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112.12.31 111.12.31
A E] Fit 3% 2 % % & % %
x A
P EARA B A RPN A(12ERIIIF12A318 = $703,645,479 7.93 $1,378,485,785 15.67
AN 3] 786,880,395 7T B 1,586,522,705 7T.)
b AR G — TR A 12ERIIIEI2A31E = 7,829,127,206 88.25 7,069,148,257 80.36
AN % %8,281,608,390 7 % 8,339,218,526 7T.)
SBITIEER 3 193,907,874 2.18 209,752,177 2.38
M B =15 75 30,997,569 0.35 89,212,172 1.01
JE A & 126,054,681 1.42 143,994,875 1.64
A BAT R BIBER 1,600,455 0.02 14,856,271 0.17
H At RE 3K 806,000 0.01 = s
Eiomi i N 52,477,056 0.59 - -
TEALE 8,938,616,320 100.75 8,905,449,537 101.23
& f
JEAT AR B % BB ES 50,651,618 0.57 52,571,841 0.60
JEAH4EIE B A~k 13,580,773 0.15 13,582,648 0.15
RATRE # + 1,893,198 0.02 1,887,612 0.02
1 AT 2K 734,480 0.01 1,029,879 0.01
R bk i = A - - 39,150,738 0.45
R 66,860,069 0.75 108,222,718 1.23
FRE $8,871,756,251 100.00 $8,797,226,819 100.00
FRE
EH AT % B4 A3 & B R $1,327,339,776 $1,215,059,508
BHINSAA % A4 B -3 & R 180,231,948 145,590,994
BEAHBEA S A BEM-EAHA(R2EALIII4E12A318 1,094,324,474 1,189,822,721
% B £ 735,605,156.157C & 38,746,343.66 1)
EHNSAA S A5H B-£ AR 12E&1114512A318 487,156,975 464,715,855
5% A £ 715,850,235.0770.8.15,133,380.71 7¢)
EAIAR 2 A BM-ARMSRI2ERI114£125318 186,027,442 186,028,500
BB AR NE43,129,798.15 7054 41,933,348.84 1)
B ELIAT & B B A- 6 B R 921,421,849 733,563,363
B ENFAR % 54 Ba-37 & B R 577,140,302 579,340,569
BEAR 2 BZMBa-E A RUI2ERALIIE12A318 1,271,774,195 1,383,695,356
%) B £ 741,378,695.13 7 %.45,059,767.99 7¢.)
B ENFAR % 54 - U112 & 1115128318 1,771,901,800 1,847,126,765
N 5] 5 £ 7.57,650,945.20 7 % 60,151,320.96 7T.)
AEHAR % ZHBA-AREIMFEAIRERIIIEIZA3LA 148,456,750 158,403,476
S5 B ARNE34,419,167.357T & 35,706,293.557T)
B ENFER % 54 B - A REIR(125 A 111412R318 386,584,558 412,253,741
5 B AR ME89,628,249.41 70 & 92,927,588.83 7T.)
AEFER % A4 B - HR(1125 & 11145 12A318 186,069,907 204,754,453
%) iR H8 887,268.12 7% 9,786,861.30 7T.)
B BENFER % 54 Ba-R st R(1124F A 1115124318 248,490,950 263,229,396
%) AR 11,868,688.17 7T % 12,581,848.93 1)
SHEAR % B -3 & HHAR 84,835,325 13,642,122
$8.871,756,251 7788,797,226,819
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B EHR
112.12.31 111.12.31
A 8 Fit 3 & # % £ #H %
BATEN R B HEM
BAEAA % B B3 6 R 133,261,870.13 132,390,636.30
BHNSR % B4 Fa-0 6 et 18,097,465.23 15,868,420.62
BRI 2 B B -A TR 3,695,740.17 4,439,938.20
FZANFAR % B B - A TR 1,645,010.51 1,733,945.14
AR % B B - ARFR 4,394,952.99 4,606,452.42
B ELEAR % %A EAu-H 6 AR 110,625,527.69 88,071,359.66
A ELNZAR % B4 B -37 6 FaHR 69,304,487.46 69,563,617.45
A BLEAR % A B Ar-E TR 5,161,248.46 5,706,528.10
A BCNFAR % 4 BAx- A R 7,190,292.35 7,617,327.74
B BLER A % A - A REHHR 4,246,250.00 4,452,638.38
A BINFAR % 35 4 B - AR SHR 11,056,192.53 11,587,136.96
R ELHAR) % 35 4 B Ar- R R 1,103,076.70 1,205,255.41
A BN R % B A B - R 1,476,432.72 1,552,516.57
SHAR % 354 BAx-H7 & IR 7,954,104.10 1,397,163.47
379,212,651.04 350,192,936.42
BEMTHFEE
RHAR % B - & R $9.9604 $9.1778
BHNSAR % 54 B -5 & R $9.9590 $9.1749
B AR 2 B4 B -2 UIMR(II24E R 1114 12A318 $296.1043 $267.9818
53] B £ 5719.6341 7B 8.7268 7T)
EHNZER S AMEQ-A RO R2EAIIE12A318 $296.1422 $268.0107
N5 B £ 79.6353 LR 8.72TT L)
gﬁﬁﬁﬂfééﬁﬁm-/\& (11245 & 1114128318 $42.3275 $40.3843
550 B ARE9.81357.49.10327T)
A BLEAA % %4 F -7 6 H R $8.3292 $8.3292
B BCNSAA % %A B -3 & H AR $8.3276 $8.3282
B EesER % S - £ U125 A 111412A318 $246.4082 $242.4759
5% 5 £ 718.0172 75 7.8962 71.)
BECNZAR S B B2 A RARERIIIEI2A3LA $246.4297 $242.4901
5% B £ 78.0179 7L & 7.8966 L)
BELIAR 2 A M B - ARBFMRAI2E&111£12A318 $34.9618 $35.5752
N5 8 AR 8.1058 & 8.0191 L)
B ELNSAA % B4 Ba-A R SHR(II24E & 1114£12A318 $34.9654 $35.5786
53 B ARM8.1066 T & 8.01997.)
B EedA R % A B R (1125 &1L F12A318 $168.6827 $169.8847
%) B RH8.0568 7T & 8.1202 7T) -
B ELNSAA % B4 BB EHR(II2E & 1114 12A318 $168.3050 $169.5501
%) 2 H058.0388 71 & 8.1042 7T)
SEARI % B HE B Ax-H7 & KR $10.6656 $9.7642
GF4MpaEREARE)
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v % % & % 1 EARATEBER% 15 %R A%
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
& %
AR Atk
CANADA
EFXCN 9 10/15/27 $21,231,133 $37,870,148 0.11 0.20 0.24 0.43
GFLCN 6 3/4 01/15/31 28,856,134 - 0.09 - 0.33 -
GSYCN 9 1/4 12/01/28 56,175,915 - 0.31 - 0.63 -
NCX 4 1/4 05/15/29 34,336,787 33,322,334 0.23 0.23 0.39 0.38
OTEXCN 3 7/8 12/01/29 24,139,624 - 0.10 - 0.27 -
OTEXCN 4 1/8 02/15/30 42,469,531 37,764,683 0.17 0.17 0.48 0.43
et 207,209,124 108,957,165 2.34 1.24
CZECH REPUBLIC
SAZKAG 7 7/8 04/30/29 39,126,039 - 0.18 - 0.44 -
COLOMBIA
ECOPET 5 7/8 09/18/23 - 143,564,709 - 0.26 - 1.63
GERMANY
ZFFNGR 4 3/4 04/29/25 - 48,773,818 - 0.16 - 0.55
FINLAND
NOKIA 6 5/8 05/15/39 42,509,012 40,881,896 0.28 0.28 0.48 0.46
FRANCE
ILDFP 6 1/2 10/15/26 41,440,737 38,520,059 0.11 0.11 0.47 0.44
IRELAND
GGAMFI 8 02/15/27 74,569,761 - 0.59 - 0.84 -
ISRAEL
TEVA 3.15 10/01/26 134,576,630 53,832,966 0.14 0.06 1.52 0.61
TEVA 4.1 10/01/46 46,386,956 41,924,422 0.11 0.11 0.52 0.48
JNEE 180,963,586 95,757,388 2.04 1.09
ITALY
TITIM 6 3/8 11/15/33 256,677,044 214,693,260 0.85 0.85 2.88 2.44
TITIM 7.2 07/18/36 123,783,983 99,931,202 0.40 0.40 1.40 1.14
it 380,461,027 314,624,462 4.28 3.58
MACAU
SANLTD 5.9 08/08/28 55,684,180 - 0.10 - 0.63 -
SANLTD 4 3/8 06/18/30 44,102,565 - 0.23 - 0.50 -
SANLTD 2.55 03/08/27 - 140,924,432 - 0.77 - 1.60
IER 99,786,745 140,924,432 1.13 1.60
#TH)
(5 £ MM B AR )
EFE: %@J e 7%{,’




B #MEeEAL

) & # 16 SRATREY ERFAEY
2 .
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
AR E) R
MEXICO
PEMEX 4 1/2 01/23/26 $135,272,943 $- 0.42 - 1.52 -
PEMEX 3 1/2 01/30/23 - 128,616,343 - 0.20 - 1.46
PEMEX 4 5/8 09/21/23 - 106,024,897 - 0.39 - 1.21
et 135,272,943 234,641,240 1.52 2.67
NETHERLANDS
ZIGGO 5 01/15/32 23,573,512 22,508,604 0.06 0.06 0.27 0.26
UNITED KINDOM
AHTLN 5.55 05/30/33 26,541,567 - 0.12 - 0.30 -
MCAIRH 8 1/8 03/30/29 53,852,217 - 0.34 - 0.61 -
MARSPE 7 1/8 12/01/37 66,861,854 - 0.72 - 0.75 -
BATSLN 3.462 09/06/29 - 31,072,556 - 0.24 - 035
VMED 4 1/2 08/15/30 46,586,177 43,704,854 0.19 0.19 0.53 0.50
VOD 7 04/04/79 135,004,609 130,630,634 0.21 0.21 1.52 1.48
At 328,846,424 205,408,044 3.71 2:33
UNITED STATES OF AMERICA
HWM 5.9 02/01/27 176,578,310 170,802,728 0.90 0.90 1.99 1.94
ARNC 5.95 02/01/37 75,342,328 70,041,937 0.38 0.38 0.85 0.80
ATI 6.95 12/15/25 43,608,816 - 0.93 - 0.49 -
APA 5.1 09/01/40 201,823,491 169,690,377 0.57 0.50 2.27 1.93
BAH 5.95 08/04/33 12,515,097 - 0.06 - 0.14 -
BDN 4.1 10/01/24 42,151,025 - 0.40 - 0.48 -
ARGID 5 1/4 08/15/27 - 57,544,765 - 0.31 - 0.65
AVNT 7 1/8 08/01/30 - 53,053,802 - 0.24 - 0.60
TGNA 7 1/4 09/15/27 - 10,345,798 - 0.15 - 0.12
BAH 3 7/8 09/01/28 - 52,749,055 - 0.28 - 0.60
BPL 5.85 11/15/43 48,645,422 44,998,382 0.49 0.49 0.55 0.51
BPL 3.95 12/01/26 58,141,092 55,044,090 0.33 0.33 0.66 0.63
BPL 4 1/8 12/01/27 78,615,222 72,398,699 0.67 0.67 0.89 0.82
BLDR 4 1/4 02/01/32 - 10,490,273 - 0.04 - 0.12
CHTR 5 3/8 06/01/29 102,306,277 97,724,218 0.24 0.24 115 1.11
CCL 6.65 01/15/28 90,512,604 62,723,028 1.54 1.54 1.02 0.71
CCL 4 08/01/28 20,869,357 57,854,326 0.03 0.10 0.24 0.66
#TR)
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#F AW
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31| 111.12.31
ARG
UNITED STATES OF AMERICA

CCL 7 08/15/29 $15,741,757 $- 0.10 - 0.18 -
CQP 4 03/01/31 - 26,185,019 - 0.07 - 0.30
CWENA 3 3/4 01/15/32 19,031,425 17,480,966 0.20 0.20 0.21 0.20
HCA 7.05 12/01/27 45,914,099 45,213,789 0.93 0.93 0.52 0.51
CVA 47/812/01/29 46,922,067 43,970,621 0.23 0.23 0.53 0.50
CCK 7 3/8 12/15/26 131,308,977 44,808,820 1.16 0.40 1.48 0.51
DCP 6.45 11/03/36 - 140,371,671 - 1.54 - 1.60
EQT 7 02/01/30 - 120,420,501 - 0.50 - 1.37
EQM 5 1/2 07/15/28 242,212,429 218,727,753 0.94 0.94 2.72 2.49
ELAN 4.9 08/28/28 32,722,241 - 0.14 - 0.37 -
EQ 7.995 06/01/36 - 78,908,121 - 0.37 - 0.90
ET 5.55 02/15/28 - 43,841,885 - 0.14 - 0.50
ENLC 6 1/2 09/01/30 54,016,481 52,345,041 0.25 0.25 0.61 0.60
ENLK 5.05 04/01/45 38,221,739 34,988,850 0.33 0.33 0.43 0.40
ENLK 4.15 06/01/25 14,944,814 14,449,458 0.07 0.07 0.17 0.16
FE 4.55 04/01/49 82,301,799 77,434,222 0.62 0.62 0.93 0.88
FE 7 3/8 11/15/31 95,276,533 90,928,403 0.18 0.18 1.07 1.03
FE 3.4 03/01/50 54,281,414 51,188,317 0.29 0.29 0.61 0.58
FE 1.6 01/15/26 44,343,200 - 0.52 - 0.50 -
F 7.4 11/01/46 55,516,541 49,491,431 0.41 0.41 0.63 0.56
F 4 3/401/15/43 - 43,585,906 - 0.10 - 0.50
F 3.81 01/09/24 241,316,768 234,942,948 1.05 1.05 2.71 2.67
F 5.584 03/18/24 44,203,926 - 0.10 - 0.50 -
F 5.113 05/03/29 37,883,475 35,264,054 0.09 0.09 0.43 0.40
FCX 4.55 11/14/24 86,716,175 - 0.34 - 0.98 -
FTR 5 7/8 10/15/27 176,060,687 169,348,855 0.52 0.52 1.98 1.93
GTCRWM 7 1/2 01/15/31 46,960,098 - 0.07 - 0.53 -
RWNYNY 3.3 02/15/26 209,397,903 200,991,874 1.42 1.42 2.36 2.28
HXL 3.95 02/15/27 87,441,449 57,244,092 0.74 0.50 0.99 0.65
HWM 6 7/8 05/01/25 42,772,152 5,397,048 0.11 0.01 0.48 0.06
H 53/4 04/23/30 - 150,939,880 - 1.11 - 1.72
IM 4 3/4 05/15/29 48,261,600 44,060,381 0.08 0.08 0.54 0.50
IQV 5.7 05/15/28 52,329,323 - 0.22 - 0.59 -
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B F M
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
FAEN A
UNITED STATES OF AMERICA

JACENT 6 3/4 02/15/29 $39,041,303 $37,473,183 0.27 0.27 0.44 043
LVS 3.9 08/08/29 227,567,779 - 1.07 - 2.57 -
LB 6.9503/01/33 115,468,680 101,356,852 1.07 1.07 1.30 1.15
MDC 6 01/15/43 14,347,666 12,688,378 0.10 0.10 0.16 0.14
MHO 4.95 02/01/28 53,289,327 49,196,427 0.45 0.45 0.60 0.56
MSCI 3 5/8 09/01/30 68,759,065 63,311,816 0.28 0.28 0.78 0.72
M4 1/212/15/34 39,903,637 34,283,394 0.29 0.29 0.45 0.39
MGLLNS 4.054 03/15/29 - 11,337,373 - 0.03 - 0.13
MAT 5.45 11/01/41 36,536,039 33,186,081 0.44 0.44 0.41 0.38
UAL 6 1/2 06/20/27 78,811,835 125,304,870 0.07 0.11 0.89 1.42
NWL 4.2 04/01/26 135,781,292 - 0.22 - 1.53 -
MEDIND 3 7/8 04/01/29 - 37,156,603 - 0.03 - 0.42
OXY 7 1/2 05/01/31 148,023,620 98,919,987 0.49 0.35 1.67 1.12
OXY 6.45 09/15/36 97,930,931 94,174,220 0.17 0.17 1.10 1.07
OMF 7 7/8 03/15/30 53,836,876 - 0.24 - 0.61 -
OKE 6.1 11/15/32 - 5,423,701 - 0.02 - 0.06
PCG 5.9 06/15/32 27,426,642 26,406,181 0.15 0.15 0.31 0.30
PR 7 01/15/32 40,420,081 - 0.26 - 0.46 -
RRX 6.05 04/15/28 21,969,766 - 0.06 - 0.25 -
PTEN 3.95 02/01/28 - 115,539,481 - 0.81 - 1.31
PFGC 4 1/4 08/01/29 - 25,582,466 - 0.10 - 0.29
PHM 6 3/8 05/15/33 - 30,063,163 - 0.24 - 0.34
RBLX 3 7/8 05/01/30 47,468,104 41,942,061 0.17 0.17 0.54 0.48
RCL 7 1/2 10/15/27 45,292,584 - 0.47 - 0.51 -
RCL 3.7 03/15/28 87,190,902 69,553,113 0.62 0.62 0.98 0.79
RCL 7 1/4 01/15/30 20,560,073 - 0.09 - 0.23 -
RCL 11 1/2 06/01/25 - 84,154,813 - 0.11 - 0.96
SLMA 5 5/8 08/01/33 25,196,399 21,930,881 0.13 0.13 0.28 0.25
STX 4 7/8 06/01/27 43,757,555 - 0.29 - 0.49 -
STX 4.091 06/01/29 114,576,198 - 0.81 - 1.29 -
SWM 6 7/8 10/01/26 - 54,345,176 - 0.57 - 0.62
STX 4 7/8 03/01/24 - 46,133,744 - 0.31 - 0.52
SWN 4.95 01/23/25 114,847,413 113,327,299 0.38 0.38 1.29 1.29
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v % 4 %8 & 15 AT ERY 15 HEY
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
AR 5] 1R
UNITED STATES OF AMERICA
SWN 4 3/4 02/01/32 $17,086,582 $15,781,118 0.05 0.05 0.19 0.18
USLUMG 6 3/8 09/30/26 54,310,841 44,443 381 0.30 0.30 0.61 0.50
SPR 3.85 06/15/26 123,681,762 94,845,604 1.39 1.14 1.39 1.08
S 67/811/15/28 - 133,621,612 - 0.17 - 1,52
S 8 3/4 03/15/32 175,655,688 169,343,623 0.23 0.23 1.98 1.92
BMCAUS 4 3/401/15/28 74,794,377 33,141,433 0.25 0.12 0.84 0.38
SRCL 5 3/8 07/15/24 88,150,170 - 0.48 - 0.99 -
THC 6 7/8 11/15/31 44241919 - 0.39 - 0.50 -
TEX 5 05/15/29 49,302,889 46,984,545 0.28 0.28 0.56 0.53
BLD 4 1/8 02/15/32 85,712,980 78,243,743 0.63 0.63 0.97 0.89
RIG 6 7/8 02/01/27 117,236,127 133,567,478 0.70 0.81 1.32 1.52
TRS 4 1/8 04/15/29 47,008,222 45,657,791 0.43 0.43 0.53 0.52
TROX 4 5/8 03/15/29 46,298,804 43,492,124 0.16 0.16 0.52 0.49
UA 3 1/4 06/15/26 45,013,784 - 0.26 - 0.51 -
USM 6.7 12/15/33 39,195,961 33,932,340 0.23 0.23 0.44 0.39
VENTGL 4 1/8 08/15/31 21,284,501 20,580,310 0.06 0.06 0.24 0.23
VENTGL 6 1/4 01/15/30 9,794,312 - 0.03 - 0.11 -
VNT 1.8 04/01/26 14,355,985 - 0.10 - 0.16 -
VNT 2.4 04/01/28 7,840,452 - 0.06 - 0.09 -
WES 5 1/2 08/15/48 82,292,806 76,738,140 0.86 0.86 0.93 0.87
WES 5 1/4 02/01/50 24,846,132 22,568,231 0.09 0.09 0.28 0.26
WES 4.05 02/01/30 220,742,619 203,737,186 0.64 0.64 2.49 2.32
WYNNLV 5 1/2 03/01/25 41,302,079 - 0.08 - 0.47 -
YUM 6 7/8 11/15/37 110,562,491 - 1.01 - 1.25 -
EMECLI 6 5/8 12/15/30 39,444,933 - 0.06 - 0.44 -
XRXCRP 6 3/4 12/15/39 - 18,160,207 - 0.23 - 0.21
YUM 4 5/8 01/31/32 - 48,964,927 - 0.16 - 0.56
i 6,275,368,296 5,674,586,440 70.73 64.51
FARN E) MR A ET 7,829,127,206 7,069,148,257 88.25 80.36
L iE 4
UNITED STATES OF AMERICA

CACC 6 5/8 03/15/26 109,780,460 104,224,804 0.89 0.89 1.24 1.19
(#TAR)

(4B B3R R 3E)

4 szig
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2443
2F 4 B FE A

au

RE—— RSl
- 2 e el
B4 e
- & # 15 CEATHERY 1E#EE%
112.12.31 111.12.31 112.12.31 | 111.12.31 | 112.12.31 | 111.12.31
AR 4 B
UNITED STATES OF AMERICA
EPR 4 3/4 12/15/26 $- $103,700,341 = 0.83 - 1.18
GLPI 5.3 01/15/29 132,117,411 125,901,222 0.58 0.58 1.49 1.43
GNW 6 1/2 06/15/34 105,538,696 101,549,561 1.25 1.25 1.19 1.16
SVC 3.95 01/15/28 - 55,719,911 = 0.64 - 0.63
UNM 7.405 03/15/38 68,739,783 67,618,924 1.03 1.03 0.77 0.77
RDN 4 7/8 03/15/27 104,818,810 99,365,685 0.78 0.78 1.18 1.13
NAVI 5 1/2 01/25/23 - 353,881,388 - 1.15 = 4.02
SVC 7 1/2 09/15/25 41,998,497 230,743,982 0.17 0.98 0.47 2.62
VICI 4 5/8 12/01/29 140,651,822 135,779,967 0.49 0.49 1.59 1.54
N 703,645,479 1,378,485,785 7.93 15.67
AR AR A A 703,645,479 1,378,485,785 7.93 15.67
1E %43 8,532,772,685 8,447,634,042 96.18 96.03
Mt B E 4R A 30,997,569 89,212,172 0.35 1.01
SBATEHR 193,907,874 209,752,177 218 238
B A ERT E(A 1K) 52,477,056 (39,150,738) 0.59 (0.45)
BT AR ARG 61,601,067 89,779,166 0.70 1.03
FRE $8,871,756,251 $8,797,226,819 100.00 100.00
EEEUTHRBERSS -
GE 2 M MBI AME)

FFK:

ol
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254 45 7 B AR

RBE———F&

B e HL

112.1.1-112.12.31 111.1.1-111.12.31
R B8 S £ % % & B %
BB EE $8,797,226,819 99.16 | $11,749,735,246 133.56
1z A

F B A 496,330,693 5.59 563,712,603 6.41

H AN 10,172 0.00 241 0.00
A 496,340,865 5.59 563,712,844 6.41

- i

@I e 158,509,955 1.79 174,162,312 1.98
%% % = 22,074,416 0.25 24,204,311 0.28
g EA 232,500 0.00 228,000 0.00
HEw gk A 19,908 0.00 23,434 0.00

%A ast 180,836,779 2.04 198,618,057 2.26
AP FHRERBEEER) 315,504,086.00 3.55 365,094,787 4.15
FAT% B ERARR 1,106,505,821 12.47 814,589,932 9.26
B B BRER (1,355,952,548) (15.28) | (2,577,758,218) (29.30)
EERBEAES =~ (578,984,325) (6.53) (686,893,940) (7.81)
AR REABREWORD) =R 1,267,567,247 14.29 (2,130,264,892) (24.21)
RikE B = (230,802,233) (2.60) 1,792,220,972 20.37
AT EHRK B + (449,308,616) (5.06) (529,497,068) (6.02)
MRFEE $8,871,756,251 100.00 | $8,797,226,819 100.00

H A MM RAN )

‘gm%
A

12

e#z%tggﬁ




PR SR B A R4 A
FHAEH SRR E ERERELARTERLS
MR KRR
RE———fR———%—A—8E+=A=+—8
(B % TR LHAUH S KA FAr)

—~ RAWE R

RN ERER T L REABARTERALATHRBAL L) GRBELRER
HAASEMER LN ES I AR A FPERBENEENRENBEAN IFEE
AR AEEAN AR TEREAS RRE-——OFXAALBRILEMBEE AR
e RBBLSTIHLAERBT FOAEHBANEHELERE ARBENEF
HESLBE  BHANEAUHEEMELEBE ARNRIUMETHEXERE
EAMAEAELEAE AREDEHELEAE AR NHAPAGHERS
B AR N AL ELEEE  ERBEAARYHELZEE - ARBEAR
M g% 5BE AR N BEAARKESE8%  ARBYANHRRERERA
fo N ARSI B2 5B% - ARANRBA———F— A+ ABELETEETERT
% 1100378483 S A%k » MENE SHEAH EHH B EM B - A X 2B RFHAT
MEEESLLSANERR AR RRASAKERL2EL - LT

| HEENELABENERIBALORESAMEFEEEA B MEWHHE
SHEERBBEANETELT

2. HEIESRHERERSIFPTEDBEEIAHEEMEREER/AL B £THR
SAMBNBBEALEAER  BAREHELAMEMBRAART T
B-REHEBELEHENBBAREELA

@ENEEARL BRAFPEVRAENS  BEELAARZIGRE FWMELE
25 -

AAAEBAREENT  UHRAR ARALZ R BHBERRPZRETHRE
ARBHREZERABE  RBRERNAEEEEF X BALLREN T ERBARIS
Rz A BEAk - SENERKTHARKETRE

1. ARARENPERRAXAB/ESL T ERRENI B/ AE 2 ARE R
ﬂ%%ﬁ%%&ﬂ%‘ﬁ%@&ﬂ%~iﬁ&ﬂé~wm&é&ﬂ%‘%ﬁ?z&
N~ REERAREMABRES) EATNGEEREYEAS) BHTHEES
% % BE(A R A ETF R4EAR% ETF) 848 ¢ AN RBRN SR BT HR
bBEBELE RARTABRMSHBITZILEBSRTEALRBELRRRAGE
BHERSHEEX A ETAERTEES
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A A B R IE R B S R F A M B RA MR

2. AEASBRBAXINBARES €

(1) &4 B R R S REREATZES(EAME ~ A8~ R -
BREASE - THIRNNE - RHNE - HREHDAE - 2aE 5 R
REBELA ABRTABAZSERARETELARB LA AYEFTAERRE
WA HARMRBITREE AR N ZHH (5 ST &4 4 (Contingent
Convertible Bond, CoCo Bond) & £ #8 & % & & #t /7 (Total Loss-Absorbing
Capacity, TLAC)f %) & %4 % BRule 144AR X 2 #) R AR € ¥ ALBIMEAT
Z XM

Q) W REAX AL CELET TR EZNAERATHER H I HHAX 2 AHFE
BERERENLEL) FHRTHHELLE8E BoBA - REFMREH -
BB R B 4 A 45 3 & B2 ETR(4 R %) B ETF & 42 4% & ETF(Exchange Traded
Fund)) °

G) BLB M ERTREMGEERY E I AL FERBAMETREEZH
AHSBRERE) - EETHUAL L B8 - AoRH - RERM-

Q) ARABRENBEFBEFLITRERRZREEF o AHARAE -

3. ARALARIAREBZBARL  XBEEAQb2 B PHERBMRBEF
REB) BamiaexBAK:

(1) BENRABESLELBRFENALLFETEABAZETIZ A H (D)

(2) BB A B % R IF4% T % & K #(Fallen Angel High Yield) 2 48 & R F BN AL
LS BABAZEHZNT(E) ATk "B %EREIFEZE E KM 5 (Fallen Angel
High Yield) | #4485 A AN B AHZE AR ERNARTRMAF A FBER
SEREBAERERELE ARG RFEAZES  BBRFACARERN
BB AEAREO B4R TERBERES ) AR ASARRRHALBA
Wz B EWS ZREAEAFEAEARIIANG RERF A SR A LM
S @ENIRATEERE A2 ARZBANKRAERE AFSLBH
WA F 2 R4 -

Q) BEMLEBARREZREEHTERETHMFEAFERBPEFTREL
HEZARMEIEAELARALGELAELH  TARBIEALFFAREZ
BHZEZt -

4 BT THERTERES L BETHRS - B FALLECARER—BE ¥
E—ERTERETEAERTERELL  BRADRFRRERMAHS - ANE
SRMMATEENE TERTERMEH L AR REARE !

(D) BRAE BARRERTFEAETHAFEATERETILER -

Q) £()B Rz E % RESLAFATIEAETIAREARERBIESR
BRAEERPERBETE - ETHRIENIME REERFERBIPEZM5
EEARBAZERERERATESATEAMFERPERAETTE—TER
U EREBERALEERE S LEFETAIRNEHEAFERST I
WA EREIRE-EFRALE » ALK -

G LMEABAILEBARFEAARRS FAHERARRIEES
(REATS): #%2 % B4 R AR B R 2 HAHEATPFERET HIA LR AT ERET
RERFAGERTERMERE -
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HHEHNERERTLERBELFEASMBRAMESR)

@) AT ERBREFIEERLT

, ERIFPEMRELH ERFEER
PEERAFERNA MR T twBBB-
RAMABRARERATERNARLANER T NE BBB-(twn)
AM. Best Company, Inc. bbb-
DBRS Ltd. BBB-
Fitch, Inc. BBB-
Japan Credit Rating Agency, Ltd. BBB-
Moody’s Investor Services, Inc. Baa3
Rating and Investment Information, Inc. BBB-
Standard & Poor’s Rating Services BBB-
Egan-Jones Rating Company . BBB-
Kroll Bond Rating Agency BBB-
Morningstar, Inc. BBB-

AR Z@ENNAHFHBLEALTEXLRAERAN REREALSLTHB ERITE
By TBAY 8] o i B 4847 (State Street Bank)R| 4 B AR S 4 0 & KB F AL EHESZ
RE -

= BOMBREZDHBRER

AMBRALEBARAEAZEENNBREENRA——Z4_A -+ 8 BBFH -

= E2OHBEXEERA

1. B4 %9A
FALMEREAGEKBELARTE AL TEME IFANIAMNARREE S
HENRRERESLY

2. % A

AAemEB A LBMERARNAMEHHRHB 3 -

3. ¥R HFAR

$%AM%A%%£W§& NERFHRRXHEOZIFNERFTERNE TAR
EuERRASZRBEBERE FINBEEBEEH L -

BRI EN BT EAHABINHERTERY BALMELZIRHK
BE FINBTEABEEHEL -

MEARNEFEEEREERABRRE BRAOTFREAHES HAEARRBRZY
HERFPERAE E]iﬁﬂﬁé_iz LIRS FIINFRAEABES ’s‘ﬁ%
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4.

A SRR T ERE A A S M REAMNERR)

)

BHEE

m

B{oMESH -

N EBEBEENT T 12 AT KA b Interactive Data Corporation ~
% # (Bloomberg) & #l 4 4 ~ % F 45 (Refinitiv) E M A A RB X REBRAHERE o
HEHEBAN B EIZBKAE o X BREMEHE - QKA X Interactive Data
Corporation + & ##(Bloomberg) & R % # ~ % ¥ 45 (Refinitiv) & 3 % #t AT R Z R A&
XE-BB PEMHEFEBN B LAZREAERE -HAEYERSH AR
BEERXTETNRTHEEEERROPELE > REEN LT EH L EER
BREENIBBEDI BN ELECREENIFELEERBEZIATR
HhHE -

GER Ty Rk EE S S

EMAEEEOANHE AN ET SIS EERAE BN EREANETSAA
ERCQRBAMENE RS g EHET XL

BEFRE

BREFARBEELEEERT  BERNBNETBRTFED A AR RREHEM
HEARERZUARER  FIARETH -

CReW B SER

(1) AELEBBPANESH BRI EHEMZKE > FTHE -

Q) AAAABRBUMERHBELEHEL ARNFENEH A BMER
AEENEAHBELAMENR AR N BHEAHBLAHEMLTHEK
BRB T GENJFERTETHEKBZEL NALSRIARERE
BRBEAR BB AELE  BHRAECIARNRLIGH » A BITRENE -
BT o Bk B2 R RSB S - THARLA WS T 5B SRR -

D REATERBRTBAEUIAAFEZRALEA - EEURBFRAFEK
}\o

O N PERBATRARUIKEREEAAME LA FBREETESAH
HEBA(ABLERRATAIREEFAMNF RBR)I KA AHERK
B 0 IREBEARAA PSS RBA L B E R LT HBME -

® BERTERBATEAEUNZEEARTAHNFRLEREABRA(E
QR EQR)E 2 AR B 8 TEFHARBA T EZHERANZ
BHMBEMZ T HBEILE -
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FRA A5 B B TR IR B R S A S M AR A M 3E(SD)

(3) AZLABRBUAREIHELEHMEM - AR NBRUARKIHRAZEMER
ABHAAANHE S B HEMR Al N SHAREHELEHEMZT 5B
BRBWT  GENIBERTETHIEREKBZEL  AAEASRXLBRERZ
BABARR,RZKESLHE  BTREC)EREZHM A BTRESE -
W T - Eelk 3 2 B R S BLAA  THARGAGIEST S EICERR

D #ERTEREATRARUIAFZALEA - RERBHE - FBK
}\o

Q@ NEERBATYBARMIKERTES BRI RAFoRBAES AN
BRBA(LELERRAATAIRAESBHBRBR) BB HER
B RABHARBAFESH BRI B EMZ T Bl S -

@ RPERAATEARMEFIENERRRI MITLEZLAREA
HMERBREAEHERBRRGAMTAZTABR(AELTARATRZ
TR AR 2RI HERE > TRFALRMIEAHBHEANLBME
A Z 7T 7B 3 o

@ BENTERARTRAARANFARZEEREAAFTHRLRTATAH
R(RABETEEQRRZOR L L BRBL A ERE TRFARRMINE
FHHEBRAN LS EMI T oEKE

4) A4 ARBEAE BB M BaEREARSNER @ENIKEKEZ
BB FAENRZABTAYE X THEKS S AKEARBAYETR
AL REBEMELTRIRALAS -

(5) AkLARBHELEMEBRNS BEHEMTHRKAZSE  SEELFRK
BAOFRES  BNEALERZZRAZTEZEIE)HNIRZ > WER
BeZ_tmEistad RRRLEEASRAREXFE-_THEAZXAEHXE
(AR o fez - AR B BRAED HEEQNINPAT XS -

8. LEREARE

HADEW X BER > BEARAZEE  FIACERATARE—HH  KRFE
BABERRGABAZAY  GHEMRAMAELZEE FINCEREA#AS
—REBEAREOLEBECH FARIDERTENRCAATAREN S
FHCEREABE —FPHIRD -

9. REBREAESR
AEBAEEEAMAELZTEARAZ LRI AREREABRE —AFS  KFEHI
BEEXAEAZANYAY  @HEAFEMELZFERASR BRIV KL

BEE(AEAAFAEARSZ —BRE - FBEARIIXBHEMT > FTRED
BHRFBATRELABEN Y FAHATATARSE - FHIRD -
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HHAENERERTERELAALMBEREAMEGH)

10. 43R
AEABEHMEE  ROBREFIAFHETUNEHFTERFH -
BERANBEAZBEAMUARBRSIBFZHERANE HEZAER e A
R GRBRER I BRREBAFTRXZARE I REFATFHE A KA
ML IFEANEK -
ARL BB NRBZAHAUNFELEZBRE  GERMAFRBAALT—F+—A
—+ B S HHETE0910455815% H 2 R EHIE  FUEALHMRBHEAInBIHR
RABPHERE HALL A ANRFZAELEUANGUARZ FEANK

W FREGHHE -  AHABEAELHRZIEIEZRR

RbEmENAEEMRGEARLMBERAY  FERBANRTINMLE R B ETH
B~ 3 RBRO LB BERAN - FR FTAAAARELHARRFEAIBE - KM
BRFABRART 2 AHERTAEIRETERARLEDLBAANARRYHETE
ARAEZER -

RA@ENNEEREHERALHRARRE A EHNEGNEMAIVE
Z AR T AR -

5~ HBRARS

1. MBAZEZHBEM B

MEALR AL Z M
FHBEHRRBBCREGE R AELZEIEN3

(AT A8 2P AT 4243)

2. BARZERRSHFA

y MIaA XHEANE 12 &8 111 &5
A RIE ik $158,509,955 $174,162,312
112.12.31 111.12.31
FPAFIR4E EATEIEE $13,580,773 $13,582,648
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B ERIER T LR EHFAMBEREAMEGE)

N BATERK

112.12.31 111.12.31

® ¥l RELEH HMEBLHB BRELHE MEBLHE
EHFR

Mew $84,805,657.00 $84,805,657 $52,682,422.00 $52,682,422
AR 3,422,614.88 14,762,422 1,786,113.15 7,923,716
£ 2,860,188.38 87,907,890 4,679,369.38 143,694,075
o 306,725.10 6,421,806 260,593.20 5,451,964
B T 297.66 10,099 - -
& 3t $193,907,874 $209,752,177

- BEERREE
GHENH 2R/ RTHAFAFEL M
1. ER S X HEMES BEANERHELEMEMBRI) hREBEVXEHEEMFE
EBESEBE>Z— ANO180%)z % » %8 RitstE > ARSI BRE
BR&GRTR -

2. S BEAMEBHESRMB M > 4k S BAMEEHELSHENFEAREESF
Gaz——0O01.10%) 2t %8 B E L ARNLHEIREE AT LR

EAIRBPHB T BIGEARLSFETEABERFESZXO ZH(025%)X LR - &
BNE%E ENTE ARSI BAREE AL R -

A~ REBA
AR ZRPEBAAOHEIEERAL IS REB—— 45 ER———FEXFHER
XEMEBOT KR JEBBRARNRERBEEFELIRFNFBEELRABRCLTREA

#H -

N~ ABTBEERZBE

1. FATEFR

ARSRBMLIERIEE REATITHT -

112.12.31
% BASEE) FEGER)S

by o) B
HeHk:
EHEHAALREERIESL  USD 60,700,000 $38,346,736
AR
BHEHAALREEHNIESSY USD 17,700,000 5,544,511
i
BEHEHAALRBERNIESSY  USD 10,520,000 8,585,809
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BN MR T ERESASHBRAMEE)

111.12.31
%8 ALEE) FHEGR)S

B A
mew:
BHEHEALRSEHIELY USD 44,800,000 $(28,391,983)
AR
EHRELAALREEHIESEY USD 17,430,000 (4,053,575)
R
BHEHAASRHESNESY USD. 11,900,000 (6,705,180)

RE———4BA———4SEEEAMABERRRHALXCEARBIAAEX
188,431,5507L & 48 % 193,269,349 7¢

RR———%R———#+-_A=Z+— Bk HZEHMIELLARATHNHRE
ez —BEtAR——45—RE+_A  EMEAZATRBENSINAMNE
52,477,056 7 & 38 439,150,738 0. » H Rk FI b B E A A Ao ARIE -

HATAZAABEGBRANDEROTERE B LAY » T ARIE K2
BEMNAT — BB EMASESHZARANS - FALZITE T RGBUER
BRI A S AR -

REBEZLHLBALEBETEEARRBRBESZR ) ERREKRENT
BRBRERARRTZELEANGRBEL - AL LHH LABMSER RGOS A
BREEEREX -

2. BHHRKRER
(1) 12 A B

ERAREERHHFRERTAOMBZES S EBMBRRZAR LY
BoEALRFLBERIHIERARRETRE - BREF - CHLRE -
AEOKREZRHHERAAERARFZRIT AHHTRCEL  LBFLEEA
BT MAER AR S L RARARRLBATE AR BLAAAIRER
{E_o

(2) TR
FELLTHARAERIARTHEBLEELH FRALAREIALR
Bk w2 R AR SR 2 A MESRERTEAEHLTHAS LD > @

BARLRAR TN MELTHRZEL BAFTETHRAR  AEASKHFA
Z S F R R — EREAN °
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BB AR TSR EF AL MBERAMEER)

3) mEHEEAR
$£é&%zé@l%t§E%%ﬁ%ﬁﬁﬁﬁéﬁ%iu&ﬁ&m@ﬁz@%
MR EELBREE KEBRZAHEAKRLR  ARALBIETHIRBIARE
Lz BN TERRIRRZRALER -

3. AR AR BAE
AERAMBARTEBRISAFPELEEHANITHAR - ARG
A% AAARARLZRARTREA HNFLMBRARETEZCKAMARLRELES
ZHR BARARESR DRGSR AT RA B R EE -

+ REABE2 N SUETERAM

112.12.31
S ELH BE% MEWLRR
LBEE
R sME
£ = $277,623,968.96 30.735 $8,532,772,685
JEULAH] &
£ 4,100,935.71 30.735 126,042,258
111.12.31
%2 Ex MERLR
LERREA
B SME
£ $275,095,546.50 30.708 $8,447,634,042
M E E1E &
£ 5 2,905,176.88 30.708 89,212,172
BATHER
EN 4,679,369.38 30.708 143,694,075
A &
EN 4,689,064.36 30.708 143,991,788

B rEAIRES ARENRRBE—— SR ——— %+ A=+ BRI BBIES
& 0 FEMER -
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AN ERELETERELALMBRAMEG)

+— B A

K%ﬁ%%%zﬁi’$%Q%Rﬂ**;$§&**~$§@¥a&%%%&ﬁi%
&H%é%m@%°Rﬂ**;$§&~**$&%&w?ﬁ%ﬁ&%&éé%%%ﬁ
TF ¢
RBRINEE
AEeER EHERKELSER
%A 8 HEHE HE¥N £7 £7AN AR ABREN
112.1.9 $5,168,654  $4,069,470 $333,661.74  $446,344.03 $269,787.68 $701,021.77
112.2.7 4,975,556 3,941,018 309,456.04  419,505.01 183,084.44 474,697.46
112.3.7 5,064,616 3,937,893 308,864.24  419,202.88 182,786.27 473,489.78
112.4.12 5,022,180 3,945,853 307,493.49  417,225.45 182,868.46 471,462.01
112.5.8 5,092,622 3,926,098 306,048.92  413,147.11 183,224.81 471,030.88
112.6.7 5,139,282 3,894,262 302,867.64  410,031.32 181,527.57 470,996.27
112.7.10 5,267,241 3,906,348 305,077.42  411,234.33 180,918.41 471,595.45
112.8.8 5,388,217 3,925,828 302,430.15  407,437.82 182,427.21 474,219.21
112.9.8 6,058,190 3,953,599 294,954.80  403,904.57 181,379.65 473,031.38
112.10.6 6,117,208 3,975,846 292,618.94  398,698.67 179,078.22 471,277.04
112.11.7 6,075,182 3,953,546 284.817.30  397,409.49 178,451.05 471,461.48
112.12.7 6,205,350 3,958,574 283,700.36  393,899.86 177,293.43 470,681.91

A 3 $65,574,298 $47,388,335  $3,631,991.04 $4,938,040.54 $2,262,827.20  $5,894,964.64

Ben K AEN
112.1.9 $74,118.43 $90,822.22
112.2.7 87,447.00 108,676.15
112.3.7 87,556.44 108,524.95
112.4.12 86,943 .40 108,482.95
112.5.8 86,809.75 107,948.35
112.6.7 85,052.01 107,216.12
112.7.10 58,698.69 74,868.70
112.8.8 55,755.31 73,708.59
112.9.8 54,917.94 73,735.76

112.10.6 54,312.85 73,171.22
112.11.7 54,317.63 73,047.52
112.12.7 54,334.53 73,132.47
4 3 $840,263.98 $1,073,335.00

22



AR RIS T S REF AL MBEREREE)

RELIER :

AR LEBR B SER

®ean #HeH HEHEN £7 £ N AR AREN
111.1.7 $5,893,593 $ 4,680,236 $378,223.66  $475,968.16 $363,599.05 $947,273.42
111.2.11 5,839,847 4,658,487 371,540.37 475,431.16 358,491.95 939,842.37
111.3.7 5,645,431 4,633,082 367,673.41 472,757.48 355,382.51 939,033.82
111.4.11 5,584,321 4,155,877 364,995.92 474,418.47 353,879.56 946,529.56
111.5.9 5,255,780 4,102,026 360,750.86 470,041.32 351,292.24 937,872.57
111.6.8 5,189,420 4,066,088 355,607.18 464,865.55 357,450.14 933,857.70
111.7.8 5,141,550 4,086,140 351,798.72 459,293.93 357,390.49 928,104.34
111.8.5 4,901,157 4,039,646 350,162.33 454,708.89 356,032.26 927,489.45
111.9.8 5,101,204 4,114,402 345,875.63 453,345.99 300,870.01 781,948.76
111.10.7 5,118,734 4,088,486 341,063.82 451,417.20 294,982.52 780,444.60
111.11.7 5,129,440 4,056,709 337,804.71 446,121.05 265,168.85 700,287.39
111.12.7 5,150,527 4,066,137 336,559.13 446,223.46 267,118.78 700,401.43

4 3 $63,951,004 $50,747,316  $4,262,055.74 $5,544,592.66 _ $3,981,658.36 $10,463,085.41

% & B X HEN
111.1.7 $75,543.59 $98,350.08
111.2.11 75,194.17 101,563.50
111.3.7 74,660.23 101,563.50
111.4.11 74,055.11 99,816.45
111.5.10 73,096.76 95,818.13
111.6.8 72,352.87 95,464.77
111.7.8 70,341.96 94,709.72
111.8.5 73,141.27 92,653.52
111.9.8 72,618.55 92,596.93
111.10.7 70,945.20 90,867.08
111.11.7 70,500.75 90,542.91
111.12.7 70,399.28 90,728.72

4 3 $872,849.74  $1,144,675.31
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