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B%A
LTI #E(97.5%)
(1) 52553E3% (97.4%)
BRX(0.7%)
China Oil & Gas 4.7%
30/06/26-RegS 37T 4,400,000

China Oil & Gas 5.5%

25/01/23-RegS 37t 10,000,000

FEBEE(9.2%)
Agile Group Hldgs VRN

6.875% 29/12/49-RegS 27T 2,000,000
Agile Group Hldgs VRN

7.875%-RegS %7t 20,800,000
Azure Orbit IV 4% 25/01/28-

RegS 25T 700,000
Baidu Inc 3.425% 07/04/30-

RegS 27T 1,000,000
CDBL Funding 2% 04/03/26-

RegS %7t 5,800,000

Champion Mtn Ltd 2.95%
15/06/30-RegS

China Overseas 2.375%
2/3/25-RegS

China Resources VRN 3.75%

27T 11,600,000

%7t 10,100,000

Perp-RegS 27T 12,400,000
CIFI Hldgs Group VRN

5.375% 29/12/49-RegS %7t 4,500,000
CK Hutchison Intl 2.5%

8/5/30-RegS 27T 3,500,000
CK Hutchison Intl 2.75%

6/9/29-RegS 37t 300,000
CK Hutchison Intl 3.625%

04/29-RegS %37 4,200,000
Country Garden 2.7%

12/07/26-RegS %7t 5,800,000
Country Garden 5.625%

15/12/26-RegS %5T 1,500,000
Country Garden 6.15%

17/09/25-RegS 7T 7,800,000

ATE HEEE
%t BEESL
4,317,855 0.2
10,207,333 0.5
411,720 0.0
4,489,550 0.2
705,726 0.0
978,799 0.1
5,449,999 03
11,157,682 0.6
9,680,529 05
12,459,107 0.6
3,829,609 0.2
3,278,827 0.2
286,774 0.0
4,321,897 0.2
4,153,815 0.2
1,134,844 0.1
6,102,655 0.3

)
BHE
FEHEL)
Country Garden 7.25%
08/04/26-RegS 27T 600,000
Foxconn Far East Ltd 2.5%
28/10/30-RegS 27T 12,200,000

FWD Ltd VRN 0% Perp-RegS 27T 18,300,000
Goodman HK Fin 4.375%

19/06/24-RegS 23T 1,300,000
Goodman HK Finance 3%

22/07/30-RegS 27T 2,300,000
HPHT Finance 21 2%

19/03/26-RegS 27T 1,000,000
KWG Group Holdings 6%

15/09/22-RegS 23T 2,000,000
Longfor Grp 3.85%

13/01/32-RegS 23T 2,000,000
Longfor Grp Hldg 4.5%

16/01/28-RegS %7t 11,600,000
Melco Resorts Fin 5.625%

07/27-RegS 27T 5,200,000
Melco Resorts Finance

5.375% 04/12/29-RegS 27T 2,000,000
Sands China 5.125%

08/08/25 27T 4,500,000
Sands China 5.4% 08/08/28 37t 2,300,000
Shui On Develop 5.5%

03/03/25-RegS %7t 12,500,000
Shui on Develop Hldg VRN

6.4% 20/12/65 27T 3,800,000
Shui on Development Hldg

5.75% 12/11/23-RegS 33T 6,900,000
Sun Hung Kai Prop 3.75%

02/29-RegS 23T 6,000,000
Tencent Holdings 3.84%

22/04/51-RegS %7t 15,000,000
Times China Hldg Ltd 6.75%

08/07/25-RegS %7t 2,000,000
Times China Hldgs 6.75%

07/23-RegS 27T 4,500,000
Zhongsheng Group 3%

13/01/26-RegS 27T 6,900,000

DFE SAEE
=T EESL
487,404 0.0
11,082,870 0.6
17,750,085 0.9
1,343,734 0.1
2,204,306 0.1
949,667 0.1
1,205,333 0.1
1,735,145 0.1
10,949,507 0.6
4,767,217 0.2
1,739,938 0.1
4,517,078 0.2
2,284,291 0.1
11,615,972 0.6
3,778,931 0.2
6,777,190 0.3
6,147,378 03
13,304,378 0.7
842,000 0.0
2,360,531 0.1
6,636,834 03
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BUHE

HE(7.7%)
Bank of China VRN 3.6%

Perp-RegS %77 6,800,000
Bank of Communication

VRN 3.8% 31/12/49-

Reg$S 27t 13,800,000
CCB Life Ins VRN 4.5%

21/4/77-RegS 23T 5,000,000
CDB Fin Leasing VRN

2.875% 9/30-RegS %7t 12,600,000
China CITIC Bk VRN

4.625% 2/29-RegS 25t 10,050,000
China Constr VRN 2.45%

24/6/30-RegS 25T 3,100,000
China Constr VRN 2.85%

21/1/32-RegS %7t 17,500,000
China Govt 3.53%

18/10/51-RegS AR 60,000,000
ENN Energy 2.625%

17/09/30-RegS 37T 6,800,000
ICBC Ltd VRN 3.2% Perp-

RegS #£7T 6,500,000
ICBC Ltd VRN 3.58%

Perp-RegS %7t 8,500,000
ICBCIL Finance 1.75%

25/08/25-RegS %73 14,800,000
Kunming Rail 3.5%

12/12/22-RegS %7t 9,600,000
Kunming Traffic Inv

6.2% 6/22-RegS 2%3% 11,000,000

Shougang Group 4%

23/05/24-RegS %7t 16,000,000

BHELLIE(0.0%)
Rep of Colombia 4.375% SHELLIELER
21/03/23 500,000,000

LFE SHEES
%5t EESL
6,835,360 0.4
13,993,336 0.7
5,096,875 0.3
12,205,552 0.6
10,198,685 0.5
3,008,818 0.2
16,845,634 0.9
9,912,570 0.5
6,108,133 03
6,341,135 0.3
8,616,391 0.4
13,998,832 0.7
9,737,484 0.5
10,912,439 0.6
16,310,515 0.8
130,486 0.0

@)
L0k =]

FH(12.9%)
AlA Group 3.2% 16/09/40-

RegS #7T 6,000,000
AlA Group VRN 29/12/49-

Reg$S 7T 9,500,000
Airport Authority HK VRN

2.1% 31/12/49-RegS %33 4,200,000
Airport Authority HK VRN

2.4% 31/12/49-RegS 27T 5,200,000
Anhui Transportation Hk

1.618% 26/08/26-RegS 2£7T 700,000
Bank Of Communication Hk

VRN 2.304% 08/07/31-

Reg$S 33T 14,250,000
Bank of East Asia VRN

5.625%Perp-RegS 37T 9,400,000
Bank of East Asia VRN

5.825% 31/12/49-RegS 27T 6,200,000
Bank of East Asia VRN

5.875% Perp-RegS %7t 3,000,000
China Clean Energy 4.282%

12/25-Reg$S 25T 3,500,000
Chong Hing Bk VRN 3.876%

07/27-RegS %7t 15,300,000
Chong Hing Bk VRN 5.7%

Perp-RegS #5T 6,300,000
CITIC Ltd 3.875% 28/02/27-

Reg$S 25T 14,700,000
CMB International Leasin

2% 04/02/26-RegS %£3T 2,200,000
CMB International Leasin

2.75% 12/08/30-RegS %7t 7,600,000
CMB Wing Lung Bk VRN

3.75%11/27-RegS 5T 6,000,000
CNAC HK Finbrid VRN

3.35% Perp-RegS 23T 20,200,000

AFE SHETE
%57 HAESL
5,338,001 0.3
9,003,929 0.5
3,976,735 0.2
4,814,583 0.2
647,891 0.0
13,439,061 0.7
9,601,219 0.5
6,322,071 0.3
2,990,875 0.2
3,581,873 0.2
15,387,949 0.8
6,355,965 0.3
14,815,043 0.8
2,059,897 0.1
6,772,588 0.3
6,099,405 0.3
20,166,418 1.0
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BuHE

EEG)
CNAC HK Finbridge 3.875%

06/29-RegS %7t 10,500,000
Gemdale Ever 5.6%

14/06/22-RegS 25T 1,400,000
GLP China Holdings Ltd

2.95% 29/03/26-RegS 23T 9,400,000
HBIS Group HK 3.75%

18/12/22-RegS 23T 7,000,000
HK Intl (Qingdao) 3.9%

11/22-RegS 23T 7,600,000
HK Intl (Qingdao) 4.25%

12/22-RegS 27T 9,900,000
HK Red Star Macal 3.375%

21/09/22-RegS 23T 9,500,000
ICBCIL Finance 3.625%

19/05/26-RegS 27T 13,000,000
Jinan Urb Const Intl Inv

2.4% 23/09/26-RegS 27T 5,800,000
Lenovo Group Ltd 3.421%

02/11/30-RegS 27T 7,700,000
MCC Holding Hk Corp VRN

31/12/49-RegS 27t 10,600,000

MTR Corp 1.625% 19/08/30-

Reg$S 23T 7,600,000
Weichai Intl HK VRN 3.75%

Perp-RegS %7t 6,000,000
Xiaomi Best Time Intl

3.375% 29/04/2030-RegS 37T 15,900,000
Xiaomi Best Time Intl 4.1%

14/07/51-RegS 23T 4,700,000
ENFE(5.4%)
Adani Ports & Sp 3.375%

24/7/24-RegS %7t 7,900,000
Adani Ports & Sp 4.2%

04/08/27-RegS 27T 10,000,000
Adani Transmiss 4.25%

21/05/36-RegS 25T 1,700,000
Adani Transmission 4%

03/08/26-RegS %7t 9,400,000
Bharat Petroleum 4%

08/05/25-RegS 27T 10,440,000

AFE ST
%7 EES
10,451,849 0.5
1,410,422 0.1
8,712,896 0.4
7,088,208 0.4
7,739,853 0.4
10,071,166 0.5
7,323,906 0.4
13,184,648 0.7
5,433,355 0.3
7,237,936 0.4
10,636,496 0.5
6,742,795 0.3
6,052,685 0.3
14,609,294 0.8
3,954,173 0.2
7,834,483 0.4
9,824,410 0.5
1,439,833 0.1
9,216,784 0.5
10,578,580 0.5

&)
L3k =]

ENEE(42)
HDFC Bank VRN 3.7%

31/12/49-RegS 37T 14,400,000
Indian Railway Fin 3.249%

2/30-RegS 27T 5,000,000
Indian Railway Fin 3.73%

29/3/24-RegS 27T 1,000,000
Indian Railway Finance

3.835% 13/12/27-RegS 33T 800,000
JSW Infrastructure 4.95%

21/01/29-RegS 27T 5,700,000
JSW Steel 3.95% 05/04/27-

RegS %7t 11,700,000
JSW Steel 5.95% 18/04/24-

Reg$S 27T 4,000,000
Jubilant Pharma 6%

05/03/24-RegS 27T 5,800,000
NTPC Ltd 3.75% 03/04/24-

Reg$S 27T 2,700,000
NTPC Ltd 4.5% 19/03/28-

RegS 27t 5,000,000
Oil India 5.125% 04/02/29-

RegS 25T 3,250,000
Renew Power Syn 6.67%

12/03/24-RegS 27% 9,600,000
ENERRFTE(11.0%)
Adaro Indonesia 4.25%

31/10/24-RegS %7t 10,000,000
Bank Negara Indonesia VRN

4.3% 31/12/49-RegS 27t 15,500,000
Bank Tabungan Negara

4.2% 1/25-RegS 27T 6,300,000
Hutama Karya 3.75%

11/05/30-RegS %7t 12,500,000
Hyundai Motor Manu Indo

1.75% 06/05/26-RegS 2£3T 6,900,000

Indonesia Asahan 6.757%
11/48-RegS %7t 12,200,000
Indonesia Asahan Alumini

5.8% 15/05/50-RegS 27t 12,200,000

DFE HEEE
£53x EHESE
13,427,280 0.7
4,709,310 0.2
1,005,597 0.0
802,521 0.0
5,492,996 03
11,270,941 0.6
4,198,761 0.2
5,832,151 03
2,744,453 0.1
5,003,740 03
3,441,099 0.2
9,849,795 0.5
10,050,314 0.5
14,183,137 0.7
6,181,455 03
12,741,904 0.7
6,489,337 03
13,984,756 0.7
12,489,947 0.6
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ENEERRFAIE (42)
Indonesia Gov 8.25%
15/05/29-RegS
Indonesia Govt 1.85%
12/03/31-RegS
Indonesia Govt 3.05%
12/03/51-RegS
Indonesia Govt NoFR64
6.125% 15/05/28
Pelabuhan Indonesia
5.375% 5/45-RegS
Pertamina Persero
5.625% 20/05/43
Pertamina Persero 6%
03/05/42-RegS
Perusahaan Listrik 4%
30/06/50-RegS
Perusahaan Listrik Neg
4.375% 05/02/50-
RegS
Perusahaan Listrik Neg
4.875% 17/07/49-
RegS
Perusahaan Listrik Neg
6.25% 25/01/49-RegS
Perusahaan Listrik Negar
5.25% 24/10/42-RegS
Perusahaan Listrik Negar
6.15% 21/05/48-RegS
PT Pertamina 2.3%
09/02/31-RegS
PT Pertamina 4.175%
21/01/50-RegS

ZFFEH(0.3%)
West China Cement
4.95% 08/07/26-RegS

B%E

EEE

100,000,000,000

%7t 5,600,000

%7t 11,300,000

ENeE

303,000,000,000

%7t 14,000,000

%7t 5,600,000

27T 5,000,000

27t 10,000,000

27T 9,000,000

27T 3,000,000

%7t 2,000,000

%7t 2,000,000

27T 17,000,000

%7t 15,600,000

%7t 10,600,000

%7t 7,000,000

AFE
ES

7,776,639

5,082,237

10,261,866

21,302,509

15,398,650

6,088,005

5,705,273

9,008,061

8,321,270

2,910,677

2,287,327

2,070,472

19,365,267

13,883,520

9,880,282

6,353,637

HEFES
EESL

0.4

0.3

0.5

11

0.8

0.3

03

0.5

0.4

0.2

0.1

0.1

1.0

0.7

0.5

0.3

EE(5.7%)

Busan Bank 3.625%
25/07/26-RegS

Hana Bank VRN 3.5%
Perp-RegS

Hanwha Life Ins VRN
3.379% 04/02/32-
RegS

Heungkuk Life VRN
4.475% 11/47-RegS

Hyundai Capital Services
1.25% 08/02/26-RegS

Kookmin Bank 4.5%
01/02/29-RegS

Korea Inv & Secs 2.125%
19/07/26-RegS

Rep of Korea 1.125%
10/06/30

Shinhan Fin Grp VRN
3.34% 2/30-RegS

Shinhan Fin Grp VRN
31/12/49-RegS

Woori Bank VRN 4.25%
Perp-RegS

O RFIE(2.4%)

Axiata SPV5 Labuan Ltd
3.064% 19/08/50-RegS

GOHL Capital 4.25%
24/01/27-RegS

Malaysia Government 3.9%
30/11/26-RegS

Malaysian Government

BUHE

27t 16,200,000

27T 4,700,000

%7t 5,800,000

27T 16,000,000

27T 900,000

%3t 9,900,000

%7t 14,000,000

it

15,000,000,000

27t 11,200,000

%7t 8,000,000

%7t 12,900,000

%7t 5,000,000

%7t 15,900,000

#E%F 23,000,000

3.733% 15/06/28-RegS M %F 60,800,000

TNB Global Vent 4.851%
1/11/28-Reg$S

27t 7,100,000

DFE LSBT
=7t HESL
16,147,574 0.8
4,563,070 0.2
5,594,240 03
16,250,182 0.8
828,395 0.0
10,385,674 0.5
13,128,836 0.7
12,571,387 0.7
11,091,181 0.6
7,404,406 0.4
12,981,861 0.7
4,333,527 0.2
15,304,851 0.8
5,654,802 0.3
14,576,678 0.7
7,663,459 0.4
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BUKE
EERH(2.4%)

Azure Orbit IV 3.575%

25/01/28-RegS 27T 4,100,000
Azure Power Solar 5.65%

12/24-Reg$S 27T 8,750,000
Greenko Mauritius 6.25%

21/2/23-RegS 27T 8,700,000
Greenko Power 4.3%

13/12/28 27T 2,900,000
Greenko Solar 5.55%

29/01/25-RegS 27t 3,300,000
Greenko Wind 5.5%

06/04/25-RegS 27T 4,200,000
India Green Energy Hld

5.375% 29/04/24-RegS 37T 5,000,000
India Green Power Hol

4% 22/02/27 27t 10,150,000
EFHE(1.6%)
Mexican Bds Desarr BESLER

NoM20 8.5% 05/29 2,800,000
Mexico Utd States 7.75% BEESFLLR

29/05/31 3,300,000
F147(0.8%)
Mongolia Intl Bond 3.5%

07/07/27-RegS 27T 3,000,000
Mongolia Intl Bond

4.45% 07/07/31-RegS 27T 8,200,000
Mongolia Intl Bond

5.625% 01/05/23-RegS 37t 4,800,000
F=(1.4%)
Greenko Dutch Bv 3.85%

29/03/2026 %7t 10,700,000
Minejesa Capital 4.625%

08/30-RegS %7t 16,000,000
Minejesa Capital 5.625%

10/08/37-RegS 2£7¢ 2,000,000

DFE HEER
£ EESL
3,784,335 0.2
9,123,832 05
8,848,397 0.4
2,756,885 0.1
3,364,542 0.2
4,197,900 0.2
5,150,722 03
9,412,433 05
14,520,610 0.8
16,358,785 0.8
2,766,008 0.1
7,489,293 0.4
4,954,135 03
9,890,293 05
15,344,833 0.8
1,841,308 0.1

&)
B%E
ET=(0.3%)
New Zealand Govt 2%
15/05/32 #A7t 8,000,000
FERR(3.2%)

Globe Telecom Inc VRN
4.2% Perp-RegS

Megaworld Corp 4.125%
30/07/27-RegS

Metropolitan Bank 2.125%

%7t 6,800,000

%7t 14,400,000

01/26-RegS %7t 5,300,000
PLDT Inc 2.5% 23/01/31-
RegS 27T 3,600,000

Rizal Comm Bank VRN
6.5% Perp-RegS
SMC Global Power Hld

%7t 15,500,000

VRN 5.95% 31/12/49-

RegS %77 1,100,000
SMC Global Power HId

VRN 6.5% 31/12/49-

RegS 23T 7,300,000
SMC Global Power HId

VRN 7% 31/12/49-RegS 23T 10,000,000
03K (8.3%)
Abja Investment 5.45%

24/01/28-RegS 3% 9,200,000
BOC Aviation 3.25%

29/04/25-RegS 37t 3,800,000
Continuum Energy 4.5%

09/02/2027 27T 9,400,000
DBS Grp Hldgs VRN 3.3%

Perp-RegS %7t 9,000,000
GLP Pte 3.875% 04/06/25-

RegS %7t 17,100,000
Indika Energy 5.875%

09/11/24-RegS %5t 15,600,000
Indika Energy Capital Iv

8.25% 22/10/25-RegS 27T 5,200,000
LLPL Capital Pte 6.875%

4/2/39-RegS 37T 13,800,000

AFE SHEES
=7 EESL
5,019,906 0.3
6,733,090 03
14,551,770 0.7
5,105,400 03
3,310,460 0.2
14,827,763 0.8
1,064,669 0.0
7,323,117 0.4
10,083,611 0.5
9,612,013 0.5
3,796,178 0.2
8,995,409 0.5
8,791,395 0.4
16,894,454 0.9
15,773,918 0.8
5,463,575 03
12,192,645 0.6
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FRN03E (4%)

Medco Bell 6.375%
30/01/27-RegS

Medco Oak Tree 7.375%
14/05/26-RegS

Medco Platinum 6.75%
30/01/25-RegS

OCBC VRN 1.832%
10/09/30-RegS

Parkway Pantai VRN
4.25% Perp-RegS

PSA Intl Pte 2.25%
30/04/30-RegS

Singapore Govt 2.25%
01/08/36

United Overseas VRN
3.875%PERP-RegS

EFR(1.2%)

Corp Andina Fomento
6.77% 5/28-RegS

Intl Bk Recon & Develop
6.75% 04/02/24-RegS

Intl Finance Corp 6.2%
27/07/22-RegS

&RE(2.5%)

Bangkok Bank VRN 5%
31/12/49-RegS

Kasikornbank VRN 3.343%
10/31-RegS

Krung Thai Bank/Caym
VRN 4.4% 31/12/49-
Reg$S

Muang Thai Life VRN
27/01/37-RegS

Thai Oil Trsry Center 3.5%
17/10/49-RegS

Thai Oil Trsry Center
3.75% 18/06/50-RegS

L0 {=]

%7t 4,000,000
%7t 3,000,000
%7t 15,600,000
%7t 10,300,000
%7t 13,300,000
%7% 2,000,000
KT
22,500,000
%7t 16,000,000
Bl a12:4-8
23,000,000,000
BEEI/R
49,755,000

BAEEI/R
34,890,000

%7t 9,000,000

%7t 13,100,000

%7t 13,200,000

%7t 2,500,000

27T 9,000,000

27t 7,700,000

QFE SHETE
%57t EESL
3,908,988 0.2
3,116,958 0.2
15,819,297 0.8
9,734,928 0.5
13,234,239 0.7
1,905,199 0.1
16,183,044 0.8
16,184,600 0.8
5,614,818 0.3
9,872,118 0.5
7,248,064 0.4
8,898,850 0.5
12,543,802 0.6
12,341,780 0.6
2,402,432 0.1
6,882,565 0.4
6,106,671 0.3

B 5(20.4%)

Amipeace Ltd 2.25%
22/10/30-RegS

Beijing Capital 2.8%
22/10/30-RegS

Bluestar Fin Hldgs VRN
3.875% 31/12/49-RegS

CAS Capital Nol VRN 4%
31/12/49-RegS

Castle Peak PWR Fin
2.125% 03/03/31-RegS

Castle Peak Pwr Fin 2.2%
06/30-RegS

CCCl Treasure VRN 3.425%
Perp-RegS

CCCl Treasure VRN 3.65%
Perp-RegS

Central Plaza Dev VRN
5.75% 31/12/49-RegS

Champion Path Holdings
4.5% 27/01/26-RegS

Champion Path Holdings
4.85% 27/01/28-Reg$S

China Railway XunJie
3.25%7/26-RegS

Chinalco Capital Hlgs
2.125% 03/06/26-RegS

Chinalco Capital Hlgs
2.95% 24/02/27-RegS

Chouzhou Intl Inv
3.15%11/8/23-RegS

CLP Power HK Fin 2.125%
06/30-RegS

CN Huaneng VRN 2.85%
31/12/49-RegS

CN Huaneng VRN 3.08%
29/12/49-RegS

CNPC Global Cap 2%
23/06/30-RegS

Dianjian Haiyu VRN 3.45%
Perp-RegS

BHE

%7t 5,600,000

25T 11,900,000

27t 8,300,000

%7t 17,200,000

%7t 5,900,000

27T 6,200,000

27T 6,000,000

27T 4,200,000

%7t 9,900,000

%7t 1,400,000

%7t 2,800,000

%7t 4,500,000

%7t 5,700,000

27T 2,300,000

%7t 8,100,000

%7t 10,100,000

27t 5,900,000

27t 5,900,000

%7t 19,600,000

27T 6,400,000

AFE GHTRE

£

5,116,118

11,850,652

8,407,410

16,354,238

5,254,025

5,646,290

5,989,833

4,166,381

8,631,631

1,215,200

2,247,762

4,462,571

5,374,418

2,222,805

8,119,983

9,172,634

5,904,818

5,832,045

17,648,417

6,339,147

BILkE

0.3

0.6

0.4

0.8

0.3

03

0.3

0.2

0.4

0.1

0.1

0.2

0.3

0.1

0.4

0.5

0.3

0.3

0.9

0.3



FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

BRALEH)

BE_T__§-A=+—H(XLH)

QFE SHER
BUHE %5 EESL
HRBDB()
ENN Clean Energy 3.375%
12/05/26-RegS %75 7,300,000 6,931,472 0.4
Fortune Star 5% 18/05/26-
RegS 27T 14,200,000 12,379,166 0.6
Fortune Star 5.95%
29/01/23-RegS 257 2,200,000 2,184,044 0.1
Fortune Star 6.75%
02/07/23-Reg$S 37T 14,400,000 14,324,580 0.7
Franshion Brilllant VRN 4%
Perp-RegS %7t 12,700,000 12,316,178 0.6
Gemstones Intl 12%
10/03/23-RegS 27T 23,600,000 14,620,200 0.7
Greenland Global 5.9%
12/02/23-RegS 27T 20,400,000 14,283,173 0.7
Haitian Bvi Int Invst 2.8%
04/11/23-Reg$S 7T 12,400,000 12,435,505 0.6
HKT Capital No43
14/07/26-RegS %7T 1,700,000 1,680,512 0.1
Huarong Fin 2017 VRN 4%
Perp-RegS %7t 15,100,000 15,379,350 0.8
Huarong Fin 2019 3.375%
02/30-RegS 27T 11,100,000 9,737,128 0.5
Huarong Fin 2019 4.5%
29/05/29-RegS %7T 7,500,000 7,217,475 0.4
Huarong Finance 2019
3.875% 13/11/29-RegS %71 6,169,000 5,697,714 0.3
Hysan (MTN) 2.875%
02/06/27-RegS 27t 12,000,000 11,790,642 0.6
JIC Zhixin 3.5% 24/11/27-
RegS %75 2,000,000 2,019,553 0.1
Minmetals Boun VRN
3.375% Perp-Reg$S %7 5,200,000 5,170,282 0.3
Minmetals Bounteous 4.2%
07/26-RegS 27T 10,000,000 10,291,167 0.5
New Metro Global 4.5%
02/05/26-RegS %7t 13,000,000 8,491,032 0.4
New Metro Global 4.8%
15/12/24-RegS %351 7,700,000 5,583,495 0.3
NWD MTN Ltd 4.125%
18/07/29-RegS 27T 16,400,000 15,200,989 0.8

&)
L3k =]
BRBD(E)
RKPF Overseas 2019 A 5.9%
05/03/25-RegS %7t 2,000,000

RKPF Overseas 2020 A 5.2%
12/01/26-RegS

01RKPF Overseas 6.7%
30/09/24-RegS

SD Iron & Steel Xinheng

%7t 11,100,000

%7t 11,400,000

4.8% 28/07/24-RegS %7t 8,800,000
SD Iron & Steel Xinheng

6.85% 25/09/22-RegS %7t 9,300,000
Sinopec Grp 2018 2.7%

13/05/30-RegS %7t 11,900,000
Studio City Finance 6%

15/7/25-RegS 27T 6,500,000
Sunny Express 2.95%

01/03/27-RegS 7T 7,400,000
Talent Yield 3.125%

06/05/31-RegS 27T 5,400,000
Wealth Driven 5.5%

17/08/23-RegS 37T 3,200,000

(1) TP 5 (0.1%)

EHAIMCEEY(0.1%)

#A%3(0.0%)
Aust 10yr Bond Fut 06/22 132
US 2yr Note (CBT) Fut 06/22 (923)
US Ultra Bond (CBT) Fut

06/22 60

DFE GETS
=T EESL
1,599,022 0.1
8,787,438 0.4
9,865,972 05
8,807,920 05
9,429,658 05
11,307,904 0.6
6,037,081 03
7,248,880 0.4
5,197,990 03
3,149,991 0.2
1,905,155267  97.4
1,804,296 0.1
(74,218)  (0.0)
118,617 0.0
328,625 0.0
2,177,320 0.1



EBRIEHNEWERSES BE-S--S-H=+—HLEEERS

RHAS () BRASHEEDER
BE_E-__S=B=+—H(F££&if) BE—_T-—5=B=+—HHia(ELF1
HE BELSETSERSL
K2FE AE —S-fF C"B”—H§
BE %57 BEDL ZA=+—A HhA=+AH
BLEHRE 1,907,332,587  97.5  LHRE
HithgEre= 48,201,636 25 REBIEHF
HRED 20.4 22.3
HE—S-—F=A=+—HTE &E 12.9 11.9
EUREFE AR & E 1,955,534,223 1000 EPEREIL 11.0 9.7
FEES 9.2 14.1
Eitnib4 8.3 6.2
BIH, BRE 2,015,772,380 wE & 72
HE 5.7 3.9
ENE 5.4 4.1
FRE 3.2 2.7
%=E 2.5 2.6
5RAEL 2.4 24
EERHT 2.4 1.8
27 1.6 1.8
= 1.4 1.7
E3 12 13
i 0.8 0.3
BRA 0.7 0.6
i) 0.3 0.2
A= 0.3 -
SHEELTE 0.0 0.0
ZE - 1.6
B - 0.6
HE=+ - 0.5
TS
mHRINCEY 0.1 (0.2)
1A% 0.0 0.1
BLEHRE 97.5 97.4
Hittig = 25 2.6
A REE A AR &SR 100.0 100.0




BRSNS RSFES BE-S--S-H=+—HLEEERS

EMETETRIFE
BECT__F-RA=+—H(XZH)

BHEZ__F-A=+—H, FESHEZEMTETIRLCEMOT:

(a) ERRIMCAELY

UTABRE_S-__F=A=+—AXTEZZINCEL:

KLU (TH)
RIFEH FEE REIBH e ES
BE_S__H=HA=+—H
KFEEEY:
5T 481,217 BiEART 3,074,572 202%4818 SEEBRRRIT 3,113
%57 200,119 BREARM 1,278,572 202244811 SEEBERIRT 1,291
25T 264,455 BEART 1,685,710 202244818 SCERTT, 0% 1,090
5T 64,404 HiEARM 410,557 2022% 4811 SCERIT, 103 270
#5T 50,592 BRARM 322,494 202244818 SCERIT, 0% 210
25T 21,002 47t 30,455 2022% 4811 EMERR, 6% 181
%5 11,763 BEART 75,156 20224811 SEEERRT 76
5T 5,979 SETT 7,996 2022% 4811 SEEERRT 26
%57 1,104 A7t 1,595 202244818 EMET, 3% 5
%57 1,102 BFRARM 7,026 202%4818 CERT, % 5
%57 1,104 BT 1,471 202% 4811 MEARERRT 1
%57 60,457 05T 75,692 202244841 SCERIT, 103 143
%57 10,157 45T 14,675 2024841 SCERIT, 0% 50
%57 26,837 5T 35,770 202254848 MERERIFIT 25
5% 24,728 5T 32,575 202244861 MEASFIRT 18
%57 213,268 BRARM 1,356,021 20228 486RH SEEBRRIT 290
5T 65,716 BEARM 417,909 202254861 MEAERIEFIT 100
%57 24,527 HEARM 155,977 2022% 4861 MEAERERT 37
%57 1,102 BRARM 7,026 202244868 CERT, % 5
%7t 1,102 HFEART 7,026 20224868 JCERIT, 6% 5
BRARM 7,195 %57 1,133 20225 487H SCFIRIT, % 0
%57 76,218 4A5T 109,592 20224 487H EMERR, 8 4
%57 1,102 BEARM 7,011 202548 7H MEARERBRT 2
%57 1,102 BEAR® 7,011 20224 487H MEREREBT 2
BEARM 346,296 %57 54,536 20224 488H EMERR, 8 5
B AR 386,519 5T 60,860 2022548111 EMERT, 3% 7
BRARM 35,044 %57 5,518 2022% 48118 EMER, 6% 1
85T 402,519 35T 302,495 2022448218 TEREIRIT, £ 157
T 1,466 %57 1,103 2022448218 EEEERIT 2
hsT 1,377 %57 1,106 2022848218 SEEERRT 4
hn7e 1,377 %7t 1,106 2022448218 MEARERRT 4



BRSNS RSFES BE-S--S-H=+—HLEEERS

REIMKE(SHR)
RHEH FE REIAE ZRHF 7T
BRART 28,703,536 %7T 4,530,743 2022448218 BERER, 6% 14,708
HEARM 28,234,953 27T 4,452,492 2022448218 SCFRIT, 0% 10,181
HEART 26,101,978 %£5T 4,114,208 2022% 48218 ERER, 6% 7,487
BEARM 21,120,578 27T 3,329,796 2022548218 SCERIT, 8% 6,817
BEART 14,065,839 %57 2,217,862 2022448218 EERE, % 4,831
BEARM 7,070,491 %57 1,115,671 2022% 48218 S1CZERRIT 3,245
BEARM 9,274,909 5T 1,461,842 2022848218 BRER, % 2,586
HEARM 12,497,482 27T 1,968,292 2022548211 SCFRIT, 03 2,016
BRARM 4,952,237 %57 781,155 2022% 48218 EEEERT 2,001
BEART 4,175,400 27T 658,743 202248218 MEXERET 1,812
BEART 6,553,069 %5T 1,032,708 2022% 48218 ERERR, 6% 1,689
BEART 4,134,564 27T 652,177 2022648218 EEEERT 1,671
BEARM 2,927,313 7T 462,004 2022448218 BRE, % 1,439
BEARM 4,719,303 %57 743,934 2022% 48218 EEEERT 1,428
BEARM 4,216,104 5T 664,728 2022448218 BRER, % 1,393
B AR 4,556,107 5T 718,070 2022548218 EEEERIT 1,241
BEARM 1,941,975 %57 306,718 2022548211 MERERRT 1,180
BEARM 1,872,417 25T 295,732 2022% 48218 MEREREFIT 1,138
BREARM 2,468,277 5T 389,455 202248218 ZEEERT 1,112
BRARM 5,325,776 %57 839,030 2022% 48218 CERT, % 1,106
BEARM 3,266,075 %57 514,943 2022548218 BRER, % 1,079
BEART 3,819,809 5T 602,025 202248218 EEEERIT 1,040
BEARM 3,626,910 %5T 571,649 2022448218 EEEERIT 1,014
BEARM 2,055,375 27T 324,305 202248218 EEEERT 926
BRARM 2,960,881 25T 466,742 2022% 48218 EEEERT 896
BEARM 3,071,389 25T 484,092 2022448218 EEEERT 859
BEARM 3,278,905 %71 516,734 2022548218 EEEERIT 852
BEART 1,732,422 5T 273,420 2022448218 ERERR, % 852
BEART 4,022,848 %57 633,718 2022548218 BEER, ©% 788
BEARM 2,917,873 %£7T 459,838 2022548218 EEEERIT 758
BEART 2,209,345 25T 348,302 2022448218 EEEERIT 697
BEREARM 2,297,678 7T 362,143 202548218 BRER, 6% 641
BEARM 1,824,203 25T 287,584 2022448218 EEEERT 575
BEARM 1,178,342 %57 185,904 2022% 48218 MEREREBIT 511
BEARM 1,777,283 %57 280,121 2022448218 MERERFIT 494
BEART 1,974,541 %5t 311,072 2022448218 SCERTT, 103 410
BRARM 1,152,047 %57 181,631 2022% 48218 EEEERIT 375
BEART 1,304,547 37T 205,612 202248218 MEARERRT 363
BEART 956,245 25T 150,761 2022448218 EEEERT 311
BEARM 579,109 #5% 91,398 2022848218 BRER, % 285
BEARM 1,173,073 25T 184,794 2022548218 BRE, % 230
BRARM 299,224 25T 47,260 2022448218 MEASRIRT 182
BEARM 581,127 %5% 91,592 2022548218 MEREREBIT 162
BRARM 595,146 %57 93,791 2022548218 EEEERIT 155
BRART 469,160 5T 73,970 2022% 48218 BRER, % 155

-10-



BRSNS RSFES BE-S--S-H=+—HLEEERS

KM (SH)

RIFELH FH ZEIAE RHHF ESH
BEARM 520,011 %57 81,960 2022% 48218 BERER, % 145
BEART 681,376 %57 107,345 2022448218 CERIT, 0% 141
BEART 166,624 T 26,266 2022% 48218 EEEERT 50
BEARM 119,166 %57 18,792 2022448218 SCSRIT, 0% 43
BEARM 110,235 %5T 17,375 202% 48218 BRER, 6% 32
BEART 88,083 %57 13,887 2022448218 SCERIT, 6% 28
BEART 66,487 %57 10,483 2022448218 BRER, £% 23
BRARM 27,880 %5T 4,401 202% 48218 ERER, 8% 14
BRARM 29,392 %57 4,638 2022448218 ELISE LR 13
BEARM 59,307 %57 9,341 2022% 48218 CERIT, 0% 10
HEAR 20,586 %73 3,244 2022%4A821H ERER, €% 5
BEART 6,946 5T 1,097 2022448218 BRER, % 4
BEART 6,956 %7t 1,096 2022% 48218 CERIT, 0% 1
BEART 6,946 %57 1,094 2022% 48218 EERER, % 1
BEARM 6,946 5T 1,094 2022448218 BRER, % 1
5% 31,136 %55 41,719 2022548218 ETIRIT, 038 729
5% 28,996 5T 38,656 2022% 48218 CERIT, 0% 483
B 9,475 %57 12,719 2022448218 MEREREFIT 245
g 17,109 %57 22,599 2022548218 EMERFR, 0% 76
H$52,932 %57 3,936 2022% 48218 BITRIT, 6% 76
38,508 %57 50,704 2022548218 MEASREIT 9
47T 4,085 %71 2,847 2022448218 JCERIT, 0% 6
4A5T 1,589 %5T 1,110 2022448218 SCERIT, 0% 6
485t 9,512 %57 6,619 20228 4821H EMERR, €% 5
45T 1,578 %5T 1,008 202% 48218 EMERR, ©% 1
%57 107,586,998 SEIT 145,267,302 2022% 48218 EERER, % 1,525,742
5T 83,205,259 05T 105,808,209 2022848218 EMERR, 6% 1,498,568
25T 43,096,040 45T 62,602,013 202% 48218 EZCESEL R 201 434,896
7T 4,046,707 BEARM 25,843,410 20248218 EMERR, 6% 19,333
%57 3,393,885 BEART 21,688,409 2022548218 SCESRIT, 68 18,434
%57 3,138,328 BiE AR 20,043,596 202448218 TEHERTT, 63K 15,205
27T 842,326 ST 1,140,941 202648218 EEEERT 14,654
%57 3,138,653 BE AR 20,000,000 2022548218 MEASRIEFT 8,022
5T 662,715 107t 836,506 2022% 48218 IEPN--E:15 6,943
5T 657,538 5T 883,758 2022448218 MEREREIT 6,268
%57 1,334,819 BEART 8,522,560 2022448218 TEHERIT, 68 6,067
5T 163,475 ST 224,910 202% 48218 EMERFR, 6% 5,458
%57 511,916 h7T 645,587 2022548218 MERERBT 4,903
25T 846,801 BEART 5,411,400 202% 48218 EEEERT 4,595
3T 694,572 HEREART 4,439,727 2022% 48218 ZEEERT 3,947
27T 342,028 415T 496,979 2022448218 EMERT, 8 3,551
25T 589,990 BRARM 3,771,237 2022% 48218 EEEERT 3,353
5T 577,859 BRARM 3,693,805 2022448218 EITIRIT, 0% 3,302
%57 117,396 45T 173,563 2022548218 EEEERT 3,293
25T 2,740,902 BEART 17,441,123 2022% 48218 CERIT, 0% 3,175

S11-
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BE_T__F-A-+—HIEFFERS

AN

%57 491,787
%5T 109,457
%5T 537,995
25T 558,595
%57 457,666
25T 393,529
5T 169,807
%57 230,160
27T 286,966
5T 194,663
%57 113,262
5T 471,409
%57 122,130
25T 400,656
5T 137,958
25T 266,498
7T 49,044
%57 89,308
%57 222,985
%77 53,630
5T 44,657
%57 74,719
%57 78,734
25T 55,744
5T 32,240
E5T 42,727
%5¢ 11,853
%57 34,013
%57 102,150
5T 42,747
5T 47,291
%57 284,214
%57 39,844
%57 15,832
%5T 5,072
5T 14,880
37T 85,367
%57 17,194
27T 43,546
%57 23,611
5T 34,767
%7t 18,087
%57 17,156
%77 14,441
%75 2,179

bi=x-i

HEARM 3,143,613
SEIT 149,452
BEART 3,434,248
H07T 700,496
BEARM 2,921,477
BEARM 2,510,718
BRARM 1,087,610
BEARM 1,471,035
SHIT 383,658
BEART 1,244,163
4Bt 164,353
BRARM 3,001,905
BEARM 781,673
BEARM 2,551,354
B AR 881,010
A5 384,141

hn7c 61,823
BRARM 570,325
fnsT 279,071
BRARM 343,108
BEARM 286,027
BEARM 477,069
B ARM 502,500
05T 70,000
BEARM 206,574
BEARM 273,130
A5t 17,395
BEARM 217,692
fnse 127,897
BEARM 273,172
BEARM 302,001
4A5T 409,004
BEARM 254,432
05T 20,000

05T 6,527

5T 20,000
BRARM 543,330
BEARM 110,000
5% 33,163
BEARM 150,690
BRARM 221,539
EEARM 115,500
BEARM 109,563
BRARM 92,281
JBIT 3,000

ZEIBH

2022%4A821H
2022 4R 218
20224/ 218
202248218
2022 48218
2022%4A821H
202248218
2022 48218
202248218
2022 48218
2022 4/ 218
202248218
2022 48218
2022%4A821H
202248218
2022 48218
20224/ 218
2022%4A821H
2022 48218
202248218
202248218
2022F 48218
202248218
2022 48218
2022 48218
2022%4A821H
2022 4R 218
202248218
202248218
2022 48218
2022 48218
202248218
2022F 48218
2022% 48218
202248218
2022 4H 218
202248218
2022F 48218
2022F 48218
202248218
2022 48218
20225 4H218
202248218
2022 48218
2022 48218
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2,799
2,329
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1,492
1,310
1,284
1,207
1,086
1,023
892
854
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654
618
448
424
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352
345
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245
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179
152
142
117
113
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98
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BRSNS RSFES BE-S--S-H=+—HLEEERS

REIME (SH)
RRELH FHM REIAH RHRF ESH
%57 13,396 BEART 85,557 2022548218 TEHRIRIT, 0% 65
%71 9,820 BRARM 62,827 202248218 JCERIT, 0% 64
%57 15,834 EEARM 101,020 2022648218 EEEERT 60
%57 47,143 B AR 300,000 2022848218 EEEERT 57
%57 31,814 BEARM 202,566 2022648218 MEXERET 56
5T 1,250 5T 1,737 2022% 48218 MEASRIBT 54
25T 1,969 45T 2,895 2022848218 SCEESRIT, 03 44
%5T 8,446 BRARM 53,925 2022% 48218 MEASRIBT 38
%57 14,337 10,917 2022448218 SCFRIT, 0% 35
%75 3,672 BEARM 23,500 202248218 TEIRERIT, 6% 26
%57 1,187 45T 1,745 2022548218 SCFIRIT, 63 26
%% 3,195 BEART 20,465 2022% 48218 ZEEERT 25
%57 1,271 8T 1,726 202248218 EEEERT 25
%57 4,743 BRARM 30,282 2022% 48218 TEHUERIT, 03 22
%£552,312 BEART 14,810 2022448218 BRER, % 19
%77 3,736 BEARM 23,851 2022848218 EEEERT 17
%7T 3,460 45T 5,000 2022548218 EMERR, 0% 17
572,092 BEART 13,401 2022448218 BRER, % 17
%57 12,661 HEARM 80,563 2022848218 SCFSRIT, 63 15
%57 3,350 BEARM 21,387 2022% 48218 EEEERT 15
%57 1,944 BEARM 12,438 2022548218 SEEERRT 13
%7t 1,746 BRARM 11,160 2022448218 EEEERT 10
573,379 HE 2,574 2022448218 SCERIT, 0% 9
5T 1,459 BEARM 9,315 20228 4821H EEEERT 7
%£5T 1,744 BEARM 11,110 2022% 48218 MEAERET 4
%57 1,649 BEART 10,506 2022% 48218 EEEBRIT 4
%75 1,038 BEARM 6,624 2022448218 MERERBIT 4
BEARM 1,278,038 25T 200,749 2022%58208 SCFSRIT, 03 24
BEARM 133,782 %5721,014 2022458208 SCESRIT, 0% 3
BEAR® 10,612 %7t 1,667 202258208 EMERT, 6% 0
BEART 6,992 5T 1,098 2022458208 EMER, 3 0
BEARM 6,992 25T 1,098 20224 5820H EMERT, % 0
BEART 6,992 %7t 1,098 202258208 EMERR, 0% 0
4R35t 109,592 %5T 76,167 202258208 EMER, % 2
25T 759,991 SEST 1,014,921 2022458208 EEEERIT 2,731
25T 595,777 h7T 746,622 2022% 58208 MEASRIFT 1,887
25T 298,639 A5t 431,185 202 %5820H8 MEAEREBT 1,031
%57 613,807 BEART 3,909,884 202258208 BRER, 6% 268
5T 522,216 BEART 3,326,458 2022458208 ERER, £8% 228
%77 39,117 FEE 29,829 202258208 MEAERBT 148
%7T 3,569,319 BRART 22,726,626 2022% 58208 TEHERIT, 08 60
%5T 15,093 B ARM 96,103 2022% 58208 TEIRRIT, €% 0
SetbTtbEk
23,000,000,000 7T 6,062,044 2022468308 ERER, 6% 15,419
BEIFLLR
190,000,000 %7T 9,393,237 2022468308 TEHRERIT, 0% 18,823
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FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

ZHEY

&1 329,000,000
& 277,000,000
%5T 4,370,710
%£7T 12,041,221
%7T 9,558,216
%7T 9,719,047
25T 5,332,065
%£7T 4,778,614
%7T 4,873,089
7T 7,752,482
%£7T 19,846,145
7T 27,938,357

BEARM 11,160
BEARM 273,130
%57 1,103

%5 1,106

%5t 1,111

hnyT 127,897
BEART 62,827
BEARM 110,000
B ARM 502,500
BEARM 343,108
45t 5,000

%57 1,106
BEARM 6,624
BiEARM 300,000
BEARM 150,690
5% 21,070

%57 201,284
BEARM 543,330
%77 1,101

BT 1,471

SHIT 1,479

BT 7,502

SEIT 1,489

BT 35,770

JBIT 7,996

SEIT 1,522

5T 188,927

BT 8,133

SELT 28,642

JETT 8,338

b=t

%7t 11,607,682

%75 9,768,208
2FEEFELER 90,000,000
87T 16,100,000
NI 13,000,000
B3t 1,180,000,000
#7t 6,500,000,000
Frhnigre 6,500,000
JRJT 6,500,000
NI 10,500,000

JERELLE 1,050,000,000

ENEEASEL 2,151,560,806

%7t 1,748

E7T 42,778

BT 1,466

e 1,377

47t 1,589

%7t 102,157
%7 9,830

%77 17,210

%7t 78,802

%7t 53,681

7T 3,460

e 1,377

%77 1,039

7T 47,178

%7t 23,630
BEARM 133,782
BEART 1,278,038
7T 85,426
BFARM 6,992
%7t 1,104

%7t 1,109

%77 5,631

%7t 1,102

XIT 26,842

%7t 5,980

%7t 1,096

7T 141,854
%7t 5,977

%7t 21,311

%71 6,055

b I=E]

2022 6 8308
20226 H308
2022 6 A308
2022 6 A30H
20226 H308
2022 6 A30 8
2022 6 A 308
2022 6 A30 8
2022 6 8308
2022% 683008
2022 7H1H
2022 7H1H

202248 1H
202248 1H
202248 4H
2022 48 4H
202248 4H
2022%486H
202248 6H
2022548 6H
2022 486H
202248 6H
2022%486H
2022 486H
202248 7H
2022%F487H
2022F 4878
202248 7H
2022%487H
202248 8H
202248 8H
202248218
20225 48218
20225 48218
202248218
2022 4H 218
2022%F 48218
2022 48 21H
2022F 48218
2022% 48218
2022 48218
2022 48218
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RHMF

TERERT, €%
EHERIT, %

EEEERT
EMERT, €%

XEERRIT
EMERR, €%
BRER, €%
HRRIT, &
EHRRIT, %
TEHERIT, €%
BITIRIT,
BITRIT, €%

EEBERRT
SCFRIT, 0%
MEAREREIT
SCFRIT, %

EEEERT
HRRIT, &
CFIRIT, %
EMERT, €%
MEAEREIT
MEREREIT

EEEERIT
MEAEREIT
SCRIT, %
CHERT, €%

EEEERT
EMERR, €%
MEREREIT
BITIRIT, B8
EITRIT, %
BITIRIT, 88
MEXERET

EEBRERIT
MEAERET
MEREXRET
BITIRIT, 3
MEAERET

EEBERRT

RIIMEs (SHH)
S

111,916
89,402
69,802
69,022
48,074
28,090
27,611
24,531
16,139

6,445

347,133

182,945

4,774,766



BRSNS RSFES BE-S--S-H=+—HLEEERS

KREIME(SH)
RfAELH FE REBH RHHF ESH]
5T 28,129 25T 20,868 2022848218 CERIT, 6% (260)
JRIT 24,889 %5T 18,095 2022% 48218 BEITHRIT, €% (600)
5T 33,781 £IT 24,432 2022648218 MEAERET (942)
85T 52,297 %57 38,303 2022848218 EEEERT (978)
BT 80,172 %7t 58,791 202248218 BITRIT, 0% (1,427)
JE5T 59,664 25T 43,346 2022848218 EEEERT (1,469)
JE5T 127,380 25T 94,142 2022848218 MEASREIT (1,535)
BT 69,875 %5T 50,297 202248218 ETIRIT, 68 (2,187)
5T 285,457 %57 211,528 202248218 EEEERT (2,884)
SET 154,326 %5t 113,013 202248218 BITRIT, €% (2,904)
5T 211,802 25T 155,089 2022548218 EEBEERT (3,999)
BT 159,374 %57 115,662 202248218 EEEERT (4,046)
SRIT 370,222 5T 272,287 2022% 48218 TEHERTT, 0% (5,793)
JE5T 297,231 25T 215,402 202248218 EEEBERIT (7,854)
5T 540,289 25T 397,044 2022548218 BRER, 8 (8,776)
ST 350,215 7T 254,056 2022548218 EEEERT (8,996)
T 632,628 5T 458,974 2022548218 EMERR, 6% (16,204)
5T 1,146,352 5T 844,014 2022448218 EEEERIT (17,031)
HIT 930,026 %7T 680,521 2022% 48218 EEEERT (18,037)
5T 1,012,334 5T 738,737 2022548218 ZEEERT (21,644)
T 953,206 25T 693,788 2022548218 EEEERIT (22,182)
ST 1,274,929 27T 933,869 2022848218 EEEERT (23,752)
5T 1,243,337 25T 903,599 2022% 48218 TEHERIT, 0% (30,293)
5T 1,196,468 25T 860,792 2022548218 EQCESELEE (37,895)
f05t 1,390 5T 1,105 20225648218 MEAEREFT (8)
hn7t 1,390 %5T 1,101 202248218 EMEFF, 6% (12)
7t 38,559 25T 30,818 2022548218 EMER, 8 (50)
05T 26,493 %57 21,142 2022548218 EEERERT (67)
H05T 290,810 5T 232,737 2022548218 EEEERIT (68)
T 7,024 %7% 5,545 2022% 48218 EMER, £ (78)
05T 75,692 %57 60,453 2022548218 SCFSRIT, 08 (142)
HO5T 12,159 #5% 9,590 2022548218 MERERET (144)
hn7T 15,645 %57 12,320 2022% 48218 ZEEERT (205)
07t 21,030 %7 16,507 2022448218 MEASKET (328)
hi5T 38,318 25T 30,009 2022848218 EMERT, €% (666)
05T 38,531 25T 30,070 2022548218 MEAZSRIEFT (776)
fn5t 116,767 %57 92,392 20225648218 EEEERT (1,085)
fn7T 141,119 %5t 111,711 202248218 EMERR, 0% (1,261)
05T 80,111 %% 62,707 2022548218 EMER, 8 (1,425)
h5T 127,497 25T 100,434 2022548218 MEREREBIT (1,632)
H07T 94,315 5T 73,652 2022848218 EEEERT (1,851)
AT 91,404 %57 71,043 202248218 MEASKREFT (2,129)
h07T 211,095 25T 166,020 202248218 MERERBT (2,970)
MN7T 277,343 %57 218,974 2022% 48218 210 ZERRRIT (3,050)
107t 226,583 %57 178,183 2022548218 ERER, 6% (3,206)
h07T 405,772 5T 317,673 2022448218 BERER, 8 (7,164)
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BRSNS RSFES BE-S--S-H=+—HLEEERS

KM (THR)
RIFTEH EM REIBH RHHF ES
hn7t 711,470 %57 561,942 2022448218 EITIRIT, 0% (7,619)
HI7T 462,456 25T 362,469 2022548218 MEAESRET (7,746)
05T 678,843 25T 535,506 2022% 48218 EMER, 8 (7,936)
H05T 891,665 25T 702,380 2022848218 MEREREFT (11,435)
finc 841,280 27T 658,906 2022448218 MEREREIT (14,573)
hn7t 693,032 %57 539,919 2022% 48218 MEREREBIT (14,882)
fn7T 863,454 %£7T 674,573 2022448218 MEASKEIT (16,657)
f05t 921,325 %5T 718,965 2022548218 MEASFIRT (18,593)
BRARM 11,824 %57 1,858 2022448218 SEEEERRT ()
BEARM 7,011 %5t 1,102 202248218 MEREREIT (2)
BEARM 7,011 %5T 1,102 2022448218 MERERIEFIT ()
BEARM 7,011 %5T 1,102 2022% 48218 MERERFT ()
BEARM 7,011 %5t 1,102 202248218 MEREREIT 2)
BRARM 7,067 %5T 1,108 2022448218 TEHRIRIT, 0K (4)
HRART 7,026 %5t 1,101 2022448218 SCERIT, % (4)
BEARM 7,026 %5T 1,101 2022548218 CSRIT, 8 (4)
BRARM 9,017 %5t 1,414 2022548218 EHERIT, 6% (5)
BRARM 7,026 %5T 1,101 2022448218 CFIRIT, % (5)
BEARM 7,003 %% 1,097 2022448218 TEHRIT, 08 (5)
BRARM 7,003 %51 1,007 2022548218 EIR|RIT, 6% (5)
BRARM 6,994 %5T 1,095 2022548218 EEEERIT (5)
HEARM 7,027 %57 1,100 2022448218 MEAESRET (6)
BRARM 7,027 25T 1,100 2022848218 MEREREBIT (6)
BRART 9,186 %57 1,438 2022848218 EEEERIT (7
BRARM 7,013 %57 1,096 2022548218 MEAEREFT (8)
BEART 7,013 %57 1,096 2022448218 MEAESFIRT (8)
HREARM 12,429 %7t 1,946 2022448218 TERERTT, % (9)
BRARM 19,008 %£5T2,974 2022548218 MERERIFIT (16)
BRART 36,134 5T 5,668 2022848218 CHIRIT, % (17
BEARM 16,502 %37 2,576 202248218 MEREREIT (20)
BEARM 43,219 27T 6,768 2022548218 EEEERT (32)
EREART 155,977 %57 24,507 2022% 48218 MEASKERT (33)
BEARM 37,991 %7t 5,939 2022%F 48218 EMERR, £ (38)
HEART 60,705 %7 9,489 2022448218 EIR|RIT, 6% (62)
BRARM 111,784 %57 17,519 2022848218 CFRIT, 0% (68)
HEAR 75,156 %57 11,748 2022%4A821H FEEBRERT (77)
BEARM 199,327 %5t 31,281 2022548218 ZEEERT (80)
BRART 417,909 25T 65,662 2022548218 MERERIEFT (89)
BiEARM 324,299 25T 50,932 2022548218 ERER, 8% (91)
BEARM 144,031 25T 22,539 2022548218 EEEERIT (122)
BEARM 167,550 %£5T 26,219 20228 4821H EEEERIT (142)
BRARM 112,359 %57 17,528 2022448218 CERTT, 6% (150)
HEART 189,807 5T 29,693 2022% 48218 EEEERIT (170)
HEART 174,644 %57 27,287 2022448218 EEEERT (190)
BRARM 322,494 5T 50,533 2022548218 SCIRIT, 08 (206)
BEARM 893,813 5T 140,375 2022448218 BERER, 8 (252)
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BRSNS RSFES BE-S--S-H=+—HLEEERS

KM (THR)

RRELH EM REIBH ZHHF ESH

BEARM 1,356,021 %3¢ 213,092 2022448218 SEEERRT (256)
BEART 410,557 7T 64,330 2022548218 SCIRIT, 8 (265)
HEARM 213,863 %57 33,378 2022548218 MEAEREFT (270)
BEART 454,269 %£5T 71,135 2022848218 RIERIT, 6% (337)
BRARM 377,732 25T 59,091 2022% 48218 EEEERT (339)
BEARM 343,124 25T 53,611 202248218 EEEERIT (374)
BEARM 662,339 %57 103,826 202284821 H MEREREBIT (382)
BRARM 1,002,002 25T 157,247 2022548218 EZEEERT (402)
BRART 676,925 %7T 106,024 2022448218 EEEERT (479)
HEARM 775,248 %5 121,397 2022448218 TERERTT, B (575)
BEART 1,244,018 %5 195,118 2022548218 EEEERT (608)
BEARM 549,203 25T 85,745 2022848218 MERERBIT (663)
HEREARM 1,239,798 27T 194,347 2022% 48218 MEREREIT (715)
BEARM 1,470,551 5T 230,648 2022448218 EEEBRIT (719)
BEARM 1,433,661 25T 224,507 2022548218 MERERBT (1,056)
HEEARM 1,685,710 %77 264,148 2022% 48218 SCERIT, 8% (1,071)
BRARM 3,874,020 %7T 608,423 2022548218 ERER, % (1,091)
BEARM 1,278,572 25T 199,860 2022448218 SEEERRT (1,303)
BEARM 1,877,388 5T 293,994 2022548218 MERERIEFT (1,383)
BRARM 1,306,326 %£IT 204,134 2022548218 EZEEERT (1,395)
BEARM 2,152,358 5T 337,115 2022548218 EEEERIT (1,524)
BRARM 1,541,787 7T 240,929 2022548218 EEEERT (1,646)
BEARM 4,557,569 5T 715,233 2022548218 EEEERIT (1,826)
BEFEARM 1,654,013 %57 258,235 2022% 48218 MEAXEREBT (1,997)
BRARM 1,681,837 27T 262,580 2022548218 MEAEREFT (2,030)
BEARM 2,100,698 %57 328,418 2022448218 EEBERRT (2,093)
BEART 4,044,140 %57 634,186 2022548218 EEBERT (2,094)
BEARM 2,552,662 27T 399,456 2022548218 EZEBERT (2,164)
BEARM 4,781,620 25T 749,835 2022548218 EEEERIT (2,475)
HEARM 2,490,917 27T 389,424 2022% 48218 EEBRRT (2,482)
HiE AR 3,883,150 7T 608,201 2022548218 EEBEERT (2,749)
BEARM 2,372,290 25T 370,244 2022548218 MEREREFIT (2,998)
HEEARM 2,857,773 %£7T 446,509 2022% 48218 EXEEERT (3,115)
BRARM 3,074,572 %7T 480,593 2022448218 SEEEERRT (3,141)
BEARM 4,237,404 25T 663,542 2022848218 TEHRRIT, 0% (3,145)
BEARM 2,555,408 5T 398,823 2022548218 MEASRET (3,229)
BRART 8,530,014 %57 1,338,092 2022548218 CERIT, 0% (3,967)
HEFEAR 4,748,828 %£7T 742,886 2022% 48218 EEEERT (4,264)
BEARM 9,311,429 5T 1,459,632 2022548218 MEASRIET (5,370)
BEARM 3,877,223 25T 604,112 2022548218 SEEERRT (5,906)
BEARM 4,594,112 %5T 715,811 2022848218 SEEERRT (6,998)
BRARM 8,863,212 %57 1,385,588 2022448218 EMER, % (8,894)
HEART 14,354,324 572,243,744 2022448218 TEHRIRAT, 0% (14,675)
BRARM 27,590,204 %57 4,324,113 2022848218 SCFSRIT, 08 (16,757)
HEART 26,498,283 %57 4,133,662 2022548218 CERIT, 6% (35,412)
59,214 %57 12,116 2022448218 EITIRIT, 0% (13)

_17-



BRSNS RSFES BE-S--S-H=+—HLEEERS

REIME(SR)
RIFTEH FE REIBH RHEHF ESH]
$ 3,970 #575,203 2022448218 CEHRIT, % (23)
55 10,966 %57 14,387 2022448218 MEAESKRET (49)
511,691 %57 15,320 2022548218 EHERT, 8 (71)
HEE 29,550 %57 38,802 2022848218 SCHIRIT, 8 (101)
555 36,673 25T 48,068 2022% 48218 MEREREIT (212)
g 18,421 #5357 24,016 2022448218 MERERBIT (234)
% 34,688 %57 45,418 2022% 48218 MEASKET (247)
%5 33,866 %57 44,204 2022548218 SCERT, 0% (379)
B4 332,923 5T 437,873 2022448218 CHRIT, % (415)
47t 1,595 %5t 1,104 2022% 48218 EMEPR, % (5)
415T 15,049 %57 10,457 2022448218 EMERT, 8 (8)
45T 1,616 %57 1,113 202248218 EMERR, £ (10)
55 1,625 %5t 1,096 2022% 48218 SCFER1T, 8% (34)
4A5T 14,675 %57 10,154 2022448218 CERT, 0% (50)
45T 30,455 27T 20,997 202248218 EMERR, £ (181)
45T 14,634 %55 9,992 202248218 EEBRRIRT (184)
A5t 170,543 #57 118,036 2022548218 EMERF, % (553)
45T 542,609 25T 376,662 2022448218 EEEERIT (647)
4A7t 59,943 5T 40,848 2022548218 EITHRT, 0% (834)
A5t 123,144 %57 84,679 2022548218 MERERIEFIT (951)
4H5T 103,126 %5T 70,389 2022548218 MERERIEFT (1,321)
45T 161,667 %57 110,997 2022548218 B RIRIT, 16K (1,420)
4Rt 128,799 %57 86,990 2022848218 EEEERIT (2,571)
485t 236,012 %57 161,045 2022548218 B FERIRIT, 16K (3,068)
4A5T 208,366 #5T 140,966 2022548218 EITIRIT, 0% (3,923)
A5t 274,879 5T 186,758 2022448218 EMERR, 8 (4,382)
4A5T 378,249 %5T 258,396 2022848218 EITIRT, 0% (4,623)
AT 498,267 %5T 341,771 2022548218 MEXERIEFT (4,704)
4A5T 546,599 25T 374,096 2022% 48218 MERERIFT (5,987)
45T 403,282 %57 273,421 202248218 SCERIT, % (7,006)
4Rt 536,425 7T 365,386 2022548218 EZEEERT (7,622)
47T 447,044 25T 302,670 202248218 SCERIT, 0% (8,187)
45T 514,391 5T 347,676 202248218 21 LIERRIRTT (10,011)
5T 1,265 BEARM 8,033 2022448218 ZEEERT (1)
%57 1,832 BREARM 11,629 2022848218 TEHRRIT, 0% (2)
%75 1,154 HEART 7,324 2022%4A821H SRER, % (2)
%57 1,107 BRARM 7,027 2022548218 CERTT, 0% (2)
%57 1,844 BEARM 11,704 202%F 48218 TEREERT, B3 3)
%5 1,477 HEARM 9,373 2022448218 TEHERIT, 08 3)
#%572,863 BREARM 18,174 2022548218 TEHRRIT, 0% (4)
¥5T2,577 BEARM 16,355 2022848218 TEHERIT, 08 (4)
%571,223 BEARM 7,750 202248218 TEMRIT, €% (4)
572,028 BEART 12,849 2022448218 TEHRRIT, 0% (6)
%57 1,561 BEARM 9,880 202248218 EEEERT (6)
%57 4,131 BREARM 26,211 2022548218 MERERIEFIT (7
%57 4,041 BEART 25,635 2022448218 BERER, % (8)

~18-



FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

ZHEY

%57 2,617
%57 5,223
%57 4,523

%5 4,118

7T 36,864
%57 6,643
%57 9,437
%57 9,614
%57 9,610
%57 32,571
5T 5,300
%57 1,281
5T 26,465
%5% 31,763
%57 24,713
%5 719,419
5T 25,952
%57 24,829
7T 25,072
27T 36,586
%7t 33,378
7T 63,375
25T 88,529
25T 55,620
7T 44,227
257 33,785
25T 75,905
5T 232,213
%57 118,193
%5T 233,541
27T 586,789
%5T 453,148
5T 2,149,890
%7t 5,937,549
25T 75,470,553
2£7T 90,478,612
%5t 517,060,623
%5t 1,130

%7t 5,504

25T 54,394
27T 60,712
SEIT 6,500,000
BFEEI/R 76,490,338
BiEARM 73,247,853
57T 10,475,458,249

b=t

BEARM 16,582
BRARM 33,140
BRARM 28,689
BEARM 26,120
27,993
BEARM 42,135
BEARM 59,882
B AR 61,000
BEARM 60,974
5 24,728

B ARM 33,555
ZEE 954

BEARM 168,027
5% 24,102
BREARM 156,857
T 957,747
BEART 164,676
BEARM 157,536
BRARM 159,018
BRARM 232,122
BEARM 211,515
BEARM 402,147
BEARM 561,724
BEARM 352,461
B AR 280,000
ZEHE 25,520
BiEARM 480,553
BRART 1,473,409
¥ 89,154

47t 333,939

ST 778,721

h05T 563,609
HEARM 13,634,916
B 4,504,625
BREART 478,645,189
HiEARM 573,828,475
BEARM 3,279,273,443
BRARM 7,195
BRARM 35,044
BEART 346,296
BRARM 386,519
%7T 4,876,892

%77 15,162,815

%57 11,419,412

%7T 8,632,220

e dI=E]

202248218
2022%4821H
2022 48218
202248218
2022%4A821H
202248218
202248218
2022 48218
2022 48218
2022%4821H
2022 48218
202248218
2022%4A821H
202248218
202248218
2022548218
2022 48218
202248218
2022%4821H
2022 48218
202248218
2022%4821H
202248218
202248218
2022 48218
202248218
2022%4821H
202248218
202248218
2022%4821H
202248218
202248218
2022%4821H
2022 48218
202248218
202248218
202248218
202258208
202258208
202258208
2022F 58208
2022 6 8308
2022 6 5308
2022 6 308
2022 6 8308
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ZHMF

BERER,

MEAER

B ERT,
BERER,

MEAER

TEHERTT,
TEHERIT,
TEHIRIT,
TERERIT,

e
RIT
128
€%
RIT
€%
€%
{228
{228

MEAREREIT

EMEPT,

228

MERERET
EEEERIT
MEXERET

EHERTT,

€%

EEEERIT

TEHRIT,
TEHRERIT,
TEHRIRIT,
TEHRIRIT,
TEHERTT,
FEHERTT,
B ERERT,
TEHERTT,
EMEPT,

{228
e
€%
€%
€%
€%
€%
€%
{228

BFRRIT, O

EMET,
B ERERT,

(2
e

FEEBREIT

EMET,
TEHRIRIT,

€%
228

MERERET

BRER,
EMEPT,
B ERERT,
B EPRT,
B ERERT,
SCEFERIT,
EMEPT,
EMEPT,
EMET,
TEHRIRIT,
B ERERT,
EMEPT,
BERERT,

€%
[
€%
(2
e
€%
(2
€%
€%
{228
€%
€%
€%

REMMEE(SH)
%7

[
JCL

=
E x

O W N
s L

w

s G R T o oo oSNNS o
L o

(1,333)
(1,879)
(1,955)
(4,658)

(7,291)

(163,518)
(196,035)
(1,120,286)
)

)

)

)

)

)

o

(
(
(5

(6
(12,337
(516,292
(60,477)
(5,481)

™



FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

(b)

RIFEY FE REIBH RHEHF
BEFHER
155,000,000 %77 7,637,658 2022868308 ERER, £8%
EFEEIEEZ 97,000,000 7T 4,749,578 2022% 68308 ETIRIT, 08
EFEEFLEZE 90,000,000 5T 4,373,241 202268308 TEHEERIT, 0%
A4 21,000,000 27T 4,966,300 2022% 68308 ETIRT, 68
579,732,842 #7T 11,800,000,000 2022468308 ETRIT, %
%7 4,974,541 45t 7,150,000 2022% 68308 BRERR, %
%57 3,851,716 ENfE & 55,400,000,000 2022868308 TEHURIT, 63
5T 15,296,899 ENfE & 220,000,000,000 2022 % 68308 BRER, %
%57 11,559,881 &h 329,000,000 2022568308 EITIRT, 68
ENEE AL 370,000,000 %57 4,816,015 20247818 BRER, 3%
REWBSIHR
R
ﬁ
UFHBE_S__F=B=+—HZXTFelKE&?
IR RHIF
BE-_S-_—_F=H=+—H
US 2yr Note (CBT) Fut 06/22 2EHEEES  EEESIKHHARCESIT
US Ultra Bond (CBT) Fut 06/22 30 FHEEERS  EHEEFASRTHAECHEST
SIS 6
Aust 10yr Bond Fut 06/22 AR 10 FHfS  EESHLSKHGHARCRDT
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KM (SH)
e

(9,890)
(36,307)
(67,272)
(19,760)

(2,969)

(9,238)

(9,390)
(38,565)
(64,115)
(19,954)

(2,970,470)

1,804,296

KM (SHR)

ESH

118,617
328,625

447,242

373,024



FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

BRRFEER
BE_S__§=A=+—B (FX£&Fit)

AR R @B R ZUAHAMR
EMERR, £3% ne FiEA
BITIRIT, €% ne FiEA
NEMPRBIRAFE

BE-S-_F=-A=+—HiHE, RETRSHRARBRA.

RE/RETH

REHPESFREEA

AP
B LBLFERITERAR
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IRRRFTRER KRB NE

AT FREESE 7T
EST 0.0 537,265
E30 0.0 270,000

0.0 807.265

WEIAFRRRIRREI TR T HRERIRIRRPR SEL B

—E-CF=A=+—8~ —F--#=RA=+-H
E3 %

807,265 100.0



FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

HERRE

BECT-__F-RA=+—H(X£H)

&=

RITME

MEHH
RZIREZ LB TR

53 ECRZHRRRI
RIEE

TN

BHE

F 2 R B At R TR I5T

BaEE

fafi

[VAREZZHRE/40
UEE VAN BT

Rz U as o) BC[MT3E 6]
TN

AR (TR

BRFFRSTERGTIHEA

I 519 337)

R IR EMA SR A RL & 3 3~
[Bff3E 3]

—g-=§ CZB--&§
=A=+—H AA=+H
ES ES
94,217,218 101,180,556
807,265 -
7,257,989 180,000
1,124,337 10,504,265
5,356,149 1,329,609
5,222,008 10,612,400
1,905,155,267 2,668,285,291
21,594 3,516

2,019,161,827 2,792,095,637

44,087,962 -
4,927,580 27,404,073
9,475,123 11,544,210
3,044,688 14,745,926
2,092,251 2,897,805

63,627,604 56,592,014

1,955,534,223 2,735,503,623

ZEWHR

BE_F__F=-RA=-+—HILHE(KELFT)

L ON

BARGTEMRR(SH), K
w[E 4]

ERFR

LRSS

Htheas

b2 ]

B A MHE 5(a)]

ZHAZB[MEE 5(b)]

REBRARBITERMNE 5@),
5(b)]

HEEMEENME AT
5(a)]

RS RA[HTE 5(b)]

2T

fH{EEEA[ME 5(a)]

ERNEEEA

ENRI R ARz

HitEELRA

B EE=AARZHETIE I EREZ BT,

-22-

—B-—§ C—B-%F
+B—BE +B—BE
—EoofF  ZB-—4
=A=+-B =B=+-H
E3 E
(177,180,820) 148,985,958
40,317 136,281
(830,473)  (1,412,556)

19 1,163,534
(177,970,957) 148,873,217
11,374,508 17,119,302
293,192 435,482
224,715 290,918
82,080 130,792
36,168 43,310
28,853 13,013
8,610 8,470

8,213 45,905

1,934 21,807

14,211 10,002
12,072,484 18,119,001




EBRIEHNEWERSES BE-S--S-H=+—HLEEERS

SHWER(E) AIREHY EFE AR S AR
BE—E_ =B =+—H.LEBiE(FLEFTH BE—F-__S=BF=+—HLHBiE(ELFTH
- St : e k- 223 - St -3 ot S 223
+B—BE +A—BE +B—HBE +B—BE
ok ot - 3 B o St - —EC—5F
=A=+—H =A=+-H =A=+—H =A=+-H
E3 E3 ES EH
BEE(SHR) (190,043,441) 130,754,216  HRYIEIEEE{S LS
BARLESA 2,735,503,623 3,098,404,429
[LE=7o%:
Wz 5 BE (M 6] (60,360,904)  (71,066,349) S ERAIIEEI{HER
F B ZRAMEE 5(b)] (28) (324) [P35 3] 172,554,285 1,510,901,452

(60,360,932)  (71,066,673) jEEIAIREIAER

(B3 3] (702,006,193)  (1,379,083,639)
FRBtEI(Si8) #iE (250,404,373) 59,687,543 & (WE[E]), HER (529,451,908) 131,817,813
BOR[MEE 7] (113,119) (986,023)
2,206,051,715 3,230,222,242
FIIRE 8 E AR & 3R R
BEalkiEz(HL) 18m (250,517,492) 58,701,520  EEEGETHIE A
B EBEERE
GallzmZ (RL)
Vg 1! (250,517,492) 58,701,520
RAK AT IR Bl 8
BAR & SEF= 1,955,534,223 3,288,923,762

B EE=AARZHETIE I EREZ BT,

-23-



FERIEM S W FEE

BE_T__F-A-+—HIEFFERS

RERER

BE_F__F=-RA=+—HILHE(KELFT)

ZEIS
MNRERATE
T
HERERITE
M= RS
b
BHlFIE
BRELRZ
L
BRI 12N
[EANEEZI2%:S
BNESEME
EHEEEA
BB
BNREAZR
RIEE 2 (18 10)
%
BEfTEEER
Hith

FEWSFREE
/(BR)ZRE
B

= S 3
+B—HE
ot oo~ 3
=RA=+—H

S

(298,579,145)

e ek =3
+RA—A=E
B %
=A=+—-H
E S

(1,475,262,065)

915,227,476 1,402,544,345
40,252 138,746
(391,036)

(807,265) (90,000)
(36,168) (44,596)
(82,080) (248,342)
(113,119) (1,527,037)
(311,104) (424,175)
(4,026,540) 650,671
(12,083,462) (16,696,611)
(1,291,766) (937,858)
597,937,079 (92,287,958)

B EE=AARZHETIE I EREZ BT,

(£8)
b b= 3 - o= -3
+A—BE +A—BE
k- et - 3 k- e 3
=A=+-H =A=+—-8
ES £
RhBSEDD
[EIELISS (28) (324)
53 BRI L EHAER
FrSFRI 181,934,213 1,511,666,257
T[] =] B2 S5 3R
(hES (724,482,686) (1,398,713,108)
BTG S i (62,429,991) (69,021,332)
RUZERIFR(IZA)
S EEZME
B (604,978,492) 43,931,493
NERMEEM
MZEL (7,041,413) (48,356,465)
HUNERINE
Y] 101,180,556 167,618,765
NERWEEN
M2 M 78,075 495,604
MFRMERME
EFMY 94,217,218 119,757,904
NERMEENYREFED
BITUE 94,217,218 119,757,904




BEiRI RS ESES BE-B-—FSAS+—HIEEERE

T SsHRER Z M
1 FES
ERTMNSWEHFFES( S8 RIE-STNF+—A=+ANERRAH(EEIT)( “EREY )M, REBERKE.

FESEREBIHMARESHRERS( EER" VAT,

FEEZRABFABI N EBREABELDAZ=AHESTH 70%)FENGEFREMESIESZ EMHEBAS, BORER
RENNEER(EEAREKRE S ).

RIBEARY, EBARRERTARSRERN (DM KA ), BASEIZAEFRERRRE, EREAAIRAREN
WERLEH, BMENESRER. HTFSXNETENKESEN, ESRARN G2 H = #ErTETRR.

FrEESHTREATOTIREASN ENNFIZERN, SEEARN. RRFUARMARITERIF.

2 FEITHERER

(a) HRAMASIRTZ it HEEE

IR REH I ERTAM S RRPAERN ST REN T E S E58E -2 - —FNA=+BILFEMSRERFARAN St
BRI B A B

(b) BERLTEMFR

HE

HFRAMTES™ MR, FESETHERRFSRAFNEEEARZEEMATNERANSRERHTNE. 8%

RAFENSRAFAESHTEREHTGLS, FESFTBEXIATEER, HEAEFERNAFWESHITIVE, M

HAARLRE

AFEARYOTEEFRENFTITHRATFERIRETIIKEIA R

Eiit, ~ESFBAENRZASAXNRZATEESRETIRNSRAE~HHA R

Bk BUEFHULITTE

BRARITEMFRZERTRE AL RERITESFREUATERIN, HEUATEERITE. RERITEN @

FEZBERARAEARE R SIRBIATERSRERN. YRIRARITESE~ RS RENNFELLHFESEHBE
FZAEREMERE, BIARIEHIMRARTENS™ R
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FERIEM S W FEE

BE—F-__F-A-+—HUEFFERS

(c

(d

AFET
ATEIFETEAS, FNAFRSPEDHESE B E— AP TRRRRE L —RARTLEONME. EEFD5
PREWSMAFNAMOATE, REEZSMITE. SREANTDGESRBEE, WIANN BEESER AL
ATEHE,

BRSIESFREM TN AT ERSIEN T B HRMNITE.

ERRFTVNRAUETEXESEEARENZSEESSHIFESNESHOQATEMITE, RMEFRA N LS
FERBAESE, WUKEZSNITHE,

R CHEMERSARUEGERNKECRERBNEE. REXBNSEINRZENETESSKEREIA.

FECHNEUEGHEINKECRERZNGEE. REXBNSENET SHNEZANETEREWEREIA

EETELMEIR MERZ BT mHERRNAMGEZ AN EMD, 18, BEAKIGERERFHIREARER SR

IEHINC AL R UEEBBREFEEN, THFERS S XR BNETEESIERRIA

ShmInE

HEERZESE TR

FEERAETIFAEIERETIET,

XERER

S PR BIER 5 BEE R Z LR ITE AThRERE Mo

SRR BIRED, EL TR MR MAGEEN T RBSERSRERR A

SRERAEFNPERNCABSESSRERAN TrelE /SR RE5. SRATESTRETIKNS/ZE™
REMAGEXNCABSESARERAN “RARITES=®AKRE SR P25,

THEE B EFRTS R I 3 8132 {7100

SHTAFRETSIRZAHE. A/ FURBEEGTINNEFET S EEXRS B E LN EE R SHIA#ET
B, XREREAZONFOTE, EMATRESMSREPHSHBETR,

AREAFRFE A PCERREIHEH, WEHMEMSKRE EDLANEMAE, KRITREHTIFEANSFHE> (K

“RFEAET R OBREFT HONAYT ). WIRAIEE TS A AITEMAIREI, NI R IREIE 8 AR S KRB A
SHRENK.
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EBRIIHRWEESES BE-S-_F=A=+—HIL$FERE

3 BA1TEzkE RrIEESG SR AR G835 (SHH)

T —E+A—HE"E-__F=-A=+—H

TRTTIRER hnTahEEs| BB R el ArTapEER
(BRIKE) (BRARE) (BARE) (BARE) (BARE)
1HER HER 1HER HER HER
BRITHETHE:
A 22,995,059.343  14,901,951.254 602,138.264 454,579,708.028  9,207,083.277
By 1,239,289.183 798,778.123 66,824.870  31,070,689.491 618,828.840
BIRE (5,402,794.800)  (2,109,913.943) (140,240.909) (119,522,209.565)  (1,733,229.082)
AR 18,831,553.726  13,590,815.434 528,722.225 366,128,187.954  8,092,683.035
ARTAER ARG HEF eSSl EER  PRC AR
(Rit) (SRRS) (&it) (BRIRE) HE(RIT)
5Em 19En & 19En ki
BRITHEHE:
HA 1,082,326.570 471,890,960.288 954,442,901  63,438,929.394  58,099,327.490
B 9,740.644  35,210,817.247 56,282.405  6,276,191.532  3,665,304.060
BE (93,889.868) (101,361,963.731) (91,213.661) (14,096,043.300) (18,984,878.780)
HAR 998,177.346 405,739,813.804 919,511.645 55,619,077.626  42,779,752.770
PRC AR 3t PRC 7t ER PRC ETTinER
HE(ERIKE) (Rit) (BRIRE)
HER HER HER
BERITHEHE:
HAT 61,388,435.190 30,905,933.500  3,245,234.020
B 1,040,423.860 345,752.100 84,120.620
RG] (7,563,839.500) (16,285,426.590) (629,182.160)
AR 54,865,019.550  14,966,259.010  2,700,172.480
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BEiRI RS ESES BE-B-—FSAS+—HIEEERE

—EEF+A—RES—H=H=+—H

Petbaeba P e piliBa eS| RIS el ATabEER
(SRRE) (BRRE) (BARE) (EARE) (BARE)
i i 19ER 18R il
BRITHEHE
HA 23,139,739.418  15,637,072.647 510,399.441 422,240,159.913  10,763,076.055
By 11,287,135.966  4,459,775.113 351,389.262 241,817,876.727  2,977,209.341
BIEE (7,806,010.663)  (3,602,734.321) (150,584.819) (144,204,747.303)  (2,609,379.496)
AR 26,620,864.721  16,494,113.439 711,203.884 519,853,289.337  11,130,905.900
ARTAER  ARTIHRSEZ ESesl EER  PRC ARMXH
(Rit) (BRRE) (Rit) (BAIKE) HER(RiT)
i 5 axil 5ER HER
BERITHEHRE:
7 1,116,424.680 403,471,907.385 195,694.858  68,929,752.615 187,806,607.220
B 1,345,320.201 161,976,536.796  5,273,592.718  38,998,973.447  20,705,155.450
BEE (1,131,207.625) (70,329,688.376) (39,186.369) (31,063,491.305) (116,062,418.620)
AR 1,330,537.256 495,118,755.805  5,430,101.207  76,865,234.757  92,449,344.050
PRC AR XA PRC 780 PRC E7TinE
HE(EAIRE) (Rit) (SRRE)
HER HER HER
BRITHEHE:
HA 77,860,626.410  41,449,894.640  3,677,328.270
R 9,543,866.960  24,918,384.050 581,198.190
BIEE] (15,186,974.600) (32,995,701.030) (605,629.000)
AR 72,217,518.770  33,372,577.660  3,652,897.460
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FERIEM S W FEE

BE—F-__F-A-+—HUEFFERS

—S-—#=p=+—H

BIIR[EI A AR &5 45

,‘:I

A EE A ARL SR H
(= E)

BIIREI A AR &5 458
FJ:

A EE TR ARG AR5
= (B8

AR EETE AR SR 5
FE

AR EETE ARG AR5
= (BhE)

TRTT IR piliBarapis eS| REEIET el ATat R
(BRIKS) (BARE) (BARE) (BRIRE) (EARE)
RIT mre B AT Eiba
138,722,936 101,264,338 4,114,985 2,925,479,973 59,330,909
7.37 7.45 7.78 7.99 7.33
ARTxHER  ARMIHAEZ) eS| E#S  PRC ARMH
(Rit) (BARE) (Rif) (BARE) HE(RT)
AR AR ES ES AR™
13,183,786  3,093,274,553 11,345,385 506,265,907 536,548,273
13.21 7.62 12.34 9.10 12.54
PRC AR x4 PRC =i &R PRC ETTinE
HE(ERIKE) (Rit) (BRAIRE)
AR ES e
451,985,755 164,959,974 22,398,845
8.24 11.02 8.30
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BRSNS RSFES HE-S-—S-A=+—ALYEEES

B —%hB=1+H

ST RS ibabapeES ] HEEX IR A5 B peiE S|
(BRTRE) (BRTRE) (BRTRE) (BRTRE) (BRRSE)
BT e R BT 2ibae

A E AR E AR &8 R
= 191,366,724 125,506,796 5,300,020  4,079,907,047 76,304,693

AR EFE AR &% E
= (S 8.32 8.42 8.80 8.98 8.29
ARMIFER  ARTIHAES ESaetil] %75 PRC ARMH
(Rit) (BRRE) (Rit) (BRTRE) (R iT)
AR™ AR™ EST ESa AR

A EEHA B AR &85
= 15,519,544  4,067,566,571 12,949,102 652,534,891 791,153,106

AR ERFE AR &8 E
= (BHEH) 14.34 8.62 13.57 10.29 13.62

PRC AR x4 PRC =i &R PRC ETTinE

HEEAIRS) (i) (BRIRS)
AR™® E E T
B IREI A AR &5/
= 571,858,247 374,577,855 30,423,683
BIIREI BT AR 585
= (B9 9.32 12.12 9.37
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EBRIIHRWEESES HE-B--FSAS+—ALEEERS
4 RBARGTEMSRS(SH) K

B —fF bk St =2 3

+A—H=E +A—HE

k- St - 3 B

=A=+-8 =A=+-R

7T En

BRRGTEMFRNMERTRKE, SIRZ T (110,865,703) (18,409,098)

BAERTENFRFEE ZLI(THR) RS (66,315,117) 167,395,056

(177,180,820) 148,985,958

S5ZFRAREXRBEALTURERBAREXBEALZRS

(a) BEZB_"F=-A=1+—A~N-F-—F=-A=+—HILHE, INEEERA, EREE(TMNBRQE, REXEAL

BEF0T:

EIRER
EE2EMBICmER
REEANERITER
fh{EZER

_31-

—E-—&
+A—HE
- oo’
=B=+—H

Egn

11,374,508
82,080
14,790

8,610

—=-%g
+A—HE
—EC-—fF
=A=+-8
e

17,119,302
130,792
10,580
8,470




BRSNS RSFES HE-S-—S-A=+—ALYEEES

(b) BEZZ-_—F=A=+—AN"ZF_—F=ZA=+—HIHE, IPLEEREA, CFEIEERRS(TMNBERARE, kE

KEBEATHSFOT:
B TEIEE
+B—HE +A—HE
St - 3 5
=A=+-A =A=+-RH
ET ESH
AR 293,192 435,482
RERAREITER 170,300 245,573
RARAE 5,684 5,830
FSER 28 324

6 WEEsrEe

—BERETFRBINFESER 2NN, EREATEREMRFPERZNiEEREDE.

—E-—F —ECBF
+BA—B=E +B—HZE
B CHE Bt S
=B=+—H =A=+—-H
Wz BT -Gl *f+8 24 B S S
SRTTIRAR (BB RE) 20214 108298 2021411888 SEIT 0.0345  22,444,233.000 (584,577)
T RER (FRIRE) 20214108298 202141188H 707 0.0363  14,577,681.865 (429,016)
REFHPER (EATRE) 20214108298 2021%51188H %5 0.0373 563,583.628 (29,008)
BTAR(EAIRE) 2021108298 20214 1188H 775 0.0383  431,457,900.786 (2,124,753)
ATTIRAER (SRS 2021 % 108298 2021411888 A7$0.0374  8,622,302.810 (232,584)
AR AR (ERIRE) 20214108298 2021411888 AR 0.0594 453,675,880.473 (4,217,962)
ZTER(ERIRE) 20214108298 202141188H %5T0.0440  60,714,753.551 (2,671,449)
PRC ARTXIAHE(EARE) 20215108298 20215118588  ARM0.0642  60,692,996.160 (609,880)
PRC £THE(EAIRE) 20214108298 2021411888 ¥550.0401  3,173,472.370 (127,256)
SRITIORER (ERIRE) 20214 11 H30H 20214 12H8H 85T 0.0346  21,596,951.029 (531,746)
MITxHHER (G ITRE) 20215118308 20214512888 75T 0.0363  14,553,196.984 (412,962)
REIBER(EARE) 20214118308 2021%1288RH 2§ 0.0374 548,980.277 (27,299)
BREN(EARE) 20214118308 20214512888 #7T0.0384 415,732,782.275 (2,046,789)
AT HER (ERIRE) 2021 % 118308 20214512888 #0550.0387  8,522,899.413 (224,074)
ARTHEZ(EHRE) 202151185308 20215 12H8H ARM0.0553 441,457,240.707 (3,819,480)
EER(ERIRS) 20214 118308 20214512888 %5T0.0440  59,544,962.022 (2,619,978)
PRC ARTXAHAE(ERTRE) 20214118308 2021%512A8H ARM0.0598  59,654,964.700 (558,134)
PRC XTHEEAIKE) 2021118308 2021512888 %5T0.0401  3,106,208.720 (124,559)
RTTIRER (FRIRE) 20214 128318 202%18108 JE5T0.0329  21,364,966.590 (509,854)
MITxHHER (BB IRE) 2021 128318 202%18108 AT 0.0341  14,545,308.039 (387,875)
I RER (ERIRE) 20214 128318 202%18108 g 0.0341 553,190.646 (25,460)
BTAR(EAIRE) 2021 128318 202%18108 7T 0.0385  404,177,462.896 (1,994,876)
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BRSNS RSFES HE-S-—S-A=+—ALYEEES

—EC—F e ke =3
+A—HE +BA—HB=E
—=-— =
=A=+—H =RA=+—H
Wz 5 EER) FUAR %38 19 BE ESH ESH
AT LR (ERRE) 2021128318 202%18108 #4155 0.0385  8,452,210.383 (222,499)
AR AR (EHIRE) 2021 128318 202518108 AR 0.0558 436,923,881.073 (3,823,979)
EER(EBRIRE) 2021 % 128318 202418108 %£500.0440  59,668,848.464 (2,625,429)
PRC ARTIHHE(ERIKE) 20214128318 202418108 ARMO0.0603 58,768,476.490 (555,824)
PRC £THE(EAIRE) 2021 % 128318 202418108 %550.0401  3,018,473.070 (121,041)
TRTTIRER (S ATRE) 2022% 18318 2022428118 85T 0.0349  19,416,614.220 (473,975)
T RER (ERIRE) 2022% 18318 202428118 7075 0.0362  13,809,138.185 (391,381)
REIBER(ERIRE) 2022418318 2022428118 4§ 0.0379 566,562.649 (28,803)
BRLER(ERIRE) 2022% 18318 2022428118 75T 0.0384  390,843,133.008 (1,925,718)
ATt hER (ERIRE) 20224183180 20224628118 #1550.0387  8,280,191.144 (210,115)
ARTBIALR(EFRS) 2022418318 202%2811H AR 0.0516 420,787,408.000 (3,410,852)
EER(EBRIRE) 202218318 2022428118 %550.0440  57,714,699.365 (2,539,447)
PRC ARTIXAHAE(EATRE) 202218280 2022428118 ARM0.0557 57,048,155.580 (498,851)
PRC XTHEEHIKE) 202818288 202428118 %5T0.0401  2,860,901.890 (114,722)
RITIRAR (FAIRE) 2022428288  20224388H 85T 0.0348  19,002,025.971 (477,867)
T RER (ERIRE) 202428288 202%3H8H h05T 0.0365  13,677,995.973 (391,889)
REFHRF(EAIRS) 202228288  2022%388H 5 0.0392 557,442.670 (29,320)
BTEN(EARE) 202228 28H 20224%3A88H #35T0.0385 384,008,454.766 (1,893,254)
ATTHHRER (B RIRE) 2022428288 20224%3H8H #4155 0.0391  8,220,852.861 (216,599)
ARBIALR(EFRS) 202428288 20253888 ARM0.0533 412,963,391.796 (3,485,723)
ETAR(EBAIRE) 2022428288 2022%3H8H %5T.0.0440  57,148,612.792 (2,514,539)
PRC AR HAEH(ERRE) 2022428281 202243888 AR 0.0577  55,898,919.670 (511,152)
PRC £THEEAIKE) 2022428288 202%388AR %5T0.0401  2,823,707.350 (113,231)
SRTTIRER (R IRE) 2022%3H831H 202448118 JE5T 0.0329  18,831,553.726 (465,257)
rextHRE(ERIRE) 202238318 202%F4811H h07T 0.0358  13,590,815.434 (389,537)
HEIHER (ERIRE) 2022%3H8318 202%4811H BE§% 0.0383 528,722.225 (26,662)
BRER(ERIRS) 2022438318 2022448118 77T 0.0386 366,323,033.178 (1,805,561)
ATTHHRER (B HIRE) 2022%3H8318 202448118 #1550.0386  8,107,797.479 (217,680)
AR AR (ERIRE) 202238318 2022448118 AR 0.0547 405,861,577.120 (3,497,208)
ZTER(ERRE) 20224383180 2022448118 %5T0.0440  55,757,399.395 (2,453,326)
PRC AR HAEH(ERRE) 2022438310 202448113 ARM0.0592 54,861,225.740 (511,615)
PRC ZTHEEAIRE) 2022438318 2022448118 %550.0401  2,700,172.480 (108,277)
SETTIHRAR (R IRE) 20204 108308 2020& 11898 SETT 0.0349  23,084,466.386 (564,356)
T RER (FRIRE) 20204£ 108308 2020& 11898 17T 0.0353  16,151,109.143 (426,556)
REIHER(EARE) 20205108308 2020511898 255 0.0363 516,526.972 (24,169)
BRLER(ERIRE) 20204108308 2020511898 775 0.0382  440,467,908.960 (2,170,129)
AL (EHIRE) 20205108308 20205 1189H #0855 0.0355  10,788,959.064 (252,785)
ARTIALZ(ERIRS) 202046108308 2020511898 AR 0.0584 410,675,897.533 (3,568,597)
ZTER(ERRE) 20205108308 2020511898 %£5T0.0440  71,069,638.609 (3,127,064)
PRC ARTXAHAE(ERTRE) 2020108308 202011898 ARMO0.0630  77,925,800.540 (730,478)
PRC £THE(EAIRE) 20204108308 2020511898 ¥550.0401  3,723,020.140 (149,293)
TR (SATRS) 2020118308 202051288H JM5T0.0341  24,367,922.114 (614,734)
MITxHRER (B ATRE) 20204118308 2020512888 AT 0.0351  16,153,143.936 (436,958)
REMNHFE(EHIRE) 20205118308 202051288H e 0.0361 570,102.852 (27,465)
BTAR(EAIRE) 20204118308 2020512888 75T 0.0382  471,232,405.452 (2,322,495)
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AT AR (ERIRE) 20204118308 2020128 8H 4055 0.0353  10,632,017.284 (264,068)
ARMIALR (EFIRS) 20204118308 202056 1288H AR 0.0565 429,024,551.741 (3,690,295)
EER(EBRIRE) 20204118308 202046128 8H %500.0440  74,333,057.194 (3,270,655)
PRC ARTIUHHE(EAIKE) 2020& 118308 202041288H AR 0.0609 76,715,140.290 (711,261)
PRC £THE(EAIRE) 20204118308 2020%51288H ¥£550.0401  3,683,340.710 (147,702)
SRITIRAR (EAIRE) 20204128318 2021418118 8550.0318  24,540,427.789 (599,726)
T RER (ERIRE) 20204 128318 2021418118 h05T 0.0335  16,198,172.444 (425,332)
REIHER(ERRE) 20204128318 2021418118 245 0.0328 611,338.068 (27,290)
BRLER(ERIRE) 20204 128318 2021418 11H 7T 0.0382  471,963,350.121 (2,325,617)
ATTIhhER (B ATRE) 20208128318 2021%18118 #1530.0343  10,523,473.158 (260,014)
ARTBIALB(EFRS) 20204128318 2021418118 AR 0.0566 439,266,135.113 (3,822,583)
EER(ERIRE) 20204128318 2021418118 %550.0440  73,085,260.411 (3,215,752)
PRC ARTXHATERIRS) 20205128318 2021%1811H AR 0.0612  74,058,810.000 (696,853)
PRC £THEEHIKE) 2020 128318 2021418118 %5T0.0401  3,667,262.340 (147,057)
RITIHER (EARE) 202118298 202142888 SEIT 0.0328  24,993,739.522 (628,742)
MTTI AL (R IRE) 2021518298 20214%288H H057T 0.0342  16,130,109.173 (430,808)
REIBER(ERRE) 2021418298 20214288H 355 0.0346 730,981.397 (34,701)
BTENEARE) 2021518298 202142A8H 75T 0.0383 505,446,087.819 (2,496,867)
ATTHHPAR (B AIRE) 2021818298 2021462898 45T 0.0341  10,641,472.357 (259,854)
ARBIAER(ERRS) 2021518298 202142888 AR 0.0540 466,387,814.988 (3,889,626)
ETAF(EAIRE) 2021518298 202146288H %£550.0440  76,032,676.976 (3,345,438)
PRC AR HAEH(ERRE) 2021518298 202142H8H  ARM0.0584  74,475,661.540 (671,729)
PRC £THTUEAIKE) 2021518298 20214%6288H %57 0.0401  3,545,702.910 (142,183)
SRTTIRER (ERIRE) 202128268 20214%6388H SEIT 0.0343  26,997,331.026 (736,871)
MrexHRER (ERRE) 2021428268 202143888 h07T 0.0355  16,517,482.812 (468,478)
EEIHER(FRIRE) 2021428268 20214388H g 0.0365 755,143.127 (38,953)
BRER(ERIRS) 20214282680 202143888 770.0382 521,363,238.548 (2,568,457)
ATTHHRER (B HIRE) 202128268 2021463888 #4155 0.0356  11,045,285.746 (292,491)
ART AR (ERIRE) 20214282680 20214388H  ARM 0.0555 487,034,944.886 (4,183,048)
ZTER(ERRE) 2021%2H8268 20214388H %£5T0.0440  78,716,651.290 (3,463,533)
PRC AR HAE(ERRE) 2021%28268 20214388H  ARM0.0601 73,590,179.970 (684,438)
PRC £THBEAIRE) 20214282680 20214%388H %500.0401  3,618,474.700 (145,101)
SETTIHRAR (RIS 202138310 2021448138 SEIT 0.0343  26,649,326.974 (696,203)
T RER (ERIRE) 2021438310 2021448138 P17 0.0353  16,505,216.408 (463,567)
REFEF(EHRE) 2021438318 2021448138 e 0.0363 711,203.884 (35,619)
BRLER(ERIRE) 202138318 2021448138 77T 0.0383 519,421,996.791 (2,558,877)
AL (EHIRE) 2021438318 2021448138 #0857 0.0358  11,128,895.344 (279,030)
ARTIALZ(ERIRS) 2021438318 2021448138 AR 0.0573 495,182,226.693 (4,324,505)
ZTER(ERIRE) 202138318 2021448138 %570.0440  76,797,893.233 (3,379,107)
PRC ARTXAHAE(ERTRE) 202143A318 2021448138 AR 0.0620 72,211,245.890 (682,360)
PRC £THB(EAIRE) 2021438318 2021448138 %550.0401  3,652,846.370 (146,479)
ABEHTIFEAZBRESE (60,360,904)  (71,066,349)
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	财务报表之附注
	1 本基金
	摩根亚洲总收益债券基金(“本基金”)根据二零零四年十一月三十日的信托契约(经修订)(“信托契约”)成立，受香港法律监管。本基金已获香港证券及期货事务监察委员会(“证监会”)认可。
	本基金之投资目标为通过一个主要投资(即至少为资产净值总额的70%)于亚洲债券及其他债务证券之主动管理组合，致力提供具竞争力的总回报(包括资本增长及定息收益)。
	根据信托契约，管理人可决定发行不同产品类别(分别称为“类别”)，虽然各类别之资产将作共同投资，但各类别可应用特定的收费结构、货币或收益分配政策。由于各类别有不同的收费结构，因此每类别应占之资产净值可能不同。

	所有基金份额持有人于份额持有人会议上的权利是相同的，包括召开会议、表决或以其他方式行使的权利。
	2 主要会计政策概览
	(a) 中期财务报表之会计政策
	编制本未经审计简明中期财务报表所使用的会计政策和计算方法与截至二零二一年九月三十日止年度财务报表所采纳的会计政策和计算方法一致。
	(b) 投资及衍生性产品
	分类
	对于投资及衍生性产品，本基金基于其管理该等金融资产的经营模式及该等金融资产的合同现金流量特点进行分类。本基金按公平值对金融资产组合进行管理并评估业绩。本基金主要关注公平值信息，并运用该等信息对资产业绩进行评估，从而作出相应决策。
	公平值为负数的衍生性产品合约列示为按公平值透过损益列账的负债。
	因此，本基金将所有的投资组合归类为按公平值透过损益列账的金融资产或负债。
	确认、终止确认及计量
	投资及衍生性产品之买卖于交易日确认。投资及衍生性产品先以公平值确认，其后以公平值重新计量。投资及衍生性产品所产生之已实现及未实现收益及亏损确认于综合收益表内。当收取投资及衍生性产品现金流量的权利已终止或本基金已转移差不多所有风险和回报时，即终止确认投资及衍生性产品。
	公平值估计
	公平值指在计量日期，于一项有序交易中由市场参与者出售一项资产而应收取或转让一项负债而应支付的价格。在活跃市场中买卖的金融资产和负债的公平值，按最后交易价计算。当被投资公司的证券交易暂停，该投资的价值按基金管理人估计的公平值计算。
	债务证券及货币市场的公平值按包括应计利息的报价计算。
	集体投资计划的投资以基于相关基金管理人决定的各基金每份额净资产价值得出的公平值而计算，或如集体投资计划为上市或在交易所买卖，则以最后交易价计算。
	未平仓期货和掉期合约是以在估值日的长短仓最后交易价估值。最后交易价与合约价格之间的差额在综合收益表确认。
	未平仓期权是以在估值日的长短仓最后交易价估值。最后交易价与溢价金额╱合约价格之间的差额在综合收益表确认。
	信贷违约的掉期是以庄家逐日盯市制度的报价和估值变化为基础的，如有，将会入账为综合收益表中的未实现收益或亏损。
	远期外汇合约是以估值日的远期利率定价。远期利率与合约利率之间的差额在综合收益表确认。
	(c) 外币折算
	功能及呈列货币
	本基金采用美元作为其功能及呈列货币。
	交易及结余
	外币交易按交易日期适用之汇率折算为功能货币。
	外币交易和按期╱年终汇率换算外币资产和负债产生的汇兑盈亏在综合收益表确认。
	与现金及现金等价物有关的汇兑盈亏在综合收益表内的“汇兑净收益╱亏损”中呈列。与按公平值透过损益列账的金融资产及金融负债有关的汇兑盈亏在综合收益表内的“投资及衍生性产品净收益╱亏损”中呈列。
	(d) 销售份额所得款项及赎回份额支付款项
	每份额资产净值于每个交易日计算。认购╱申购或赎回份额的价格将通过参考相关交易日营业时间结束时每份额资产净值计算。这是按照信托契约的条文计算，因而可能与财务报表中的会计政策不同。
	可赎回份额持有人有权选择赎回份额，此等份额在财务状况表上分类为金融负债，代表可赎回份额持有人应占净资产(或“资产净值”或“净资产”或“NAV”)。如果可赎回份额持有人行使他的赎回权，则将可赎回金额以应付账款的形式在财务状况表入账。

	3  已发行份额数目及可赎回份额持有人应占净资产(每份额)
	二零二一年十月一日至二零二二年三月三十一日
	二零二零年十月一日至二零二一年三月三十一日
	二零二二年三月三十一日
	二零二一年九月三十日
	4  投资及衍生性产品净(亏损)╱收益
	5 与受托人及其关联人士以及管理人及其关联人士之交易
	(a) 截至二零二二年三月三十一日及二零二一年三月三十一日止期间，支付给管理人，摩根基金(亚洲)有限公司，及其关联人士的金额如下：
	(b)  截至二零二二年三月三十一日及二零二一年三月三十一日止期间，支付给受托人，汇丰机构信托服务(亚洲)有限公司，及其关联人士的金额如下：

	6 收益分配
	一旦该金额不足够支付本基金宣布之收益分配时，管理人可酌情决定从资本中拨款支付该等收益分配。
	7 税项
	截至二零二二年及二零二一年三月三十一日止期间取得的部分利息收入和产生的资本收益的境外税已经预扣或支付。
	本基金持有若干中国证券之投资。根据中华人民共和国税法，外国投资者从中国取得的股利和利息应按百分之十缴纳企业所得税，但不包括已明确地获得免税的政府债券利息以及外国机构投资者于二零一八年十一月七日至二零二五年十二月三十一日期间从中国内地债券市场买卖的债券中产生的已获暂时豁免的利息收入。中国企业如作为付款方须在付款时扣缴此类税款。对于源自中国但不适用于明确免税规定的股利和利息，若付款方未预先扣税，则按百分之十全额计提税项准备。
	根据中华人民共和国税法，外国投资者出售中国证券所实现的收益一般须按百分之十缴纳企业所得税。然而，目前出售中国A股(包括透过沪港通及深港通买卖的股票)的收益暂时免征企业所得税。对于出售目前并未明确豁免企业所得税的若干中国证券所获得的收益，按百分之十全额计提税项准备。



