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& (4%)
EiiRBE(5)

REHRFAHRGEE

RKPF OVERSEAS 2019 A LTD 7.875%
20234 2H1H

RKPF OVERSEAS 2020 A LTD 5.125%
2026 £ 7 H 26 H

RKPF OVERSEAS 2020 A LTD 5.2%
2026 £ 1 H 12 H

RONGSHI INTERNATIONAL FI 3.25%
20244 5H21H

SF HLDNG INVESTMENT 2021 3.125%
20314 11 A 17 H

SF HOLDING INVESTMENT 2021
2.375% 2026 £ 11 B 17 H

FHEEHF BVI EREBRAT 2.375%
2030 7 H 13 H

P BEEERGRAT 1.5% 2026 £ 9
A 23H

TSMC GLOBAL LTD 1.25% 2026 4 4
H23H

RiEH =g ERAR] 6.875% 2023 &
7HB23H

ALt =g ERR/AE) 6.95% 2022 &
128 5H

16483 ZBR/AF] 2.8% 2026 &£ 8 A 18
H

YUNDA HOLDING INVESTMENT
2.25% 2025 8 B 19 H

18

HFEE

354,000
5,656,000
2,117,000

500,000
1,700,000
5,300,000
1,500,000
3,583,000
4,500,000
1,041,000

300,000
3,103,000

2,967,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

325,680
2,048,660
749,206
487,510
1,364,420
4,730,038
1,245,495
3,081,237
3,946,095
838,286
287,007
2,844,024

2,623,273

79,924,285

S EE S
&t

0.07
0.41
0.15
0.10
0.27

0.95
0.25
0.62
0.79
0.17
0.06

0.57

0.53

16.06




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

FEEHE

AC ENERGY FIN INTERNATIONAL
LTD 5.1% sk&E{R% 2049 &£ 12 B 31
H

HEREFAZERERAE 5.5% 2026 &F
5817 H

HERERZERBIRAT 5.75% 2025
F£1H2H

i BB ERITRARAE 3.15%
20514 2B 9H

F B B B ERITRARAE] 3.6% 2024
F£11H28H

B BB ERIERRBRAT 4.4% 2057
F12H6H

AYC FINANCE LTD 3.9% k&%
2049 % 12 A 31 H

AYC FINANCE LTD 4.85% k4% %
2049 % 12 A 31 H

BE/\T 3.875% 20234 9H 29 H

CCBL CAYMAN 1 CORP 1.6% 2026 £
98 15H

Bl it =R B AR AF) 7.65% 2023 &
8H27H

CH OVS GRAND OCE FINANCE
2.45% 2026 £ 2 B 9 H

FERIFERBR/AT 6.25% 2024 &
6 B8 H

CHINA OVERSEAS FIN 4.75% 2028
F4H826H

CHINA OVERSEAS FIN. VI 5.95%
20244 58 8 H

PR ERIZRR AR T 5.95% 2024 &
9829 H

19

HFEE

800,000
1,000,000
200,000
4,279,000
4,700,000
1,800,000
395,000

542,000
3,200,000

1,094,000
1,320,000
1,374,000
1,503,000

302,000
3,571,000

1,737,000

LFEE

A —

LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

663,832
285,180
63,098
2,531,414
4,557,731
1,296,414
284,542

462,781
3,165,952

955,609
421,397
1,159,216
1,373,096
274,615
3,573,571

343,196

S EE S
&t

0.13
0.06
0.01
0.51
0.92
0.26
0.06

0.09
0.64

0.19
0.09
0.23
0.28
0.06
0.72

0.07



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

FEHRE)

IS EHFIT R BR/A T 6% 2026 £ 2 B
4H

FISEFIERARAT 7% 2025 F 5 B
2 H

FIREFIERRBRAT) 7.25% 2023
48 19H

NBREIR AR (SEH) BFRA Bl 4.45% 2026 &
8817 H

NEREI=RZ (£ F) BBR/A T 5.25% 2026 &
58 13H

NBREYR AR (SEF) BFRAE] 5.5% 2023 &
18 23H

NExEI=RR (S F) BBR/A T 5.95% 2025 &
10 B 20 H

NBREIZ AR (EH) BIR A E] 6% 2025 & 7
A 16 H

NBREY= AR (EH) BFR/AB] 6.45% 2024 &
118 7H

I RIERRBR/AR] 4.75% 2023 £ 1
A17H

BEREIERARAE 5.4% 2025 % 5 A
27 H

BEREIERARAE 6.15% 2025 £ 9
A17H

BHEERBIRAT 6.5% 2024 F 4 B
8H

BEERITIRERAT 8% 2024 £ 1 8
27 H

SEHRELAFRAT 4.625% 2023 &£
5821H

L P EITRRBIRAT] 5.65% 2025 &
78 13H

20

HFEE

1,373,000
424,000
272,000
500,000
500,000

2,667,000
200,000
319,000
405,000

1,779,000
500,000

2,000,000
232,000

3,147,000

3,544,000

550,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

209,479
67,628
87,385
98,760

102,415

2,013,718
41,036
72,493
92,170

1,458,460

174,990

670,940
94,006

1,385,215

3,341,248

432,933

S EE S
&t

0.04
0.01
0.02
0.02
0.02
0.40
0.01
0.01
0.02
0.29
0.04
0.14
0.02
0.28
0.67

0.09



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiigBE(5)

FEHRE)

S ETRARATE 4.7% 2025 F 4
A 29H

& (H&H)EFRizRR AR A E] 5.625%
20244 10 B 24 H

HPHT FINANCE 21 Il LTD 1.5% 2026
F£9H17H

REBWEFRESERATE 3.875%
2026 £ 4 B 29 H

EEREEATKRBIRATE 5.95%
20254 8 H 10 H

EEREERITREIRAT 6% 2024 F
1814 H

EaREERIERERAT] 6.3% 2026
F£2H13H

LINK FINANCE CAYMAN 2009 2.75%
203241819 H

THAE AT BRA T 3.95% 2029 &
9816 H

A= B PR /A E] 4.5% 2028 &£ 1 H
16 H

MELCO RESORTS FINANCE 4.875%
20254 6 H6 H

e EERBIRAT 4.75% 2027
F£2H1H

EEEPEIRKREIRAST 5.25% 2025
F£6H18H

EEEPERRKRARALNT 5.875% 2026
F5H15H

HREBA(PE)BRAT 9.8% 2023 &F
48 11 H

ESEIER(ER)BRAE 7.8% 2024 &
3820H

SAPRIbF=EEF AR AT 7.3% 2024 &£ 5
B21H

21

HEE

641,000
1,650,000
6,362,000

200,000

457,000

475,000
3,317,000
1,500,000

404,000
2,691,000
4,880,000
1,694,000
3,800,000

200,000
5,176,000
3,052,000

897,000

LFEE

A —

LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

mgE
X

505,775
1,324,719
5,522,471

190,024

84,303

169,608

540,704
1,232,355

268,450
2,011,146
3,650,240
1,317,153
3,207,922

163,550

873,398
1,237,159

62,171

AR S
&

0.10

0.27

1.11
0.04
0.02
0.03

0.11

0.25
0.05

0.40

0.73
0.26
0.64
0.03
0.18
0.25

0.01



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

FEHRE)

NSt =ERFBRAT 11% 2023 £ 8
Ae6H

&0 hEBRAT 2.55% 2027 £ 3 B
8 H

&R EAFRAT 4.375% 2030 £ 6
A 18 H

&0 hEHFRAT 5.125% 2025 £ 8
BAsH

&b hEBR/AT 5.4% 2028 &£ 8 H
8H

iR EBRAT WI 3.1% 2029 £ 3
BAsH

i & RIZEARAF 6.15% 2023 £
48 15H

LR B ERAR] 5.5% 2025 4 3
B 3H

LR BT ERAE 6.15% 2024
F£8H24H

IR BIRAF] 5.5% 2026
F£6H29H

A (&ER)BIRAE 8.5% 2099
F£12H31H

FEITIEBR AR A E] 2.39% 2030 £ 6 A
3H

AT AR BPR /AT 3.84% 2051 &£ 4 B
22 H

FBiIE AR AR AT SER REGS 3.8%
20254211 H

BINE RRREMR 2% 20309 B 3
H

ES RIRFER 1.375% 2025 £ 9
A3H

22

HEE

349,497
1,000,000
2,000,000
3,478,000
3,403,000
2,076,000

600,000

650,000

200,000
2,566,000
2,107,000
3,000,000
3,000,000
5,000,000
2,658,000

2,500,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

68,428
794,010
1,583,160
3,158,789
2,873,663
1,559,242
477,774
438,438
153,118
1,521,484
42,140
2,364,810
2,032,740
4,855,150
1,943,423

2,212,150

S EE S
&t

0.01
0.16
0.32
0.63
0.58
0.31
0.10
0.09
0.03
0.31
0.01
0.48
0.41
0.98
0.39

0.44



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

FEEHRE)

B P EIZRR AR E] 5.75% 2027 £ 1
A 14 B

BHX R EIZ AR AR A F] 6.2% 2026 5 3 B
22 H

FHXF [EERRERZAE] 6.75% 2025 £ 7
As8sH

KFEITIERAT 4.875% 2024 4 10 A
1H

K FRITBRAT 5.5% 2026 4£ 1 B 15
H

KFRTIBRAT 5.625% 2028 £ 8 H
26 H

BN R BBR AT 7.375% 2026 £ 1
B 13 H

B BN BBR/A T 7.7% 2025 & 2 A
20 H

BN RN BIR AR AT TR KESREF
20494 12 531 H

IExRHF=ERFBR AT 8% 2023 F 3 A 6
H

IEsRit = EHARAT 3% 2026 £ 1 B
13 H

&

PEZRRITIRIZARLE ATERSE
2030 6 A 24 H

PEZRIRITRIZARLE TR
2029 % 2 H 27 H

FPE TRRIT AT RS kRS 2049 &
12H31H

HFEE

200,000
200,000
400,000
700,000
200,000
1,243,000
1,635,000
1,907,000
330,000
15,190,000

4,525,000

2,764,000
2,000,000

6,300,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

20,482
23,998
51,996
570,010
152,552
850,299
109,545
127,082
21,051
318,687

3,999,376

86,439,265

2,585,473

1,978,660

5,789,259

S EE S
&t

0.00
0.01
0.01
0.11
0.03
0.17
0.02
0.03
0.00
0.06

0.80

17.37

0.52

0.40

1.16



TREERT (REFIT) ()
202249 H 30 H

HFEE

e (4%)
EiiBE(5)

Pl (4%)
@R mERRBERLE 2.349%

20254 108 29 H 2,259,000
PR SR A BRI BIRAF

1.638% 2026 £ 7 H 14 H 3,523,000

93
EHREITIRBIRAE) AT R % k4t

%55 20494 12 A 31 H 8,316,000
EENIFEIER 2.5% 20324 1 B 12

H 1,686,000
BEBNIFERRE AT RE kEGE

20494 12 A 31 H 7,533,000
FERIT(EB)BRLE AT RHF KEE

%% 2049 F 125 29 H 5,000,000
RIBIRIT(EFR) BIRAR RS

20314 7H 8H 6,575,000
HRIRITHERAT AJE =% 2030 £ 5

A 29H 6,800,000
EEERMTERAT 4.875% 2026 4

88 17H 1,891,000
FEEREEBRAE AITRSE KE

#2049 F 12 A 31 H 1,350,000
BIREFREEEEGRASE 1.875%

20254 8 12 H 4,786,000
BIREFREEEIEGRAE 2% 2026 &F

2B 4H 4,623,000
FERL(EE)IEFHARAT 4.625%

202343 H 14 H 2,000,000

24

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

1,979,110

3,126,909

15,459,411

6,957,498

1,400,324

6,509,946

5,016,950

5,887,781

6,330,324

1,720,961

1,339,996

4,329,081

4,137,539

1,998,640

S EE S
&t

0.40

0.63

3.11

1.40

0.28

131

1.01

1.18

1.27

0.35

0.27

0.87

0.83

0.40



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

93

FERKES)EFARAR ATEERSE
KEEM&ES 20494F 12 H31 H

KFRITERAT AT R 2031 4F 11
A2H

FEC FINANCE LTD 5.1% 2024 £ 1 A
21 H

GEMDALE EVER PROSPERITY
4.95% 202448 B 12 H

TiREFRHEEMSERAT 1.75%
2025 8 H 25 H

BB & HF AR/ E] 5.831% 2028 £ 1 A
27 H

A& HFHIR /AN F] 5.875% 2025 £ 4 A
24 H

rLFERNARTIT AT R% 2029 F 11 A
20 H

BIEMRS (B ER)BIRAE] 4% 2027 £ 4
A 26 H

AR = (FB)BRAE) 3.15% 2025 &
58 12H

AR = (FB)BRAE) 3.5% 2029 F
118 12H

AR = (FB)BRAE 3.975% 2027
F£11H9H

AR (FE)BIRAT 4.2% 2024 &£
68 7H

WESTWOOD GROUP HOLDING LTD
5.375% 20234 10 H 19 H

PRI = EIFRE R A 8.25% 2023
F£11H25H

PRI B EIFRER AT 9.25% 2023
F4H15H

25

HFEE

2,000,000
1,188,000
1,225,000

200,000
1,669,000
2,110,000
2,516,000
1,373,000
2,000,000
1,387,000

200,000

231,000
1,300,000

2,000,000
1,900,000

1,200,000

LFEE

A —

LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

1,956,120
1,062,048
1,181,929

125,658
1,520,526
2,017,730
2,486,236
1,305,503
1,883,180
1,194,665

146,996

188,209
1,213,745

1,981,080
110,884

70,452

S EE S
&t

0.39
0.21

0.24

0.02
0.31
0.41
0.50
0.26
0.38
0.24
0.03
0.04

0.24

0.40
0.02

0.01



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

R4
EiinBE(5)

FHE®

{Z1Eth = (FB)BRAE) 5.125% 2026
F£5820H

{Z1Eth = (FB)BRATE) 6.8% 2024 F
28 27H

ENE

10 RENEW POWER SUBSIDIARY
45% 202847 H 14 H

AXIS BANK GIFT CITY A& % k4t
#2049 F 12 A 31 H

CANARA BANK LONDON 3.875%
20244 3 H 28 H

DELHI INTERNATIONAL AIRPORT
6.45% 2029 F 6 A 4 H

DELHI INTERNATIONAL AIRPORT
LIMITED 6.125% 2026 £ 10 B 31 H

GMR HYDERABAD INTERNATIONAL
4.75% 2026 &£ 2 H 2 H

GMR HYDERABAD INTERNATIONAL
5.375% 2024 % 4 A 10 H

HDFC BANK LTD AJ 25 {& % kEi&E %S
20494 12 H 31 H

HPCL-MITTAL ENERGY LTD 5.25%
2027 £ 4 H 28 H

HPCL-MITTAL ENERGY LTD 5.45%
2026 £ 10 H 22 H

JSW HYDRO ENERGY LTD 4.125%
20314 5H 18 H

26

HFEE

2,513,000

1,100,000

661,000
681,000
2,700,000
477,000
714,000
1,100,000
2,007,000
1,186,000
1,100,000
3,808,000

4,100,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

1,771,012

943,030

66,788,043

503,133
564,679
2,645,001
401,515
660,214
989,868
1,941,572
966,151
978,901
3,522,895

2,996,967

GEEEE S
&

0.36

0.19

13.42

0.10

0.11

0.53

0.08

0.13

0.20

0.39

0.19

0.20

0.71

0.60



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
L BE(5)

EPEE (4)

JSW INFRASTRUCTURE 4.95% 2029
F£1H21H

JSW STEEL LTD 3.95% 2027 £ 4 B 5
H

JSW STEEL LTD 5.375% 2025 4 4 B
4 H

MANAPPURAM FINANCE LTD 5.9%
2023 1 H 13 H

MUTHOOT FINANCE LTD 4.4% 2023
F£9H2H

ONGC VIDESH LTD 4.625% 2024 4 7
H15H

POWER FINANCE CORP LTD 6.15%
20284 12 H 6 H

REC LTD 2.25% 2026 £9 A 1 H

RENEW POWER PVT LTD 5.875%
202738 5H

SHRIRAM TRANSPORT FIN 4.15%
2025 7H 18 H

SHRIRAM TRANSPORT FIN 4.4%
202438 13 H

SHRIRAM TRANSPORT FIN 5.1%
20234 7H 16 H

SHRIRAM TRANSPORT FIN 5.95%
2022 £ 10 B 24 H

YES BANK IFSC BANKING 3.75%
20234 2H6H

27

HFEE

1,294,000
915,000
1,000,000
2,700,000
2,700,000
800,000

4,712,000
2,000,000

4,026,000
1,629,000
1,700,000
1,956,000
1,500,000

5,829,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

1,018,947
736,017
938,360

2,677,698

2,636,334
788,400

4,665,021
1,737,660

3,635,156
1,455,740
1,593,155
1,899,550
1,496,100

5,736,669

47,185,703

S EE S
&t

0.21
0.15
0.19
0.54

0.53

0.16

0.94
0.35

0.73
0.29
0.32
0.38
0.30

1.15

0.48




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

Enfe
FREEPORT INDONESIA PT 6.2%

2052 4 H 14 H

INDOFOOD CBP SUKSES MAKMUR
4.745% 2051 % 6 B 9 H

N e i TP A0 & (BUFF) 3.55% 2051 &
685 9H

ENE e i I A0 [E (BUAF) 4.2% 2050 4F
10 A 15 H

N e i P A0 [E (BUFT) 5.45% 2052 &
98 20H

PT ADARO INDONESIA 4.25% 2024
F£10H31H

PT PAKUWON JATI 4.875% 2028 £ 4
H29H

PT PERTAMINA (PERSERO) 2.3%
2031428 9H

SARANA MULTI INFRASTRUKTUR
2.05% 2026 £ 5 A 11 H

FHR
FERIRKEEIRAT 4.95% 2026 F
7H8H

28

HFEE

480,000
2,703,000
2,823,000
7,355,000
4,986,000
5,773,000
3,341,000
4,783,000

1,940,000

4,454,000

LFEE

A —

LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

370,838
1,728,623
1,996,284
5,631,576
4,615,441
5,498,494
2,743,162
3,630,297

1,699,246

27,913,961

3,167,106

3,167,106

S EE S
&t

0.07

0.35
0.40
1.13

0.93
1.11
0.55
0.73

0.34

5.61

0.64

0.64




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

OREE
PETRONAS CAPITAL LTD 3.404%
20614 4 A 28 H

EBRHET

CA MAGNUM HOLDINGS 5.375%
2026 £ 10 A 31 H

CLEAN RENEWABLE POWER 4.25%
202743 H 25 H

CLIFFTON LTD 6.25% 2025 4 10 B
25 H

GREENKO INVESTMENT CO 4.875%
20234 8 A 16 H

GREENKO MAURITIUS LTD 6.25%
20234 2H 21 H

GREENKO SOLAR MAURITIUS
5.95% 2026 £ 7 B 29 H

GREENKO WIND PROJECTS MU
5.5% 20254 4 B 6 H

NETWORK [2I LTD A 25 &% kéEfms
20494 12 A 31 H

UPL CORP LTD A &% kEifns
20494 12 A 31 H

E3-
5 o (BUAT) E PR 8.75% 2024 4E 3
BH9H

29

HFEE

4,050,000

1,500,000

962,000
1,350,000
3,600,000
2,609,000

250,000
3,563,000
2,600,000

1,382,000

500,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

2,789,275

2,789,275

1,270,920

721,794
1,186,205
3,442,248
2,566,760

210,440
3,148,409
2,394,002

1,006,552

15,947,330

455,525

455,525

A EE S
&t

0.56

0.56

0.26

0.14

0.24

0.69

0.52

0.04

0.63

0.48

0.20

3.20

0.09

0.09




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

=

ICTSI TREASURY BV 3.5% 2031 4 11
H16 H

JABABEKA INTERNATIONAL 6.5%
20234 10A5H

MINEJESA CAPITAL BV 4.625% 2030
F£8H10H

B EHriE

B B HiB R Hr = 2L F0[E (BUFF) 6.875%
20274 12 A5H

B ECHTIB (R HEr Z A0 [E (BUFF) 6% 2026 &
4H8H

JEER

DEV BANK PHILIPPINES 2.375% 2031
F£3H811H

GLOBE TELECOM INC Al &% k(&
% 20494F 12 5 31 H

PETRON CORP AI & &% k&%
20494 12 A 31 H

Fmig

ABJA INVESTMENT CO 5.45% 2028 4
18 24H

AEV INTERNATIONAL PTE 4.2% 2030
F£1H 16 H

CONTINUUM ENERGY LEVANTE 4.5%
202728 9H

30

HFEE

4,569,000
7,751,000

800,000

3,600,000

1,148,000

3,780,000
2,176,000

219,000

2,838,000
640,000

1,400,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

3,673,567
4,386,834

656,616

8,717,017

1,376,172

451,267

1,827,439

2,870,948
1,929,633

205,507

5,006,088

2,636,758
591,648

1,107,968

S EE S
&t

0.74
0.88

0.13

1.75

0.28

0.09

0.37

0.58

0.39

0.04

1.01

0.53

0.12

0.22



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

NI (4x)

EREFIERAERAT AT {R% 2031 F
3810H

EREATEKRARLNT AT {REF k&
% 20494F 12 A 31 H

INDIKA ENERGY 5.875% 2024 £ 11 B
9H

JOLLIBEE WORLDWIDE PTE LTD
4.125% 2026 &£ 1 B 24 H

LLPL CAPITAL PTE LTD 6.875% 2039
F£2H4H

LMIRT CAPITAL PTE LTD 7.25% 2024
F£6H19H

MEDCO OAK TREE PTE LTD 7.375%
2026 £5 H 14 H

LFERIT 4.25% 2024 %6 H 19 H

ERER1T AT (RE 20304 9 5 10 H

1LR4R1T AT (RS 20324 6 H 15 H

ARz BRAE] 3% 2026 &£ 7 A 20
H

Az BRAE 3.375% 2029 4F 1
A 19H

THETA CAPITAL PTE LTD 6.75% 2026
F£10H31H

THETA CAPITAL PTE LTD 8.125%
20254 1 8 22 H

TML HOLDINGS PTE LTD 4.35% 2026
F6H9H

UNITED OVERSEAS BANK LTD A 35 {&
#2031 3H 16 H

31

HFEE

8,000,000
2,769,000
4,330,000
3,200,000
3,200,000

319,000
4,422,000
2,550,000
3,850,000
3,641,000

278,000

293,000
1,810,000
1,069,000

3,986,000

6,608,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

7,049,360
2,534,133
4,190,444
3,106,048
2,214,634

235,068
3,868,189
2,517,666
3,449,446
3,468,235

259,724

257,069
1,156,427
835,146

3,358,165

5,805,458

S EE S
&t

1.42
0.51
0.84
0.62
0.45
0.05
0.78
0.51

0.69
0.70

0.05

0.05
0.23
0.17

0.67

1.17



X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

FTINIR ()
UNITED OVERSEAS BANK LTD AJ & {&

# kiE{R%E 2049 F 12 A 31 H

HE

HANA BANK 1.25% 2026 4£ 12 A 16 H

HANA BANK 3.25% 2027 £ 3 H 30 H

HANWHA LIFE INSURANCE AJZ5{& %
20324 2H4H

KOOKMIN BANK 2.375% 2027 4 2 A
15 H

KOOKMIN BANK 2.5% 2030 £ 11 B 4
H

KOREA ELECTRIC POWER CO
3.625% 2025 % 6 A 14 H

KOREA NATIONAL OIL CORP 2.125%
202746 4H 18 H

KT CORP 2.5% 2026 &£ 7 H 18 H

KT CORP 4% 20254 8 H 8 H

SHINHAN BANK 4.375% 2032 £ 4 A
13 H

SHINHAN CARD CO LTD 2.5% 2027 4
18 27H

SHINHAN FINANCIAL GROUP w35 {&
#2030 2H5H

SHINHAN FINANCIAL GROUP w35 {&
% kEEE 20494 12 H 31 H

SK HYNIX INC 2.375% 2031 & 1 A 19
H

32

HFEE

5,000,000

4,112,000
4,302,000

8,062,000
4,957,000
1,033,000
1,087,000
2,054,000

800,000
2,210,000
2,705,000
4,544,000
1,418,000

1,237,000

5,199,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

4,832,050

53,473,636

3,544,914
3,996,988

6,905,748
4,463,680

820,873
1,049,194
1,806,719

731,912
2,148,805
2,445,996
3,996,039
1,330,722

1,228,242

3,889,632

38,359,464

S EE S
&t

0.97

10.75

0.71
0.80

1.39

0.90

0.17

0.21

0.36
0.15
0.43
0.49
0.80
0.27

0.25

0.78

7.71




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

=E

BANGKOK BANK PCL/HK AT {&% 5k
S{R£%5 2049 12 H 31 H

EXPORT-IMPORT BANK THAILND
3.902% 2027 £ 6 B 2 H

GC TREASURY CENTRE CO 5.2%
2052 £ 3 H 30 H

MINOR INTERNATIONAL PCL A3 {& %
k(&S 20494 12 H 31 H

THAIOIL TRSRY CENTER 5.375% 2048
F£11H20H

THEH
HYUNDAI ASSAN OTOMOTIV 1.625%
2026 £7 A 12 H

KE

PRUDENTIAL PLC AJZE{&% 2033 ££ 11
BA3H

VEDANTA RESOURCES 13.875% 2024
F£1H21H

VEDANTA RESOURCES LTD 7.125%
20234 5H 31 H

33

HFEE

4,371,000
1,781,000

900,000
5,193,000

2,618,000

4,314,000

1,612,000
4,392,000

1,573,000

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

3,887,699
1,690,454

728,307
5,070,289

2,107,595

13,484,344

3,681,266

3,681,266

1,238,338
3,692,838

1,459,728

6,390,904

S EE S
&t

0.78
0.34
0.15
1.02

0.42

2.71

0.74

0.74

0.25

0.74

0.29

1.28




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

e (4%)
EiiBE(5)

xE
BOC AVIATION USA CORP 1.625%

2024 4 B 29 H

HYUNDAI CAPITAL AMERICA 2.1%
20284 9 A 15 H

PERIAMA HOLDINGS LLC/DE 5.95%
2026 £ 4 B 19 H

TSMC ARIZONA CORP 1.75% 2026 4
10 B 25 H

E[EER 2.25% 205242 B 15 H

X EE{R 2.875% 2052 %£ 5 H 15 H

REFEFRNAIILE
Enfe

PT PERTAMINA (PERSERO) 4.15%
20604 2 A 25 H

e (A i)

BAISHE
L

BH
HSBC ALL CHINA BOND ZC-USD

HFEE

3,300,000
3,366,000
2,041,000
1,531,000

2,250,000
12,825,000

1,548,000

150,000

34

LFEE

A —

LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

g E
X

3,113,748
2,663,213
1,775,139
1,346,407

1,635,821
10,727,912

21,262,240

1,004,187

1,004,187

500,122,741

1,608,150

1,608,150

S EE S
&t

0.63
0.53

0.35

0.27
0.33
2.16

4.27

0.20

0.20

100.50

0.32

0.32




X BHR AR (REHI) (4)

2022 £ 9 H 30 H

BASHE
R EMIREE)

BERESET

fREFHALE

US 2YR NOTE (CBT) 30/12/2022
US 2YR NOTE (CBT) 30/12/2022
US 5YR NOTE (CBT) 30/12/2022
US 5YR NOTE (CBT) 30/12/2022
US 10YR NOTE (CBT) 20/12/2022
US 10YR NOTE (CBT) 20/12/2022
US 10YR NOTE (CBT) 20/12/2022
US 10YR NOTE (CBT) 20/12/2022
US 10YR ULTRA FUT 20/12/2022
US LONG BOND(CBT) 20/12/2022

ShhiEEAEE

F=HA

BRBBRARESIT:
595,019,704 3¥3T)

Hibesa{5H

2022 £ 9 A 30 HWE~ZSRER

HEE

(1)
(48)
(47)

(2)
(21)
(21)
(41)
(41)
(40)
(19)

35

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

mFHHE
X

1,608,150

216
11,322
16,156

516
7,875
2,625

21,781
28,188

(23,750)

(7,719)

57,210

943,014

1,083,210

503,814,325
(6,152,195)

497,662,130

I /- 1=]
S

0.32

0.01

0.19

0.22

101.24
(1.24)

100.00




LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

i\
N

REEETHNROEREFIT)

2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

)= -7/ =% -}
=F44 =b4-4
2022 & 2022 ¢
9H30H 3H31H

SR

RFIEH

L%
B A FIE - 0.47
BRX 0.17 0.30
KBHRRARS 16.06 17.62
HEEE 17.37 20.22
HE 3.11 1.72
HAE 13.42 11.85
ENEE 9.48 8.10
ENfe 5.61 5.93
FAS 0.64 0.31
Ok 0.56 0.11
EBKEHE 3.20 3.61
E=0 0.09 0.08
fa = 1.75 1.58
B & HriE 0.37 0.95
SEER 1.01 1.61
N 10.75 11.78
ZHEd 7.71 5.87
EJES 2.71 1.53
TEH 0.74 0.56
R [E 1.28 1.32
EXES 4.27 3.48
100.30 99.00

36



LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

BREBEETHHR(EELFHIT)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

=y 77/
=471
2022 £
9H30H
SR
RBIEH (&)
K EHEBRNBGS
FEHE -
ENfE 0.20
0.20
BA{ERE
EHA
%/_j\ —
R EHEERN LS
BAE 0.32
0.32

37

=3 -7/
=344
2022 £

3HA31H

0.47
0.14

0.61

2.48

2.48

0.25

0.25




LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

i\
N

RAEEEEER(REHT)

2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

)= -7/ =% -}
B B
2022 4E 2022 £
98 30H 3831H
SRhBEFT

fR&HALE 0.01 (0.08)
IvhmEAERE 0.19 0.07

= HA 0.22
BHER 101.24 102.33
H %6 &= (1.24) (2.33)
AEHEEH 100.00 100.00

38




SRITE TRIFFE(CREHIT)
2022 % 4 A 1 H#2E 2022 £ 9 A 30 H1LHAE]

SNV R &S]

HZE2022F9H 30H, AEEEHBEARFEHY

HH/XHES
ERAZT:
15,669 ;&R IT
331,110 85t
281,634 fN7T
368,114 7T
66,397 fin7T

114,898 BEE AR
M

18,000,000
18,300,000 EE A
R

2,102,462

23,704 BEARM

4,100,000 BFE A
KM

2,600,000 X 7T
2,600,000 X 7T
2,700,000 BX 7T

28,903 BX 7T

wh/

INEH

10,174 £ T
214,285 % 7T
205,543 7T
268,952 7T
48,513 £ 7T
16,158 £ T
2,600,761 £
2,664,016 £7T
295,664 £ 7T
3,333%T7T
596,855 £ T
2,587,965 £7T
2,635,027 £
2,706,623 =T

28,376 =T

%HH

2022 4£ 10 B 31 H
2022 4£ 10 B 31 H
2022 4£ 10 B 31 H
2022 4£ 10 B 31 H
2022 4£ 10 B 31 H
2022 4£ 10 B 31 H
2022 4£ 10 B 31 H
2022 410 B 31 H
2022 4£ 10 B 31 H
2022 410 B 31 H
2022 4£ 10 B 31 H
2022 410 B 31 H
2022 £ 10 B 31 H
20224 108 31 H

20224 10 B 31 H

39

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

MNOZHAS RN T :

ZHXF

HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
Westpac Banking
Corporation
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
State Street Bank
and Trust

Westpac Banking
Corporation
Westpac Banking
Corporation
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services

nE
E

96

1,320
594
1,070
195

35
74,701
95,807

631

21,464
35,616
82,650

56,095



LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

SMITE TRIFBERE®EIT)(E)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

HNCImERE [E](4E)
£/
Bh/EHEH ENEH “#HEH X5 F ARNE
e
SRLEF:
HSBC Markets
5,300,000 EXJT 5,339,530 7T 20224 10HB 31 H  Treasury Services 136,625
Credit Agricole
38,914,200,000 E[I Corporate and
& 2,600,000 37T 20224 10 A 31 H  Investment Bank 46,631
HSBC Markets
380,000,000 Ht 2,647,172 7T 20224 10 31 H Treasury Services 14,576
310,341,350 SEER HSBC Markets
b & 5,500,000 £ 7T 2022% 10 31 H Treasury Services 209,825
HSBC Markets
61,908 MK T 43,197 E£7T 20224 10HB 31 H  Treasury Services 40
10,011,998 BE A HSBC Markets
1,396,766 =T R 2022% 10 31 H Treasury Services 8,160
HSBC Markets
14 5T 100 ExAR™ 2022 % 10 A 31 H Treasury Services -
HSBC Markets
14 E7T B EEARM 20224 10HB 31 H  Treasury Services -
HSBC Markets
20,590,322 E 7T 19,063,189 &4 20224 10 H31H  Treasury Services 701,792
HSBC Markets
2,246,194 =T 2,331,666 EXIT 2022% 10 31 H Treasury Services 42,604
174,037,183 BE A HSBC Markets
24,279,785 £ 7T R 20224 10 31 H Treasury Services 141,851
HSBC Markets
248 =TT 256 BXJT 2022 10A 31 H Treasury Services 4
Credit Agricole
204,712,500 ENfE Corporate and
2,500,000 £ 7T B 20224 10 B 31 H Investment Bank 8,703
Australia and New
Zealand Bank
2,548,432 £ T 2,600,000 RX 7T 2022 10A 31 H Melbourne 3,884
1,977,115 BEA HSBC Markets
275,826 £ 7T R 20224 10H 31 H  Treasury Services 1,612

40



SNCImEA S [E)(4E)

L/ EH
E L
3,472,253 £ 7T

845 £ 7T

LR
1,434,058 BE A
R

17,500,000 EFE A
R

423,928 BEAR
it

1,050,000 JE4E

1,200,000 £
231,306 HEE
14,909,457 £ 7T

21,624,350 =T

2,498,615 =T

2,520,468 =7t

t3m/
IANEH

4,985,579 Fmnik
T

784 F5E

200,457 &7t
2,451,537 &7t

59,258 E T
1,171,969 =T

1,296,515 =T
258,235 E T
20,344,446 hnT

33,359,328 J# T

2,500,000 BX 7T

%HH

2022 10 A 31 H

20224 108 31 H

20224 108 31 H
20224 11 530 H

20224 108 31 H

20224 11 H30H

2022 % 11 A 30 H
2022 10 A 31 H
20224 108 31 H

2022 10 A 31 H

2022 10 A 31 H

360,000,000 Hyt 20224 11 H 30H

41

LFEE

A —

LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

SMITE TRIFBERE®EIT)(E)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

ZHMF

HSBC Markets
Treasury Services
HSBC Markets
Treasury Services

HSBC Markets
Treasury Services

HSBC Markets
Treasury Services

HSBC Markets
Treasury Services
Credit Agricole
Corporate and
Investment Bank
State Street Bank
and Trust
Company

HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
HSBC Markets
Treasury Services
State Street Bank
and Trust
Company

HSBC Markets
Treasury Services

AHE
X

3,201

31

1,689,823

(777)
(5,811)

(230)

(1,045)

(43,868)
(139)
(104,376)

(167,946)

(44,336)

(17,760)



LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

SMITE TRIFBERE®EIT)(E)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

SNCmBAE [E](4E)
-l
HBhH/ZHEH INET Z¥H W POES
ERFR(E):
Westpac Banking
2,597,917 ET 2,600,000 BX It 2022 10 B 31 H Corporation
Australia and
39,429,000,000 El New Zealand
2,600,000 EJT )= 2022 10 H 31 H Bank Melbourne

2,650,151 E T 380,000,000 Ht 2022 10 B 31 H BNP Paribas SA
HSBC Markets

Treasury
2,657,672 7T 2,700,000 BX 7T 2022 10H 31 H Services
State Street Bank
and Trust
2,790,483 ETT 2,800,000 BX 7T 20224 10 A31H Company
Credit Agricole
35,000,000 BEEF A Corporate and
5,024,738 T R 2022 10 H 31 H Investment Bank
Credit Agricole
315,810,000 FEfEE Corporate and
5,500,000 =7t b &R 2022 10 H 31 H Investment Bank
HSBC Markets
Treasury
818,539 =7t 1,262,739 ;8T 2022 10H 31 H Services

42

wrhE
X

(45,469)

(13,015)

(17,508)
(7,160)
(41,712)
(113,008)
(116,292)

(6,357)

(746,809)



LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

SMITE TRIFBERE®EIT)(E)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

HIti & [E

ol

BiE 2022 9F 30 H, AEEHARFECHHESENT:

(L FREYFE = ZH M F aaiE
X

ERRTE

US 10YR NOTE US Treasury Note

(CBT) 20/12/2022 3.25% 30Jun2029 HSBC BANK PLC 7,875

US 10YR NOTE US Treasury Note

(CBT) 20/12/2022 3.25% 30Jun2029 HSBC BANK PLC 2,625

US 10YR NOTE US Treasury Note

(CBT) 20/12/2022 3.25% 30Jun2029 HSBC BANK PLC 21,781

US 10YR NOTE US Treasury Note

(CBT) 20/12/2022 3.25% 30Jun2029 HSBC BANK PLC 28,188

US 2YR NOTE US Treasury Note

(CBT) 30/12/2022  4.25% 30Sep2024 HSBC BANK PLC 216

US 2YR NOTE US Treasury Note

(CBT) 30/12/2022  4.25% 30Sep2024 HSBC BANK PLC 11,322

US 5YR NOTE US Treasury Note

(CBT) 30/12/2022 1.875% 28Feb2027 HSBC BANK PLC 16,156

US 5YR NOTE US Treasury Note

(CBT) 30/12/2022 1.875% 28Feb2027 HSBC BANK PLC 516
88,679

EALAARE

US LONG

BOND(CBT) US Treasury Note

20/12/2022 4.375% 15Feb2038 HSBC BANK PLC (7,719)

US 10YR ULTRA US Treasury Note 10 -

FUT 20/12/2022 year 6% HSBC BANK PLC (23,750)
(31,469)

43



ERIEL

LFEERAFIEIE—
LFEEMEABGEEREE

#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

SMITE TRIFBERE®EIT)(E)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

8= 2022 F9 H 30 H, AEHANERENEHRNT:

A
EREE

(D) CREDIT DEFAULT
SWAP~602~ 44 6,965,000.00
USD 06/07/2022 20/06/2027

(D) CREDIT DEFAULT
SWAP~602~ 45 2,857,000.00
USD 07/07/2022 20/06/2027

(D) CREDIT DEFAULT
SWAP~602~ 47 13,000,000.00
USD 15/07/2022 20/06/2027

(D) CREDIT DEFAULT
SWAP~602~ 50 3,750,000.00
USD 27/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 51 4,150,000.00
USD 27/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 52 3,750,000.00
USD 27/09/2022 20/12/2027

FREBE

INDONESIA
(REPUBLIC OF)
4.125% 15 JANUARY
2025

INDONESIA
(REPUBLIC OF)
4.125% 15 JANUARY
2025

PHILIPPINES
(REPUBLIC OF)
10.625% 16 MARCH
2025

INDONESIA
(REPUBLIC OF)
4.125% 15 JANUARY
2025

iTraxx Asia ex-Japan
index Series 38

INDONESIA
(REPUBLIC OF)
4.125% 15 JANUARY
2025

44

X5 X F nRME
X7t

J.P. Morgan

Securities

PLC, London 128,811

BNP Paribas,

Hong Kong 52,837

J.P. Morgan

Securities PLC 93,677

HSBC Ltd,

Hong Kong 96,603

HSBC Ltd,

Hong Kong 153,439

BNP Paribas, 96,603

Hong Kong



ERELEH(EE)

A

SRR

(D) CREDIT DEFAULT
SWAP~602~ 53 4,150,000.00
USD 27/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 54 1,750,000.00
USD 29/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 55 2,075,000.00
USD 29/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 56 2,075,000.00
USD 30/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 57 1,750,000.00
USD 30/09/2022 20/12/2027

(D) CREDIT DEFAULT
SWAP~602~ 58 2,075,000.00
USD 03/10/2022 20/12/2027

FREQFEFT

iTraxx Asia ex-Japan
index Series 38
INDONESIA
(REPUBLIC OF)
4.125% 15 JANUARY
2025

INDONESIA
(REPUBLIC OF)
4.125% 15 JANUARY
2025

45

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

SMITE TRIFBERE®EIT)(E)
2022 FF 4 B 1 HEE 2022 4 9 A 30 HiLHAg]

X HNF

BNP Paribas,
Hong Kong

BNP Paribas,
Hong Kong

HSBC Ltd,
Hong Kong

DHhE
X

153,439
45,275
72,180
68,774
45,323

76,249

1,083,210



(@)

(b)

M ERINICR(REFIT)
AR (FBYERELEN) 315

LFEERREIEFE—
LCFEIMSAEFHEES
#HE 2022 4£ 9 A 30 HILHAEIHIM ZiR &%

2022 £ BFE2022 FF FHFE2021 F EF2020 F
9430 H 3A31H 3A31H 3A31H
E =T EJs EJs
BEEEE 497,633,880 705,150,383 1,451,459,571 1,020,461,121

BHEE K (FAEMYERSEN) i+8)
2022 ££ 2022 ££ 2021 ££ 2020 £
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