEH - R0
ATHRBEIMATRRZIRANLH BRERTAPRR - BRITHRYE - 5
RO G EBBAERF BRI BN TR EH

2. R T AR

EREA
111.12.31 110.12.31
BB RAEEZERBTE
REBRHERL(RLRELERAL) $443,749.306  $235,461,764
M HR(A MR ARR) 185,706,427 246,443,442
BERES 96,500,000 96,500,000
FhiRES 3,486,984 3,486,984
A& # $729,442,717  $581,892,190
L8k E i
111.12.31 110.12.31
BRGEBAHEZELHARE
Hue BT $360,775,660  $407,343,691
mE Ak 16,610,281 30,444,805
4 % $377,385,941  $437,788,496
3. AT B2 N ABEREHT R
(1) #3E

DRABAGBBENEED - THEAREMERRFZRH PHETEAE

VB R A W ARATE M-
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AL AL RAT SRR A TR 3 M SRA ()
(23K A FEAEIN  HRHEBTAER)

AL BN RBRIE  GANABEANE » BEGRIEXHBE - 45
FEREDEBRT A GAUBRPRRAHELIL TR BEEHE -

Q) uarfBEEEx LB

g%%%ﬁu&hﬁﬁ&§1%ﬁl%ﬁﬁﬂz#ﬁﬁ%°%ﬁﬁzi
o F

B0 PENFEETREZBETEREGHENFL T HZHAZ
(RBAEEL) - FHRTHGEAAIAERBEZIETELRE
HEEXGHELE  RAHGEAAIRBEBEAZITH - A%
ARFzHAAELBE 2 -

B8 BARAEABRAMBZTHESNAG  2aEnE—%
B BBHRI -

Bo48%: HBEXRARZARTHRERAL -
AQNHHEBRIIEAIOEIZA3 B &EUA L EEEETZLBLE -
(3) EmAABAFEZ LB AEZAAMMA
AZIBBRERARUABEHEAARDLBERIIZ AR TERSLBA
O HEEEAFABIGGELHARE O ABEZASZNMME - sbF
ERANRERAEREL - BILEHR ~ BB R L 6B -
B.EEFELAGFHAEsZ AINBESHTHEAELEDEL -
4 ARG ERABALR

(1) #rat
AN REMBOEZEZAROCIERNEFZLBEAALR -~ THAK
(HE -ER - MEBRBAHHARE - A M EEAIHAR
ZAMAERARE  NIEFRQN XL LIRS »

(2) 12 B AH
ERARBAEARNNREZ BRI ATHARAINBSZIH I ReT &5
O ESEEROTEREANFAMKIEL - AXAEBELIZ48HA
ERIEARBRESEEFARABHERE - BHEF LHAETHRAER
FRE  QBEECRARKR  FEAEAFAATAXIRARREYLTERL
BELE ARALEARRELBEETFEE - 5> AR 4HT A
ZRHGBVEEZALINZIHNALCERER RIFZ ol diFL

BEARTERGAAHAEHZ THEEEMR - BRERBIIIEAII0£12E
3lau - And 2T ALAARBMARBZER -
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H4 3% B AR TS SR A IR 3) MRS SR A ()
(LM% S T Hs5 > HUNER AL EM)

(3) TR

ATHBRBRGHEATHEESEHERANNMBRLEBIAZOIAM
BHEARRL AT ABHZAR - THEREZOEHNERAR - ER
R e BAE B AR AR -

B.AXGABEIHERRZYMELZABRAHEZ RMAERRME
HEEZABE BESAH - EM3 B UHERHRER) - BE
AR E B GADIREUSRETFASZEGFEMR)TE2R
G ANANETEAKAB XIS EHBERTF LT ARARZBHEL
FHETEI% mEemEFRERSZEALT  SREIIEZERIL
£z AMERARBARYD XM 521,600 R $114,483 7 o

CARAKRFLEBIRETRAGHLUETY  KXERAHIHE
EEABRAOHPEZNMNRERARTRLT ¢

111.12.31 110.12.31
£ & B % %2 & A& ¥
SRFE
RERMERE  $477,108 $6,946  $821,355 $31,173
JEHChR 908,571 - 1,605,776 .
@ a1k
B 1o AR 3,154,640 - 2,873,114 .

BEEI&£K1104£128318 » £ EEE 52 530577
B27712 » AN a3 & E £ 5% £20.838%20.125 -

(4) MEHTERRE

RBMEAGERAEAERTEARRAREARETURLETCRTHE Y
ZAMABEMTRASLIMFHRE AR EEFTEHEINEE " &
DAABEEAERTLUAFTOARBZAHERSE - AR 2 4FEA
B AHIERB Mz BN KRBT T PEIRANAREHER
NN EAEZIBALRBIEUL ANNFPEMNBHLRBTHFS
ZABIEEIZHRALRYGEREL - AQTHLELEAEE S AN
THRZEMIE ) AHHARESRE -

37

154

202312/R/B2364-01A-003/B40



CET RS Y T PN
&8 HHRA
RE———4&
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BRBERT A CRAH R
£ 2 EHRA
RE-——#%+=f=Z+—8
CEUTECUEY REEPEE L 5P T ¥

— ~ REE TSR TR LR A RS

AR A BE B EARERREGTARLCIRBINFEZMEREAS
o ¥EEME - EHPNER—BAWETRR > RBT R W FsraEH
BEALEZIE  RAREMEFAZIHY  HHAEER  HERBERESLE
B BB GEBREFRRT FRLEXFRAMA IS L L BLHE
NN A EREATER -

EAGH A LT AZER  RPTHERBARERBAZL TN it
HHERAEAGK  APEUFRRDEREZRF -

ZC FERARBBMEN LAY - REBEFRER

(—) &xad: REII2E1A48

(=) BEIE:  MBBLAREEHROABRAIAGEL A EERTIEN

(Z) BE45B8 : ERA4 - EHNEE FEMRELRESG

(m) BHREY @ ALHFHMARELRLTRERTARIINLRE - LHAFE
BERELRAHREGEES BB EARRR KBS
# BB ALRDMERS -

() # % ShrdsBef AeHHRAMBERRTERRNARLY
AERA - RUGE B EAELRATHELEMRE 04
¥AERAINEF12A3I82ER4L  RHEE - B ERELR
AR AR -

EBAFRERABRZIERY

B g FEE(%) B & E(%) # = i
BATER(EBFE) 100 100 EREZEHBE HE
TERES 100 100 BResems ME

M FeRRBRREARA

AN B PNERERTRA IR Z R EBMNETAMNEX BB TAH
BRSRAMBBERE  YABRAEATLHAREARBAZFEF -
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b1

EANE

I BAREE M ARG EEEHRA)
(2R S THEEEN  HJUBFER LALLM

s ERMBLL R EERA C FEA SRR IR HE20% L -

111 4 110 £ & Wb F 8RR
BEFBILE 0.92% 5.70% (83.86%) [ 3 P9 4B I L AR
b S E RS E
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