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(3)1EfE : ZREAWZEAEIFRE (option ) =HARL (forwards ) RRIBEL
(swap ) BRIEMBE LREBERNERATELHEMERABREARKR - &
WA IR - ERARBREERELRGEHAEARE RE5AHAANBEBEE/EEMS
(OTO)E24 -

3. 5 AR (Credit Default Swap ; CDS) :

(1) E—51EERENLH(Single name CDS)

1ER TRESEEZETEE (Reference Entity ) ZEKER - EEABAIRIE
LNPEREASHEREG  RBRAVRENE A EHZMNERLERARMRE
77 RBREEHRR  SREGEHBAOSEH (creditevent) I - BAREN
B RREZATMERREZEARRE  Z2AMELLE - BRERBFAES
HIENE ERBERRE -

MERERAENRBRRZNERRE .
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(2) CDX Index - Itraxx Index :
FEEREBE—EF LTI CDS REMANIER - EERPBE—RNEHREE
REXNSHER  BARENEHRRIAZNZOEEE - BRImE X2
EmEREIEE—CDX Index & Itraxx Index - —#% CDX HZ1EEKH
EHZN AT ; 2R Itraxx Index RIS ZEOMN K I X AT -

Differences between iTraxx and CDX

iITraxx CDXxX
Region Europe and Asia Morth America and Emerging
Markets
Credit Event Bankruptcy, Failure to Pay, Bankruptcy, Failure to Pay

Maodified Restructuring

Currency Europe — EUR uUsD, EUR
Japan — JPY

Asia ex-Japan — USD
Awustralia - UsSD

Reference Liquidity — A liguidity poll Dealer Poll — Dealers select
Entities decides inclusions and reference entities to be added
exclusions and removed
Business London and TARGET | USD — New York and London

Days Settlement Day

EUR — London and TARGET
Settlement Day

BERR . PIEIRTT

R DHR
CDX Investment Grade - High Volume - High Yield
» Crossover ~ Emerging Market
, Europe - Cross ~ Main ~ HV - Senior ~ Financial »
iTraxx . . i .
Sub Financial ~ Autos - Non-financial
iTraxx Japan Main ~ HV

iTraxx Asia ex Japan |IG ~ HY

iTraxx Australia

ERIHOR : PEIRTT
(A)AETRETEE ERAEETHEmZEEEmRIRERE

1. X5 & : Single name CDS -~ CDX Index ~ Itraxx Index -

2. RZBEN : SREESHAIFRESRESERNEHER -

3. X574 ERAXERARENER  SEEFRESRESFZNE - BISHE
miZ1ER - R CDS 3¢ CDX index 5 Itraxx index B AEF{RE -

4. ZX5REE  ERFRENEFEAR AN RERENRIRE mARR N - 2 [ ke
577 - BINAEFEERGERBEABAMNER (counterparty risk) - FIEE A ¥R



REVFRABABELARBIZEERER -

RSB FEETE  ARTHRRZYF - ERFAIILEHEESRIL - LR
SKEFEEBRIFEFFE Standard & Poor's Corporation & A-LL_EEL Moody’
s Investors Service F¥E€ A3 D EElEIAMNERISHIIAZEIEERRZERE -
ERERMAE - AATRFAEZEZLA R confirmation AR - RERBENE
FEGEEERRESEHEIRSZHF)INENES - BEEBLORNZAM BIREE A
REE—MNEESN - DUEEFERRE -

6. IREREA

N

BL "Host Hotel s BBIRRME ~ &5 K CDS ERUNTE)  SRIKKERETLE
EEREFERTRE  mSEEEMBERERN - MES Host Hotel BIIREM
EH(RER)EBEFETY - IR CDS (Ae# ) RIR[AAIR LS - RREERE
MIBEFET - ARAZABEE Host Hotel 9 CDS DUREHEX AR -

EAEESREASPTHRE 100 EEEM Host Hotel AEIE (IRE ) AEEHR
WO ABMEEAENERERPTERNESR - 8 A 58 (seller) &1F100 &
A Host Hotel CDS - A4 CDS K5 PR EHRENEF ( protection buyer )

|ozs 2 oz s H Bidm I8 1=} <5 4.0
e, -
Poa g e
1 ! .t »
- o N T o > HOST CDS
g Wy M‘a, L . 4N
P L L 4 1.1'. . oL
' W L :
B s A bty A
. bty | '||"' :I HOST bond price |
s i I r‘l ] I
WL |
I . | HST stock price
S

gn EEIRIRE - BAT CDS WER 1,129 b.p. - RIRTREEAESE ( buyer) %
BN 11.29%H R ELHS A HE(seller)  BFEME—R - BEERLKLIE - MRT
TERENSH - B A FE(sellern)NEERE 100 BHIAETAESE (buyer):
AEERZERRENESR (protection buyer ) RITIERTEHRE -

(EL)

g

Syr

EHE2EH
E
I > )
%= — = = &= &= 7 = #p
S| % &= = = = = P{ =
% = o+ i i i = P &
T #x it ¥ ¥ ¥ g ¥
— =] s > > O >
£ — — — SR —
s = =* = SR kS
* it it it = i<}
112,900 =/ i
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(N) BREAXEERENBEEMHEBRTERRRKENZES (ERZJERES

(Contingent Convertible Bond, CoCo Bond) - B #2818k RUZEE 1 (Total Loss-
Absorbing Capacity, TLAQ)Ex K EBAE R KGR EBRIEEK(Minimum
Requirement for Own Funds and Eligible Liabilities, MREL) Z &% ) Z#5RlER

FASSIR
m B0/ EREZ% (Contingent Convertible Bond,CoCo Bond) 2 — & iR1T 81T
NESRENERIFENES  BREBSERTREPRELDFFIRITE—E
BEN  IAREEABBAXMNESNER - BEFRHENZER  EEE
HETEFATRERL - BRERERBSHWERMES - 258 CoCo Bond FRERS
RIBIRBER BT R ZBERR  ERBRGREZAERERBE—RE
SHE - TERERBARERF [(E2ER] - 1 REERBE -

m  B#RIBKRIRUEESNES (Total Loss-Absorbing Capacity, TLACQ) BEIRAHIEE
Z#R17(Global Systemically Important Banks,G-SIBs) ik s IBH# B EK - 817H
—EBIEBBEARKBENNEHE TH - IhRESFENERERIBTLEH I
EIRITENBERER - ALUSERGRE  FFELEKENRTEHNBTRI
BR - B ENREE BRETLACESRE RS HRIBIR R ER O BERE 2K
ZHRERREI  ERBEGREZIERERRE -RESBEE - BEERE
MREL %8 TLAC B 5/ - B R ITHRIBUWER G-SIBs 72— - HE17
ZEHR/ERBRRWEES ( TLAC) &K - WIFEE L3I G-SIBs BRE 7B EIRTT -
PR TEBXRRKBENZEE  AIRREBEREREEEME (MREL) BRZES -
ZEESTIERERBERERNF [(BE2n] - 6 RERREE -

- ARREAZEREABED

(EREEABEFEES  TERENRERZIERESRES -
(OHERFREFREF ZEANFFARERESRARKEHNSE - HHEFXRESHH
HREES AETECERIESTERR  BoARMEEERZIRE

- SHERBHE

rEERETEERERE  BEBE I8 F 5 H 11 HEERKBSE -
REEIBZEETARP ZRRHEHREB 103F8H25H -
REEIBZARER ZHGHEHSEB 105F9H9H -

- SHERT

AEERBZRENZHE HLEQTETHENZEREZESHERBHEEZ -

B SRSFEEU/RRESOLBEATRHZ -

HEBRS

(OAEESHUERAREVU/FREES  BRBTERBRPEFEE  PBEFE
BERLEATEIE  AESREHY | RUNEEABIEREERnEEUY
BPEESABITEEURTER PRERRL | BAUMSEIIEISEEN
AWIEBEFEE  REAPEAES  BEESRLUMSBEIREEUZE
BEBXS W REERS DL "IMNEW TSR ZBMINE | ZREIELE
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FH @ SFUERANEFTHFERSTREES -

OAEESBERDREERaBEUZBTERSA D

1.

AEEHRUHR (AZEH ) ZEBENEETERTREE —REREN
ZRTBERAMERSHATT

AEEHUHE  SRARRREE R EBUZRTERSRBEHEH

‘I

ZRNURRREEREREMFEERE - RNBRES T EREREENMN N
BHARBSTERSZRENN NS BERmRENERBEEHNEHZ
RTERERR  NEESHERIRERBEUSRIEERNEH Z%TER
DRMEZEIERIREREUZVFEEBERAE ;| RIEHA | AAMEES
BEXRmREVERHENSHZRTERBURBREMERTERTEE
UZFEEBERE -

AEERURE  MoBERRREUZFIEEBEATE  KERINES

**%EI/\:.HJ—E%EIEZJ’E IRAEBRUZEBRFRENRTER  HEH

ZRTERETEMR TR RIE

ARG EBREEENZHEEHNENFEEBBEHEMILRRRE
iE - BB ZERSRERSREMNANFEEEHRREH  ZHZ®
MREUZBWMERZ - REHA A

BEEMEFEBNRERENFEEBEIRRER - AL ZRREHEE
SIERAEEEMNZHEEHHRMIERAKE - RES B

EOIA -

R EEBERUARBHEXZREUFEEEERAT

HEHZERE SEARBHERRZRENSREBAMZBEUWFEEEER
10.0000 (A)

QHEHRER SEARBHERRZEENZEEWFEEEESR10.2000

?|

HESHRERBUARKEEXEEUZSEWFEEEE/10.3000
T SHER SREAREAEIREEUYSBEUNENEKRETER
0.05
BMREZEHER SEAREABESEEUFEEZHBMEERS
(10.3000+0.05)/10.2000-1=1.470588235%(B)
AHEBHUAREABRAaEBEUZHEBR=-HEQNNRBHEUARES
*&Eﬂia’jé/&?ﬁZ’_“m@'w’ﬂsﬁx(lﬂﬁ**EIEE B ARBEE
TBEMNFEEBEHRNE)= (A)X
(1+(B))=10.0000x(1+1.470588235%)=10.1471
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BB :
B REESUARBIHEZISEHEBNFEEEERS  ESHEFEER
BB FEEEE
LEEHRERBEUAREABSAEENRE A ZEEMNFEEBER
10.0000(A)

QiHEHRERBEANMeEtESREEN 2 BEAFEEEES10.5000
7T
HESHRBREN A BXaEEN ZEEMFEEEESR10.65007T

RHEEHEREUNMSEIEESEENFEEZHEMEEES
10.6500/10.5000-1=1.428571428%(B)

GEBHEUAREEBXREBMNZHEBER=HEHNMABRUARE IR
BAURENTMZEBASEEEEX(I+BEEHRE BRFSHEER
TBEMFEEBEHRINE)=(A)X1+(B))
=10.0000x(1+1.428571428%)=10.1429

CAEETHUERFREET IR BEUZRTERRUSBEUSFSZSER
R1TER - RTEBERRELIESEE -

(@)Zﬁﬁﬁfﬁ’iﬁ% B | FANERTEREEENLUN SRS S EEUFEFE
BEEEEFEE)NMIALREREE iéﬁ%ﬁ%ﬁiZﬂﬂ%%%%(zLL?EE)
Es A SBARTERZANZ= " %KEEWEE/\TTTEEE%/\LXGEEEE%%«EE
/\Tﬁﬁﬂﬁ$2$f<ﬁ7§2$E%H%%“EE/\TZfE’% - EHERZEXR -
BUOZRBFEEKRNIERGFEYZ
1LEBERAN - R N RSESHEBEENZREEMIN

BOFEEUNESABRBTERAZAENZ=  EREXHLELNTNHE
WEBKHEERBERIBEANIFRZ -

2 B[OF4A1T - BEEFEE - (2 N BESSHHERRIR D EEN)
RERAHENPBHRTERNELHEMFEEBENEE - REUFAILL
R BELELOEMR

LFBEPB LEARZ)UATE 3% -

QFBEPB 1IEE@)2FARI)E 2% -

BFBEPRB2EFE@)~3FARI)E 1% -

AFEBEHB 3 FE)ULEE 0% -

5N

+5h  HEDEEEHR
(— BEFEHETHA =B ASRESHBREHUNEBHEXZHENZRE



BTEBERSMERSELE  NAESERREAILIELEREIESERB I/ RE
BITBREAEE  AZUR - IRBMBEZE - REERSIRERES "RERR
BEXAEAEF, HESHERBLECRZRRAREABBESZI WA NI Z
THREREAESE  PBESAR LRRERTERZIREII - NIRRT
b2:: 0

1. PBEASRPEERFINESEAESRRENEGHE N BRRSEER
mRie L RBRTEBEAMERSE L PEEERUETIEZRERENR
ZREEMN N BRETHESRRR L HRERTEEAELEF TR  PEERE
FUANRBAERRBRENBRREY N BAARBAESZRRE ZRIEHTE
BaARBEF TR NSAESEPBRAIDIENEREIEEZRE ZREET
BE/IZE AR - WDIEHMERLINPRE - BRINFHEEFTEZRE
BIBRAMERSMH LE  BIRBE  LIFEESHTEEGBHRAR - IR1T
RESEARBINERBIEHREERIN - B RTIERHKIEAIRERT
BRANTEENEE BNEESRESREEER ) B ' REMRERESR
EF, BEE  ESHERBLUECERRAREABRBESEIWNE 2T
BHPBEAET  SAZRLARERTER ZRS -

2. PEASKRPBERENNTESEIEZRBENLEEE N FIMRSEHES
mRE/RBERTEBEAMERSRETE  PERBEEEITIERRRE
KSR N BHETHERRBRIRBERTERAEZTARITE  HER
EREAMAREFEZREENLEREL N BRAAREHEBXRREZRERT
BEAMARBRELE REKEQNTIERELAES REMREXTELEEL
HESHERBUECOEZRAREABEESZEIWE N2 RBERBEARE
TE PEESAZLARBRTERZIRG  NAEZEREADIRELER
ZEANESPBE I/ REBTERLSIEE AR - IIEHEEELS VRS -
RINFAEEFBEZHREBEBTERANERSEILE  BBE  LhEEBEEST
T HEBHBEGR - WITAESTHARNIMNE KRR EREERINMN - ELER
SR ERKEATIRNEREFESANCENEE "ERNEESREESRETE, .
TR ERREXTETEF) PEE  ESHERBLBECERR/REAS
BETEIIWZ IR ZSEERBELRES AR LHRERITERE ZRE -

3. ZTERA | HAMSEHEXREEU Y RBRITEEAMEBSITELE
PREREBEI  SREEZRBFHREY | FRNSEAEBSAaEEUZRERITE
MAMERSHELE - BREEZIRERBFENSERLEEETRRS
BEZRBURBARESECEZHSEES  SECEQTEE - AZH
e KRB &R 2 PR -

4. BEEZREHY | HUNMESEIEIREBARRTESSRBEEEREELSE 4 K
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BB THEREHEN -  ERWENEEE - REZThETE)R ;
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F-ERHERERESEZ(ER)-H=HB 1081126 8.29 36,914,331 4,452,213.60
F—EEHERBIXESFES(RER)-M=HB-NHEE (1081126 10.25 153,801 15,000.00
F—ERHERERESES(ECR)-=1-N 85 1081126 8.29 1,363,505 164,425.80
FERHERERESFET(BER)-H=HE-| 55 1120705| 10.45 68,993,745 6,604,076.70
F-ERHERERESEZ(BER)- AR 1081126 9.49 28,094,590 656,987.90
F-EEHERERESEZ(ER)-ARE 1081126 7.46 19,514,673 580,653.80
F-ERHERERESES(ER)-ARB-N 85 1081126 9.50 342,648 8,007.10
F-ERHERERESEZ(ECR)-AKREB-N 85 1081126 7.46 4,158,230 123,723.60
F-EERHERBERESFETR(ER)-ETT 1081126 9.76 71,199,773 231,947.20
F-EERHERBERESFES(ER)-ETT 1081126 7.86 16,600,385 67,181.30
F—ERKERBERESET(ER)-E75-N 52 1081126 9.76 118,939,440 387,447.50
F—EERHERBERESES(ALR)-=7T-N 58 1081126 7.86 1,609,055 6,510.00
E—EXIK eSports EmEE-TT=HE 1090917 18.04 681,015,491 37,756,850.60
FE—EFIK eSports BEEE-T=8E-N HE 1090917 18.04 18,710,425 1,037,249.00
—EZIK eSports B EE-=7T 1090917 16.81 277,968,691 525,851.30
— 2K eSports EFFEE-E70-N HE 1090917 16.81 29,309,438 55,446.40
— 2K Fitness REESET-E=H 1090917 8.90 123,070,685 13,827,526.00
— 2K Fitness REESE - =H-N HE 1090917 8.89 4,384,155 493,003.20
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£— 223 Fitness BEESES 277 1090917| 829 101,357,276 388,713.20
£—223% Fitness [REESES -270-N B 1090917|  8.29 2226,028 8,536.50
E— 227 Pet B/\HES-FEK 1090917| 10.28| 80466433 7.826,377.10
B SR Pet B/N\ZED - =M -N ER 1090917 10.28 3,774,555 367,120.00
E— 22 Pet B/N\EES-E7T 1090917| 959 23194647 76,971.60
5% %k Pet B/\EES-27T-N EE 1090917|  9.58 695,137 2307.00
e AR A R ERER R ERELE
A 1100202| 985 38186766 3,877.000.00
E(BB)-MEK
F—NERNFHEH AT IKERERISERESE
A 1100202|  810| 30,630,841 3,779,800.00
SEE)-FE
E—MENEEH AL IKERRHRICERESE
1100202| 890  76,579.373 1,908,213.10
E(BEE)-ARE
F—N 2 NFUFH P RERBERNERESE
1100202|  7.00| 4777549 1,513,826.80
2 ([E)- AR
F—N 2 NFUFH RS RERBERNERESE
1100202|  9.34| 396185331 1,349,746.70
%(2%5)‘7—75
B EAFEE I R ERERRERESE
1100202|  7.58| 159285165 668,641.30
%(Ea/\_‘. )‘7_71—1
F—NE A NFHUHN RS RERBERNERESE
1100202| 10.79] 33,884,879 1,654,759.40
E(BHE)-FEIEE
F—N 2 NFUHN RS RERBERNERESE
1100202|  7.89 1,215,520 81,148.50
£ (L R)-mIEEE
—EEEROERERTER-RN 1110525 23.83|  406,733240|  17.067,631.40
—eaERLBRERTES - Ra 1110525| 19.28| 126,205,286 6,544.436.10
BSOS BKERRTES SRE-N EE 1110525 23.83 7 450,590 312,610.20
OB LBEERTES E-N BR 1110525| 19.35| 41582876 2149,377.30
— S KTEEETFES 1110712| 43.60| 2678608688  61439,000.00
F—EEIKEFENRELEEEES(ER)-F=
v 1121116| 1097| 198267.241|  18,077,622.30
F—EEIKKEFENRELEEEES(LR)-F=
- 1121116| 1029 23423773 2275,798.70
S HKETENRESSEEES(RW)-2T (1121116 1127| 14744814 41,625.70
S HNEYENRESSEEES(E)-2T (1121116] 1057 3,841,247 11,555.00
2 BLAABERELTES AN 1130902| 11.14] 965131892]  86,627,786.10
2 BLAARERELTES-AH 1130902 120.84| 240723121 9,913,950.60
E— eI ERUIERESRES TR ES 1140225|  9.32| 10,895040,188| 1168,613,000.00
E—saRiBREETIH ETF 22 1141226] 10.00| 721915844]  72190,000.00
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03/15/43

US92676A AA51 RISBAK 8 5/8
11/01/31

US98379K ABS9 XPO 71/8
06/01/31

US98919VAB18 ZAYO 6 1/8
03/01/28

USG4863AAMO2 IGT 51/4
01/15/29

USU0414CAB64 ARNC 8
10/01/30

USU05375AT48 CAR 5 3/8
03/01/29

USU0740VAB90 BERY 55/8
07/15/27

USUORG0PAAT3 GOLF 7 3/8
10/15/28

USU2388BAE71 DVA 45/8
06/01/30

USU2915CAG51 ECPG 81/2
05/15/30

USU3195CAC39 FCFS 6 7/8
03/01/32

USU3732NAA38 WRLDPY 7
1/201/15/31

USU5521TAK89 MSCI 35/8
11/01/31

USU68337AM32 016 5/8
05/13/27

USU70335AC57 PATK 6 3/8
11/01/32

USUY226VAB37 VST 55/8
02/15/27

USV7780TAE39 RCL 5 1/2
04/01/28

X$2229090589 ECPG 4 7/8
10/15/25

X$2310511717 AMPBEV 3
09/01/29

XS2367228058 BDC 3 3/8
07/15/31

KN

®

US382550BN08 GT 5 07/15/29

US47010BAM63 TTMTIN 51/2
07/15/29

US98927UAA51 ZEGLN 8 5/8
07/15/29

USG0982GAA79 BELRON 5
3/410/15/29

USG76237AC37 ROLLS 5 3/4
10/15/27

USG9444PAA0S VMED 4 1/4
01/31/31

X52024535036 MARSPE 3 1/4
07/10/27

X52291336167 AABOND 6 1/2
01/31/26

(#%7A)

11,954,829
6,456,914

13,500,305

6,400,458

16,981,325

9,827,816
18,657,069
9,049,376
6,903,252
14,830,071
25,794,250
4,422,075
14,756,668

3,175,670

13,023,401

11,606,286

6,589,222

% -

12,756,046

4,520,934

9,631,826
8,540,618
9,161,178

4,812,709

11,374,419
4,062,980

9,232,000

12,892,447

6,795,448

16,471,902

6,001,826

649,818,549

472,952 263

12,054,807
9,553,488
6,974,266

12,988,886

19,613,823

11,633,793

8,994,419

12,323,296
13,437,016
7,566,719

3,737,195
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(AWM A)

HEHETEAEAR
B (3 1) B FAEE L

2 M 113% 1124 1134 112%
4% % ## M@ 113£125318 112#£12 4318 12318 128318 125318 128318
XS2304198331 ICELTD 4 3/8
05/15/28 $ 3769077 $ 6,564,549 - 0.1 0.2 0.6
X52312752400 LRELN 5 5/8
09/18/41 7,610,411 6,598,420 0.1 0.1 05 0.6
XS52327414061 CWHARF 1 3/4
04/07/26 3,313,267 2,762,102 - - 0.2 0.2
X52397447025 MODULA 4 3/4
11/30/28 10,022,912 12,641,665 - 0.1 0.6 1.1
X52411236859 PINEFI 3 5/8
11/15/27 7,781,959 7,228,493 0.1 0.1 05 0.6
XS52615792194 TRAVEL 10 1/4
04/28/28 4,266,843 4,077,326 - - 0.3 03
X52623257503 MERLLN 7 3/8
06/15/30 10,381,710 10,428,345 - - 0.6 09
X52643284388 PEPGRP 7 1/4
07/01/28 10,677,628 " 7,000,857 0.1 0.1 0.6 0.6
X82696093033 PURGYM 10
10/11/28 4,365,878 8,156,710 - - 03 0.7
X52719090636 STYRO 81/2
03/15/29 10,919,392 10,770,786 0.1 0.1 0.7 0.9
X52798887076 MOTFUEB 5/8
04/30/29 8,568,553 - 0.1 - 0.5 -
XS52805330094 ROTHLEF 7
09/11/34 17,085,768 - 0.2 - 1.0 -
XS2808453455 DRXLN 57/8
04/15/29 10,755,154 - 0.1 - 0.7 -
X52818818507 CPKLN 77/8
08/28/29 4,220,366 - . . 0.3 -
X52823261248 AABOND 6.85
07/31/31 4,197,965 . . . 03 -
X52901444773 JUSTLN 6 7/8
03/30/35 4,106,521 - - - 0.2 -
X52906227785 OEGFIN 7 1/4
09/27/29 3,555,571 - - - 0.2 -
XS2915529783 BELRON 4 5/8
10/15/29 3,483,341 - - - 02 -
ot 190,267,586 133,921,691 116 113
USY75638AF67 SSW 5 1/2
DB/01/29 12,258,489 7,721,702 0.1 - 07 0.7
Fiar ks
US195325EL56 COLOM 8
11/14/35 13,217,299 - - - 0.8 -
US279158AT64 ECOPET 8 5/8
01/19/29 8,699,369 11,476,189 - - 0.5 1.0
USG38327AB13 GEOPARS51/2
01/17/27 6,295,082 5,458,733 - - 0.4 0.5
USL6388GHX18 TIGO 4 1/2
04/27/31 9,201,563 8,180,316 - - 0.5 0.7
USP28768AC69 TELEFC 4.95
07/17/30 - 3,814,745 - - - 0.3
USP9379RBA43 EEPPME 4 1/4
07/18/29 4,398,758 3,934,302 - - _ 03 0.3
BN - 41,812,071 32,864,285 2.5 2.8
@&
USP811TAB19 MINSUR 41/2
10/28/31 5,821,714 5,439,670 - - 0.4 0.5
USP84527AA17 SMIPET 31/2
08/02/28 7,450,493 6,615,921 0.1 0.1 _ 04 _ 05
b ut 13,272,207 12,055,591 08 _ 10
(&2 F)
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(&RARA)

HEeHTLERBES
"o (% 1)

# %% 2 F 4 b

& # 113% 1124 1134 1124
i # # #  113%125318 1124124318 128319 124318 128318 12A318
= 7
US98Y53GAD79 ZIGGO 51/8
02/28/30 $ - $ 6433819 - 01 - 05
USN98371ACE6 ZIGGO 4 7/8
01/15/30 6,035,548 - - - 0.4 -
XS2111946930 ADRBID 3 1/8
02/15/26 - 3,260,794 - - - 0.3
S 3 6,035,548 9,694,613 _ 04 _08
L |
USAQ400QAK34 AMSSW 12
1/403/30/29 4,787,186 - - - _03 -
* @M
X52230399441 AIB 27/8
05/30/31 10,098,724 9,770,330 - - 0.6 0.8
X52656464844 ENRGRP 6 7/8
07/31/28 12,466,028 12,358 964 0.1 01 _08 _ 11
A3t 22,564,752 22,129,294 _ 14 _19
B &
X52333564503 DUFNSW 3 3/8
04/15/28 13,520,172 19,466,226 0.1 0.1 _ 08 _17
w4
US85858EAE32 STENA 7 5/8
02/15/31 6,827,915 - 0.1 - 0.4 -
USL62788AB72 STENA 61/8
02/01/25 - 9,190,745 - 0.1 - 0.8
XS1991114858 DOMSS 3
05/08/26 - 6,696,865 - 0.1 - 0.6
XS2287912450 VERISR 5 1/4
02/15/29 6,810,245 6,496,483 - - 0.4 05
X52432565187 BALDER 2
01/18/31 3,043,285 2,491,096 - - 0.2 0.2
X52566291865 INTRUM 9 1/4
03/15/28 - 8,558,644 - 0.1 - 0.7
XS2842976875 ASSEME 6 1/4
07/01/30 8923279 - 0.1 - _ 06 -
o #t 25,604,724 33,433,833 _16 _ 28
A KA
US46115HBQY2 ISPIM 4.198
06/01/32 8,562,090 7,630,221 - - 0.5 0.7
X$2196325331 UCGIM 5459
06/30/35 6,339,353 - - - 0.4 -
XG2696224315 PIAGIM 6 1/2
10/05/30 7,279,489 7,176,975 0.1 01 0.5 0.6
X52795420293 NWGLOV Float
04/09/29 3,415,678 - - - _ 02 _ -
43t 25,596,610 14,807,196 _ 16 _ 13
£ @& F
US64045DACE3 TNEMAK 3
5/806/28/31 10,268,461 - 0.1 - 0.6 -
US71654QCP54 PEMEX 6 1/2
01/23/29 19,823,543 17,645,917 - - 1.2 15
USPOR3BAAASS ALSEA 73/4
12/14/26 13,348,330 12,561,911 0.1 0.1 0.8 1.0
USP2253T]N02 CEMEX 5.45
11/19/29 16,182,400 15,166,780 0.1 0.1 1.0 _ 13
A3t 59,622,734 45,374,608 _ 36 _ 38
(#RHE)
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T eMmay
Bak (1) B$FFAET 4

& w0 113% 1124 113% 1124
1% ) it #  113%12H5318 1124125318 128318 12H318 12H318 124318
% 5
DEO00A3824W1 WEPAHY 5
5/801/15/31 $ 14,139,033 $ - 0.2 - 0.9 -
US588056AW17 MERC 51/2
01/15/26 - 7,363,879 - 0.1 - 0.6
US92537RAA77 THYELE 5 1/4
07/15/27 8,029,448 7,555,882 - - 0.5 0.7
USD4000PAKS? ITHOVER 6 3/8
05/15/29 6,337,370 - 0.1 - 0.4 -
X$1690645129 SAZGR 5
09/30/25 - 8,420,915 - 0.1 - 0.7
X$2112973107 CHEPDE 3 1/2
02/11/27 11,300,816 11,517,904 0.1 0.1 0.7 1.0
X82757520965 ZFFNGR 4 3/4
01/31/29 9,926,226 - - - 0.6 -
X52848952151 SCHUBR Float
07/01/29 8,625,842 - 0i - 05 -
X52854806797 SAZGR 7
02/21/30 10,744,092 - 0.1 - _06 -
D 69,102,827 34,858,580 _ 4.2 3.0
g3 B
US67052NAB10 NUFAU 5
01/27/30 6,046,915 - 01 - 0.4 -
USQ39KAQ42 FMGAU 6 1/8
04/15/32 12,964,365 6,202,612 0.1 - 0.8 05
USQ60976 AB51 MINAU 8§
11/01/27 13,420,192 12,621,350 0.1 0.1 0.8 11
USQ7390AAAD9 ASLAU61/2
10/07/25 1,558,785 6,039,428 - 0.1 0.1 05
USQ7390AAB81 ASLAU 7 1/2
04/26/29 6,804,877 - 0.1 - _04 -
P 40,795,134 24,863,390 _ 25 2.1
K &%
US427169AA59 LNZING 4 3/4
05/15/28 7,571,208 6,312,126 0.1 0.1 0.5 05
USG47718AK02 INEGRP 7 1/2
04/15/29 20,158,918 . 0.1 - 1.2 -
X52734938249 SYABGR 7 7/8
01/31/31 7,404,531 . - - 05 -
X52864440321 SANIIK 7 1/4
07/31/30 3,576,341 - - - 02 -
st 38,710,998 6,312,126 _ 24 05
P LA A A R
X52587708624 SHIGOV 6 1/2
11/23/32 6,783,849 - - - _ 04 -
: R &
USGY5448AA75 WESODA 9
1/210/06/28 6,749,608 - - - _ 04 -
st (=) 1,540,543,566 1,131,571,232 _93.5 95.7
AR (MEZRAL) 88,384,730 40,355,867 54 34
W AN A ik S0 18,017,578 9,681,402 _1a 0.9
¥ T E 5,874 $1,181,608,501 100.0 100.0

H-

HEI i S$HFTLHELSFLHLABT A2 LT
lLgBR2dF (A LB -BB LA  TRLIFTABRBRELTH ) AE L HFE— &85
ERERRLIHARRE 20 ETERELINMBEEH -
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ik 2

F K ﬁa{; \ LR {ﬁg & EE
< /U #0%

2MTETZEREAF (SRR ) AL LRAE-—BFART BN S LI FERTAETLBH
4| e

SEHFLREBMFA AL LRTE AR LBARAETEARSRART AL DA /" ZERLRAKN
FEAREANAETER AR MT AR GHR -

A O 2 8] S SRR i & Sk A RIS A 4R T RO o 8]l S ROA 4 & R R @ B R AT RO 2
M AT RFAT R M SR mHM -

SRARFRANALARER AL ERACEESF AT AL R E S OW /Z LM mAERE 0N TR
B2 EEFRAT AL EFLROEA -

CAMATRARRLABMF AL RAFTHATEAC R LS EHF DR F LM BB RFTZIAHAER
AERL BB bR THM -

RHANAhBENMETROTRARESSH -

bz EAAMBREZ By -
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B Meha

1135 5 112455
£ %8 % & %A %
EAFERE $1,181,608,501 71.7 $1,285,127,599 108.7
s (H3E=ZAt)
F] B YA 81,387,469 49 67,086,706 5.7
H bl 30,647 g 17,144 -
BAA 81,418,116 4.9 67,103,850 5.7
#A (MExEt)
& 19 22,684,107 1.4 18,685,304 1.6
% 2,573,202 0.1 2,117,703 0.2
G3ten iy A 210,000 . 200,000 -
HEiuHmA 11,930 ” 2,001 -
T A 25,479,239 1.5 21,005,008 1.8
KRR SR T R 55,938,877 34 46,098,842 3.9
BAT % B E Al R 1,055,574,403 64.1 150,832,620 12.8
ERCE &L A ( 657,669,445) 39.9) ( 298,205,89) 25.2)
ERHEAAEL (HEZRE) ( 5,092,609 ) 03) ( 98,545,609 ) 8.4)
ERARABEL (HEZ - +E+—) ( 5,865,543 ) 04) (  29,799,931) 05
AFREAEEFEE (M=) 29,878,644 1.8 162,598,073 13.7
AERABBZFEY (Hiz=-+&+—) 68,166,846 4.1 29,242,606 25
RLAFAA L R EEX N B sE—MEWH (M
EA) ( 63,204,304 ) 38) ( 61,877,803 ) 5.2)
ALl faRl s RABz B srE— £ (i
76 ( 3,899,322) 02) ( 1,349,125) 0.1)
R lfaR ¢ R BBz W B Fm— AR (4
EH) ( 1,612,650) 0.1y ¢ 1,112,707) 0.1)
(#X8)
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(A AT &)

BEAFAANBEAUNLRZEEZI NS sE—MS
e CmsER)

BEHANBEUCEAF LR
(ME3EA)

P
B

&
o7
i
b

o

B QAT NBR R B BB EHi— AR
B CriEA)

£
ERS A

-
FF K M O

1134 5 11245
& B % % B %
($ 4387905) ( 03) (% 345,637 ) -
( 483,277) - | 55,399) -
( 2,007,896) ( 0.1) ( 999,231) 0.1)
1,554 - 99 -
$1,646945874 1000  $1,181,608,501 100.0
Bl MEAAMBREZ o -
?#ﬁ T EE
#




F-—eBLFRFTERRMNARL I
e ERTEAAFELAL AR LS
B 5 4R R W 3E
RE 113441124175 18%12A4 318
(B A Pee@fs 2HUMEFTEEM)

- i it

ARLGBEBETERBAMES AT AV ERBHEARLZH
MABBEHFBZEELEL HISHES B 21 8 E K& o

AXeN 109498 23084 BEFTFELEET (UTHBLE
&) &EFEHRFE 1090356254 S H A%k o MM BT EHREY THY H
EHIBEAMEMR > B UI109F 9 A5 B AERBED - BALS
FIU1F3 A3 BELFELERERTHE 1110334700 sk kB 4
HBE—¢RERFTEBFABLAR T A A A4 F LA ER T
A1 #5748 - AELRARERE (M eH) kB -

AELHENTERBERNZIEHFEAE - A 0HF (2 RIEMLDF
BB ANE - HBEBREXIFERAIBAIAE ) 2o EH (4 KRIE
e EHF)-BEULEYN  -FAHARREHF HAKLERELESL R
BB (S EBEH A4S (Exchange Traded Fund » ETF)~» R &
ETF -~ 4% ETE) R T2 28 F - E2F ¢ ENRBRENLE
BR2ERe+RaBRFR ReEBT A CE 2 HBEREI 2B R
FRAAARER RABEFHFCEUNZEXI A AT AME RS S
A -

FAELABBLENTERBRENSZABESL o REXLRY A
BRzBERXHERARHIHMAEZRERTH (NASDAQ) B % Ak
B3 (AIM)~ B &5 8 % 35 (JASDAQ) -~ # | & 58 7 45 ( KOSDAQ)
REMEBLEGRAXIERTHAHSZERREA - FAATXRHT
FHARLLAR B - A oM HEEM (4 ETF- R&@ A ETF -~ #§
MY ETFRAH & ETF) s ZRABARBETZIHASF (4K LA
BMAREL2IFRAIBRAAF - 2RFTAEFCLLZEBLARE

=
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Iy

jn

EEARER AHAEATAEACHRLLBS domBEmETLlELR
L h 2 E S (A B ETHEMHE SH (Contingent Convertible
Bond,CoCo Bond ) A B 4 48 % ® # £ /7 ( Total Loss-Absorbing
Capacity, TLAC) # %) ABS B ERTZEH ) RRALELET A
BREBBERERGEXINARCFERABMETREREZBEEZWRR
H-RETHARAFEEL BB LR M RBETEm( 4 ETF-
Re# ETF -~ #5428 ETF A % & ETF) -

AEREAHBRBHAEMKETREZBS  AREFSAMEKS
BREBEREZITAERTERY -

AR 2ZBEANNRE - LRFBRACHRBAOAERLE P HEHR
HHEAXYHERTRTARLE R EHRMEH E4E The Hongkong
and Shanghai Banking Corporation Limited ( & 3% % & % L E Y4

BEABRNSE) RASREHRERE B ERELAEL AT ERE

WIZHE -

BBHBRERLBMERES
AMBRANIMLGEF2AIB LI AL 28NN FEAHMBESR-

CEACHBERZ LR A

B ENA
AUMBRAARBESVRAC AL I AMEL G £ 43 £ 7

NHRELBERY -

RAELZERGHARLRL LT
{):] Z

BTHERRLBHETBERANR -

AELHMNAREITERBENEFGURR-F EA L4 11
g5 4k A A8 Interactive Data Corporation & & # # 3 % #(Bloomberg)
PRRBAREBRTRNZI TR AR BRI EL ¥ LB Z
E B E

EEREHFHAARIIMELECRE  RBIRBR AL LR
AR
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~

MEEFAGHFBFTLES > ARABGESG T ERE - A& &
FREAZHEHARANEUBESTE 2L T ARG R R ILE £ 57
BATRAABE FINFEEBRAEHEAET o
HARARE S —BREREHRIELH

HRERAEMAESCHUHEBNET B2 B EER AL Rt i
FRASETHERENGCHM B M EHEEF > FRAEMEH
At EZ -
EARX HE B B E BN

BARHGXURRAREAARSEBRIIN G EEABAEAEHEAAT -

FlE M N B 5 B AT E R E A
U BERE2 RS FIE

U BAERZZLZFA GEILHEFEEINANER HAR¥EE
BBUABFRE - FARNPZS B ERABR T HLOARTLRE S
A BHETEAAAAOSGHNEC MO ARMNTMTEAENS
WXZUHBEZREBENEGF - 1I3 AR 112 E% 12 A K4 — B£8R 4
LHEBEELRM AR FTEARN GG ZIUBER SN B 32.781
LA 30735 A - A BHEMELZHEARANE  FIAATHALLA
BB REEBRAKANSGES REAFAARNRARERME 4
ZHREAKAE RINAHACTRARBE - EHLABRBEYHNGFE
ERAEHEET -
FEAGUHANY HHRBRARETNEZ EERRE

AEENEREGHBERFT > BN AR H 8 L4 R BRREF MM TR
H AAS2 BB R EMELEANE LSRR AL MR £
TEHAB Z HI B - B RBR - FRERTRARHERAER -

AESZBENGEEMERHLEHREARABREEHRA - 214
WX HEERETH AINBEEHRS  Z4H A1 ilGH
%%%&iﬂﬁﬁ’M%@iﬁﬁ&*&%ﬁ%ﬂo

BFFBAELIRERIGHAE - BHRABEFIHELHE -
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kR

PANR

~ BRAT R

1134124318 1124£12A314
B W & B ORAEMEREE R O% & @ #HENs%em
E AR = 757,09365 § 24818287 £ # 642,05463 § 19,733,549
#b i 50,724,767 50,724,767 M &% 9,744,995 9,744,995
HA AR 1,401416.19 6,260,623  #FARY 67035286 2,891,366
w8 63,961.42 2623851 ¥ % 158,913.84 6,218,764
% T 116,599.89 3957202 & R 52,092.96 1,767,193
$ 88384730 $ 40,355.867

N BLEAERARFTE

MAEXSBHRENRAR AL IHEELX 2R EHERI
BAMEFHBXEAHBE RS2 A M ENGRAL S FEABHE
R EAFBEYIBEYN O A BB HE I T A B AL AE KE
#LW%z%ﬁ’ﬂaﬁﬁﬁﬁ’ﬁa$£éﬁiaﬁﬁﬁﬂ%ﬁa

FHBYIBEMENARIMEL GEEHRBEY I HE NS
WHEXEHMEMFTABAESE 0.70%2 b k- %8 B33t E - & 8
VRV XREHELHBLS EXBEERALMFLR - THREEFHREZ
BB GEAXSLSPETABEASE017%2tbR 38 B335 8 A %
BMEHLER -

# 4

R AN 9111 A 27 8 8 H 2 & HMFH 0910455815 3 & -
BNF1IAIBR HMUMAZFYURAFTHFHER BEELE S
AL HBRATREERAA > DR EZ SR BREA
AZCIoBRAK BhARSHYUARLFHFRIAMNABUAN - AL 4R

FHBETHLOTREAFNFTRMNERANT AEBEXIHEHR  HE S
BN REZARL oYU R0 A MAFRIEAZHAE -

AESHEENEAMALZCERETANT  BAHMNBEELR
LA BERFHLIMBELAZI M -
X hHRA

AELEBTHRBERIGMEREIAAR
-l Y

WMERROAL > EHFBEINELETBEANCEIHERZRAGFAYE
B EHERZ2ETE AP o6 A HENLTBEHEANTSAMENR
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REXEZAREREMB LT HEILE > £ENAERIKES
BoOBARTUAESER - HEBATrEUERIPERES B
o s WS RZSFETRAL N E L HT L H1EEF
ool HELBEHELFBENSEHENZRET
re o
AXLTBRIN2 EEURETER > FEBME— -

- HBARS

i 1 A ;8 i

Bt
| B

A &

> z i S
FHEALSBENIN BT KM

#
B SRR AR AT R A BN
o5y :%hﬁﬁﬁﬁn ARk ez @I e
(%—&#ME)
B~ ERAT AN F R 3] BRI BALLBENINZ AL NG
(% —4847)
1134 & 11245 8
£ 2% % 2 %
1 BEE-F -4 $20,684,107 100  $18685304  _100
2. LFEHRAE (B) 5
— B — 447 ($ 4,049,932) 69 (5 4426131) _15
3. RAEHRAMK (B) & .
— B —4RAT (§.1482488) (__2) $ 733944 3
1134£12A318 112412A 318

on ! % £ %8 %
4 BASEE—F—444 $ 2072773 100 $ 1511550 100
4

5.# % 113 £# & 112 £ 12 A 31 B £ » &
BMSIEXH B A PLHZETNRELT

BRE-BARFHRER

£ # £ # O BB A F F M@

113412 431 8

&4 USD 2,800,000 .~ EANTD 90,264,000 114.01.21 ($§__1,078,524)
-114.04.02

1241243114
& 4 USD 1,300,000 .~ E A NTD 40,211,600 113.01.31 $ 403964

6. HME 11245 12 A 31 Bk ARXSMBIT 2L EBEHE —©3#3
HHEzBE s # A 1,017,681.2 44 (11345212 318 @ &)
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T e HBLENZLER

() AR LBILRS
1. FE AR FINEABLBBAIRIZALERENIIER § &
o113 F#R 112412 A3l atmA8BMIHRERBHIE
XHhpeH (LBAL) AHBAALXTHEREAL T !

& # % oH M B & P OM

113 £#12 5 31 B
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