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£ # % & # %
= -
WA R AHA(RBI2FERINIFI2A31A
A 5 A$1,666,349,831 % $1,648,759,957) =% $1,657,678,597 | 87.58 $1,562,307,111 91.55
BUFAE— R HARRII2ERINIFI2A318
A B B $113,955,607 % $29,286,109) R 114,077,756 6.03 28,543,383 1.67
RATHH 83,924,332 4.43 108,722,372 6.37
g EERRE A Z K 11,378,613 0.60 5,816,300 0.34
T2 2 8%A 3,444,706 0.18 633,693 0.04
JE A 8 25,828,134 1.36 24,186,600 1.42
FAELT 1,896,332,138 | 100.18 1,730,209,468 | 101.39
w4k
B E TR A B =k - - 2,913,134 0.17
TEAT R © % 3R 674,548 0.03 18,228,386 1.07
JEA 45 32 % A 2,288,956 0.12 2,166,917 0.13
AR % 402,779 0.02 361,706 0.02
B AL EAT #R 119,169 0.01 112,751 =
& fit -3t 3,485,452 0.18 23,782,894 1.39
FHAE $1,892,846,686 | 100.00 $1,706,426,574 | 100.00
ARG B R S A +
FRE $237,797,420 $238,520,755
AT RN B E 20,803,914.41 21,526,522.70
ERMPEFRE $11.4304 $11.0803
ABAANRFH B B EM
BRAE $15,877,503 $16,936,665
FRE R CNY  3,666,264.48 CNY  3,842,573.44
BT b % S A 285,991.39 306,984.80
BEMFHETE $55.5174 $55.1710
BB M FHEHE—HME CNY 12.8195 CNY 12.5171
(3% £ BB A5 4R A R 3E)
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B it a#MEL - SR ALZFEEAR
BEM TR TEARELSHMYEN S
B emaMERT -

T ——=%+=A=+—8 =g 24—
& % & # %
AFRA £ LR A +
FEA $75,242,092 $75,942,919
FEE-HRE USD  2,448,091.49 USD  2,473,066.27
et iMgEm 212,609.90 225,355.71
BEREM P HE $353.8974 $336.9913
FE 4P E R UsD 11,5145 UsD 10.9741
B#AR A5 4 Ut 4 £ A A A
FHA $88,101,487 $120,281,756
BTN EMEEM 12,787,319.84 16,934,571.46
FRMTEEFEE $6.8968 $7.1027
B#AR AR AR £ 2540 B A
FRA $58,662,674 $63,598,139
FEA R CNY 13,545,762.08 CNY 14,429,081.49
BATENZBMEEM 1,843,617.04 1,888,790.13
BREMPHERE $31.8193 $33.6714
FEEMFYFEE R CNY 7.3474 CNY 7.6393
B#AR & FUEHR & B B
FRAE $41,583,387 $55,224,018
%% E R USD  1,352,965.25 USD  1,798,359.32
BATAN T BZME M 173,914.56 227,934.29
BERHTHFRE $239,1024 $242.2804
BBMFHFAE—HRE usD 7.7795 USD 7.8898
N#AR A & Wt R s B4 B A
FRE $49,912,782 $54,205,166
AT SN B E A 7,130,456.17 7,466,333.88
BEWMEHFEE $6.9999 $7.2599
(G 2 MM FE IR A BT 3x)
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£ # % & # %
NEAR AR a i B
FRAE $160,681,752 $179,792,734
BRAE R CNY 37,102,924.81 CNY 40,791,193.75
BTN BMEM 4,925,472.40 5,207,967.04
BEREHMFHIRA $32.6226 $34.5226
BB FE A R CNY 7.5329 CNY 7.8325
N#AA! & st < B4 B
BFRAE $111,153,599 $139.981,916
FRE R USD  3,616,515.34 USD  4,558,483.65
BTSSR M R 480,585.01 596,078.19
HERMFHIRE $231.2881 $234.8382
BRI EE B UsD 7.5252 uUsD 7.6475
INEETEARIE & R
FHAE $44,307,463 $43,307,034
FATEIS X BB 4,344,393.57 4,380,481.36
BRM T FTFE $10.1988 $9.8864
NO#aA R AR & B4 B
FHE $52,538,024 $52,984,604
R AE R CNY 12,131,522.90 CNY 12,021,093.40
FATENSZ MRS 1,003,973.33 1,018,860.90
BERMFGERE $52.3301 $52.0038
BT T E - R CNY 12.0835 CNY 11.7986
NO#AR & TR & A4 B
FRE $53,607,285 $60,371,549
BEE R USD  1,744,177.16 USD  1,965,987.66
BTN B E 158,984.52 188,026.65
BBEMFHFEE $337.1856 $321.0797
BEmRFEE—EY USD 10.9707 usD 10.4559
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£ 5 % & # %
Ns#ia & 37 & 3% £ 548 B4 +
FRAE $20,765,079 $27,442,540
BTSSR BN E A 2,507,339.04 3,317,068.24
BRAFHFEE $8.2817 $8.2731
A 70 4% 2 oh AR & B 4
FHE $882,526,139 $577,836,779
BATAEME B R 92,457,822.06 62,826,079.55
BRI EE $9.5452 $9.1974
(3% % DO Bd 5 3R A M L)
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% F i 4  E A6 LB A2 4 B ERY BFEEAE%
112.12.31 111.12.31 1124251 | 1111281 | B12azay | 1111281
28R
R R F B
SCGAU 4 3/4 09/24/2080 $51,872,687 $49,567,318 0.13 0.12 2.74 2.90
SCGAU 5 1/8 09/24/2080 32,936,618 25,771,689 0.09 0.07 1.74 1.51
WSTP 3.133 11/18/41 31,570,719 29,921,450 0.15 0.15 1.67 1.75
MQGAU 4.442 06/21/33 19,701,340 - 0.12 . 1.04 .
MQGAU 5.887 06/15/34 19,049,247 = 0.08 . 1.01 -
NBNAUS 2 5/8 05/05/31 7,945,578 . 0.02 - 0.42 -
MQGAU 6.255 12/07/34 4,153,825 - 0.01 - 0.22 -
STOAU 5 1/4 03/13/29 - 70,526,219 2 0.42 - 4.13
NCIAU 4.7 05/12/31 - 8,018,925 . 0.08 . 0.47
R R A 3t 167,230,014 183,805,601 8.84 10.76
P B AR
BCHINA 5 11/13/24 45,861,594 45,833,035 0.05 0.05 2.42 2.69
CNDATA 10 1/2 02/23/26 38,794,380 5 0.40 - 2.05 s
HONGQI 6 1/4 06/08/24 30,545,945 14,368,350 0.20 0.10 1.61 0.84
CHALUM 4.1 PERP 30,381,548 44,961,011 0.13 0.20 1.60 2.63
MINMET 3 3/8 PERP 27,091,058 5,911,290 0.09 0.02 1.43 0.35
HRINTH 4 5/8 06/03/26 26,314,385 . 0.10 - 1.39 ’
CMINLE 2 7/8 02/04/31 26,245,692 18,673,491 0.25 0.20 1.39 1.09
FOSUNI 5.95 10/19/25 17,936,310 9,506,583 0.10 0.06 0.95 0.56
TENCNT 2.39 06/03/30 17,841,617 - 0.03 - 0.94 .
MEITUA 3.05 10/28/30 15,581,999 4,761,786 0.05 0.02 0.82 0.28
HAOHUA 5 1/8 03/14/28 15,342,758 14,845,126 0.03 0.03 0.81 0.87
HRINTH 5 1/2 01/16/25 15,233,034 23,308,977 0.04 0.06 0.80 1.37
CHALHK 1.55 07/28/24 15,030,831 - 0.10 - 0.79 .
SINOPE 3.68 08/08/49 15,024,709 13,936,942 0.12 0.12 0.79 0.82
CCB 2.45 06/24/30 14,717,071 14,407,963 0.03 0.03 0.78 0.84
HUANEN 3.08 PERP 14,585,986 25,771,689 0.10 0.18 0.77 1:81
SINOCH 2 1/4 11/24/26 14,146,783 . 0.10 - 0.75 -
LNGFOR 3.95 09/16/29 12,752,148 20,313,342 0.11 0.11 0.67 1.19
FOSUNI 6.85 07/02/24 11,906,739 10,624,968 0.07 0.07 0.63 0.62
YLLGSP 6.8 02/27/24 11,740,770 23,451,085 0.10 0.20 0.62 1.37
PRXNA 3.68 01/21/30 10,787,882 5,133,110 0.03 0.02 0.57 0.30
WESCHI 4.95 07/08/26 9,655,737 21,664,494 0.07 0.14 0.51 127
SINOPE 3.1 01/08/51 8,937,303 8,185,373 0.06 0.06 0.47 0.48
CNBG 3 3/8 07/16/24 8,191,027 - 0.04 - 0.43 -
CHIMAO 3.2 04/09/26 7,790,589 - 0.05 . 0.41 -
B AR ANE)




Baoc ki

¥k 0 xF KT

Kirk
Sweeney

HMEE FRET

ey

.

P 2 # bR B4 S @R Y 5FRAE%
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
IR Y
B A
YLLGSP 5 1/8 05/20/26 $7,160,295 $- 0.08 - 0.38 -
CHITRA 2.95 03/01/27 6,143,070 5,985,813 0.03 0.03 0.32 0.35
BOCAVI 4 7/8 05/03/33 6,032,611 - 0.04 - 0.32 ,
CRHZCH 4 1/8 02/26/29 6,001,642 5,910,538 0.04 0.04 0.32 0.35
HAOHUA 3 7/8 06/19/29 5,773,447 . 0.02 - 0.30 -
GLPCHI 4 07/02/24 5,268,611 . 0.13 - 0.28 .
LNGFOR 3 3/8 04/13/27 3,470,178 . 0.08 . 0.18 -
CDBFLC 2 7/8 09/28/30 . 48,691,603 . 0.24 = 2.85
ROADKG 5.9 03/05/25 - 48,118,284 - 0.70 . 2.82
SHDOIS 4.8 07/28/24 - 26,477,205 - 0.18 - 1.55
SHDOIS 6 1/2 11/05/23 - 24,382,152 - 0.16 - 1.43
HONGQI 7 3/8 05/02/23 - 24,323,193 3 0.40 & 1.43
HRINTH 3 1/4 11/13/24 - 19,852,919 A 0.14 = 1.16
TENCNT 3.595 01/19/28 8 16,947,364 = 0.02 2 0.99
HRINTH 3 3/8 02/24/30 2 16,405,955 z 0.10 = 0.96
COGARD 6 1/2 04/08/24 5 13,072,228 2 0.11 = 0.82
HRINTH 4 3/4 04/27/27 2 13,415,558 = 0.06 % 0.79
COGARD 8 01/27/24 4 7,141,023 - 0.03 = 0.42
HUANEN 2.85 PERP - 5,988,060 . 0.04 : 0.35
CCAMCL 3 1/4 01/28/27 : 5,637,559 s 0.02 s 0.33
COGARD 5 5/8 12/15/26 e 5,512,694 s 0.09 . 0.32
P B A Pk 502,287,749 614,420,763 26.50 36.00
*®
STANLN 6.17 01/09/27 18,732,359 s 0.06 - 0.99 .
STANLN 3.516 02/12/30 8,867,927 . 0.03 . 0.47 -
HSBC 6.254 03/09/34 8,841,888 . 0.01 - 0.47 .
HSBC 6.161 03/09/29 7,943,084 . 0.01 - 0.42 .
STANLN 6.296 07/06/34 6,470,112 - 0.02 - 0.34 .
BN 50,855,370 - 2.69 .
&
LIHHK 4 7/8 07/15/24 31,222,637 50,944,756 0.40 0.60 1.65 2.99
NWSZF 5 3/4 PERP 26,072,501 25,057,728 0.08 0.08 138 1.47
MPEL 4 7/8 06/06/25 20,886,707 19,777,188 0.07 0.07 1.10 1.16
MPEL 5 3/4 07/21/28 14,174,346 - 0.06 . 0.75 -
GOOMAN 3 07/22/30 12,640,226 12,280,752 0.16 0.16 0.67 0.72
¥ 4 B B S IR M)
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112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31

2 8 1

FE&
HYSAN 4.85 PERP $9,671,389 $11,271,871 0.10 0.10 0.51 0.66
SHCMBK 6 3/8 02/28/33 9,347,881 . 0.09 - 0.49 o
CCAMCL 5 5/8 05/14/24 9,212,386 - 0.06 - 0.49 =
LIHHK 4.8 06/18/26 7,940,692 24,523,740 0.10 0.30 0.42 1.44
CCAMCL 4 3/4 02/08/28 7,517,164 14,618,004 0.02 0.04 0.40 0.86
HKLSP 5 1/4 07/14/33 6,139,992 - 0.05 - 0.32 =
LIHHK 4 1/2 06/26/25 5,525,145 5,304,362 0.07 0.07 0.29 0.31
HKAA 3 1/201/12/62 4,765,364 = 0.03 - 0.25 -
NWDEVL 4 1/8 PERP 3,350,115 - 0.02 - 0.18 =
ROADKG 7 7/8 02/01/23 - 24,802,852 - 0.22 - 1.45
MPEL 5 1/4 04/26/26 - 8,121,485 - 0.06 - 0.48
& it 168,466,545 196,702,738 8.90 11.54

R
MINCAP 5 5/8 08/10/37 48,609,001 26,357,786 0.20 0.12 2.57 1.54
INDY1J 8 1/4 10/22/25 45,396,977 70,490,805 0.28 0.41 2.40 4.13
LLPLCA 6 7/8 02/04/39 31,027,185 25,452,735 0.17 0.14 1.64 1.49
PERTIJ 6.45 05/30/44 20,235,909 - 0.04 - 1.07 -
ADROIT 4 1/4 10/31/24 19,485,373 19,242,671 0.09 0.09 1.03 1.13
PERTII 6 1/2 05/27/41 16,992,507 15,670,251 0.10 0.10 0.90 0.92
PERTIT 4.175 01/21/50 7,714,112 - 0.03 - 0.41 g
PLNII 4 1/8 05/15/27 - 23,640,124 - 0.05 - 1.39
PLNIJ 5 3/8 01/25/29 - 20,786,015 - 0.14 - 1.22
MINCAP 4 5/8 08/10/30 - 18,920,427 - 0.06 - 1.11
SAKAFEI 4.45 05/05/24 - 7,786,913 - 0.07 - 0.46
PLNIJ 5 1/4 05/15/47 - 7,737,386 - 0.06 = 0.45
Ep RS 3t 189,461,064 236,085,113 10.02 13.84

Ep R
INGREN 5 3/8 04/29/24 30,429,879 29,573,535 0.31 0.31 1.61 1.73
INAPIN 6 1/4 10/25/25 26,965,952 33,545,923 0.26 0.25 1.42 1.97
GRNKEN 5.5501/29/25 18,087,855 - 0.12 - 0.96 -
GRNKEN 5 1/2 04/06/25 15,067,834 - 0.07 - 0.80 -
RNW 7.95 07/28/26 11,383,432 - 0.09 - 0.60 -
INCLEN 4 1/2 04/18/27 10,790,597 - 0.10 - 0.57 -
GRNKEN 4 7/8 08/16/23 s 42,185,115 - 0.28 - 247
Ep et $112,725,549 $105,304,573 5.96 6.17
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P & # 46 R AB AL S @R % 1575 F E %
1121231 111.12.31 112.12.31 ) 111.12.31 | 112.12.31 | 111.12.31

Aak

a4
SUMIBK 2.93 09/17/41 $17,145,516 $15,467,390 0.09 0.09 0.91 0.91
MIZUHO 5.414 09/13/28 15,436,764 15,232,963 0.05 0.05 0.82 0.89
MUFG 5.063 09/12/25 15,314,184 - 0.03 - 0.81 -
MIZUHO 5.739 05/27/31 9,513,093 - 0.04 - 0.50 -
SUMIBK 5.716 09/14/28 7,969,353 - 0.02 - 0.42 =
MIZUHO 5.667 05/27/29 7,877,984 - 0.03 - 0.42 -
NIPLIF 6 1/4 09/13/53 6,467,356 - 0.02 - 0.34 -
MIZUHO 5.748 07/06/34 6,375,876 - 0.02 - 0.34 -
MUFG 5.133 07/20/33 6,256,402 - 0.01 - 0.33 -
B A3t 92,356,528 30,700,353 4.89 1.80

e
KEBHNB 4 1/4 10/14/24 21,283,327 - 0.23 - 112 o
SHINFN 3.34 02/05/30 20,966,526 19,760,085 0.14 0.14 1.11 1.16
HANMIL 1 1/2 10/28/25 17,083,466 16,290,652 0.20 0.20 0.90 0.95
PUSAN 3 5/8 07/25/26 14,487,087 14,017,206 0.20 0.20 077 0.82
LGENSO 5 3/4 09/25/28 12,680,970 - 0.07 - 0.67 -
KDB 4 1/4 09/08/32 12,296,556 11,982,506 0.09 0.09 0.65 0.70
SHNHAN 4 3/8 04/13/32 11,397,966 - 0.08 - 0.60 -
SHNHAN 4 04/23/29 10,051,467 - 0.09 - 0.53 %
NHNCOR 1 1/2 03/29/26 8,534,264 - 0.04 - 0.45 -
SHINCA 2 1/201/27/27 8,510,832 24,211,155 0.08 0.23 0.45 1.42
LOTCOR 4 1/2 08/01/25 7,585,912 7,435,056 0.08 0.08 0.40 0.44
HATELE 4 7/8 06/28/28 6,161,790 - 0.07 - 0.33 -
EIBKOR 4 1/2 09/15/32 6,144,388 6,009,706 0.04 0.04 0.32 0.35
KYOBOL 5.9 06/15/52 6,103,971 5,696,334 0.04 0.04 0.32 0.33
SHNHAN 3 3/4 09/20/27 5,801,293 5,581,670 0.06 0.06 0.31 0.33
KEBHNB 4 5/8 10/24/23 - 9,136,232 - 0.15 - 0.54
KOREAN 4 3/4 09/23/25 - 6,085,615 - 0.07 - 0.36
Ex N 169,089,815 126,206,217 8.93 7.40

PN
WYNMAC 5 5/8 08/26/28 25,659,031 - 0.07 - 1.36 -
STCITY 501/15/29 16,801,188 - 0.06 - 0.89 =
STCITY 6 07/15/25 12,059,185 5,334,623 0.10 0.04 0.64 0.31
SANLTD 5.4 08/08/28 9,153,564 - 0.02 - 0.48 =
MGMCHI 5 7/8 05/15/26 6,013,442 - 0.03 - 0.32 =
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B % i M £ % 16 RiE A BEE% 163 E E%
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
2 8] i
P
SIMHOL 4 1/2 01/27/26 $5,739,065 $- 0.04 - 0.30 -
STCITY 6 1/2 01/15/28 5,709,487 z 0.04 - 0.30 -
SANLTD 4 3/8 06/18/30 5,600,326 5 0.03 - 0.30 =
SANLTD 2.85 03/08/29 5,366,629 < 0.03 = 0.28 5
PN E 92,101,917 5,334,623 4.87 0.31
R D
GENMMK 3.882 04/19/31 23,663,507 16,123,126 0.09 0.07 1.25 0.94
KNBZMK 4.876 06/01/33 6,180,574 E 0.03 - 0.33 =
GENTMK 4 1/4 01/24/27 = 5,624,408 = 0.01 . 0.33
L% LR W 29,844,081 21,747,534 1.58 1.27
FEHER
GLOPM 4.2 PERP . 5,512,086 . 0.03 - 0.32
S E - 5,512,086 - 0.32
Aok
BOCAVI 4 01/25/24 18,421,176 - 0.12 - 0.97 .
OCBCSP 4.602 06/15/32 6,986,483 6,780,326 0.03 0.03 0.37 0.40
UOBSP 3 3/4 04/15/29 6,117,022 - 0.03 - 0.32 -
$A hodg N E 31,524,681 6,780,326 1.66 0.40
#E
KBANK 3.343 10/02/31 16,972,349 16,237,118 0.08 0.08 0.90 0.95
MUANTH 3.552 01/27/37 14,716,410 13,470,066 0.17 0.13 0.78 0.79
BBLTB 5.3 09/21/28 10,633,460 g 0.07 - 0.56 -
AE 42,322,219 29,707,184 2.24 1.74
£
HYNMTR 5.68 06/26/28 9,413,065 g 0.03 - 0.50 -
£ BN 9,413,065 2 0.50 -
8 et 1,657,678,597 1,562,307,111 87.58 91.55
B MR
F %
HKINTL 5 1/4 01/11/53 6,938,726 ) 0.04 = 0.37 %
F et $6,938,726 $- 0.37 5
WM M RAME)

FERAE

—
MAE

Kirk

Sweeney

X WA A E




A 35 3 P

PR Y 5

RE T
AN = |
B #mE%a
i@ % & # A6 B AL S R Y% EEFEAEY
% 7 M M
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31

B AR
R

INDON 4.3 03/31/52 $15,288,835 $- 0.07 - 0.81 .

INDON 5 1/4 01/17/42 12,838,732 - 0.02 - 0.68 -

INDON 3 1/2 02/14/50 9,963,110 9,244,225 0.05 0.05 0.52 0.54

INDON 3.7 10/30/49 - 5,478,159 - 0.02 - 0.32

Ep RN 38,090,677 14,722,384 2.01 0.86
FEER

PHILIP 2.95 05/05/45 9,258,020 - 0.03 - 0.49 -

JEEF N 9,258,020 - 0.49 -
£

T 3 5/8 02/15/53 27,668,398 - 32 - 1.46 -

T 3 3/8 08/15/42 13,759,015 13,820,999 3 32 0.73 0.81

T3 7/8 02/15/43 12,651,012 - 3 - 0.67 .

T 3 5/8 05/15/53 5,711,908 - 2 - 0.30 -

£B N 59,790,333 13,820,999 3.16 0.81

R N 114,077,756 28,543,383 6.03 1.67
EHE 4 1,771,756,353 1,590,850,494 93.61 93.22
SRATAF 3R 83,924,332 108,722,372 4.43 6.37
RRFEBEREZFAR 37,166,001 6,853,708 1.96 0.41
FRE $1,892,846,686 $1,706,426,574 100.00 100.00

AR BRGUSHREE M -

A M MR R AN

2 BT ERMEASABAN DI E ot & H A KiE001% -

FFERHFAARE

HAF

Kirk
Sweeney

HE® RS
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BawEWA

_—— —— %K ———4%F
& % % & % %
A% EE $1,706,426,574 90.15 $2,050,033,857 | 120.14
DN

F) B A 99,057,349 5.23 89,040,049 522

H b 32,785 - 5,190 .
N 99,090,134 523 89,045,239 5202

® A

@ 12 & N 28,069,111 1.48 28,568,486 1.68

1% % % = 4,864,596 0.26 4,675,484 0.27
&R B A 195,000 0.01 185,000 0.01
EiE A 29,434 - 21,922 :
¥R A 33,158,141 1495 33,450,892 1.96
AMFHRETRBERX) 65,931,993 3.48 55,594,347 3.26
BT BHEELBER 399,608,845 21.11 449,033,254 26.31
W% B EMER (234,882,817) | (12.41) (629,103,400) |  (36.87)
CREABEAESR = 55 (103,039,694) (5.44) (339,235,725) |  (19.88)
ATREABEE = o8 95,876,839 507 175,599,342 10.29
W 2 5B 2k (37,075,054) (1.96) (55,495,101) (3.25)
WEFEE $1,892,846,686 | 100.00 $1,706,426,574 | 100.00

(GHE4 M B 53R R Mg 3E)

YamI? L EHE

Irk
Sweeney

- ~ ',;.?},
¥R AT bj(ﬂ’\%

SHELE WHA E
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InE AR BRI A R 3)
MIEMBTRREALFELSRERLEAS
Bt F5aR R M 3E
ERl——=—%—HA—BZ+=—A=+—~8
RRA———%#—A—BE+-A=+—8
(&%E% 7 THEHES  BHUHEHTE EN)

—~ el

. MEMEBESTREARFEHAEFRBELHELOUTHABAELESNRBE-O=%
ZAtT-BELMETFPELZEGUTHBET O)RAMRAZERIZ
BEARAETE RS —RAEFDHAKAES ARV BRI R 5H B 5]
BHALHA - BFA - NSA - NOSEA - NsBARIBAA S HAMEHF - 2T A
RERGIFER - ARLMERHERBMEMERFBETEDARSANER
BREL RRASEHEHL2EL BT EHERERBIETLDE
o A FEME T ABET -

2. AEABEN P ERBEZBOFAE A E(SRIER A T FE - BIERNFHE)
S REHR(AREALBES) LR EEBETERRABRKENZFEF(SE
ETHMEFREBBERRUENFESR) - REMRE EEHMUF AHBEZ
SR AREEEARBLA RAYEERMMEFEEXAHET AR ER
I REAFTEHANAREENEAEFTXIARSBREKRES  URAB K E
A~ 7 R ISR R AR AR K A % 5 8 ¥ (4 ETF(Exchange Traded Fund) ~ R & Y
ETF R AR AETF); AKX AR EZHBEAABES > 2NN RABLERXHHARE
P EEECHMAZSRAEEATHEIIUREL TR ARTRABIGEER
BEZHEANAGEREREAXEGETHAZALZERF - KeRH KR E
B i (4 R % A ETF(Exchange Traded Fund) B 4242 R ETF) R & #¢ ~ st R E
& %35 1 % 31,2 ETF(Exchange Traded Fund) ° % & ¢ TR A PR AR R A
ATZAR RGBT NE ~ A8 E -~ RIBRL SR (A &2 80 B ROBEML A 8 f7) ~ 8
B RN G TR A AME B ARBIEEITERARKAENXZ
FHRARETHBEARBLBBRARKENES)  ©aFHF - REL L REF
(A5 EINPBREMLRER)  LBETEABAMIIEBLARETERAAE
S AYBEBERHLZEARASEBRule MAREZFEHF)RAR S EA
SN AT Z N A ME o

AEERELIHELS AL UBRABESR ARLT » LA R ENFITZ

HBHA BRNEARBTRLTLENEGNI T2 EAL2EBE A8 L2E €M
BERERAMGERERGEXBINEALARELENZEH U REHAEH -
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AT 97 B 25 KR A AR T A2 36 A R B ()
(R3% H THEYS o 0 £ A FAn)

AEEBRETERGEHBELH  TREXLARHELIZ LB BB EA
B A EE S EE R e BA BB ER RARA S F
M~ BT - HHT - L - FR AL - - BE - FH T8 B
T~ BB BEF - AR FA > TAE - BE - FTRE S FEEE
REEPRFH - FPRKME Mok > @3- BT B bk &M
THE-HFHN-BER-UEI -BRBERE - BREZ-EEE5 - REHM - B
Ririe s gy M- REBED - REEM AR  ORBENERZRHER
H A6 AR IPM 37 87 35 2 3K & #L 18 445 3L (JP Morgan EMBI Global Diversified
Index) ~ IPM 37 8177 355 4 8] 15 % 705 34545 3 (JP Morgan CEMBI Broad Diversified
Index) » B JPM 2 i {f # 45 #L(JP Morgan Asia Credit Index) 2 45 $L s 3 B % 2,3
E -

3. REA A BB BELAZER RN A MR SDIBEIEEIE NS BAYE LRITHEE
R 4RAT o

- RGBMBREAZOHEEST

KRB RECHER——ZF B NBERA S Z @8I0 )\ 5] 4B EIDEAHH o

- EFREHH R BRA

1. 3 4% 5 A

AEEMBREAGRBESARAE AL TEMEREERMZANAE ¥
SEGWERORALAEAY -

2. bR 5 FR

AELUMBRABRREM AR HERHE B ZEE R ERMEHRA
MR RBFBRAEZRIRBE  FINFEEABAY LR —CEREAES -

ALLBNEESBZER IR KD EN(Bloomberg)f7 = > 3+ & B 37—
BEDSLNHM TS EmEE=+5RARFRELTFoe 2R
LENBEBET BRFEAN—FEB SN ELLBRMATRN G AT E
AHMERZUBRERREANER LGN ERRBENARDNEANZR 5 H
AEEALREXFOHB/EAHENEFRBERT > AR EBHZHE AR
(Bloomberg)Fi-~ Al — % ¥ B L85 R T 4w bd 2 w 8% = + 4 M AT BT R B3
THOFEAHMERR HFBRBREANER ZHEA N — 2 X0 E)ET
SR HERE URAEZIIERHBERARZ BRI ETERGHERERZ
FPHEXTUBREAYL BmEAAXBAXMNE  FIAFEEBEYHE K
RREARBEEE - SMERIBAI T DB E £ BRIEIH
EHZERRFIFREBMELHE - CRRATARE
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35 B B K REAR 5B A R B IE 302 MR R M 3(4)
(2R 7 PAN > HUMERTA EM)

MAMIIERRFERETEREAABRA  BROABEEGEE - T ALK LD
ZEPHE R EAE BRAEMAEAZRBBE FIINFEEBEAEH R — %
FREARZED S BHFRAOABEHES  RAERXHBIBELEREE -

.2

AEAEHBFRAZIFAHFHEIHBEH - BAMER (LR ETEER L2 RE
HFREEARER FAGET AR HTEBSAREARMENELIALEZFFEE
) E B 4L L4+ — oF AT £ 32 4 3] A7 B 4F A Interactive Data
Corporation(IDC)Fr 2 4 Z AR > st E3E B AT — S £ B X BILH B o 4o
& 7% B 45 Interactive Data Corporation(IDC) F #% 4 2 i B #5% » Al A48 & 3
(Bloomberg)# # 2 B At ZH E B A — B £ 8 2B UAH & oo B E N
(Bloomberg) 75 & s LB 455 QI B BN AN TEEZRBEZZERIAE A0
HEAXEBA—CEBXIBUMNE - HAEBIH  ABRBARIETART
LR SERBAABEEE UKENLSHE B LS ESRBREREZ N
BRAEREENNZEERNZHENINFREEEREZINAABEEE X
BRAAAGELEERMBIEERIZRAELDZIFANFRBEZEEREZAL
BAERT > AT RABR AT EZHE BN -2 EB I REALAE -

CEeWEBEZ SR

(1) AESABDENH BB BMBM NIOBA LN ERAULBHEM RIS
WHEFABXERBEMZ U BETMAELETE  FToHC -

Q) AELBRAUMNEWHEXEHEMRET FERBE UMD ZH RN
TEEUZEIER > HbUA CERTAFF IR EABR(EHFLCER
BAERZBEABREAAF LSRR EEZLARAE AR WBREAN £ ¥
BxaMEMBAEEL  ABRAMET MBS HBEMXTHERMNES -
LTy BN S BENNRBZARTIRERRAT N ELE TR
o BB 0 KT 51 F (4R 2 85 R AT S 58T

ARARELBHEANERNBXEAMEM BT P ERBUIAAFZFE
BN FRAERB BB EIF NS RBEAMERITBE L S
HEMEEUAZER > AXBHBEZLH -

B.FgRTI ] orBeli 24 @ENNEFRALLBEANZE I ELEHE
BB FPERBAUIAAFZOCEREAFN G R ETABLR(AELDE
REBERFRZEABRIAAE LR EEZLEBERATRBEWBEA K Z
BHB2RAMEM R EEF A THELBAIHG > AT RSB 4
jgg‘ °
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IR H R E R REF R EHF R TR AL MBRA M)
(23R A F3EAS » [ ER T L BEf)

() MBEAMEH N B R MEMS KA EBRE P RBEN T BHE w2
BB R R T BENE)BEARTILSEFREEFELTERFR
FRit BRI TRBEESEBINZEHEMZToRKS
MEREFRAEL -  RIENINWETHERAEL  REGBEBATZEME
Tz H B

AMBEANEHHBELEZMEBEMI AR S HLL SEBENZEHEMm
ZHRBFPERBRUINHFFZA BN - FEAUBZ S EAEEMEA » &
BRNNFNREGBEN X EHEMZ EERAZEN RS2
o

B.ABREAM EM B LA M EMBNSIEA M EW B L BHEMmI 0 A
A HEREIERBPHANXBHMEMK T FERBRUIEBELFFZER
AEANFIORERABR(CELCTRARTAITABRAAL S
BAEZEERAGABNEZBAREHENE & EF1E 2 T 5Bk
BAEHE > REBHBZALHE -

C.aBRaRI# 2 W B A M ER NI I S B S B4 B0 B Nedg
MR BB EAL Thﬁﬁé\m%fﬁmxﬁﬁﬁmi#¢
EREUNIAMAZSBFHNERBRIHATEZCETREANTRE
ABRR(AFLCERARKRTRZE $@k%iﬂﬁ’W%7ﬁiﬁﬁﬁ
B2 oBREE PHEENN AT RENSRZALE -

4) AELESERUBBHNZBHRERTHEKBZNE * B8 B2 ER
HESETHMAMENRABIT AN ZEH N FHAERE S mELBR LR
PFAFEATH B B ST RAZwF R CEREAFN G ERIBE LS
et EMEEERBTERS S » BIFRITHE - WEFEENEA
**ﬁuﬁf-sﬁ TEZEBASEZ c FHMATE RSl B L%F
""" BEALBABRPHAELED HEENINMATREEELE=F
*’f‘%ﬁftifia%i

BB RAASMREBEU THmWED K RS FAELR

) Zh
EETH m&é?ﬁJZZ%ﬁ%%%&%%*%%ﬂ%iﬁﬁ
B %

mly &}]T

x
- W]
N EA
i 28 75 =

S

AERAEAELETEZ — AR H AT A 2 BB RS BLIL
SBEMZETE -

E‘k
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IR A E K REFFBELRETERELHBREAMEER)
(2R B T > MU EHTA B4)

6) BRBKEBENXBHEMT o ELE RS EAEIBITAEIZE
DERKAENEREMEHR T SE KRBT RILHTRULEALS
RAZ LR RB I N ERRAZIHRRER IS A KENJLIREANAEL
HEFXRNRZ A8 B HHARLHFR - EBEBHERHELS
HEMZ M rRENEBARENEH ST NEUNHEE B S EH
BB EHRLHLBRENEHEFT  NRUMEUHBLBME
M2 By ERSHLBAENESEFA BEY GRS ELIHEM
ZE BB EBEREAFRETFA - NEAHIERN B L ERERS
B RENSEAREHFEFEF T BEAEAAHB LA IR LS
TEEFSRARAELAEBA - NBEULAAF B EHEQRNI KRS HEE
HEFRZEXAAEMBA BEUPARKHEXEMEMI KB P RLOME
BAREZARYHRAA NBEAARKHBXEMEC X UL F LT L
REARBEBAE  SREAGEBASHERBUBETLEE T
MEFHELPPHALLEZREEENRELIINBHREE NGNS
KBRRERATRALLFIMU L BHEw -

CEHMSNEAS Y

BHINE S LA G B &3 B AR E N (Bloomberg) =+t E B 37—
TEBELFE T F O E w1 o MARSREL T F O EHIET
GXZEF/AE - BAEAAN—SEDBRHSETIFEMENSAFRHM 22
ERE > FUgMEH T EZ -

BEERRETE

FAE AT EIE N 5 AR T AR Z RS I S > SR % A B (AR £
HEXBHMEMRI)  GRBEALL I BLIRBTEHRYUALERFETER
EFEFLT%E025%Z e E > 2R BB B3ttt & BEA M EE BT M E
fiL » GBEFAR S ZES R AR ARBZYOUE LB I EEBEARELELI%A
0.25%z b & > 45-5% 8 B3zt HE -

it w

R ELER & B 5 091045581558 F M€ » 23 A L XA B AN L IBRNAE
AFERNRTREERBHTAAL > AUEALANRBH A B2 HEE
FRAFFHBRE - AEANEUAZ T RERTERABAL T T EMNT L
FlENeZRRIRFHEENE -

s EAREIH A B RIBRARERHZ EZRR

AELGEAMBRAY  GENNTEREEN KA R L2 BE P L E
RZ A8 REAMAREFBMEL ERZIBRBMSH o AAFEZH B R HARE

RERBRAMMATFHRRFGRFIERAL - 5 AELAFEZEHEHAREE

EARABERZIBEAHNRRFHZLOERY  ERER TS ER £

£ @8RG ARLERERZEIARMBER
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A8 IR M KRB FBHF L BERE LM BHRAN ()
(BFER A THEAS > HUHEHE LA EM)

I~ MARARS

1. B AL 455 B 4

Btk AL F5 mARK A2 Mk
MBI F IR B A RN E ARE A2 EIB ) 3)
(UATF fa 484835 3% 1%)
2. EAAMZERR § FIE
(1) &2 &
11248 INES:]

M ARAE $28.,069,111 $28,568,486

Q) it EE
112.12.31 111.12.31
g ARAE $2,288,956 $2,166,917
N AR LBENZBE
l. AR AHER—— &R ——— 4%+ —_B=+— B2 EH WL EHEeE 5
SPERBIE IR EERAS MR ETRIIESS R ———F R ———%F
+_HB=+—BHhEF R T :
112.12.31
XHEHSE SHME REF LR HEEERER IEBXHBERMH
JEME4R4T FEE AL USD  14,680,000.00 31.4440 1134018118
TR FTEE XL USD 850,000.00 7.0870¢2) 1134028268
SSB fEE€ £t USD  6,610,841.03 7.0800G2) 1134028268
BNY fBE £t USD 495,491.53 7.0814~7.1125¢5 1134028268
111231

THEHE SHMNE HELE HATEZREM 2BXH5AEMH
JEHEARAT FAEE L USD  14,530,000.00 30.4060 1124028078
FE{Z FBEEs USD  1,250,000.00 7.10106%) 1124028248
SSB FEEZE7 USD  7,062,240.59 6.9465~7.10200) 11240252418
BNY A& £t USD 295,862.36 7.1010¢2) 1124028248

I GEABAREZABEER -
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IS AT EL I K RBR FEHRREE AL MR EA (S
(ZEM B P24 > U EH T B Eq)

2. BEEBREWR

(1) = A&k

AAEESRHJH S CHERAEHIBAELREE  BALSTESL 54
RRABART ZUSHEAR  HAEAA KR FRIBEBLBRB LI HJHAHYAEY
Z T RMBRR AR HBR TR I BITAREAMABRRHEZ EHR 4%
My ek E bR LA S48 B AE R R -

(2) 35 R

AELEIERENERNZZ LR L KA RRBERZ S & LI E/8
BEARE AKX H AL RBHRITE > RAEFTERZERLES TR
Bl EETHFRER BARSREFERBIEE FLOVRKELS GBS
M AAEREEE A 285 @M@ %RIE B 248 5403845 > TH B
R EZEREHER -

(3) By MR

AXLARNERETABROTRLERZAGHEE S 1529 — LR 2 H475
Ko ARAREREINNFAEIHEFTLETYE  HABEHNTEHATS L
MR NABEZBRAREELREE -

(4) # I Rk (P4 75 8 TR)

BIVBNGIFAHBMEZ B HFIRE - RIS E - BREBRAARS ~ HEHK
MR R R EIEH RN E R 8% % % 5 (Proxy hedge)(4-32E - 2]
JhEE ~ EMRFIREREZM) ARSAASTFTERRA T RLTRES €248
BAMRE  wEAEMELSRBMACHEEE  HEAERT - ALK EZ 4
BREXEZEHRIENERZBERRHAUEEE EHRTEREEIT
SRHREFNER R EH 2 o BEATRAE 2 — 48 50 B & — & F (Proxy
baskethedge)sh - ] 2 B AR SN B RBBEH R BT AR SN K EEERMRE
RHZ3IHAET > LB RELBUNIB EE BT A 2B al
Fﬁﬁ =

BENNEAXRLETEMETEANHERRS  BEFTHHRE

ABIENNBAHBRIBERN B EHREZ BN ERALEL R EhA
EFRTAZHEREERRAR IR FEBHFANT RIS - 248
BFoeEe BAREL LT LERSAR BT ALK TEARNY
SRR GEATERFTE ) AT @R P RE/THITZAMAE -

B@RE N BEABRGRBEEG  RETLAEAEHARE LR (A4
#%& B CDS(Credit Default Swap) & CDX Index #2Itraxx Index) -
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(5)

(6)

MR EE K RBEABE LR TR AL HBREMEE)
(&ZAMR A PHAS > HUFER LA E M)

FNEEGHZRLMERREAZEH 2 N AFARR

AEEREFREPE TURBEBELARE BE———FR——— &+ =
A=+ —8ABREZEEZHNFH 5 & B AHES$114,077,756 T &
$28,543,383 7L B 4 8) 1$1,214,458,930 70 & $1,233,489,782 5%, » 45 45 #A 7l 4 35,
SRERE  AAHFAABEYG RS c ARLRBE———FR———4&+
A=+ —BABBEZFHNNEH o5 L N S 1F$443,219,667 T A
$328,817,329 0 * At B EAZHAREEA G o

MTAEMESHRBLAMBERA L REF %

RA———FR———FF+ A=+ BAREFZRHMIBLHERRE
EZA55 5 5S811,378,613 70 495,816,309 7% ¢ 5| AiFH A BERE T2
"R EEFREEE AL F I EHNNSELCNERBEAZ A
BB 5 BHSOURS2913,1340 » FINFEEABERSE2 TR EED
BaAMBE ) MEAZRERAN B 57 48511,378,613 70 4$2,903,1757% » B 5
HEFEEBEYSH AL ATREABAEY S BT ELAE) RE—
——HF R ———F—F—BE+_ R+ —BOHEEZENIELS YA
4 2 OFRAB k5% £$46,055,823 70 5.$5100,916,526 7T, 0 F| 1% B A AR &
i TORREAES  BTOUEHEEAE) -

3. ABREEM AR BAR

AESH M EFZRIRIEF R B RS A 2> ERTEEITH A% APt
FRIER AR LA BR(LLSTHEAK 28 RBREAELERR) » K4 T
FEEWER -GHEHM ARIFAETEREER 5 TR T2 EAERE
ARG ENAREERENL RPETHRR AR B2 EM T HER
RHEBFZERARN AA S22 X FHZERNEE MR EL banikid o

Bz HE

AEERBERRBYRAE HRBA———FR———4%—F—BE2+-_A=+—
HE X CEREBRUE SRS F o F(GE)

LB PNH B BEEN 5B 112 £ & 111 5
B #a 7 37 & ¥ MEH $6,568,538.00 $8,755,043.00
N a7 37 & ¥ M2 3,536,699.00 4,594,553.00
Ns #8737 & ¥ M2 678,624.00 858,162.00
B A% £ 7T £ 98,291.60 275,635.93
N #R £ 7T E 271,633.33 319,402.92
B A AR NN 885,303.97 1,369,083.57
N #7 A R 4 N 2,484,567.92 4,048,463.28

EAKRBNERLREDALAEAERAE —EL LR -
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MBI B KR RSB FHFEHFRETE AL MBHREAMRIE(S)
(R 8A% 3 T30S - s T A Ban)

AN ARG B ERYEXIFTERER

ARG BEEAVEZ IR ETEREAEERLT ¢

BELAOT R HEREAS0T -

23

112.12.31
R 4% & F MEELHE

» 8 '

USD $53,763,136.00 30.7350 $1,652,409,986
B ME

USD 3,711,656.31 30.7350 114,077,756
AT

USD 1,479,332.49 30.7350 45,467,284
JEM A &

USD 835,981.88 30.7350 25,693,903
B Al AT 3K '

USD 48.37 30.7350 1,487

111231
R &% & ES MEWLER

~ 8 fE

USD $50,876,224.80 30.7080 $1,562,307,111
BT A E

USD 929,509.67 30.7080 28,543,383
FATFR

USD 1,414,336.87 30.7080 43 431,457
JENC A &

USD 787,477.02 30.7080 24,181,845
JEAT BE = % 3

USD 519,891.26 30.7080 15,964,821
ZE Rk ZREASNE BN FH AR M ENZRA -
Hib
AESCZRHEERAOKETFRERARGH RE———SER———FEZF



