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Bir: B AMEM - SRNEEZFFAER
HREFHFPRAMEESFHRENS
B REFAMER A -
" ——Z%+=A=+—8 ——=%+t=A=Z+—8
& # % & %o
A 4
A — R (R BB ERTIZHE12A31 8
A5 153,783,533,297 4.$4,368,780,427) =% $3,732,197,154 | 92.27 $4,180,395,834 | 9094
sl E A =% 29,486,152 0.73 61,344,439 1.33
BATIEAR 191,686,864 4.74 209,007,572 455
EWE TR EA = 2,636,018 0.07 23,184,481 0.50
MWl 6 Sh B R - - 46,102,500 1.00
B AT % IR 31,507 1,253,693 0.03
AR 4 & 71,295,715 1.76 111,339,434 242
1A A 62,815,148 1.55 68,348,146 1.49
% &% 4,090,148,558 | 101.12 4,700,976,099 | 102.26
B fE
g o AR AR A 1 =% 36,974,668 0.91 47,039,118 1.02
JEAFH A S B - - 46,125,000 1.00
e A M = A% R SR 2,825,999 0.07 4,523,592 0.10
Ji A 4518 8 % 4,520,750 0.11 5,078,239 0.11
AR W 695,507 0.02 782,397 0.02
4 A 3K 176,211 0.01 341,473 0.01
f fly o3 45,193,135 1.12 103,889,819 2.26
ST E $4,044,955,423 | 100.00 54,597,086,280 | 100.00
ASAA 35 &R R S F +
FHE $306,850,049 $231,384,927
AT SR A A 30,996,231.47 24,856,412.52
B THEEA $9.8996 $9.3089
AR A AR S B
BEE $197,783,755 $212,499,201
A — SR USD  6,033,487.54 USD  6,913,915.76
AT b % AR A1 630,865.92 748,026.94
R TERA $313.5116 §284.0796
SR FHBREHEE UsD 9.5638 UsD 9.2429
(3 4 B o A 43k M 3E)
FEE HAF ‘ﬁﬂ($ ew3E  fH B S X T N i
Kirk
Sweeney




Bl BEEHEM BANALZHFTAEAR
BEATHFTASREELNTREN S
Rl reEBMAEMEH T

=~ B ——=%+=H=+—8 —~—=—f+=_f=+—1
£ # %o & M %o
AR AR IR R B R4 €
HA $34,445,153 $38,444,436
%A — R CNY 7,692,341.04 CNY  8877,181.14
AT A Sk 2 A 821,420.47 960,190.24
ERMFMIRE $41.9336 $40.0384
F R F A AR CNY 9.3647 CNY 9.2452
B! 4 & A0 S 2540 A
HRA $322,329,423 $391,120,518
AT SN2 B A 39,032,720.86 47,937,531.96
AR R RAE $R.2579 $8.1590
BEARY K& U AR & LAk 1
FAH A $367,712,454 $436,320,113
FRE—HRE USD 11,217,243.34 USD  14,196,196.94
AT B A 1,409,261.50 1,754,605.67
BRmPHBEA $260.9256 $248.6713
£GP T AR usD 7.9597 uUsD 8.0908
BIAR AR R & a4 A
BFHRE $50,087,331 $53,888,506
BRE MmO CNY 11,185,574.69 CNY 12,443,361.87
AR S A A 1,478,123.90 1,599,600.98
BRI EEE $33.8857 $33.6887
NPT SUE B S CNY 7.5674 CNY 7.7790
B AL RS & A A B
BH A £49,346,012 £54,118,685
% A — R AUD 2,419,356.04 AUD  2,576,549.48
BAT RSN % B A AL 299,627.22 315,014.09
EREMTHBEE $164.6914 $171.7977
BRI R E—HEY AUD 8.0746 AUD 8.1792
(3% 4 B A B 4R A I 32)

FFEAAFE b‘p}(@
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B e BAEN - FABALZFTRAER
ERMFHsRERERESHMENS
Barsh o hEMANERL -

— ——=Z4%+=-HA=+—8 ——Z%¥t+=A=+—8
& % & 4 %
BHA bR ML A E1 +
BRA $34,642,306 $38,034,220
R AR ZAR 19,782,605.03 ZAR  22,906,537.48
AT AR SN A A A 2,469,187.52 2,788,088.15
HERAEHFRAE $14.0298 $13.6417
SRR SR - i ZAR 8.0118 ZAR 8.2159
N 47 W3- % A e
FRE §813,077,597 $938,908,956
AT A4 b B G 98,460,199.49 115,076,782.18
FRMFHFRE $8.2579 $8.1590
N#AL % st & s B
BHE $909,702,641 $1,145,089,517
WA USD 27,750,911.84 USD  37,256,857.56
AT AR O A HE A 3,486,441.23 4,604,784.19
HERm T A $260.9258 $248.6739
S FIESTE S S & USD 7.9597 UsD: 8.0909
N A AR & S A
R A $167,011,561 $205,278,244
A A CNY 37,297,261.66 CNY  47,400,673.42
AT AR SN s B 4,928,633.53 6,093,319.96
FRATFHEFE $33.8860 $33.6891
B4 FIE A E CNY 7.5675 CNY 7.7791
N A8 R % BH R
R E $110,449,849 $134,174,522
AR AUD 5,415,179.44 AUD  6,387,947.06
FAT AR S5 A B 670,632.54 780,986.87
ERMEHIRAE $164.6950 $171.8013
H 40 T8 KA —HEF AUD 8.0747 AUD 8.1793
(3 5B M A d0 g 3x)
TF R ATAF ﬁﬂ(? CCETE B
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Sweeney
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Bar o BeRafiia s SR ELELFTAR
GRMPEHITEGRESFT MU S
Bash o emAmNELT

& B e hd o 24—H ——=%+=-A=+—18
& A % & # %
INEUERLELL R 2 & S
SRE $126,620,020 $167,780,804
B H A — R ZAR 72,306,787.11 ZAR 101,047,879.37
AT B A 9,024,880.81 12,298,843.70
HBMTHERE $14.0301 $13.6420
FRATNFRAE R ZAR 8.0119 ZAR 8.2160
NO#IA A7 & o1 S s i
R $221,803,512 $161,350,629
BAANE AR R 22,405,370.07 17,332,991.84
ENPIESTES 2 £9.8996 $9.3089
NogA & et iR & i 4
SR A $270,395,701 $291,527,072
WA —HIOR USD  8,248,549.50 USD  9,485,182.11
BATASNRAH M 862,480.46 1,026,226.92
BRI RA $313.5094 $284.0766
S PR A MR USD 9.5638 uUsb 9.2428
NO#A R AR STt & E4E A
S HE §62,698,059 $68,526,723
WA — R CNY 14,001,820.58 CNY 15,823,463.58
BT NS B A 1,495,167.18 1,711,516.09
HRmTREEAE $41.9338 $40.0386
BRA TP RA RS CNY 9.3647 CNY 9.2453
IAZR & 3R s 4 A
e X $28,639,207
FHEE R USD - UsD 931,810.87
AT A% B R 2 100,000.00
GRMPHETE $317.0087 §286.3921
FRALTYFRE RN UsD 9.6705 usD 9.3181
(8 % D pt 5 4R R R 3E)
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Fan MEH R

P & W 16 il 4 4 AR 159 R E%
113.12.31 112.12.31 113.12.31 | 112.12.31 | 113.12.31 | 112.12.31
NDIE
T i 46 B & A o B
MUBAUH 3 3/4 04/19/29 $66,664,888 $63,099,232 0.33 0.33 1.65 1.37
MASQUH 7 7/8 02/24/33 20,571,052 " 0.12 . 0.51 .
BTGB A KA BN 87,235,940 63,099,232 2.16 1.37
R 34
BAWAG 4 1/8 01/18/27 20,954,339 20,717,424 0.12 0.12 0.52 0.45
B A5 20,954,339 20,717,424 0.52 0.45
P&
SUZANO 6 01/15/29 86,700,949 82,699,485 0.15 0.15 2,14 1.80
BRFSBZ 5 3/4 09/21/50 24,669,423 - 0.14 = 0.61 i
RAIZBZ 6.95 03/05/54 18,768,142 i 0.12 - 0.46 .
PETBRA 7 1/4 03/17/44 . 47,564,182 . 0.17 . 1.03
VALEBZ 8 1/4 01/17/34 s 22,049,428 . 0.10 4 0.48
KLAB 7 04/03/49 : 18,967,218 s 0.09 . 0.41
PETBRA 6.9 03/19/49 2 13,744,338 . 0.07 n 0.30
ARCO 6 1/8 05/27/29 . 6,141,283 - 0.06 . 0.13
e & it 130,138,514 191,165,934 3.21 4.15
R
ZURNVX 5 1/8 11/23/52 61,053,178 58,625,659 0.16 0.16 1.51 1.28
4 it 61,053,178 58,625,659 1.51 1.28
45 4]
ENAPCL 3.45 09/16/31 - 41,241,402 . 0.28 . 0.90
se #) Nt . 41,241,402 z 0.90
¥ B K&
POWINV 1 5/8 07/27/25 51,115,601 91,625,781 0.16 0.31 1.26 1.99
TENCNT 3.975 04/11/29 42,923,788 . 0.05 " 1.06
MEITUA 3.05 10/28/30 42,376,452 . 0.12 - 1.05 =
HRINTH 4 5/8 06/03/26 39,177,130 - 0.13 = 0.97 “
CCAMCL 5 3/4 05/28/29 34,754,630 . 0.13 » 0.86 ;
PRXNA 1.985 07/13/33 12,706,649 28,253,420 0.13 0.13 0.81 0.61
BOCAVI 3 7/8 04/27/26 31,400,795 = 0.13 . 0.78 %
CDBFLC 2 /8 09/28/30 31,261,940 28,233,311 0.14 0.14 0.77 0.61
PRXNA 1.207 01/19/26 30,456,894 29,192,284 0.18 0.18 0.75 0.64
(3% % B A4 B 4R A i 3E)
MAS 2
FFEATAKRF Kirk WBaEIT BES @ﬁi%riﬁ%f:EE
Sweeney 'ﬁ_




Hir AR

. &  # 15 il 7P A% 16 AAEY
RREH 113.12.31 112.12.31 113.12.31 ] 112.12.31 | 113.12.31 | 112.12.31
AR
Fr B A M
LNGFOR 3.95 09/16/29 $29,585,825 $- 0.14 - 0.73 -
HRINTH 4 7/8 11/22/26 26,578,015 - 0.13 - 0.66 -
VNKRLE 3.975 11/09/27 18,497,826 23,185,746 0.11 0.11 0.46 0.50
CMINLE 2 02/04/26 17,149,381 - 0.13 - 0.42 -
CCBL 1.6 09/15/26 16,436,741 - 0.13 - 0.41 -
BOCAVI 5 01/17/29 9,539,716 - 0.06 - 0.24 -
PRXNA 2.085 01/19/30 7,657,247 6,843,416 0.04 0.04 0.19 0.15
MINMET 4 3/4 07/30/25 6,576,574 6,141,719 0.04 0.04 0.16 0.13
CCBL 1.99 07/21/25 6,448,391 5,858,838 0.04 0.04 0.16 0.13
HRINTH 5 1/2 01/16/25 - 85,304,993 - 0.20 - 1.86
BABA 3.4 12/06/27 - 49,323 311 - 0.07 - 1.07
SDIC 3 3/4 05/21/29 - 46,555,371 - 0.31 - 1.01
CHALUM 2 1/8 06/03/26 - 16,912,334 - 0.07 - 0.37
CRHZCH 6 02/27/24 - 15,981,721 - 0.07 - 0.35
CRHZCH 3 3/4 08/26/24 - 13,635,114 B 0.15 - 0.30
CNDATA 10 1/2 02/23/26 - 8,728,735 - 0.09 - 0.19
& B A M3 474,643,595 455,776,094 11.74 9.91
2 o
ECOPET 6 7/8 04/29/30 56,672,024 77,442,568 0.09 0.13 1.40 1.68
PROMIG 3 3/4 10/16/29 46,638,895 42.712,308 0.30 0.30 1.15 0.93
TELEFO 4.95 07/17/30 17,911,952 - 0.13 - 0.44 -
44 b 2 iE 121,222,871 120,154,876 2.99 2,61
1%
DB 4 06/24/32 71,786,581 45,911,282 0.14 0.09 1.77 1.00
ALVGR 4.252 07/05/52 70,283,219 67,595,641 0.16 0.16 1.74 1.47
MUNRE 1 1/4 05/26/41 65,435,449 62,263,205 0.18 0.18 1.62 1.35
MUNRE 4 1/4 05/26/44 31,701,725 - 0.06 - 0.78 -
CMZB 6 3/4 10/05/33 26,131,650 - 0.14 B 0.65 w
CMZB 6 1/2 12/06/32 21,941,674 21,535,954 0.12 0.12 0.54 0.47
ZFFNGR 5 3/4 08/03/26 20,888,314 21,118,656 0.09 0.09 0.52 0.46
ZFFNGR 2 02/23/26 19,985,840 19,524,192 0.07 0.07 0.49 0.43
ALVGR 5.824 07/25/53 19,317,026 18,671,189 0.04 0.04 0.48 0.41
LHAGR 2 7/8 05/16/27 - 29,517,089 - 0.10 B 0.64
ALVGR 2.241 07/07/45 - 26,437,250 - 0.05 - 0.58
CMZB 4 12/05/30 - 23,423,228 - 0.09 - 0.51
1& E N $347,471.478 $335,997,686 8.59 7.32
(3 % B B B 4R [ 35)
Y
EFRAAKFE Zﬁﬁ(}?‘ @3l $HE B e ES LgF %Ei
Sweeney 'ﬁ' '




B &L

1% 4630 ® k] {5 Ll A2 Sh ® 5% 1657 E%
113.12.31 112.12.31 113.1231 | 112.1231 1 113.12.31 ] 112.12.31
o 3)
% P o
BBVASM 5.862 09/14/26 $6,594,137 $43,265,001 0.02 0.14 0.16 0.94
T HE o 3t 6,594,137 43,265,001 0.16 0.94
o]
AXASA 3 1/4 05/28/49 46,660,915 45,151,483 0.07 0.07 1,15 0.98
AXASA 4 1/4 03/10/43 29,543,020 67,761,391 0.07 0.16 0.73 1.47
ILDFP 5 3/8 05/02/31 21,962,898 - 0.12 - 0.54 -
AXASA 5 1/2 07/11/43 13,483,489 13,148,002 0.04 0.04 0.33 0.29
B 111,650,322 126,060,876 275 2.74
H#HEH
BACR 4.347 05/08/35 45,182,693 - 0.13 - 1.12 B
BRITEL 8 3/8 12/20/2083 39,653,749 - 0.13 - 0.98 -
ROLLS 4 5/8 02/16/26 35,014,294 35,032,543 0.13 0.13 0.86 0.76
AVLN 6 7/8 PERP 28,603,760 - 0.14 - 0.71 -
IAGLN 3 3/4 03/25/29 . 33,069,876 - 0.14 . 0.72
VCPLN 3 5/8 08/24/26 - 20,816,649 - 0.15 - 0.45
TALKLN 3 7/8 02/20/25 - 16,688,089 - 0.08 - 0.36
NWG 0 1/8 11/12/25 - 11,539,694 E 0.04 - 0.25
EY O 148,454,496 117,146,851 3.67 2.54
i
NANYAN 6 08/06/34 30,960,310 - 0.13 - 0.76 -
ORIEAS 5 1/2 02/01/27 26,659,296 - 0.11 - 0.66 -
GRWALL 3 7/8 08/31/27 19,774,693 - 0.13 - 0.49 -
CCAMCL 4 3/4 02/08/28 - 44,501,611 B 0.12 - 0.97
ATA 0.88 09/09/33 B 38,634,254 - 0.18 - 0.84
GOOMAN 4 3/8 06/19/24 - 38,130,302 5 0.31 - 0.83
SUNHUN 2 7/8 01/21/30 - 35,183,415 - 0.16 - 0.77
BCLMHK Float 07/14/25 - 19,214,504 - 0.14 - 0.42
&3t 77,394,299 175,664,086 1.91 3.83
2
MINCAP 5 5/8 08/10/37 24,402,543 43,478,051 0.09 0.18 0.60 0.95
LLPLCA 6 7/8 02/04/39 - 33,652,562 - 0.18 - 0.73
Ep B3t $24.402,543 $77,130,613 0.60 1.68
(3 4 B A 75 3R I 2E)
FEE AR zﬁ'ﬂ($ CE i I £ 3 THES T LHF ‘{‘E‘i
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b R e

- & # A% 7Ll A 2 B 5% 1678 5 A%
113.12.31 112.12.31 113:12.31 | 112,12,31 | 113.12.3] | 112.12.31
o @)k
%M
AIB 2 7/8 05/30/31 $45,360,285 $43,753,329 0.13 0.13 1.12 0.95
AER 6 1/2 07/15/25 - 88,451,121 - 0.23 - 1.92
5@ 45,360,285 132,204,450 1.12 2.87
B
RECLIN 5 5/8 04/11/28 31,746,618 - 0.13 - 0.78 -
WPROIN 1 1/2 06/23/26 27,445,075 - 0.12 - 0.68 -
RECLIN 2 1/4 09/01/26 21,880,799 19,891,661 0.14 0.14 0.54 0.43
MSSIN 5 5/8 07/11/29 14,426,954 - 0.13 - 0.36 -
OINLIN 5 1/8 02/04/29 - 52,938,897 - 0.31 - 1.15
ONGCIN 4 5/8 07/15/24 - 31,191,683 - 0.14 - 0.68
RECLIN 3 3/8 07/25/24 - 30,366,795 - 0.15 - 0.66
OINLIN 4 04/21/27 - 29,063,068 - 0.20 - 0.63
ONGCIN 3 3/4 07/27/26 = 11,592,629 - 0.07 = 0.25
Ep B 3E 95,499,446 175,044,733 2.36 3.80
£ AH
UCGIM 5 3/8 04/16/34 41,222,245 - 0.11 - 1.02 -
36 A A N3 41,222,245 - 1.02 =
B A&
RAKUTN 11 1/4 02/15/27 39,045,349 - 0.06 - 0.97 =
SOFTBK 5 3/4 07/08/32 21,948,231 - 0.14 - 0.54 -
SOFTBK 5 3/8 01/08/29 20,570,066 - 0.13 - 0.51 -
a & it 81,563,646 - 2.02 =
#H
HYUELE 5 1/2 01/16/29 42,834,432 - 0.13 - 1.06 £
SHINFN 1.3501/10/26 21,780,357 - 0.14 - 0.54 -
SHINFN 5 07/24/28 19,248,636 - 0.12 - 0.48 =
SHNHAN 4 1/2 03/26/28 17,258,892 - 0.14 - 0.43 -
SHINCA 2 1/2 01/27/27 17,152,500 - 0,14 - 0.42 -
KORGAS 4 7/8 07/05/28 13,405,660 - 0.08 - 0.33 5
WOORIB 5 1/8 08/06/28 12,999,744 - 0.13 - 0.32 -
SHINCA 5 1/2 03/12/29 12,855,718 - 0.13 - 0.32 &
KEBHNB 5 3/8 04/23/27 10,985,232 - 0.11 - 0.27 -
SHINCA 1 3/8 10/19/25 7,962,619 - 0.06 - 0.20 -
(3 % M M A5 4R AW 3E)
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B0t MEH T

A & 30 A FL il A b do FR % 5% T A
113.12.31 112.12.31 113.12.31 | 2402531 | 1130231 | 112:12:351

KR
#E

CITNAT 5 3/8 05/08/27 $7.323,882 s- 0.07 - 0.18 -

SHNHAN 0 1/4 10/16/24 - 27,765,154 - 0.17 - 0.60

$E 3t 183,807,672 27,765,154 4.55 0.60
B &R

BPPEHX 3 5/8 10/29/29 22 887,778 - 0.13 - 0.57 -

GFKLDE 6 3/4 11/01/25 - 34,210,119 - 0.16 - 0.74

AR AE A 22,887,778 34,210,119 0.57 0.74
mry

SANLTD 3.8 01/08/26 80,424 733 73,839,654 0.31 0.31 1.99 1.61

SANLTD 5 1/8 08/08/25 7,513,077 6,976,109 0.01 0.01 0.19 0.15

N P 87,937,810 80,815,763 2.18 1.76
& &5

PEMEX 7.69 01/23/50 58,672,997 51,887,331 0.03 0.03 1.45 1.13

COMENG 6 3/8 04/24/35 29,390,344 28,230,182 0.14 0.14 0.73 0.61

BAKIDE 6.99 02/20/32 - 11,825,316 - 0.06 - 0.26

SIGMA 2 5/8 02/07/24 - 7.467,381 - 0.04 - 0.16

ALFAA 6 7/8 03/25/44 - 6,133,524 - 0.04 - 0.13

AMXLMM 1 1/2 03/10/24 - 5,076,013 - 0.02 - 0.11

2 & F et 88,063,341 110,619,747 2.18 2.40
HAREE

GENTMK 4 1/4 01/24/27 93,506,493 86,738,355 0.20 0.20 2.31 1.89

TNBMK 3.244 10/19/26 26,176,080 - 0.11 - 0.65 -

CIMBMEK Float 10/09/24 - 33,541,519 - 0.16 - 0.73

R N 119,682,579 120,279.874 2.96 2.62
FAEME

[HS 8 09/18/27 10,167,968 - 0.11 - 0.25 -

A B A 38 3t 10,167,968 - 0.25 -
7

RABOBK 4 5/8 PERP 40,975,567 . 0.12 - 1.01 =

INTNED 2 1/8 05/23/26 - 66,582,036 - 0.13 - 1.45

PR $40,975,567 $66,582,036 1.01 1.45

(3% 2- M) M B3 A 3E)
MAF ey [E
¥k HAF M WieeId FhB e g ‘:E_i
Sweeney




Biw o &%

e £ 16 7L 4 gh 0 B % BiFRA%
113.12.31 112.12.31 113.12.31 | 112.12.31 | 113.12.31 | 112.12.31
2 8 th
k&
MINSUR 4 1/2 10/28/31 $- $34,269,915 . 0.25 . 0.75
£ @3t . 34,269,915 - 0.75
i
COMQAT 2 05/12/26 71,774,146 64,967,832 0.33 0.33 137 1.41
QNBK 3 1/2 03/28/24 C 42,194,127 - 0.14 . 0.92
+ it 71,774,146 107,161,959 137 2.33
I
SHBASS 4 5/8 08/23/32 27,777,534 25,969,188 0.14 0.14 0.69 0.57
5 33t 27,777,534 25,969,188 0.69 0.57
S fo 3
OCBCSP 1.832 09/10/30 44,506,385 40,204,063 0.14 0.14 1.10 0.87
GLPSP 3 7/8 06/04/25 44,299,015 28,613,679 0.14 0.14 1.09 0.62
UOBSP 1 3/4 03/16/31 24,586,767 - 0.13 0.61 -
SATSSP 4.828 01/23/29 20,187,173 - 0.12 - 0.50 -
Aot it 133,579,340 68,817,742 3.30 1.49
B
BBLTB 5.3 09/21/28 19,778,713 - 0.12 - 0.49 -
B/ 19,778,713 - 0.49 -
ER
AKBNK 6.8 02/06/26 - 29,996,508 - 0.19 - 0.65
TURKTI 6 7/8 02/28/25 - 24,379,002 - 0.16 . 0.53
L EE N - 54,375,510 - 1.18
PERE
TAISEM 1 1/4 04/23/26 43,564,650 - 0.13 - 1.08 -
P R BN 43,564,650 - 1.08 .
2B
BAC 3.648 03/31/29 91,813,158 90,153,624 0.18 0.18 227 1.96
MS 3.955 03/21/35 80,783,526 - 0.12 - 2.00 =
UAL 5 7/8 10/15/27 79,613,853 105,286,203 0.17 0.17 1.97 2.29
WBD 5.141 03/15/52 78,367,877 - 0.05 - 1.94 .
(3 % B P 45 3R A 2E)
T
FFRKATARF ﬁﬂ(’?} eyt FRB FIHEF T LHF ‘.{‘E‘{‘
Kirk T
Sweeney
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B #ERA

B AR & % A& 75 18 48 S @ 8A% 5iEHAEY%
113.12.31 112.12.31 113.12.31 | 112.12.31 | 113,12,31 | 112.12.31
AN
#
JPM 4.457 11/13/31 $71,051,006 $- 0.10 - 1.76 -
OKE 6.35 01/15/31 65,225,903 62,128,263 0.32 0.32 1.61 1.35
CHTR 6.55 06/01/34 63,756,335 - 0.13 - 1.58 -
CHTR 4 1/4 01/15/34 39,416,484 - 0.07 - 0.97 -
BXP 53/4 01/15/35 36,672,380 - 0.13 - 0.91 -
VSAT 7 1/2 05/30/31 36,299,348 - 0.22 . 0.90 -
SYF 7 1/4 02/02/33 33,187,596 6,118,790 0.13 0.03 0.82 0.13
KEY 4.9 08/08/32 32,020,978 27,922,920 0.14 0.14 0.79 0.61
ORCL 6.9 11/09/52 29,452,071 0.03 - 0.73 -
HASI 6 3/8 07/01/34 28,726,467 - 0.09 - 0.71 -
GM 3.901/12/28 26,557,030 - 0.09 - 0.66 -
BMCAUS 2 1/4 11/21/26 23,435,726 22,586,785 0.09 0.09 0.58 0.49
BKNG 3 7/8 03/21/45 20,732,764 - 0.09 . 0.51 -
CCL 5 3/4 01/15/30 20,376,491 - 0.11 - 0.50 -
BKNG 4 11/15/26 17,476,039 - 0.07 - 0.43 -
MS 5.148 01/25/34 16,012,237 - 0.02 - 0.40 -
JPM 3.761 03/21/34 14,323,225 - 0.02 0.35 -
AMT 4.1 05/16/34 13,072,979 - 0.07 - 0.32 -
AMT 4 1/8 05/16/27 11,562,089 - 0.06 - 0.29 -
JPM 3 02/19/26 11,309,997 41,601,088 0.03 0.12 0.28 0.91
MS 4.656 03/02/29 5,732,482 - 0.01 - 0.14 -
NFLX 3 5/8 05/15/27 5,579,160 5,515,336 0.01 0.01 0.14 0.12
OKE 3.1 03/15/30 5,353,822 4,976,669 0.02 0.02 0.13 0.11
TRGP 4.2 02/01/33 2,563,300 2,438,342 0.01 0.01 0.06 0.05
UAL 5.45 02/15/37 1,680,037 - 0.01 - 0.04 -
MPC 4.7 05/01/25 - 71,197,840 - 0.19 - 1.55
AVGO 4.926 05/15/37 - 69,225,259 - 0.09 E? 1.51
VST 5 1/8 05/13/25 - 59,387,863 - 0.26 - 1.29
F3 1/4 09/15/25 - 59,154,456 - 0.23 - 1.29
BKNG 4 1/8 05/12/33 - 57,476,262 - 0.13 - 1.25
HSBC 5 5/8 03/17/25 - 53,167,910 - 0.14 - 1.16
WES 3.1 02/01/25 - 51,176,802 - 0.26 - 1.11
WEFC 1 1/2 05/24/27 - 48,581,566 - 0.10 - 1.06
OKE 4.55 07/15/28 - 45,462.880 - 0.19 - 0.99
JPM 2.083 04/22/26 - 44,181,867 - 0.04 - 0.96
VICI 4 5/8 06/15/25 - 42,594,215 - 0.18 - 0.93
EPD 5 1/4 08/16/2077 - 39,768,973 - 0.14 - 0.87
(3 4 M) A B fR R i 32)

A

EFFRCHARF

Kirk
Sweeney

MR B R

i
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i AN T

A & il 46 il A2 4 A 3R % 16 75 B & %
113.12.31 112.12.31 113.12.31 | 112.12.31 | 113.12.31 | 112.12.3]
2 81
ES
KEY 5.85 11/15/27 $- $35,673,952 - 0.12 . 0.78
OMF 6 7/8 03/15/25 . 34,250,884 - 0.09 - 0.75
WMB 7.85 02/01/26 = 31,249,055 - 0.10 = 0.68
MUR 5 1/8 12/01/42 - 29,838,425 - 032 - 0.65
GBLATL 4.7 10/15/51 - 27,683,349 - 0.14 - 0.60
GS 3 3/8 03/27/25 - 8,828,403 - 0.01 - 0.19
F 3.021 03/06/24 - 4,748,046 - 0.01 5 0.10
MUR 6 3/8 07/15/28 - 1,051,829 - 0.01 - 0.02
£ @ 962,154,360 1,183,427,856 23.79 25.76
i JF
GFISI 6 1/8 05/15/29 45,184,362 42,991,215 0.27 0.27 1.12 0.94
SASOL 5 1/2 03/18/31 - 50,801,723 . 0.23 - 111
& kit 45,184,362 93,792,938 1.12 2.05
4 bh g
FMCN 6 7/8 03/01/26 . 39,013,116 . 0.14 - 0.85
BN o e - 39,013,116 - 0.85
2 B4 3,732,197,154 4,180,395,834 92.27 90.94
il H AR W At 3,732,197,154 4,180,395,834 92.27 90.94
EERER S 191,686,864 61,344,439 4.74 1.33
SBATTE R 29,486,152 209,007,572 0.73 4.55
LB ARAMEBZIHR 91,585,253 146,338,435 2.26 3.18
FHAE $4,044,955,423 $4,597,086,280 100.00 100.00
(3% % B 24 5 4R A 3%)
AR TRUSRBRETM -
T
FEEHAF ﬁﬂ("? LS B T FHEF E4F %E_—i
Sﬁé{éﬁey




_— e IR —— =5
4 3 % 4 % %
CLETRE S 3 $4,597,086,280 | 113.65 $5,190,053,227 | 112.90
g{g N\

PN N 195,364,609 4.83 218,906,196 4.76

H A 84,386 . 19,432 .
AL E 195,448,995 4.83 218,925,628 4.76

¥ A

2 Z & 56,863,602 1.40 62,689,037 1.36
%% & 8,752,241 0.22 9,658,362 0.21
i 247,000 0.01 240,000 0.01
Hut A 34,372 - 37.327 .
FAAE 65,897,215 1.63 72,624,726 1.58

A FZ AR BEGEEK) 129,551,780 3.20 146,300,902 3.18
AT % A EALR AR 330,284,053 8.17 146,071,319 3.18
B e BB IR % (1,056,761,752) | (26.13) (777,526,251) | (16.91)
EREREARES = X (44,172,009) |  (1.09) (270,375,910) | (5.88)
ATXAERASEY =~ 3% 259,371,831 6.41 372,110,075 8.09
W B e =+ (170,404,760) |  (4.21) (209,547,082) | (4.56)
BASEE $4,044,955,423 | 100.00 $4,597,086,280 | 100.00

(3 4B 24 5 A P 3E)
R AAE gfrﬁ IR TS GHEIF: T %l
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IR ERIZ B ESCRA A TR F)
MBS ARBELRFHFELREERES
BA RS4RI
R—=%—H—BZ2+=—H=1+—8
ARBE——=—%—A—RE+=_H=+—8
(28R A T3S UM 2B LA Efr)

— ~ Aemit

1 2R B ELBELRELARBREC AU THEAZSLNER——04
WA+ AR RETTELZE AU THE LT ) EL L EAMAERTIZ
ERARBTETRE—MBAAYMARAEASL AR SB AR S EHEN,y
B AARER ~ BFEA  NFER « NOFARA - JASER RIBSEA ; 3+ A HE% £
B ARBRGENR - AR T RSB TH AR SAL AN EH A BE
T RIBRAEEAMERLEL - EPHEE BB HEMET R EBITAR
BRAaAHENEEEEEL S EH BRI ER TR SBETEDEES LY
B EHEEMEET-

2. REERENTERBZIUFAE A S E (A RIBR N ME B IEARN S HF)
i N fF R NANFE - MABE LN - IR T EIB A BIES
ZHEHF(RETHEAARBEBBRBREAENER) A P2 N 1E 45
THF(ERIBEMERBEF) REBRETABEFMIGEB AMBEZI S EBEARTE
KBEFR - BRAGHEEF RO R EXITGET AR LR BHZRELE 4
BMAENKRBENRAERTZIARSREAKES > RABEZRER -~ T T
A E 5 A 4 % 355 3% (A ETF(Exchange Traded Fund) ~ R & # ETF & 4542
RETF) - AR SR ENWIIBAAR/ES > A BB E T RBEFAIRERBIT
ZARHF(SHT 2 ~ 28~ RIBAL A S (28230 8 RIBEAL NG 1) ik
NEAfE s RB NG HMARBRENNE LR ETITERABKE N ZE
F(RETHRBEHFR BB EARIERNER)ARE P03 H200E %
RIBR LA (LI R EBER) - 2RETEBHRZ L HBAR
BREERBR THAELTARELABFRAFLLBRule 1MARZ 2 EH)A
ABRACEREBIIMETZOAMF  URANIBEBELARSFARALE LS4 E
ZHBAEBRTHEXHZHAKXBDTKRERY - BHETHAUKBEANRLLHA
ER LB - B R R EH B EARZETF(4 R METFRFRZAMETF) »
REBEEGTHARYRAEKXGFRERFEZINIR AL TEREMBETRE
HzERZUREZN - -RETHUIEAVNE L2 2B AR OB EEM-
ARLBEERREZELHE  TREXIHAFEFXHEAE LR - vd Ak %
AR R -BR -ERT - FHET oA EAR R
BRA S B3]~ A TS R B8 R AN B Mok
FA - -BA -BREE -HEHL -FR OB BBIT - -HE R
AR~ BEHH - FIRE - REGL - AL -FBE -7 I A-5R
oo B ARG ERIE EYEREHA LR - HE A B 54
B AREAMBTIGZHRRE - FAE T AV BT HZBERBE | 4
F5 R IPM 37 8L 7 35 2 3K 4 3 1B & 45 3 (JP Morgan EMBI Global Diversified
Index) & JPM #7 £ 77 35 » 3] & % 7T % # 35 # (JP Morgan CEMBI Broad
Diversified Index) Z 45 # st B R R & -
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PR LS Yo PSS Yo W E E Y Ae )
(320 % TR » UM EH L $4)

3. AL LM ES R TR RN A RANEERENIRANLA M ET Eam
PBAERTRIT -

BB REAZIBMRAESF

ARBERECARBE——mE _A+tBEALA L2 EIT )G MBI EMBAR o

- FR B R BB

1. %A

AECHBREAGRBESFREACHASCTEMEIREIERMZAMBA L &
MEAEATERBEHARBREASEMOMZIEROE T LR AREL
ARG -

2.5V R 5 EE

REASUMERARHREM IR HIBXHEEZPHERIFE R EEA
M HEFTHRUMAFZRBBE NS TEABAYLH L - CERTARS -

FELBENEEFEAZER R LK E W E(Bloomberg)f % » 3 E A 37—
FEBSLREM T Ao Ew =+ MARSGREL T IOl & hiEx
HABBEBEA BT EAN— B ED G EL LR ARN S T E
AHMEFZUBERBREANEY LS EREB A ERADNZREH
ALEAHALERERIMELIAHNERUBESS > ARITEBHHBE N
(Bloomberg) i ~af — % ¥ B LM T F W 2w =+ o R AT RS B4
THAOGEAHNERRFBEEREANESE - ZHEABERAETHIH BB
F UREZIBERXGERRZ BN EETEAREE R EBIHHERT
UBEAE - EmELXBARANE FIAHSTEABASEHE AT RTAR
HBEE FRBRMERE TR T LN YPESEIR ABEFHERK L LR
I FEEREER—CFTREAEE -

BAMIIFHRERMEERGERE RROABEHEL wETAE44D

ZPPHERFEAL BREMELZRILBE FINFETABEYEHE %
FARABABEZEY ) BRI ABEEELE  AERXIBZBRIEREE -
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IR RE FMFBEFRR TR RESMBMEMEHR)
(&FMR A FERAS [N LW AR EM)

3. %

ABLHFBAZRAHRRH B3 - BSMIF R E B SLHH LS+ —%
AT 48 32 /) 5) AT B 4% A Interactive Data Corporation(IDC) P 32 44 2 B G B4& » Aosh
ERHEaAT—F ¥ B ZBKA & o do &k A FF Interactive Data Corporation(IDC)
Pt 2 s R 46 R LA & 3(Bloomberg) R 2 R LB A& Avst £41H 8
AT— % % B X JBA] & 2o 818 B 3R (Bloomberg) 75 & T AR A5 0 Bl L@ 38
AN TEARBIRARRBNHEHE AT — T EIZRUAE 54
CFEXH - ABRBARX BT ARTHBELEERBALBHRFE > B @)
S HEAMB L EERBRUELIAABRARRKLENIREED 253
FEEEGRBIAOABRALE  HRBRIFHAB L E ERAEREIE N4
EHXFNAFREE EREZIAAMBMAAN > UATHEREB R AT Z3E B AT
—2¥BXBUANEHE-

4. Ko H QE

AELBREXABEGBERHBEH - LHFGE)E > UEBE PR JFi5%
ME PO M BFEELE RETEEA > A A BES R LR T ERESL
BRECECRAMBALEESLZENFAAEAREARE - ALALRETRSLHE
o bWy EMEFE o R E A SR LA+ —SATEIE N ) IR A S48
BAERGTHZRAUBBERALE  BFAEYEFXI 54 UBEN LT E0E
I EEBRMBRBENIBEERZIENNTREBECRMZIDABRLE - Y
ABRGEGCBILEXABREELNNSBERN T LA BEEEaRBZLD
RARHEAT » AT R IL BB A - R LT ~ LAEE > St E B b5 L
4+ — B AT 45 24 R B (Morningstar) B3 4 %4 ~ 51 (Bloomberg) E 4 % & &
Ao BENNFBRFFHEON— B EBR AL 2 ENABH 23 ETAEBES
EI G BERGFEEAGAEY  BRAULEERAIRSLAS LRGN SEE
BEARE  BFAEEXHE WU EHMAERFELOZ AL SETEB/E >
BrRRNEZFEEBATE WY FHMERPRNLFTABAEL B
TR — S XA FEABASE -

5.58 88 F 5
ARSI AZBIMILFRIS B3 - BERFNRR B BT HERERAA
R BREGFEUNEERA I EE B L R R S A2 A &A% - @

HEBRERERZLZ8  HHAERRFIF LU - BABRERBATREZ
RAE ¥ TR > BRFURBER K -
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IR A% BILMABHFR T A LMBRA M G
(&ZAM % TN JUMEHTAH Ef)

6. 3K

AR EATHEA 2B HHKTH B R o RRAARI K2 QP 2 A% 05850
ZHER G BB SR L+ — A AR Z B E R A 23
CESCLIET P

7. AW B X HE

(1) AAELABR S MBAH X BAHEN  NOBRA L BEN L BHEM - IA
BRAMEFHBLEHBEMRIABUNEAAH B EHEEMZ S > RTFH
&Y, ©

(2) AR EFEMBIAN L EMEMZ T HBRICEWT » EIEN)ENA KL
SAIBREBADAK  HART IS RBAZ HRAT  BRRR
FEEBE > RERLYE T EAE WAL K 2 RITIR S A

ARFESEFREBBIHINXBHEMZX R T TERBRATE ARLE R
RIFAFRIPZ A EMALTF R SR B I RAELBEAN L BHE 2 T
Bl BIENFINREZRU L BEMEMZELUAER 2T
JE Bl 2 %8 -

B.ATl T Bl &b AR SE T ERUREBIN L EHBERBETTERRE
BYBRAMEME RRAF U ZEBELARELA B SZLERETA
HERREETREABABIBRA(ER LA AEEQ)RIBR) A EH
B AE BN RMEMZ T i S » B HEF N AT EYERZ
28 -

C.URBENETERKRBFHNZEMEMINFPERBR ¥R AMBE LR
AU AZ AR RERBR L HFITAZERATAHERREA
RR(EBLEAAATARZEARK)AERT  TAHLMME L 54
BAZToikhs  EHBRENNALTENEZILHE -

G) BB ZBRANTEHERZ NS nE BEANNREEZERAITRE

NERZLERATFHE - AT WMZ LA TN RN S AR E Mz Ty
B 5420 HABAUATEHEMNZERETRESTREASL -
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HIRAEHRRB BB ABELARETE AL MBREM ()
(&R A TEANS > H UM EH LB E )

(4) ARLENERUBBENZEMEMTHERLEZHE &8 S BZEW
HELTEHEMELAHMBTRIZEECHGHENBE N RELRE
%o BFRATHE PUBSEN TR ERNNEF  BAEEE
HESHERERESL  BHFIER - KEPEERNEBEAL RS 2E @S
¥ oB  AMATHKSE,E > RofARE » HEE N3 NETK
FHEAF =T —HERE2 T AL -

(5) BASEMZILLE  RaASRERMBU THABLEAE EIAAELE
FRAESTHERKBRS | 24K » &M EWH R INEHE R PSR P
SHEN ABRAARLTAEAZ o BEMAE 2 % 8 BHALDE
MAMHNZBHEMZEE

(6) BBl ZEAN X BHBEMTHEWE REBrBAERBEITASZL
DR BENBHEMEAH TG00 KEPEZILHBULEALS
MAZ LR ELFERRZIHRIAERTAAZ BHENNGERAL L
HEFRXARSEZALMHE B FHRLAA TR - EBEA M 2B R
HMEMENBEANERH B RAMERZ LS BA LB AN £ L
FA(E)E  BRA AN M BMEMANEY LA E LA B2
EHRSHERAELLEG (L) BEUAREH B 54 B BN
BAARKHBXEMBERZIUS S RAFTL2HEREARE MG T(S)
B oBERAM A BB MEMANBA A E LA B2 X HEL
HefARERFEMT()F BREAGHFERELEHEMANSEL &I
FHBX SR BRI NS TRETEBRERIER T AL()E ) 25 A
(REBERONBREURE - AP ERBUB T LB IR -MEH
BEPIRAL L RQEBENINREEZMBMEEN)LNBERE Y
BRAGBAEPHEALL S SHEN -

8. MMSELH

BHISNE 6 Q1AL 5 B &3 BB KR T E #(Bloomberg)fi~ st E A 3 —
EXBEABNM T AN Ew =+ 5 MARAREL T Froe R E+
SXERAE BAEBAN— B EDEHETHEREHASLOR M 2R
BAE RO FUAGLMEHET R EZ -
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IR ERRE BLMFPEFRBTEHESMBEREAMEER)
(&FMR 7 TR FHM £ LA E4r)

0. B FRGAETH

AIE L AT RIE N 5 ARG MAEZ RSB S SHAA % B B (T84 &1/
B ZBMEMRIN) GEAR LI B AR T E X RAUAL RS EARA
UBEFI3%E02%Z b E 5350 Retst B AN A HBRN S B H B 14
HARSZEFREEHRZAUAL BT F T EBAREF1.0%R02%Z 1
%% A RitHE

10. A4
AE K I 6 A F 091045581558 R M A E e X 22536 B AN LR
BMABREFENTERTXEBERFAF AUF AL AMNRRBAEZ
BAB AT HRBE - ARA RN G RER P ERBEB AR TS
R ACR PR EA S R NG

W FEAEHAE  FHBRBRFETHZEERE

AELGUARUBREAG KENNPHEBR N A CH A2 BB PHFHE
RZFHT > BREAMARRFRE R ERZBRRE © AVEZ 2 BT RAE KB
PRBREICATHEARFTETFLEAYE - 3 ARSI @3 E KRBT
EARABEHIFEAENAREHFZACERY > MRS R THRESHES £
B B ARASEEET AR G A3 Ak -

7~ MABAX

1. AL 45 R B 15

Bl 4 A2 75 BAK S Z R4
I E SR B RN A R ) AR Lz @E )3

(AT AR AL 3R 4% 15)

2. Ml AANZERL S A

(1) @2 %
113 £ 8 112 &£ 5
EEErEE $56,863,602 $62,689,037
(2) i@ g
113120 112.12.31
Ha I 4215 $4,520,750 $5,078,239
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HIRERRE BB HFERREE AL MHREAM )
(8% 5 TS HUIEH T L B )

N ARELERZBE

23

L ARXSHWRBA——ZF R ———F+_A=+—BIRETFERETREeE 5
ShARBIINEFRETERRG MR FEBIELSY RE——=FR———_%
F+_RA=+—B S k&EF AT !

113.12:51

XHHE LSHME rEFLH HEEREM MR H R
TERE® FHEBEET USD 8,600,000 31.9400 1144018158
Rat#E FEEET USD 6,200,000 31.8930~32.3155 114%018068

~114503 F06 8
EL4RIT FEEET USD 3214,364.64 32.2620 1144028278
BNY fAE £t USD 9,600,000 7.12878n) 114401 5138
SSB HmEE£T USD 5,000,000 0.667600::2) 114401 522 8
#E TFEEBELT USD 4,650,000 18.2540:3) 1144038208
TR FTE®L EUR 2,557,826.54 1.04226(::4) 114503 24 R
HMat#E  fEEekL EUR 14,777,115.98 1.043260:4) 114403 24 R
E.L4R4T  FEE®UL EUR 18,698,135.97 1.04326(:4) 114403 824 R
feM4RIT FE IS GBP  3,782,659.29 1.27463 =) 1144035108
BNY FAE AR CNY 4,385,268.00 7.30598¢:1) 1144018138
SSB FEMRE AUD  793,799.64 0.62298~0.65926 1144015228

(i£2)
112.12.31

XH¥E SHME REF LA HEXEEREMN IHBXHEEMN
PEIEE FEEEXEL USD 9,000,000 30.5400~31.3050 1134018318

~1135%028298
Biat¥ FEELT USD 5,800,000 30.8275 1134028298
FLERAT FEE XL USD 4,714,364.64 31.3050 1134018318
BNY TEE £t USD 9,700,000 7.252500:0 1134018168
JPM faE£7x USD 100,000 7.15510¢z1) 1135203 8138
SSB TEE £ USD 5,099,542.62 0.65927¢=2) 1134028268
Blixi®E FEEELmT USD 5,650,000 18.6489(:23) 113403 5208
v EEw FEEssm EUR 1,600,000 1.104304) 113401 5248
Ba#tr%¥ FEES&T FEUR 18,651,084.57 1.06314¢z4) 1134018248
EL4RAT  FAEE7L EUR 15310,189.91 1.06313~1.09425 1134015248

(3%4)

feM4RAT FAE R4 GBP  2,585,573.31 1.25631c3) 113403F118



IR E KRB EALH AR FIRETE AL MBREAMEGE)
(£ZEFR 5 P » UM E T B B4)

Wi GEARARBZRBER -
Wl AARABREAZRBES -
Wy EAAHERZABRESR -
o GRABREALZRBES -
s ARABAUEAZRMRES -

ARERRBA——ZER———FF A+ -BERRBMRX S H KA
551 A4$71,295,715 0 B $111,339,434 7T » Mk 7| & bR 354 -

FE M ARE 2 e
113.12.31 112.12.31
T P ER %R $87,285,633 $79.402,372
kFE(R) (15,989,918) 31,937,062
P A 871,295,715 $111,339,434

AREEANWMBREXRE BRERR—— =R ———f+-_A=+—8B& %%
BZHREZHBHERARTREZS NI To T ¢

RE——Z%#+-A=+—=

BEHLLAE R/IRF RO RO/ HA RFRAHBR)E
EURO-BOBL FUTURE MAR25 &% 6 $24,134,231 $308,872
EURO-BUND FUTURE MAR25 & & 99 450,855,128 11,436,473
EURO-BUXL 30Y BND MAR25 B # 1 4,528,155 (106,481)
US 10YR NOTE (CBT)MAR25 B 20 71,298,675 (758,061)
US 10YR ULTRA FUT MAR25 |- 89 324,755,221  (6,907,803)
US LONG BOND CBT MAR25 - 48 179,131,775  (4,444,739)
US ULTRA BOND CBT MAR25 & # 88 343,012,189 (15,518,179)
RE——=—%+-_A=+4+—8

e LLE B/RY R BHEME XTREB)B
EURO BUND FUTURE MAR24 & 7 16 $74,672,510 $21,767
EURO BUXL 30Y BND MAR24 #®# 12 57,840,993 440,787
EURO SCHATZ FUT MAR24 ' 91 76,098,434  (328.549)
JPN 10Y BOND OSE MAR24 - 1 31,891,448 (149,990)
US 2YR NOTE CBT MAR24 "B 113 715,150,864 6,707,159
US LONG BOND CBT MAR24 B 14 33,759,357 3,627,210
US ULTRABOND CBT MAR24 E# 126 517,356,492 21,618,678

24



A R TR A ERIZ T AL MBRA W)
(RS THBANS  HUMNERTE E )

AEERBA——=ZFR———_%—HA—BE+_A=+—BZ%BAMER
HEBRSERXHZERSH I R4 TF ¢

RE——=%#—f—A%+-A=+—8
PN =E 3 B o Ao ¥
3,496 3,558 7,054

ER———%—H3—8%+—_F=+—8H

BEAO# FHo# AR
2,694 2,762 5,456
FRLRE——=ZF5R———F—A—BEF+_BA=+-—ORSTHEXHA

4 2 BF AR K 55 4840,824,608 7T & $66,079,525 70 » Flwt % K AR A E B
Z TERAATARG ) ATRFHEKE) -

BERB——Z4R———#f+_HA=+—8 ' A& LB A HF A UKBA B4
BHASIBRBEEAROZBENIR BRI SL RE——=Z 48 ——
—F—R—BE2+ A=+ BA AR RAAERTHR L FRTHE
BMeRX ) °

. MR R E

(1) 2 A Re

RAXERHHLEHERALRZIBEReBEME  LALASTH S R4m
BWABARRT HUSHAR  HAXS KR FTLBELBRE LR HJAHAELYZ
TRRMEK ARXSHBREROZIFTITARLAAEARARMGE Z £R 4%
¥ B3R b PR UAYE H 48 B 15 A B

(2) 745 B

FAECIRRBTEHBRATFRIAFREHESE UHEZREZ24H)
HEEBRBBEELARS - AESIFAIMEGBHRT A - REFLFER
BFRETEKS  EETHAR  BAXSKFRMIET R4404 48
ity REAEFREHEAZES CRRBRADXIHE SMAKY > TR
FOREZEFEGHER
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AWK R B EEHRELAREE AL HHRANM (S
(£FMR A TSN > B EH s Ea)

(3) ABHETR

ARLAHRBEEARED TS RZAGMHER 1Y — TR 2 8474
R AKXSREF2NAEEIHAFE TN HENTERYATH F UG
NRABEZEHRAEHELRETE -

(4) &g R (M HBKR)

BIZNSIFABIRE N HFRE - BEYIE BALREEHIE(RS
MEWASFRBEARASIBRMIIER ) RERAN R S BRI E8H %
FEREFHER — & TN RE X8RS R 5 (Proxy Basket hedge)(4-#
B RIASNE C MBERARERERE)R A LB LT O ER 2854
M# S REASWHRERAMINGHNERZZHRELZRS R 284k
F0 o HEESE AERBUSBEN B E A BEENY A
FEFTERBYRBTRLTCXAMME » o BA ME4 R48 MBS
M EMRE .

BENNEAACTAEARERSANBSRRS REF FTHHRR :

ABEDNNFHBREEXEWRELFZBH  ERAALL T EKN T4
ABMAS FHAEHR - AE A ERU 2 EREERRAERBRS
FESEMBRIRY  ABENINFAHBRBEEZEG  EAAL
SEEKRFMABRF X RREZEMR ) - B FTHBELAANT S
RHMBARFLLEET RS RETE T EEARLA BT E A48T
ZAMB X HBATERFE | RENLE R P RBTHITZAANA
B A MELSRABMMAEGES  HERE -

B.&R NS5 ABBEBIABY RENLACRABHARBE LR S (010
B 12 A i #) % #CDS(Credit Default Swap) & CDX Index #iItraxx Index) °

5) MEEHZRALRERBRAAN R G EH 2 N AFARK

AR SN FATUEEREHF:RE RE——=Z4£R———F+-_F=+—
B AT A 2 B A # 5o o 5 A &) 1 $2,567,887,170 70 % $3,188,686,532 7%,
B iR F %#-$29,486,152 704 $61,344,4390  H A MM E R LA ERASL 24
AABEEGER A ELRBA——=Z4£R—— %+ -_B=+—8HLELE
ZFEA FH o5 A F1551,164,309,984 7T & $991,709,302 7, ¢+ A kit &
FAZHALR AR °
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WK R B FILEHELSR TR AL MBREN G
(2%ER A T UM EWHTA BN

(6) FTEMABRBLNMBRE LT REF %

RE——ZFfR—— 4+ A=+ —BALFZIEHMIELLEFRFES
EZ 2By, A 582,636,018 7T & $23,184,481 70 > FIN S EEBERE T2
TR EEIEETAE ) REF X B EL D E TR A2 AL
#%$36,974,668 T % $47,039,118 7T FINFEABERLE L2 THEIES
FBAE AL ZATHRB RS A A$34,338,6507T % $23,854,637 7 0 A
FIRNFRAERARHAL ATARTABRAYY  ATOUFEELAE) RE
——ZHR———F—A—BAE+_A=t+—BOEEZBRMIELSL
EAZCERABZEFRK)H % £$19,583,308 7T 5% $(98,382,137) 7%, » FI#$E
EFESH £ TCERETARAEE | BATOAFHEELE) -

4. BB TRE U E R BE

ARLARFZEAMRIZEFRBR REIRA > DRBTEIITH & 4 0 PR
ABIEFRRLA RR(ESTHEKR - 12 ARKREMEERR) - KEk4 5
FEEEERE FHEHM - AR Afe iR s R 5 TR EwEEAmE
EHEFRAAZETREN  AEETIHRAR AR B EMTHER
RHOBFXERRAL ARSI X HFHZERAEE MR A 4 aikis

kB SR

AR RBFEHEZOAE NRE——=ZF#BR———#—A—HBE2+—_f=4—
AR ¥CEREENNEREEAZES N 4o F(GE):
BB B BMEN 7 113 &5 112 &£ &

B #EM #7 & W 2K $17,881,536.00  $21,873,663.00
N A #7 & % M2 43,788,959.00 50,337,458.00
B &) 8 N 112,862.79 151,267.26
N #8 & ;R 8 e N 3 259.492.89 303,246.53
B A A AR AR 486,157.00 684,163.81
N #8781 AR M AR 1,774,540.53 2,660,394.49
B A £ 7T £ 652,291.89 870,551.33
N % £ 7T E 1,665,031.73 2,107,256.35
B 8% d Ik i Ik 1,871,941.13 2,367,307.89
N B &K # JE 7,687,324.84 9,830,279.88

T AKBIERZIBREBARALSEAE —BE L8 -
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MR REELAABLARBTEEACHBR AN E(E)
(SFPR 7 PPN HUAHEHTAH B

AN ARG RFAYEZINHEAER A

AELEFAHBEZNFLMETEREGEE ML T -

113.12.31
Y/ e E & U &

AN

USD $70,810,314.99 32.7810 $2,321,232,936

EUR 36,739,970.52 34,1284 1,253,875,998
45 HA % 5

USD 899,489.08 32.7810 29,486,152
SRATTERR

USD 4,669,494.77 32.7810 153,070,708

EUR 66,756.00 34,1284 2,278,275
RN ARE &

USD 3,691,630.87 32.7810 121,015,352

EUR 861,865.95 34.1284 29.414,096
JEAH A &

USD 1,089,238.09 32.7810 35,706,313

EUR 764,396.68 34.1284 26,087,627
BAT R = % & 8%

USD 57,285.58 32.7810 1,877,879
JEAH R 2 (GE)

AUD 1,721,780.60 20.3963 35,118,025

CAD 556,365.55 22.8137 12,692,755

GBP 762,417.91 41.1713 31,389,736
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A RS T A AR TR A MR A M ()
(&8B % THEUIS + AW £ %A F )

112.12.31
Ve ] E ® Gl ]

N 8 1R

USD $93,361,157.53 30.7350 $2,869,455,177

EUR 35,566,337.78 34.0113 1,209,657,720
mHAF 5

USD 1,995,914.72 30.7350 61,344,439
RATIFER

USD 3,050,997.59 30.7350 93,772,411

EUR 72,160.48 34.0113 2,454,272
FEwc & SR 3k

USD 1,500,000.00 30.7350 46,102,500
JEALRE A

USD 6,172,319.51 30.7350 189,706,240

EUR 1,492,544.59 34.0113 50,763,396
FELF] B

USD 1,475,135.67 30.7350 45,338,295

EUR 644,269.83 34.0113 21,912,461
JE AT B =) % 3B IR

USD 79,217.06 30.7350 2,434,736
JEAHRE 4(3E)

AUD 2,735,305.00 21.0043 57,453,238

CAD 743,740.91 23.2155 17,266,317

GBP 1,472,350.53 39.1808 57,687,897
H 1o JEAT 3R

USD 3,754.95 30.7350 115,408

3 AAENARE A RRIE -
TEEERSHEZBMIBETR > FLHMESZRA o
~ HEib

FEEZRHJEBERACETRERRLHH REA——ZFBR———4£E2 F
S E 57 A$439,1957C & $328,1897C » X 5 #4054 $2,264 7T & $2,0457¢
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