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BRETEBREARIEHES - BLEAIZRAR] - B 2015 & FSB 124 TLAC EAEKE
2019 FEEFMMRPEAIMITLIR - BEETH TLAC SR LEKZEIRMIAEEE
FEAIEFE ( seniordebt ) EIEMIFFETEFE ( senior non-preferred debt )~ T2
PIR AT1 - HPENEAIEF ( senior debt ) 1GEEHRS -
TLAC BEFRITHEBEREZKEZNAAMRTT - TLAC EFNHRFTARASBR
ENBHRHBTAREARE BHENERABERERANT Z EEETE-
MR TBEEREZESR  BRESFKRIATE ik EEREERNEEERK
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#l - BEEEES AT ERERSRES A NRIIERZES -

MREL &% REBFAHIE] 2 BRBIBREN ZERAE - BAZREMERT - ]

B 2014 F 4 BEE (RITEMKEHEEEZIES) (EU Bank Recovery and

Resolution Directive - Directive 2014/59/EU - 5% BRRD )+ EE#EA - IRE -

BB NS BB IRTEEAER - EERTRAMIF—IEEERE &

REFNRTREREE ZEHE - BERRTEE —ENRIUERMEES  BRRD

HIRTTHRE FBEEESNEEEENREEK (MREL ) sl EMLBANEHET

DU A MREL DUK s BRI FIERTETR - 1R1Z2 BRRD 55 45 1555 4 R - MA

MREL £SlENEGEEFRTEE KELFAERNARV AR EEASERER

BENENEREDR - B8R F BRIEmRERMERA TR ZBEH -

ENEEFRTE MREL E% TLAC B ARMA - E5 RITHBUOBR " 2IKAH M

EZR1T ( Global Systematic Important Banks ; GSIBs ), Z— » E&#7 7 &%

FEIBKRRUIBES ( TLAC ) &5 - WIFEE L3 GSIBs & E ZEEBIRTT - PREETT

BEXRWENZEE  AIRREEREEEE (MREL) BRZES -

3) BAl—  BRIRUIHETHI-EE1E A ( Equity Conversion )

A.BACR 9.625 PERP ( ISIN: US06738ECN31 ; TLAC &% ) %4 Barclays PLC
R 2023/11/15 3T —1E3E7T AT1 - B ENENIA Junior Subordinated -
BRIRU S 2 Equity Conversion - fEEE5RE A 1EHIEY ( Mechanical ) - #&E&
EHE1FE Common Equity Tier 1 (CET1) 8K 7% - 2R crMEEEEH
TE 55174 ( Point of Non-Viability - PONV )- HE R BEEREEEEHEER
1% 4% B 2182 7% Barclays PLC FYE BN B BN ES 81T ERE] % USD2.05
(FIBEXRL1.00=9$1.24 ) ERHEEGER  BREREREAZBLET
TETHENESREMBESHREBBHERS 487 (=1000/2.05 ) k&
Barclays PLC W& - MARSBUHRERZER  RESHEHMGECDAYK &
SRAABGHNERREETREMIERESERELRMERIEX -

B.LLOYDS 8 Y2 PERP ( ISIN: XS2575900977 ; MREL f&%5)7 Lloyds Banking
Group PLC 18 2023/01/9 #ITH—1EZEEE AT1 - ExXENEMS Junior
Subordinated - 18k RUT# H % Equity Conversion - /% 5% 482U 73 #% &l BY
( Mechanical ) - #3554 845 Common Equity Tier1 (CET1) K 7% - &
BEAREEEBESHRERPEBEERS Loyds Banking Group FIEZ AL -
ERERESRITER L0.633 - BREERN - RRERERERRZIERE
T BTESEAEBNESREBRSHREBRWEIRS 1579(=1000/0.633)
¥ Lloyds Banking Group W& EK - MBRSHRERER - RESERMLE
DAY - EFEFAEABRGHNEAREETEMERESERLEMERIEX -

B4 — . BRRUEE-ER 4 AERET ( Temporary Write Down )

A.BNP 5.125 PERP ( ISIN:USF1R15XK771 ; TLAC &% ) =/~ BNP Paribas
SA R 201/11/7 3&1TMI3ETT AT1 - 2 {BlENI% Junior Subordinated - 85X IRUX
#5745 Temporary Write Down - BE28 RV B HIEY ( Mechanical ) - FEZE 54
BI$E Common Equity Tier 1 (CET1) 8Kk 5.125% - S 2W B EHEH
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TEHFEETF4E ( Point of Non-Viability - PONV )° ZEENEE RMBEFHEER
BEHARERHRE I EREET - EFFHBAMBBETNESE AR E
HENMNERABZEEERN  E5FBEARMUBERZEX - MEFHEESR
8 - BERTABEBRERNENES EENFANE - AT ABERNERE
B EEAE  BEEAALASSRREBESHEHE -

B.ISPIM7.75 PERP ( ISIN: XS1548475968 ; MREL &% ) 4 Intesa Sanpaolo
SpA 1% 2017/1/11 TR —1EEIT AT1 - B EIEAIS Subordinated - 8%
R UL 4l %4 Temporary Write Down - %28 #5881 S 1% %) 2 (Mechanical) - #3555
£ 813EF Common Equity Tier 1 ( CET1) #8K& 5.125% - S 2 SRS HIE
HIE B FETFHE (Point of Non-Viability - PONV ) - & KEERBEEMHEE
BESAESHERFZEHIOEET - EFRHEAMKRGTHNESISHIARE
BEHENNEBABZE#TN  BEFFEARMUERRIER - MESFEZER
BETE - BRTABBRERINBENIGEHRFINE - RIBTABERNE X
EEORETEAE - BEALFESRRBESHE -

EBAl=  BRRUEGI KA EARERFET ( Permanent Write Down )

A.UBS7PERP (ISIN: USH4209UAT37 ; TLAC &% ) 2Im Tt #R1T UBS Group
AG 1% 2019/1/28 31THIZETT AT1 - R{EIENI% Junior Subordinated - #EKK
Yt % Permanent Write Down - B8 E3 382V HHIEY ( Mechanical ) - B8
B Common Equity Tier 1 (CET1) B8 7.0% - e RS HEH
TE 55174 ( Point of Non-Viability - PONV )- HE R BEEREEEEHEER
BEHAR SR RE I EMREET - EFFB AR NES I AT E
HENMNESRKABZ=EER - BEMERIT AREENEES - E5EERBEEMD
tTAEBEE  BEFFEARMOUEREZIERX -

B. DBSSP 3.3 PERP( ISIN: XS2122408854; MREL &% )& DBS Group Holdings
LTD A% 2020/02/20 81TH—1E3E7T AT1- EH X EIEU% Junior Subordinated
BRIR IS % Permanent Write Down - %58 $88Y & #E %1 8 ( Discretionary )
BRSBUHEEERAEEERBEREIERBAEKRKE  JEREHEEREBHER
#5774 ( Point of Non-Viability - PONV ) ZE A B ERBESUHRERES
KERFEREZEEDRET - BEFRHEAMKRETHNESI IR EEFE
MR BRABZE#EN - BEMERITAKEERBES - E5EERRET A
ZOE  BEFFAARMUBEERIERX -

M. AXEEBEGZREABEDT
FESITERENFRESREFRBAREFRES - #IFRESREZASARES - BE
EEFREFREEAEFRNEREIRFERRIEUEELZES  BFAESRELEIBRE
X REABRRS TRESRENHEEAR BESEUBR—RANNESZEES - Bo6
EEEERLRE  SKEEEERZEZREAN REAEMBREAZEREBENRESE 2T
EREREERNERE -

12. SHER%BH
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(1) XE£BRE 107 £4 523 HRGHE  ERBSERE=TRXAEE : SRERH
HEASHREFRTHARRSENEE 3 RTE

(2) AEZEBBEHMESEEHEC  NC BESRMEMNNEITEHE C - NC FERAEEN -
WEEE 114 F 11 B 13 HRGKHEE -

13. &R
REEZRHEEVUHAEBENSIASZEESHERBHEEZ -

14. SHEBE

(1) TEESPRUESRRZREBEUCPEESERRTERS PRFESARVEER 58
FREEARVEEABCENTEIE READBAES PREESRLMPERSE
BAZFHEEESN S REER D WREMK " IMNEWST R S5 MIE 1 R EHHEA
EEEH - SUNMSUERAETRFERSZ(JHRES -

(2) FXEEBRAEEMUZBITEBOED
1) XEEMUHR(AEEH ) SXEREUMERBRTERS (FR(E£EN]

(—)Fr% 3 Z5RER - FERARLRBEEFE18)

2) AEERUHE  BRFREUZETERSSAPEHEHZHRERZREUESRS
HEWFEEEE  BWEBE C BEIFREUN NC SERFEEUSR
HEHERZRTEREBLHEREB RS RE SR aRENVFEERE
RETEZ - B C HAESHFEREMUR NC FERFEEUSREEHEH
ZRITERELUETHE B BARSRIE SR aRENV FEEBERENEYZ -

3) AEEMIURE  ARZAPHFERIBE T BERZREUIFEEBERTE - Z
BRASTHREBUZBITER  BEERTRKELATHEILIBE ZHEE - Bt
HEERU N IIRABHE

A DAHERESEE (AEB I RRES ANk E - WASRHELERSETIER )
BEREEEEIREREMNZBEWFERKE -

B. {MBEHER R HEEN  AEMLESERNEAR BRI aEN Y SEAF
EAKEE  ARHARESBREEERTRENYBEWFERERRENFE =1
REZIRRE 22 HE% ﬁﬁ’fﬁﬁm*ﬂgﬁ”ﬁgﬂgﬁm”ﬁzE??ﬁ%ﬁé K EfER
BB —IRE BRI S REEUEARERTEEU VRBIERETS -

(3) ZK%%E@J%EEE%?ZE%(zLLi%%VFﬁUAZ&ﬁ%** BRERBEUZHE
FEE ( SELFEE ) R BEBRTERSZE = HEBRURHEEUMME
RZBBEFEE (SIBELEFEE ) KM RGBSR EPIE - BT ZPBEFEE  7F
] [ES8R] (t)P3 2.4) 2R - FLRAAHRAEEE 38 H -

(4) BEERARMREBEERMBRELASZEAE E—REAT-EXHZHER
BB RTERGIE EERAAESFEEBECEHR - ZPFBZREAR
BENWESH R AGEBEAERFEEBEZANZ— LSHEKEQTEILEH
EALASERE HEEZFBRERERTERTR MMEEHBATESEE -
FhitE—E£8  —ELAIRRFHEERLER  AELKEEEL N - BRAEE AR
HAE% 39 B - MAXEZSHABFESH  REARLSHBTEEESZE - AR
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Ne#HEE  [AEEZRGEERAKGRTRRRSTASE - ]

15. RIEERIBEER
(1) AEESHFBASRPBEIRUIIEENIHFEZTEROT - BULEATEE—F

EZEREE NENRESEPRBEAESYBBRESEET REMRESAPE
AETHHALENTZENTEE - FAEUR -
1) E€UHA (E&8H):

HEEETE A RN SEEA  WEBEET

CHEEHEB AR NB HAISSEEN . HEBESHRET

CETEME A BB SEEA  EnEFT

.ETFHE B AN NB fHEIZ S #EN - Ehffo

2) EEMIIE :

UOW:P

A HEEEEHE A BRSSEEN  ISESTT
B. T=#EETE B BE R NB B HHEN . EBSIHET
C. CHHAVK NC AR EEN . MEKSIRETT
D. =7osTE A BRI BN | =ufhiaiT
E. Z05HE B 8K NB A/ SN . EnAFT
F. CfaAR NC faBV2m B A1 : =ttt
(2) RRAAFREFERLENTEA—EEFIAAETHEE B EENUHIINETER
mIEENIE 7 ERE -
(3) KEBNIAHME—ESHAEES N HFEBIEN FUSSZHENB ZERE -

K I+EEI

N
N

(4) RREAPBEREEQTIR—ESIARESZEFE  REASEHSRESI AU
SEBARRZESFKREGTES  CEQTIRUZENERERBAMBEESSE
FRERZBFEREEE SHEMSPBEZEMESN  HiBHES KB ATELN
ZEPBRFEHIR—EXZHZESFERBEE SEEPREESMES ZEME-
WRARBIMNETIRE  KIBEATIHEAFAZ AR K ERRAKE BE2RAEESAH
MAAESE 37 B Z(7) °

:)4]

16. KE R BHHIEEMBRBBAR L Z X RBEEBEZER
(1) KERIREPBEAFT—RPBEEZH - BHPBAKRERE NI ZE 2R

1) BRABBA - HRXEAZE - BAXw+HUREURAREZREAERPEEE
SnEE  JUPOBFENI  BEXERERERSNE ;, HRINEAZE - BE
SKERHER - ITRERZER/INESNBEBCEAY) - N2 - BRIEEEEE
sl e BRREY - EREE AR OUTEEDC R - BEBETERXSRE « RiE - WOLEFER
AEFEPW 1EEEE%A7%§EBZE)\_JZ§$$EJJ EZAR - WERAAERNEASH
MAZBIRS 7B RN E M I ERBIRE 7 ZEHEX M -

2) BBAREANZEMERR - BERKRREAREPEALBZEES - HHIREA
SNEAXHE - ARASDERXXH - ZBFBAZELER - AEHEEERERX 4
FARRRABDEBEA - BHIREAAS 1’57,%%)5211&—11“}% °

3) HMENTHR LHREPAREREERZXN - REESEEFLERI - HERHREER
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FEAEE -

(2) WMEBARMUGRERXNIRE S AIERBERNEZTR  KEQTREREESHRBMAN
HEZAEMZE X  REESBEFLEN ERXGREFEAEE - LHEF
BARRERH NI ZEZGZER ERBAECREE BYRERENKCRESEE
SNBERBTIHE -

1) BRARRBA - EAEXBEAZE  REBRERHERS2E - BR R THEEEKRE
AEESOEE - UPOZFENS - UEENEMOERRS D 2 X4 - M2
RE - ER - EBR - BER - PORFEAFOELRSE  ERMEAE - REXERE
HERN  LERENNEBERAEMTEERRZ D 2 XM - BRBABRNEANL
REPEEZAR - BIENREMEENEASHIAZERES DRER - DURE
BUEAENREAS Ao ERIAS 7 Z /A -

2) BBAREIAREMBER  RERREEARHKFBALBZEES - fUEEA
SNEAXHE - KRASDEAXH - ZFBABERXX - AXEHEERERX
HFEARARRNBRABDEERSI  WRENESEELCHE - NAERIVHBRRE -
tAo] RIBHPRENERT - BRRRBIBAREERER ZE—KIE -

3) BRI YRS NE - ERREREEXXHINZE B NRBHE - BEMES -
HESRER M - QDTEEEUC.JE'% - MOBRSE_So@MAXGt - &5 FE
BIRHE  BYREXEIKEEEFTHE I BERIETIE -

17. EEIR%EH
AEZEMUZHEARTHE IS ABKEHMARGRIAEZRE UEE - EFERNE
N EANOKELTAEZAZESHERBRIEEL ZHFX -

18. B[O EH

(1) RAFAEEREBBTHE BXNELREEESZ0 - 0—(0.01%)ZE @%ﬁﬁ

WMEBIEREZEEUZENERFEE "t ARERE - MUFEAA | SNEFTER
mEBENUZEREREE "7, ARENE - HREAA - RBEANERGEZEKE

BRSRE - EH (A) ERREAED-—EEEHERSAENR - ( RERSZRBRE
2. 58 [E2Hn] (—)FR5 20 255 - SBERARLFEGRAEFR 128)

(2) FREII(NBREZA  AEEEMER SSRGS A SEBAEEBRAaEUFEEREE
ZANZ—  USHAEEASIEILHERANSERZE - BRAESBEREARTE -

(3) ENERBALEESEE -

19. E[O{E1%

(1) REFLZASBEHRTEI  FEUSZESENEBSREEUZERERMENH (R
wEOPRFEREEEXGZER - EFERIEMNE S NEELSIE AT AR
FREMSESHERB Y  R—E2XH)ZB U ZEEUESS BB FEEBENR
BENERGEY ImAQETHEKEESOIRER  ESHERBERNKRE R
HFEEWSEMETE AUV EEBELSEZER -

(2) NBHEEIK NC ARSI HEEMN ZELOER RKFIM(N)RESETZHENFIEER
ENRERERI  WERAESARRIESE 38 H@) 2)2REHRELEFE

ERESNERTES E1E




o

20. /MR EG 2 RE R IRIE
(1) LBRAFBEESARBBLHE BIXMNELEEESZ0-O0—(0.01% )2%’@%%‘
MEBHERREENZERERSER "1, ABETE  UELAA ; IMESHER
mEEMNZBEREMAER "7, ABENE  UEAA -
(2) AUt "REBIBTH., ZEERIE
P "R ENRREE R EHEXH ZEANEFERAELE QTS AFHRIPE
FrEESHERBR—2%H, Z2BPRE "EER, ZHE - NRIERLHE -
(B) EBANTHREZERBEBRSIRE T (A ) EERERE—ESBEBREALEA
RERGRTEIRLE -
(4) EHBRSZEHIFREA :
1) BBEEAMR 97.2.15 BIELKIE NS A EEMEH 10,000 7o ( FREBBEEMES 1,000
Bf1) WK 97.2.21 FFEEE - FEEERBETH (22-15=7 ) HIL&LE AT
FEUSEY [1,000*E LI EAFE*0.01%) ERSZELQER -
2) EBEEAR 97.2.15 BEELKIEAE B EEME% 10,000 7o ( REBBEEMES 1,000
Bf1) WK 97.2.22 FFEEE - KFEESC@BtH (25-15=10 ) - FHILLEA
B ANIERRD ZELQER - (5 : 97.222(A)RELHFEH - 97.2.23(N)%
97.224(H)RIE=ZFEH - RILERHIFZER 97.2.25(—) )
(5) KEBATLUEBKRABEERMZVRENGREFUEZZERESE  FHOSZAHEAE
BETHEERS -

1. BEEXHIZESR
BB NTIB AT EXEMERT ZIRTERH EXEEREBFILEEAERFEERE
—EAZ EERERERME ZE SR ST EBHIRENRTFELERSE  ZEFELERX5H
RBIFEEH -
AUZLFRTE T — A2 TR IREMMTEBSE  BIEASHAI —FTRIRELEEESFEE
BEZANPZ_+ (&) ZERIHE -
KENSBREMELIERRZOREZL () BFE1-4-7T-108F10H (Z) Al
PEEZELLAZERREFMERBISMERAER—FZHRE - EEEMUEBERA
SRRARERBRSHFHHTHA - A5EZ Ll 2 EERERER R E B & B %
REOPFHEZER—FHEZHKRE BEREEFLEEZAIEELEHAREESHIUHER
B+HhH - (& : EFEEE 31 1% )-
MAA TR AN Z BB A EZ —ELLH 2 EBIRE RSB NTE - KE AT BRA
BZEBEMEESFXRHARERIEAS - WIKEREAOREZH RS -

22 KIBE
KBNS ZRNGRARSFIEEBESFES 2 —L0O(1.70%)2thE - ZEHREEE -
WEARSHIIBREERBN IR
KIBNTEAMBEE2REARNEELREAESR NETEFBSREERRELS
MMRFrE " EEREWE . BREZAREEEEBENEE _TETEZEMNE - W
EREMNEZSNES %128




RAAEERaRENBEMREZEBEANERWEE —ThEE A FEIINEE KB
PREREZEFNE  BAWIEEE Y - 28R ETZERELRERR  Hp - &
A T BRI AR ) BREE  BEMBRZREBRRERREZZAREEEEER
SIEMEB=_FETAFEINE IREEREERRRERH ZZTREZEBEAER
WEB—(TOEETHEENEE  CERTFEXEFAE - BAWEEEE -8 E

BERETEZERRTREEPZERHETIREER -

23.fREE
E2RERBZEM ( SUBENZERERBIERIEAN - RREAZERALERM ) RiZA
BEEFEEBESFENZO-TX(0.26%)ZER - BEEATZHREFE - BEAEEH
YHESERGNIR -

24 EERRERBRES  REVRBZEHMUE - MHEIR - GRS - RERGE - S€E - R
BERFREZDEEZAR , WA RAIRIBREEG RSRREESR ZEERIR ZETEA -

(%)

25. 2E Il E
(1) KES ABEZ:
(2) PEcZIEHE

1) ZEEL BHEAKNB HRSHZEEUFRERNPERBRPEAEE (AZER
g ) MEZRENRIRA  HEZInEBEMN 27l - ool
ALEANERAEERUIHERER=EA%E - I FIIQR)REZHE - HAETKHSE
B -

2) AEE CHENNC BASHEEMN 70D EWERRAT - KIBATEM N o]
AEWEZIER  AEESEZWE SR  UNSZERNSSEENMAHEHE
Eim—ER%E R TNIG)RE 2R - ZBETWEIER -

A FERERTERBETEAE (AZEBRME ) IBZHRENRWA - EEWE
DL - ARZBPESHEEN 2 DB -

B. FRENRTERBIATEALE ( AZBRME ) FIBZEEBREANGHREE
IREABRNBIERR  TEHASZBESSEEN 2D IE -

C.FRERTERBIAFREALE (AZERTE ) EBINEBERBERZZITE
ZEBREANGHRCERENBABZRBNABIEEE  TEHASZER
BB 7O D BWE -

D. KIBATBRINE ZBERBEITRENE 28 it 7 o] ol s - AR
F CHEAURMNC BAZEEBARE RS RBZBE AT  HENKBEATR
RANMNE (NSMHSSEEMHESEREATER ) IRDEAIBRISIE
WA EEE -

(3) PECZFMAE

AEE BFEE - NB A - CHAEK NC SHRSISTEEN I DEWE 2 D0 - KB&EA

SERNBDERER  BREREREZE_HEZELA (&) Ny ; WEDE

ZEIIBEESEAGHECH BB ARSI EEEAHSCEATNPIIASE -

EREMNEZSNES %138

K

/|

REUZWEZHHATEEZEE - AT -




mzZE

1) AE% B A - NB %L - C 8K NC BESHmEEN NG - BEEEE
RAENEARRIT AT ZRESIMEXRRE - taB Dk - BunEWEKRSI R

BEANE  BURES ML BEZRERERETOR -

BRAMZBEE - BRESHFRERBL 'BRZIRUESERPIIFRESRESE

N ERWEER . ZREFLAEBNFUBYEFDAEA AERAXEERE

EZ—87  BEMEZZRERRZESBERIDBIHA B B5sy NB 1585, C A

5 NC RERHZBEULEE -

3) AEE B A NB A - C AKX NC FAERFEENI KNS - IlE i
BEEARTEIZSZE R EEURE N - SZENSaEEN NG
DEANEBUREABRIRAZERIRRLEEEERBRERSARZ - B
SHEEBHREK NB BRARFEEUSRNE B ZAaNSBREREBSFT
R U EEETE C BN NC BERREEUSHANEN I ZANSRRENS
BESFoohs - 3ETTEHE B REU KR NB HEIRREENE R WA ZA 28R
EEIThIA TS - SUETTEHE C AR NC SHARREENBRWa i ZAa NS
BARESTTMETE  WESEZANRANREARPBEBAZEFEERGEAR
EETERI B %8sk NB #5715 C A7) NC AR HREULABZ (EREA
PRREERETAREERENAFRBAEESE  AHUR ) BFEFEE (S
BEFEE ) BT KERTIUELASHFABAARDECZ 8 - i - KEAG
(VR

(5) &EBl (LI EMETERA )
1) BREREEHIUR - ARE - BEE - NB #87! - CIRAVEA NC RELZIRP D AIA

(4)

2)

B2y BiES Aéﬁﬁi: B)EzNB?fiﬂJ C&Ncifﬂ
(A E W =) (D E UL ES) (P EW )
FEE $1,000,000,000| $650,000,000| $175,000,000| $175,000,000
==RvE 100,000,000 65,000,000 17,500,000 17,500,000
BAFE - $10.0000 $10.0000 $10.0000
2) EEPMKE - BRERERNT

A. DFcEl A #8771 - B3RE - NB 387U - C HHAIE NC SRR ZIRFERDAIS :

AfEE  |BRNB#EE| C RNCH

= = (AREEWER)| (PEWRE) |B(DEWER)

& $1,000,000,000| $650,000,000| $175,000,000| $175,000,000

BIREAIE)=M| ($3,000,000)| ($1,950,000)| ($525,000)| ($525,000)
it 55 AN 5 RS (& 2 bt
MREMTTEZE
BEREXE)=-F
ERE KR ARE
e (AZERITE)
RARBIREA(E)=

CEBREAR(E)R- $250,000f  $162,500 $43,750 $43,750
FRERPER

EREMNEZSNES #1148



I5H

BiIES

A BE

(Ao EW )

B & NB $82%!
(D Bclizs)

C & NC 43
B(n kW)

R b B A E (R
2 RHE)

& S5 4 S [ B =R 3R
BRRXZRTTEZB
BREXNE)=-FF
SERPEREK
PR RFEMER (AR
BRI E)

$250,000

$162,500

$43,750

$43,750

FIBWA-PERE
R EAME M E (R
B RE)

$5,000,000

$3,250,000

$875,000

$875,000

MBWA-FERRER
hEREAEPE X
P it (& (A =2 08 R i
)

$30,000,000

$19,500,000

$5,250,000

$5,250,000

KEBRRES

($1,533,000)

($996,450)

($268,275)

($268,275)

$1,030,967,000

$670,128,550

$180,419,225

$180,419,225

100,000,000

65,000,000

17,500,000

17,500,000

ENFE

10.3097

10.3097

10.3097

NB R ZIWADBECEER

B. a. KERTERFRERPERBRFEAENE (AZERME ) FAEZ
MEFRBUA - JRE B FHEEA

b LENBREBRAIFRENRPERB A FEAEE (AZERME ) FIEZ
MEMEWA - EBREXFBHREERERBRNB LR R IESINERE
EXRBRRISMITEZEEREANGHREERENBRE ZBRENARIER

B SRTE C AL NC R IS

Bo%E -

I5H

BIES

ABE

(Ao kW)

B & NB #&#!
(7 Bclizs)

C K NC#
B (5 BUE)

CSBREAR(E)E-
FERERPERE
Koo B K B i &
(AEBRHE)

$43,750

$43,750

14 5 9 o B R g
RS FTE 2 B
BIREA(E)%-IF
BERPERER
b B A B 3 & (R
2 EIE)

$43,750

$43,750

MBUWA-FFRE
REPERE K FE
ANEME(FZ8
B & )

$10,500,000

$5,250,000

$5,250,000
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BREDNASRES

AR B R NB#EHE| C A NCH%
A= BRE | ramuss)| omiues) |BoRLs)
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2023 2024 2025

B R (%) 2.9 2.8 2.1
BEWIRER(%) 4.1 3.0 2.7
KER(%) 3.6 4.0 4.3

ERIZKIR : Bloomberg
ZHEHRAFAESE HRAE_ AL O HREAEDRH - ERLSE2RSES
RSB ZERKRBATIHAAATEML ; BURRILUEABIER - MIREER - BEER
EHXNERFETTEARERIE  UEERHRAHNE « A2EEGE - t2L2RE -
RERMSEFRE O ERE - 5 ZEBHRE KT X - THEHZ
TTHEERMISTE - BRI EEFAME  J58E 1 - Al - R - - S 8
- RKEE - eE - HIR - 44 B B EXE - HPiiEnES AR 1/10 X
L, REESNRESHNHERN 1/5 DL - HETHEIPAE TSR - A8 B5 -
BRI - T - AZBE - FTEETR ~ e - FEMR - AYRE . SREEKRF - R
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2022 FEEKLEZSANE SEFAESHFISZTERETE  KFHEBRIT—FN
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o EBMNBEEX-ZEHERIKFEREXARSENMREFL  EFFEREELTIK
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. %Fﬁ-r.%%ﬁqﬁkﬁﬁ_ﬁm'ﬁ?/ﬁﬁlmEKF\E’JH’E? HREENS ZEFER
HRBEBRARYARYERNEZLORE - fI0 - BEEMNNENELZMAMIER - B
ERTINRNESE - EtEEIINARERENNSEKR - REEEE - DINEE
FRINBRORICERES  HEREAEBETENEOREM
o ISESERERELARE
HRESHEAKELWEREHETINESH - HOESIIEAEDL -
o EHMIHEHERMRA
o RIEMFBRTEAXRSZHEHR

B g T B &% 8T BA(USS bn)
AT B
A TS L ma < £EAME ATIE
3 (US$ bn)
2024 | 2025 2024 2025 2024 2025 2024 2025

HROTHRX5PT | 2132 | 2147 | 31,576.03 | 31,401.66 |4671.0 | 4820.2 | 1968.9 | 2218.0
EBEIETHS | 3289 | 3342 |30,609.65 | 37,536.21| N/A N/A N/A N/A
ERZRIE : World Federation of Exchange * SIFMA

e RIS TR
12 1 KBS B (US$HN) BHE(FOHBRE -
US$bn)
2024 2025 2024 2025 2024 2025
HAFBSREF 42,544 | 48,063 |30,447.03 |41,404.54 1300 1472
EEEIET S 19,311 23,242 |28,948.10 | 39,511.20 N/A N/A

BERIZRIR : World Federation of Exchange * SIFMA
o BIMEMISZIBER KA

N - BER Rzt
RE 75 S5 T
2024 2025 2024 2025
MR Z 5P 106.29% 131.11% 23.01 24.87
EEIEIRTS 107.04% 121.45% 40.89 44.87

BERZRIR : World Federation of Exchange & Bloomberg
o THEMBEMERZHRA
NEINES—MEEEE  EREZHEHNESE EOME  BE 188 - SHEARE
MEFRHE7EIE - BERIELHES -
o WHIZRHAI

REFh&ETE NYSE Euronext (US)

wmEREEME KE - AE - ASE - RBEES  HEES
FERBIEHEE BIET HEY

R R E B—~F: ES 9:30~16:00 ; £< 10:30~17:00
RE| R RREAEBE—(EE%EH
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RSP &1 =B JEBETH 5
B R e ELE s
FEREBEHEZE Nasdaq #r&i&#l
R5FE HA—F: ES 9:30~16:00 ; £< 10:30~17:00
REFFE RRXHESE—(EE%EH
EE B IRIEBERAB
KBERASTEEEENR

EO=FEABRER - BERRERRELRIR

2023 2024 2025
BB RE(%) 0.3 1.1 1.4
BEERE%) 7.4 2.5 3.4
KEE(%) 4.1 4.3 4.8

ERIZKIE : Bloomberg

RESENTEREENMEEEMPL  HEMEEZIR—BEHEEEZMA - IE

SNEEZEREMAREERATRIN - EikaEE  ERTE il  SRREEEEHR

ETHEMRHESED @ BIEREBRELAIGE GDP 9 10% @ 22K EENEEREE

- SNEEBNASE - BRIEBEAEREAARESE  HPEEEOZEMBEZR 2S5

M E O 2 60% BB ESRENEERREN 50%  BIEHANESERE

2, FERNEMB/EERE  ME  SR2E - 2SS EORIDIEm - TERE -

ERRERE  TEEFOBCBETE Mm%  SFEMNE MATES - 72016

F6 823 HHUERART - B 51.9%HNABEERKEZSHFARSE - 21 2020 F 1

B 31 BIERXIREEE - BEREARBEER - £ 2020 £ 12 B 31 B&R @ # R

AEEES RGBS F UREHNERGERBRE - BIREEHE - 2022 F

R SRR IR LR E R - SIREBAE « REEBIMGIE  SIREMER

HEAMREHEENIES  BERBRTEMESBEUERLSKE -

EEWR

e (EBTX HFEIEEFMEENRREAGHENARARERLEEXTENER -
DIEEEMEEMBIEEEREN M4 Wik - X - _BRE - FREEZEBH
EEMBEIMN - EBTERNEERE  HHEEXCEAE  BREEER KA
EBm - WRR - B8 -~ bt ~ FIKEBm - EREANEHES -

o BEMTEREYRM—EDIKFERAT 100 KNHENT  S5FX L TIME 1 RER
EIffEs % - ESEE MR REREENNERERHER 2T - FRELHTER
EENBEZREDD - BENWERERETME—K - LEIKREERNER - St
AR 38 P OB K B S B R H AR 2 IKE — -

o BEM T ESEEROMEM TEDISE TN - T2 DREERM I EZSTEZRRE
MAERENAERTESIZEE -  TREGHNEIZELER  ASSEBMNE—KEE
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BIEH - AEKEOHEBEHEERSAILES -

s MAKEBIFTHE-ZEBEMAKBGTETEIRNBEERENAE - S AKRE
I TH#ERFERREMNRINRER  ZEXESRBEENHOES -
o HEBBRETELARTE
EmIMNESH -
o BRIOI-FEMBEHETEXRVES HEHEEKREEIET
2023 2024 2025
=B 1.3136 1.3415 1.3746
xEE 1.183 1.235 1.2169
WERE 1.2731 1.2516 1.3475
ERIZKIR : Bloomberg
o HEHFMIBHERA
o EIMERITERGTISHN
R EITIBIY B2 BITIEN
s e o 2 J:T/AE R ERAATE o B
R (US$ bn) (US$ bn)
2024 2025 | 2024 | 2025 | 2024 | 2025 | 2024 | 2025
MBEERF N/A N/A N/A | N/A N/A N/A N/A N/A
ERIFR : World Federation of Exchange
. ie s R 5 EER
BHHISRE RIRES B3 (USS$bn) 2 (US$bn)
2024 2025 2024 2025 2024 2025
REEER PR 8,173 9,931 N/A N/A N/A N/A
ERIZKR © World Federation of Exchange
o MG ZBEEKRARGLE
BETEEH an i e
2024 2025 2024 2025
REEERFR N/A N/A 13.08 15.18
ERIZEE - World Federation of Exchange & Bloomberg
o TSEEMBENXRZHRA
AR EEEHEAMEERFFEEMBRS ; ATHEUETEZLNTREE(EZEKX
FSREBEE
o BWHIRHHI
R5PIETHE WA S P
wHERHIEHE BE - Bz - STEMETHEm
FERERHEE FTSE 100
RS F5E B—~F 8:00~16:30
R E B ] RE5BEFE_EE*H
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BREEARA , HHE -
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HEEPOFERR AR ZAREMEIVENRRE ZBRMAEZAEH LR ZAR
HEZHFERRZAARARSE MBS BEXREMREBZ X BMETISEME 25
SHIERWZFERE ; M EZEEARCHAZES ZAMHE—F (&) ULEE -
R A ER—HIRIPEF RABEE FOQ M Z AEERBIEFN RIELER - EEBEE RO
hzaB8 A ERBMIPIEREZESENRLET 10bps( 2 ) &EA - RILET—HIRSIER
R|EB 2B WA ZAEHLERWZASRE , MEEEET O ZEE A EREAK
AR ZEZEMNERLET 10bps EES - AILMBEE R ORE N ERBEMNABEEZES
EFNRBEZER W EER LR ZARBRE Ll E " EOERRLCHEAZES
ZRBMEAE—F (A2 ) UTNE  ADBEEP O AR ZSHRESFAFEER - UNETEFAE
HIERWZ M SR -

(N) EMES - EBLEE - HiEs EREESESEREES EEERESRADEEE
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DEEDR O AMZATSESEENE W28 H LR AR R%E - H158
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(2) LEBEEEENEREBAERSE  BAEE (+TH)IE 2 2REEE -
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Time Series
Time Period: 2018/05/04 to 2026/06/30
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AFEARERFEMED o

M= Ao EpE B AR AP B BT B B B
71 5 HACH = 6 7 5 BB L) 37 5 NB(Ae &) % AACGH e ) % AB(fe L) % ANB(pe &) 7 6 B O L) 77 5 BNC(f ) 4 ANC(pe &)
=3 2018/05/04 2018/05/04 2018/05/04 2018/05/04 2018/05/04 2018/05/04 2026/01/08 2025/12/10 2026/01/29
EFE L 71% L 71% 171 2. 20% 2. 15% 2. 19% L1 171 2.20%
- B2 1. 81% 1. 81% 1. 81% 1. 25% 1. 22% 1. 23% N/A 1. 80% N/A
1 B ° 4. 93% 4. 93% 4. 93% 2. 3% 2. 35% 2. 35% N/A N/A N/A
- E 7. 88% 7. 88% 7. 88% 4. 19% 4. 14% 4. 18% N/A N/A N/A
z 22. 35% 22. 35% 22. 35% 22. 95% 22. 94% 22.97% N/A N/A N/A
i £ 22. 26% 22. 2% 22. 26% 16. 02% 16. 02% 16. 00% N/A N/A N/A
L& N/A N/A N/A N/A N/A N/A N/A N/A N/A
PRESE P AR 2 Ay RPY 27.18% 27.20% 27, 20% 21.31% 27, 30% 21, 35% 1. 26% 2. T4% 0.87%
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LAERIFREEITH
L 115067 307

P o f L E d EE A aE (e MR /f 5 HEBEFF A
wEP o £AR P LG R/ SRR b i
R % #w g3t (Frefses)) ok v ] (%)
E@hﬁ'? 7 | 7 ® (Hf TB‘)

Citi 334, 939 334, 939

Goldman Sachs 330, 449 330, 449

2025# Bank of America (Merrill Lynch)(BofA Securiti 329, 469 329, 469
JPMorgan 329, 277 329, 277

Morgan Stanley 282,103 282,103

9026 4 Bank of America (Merrill Lynch)(BofA Securiti 457, 278 457, 278
01 018 Morgan Stanley 307, 811 307, 811
" Barclays 300, 030 300, 030

06 ’;LSOH Goldman Sachs 273, 661 273, 661
JPMorgan 235, 431 235, 431




WG L Fefadfih LR FEng s At
BT aRAEF Y 54

A E115#06% 30p

Hiz:2/%
HpER 2021 2022 2023 2024 2025
&4 NA NA NA NA NA
Sy
$r % NA NA NA NA NA
&9 NA NA NA NA NA
Q% g
$r % NA NA NA NA NA
o &7 90,194, 436|  90,669,700] 87,751,368  97.646,919] 99,676, 330
e R 1. 70 1. 70% 1. 70 1. 70% 1. 70%
» £4F 13,794,462  13,867,101| 13,420,826  14,934,206| 15,244, 630
[

B $ 5 0. 26% 0. 26% 0. 26% 0. 26% 0. 26%
£4F NA NA NA NA NA
pr % NA NA NA NA NA

. 29 345, 358 330, 846 857, 900 980, 486 685, 754
H e 7 #

' g 0. 01% 0.01% 0. 02% 0. 02% 0. 01%
ETF/ 3 #3l&  | 24 NA NA NA NA NA
EYMZ W
L T NA NA NA NA NA
L £4F 104,334, 256] 104,867,647  102,030,094] 113,561,611 115,606, 714
o R 1.97% 1. 97% 1. 98% 1. 98% 1.97%
MR SRR AR AR R BT AR ETBETAY




B3 FARP AR TRAG A4
BT iR L E R L
L W115 06 307

R £ RIS E R £ RIS £ RIS E R F £ RIS E R £ RIS £ R F %L
Ao AR F L) 7o HB(AE L) F7 o RNB(fEe L) 2 AN L) % ~B(ped) % ~NB(Fe &) R o B C(fe s ) F7 ¢ HNC(Fe &) % ~NC(pe i)
% p 2018/05/04 2018/05/04 2018/05/04 2018/05/04 2018/05/04 2018/05/04 2026/01/08 2025/12/10 2026/01/29
FroC(pe i s A2
2025 3. 4870% 3. 4873% 3. 4876% 6. 0994% 6. 1394% 6. 1368% N/A N/A N/A Ao WNC(Re A &2 A% &
£ ANC(pe i) & A =
2024 9. 9278% 9. 9280% 9. 9279% 6. 8956% 6.8707% 6. 8695% N/A N/A N/A
2023 10. 6629% 10. 6619% 10.6611% 12.1577% 12.1573% 12. 1825% N/A N/A N/A
2022 -5. 3207% -5. 3193% -5. 3194% -10. 9831% -10. 9694% -10. 9821% N/A N/A N/A
2021 1.7644% 1.7674% 1.7672% 3. 9254% 3. 9282% 3. 9024% N/A N/A N/A
2020 -6. 4956% -6. 4890% -6. 4887% -1.7237% -1.7249% -1.6733% N/A N/A N/A
2019 9. 2240% 9.2292% 9. 2278% 11.5009% 11.5024% 11.4871% N/A N/A N/A
o BAAR LA ES AR - &
FroWB(Fei)hgr 2 A%- &
FroWNB(Fe L) &+ 2 A% &
2018 N/A N/A N/A N/A N/A N/A N/A N/A N/A AR AR S S A &
EAB(RAIALES 2 AK- &
FANB(Fr i) &g Kk &
2017 N/A N/A N/A N/A N/A N/A N/A N/A N/A
2016 N/A N/A N/A N/A N/A N/A N/A N/A N/A




R L FARP AR FE G S A4
i ERLERKEARIE AT
L R115#067 30p

P T A if(Hm: A/ g A ff(H e /| g AR g (E i A/ | e A (B A/ | REAFREF(E i A/ | g AR g (T A/ e E A g3 (B im0 A/ g Ape g7 (H i &/ .
FRERE ) FEERE ) FEERE ) FEERE ) FRERE ) SR ERE ) FREERE ) FREERE ) =
AT 6 WB(pe ) A7 o WNB(e L) £ ~B(pe &) % ~NB(fe &) A7 o H0(Fe ) A7 o WNC(Ee &) £ 20 d) # ~NC(pe )
Ao MC(RLAEF 2 AR - £
ATSRNC(e L) & % 2 K- &
2025 0. 50288497 0.50465736 0.01701172 0. 01705659 N/A N/A N/A N/A F A0l )&+ 2 A% &
FANC(Re i) & %= K- &
2024 0. 48330629 0. 48480594 0. 01606006 0.01611633 N/A N/A N/A N/A
2023 0. 46333642 0. 46480997 0. 01545896 0. 01551842 N/A N/A N/A N/A
2022 0. 46362225 0. 46527021 0. 01577877 0. 01583429 N/A N/A N/A N/A
2021 0. 48074032 0. 48236708 0. 01695079 0.01701147 N/A N/A N/A N/A
2020 0. 48058224 0. 48253514 0. 01621719 0. 01626618 N/A N/A N/A N/A
2019 0. 50939349 0. 50070567 0. 01664048 0. 01638060 N/A N/A N/A N/A
2018 0. 28492242 0. 26052227 0. 00942525 0. 00874068 N/A N/A N/A N/A S VLTS .
2017 N/A N/A N/A N/A N/A N/A N/A N/A
2016 N/A N/A N/A N/A N/A N/A N/A N/A

A& p 1 2018/05/04
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$  5,784,903,855 96.7 $ 5737,422,29 91.7
- - 137,680,200 22

148,065,358 2.5 295,808,036 47
102,278,231 1.7 90,992,957 1.5
48,201 - 59,000 -

- - 2,268 -

- - 1,886 -

1,816,092 - 34,804,105 0.6
6,037,111,737 100.9 6,296,770,748 100.7
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12,525,551 0.2 13,160,734 0.2
8,647,302 0.2 8,888,554 0.2
1,322,521 - 1,359,416 -

160,000 160,000 -
51,415,276 0.9 42,639,292 0.7
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$ _

US$ -
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mE K
(US37441QAA94 ) GFLCN
65/804/01/32 $ 42,748,575 $ 43,430,531 0.3 03 0.7 0.7
(US68245XAR08 ) BCULC .o
61/806/15/29 27,461,706 27,988,959 0.1 0.1 0.5 04
(USC6681NAB58)
NORMID 6 3/4
07/15/32 10,290,403 10,606,988 0.1 0.1 0.2 0.2
(USC6900PAJ87) BCULC
410/15/30 24,314,213 12,049,300 - - 0.4 0.2
(USC6900PAP48 ) BCULC
55/809/15/29 8,021,877 ; 01 ; 0.1 -
(USC6908MAA6GS)
ONGAME 8 08/01/30 21,471,248 14,054,615 0.2 0.1 0.3 __02
7N 3t 134,308,022 108,130,393 22 17
% #
(USG77636AE14 YCWCLN
71/810/15/32 16,906,740 17,074,751 0.1 0.1 _ 03 0.3
% £
(DEO00A3824W1)
WEPAHY 55/8
01/15/31 11,603,668 19,461,351 0.1 0.2 0.2 0.3
(DE000A383CQ2)
PROGRP51/804/12/29 26,572,724 23,393,478 0.2 0.2 04 04
(DE000A4DFV]0)
WEPAHY 41/2
11/30/32 24,844,311 - 0.1 - 0.4 -
(XS2811764120)
ONHOGM 73/4
04/02/31 19,363,233 19,966,573 0.1 0.1 0.3 0.3
(XS2910523716)
DYNNEW 61/4
10/15/31 25,540,803 23,842,757 0.1 0.1 04 04
(XS2911131253 ) APPARK
604/15/31 36,321,402 - 03 - 0.6 -
(XS2911133036) APPARK
Float 04/15/31 10,067,720 9,203,899 0.1 0.1 0.2 0.2
(XS2920589699 ) SAZGR 5
5/802/21/30 22,141,616 20,413,959 0.1 0.1 0.4 0.3
(XS3067483431) SAZGR
Float 10/23/30 34,612,295 - 0.2 - 0.6 -
(#kE)
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(X51859258383 ) TCHEN 6
07/30/26 $ - $ 40,381,289 - 03 - 0.6
(DEO000A254QA9)
WEPAHY 27/8
12/15/27 - 5,883,282 - - -
(XS2366276595) APPARK
45/801/15/27 - 37,019,239 - 0.3 -
(XS2550063478 ) SAZGR 7
1/208/21/26 - 27,746,699 - 0.1 -
(XS2618867159 ) CHEPDE
71/205/15/30 - 43,542,975 - 0.2 -
(XS2920590192) SAZGR
Float 10/23/30 - 16,092,246 - 0.1 -
(X52932084507) TCHEN 5
3/807/15/29 - 36,892,996 - 0.1 -
" Eil 211,067,772 323,840,743 _ 35
I =
(XS2582501925) TDCDC
5.618 02/06/30 14,732,656 13,542,348 0.1 0.1 0.2 0.2
(XS2615584328) TDCDC 6
1/206/01/31 21,680,749 20,055,041 0.1 0.1 04 0.3
(X52807518639 ) TDCDC
5.186 08/02/29 17,640,802 16,008,906 0.1 0.1 0.3 0.3
(USK3968JAA80)
GMABDC61/4
12/15/32 15,058,568 - - - 0.3 -
(USK3968] AB63 )
GMABDC71/4
12/15/33 6,607,010 - - -
a8 Eil 75,719,785 49,606,295
W ¥ F
(XS2240463674 ) LORCAT
409/18/27 1,651,897 10,205,072 - -
(XS52805352064 ) GRFSM 7
1/205/01/30 33,059,739 30,279,431 0.1 0.1 0.6 0.5
(X52809217263 ) LORCAT
53/404/30/29 7,689,103 7,158,510 - - 0.1 0.1
(US04916WAA27) AY 4
1/806/15/28 15,867,013 - 0.1 - _ 03
I s 58,267,752 47,643,013 1.0 0
Y
(XS3094328609 ) AMBEAA
Float 06/30/32 3,801,629 - - - - -
(XS3094324368 ) AMBEAA
51/806/30/32 4,582,275 - - - 0.1 -
(US84612JAA07)
AHLMUN47/8
02/04/28 6,212,023 6,249,304 0.1 0.1 0.1 0.1
(XS52319950130 )
AHLMUN35/8
02/04/28 - 15,078,678 - 0.1 -
a8 it 14,595,927 21,327,982 _ 02
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(X52690055996 ) BANIJA 7
05/01/29 $ 28,765,176 $ 26,896,084 0.1 0.1 0.5 04
(XS2810807094 ) ILDFP 6
7/804/15/31 29,559,754 27,370,794 0.1 0.1 0.5 0.4
(XS2864442376 ) AAFFP 6
07/25/29 18,498,869 17,035,115 0.1 0.1 0.3 0.3
(XS3023943692) VIRIFP 8
1/210/15/30 15,775,503 - 0.1 - 03 -
(XS3037643304 ) OPALBD
51/203/31/32 33,648,453 - 0.1 - 0.6 -
(XS3067907140) IPDEBV 5
1/206/15/31 41,935,273 - 0.2 - 0.7 -
(XS3124949226 ) LOXAM 4
1/402/15/31 24,782,210 - 0.1 - 04 -
(XS3161792232) SFRFP 12
7/811/01/29 15,064,031 - 0.2 - 0.2 -
(USF1704TAC11) VIRIFP
1010/15/30 24,685,637 - 0.2 - 0.4 -
(XS2324372270) VIRIFP 7
3/404/01/27 - 76,256,266 - 04 - 1.2
(XS2732357525 )LOXAM 6
3/805/31/29 - 15,396,780 - 0.1 - 0.3
g } 232,714,906 162,955,039 __39 _ 26
#
(XS2397447025 YMODULA
43/411/30/28 19,232,961 36,926,776 0.1 0.1 03 0.6
(XS2498546204 )
GAMHOL Float
07/15/28 8,322,071 8,229,073 0.1 0.1 0.1 0.1
(XS2796600307 ) VMED 5
5/804/15/32 54,029,029 - 0.2 - 0.9 -
(XS2845183495) TRAVEL
Float 06/30/30 18,423,841 25,376,757 0.2 0.3 0.3 0.4
(XS2859406139) ZEGLN 6
3/407/15/29 33,243,158 34,420,770 0.1 01 0.6 0.6
(X52915461458 ) STYRO 6
3/404/15/30 19,443,696 25,028,860 0.1 0.1 0.3 04
(XS3123695671) ICECR 4
3/408/01/32 17,798,460 - 0.1 - 0.3 -
(XS3221827911) GTWICK
611/21/30 23,362,396 - 0.1 - 0.4 -
(X$2953605008 )ARWLN 9
5/812/15/29 16,742,758 16,390,802 0.2 0.2 0.3 0.3
(XS2958244332 Y DGGLN 8
1/812/19/29 15,761,064 14,621,472 0.1 0.1 03 0.2
(XS3044275231 )OCDOLN
11 06/15/30 18,438,562 - 0.1 - 0.3 -
(BRE)
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(XS3108489645) ARQIVA

85/807/01/30 $ 19269608 $ - 0.1 - 0.3 -
(XS2798887076 ) MOTFUE

85/804/30/29 26,715,193 25,659,513 0.1 02 04 0.4
(XS2818818507) CPKLN 7

7/808/28/29 39,711,732 37,989,294 0.3 03 0.7 0.6
(XS2823261248 ) AABOND

6.8507/31/31 24,897,367 23,089,763 0.1 0.1 04 04
(XS2701595592) RACLN 8

1/411/06/28 29,856,472 28,769,612 03 03 0.5 05
(XS2782148261)

HTHROW 6 5/8

03/01/31 14,746,669 14,248,324 0.1 0.1 0.3 02
(XS2783792307) PINEFI 6

03/27/30 29,050,631 27,735,188 0.1 0.1 05 0.4
(XS2401582999) RACLN 5

1/411/04/27 18,963,707 17,935,060 01 0.1 03 03
( XS1622694617)

HTHROW 43/8

03/01/27 16,658,541 31,353,804 0.2 0.3 0.3 05
(XS2062666602) VMED 4

1/401/15/30 11,697,825 10,844,378 0.1 - 0.2 0.2
(XS2231189924 ) VMDTEF

401/31/29 6,041,960 5,501,026 - - 0.1 0.1
(XS2338563716) CPKLN 4

1/208/28/27 27,089,954 50,900,862 0.3 0.5 05 0.8
(XS2393064899 ) KEEPMT

610/31/27 43,762,920 42,354,235 04 04 0.7 0.7
(US92769XAP06) VMED 5

1/205/15/29 34,059,961 33,881,852 0.1 0.1 0.6 0.5
(USG0982GAA79)

BELRON 53/410/15/29 20,007,558 10,644,381 0.1 - 03 0.2
(USG15914AA52) BRSL 5

3/401/15/33 32,305,349 - 01 - 0.5 -
(USL2000XAB66 ) ISATLN

909/15/29 20,563,583 18,550,590 - - 03 0.3
(XS2623257503 ) MERLLN

73/806/15/30 - 48,266,475 - 02 - 0.8
(XS2244928557 ) KCADEU

97/812/01/25 - 87,872,445 - 05 - 14
(XS2329602135) GTWICK

43/804/07/26 - 26,252,624 - 0.1 - 04
(XS2498543102)

GAMHOL 7.558

07/15/27 - 12,735,623 - 0.1 - 0.2
(US59010QAB23)

MERLLN 5 3/4 06/15/26 . 6,512,470 - 0.1 - 0.1
(USGO611AAA90)

AHTLN 51/208/11/32 - 18,139,642 - 0.1 - 0.3

(#RE)
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(X52871478058 ) OCDOLN
101/208/08/29 $ - $ 17937145 - 0.1 - 0.3
(XS2811958839) ASSDLN
81/805/14/30 - 15,885,328 - - - 0.2
(USU59020AA29)
MERLLN 7 3/8 02/15/31 - 10,688,169 - 0.1 - 02
R Eil 660,197,026 784,742,313 _11.0 _126
TR M
(XS2656464844 ) ENRGRP
67/807/31/28 38,334,735 35,633,041 0.2 0.2 0.6 0.6
(US344045AB55) FLTR 5
7/806/04/31 38,507,645 - 0.1 - 0.7 -
(USG35906AA76) FLTR 6
3/804/29/29 19,480,557 - 0.1 - 03 -
(XS2849598417 ) EIRCOM
53/412/15/29 - 16,022,956 - 0.2 - _ 03
R 5 96,322,937 51,655,997 _ 16 _ 09
E |
(XS2339830049 ) LUTECH
505/15/27 41,621,891 38,236,184 0.3 0.3 0.7 0.6
(XS2445840809) CERVIM
Float 02/15/29 19,910,460 18,984,630 0.1 - 0.3 0.3
(XS2620212386) ENGIM
111/805/15/28 29,381,119 26,865,538 0.2 0.2 0.5 0.4
(XS2702257051 ) GCLIM
Float 06/29/29 9,306,270 8,559,121 0.1 0.1 0.2 0.1
(XS2748964850 ) FEDRIG
Float 01/15/30 44,011,243 41,626,193 0.2 0.2 0.7 0.7
(XS2797354391 ) NEGENT
Float 04/08/30 20,659,222 18,969,502 0.1 0.1 0.3 0.3
(XS2804497506 ) FIBCOP 7
3/401/24/33 53,573,339 - 0.4 - 0.9 -
(XS2805530693 ) IMAIM
Float 04/15/29 35,549,400 32,462,436 0.1 0.1 0.6 0.5
(XS52854309684 ) ROSINI
Float 12/31/29 11,156,613 24,097,152 - 0.1 0.2 0.4
(XS2902582357 )SAMMNT
Float 10/15/31 27,963,397 25,650,129 0.1 0.1 0.5 0.4
(XS2346563500 ) MCLIM 6
1/811/15/26 - 20,534,357 - 0.2 - 03
(XS2241097687 ) ENGIM 5
7/809/30/26 - 27,895,953 - 0.1 - 05
(XS2295690742 )TITANL 3
1/202/15/28 - 16,765,965 - 0.2 - 0.3
(XS2808394345 ) LDIM
Float 11/12/29 - 9,843,579 - - - 0.2
(XS2854303729) ROSINI 6
3/412/31/29 - 5,756,998 - - - _0a
N 293,132,954 316,247,737 49 51
(#k78)
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(XS2762276967 )INEGRP 6
3/804/15/29 $ 9,741,547 $ 10,698,465 - - 02 0.1
(XS2834242435) BITELV 6
06/15/31 69,044,395 71,577,635 0.4 0.5 1.1 11
(XS2852974513)
MANGRYV Float
07/15/29 27,742,665 25,763,906 0.2 0.2 0.5 0.4
(XS2998755040 ) KANGRP
57/802/15/30 3,418,266 - - - 0.1 -
(XS52998755982 ) KANGRP
Float 02/15/30 15,600,877 - 0.1 - 0.3 -
(XS3046352319 ) ADVZCN
710/27/31 22,929,055 - 0.1 - 0.4 -
(XS3066681704 ) AGKLN 5
3/805/21/30 19,826,147 - 0.1 - 03 -
(X53100795452 ) URBASR
51/207/01/32 50,948,876 - 0.2 - 0.8 -
(XS3194940147 ) IONPLA
61/209/30/30 13,246,159 - 0.1 - 0.2 -
(XS3194941111) IONPLA
67/809/30/32 13,417,534 - 0.1 - 0.2 -
(XS2325699994 ) ADVZCN
504/01/28 - 31,785,692 - 0.1 - 05
(XS2102493389 ) ALTICE 3
01/15/28 - 14,467,078 - 0.1 - 0.2
(XS2399700959 ) AGKLN 5
1/410/15/26 - 40,347,503 - 0.3 - 0.7
(USL0178WAJ10) ALTICE
53/408/15/29 - 17,658,543 - - - 0.3
(US45824TBC80) INTEL 6
1/203/15/30 - 12,372,753 - - - 0.2
N t 245,915,521 224,671,575 41 __ 35
WM
(XS1634252628 ) UPCB 3
5/806/15/29 20,329,727 43,880,050 0.1 0.2 0.3 0.7
(XS2417090789 ) TMOBNL
33/401/15/29 19,419,091 31,156,105 0.1 0.1 03 05
(XS2679767082 YBOELST 6
1/402/15/29 12,204,487 22,076,283 0.1 0.2 0.2 0.3
(XS2747580319 ) QPARKH
51/803/01/29 16,349,285 29,124,444 0.1 0.2 0.3 0.5
(XS3080735726 ) TRIVIU 6
5/807/15/30 22,570,619 - 0.1 - 04 -
(XS2696111389 ) WRLDPY
81/201/15/31 18,150,725 17,575,875 0.1 0.1 0.3 0.3
(XS2358383466 ) NOHOLB
35/807/15/26 - 38,673,341 - 0.2 - 0.6
(X52034068432) TRIVIU 3
3/408/15/26 - 27,800,757 - 0.1 - 0.4
(XS2069016165) ZIGGO 2
7/801/15/30 - 4,592,747 - - - _ 04
h 3t 109,023,934 214,879,602 _ 18 _ 34
(#£x8)
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(NO0010874548 YHXEXPD
702/12/30 $ 51,262,077 $ 54,111,998 0.6 0.6 0.9 0.9
(USR9138BAA00 ) TGSNO
81/201/15/30 21,333,009 21,941,125 0.1 0.1 03 _ 03
o 72,595,086 76,053,123 12 12
% #
(XS2287912450) VERISR 5
1/402/15/29 21,345,603 19,560,306 0.1 - 04 0.3
(XS2816753979) VERISR 5
1/205/15/30 24,153 442 22,282,258 0.1 0.1 04 04
(XS2842976289) ASSEMB
Float 07/01/31 9,334,980 8,518,056 - - 0.1 0.1
(XS2842976875) ASSEMB
61/407/01/30 15,413,509 14,224,708 0.1 01 03 0.2
(XS2289588837) VERISR 3
1/402/15/27 - 41,900,912 - 0.1 T 1
Nt 70,247,534 106,486,240 12 17
WBAR S
(XS2111947748 )ADRBID 3
5/802/15/28 36,861,345 33,237,685 02 0.2 0.6 0.5
(XS2919880679 )ADRBID 6
1/210/31/31 - 19,739,583 - 0.1 - _ 03
N gt 36,861,345 52,977,268 _06 _ 08
S
(XS2335148024) CSTM 3
1/807/15/29 27,266,583 24,225,235 03 03 05 0.4
(XS2621830681 YEMECLI 6
3/812/15/30 23,097,885 21,525,216 0.1 0.1 04 03
(XS2854277626 ) SUNMED
61/207/15/31 12,179,353 17,268,363 0.1 0.1 0.2 0.3
(XS3193933663 ) SOLEIN 6
1/802/15/33 22,045,464 - 0.1 - 04 -
(XS3239172565) AMPBEV
501/30/31 16,790,335 - 0.1 - 03 -
(XS3134602583 ) BOOTFN
73/808/31/32 14,502,114 - 01 - 0.2 -
(US00687YAB11) ADNT 7
04/15/28 12,922,904 13,285,484 0.1 0.1 0.2 02
(US00791GAB32)
ADVGRO 6 3/4
08/01/32 4,960,569 - - - 0.1 -
(US013092AC57) ACI 4
5/801/15/27 15,713,498 - - - 03 -
(US04020] AA43 )RCAP 10
08/15/30 12,222,528 - 0.1 - 0.2 -
(US047649AA63) ATKR 4
1/406/01/31 18,103,761 - 0.2 - 03 -
(% 8)
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(US071734AN72) BHCCN

47/806/01/28 $ 3356460 $ - - - 01 -
(US071734AQ04 ) BHCCN

11 09/30/28 5,982,647 - - - 0.1 ;
(US12543DBH26) CYH 6

01/15/29 15,732,518 14,702,442 0.1 0.1 03 0.2
(US12543DBK54) CYH 4

3/402/15/31 28,008,114 25,471,820 0.1 0.1 05 04
(US12543DBM11) CYH 5

1/405/15/30 20,627,006 18,863,794 0.1 - 03 0.3
(US12657NAA81)

BLKCQP 51/2 06/15/31 55,200,899 55,654,590 0.1 0.1 0.9 0.9
(US12769GAB68) CZR 7

02/15/30 19,553,367 20,062,955 - - 03 0.3
(US15135BAT89) CNC 4

5/812/15/29 15,239,728 15,516,067 - - 0.2 0.2
(US18453HAG11) CCO7

1/8 02/15/31 16,476,342 - - - 03 -
(US18912UAA07) TIBX 9

09/30/29 9,827,142 9,993,517 - - 0.2 0.2
(US18912UAC62) TIBX 8

1/406/30/32 13,148,252 27,090,218 - - 0.2 04
(US18972EAC93)

NOVHOL 6 7/8

01/15/30 14,556,800 29,745,414 0.1 0.2 0.2 0.5
(US20338MAA09 ) COMM

91/212/15/31 15,914,702 - 0.1 - 03 -
(US278768AC00) SATS 10

3/411/30/29 41,699,615 42,314,239 - - 0.7 0.7
(US34965KAA51) FTRE 7

1/207/01/30 12,117,796 - 0.1 - 0.2 -
(US35908MAB63) FYBR 6

01/15/30 28,798,969 57,933,874 0.1 0.2 0.5 0.9
(US359678AC31) FLL 8

1/402/15/28 13,694,235 - 0.1 - 02 -
(US40390DADY5) HLF 12

1/404/15/29 29,768,328 - 0.1 - 0.5 ;
(US415864AM90) NVRI 5

3/407/31/27 28,323,343 - 0.2 - 05 -
(US44106MBB72) SVC

4.9510/01/29 15,058,126 14,372,256 01 0.1 02 0.2
(US451102CK14) IEP 10 .

11/15/29 11,000,879 16,414,102 0.1 0.1 0.2 0.3
(US476920AA15) JBLU 9

7/809/20/31 15,825,418 - - - 03 -
(US527298CN12) LVLT 7

03/31/34 38,886,794 - 0.1 - 0.6 -
(US53219LAV18)

RGCARE 97/8 08/15/30 37,280,909 39,001,883 0.1 0.1 0.6 0.6

(#£XHE)
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(US53219LAW90)

RGCARE 11 10/15/30 $ 27592755 $ 28,839,413 0.1 0.1 0.5 05
(US53219LAY56)

RGCARE 83/802/15/32 11,955,856 - 0.1 - 0.2 -
(US53229KAA79) LIGPLL

71/408/15/32 10,038,405 10,129,132 - ; 0.2 0.2
(US538034AV10) LYV 6

1/205/15/27 18,044,028 18,853,275 0.1 - 0.3 0.3
(US538034AX75) LYV 3

3/401/15/28 9,286,062 9,295,085 0.1 0.1 0.2 0.1
(US59833DAB64)

MWGAME 4 7/8

05/01/29 57,315,813 44,866,355 03 0.2 1.0 0.7
(US640695AA01) NLSN

9.29 04/15/29 18,733,742 13,750,122 ; - 0.3 0.2
(US644274AH54)

NEENST 51/4 07/15/28 42,454,457 42,887,776 0.2 0.2 0.7 0.7
(US681639AA87 ) SOLEIN

41/410/01/28 12,750,268 12,846,465 0.1 0.1 0.2 0.2
(US69331CAH16) PCG 5

07/01/28 19,710,882 20,120,184 0.1 0.1 03 0.3
(US69331CAJ71) PCG 5

1/407/01/30 7,737,370 7,948,233 ; - 0.1 0.1
(US71376LAE02) PFGC 4

1/408/01/29 29,295,060 - 0.1 - 05 -
(US74166MAF32 ) PRSESE

33/808/31/27 15,426,941 15,361,832 0.1 0.1 0.3 0.2
(US74965LAA98) RL] 3

3/407/01/26 6,564,283 6,691,464 - - 0.1 0.1
(US74965LAB71) RL]J 4

09/15/29 28,287,677 28,207,133 0.2 0.2 05 04
(US75079MAA71)

RWORKS 8 1/4

11/15/28 13,597,823 14,116,694 0.1 0.1 0.2 0.2
(US76883NAA90D)

RIVENT 6 5/8 02/01/33 35,381,677 - 0.2 - 0.6 -
(US780153BK72) RCL 5

3/807/15/27 19,015,589 19,563,373 0.1 0.1 0.3 03
(US81105DAA37) SSP 3

7/801/15/29 14,460,380 - 0.1 - 0.2 -
(US829259BH26) SBGI 8

1/802/15/33 24,684,331 . 0.1 - 04 -
(US85236FAA12)

SMYREA 6 11/01/28 18,938,817 19,211,502 0.1 0.1 0.3 0.3
(US85571BAU98 ) STWD 3

5/807/15/26 28,138,016 - 0.2 - 0.5 -
(US87817AAB35) TMH 13

1/206/30/28 27,812,379 29,040,557 0.1 0.1 0.5 05
(US88033GDB32) THC 5

1/811/01/27 12,059,538 12,322,728 - - 02 0.2
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(US88033GDH02) THC 4

5/806/15/28 $ 15744308 $ 15715047 0.1 0.1 03 0.2
(USB8033GDQO1) THC 6

1/806,/15/30 16,115,748 16,297,566 - - 0.3 0.3
(US88033GDR83) THC 4

3/801/15/30 18,533,456 18,288,348 ; - 03 0.3
(US88033GDU13) THC 6

3/405/15/31 25,293,564 25,647,844 0.1 0.1 0.4 0.4
(US88033GDV95) THC 6

11/15/33 16,183,182 - 01 - 03 -
(US88033GDW?78) THC 5

1/211/15/32 15,950,069 - - - 03 -
(US88632QAE35) TIBX 6

1/203/31/29 44,564,686 45,082,923 - - 0.7 0.7
(US893647BU00) TDG 6

3/803/01/29 16,238,356 16,471,141 - - 0.3 0.3
(USB94164AA06) TNL 4

1/212/01/29 8,093,817 8,056,098 ; - 0.1 0.1
(US894164AC61) TNL 6

1/809/01/33 9,590,885 - 0.1 - 0.2 -
(US922966AD85 ) VEGLPL

63/401/15/36 14,472,908 - - - 0.2 -
(US92328MAE30)

VENTGL 6 1/4 01/15/30 15,927,120 16,585,219 0.1 0.1 03 0.3
(US92332YAD31)

VENLNG 9 7/8

02/01/32 22,733,698 25,207,868 - - 0.4 0.4
(US92332YAE14)

VENLNG 7 01/15/30 21,198,517 23,286,770 0.1 - 04 04
(US92682RAA05)

VIKCRU 5 5/8 02/15/29 28,384,741 29,077,173 03 0.3 05 0.5
(US933940AA60)

CALCOL 7 5/8 01/30/32 14,947,260 - - - 0.2 ;
(US98310WANS3) WYND

41/204/01/27 19,141,404 19,679,221 0.2 0.2 03 0.3
(US98310WAQ15) TNL 4

5/8 03/01/30 6,151,725 6,092,742 0.1 0.1 0.1 0.1
(US98372MAC91) XHR 4

7/806/01/29 15,500,820 15,473,615 0.1 0.1 03 0.2
(USCO787WAA39)

BLCOCN 8 3/810/01/28 7,781,622 8,129,583 - - 0.1 0.1
(USC25092AC86)

POWSOL 6 3/4 02/15/30 9,969,803 ; - - 0.2 -
(USC6900QAA51)

BHCCN 10 04/15/32 44,816,067 - - - 0.7 -
(USC6900QAB35 )BHCCN ‘

10 04/15/32 16,937,066 - 5.2 - 03 -
(USGOR209AA85) AALS

1/204/20/26 2,500,521 7,788,303 - - - 0.1
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(USGOR209AB68) AAL 5

3/404/20/29 $ 32,121,128 $ 32,620,906 - - 05 0.5
(USG50882AA08) JAZZ 4

3/801/15/29 27,919,302 13,890,408 0.1 - 05 0.2
(USG53431AD70 ) LILAPR .

51/807/15/29 17,213,814 31,428,413 0.1 01 03 05
(USU00217AE63)

AMWINS 6 3/8

02/15/29 29,098,321 14,833,468 0.1 0.1 05 0.2
(USU0073MAB64 ) ADT 5

7/810/15/33 62,508,860 - 0.2 - 1.0 -
(USU0188CAD66 )

ALIANT 41/410/15/27 18,769,995 - 0.1 - 03 -
(USU0188CAK00)

ALIANT 701/15/31 29,404,181 - 0.1 - 05 -
(USU0203LAB19) ALTG 9

06/01/29 15,992,114 30,145,013 01 0.2 03 0.5
(USU02383AD68)

ABCSUP 4 01/15/28 29,708,407 - 0.1 - 05 ;
(USU02413AJ82) AAL 8

1/205/15/29 24,633,288 25,805,416 0.1 0.1 04 0.4
(USU0317LAA62)

AMNPHA 6 7/8

08/01/32 7,946,170 - - - 0.1 -
(USU04080AA22)

CETERA 10 08/15/30 27,134,415 31,766,637 0.1 0.1 0.4 0.5
(USU0414CAB64) ARNC

810/01/30 17,478,583 10,967,429 0.1 - 03 0.2
(USUO449HAA69 )

JEFCAP 6 08/15/26 9,284,412 9,660,338 0.1 0.1 0.2 0.2
(USU04665AA09) JTHXAU

57/801/31/31 7,313,085 - - - 01 -
(USU04665AB81) JHXAU

61/807/31/32 7,848,143 - - - 0.1 -
(USU04907AA64)

ASUCOR 8 12/31/32 20,372,382 - - - 0.3 ;
(USUO538GAA05) AVNT

71/8 08/01/30 12,079,338 12,534,952 0.1 0.1 0.2 0.2
(USU0666HAA24 SIZPLT

91/207/01/32 20,500,921 - 0.1 - 0.3 -
(USU07409AD42) BGS 8

09/15/28 18,227,116 19,861,002 0.2 02 0.3 0.3
(USU0943HAA78) BXC 6

11/15/29 18,536,285 12,822,485 02 01 03 0.2
(USU1230PAC50) CZR 6

1/202/15/32 5,801,047 5,930,437 - - 0.1 0.1
(USU1703HAB34)

CHBANI 4 5/811/15/28 28,294,766 - 0.2 - 0.5 -
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(USU1828LAE84) CCO7

7/804/01/30 $ 10,320,734 $ 10,501,859 - - 0.2 0.2
(USU1900QAA68)

NOVHOL 6 5/8

04/15/29 28,374,060 29,300,638 0.2 0.2 0.5 0.5
(USU1900QAD08)

NOVHOL 6 3/4

04/15/32 11,818,772 - - - 0.2 -
(USU2541MAA81) DTV 5

7/808/15/27 59,185,231 59,760,040 0.1 0.1 1.0 1.0
(USU2541MAE04)DTV 10

02/15/31 16,076,293 - - - 03 -
(USU25507 AA97 )DISH 11

3/411/15/27 9,820,634 10,414,130 - - 0.2 0.2
(USU2884KAA70) EMBC

502/15/30 39,124,686 18,108,683 03 0.1 0.6 0.3
(USU2913CAA00)

EMECLI 6 5/812/15/30 8,033,278 8,080,898 - - 0.1 0.1
(USU3163BAC38)

AIMEGR 7 3/810/01/32 9,110,243 - - - 0.1 -
(USU3457NAA64 ) PSDO

71/206/01/31 26,864,143 27,400,432 0.1 0.1 0.4 04
(USU3457PAA13) GWR 6

1/404/15/32 23,062,929 23,419,045 0.1 0.1 04 0.4
(USU3732NAA38)

GTCRWM 71/2

01/15/31 12,168,373 12,493,221 - - 0.2 0.2
(USU3827MAA19)

BARNES 63/402/01/32 30,545,810 4,710,799 0.1 - 0.5 0.1
(USU42511AJ14) GTN 10

1/207/15/29 12,342,600 - - - 0.2 -
(USU4260LAF41) HRI 7

1/406/15/33 29,614,574 - 0.1 - 05 -
(USU4328TAB62 )

HGVLLC 65/801/15/32 18,941,294 19,322,496 0.1 0.1 0.3 0.3
(USU4434TAH42)

HBGCN 71/406/15/30 10,035,105 10,229,209 - - 0.2 0.2
(USU4434TAK70)

HBGCN 71/406/15/30 23,008,120 23,453,153 0.1 0.1 04 0.4
(USU4600DAA29)

SOLEIN 6 3/4 08/01/32 13,200,059 - - - 0.2 -
(USU4609CAE76 )

IONPLA 5 05/01/28 15,763,178 - 0.2 - 0.3 -
(USUS324NAA29) DAEL

61/212/01/29 18,771,786 12,644,424 0.1 0.1 0.3 0.2
(USU5400KAA52)

LIGPLL71/408/15/32 50,654,772 10,607,384 0.1 - 0.8 0.2
(USU5763HAES4 ) BWY 7

7/804/15/30 24,304,270 - - - 04 -
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(USUS764AAAT0)

MCGHLL 5 3/4

08/01/28 $ 31544889 $ 31,994,912 01 0.1 05 05
(USU5802LAA71) MHED

73/809/01/31 35,799,536 36,204,757 0.2 0.2 0.6 0.6
(USU6203WAA63)

MEDIND 3 7/8 04/01/29 29,993,031 29,644,268 - - 05 0.5
(USU6536LAB63) NGL 8

1/802/15/29 18,489,518 8,876,900 0.1 - 03 0.1
(USU6536LACA7) NGL 8

3/802/15/32 15,351,318 15,587,302 - - 03 0.2
(USU68195AF08 ) SOLEIN

71/406/15/31 21,699,660 22,453,428 0.1 0.1 04 04
(USU6837GAA59)

ADVGRO 6 3/4

08/01/32 5,322,394 - - - 0.1 -
(USU69869A A06 )TTHLLC

71/806/01/31 8,707,460 8,846,267 - - 0.1 0.1
(USU69871AA69)PDCO 8

3/404/17/32 10,780,231 - 0.1 - 0.2 -
(USU7013LACA47) PK 5

7/810/01/28 39,219,538 27,170,861 0.2 0.1 0.7 04
(USU7024LAC10)

PRIMBP 8 03/15/31 3,995,680 - - - 0.1 -
(USU7415QAA14) ADT 4

7/807/15/32 15,274,781 - 01 - 03 -
(USU7467RAA69) QXO 6

3/404/30/32 14,830,184 - - - 0.2 -
(USU7493RADS0 )

RADPAR 81/207/15/32 55,880,850 - 0.2 ; 0.9 -
(USU75041AA87)

RYASPE 57,8 08/01/32 32,137,496 - 0.1 - 0.5 -
(USU7530NAA82) RCM 6

7/811/15/31 39,855,922 39,918,938 01 0.1 0.7 0.6
(USU76107AC27) REZI 6

1/207/15/32 37,167,623 37,828,288 0.2 0.2 0.6 0.6
(USUS077RAA69)

SYNRGY 77/812/01/30 7,260,848 - - - 0.1 -
(USU8277BAA99) SIX 6

5/805/01/32 15,877,290 16,666,352 0.1 0.1 03 03
(USU$302WAH70) TLN 8

5/806/01/30 26,130,439 27,459,260 0.1 0.1 0.4 04
(USU83252AD58)

SMYREA 87/811/15/31 17,721,055 18,091,152 01 - 03 03
(USU85440AF96 ) SPLS 10

3/409/01/29 29,538,582 30,441,166 - - 05 05
(USUB6043AJ26 YSABHLD

103/411/15/29 4,226,495 12,141,298 - - 0.1 0.2
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(USU86043AK98 )

SABHLD111/8

07/15/30 $ 7,403,636 $ - - - 0.1 -
(USU86043AL71)

SABHLD 10 3/4

03/15/30 7,935,435 - 0.1 - 0.1 -
(USU8761TAES6 ) TMH 8

3/806/30/28 10,612,382 - 0.1 - 0.2 -
(USU8936PAX16) TDG 6

3/408/15/28 5,321,830 5,502,919 - - 0.1 0.1
(USU8936PBE26) TDG 6

01/15/33 31,126,210 31,010,951 0.1 0.1 0.5 0.5
(USU8936PBG73) TDG 6

1/401/31/34 5,940,801 - - - 01 -
(USU9034PAA04) ULTI6

7/802/01/31 18,799,113 19,315,667 - - 03 0.3
(USU9094LAC29) UAL 4

3/804/15/26 4,996,793 5,131,025 - - 0.1 0.1
(USU9094LAD02) UAL 4

5/804/15/29 4,791,255 4,785,683 - - 0.1 0.1
(USU91505AQ77) UVN 4

1/205/01/29 8,220,293 7,968,794 - - 0.1 01
(USU91505AR50) UVN 7

3/806/30/30 10,160,239 9,992,685 0.1 0.1 0.2 0.2
(USU91505AY02) UVN 9

3/808/01/32 5,755,235 - - - 0.1 -
(USU91913AC46)

VEGLPL61/201/15/34 12,883,041 - - - 0.2 -
(USU91919AA59) VSNT 7

1/401/30/31 9,092,423 - - - 0.1 -
(USU9220MAA19)

VENTGL 37/808/15/29 10,884,751 11,109,796 - - 0.2 0.2
(USU9220MAB91 )

VENTGL 41/808/15/31 12,041,697 12,390,359 - - 0.2 0.2
(USU9220NAB74 )

VENLNG 83/8

06/01/31 28,155,842 - - - 05 -
(USU9227CAA63)

RISBAK 85/811/01/31 9,190,139 25,503,356 - 0.1 0.2 04
(USU9338EAA83) EVRI9

1/407/01/32 41,423,116 - 0.1 - 0.7 -
(USU9701DAB74) UNIT 7

1/210/15/33 23,116,970 - 0.1 - 0.4 -
(USU9701PAA22) WIN 8

1/410/01/31 61,106,701 - 0.1 - 1.0 -
(XS1964638107 ) POWSOL

43/805/15/26 - 30,579,173 - 0.1 - 0.5
(XS2354326410) COTY 3

7/804/15/26 - 10,195,501 - - - 0.2
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(XS2367081523 ) WMG 2

1/408/15/31 $ - $ 29755459 - 02 - 0.5
(XS2688529135) COTY 5

3/409/15/28 - 23,039,486 - 0.1 - 0.4
( XS2628988730 ) SOLEIN 9

5/811/15/28 - 5,424,728 - - - 0.1
(USP2121VAQ79) CCL7

08/15/29 - 5,878,863 - - - 0.1
(USUS6030AA87)

KANGRP51/2

10/31/26 - 24,345,547 - 0.2 - 04
(USUB603VAKS0 )

SUMMAT 7 1/4

01/15/31 - 6,148,166 - - - 0.1
(USU00616AA72) ILOGIC

505/01/28 - 15,974,321 - 0.2 - 0.3
(USUIR64PAA11)

CHEEVE 71/810/01/27 - 8,221,114 - 0.1 - 0.1
(USU2089PAD34 ) CNSL 6

1/210/01/28 - 36,227,386 - 0.2 - 0.6
(USU2089PAE17) CNSL 5

10/01/28 - 10,526,945 - 0.1 - 0.2
(USU25486AR93) DISH 5

3/412/01/28 ; 13,131,410 - - - 0.2
(USU3144QAM25 )FYBR 6

3/405/01/29 - 13,184,649 - - - 0.2
(USU3151BAB90) FYBR 8

3/405/15/30 - 17,341,641 - - - 03
(US00653VAC54 )

ADAHEA 4 5/8

08/01/29 - 17,675,777 - 0.1 - 0.3
(US00840KAA79)

ADVGRO 8 5/8

09/30/27 - 13,600,312 - 0.1 - 0.2
(US125137AC31) CEC6

3/405/01/26 - 16,848,689 - 01 - 03
(US143658BQ44 ) CCL 4

08/01/28 - 12,665,434 - - - 0.2
(US18453HAA41) CCO5

1/808/15/27 - 28,459,645 - 0.1 - 0.5
(US18453HAE62) CCO 9

09/15/28 - 13,737,993 - 0.1 - 0.2
(US53190FAA30) LTM 5

3/401/15/26 - 16,387,714 - 0.1 - 03
(US53219LAS88)

RGCARE 4 3/8 02/15/27 - 16,024,835 - 0.1 - 03
(US599191AA16) UAL 6

1/206/20/27 - 5,781,880 - - - 0.1
(US62886HBE09 ) NCLH 5

7/802/15/27 - 16,348,540 - 0.1 - 03
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(US44106MAV46) SVC5

1/402/15/26 $ - % 1276649 - 0.1 - 0.2
(US865033AC86 )SGRHSE

57/805/15/25 - 23,890,180 - 0.2 ; 04
(USB65632AA18)

KANGRP 51/2

10/31/26 - 6,471,035 - - - 0.1
(USB96818AU56) TGI 9

03/15/28 - 26,841,655 - 0.1 - 04
(US91327TAA97 YUNIT 10

1/202/15/28 - 34,973,721 - - - 0.6
(US68622TAA97) OGN 4

1/804/30/28 - 15,380,353 - - - 0.2
(US69527AAA43)

REYNOL 43/810/15/28 - 29,480,478 - 0.2 - 0.5
(US72147KAJ79) PPC 4

1/404/15/31 - 13,584,905 - - - 0.2
(US74166MAE66 ) PRSESE

61/401/15/28 - 29,378,988 - 0.1 ; 05
(US78573NAJ19)SABHLD

85/806/01/27 - 25,720,462 - 0.1 - 0.4
(US83001WAC82) SIX 7

07/01/25 - 4,534,861 - - - 0.1
(XS2829201404 ) COTY 4

1/205/15/27 - 6,946,261 - - - 0.1
(US93710WAA36)

WASMUL 5 3/4

04/15/26 - 13,023,498 - - - 0.2
(USU75041AB60 )RYASPE

57/8 08/01/32 - 32,456,140 - 0.2 - 05
(USU75100AA28 ) SSACTI '

83/810/01/31 - 21,819,944 - 0.1 - 03
(USUB526DAC03)SSNC 6

1/206/01/32 - 9,334,004 - - - 0.1
(USU94217AAT1)W 71/4

10/31/29 - 13,353,474 - 0.1 - 0.2
(USU1582FAA58) ,

VISANT 83/812/01/31 - 6,523,717 - - - 0.1
(USU2043DAA10)

CONCEN 67/8

07/15/32 - 8,584,783 - - - 0.1
(USU3156NAAOT )FOCS 6

3/409/15/31 - 16,769,399 - 0.1 - 03
(USU53203AC60) LTH 6

11/15/31 - 44,967,645 - 03 - 0.7
(USU5763HAD71) BWY 7

7/804/15/27 - 25,877,305 - - - 04
(US071734AP21) BHCCN

61/802/01/27 - 29,851,690 - 0.1 - 05
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(US25259K AA88 )SOLEIN
93/411/15/28 $ - 13,937,432 - - - 0.2
(US527298BV47) LVLT 11
11/15/29 - 46,181,463 - 0.1 - 0.7
(US40010PAA66) GRUB 5
1/207/01/27 - 9,371,637 - 0.1 - 0.1
(US85205TAR14) SPR9
3/411/15/30 - 13,215,124 - - - 0.2
(US68622FAA93) OGN 6
3/405/15/34 - 26,083,711 - 0.2 - 0.4
(US75041VAB09)
RADPAR 81/201/31/29 - 29,955,048 - 0.1 - 05
A # 3,457,026,614 3,141,903,068 _57.8 _50.2
(Ml
(USG3165UAA90)
CWCLN 67/809/15/27 - 7,749,261 - - - 0.1
%o B
(USC3535CAQ18) FMCN
93/803/01/29 - 13,667,936 - - - 02
B A
(DEO00A283WZ3)
AMSSW 21/811/03/27 - 15,809,960 - 0.1 - 0.3
A 5,784,903,855 5,737,422,296 _96.7 _91.7
BATHEHR (ML) 148,065,358 295,808,036 25 4.7
MEEES (HED) - 137,680,200 - 22
A1 F ERARAZ R 52,727,248 83,220,924 08 14
A 2 $ 5,985,696,461 $ 6,254,131,456 100.0 100.0
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2HEBE/RLAF (BN H - BRLAH

NAMBABRANFLER /SR ARBTHERLIIHFLDRH -
B BREABRARBIBRARI T BB ORBEMRL /X HZAEBTH -

¥FFRFHRE

BMzMEAAMBREAZ—HY -

B REN

AN ERAMBBRELNE) KA

T4 —



B 7 3
RAGSUafsdBLARARHE

ERE 114 # &

ESEE
4 N
FAURA (MEZRL)
H AR
BWALE
& i

w32 E (MEsAR+)
1%% & (Mh3Ex
g A
A% A

%M A

A

P

FREWR

BT AR MR

Rl &2 XAl EN
EEREAMESE (BK) (M=)
AERAABBFEY (W)
RBBHFESH (HEZR+—)
BaRdl % BBz BB (HEAR)

NB #a# % %8 E2 i o8 (MEHL)

1145 5 1135 %

1% & A th % KA
£ BB N kb & B A » ik
$ 6,254,131,456 1045  $ 5,294,637,089 84.7
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99,676,330 1.7 97,646,919 1.6
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N BEERREE
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do F

1144 & 1134 &
165418 16 &#tE
£ B ETHK £ I L
wIE - BARIENE $ 99,676,330 100 $ 97,646,919 100

114%12A318 113128318
A&+ 8 168418
% 8 B ol & B Btk
@R E — RHE&E
A $ 8,647,302 100 $ 8888554 100

t- 2B ANZIBE
() #TaMLmBE SRS
» 114 # & 113 £ 12 A 31 8B » AR e H A MIBREREN
SEAEHRAFRMELT
114 # 12 A-31 8

Ca # £ 2 B X F & A
% it EUR 46,097,763 § A USD 54,228,435.73 115.01.15 $ 1,816,092

& & USD 3,000,000 & A TWD 93,936,000 115.01.07 ($ 317,625)
& & USD 3,000,000 E A TWD 91,008,000 115.01.14 ( 3,242,625)
% 1 GBP 9,935,372 B A USD 13,331,960.74 115.01.15 ( 1,748,784)
% & USD 5,500,000 § A TWD 168,085,500 115.01.16  ( 4,684,625)
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% iy USD 4,000,000 E A TWD 117,664,000 115.09.22 ( 6,138,286)
& 4 USD 3,000,000 § A TWD 88,347,000 115.09.22  ( 4,504,714)
% # USD 3,000,000 § A TWD 88,812,000 115.09.22  (__4,039,714)
N H) ($.28,759,902)

- 29 -



113 # 12 A 31 H

3 # £y % % # 08B A F & fa
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% 4 GBP 11,766,401 § A USD 14,960,228.18  114.01.15 7,712,911

N3 $34,804,105

% # USD 1,500,000 § A TWD 46,866,000 114.0912  ($ 1,306,174)
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% # USD 1,500,000 § A TWD 47,888,250 1140113 (  1,239,319)
% # USD 6,000,000 § A TWD 191,520,000 1140121  (  4,860,075)
% # USD 2,000,000 § A TWD 64,520,000 114.0227 (  737,071)
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W2 EZEE > AHBEUAEFRARFTEL - A 4H B A TEREH R 4B R
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AEHERALFLREZFH > ERARUZBBREAALFH > AR BB R A AR 2R BTE (HiEw ~ £A2Z) 85,813 1 80,421 1
TAEHER (LHNERBATARRIANFEHBEHE) gyl e ik MU et : oo -
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