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( confirmation ) AFFRSEER ISDA 324 ( Master Agreement ) #£E1(E



RARBR S - IR ENERENTEBALSAEECERNRED - JUBTEE

HRGGRMH -1999 £ 7 B - MEEBIEEARXBHIXY @ ERGGEUHEE—IE

HE - HARHSIZEENR RN - FEERENAEERRBE - EMEERTT

AUEMEmmBSEURRER  ARGERTEYSHEmREHIREAS —EHR

o] IEREUBE SRR - X ol #8815 B1EEE (underlying asset ) RUEEE -

2. ERTTEMEMEmAIE

EE: GRATTAEMESHEnASH I EN—8&  FARBEMFA (loan) HHE
MEENERE - ERTEMEMERAASAENERN AT RUKERSE
HNEE  =2BEM -

QENEE : BER/MMEENLSTE  EBFEEWRTE - ERENER
RIERREME - AR B E 0 b == & b sk R 2= @ b -

(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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MERHEFERAEARBRRIZRIREM
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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

112,900~ % & /&

112,900 = /& 112,900 =/ &
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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
BERLEATEE A2 REHY | RN ZEABIRRRERanEEUY
BPEESABITEEURTER PRERRL | BAUMSEIIEISEEN
AWIEBEFEE  REAPEAES  BEESRLUMSBEIREEUZE
BEBXS W REERS DL "IMNEW TSR ZBMINE | ZREIELE

10



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

LFBEPB LEARZ)UATE 3% -
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BFBEPRB2EFE@)~3FARI)E 1% -

AFEBEHB 3 FE)ULEE 0% -
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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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Rl EEE - PEE . HURERMENERARS MK - BEEEIAR
M=RRIEFUR - BAGHRA - BEtBENTERA - AIEE—EAEERES
WEm - »EERHETFREAENRE ZERE - BHizrZ=( TrackingErron 2%
TOHAERORER VREE  EESRFERTRERFEAAR/EESL - B
MREHRESNRRAERETE BEEASRIFHEFEEEMIEL -

3.AmMETF  ERERREZEMmBERASNEREZFHEBRUNMEESEAR - 17
HEER ; EMBERLEEER RENEEERMASZIEN - BUAEME
RERS °

() PEIAREE & S8 IRIMEBIRE R (QFI) Z BB AR & A R R

L.op B A EE & S8R IME B IR E E (QFIN Z BER AR

(DAEE LB BB NS RHEREEZ QFll BBEEEREPREIAMEEZihE
iz - QFIl BEALTRAEETEADEARENRBEFZRBARE - XY
RESMARKHEZRERMm - ESGEBEMARAIIRS - BRPEIARE
HRIMESHIBEE  REPEAEAERS - RESTSAERNSECF I -
B 7EARELRSLZES  BADBEEZERMEEINE  HEMEE
WEENER o ESREIEHESEAREL - MAEERE PR AR
BAEREFNUEEEE R ANRERL Z AR -

QERPEAEEEmIINEET  EEXSFHER L - HARERIEEZE
ABL - ARBDBETE  BETEAREL WMARBZERGEZERR
TEE  MAREZRKEBREDPEAESMHERAR)  SE8ESHES
HMEAREASBEUARMESFEARB TR TERI ABAR - MAEE
KREPEAEAERES  UESREMBNETERRANMERZIRIES -
EMEARESEESREK -

2oRENMERERR - BUS QFIl B18%E - BRPEIBEIXRINMEEEFZABRE ZHIE 6 @H
NEAREARE - KA EBHASEA - ERERBBAREHREALE(EBR
2000 =& - LEREASBIERERERE - —BEAESR - FIRANE
EEIASRPEERIMNMEERBRE 2 REMBAPHEL - QFI EZRIEAK
[EL - BAEETRERERRS AL REREBIRG - MIRTHRE  AESBARG
[ELFEATEBRAESI —FFRREAEERLRRN 20% -  FEFKREEENE
&t BREPEIFEANKREEEBERER 2000 BETE - JEEH QFI BERK
BEERE RSEErEERPEHENRS -
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3R AR - BRI PR A EAEREINAREE - KEBLSHIFAEERESR
FIRE APEREFRSWA B - AEE o e RIRE KBEM &R 25 M A #ARTE
AR @ FUW 2 FRIIR R R E A RIS -
HAKEELD BANMDAIFER M IREEEZ EEAFEIGRIIRR - BXES
SRR ER B BEERETHEABEATSM ZIefER - MAESFERRIRE
BRI Z SREMRETES L - SWEFEFR 20141 79585 - B 2014
F 11 R 17 Hig - HEERIMEBIRES (QFll ) SRR PRI AEE IR A
WRZSREHIREEEEERMS  BREWERER - IAESHE AR
BEMREEEEEMF/ZERRE  KRERERE - KR EHE -
IEo - MEABEIRAEBRRRBERRERBRERE LS  HREQHIE
RERARRIESRABRAEEIERENRN - BT ZRBERAREE
ZopEMRBERI - MERENEAER  IEHXESEERE BILAE

SRENREEPERBBEERE AR -

(JVIREREZ T #EIRE % (Contingent Convertible Bond,CoCo Bond) & :

FE& O] #3555 (Contingent Convertible, 73 CoCo Bond)ZE—EHIR1TET

HEZRENEREGNES  EREESERTEGTRELAFRTE—TE

BT O AREEABEAZMNESHE  BESEFERSER  NEEE

EHETESAESRE  BRERSEFRRSHWEMES - IE CoCo Bond FREER

HFIBIREER RS R ZFERMRIN  ERBEGREZAERERMMEA—RE

SAH:E - HERRES

1LAMERER  EB5ERHEBENXRBZ2ROBG  EHHENE AR B5E18
BL T BESFEERHEHBREREX  EFHIPHER  MNXERESS -

2 ERAER BT TSEERMERIEEZ  SHEZRKSERCHRLERIR
EZME OB RESEHRTSRER  UFEESERBMSGER N - EK
SENERIBK -

3RFIEE ABEIRERR  B5RTEEGSIHA] - BT ATMKRANERMHE[
B  REAAGRBRERR HEREACHEEUAOgEEXLER -

4 EREFXETERR : CoCo Bond TEZHETIKERMBEETT  UIETAE
ZERITHE  BERTSEMRESMESSHTE  DsEfBETHEEER -
BHMEMEESHAZIMNEoBEZE - WIBERRRA T A ED K
EBEBES  EREZNREAFNIBEMBRN TEWEUE - BF5EIA/MKEN
EFXELREX -

S5.EXRGREAERM . CoCo Bond BEARRIEMAES - ERFERM T - CoCo
Bond & AJgELE CoCo Bond BT AS ZREREASSRIMWERIBX -

6.F8 B M EIBREM - CoCo Bond ERIFHAREARTE - MEE BEBTEG
REZEREHR O ZEEARLCRBEEN  HAEESREZRRERT
ACELKSENNBEEN  REAUGESREHERMO BRSSP E
34575 CoCo Bond -

7. RS R KA EEEER - CoCo Bond EFELAEHIEME N m e oJiEMm -
BENGEERBEREZRT OUMNT - ¥ CoCo Bond A& ZEEE 5 0]
BEEMURED - MR RULEEITHBIERMIEN - X CoCo Bond EEXZfEEHA
BITARE - BT AYBEMEMER - AlAZNEERLIEUER S ETF
ZEMEBUHIEHIE B2 BIE R RS E AR -

8. mEN AR . CoCo Bond R FERIKERIMZBITHNEMm  SEREMBGE
ENREAEHBR  ERE2AERE  dJgaBiUaEEREN
mEAEHESRR -

9.RF1EP% : CoCo Bond REIFIRETEH  mAELEMMmBESEHER A -
Bl . ERERINEHAGKS  BRERBSHE - 5XRIER CoCo Bond
IR O pEiE N R E E BRI ERIRE AR MR ESHIEEE -

31



o IR BRI

DI IBEREE R (SANTANDER UK GROUP HLDGS) &1t 2017 F317HY CoCo
&% "SANUK 6.75% PERP , R8Il ( KRBl - ZEFWERERENBE - &4
BIRWERRRERIKTAEM T ERBLAREF/E ) NMEFA 2017 F 3
H 30 HEIfB# 100 ofEz - 8T RABMZaMiERS —E LRE/ 115 7t -
#%E FED REM—WmIAREIRE 2018 F£/E @ FEH SRS KB ELE
B ERANEBRAEREHEBIKE 10070 ; EE 2019 F FED FLEAR - EF)
R MNKHENESERS LFHBE 110 7o ; 2020 4 3 HA COVID 19 5% &ERE
B - ERMEXBRASRESER NKERL 76 7t - BBRE FED REUHT—
WESNEERBESE T - 2021 FEFEHSHIREESR 110 soHEBSH ; 2021
NEFRE - w8 LA ABEREBECRER N - BERFEBLEKE 95 TEfhA -
a [Efl—1- BR CoCo BEXEREMBERMAEER - HARE—RESHL
ZHEER - BEEREXENBERSHERER - AR ANERRSFHERR -
FEEAAEEN - MEHERKE JER—MRESZK -
[ & #%—] SANUK 6.75% PERP B8 E 2,

¥ Actions ~ 90 Cdit -
EEENEERE - Mow Avix

ERIKIR : Bloomberg
SEainEERAZESHEE 100 2 - AMUZESFEEXMAE - —F0FFHE
6.75 =iF ; ERALFE  REBEEEERN —RERBERBERZESPATRRN
70%LUNE - EEERBEARUIES - o (B ] Fis - BIZESFE B KR
SIEEIAREEME 100 =i - S REAREZESFHAFZBRRBAS 33.75 %48 -
HIBEXKAEET EEATEERS 100 2 - BRARE 66.25 52 - WIREAREE
BHEKARETEEAERAIIER 66.25% @ BRIE CoCo BEHFREANRERIER
SHERERTAZE DN ZEAETIER - IS - CoCo BEZ BT ATEUEERXAT -
BHERATUZRE  AEERTABERESUESEEHERAER - BTAREAKLR
NEEHBRGETARLRR REARABRERWEUERR - 58 CoCo &7
NREAHITELE  HEEWRAALTFRTABLE  REATREZERRR -
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rage 1712 Securnity Description: Bo

Page 2712 Securily Description: Bond
t 75 Buy % Scll
' Tssasen Descr iption
Additional Information

51 Details 55 Cpn 54 DItE 55 Rel 36 Struct 30 LCB/1LU 0 Wots
Loss Absorption Information
spital Typ ‘ Yer

ERIR : Bloomberg

(71) I"ERBRIBRIRUBE S (Total Loss-Absorbing Capacity, TLAC) &5 R EE B

BEE REREBEREZER(Minimum Requirement for Own Funds and Eligible
Liabilities, MREL) 2 &5 & B :

TLAC B R/EKAMRMEZERTT(Global Systemically Important Banks,G-SIBs)
KEIEHBEK - BTE—TEHBREBBERRIENNER LR - M MREL &4l
EATREMART  [BERERTEE-ENRBIELWEEY  HIRTRE TBEE
THNERBENREERK - WRESEHNZBERIABLFLT - EIRITEABE
PEERRS - FLUBERIBRET - BF LK EIRTESBITRWESL - B R e 158
SNREIE - ]E TLAC %5 X MREL E5RERSHIFIREER OB R 2S5 ER
b - ERERIRERE VR EREARE—RESREET - HERRES

1ARER  BE5ERRAENXEEROEAEG  EMSEMNE AR - B5E1KE

Lk - BEHAERERENER  E5AHEEE  NXRERES -

QEMEEETERR  TLACESF REBIIKAMMEERTRTES - M MREL
BFAEE r 2RBRBEREANRT - SE - oEmMEEgERM5ES4HAR
=& TLAC BE% K MREL B EREIRAE NKERR - oseEamEMmtE
MHITIRTEITZ TLAC B K MREL BHEE T - ERIREAEREBLX -

3.ERKEEM : A TLAC % K MREL E5FEEAAEEY - DIBERTIEAL
FRIEMES - BiR 2 EBRREERIIR —RESFK -

4 netER  HESRSA/EERS  E—REREFNEEREN - BlFERE
MR - & TLAC &% K MREL B R SREM AL TSR Z RENE - DIaEE
DIBNERETRGHFEER -

S5.ERERE  BITASIEERMBINIEZ  SHEXARAKERCHESERIRES
B - UREENESEHNSERERE  TEESFERBTBER MK - ERREA
BRERX -

6.8%EE kBRERR | E5RTEEESIMA - BT AIRIERGERE
% REANBGSRERR EHRLEAEE U KOIFEEXERE -

7. R R AANEBERER : TLAC BE5R1ITHRBAEZIKARMEERIT(G-SIBS) -
m MREL &% 3 1THESIE G-SIBs 7 BBEMARTT - ERTHBLIREASE
YIEBHE - RTAREERESESHAEARRT  BHMEEHNMEEXE
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SHAE  FiEEZEXRERIVARSETERGETAE ZRKNBIBEARAESEE -
QEREMKERIR  ERTHEBLIREREEARESCHKR  IRTBEERTE
SBESHFBEABERET  BZEFERASZERK - WEFEER RS 72 mEE
SR FTEEHERERBITRE ZER R ARBMIN - TMRAEEMSEHR
EARBZAE PR -
0.BUESKRHENEIHEH  EE - NEHHNEFEEREREM *ﬁé‘?ﬂr&z’%?"‘%
REENEEACLIREEGR AEXNEBHFRABERGERANR ZF%%% .
EZ‘%HXR%E%EEH:ZF$H—: FTRE 2 TLAC &% K& MREL EHEGoIsER LHE
WM ERESRENS
oITEEH
PliEEEIRTT(Deutsche Bank)Z 351789 "DB 4.875 12/01/32 , &4 ( {RERIBIE -
ZESTREREAEE  BHIRRIWIBXRR - REBEARCHES M EEHE AR
EFEAHE ). BEEGN 2016 FREMT—@WIA REIR 200bps £ 2018 FIK - F4E&
FEFRHS I R EBERE - ERMNEBRAERESERTH®E 80 Ttk BE
2019 FHEEGFIEAR  BAXRTHRGHESEBR EHZE 105 5t; 2020 £ 3 A
COVID19 SIBKERERE  EAMNERBREASBRESEBR NTHKE 70 T T -
EEAERES R —WmEREREERBESTS T - 2021 FE5ERIRE 110 oA
SR 2021 F ¥ FEEBER EAREHEEBEKTEIT - G5 ERLKE 834 Tk
AW [EA=] iR - BOR TLAC ESRERS AR IBIR S ER R R 2S5 EER
S AREGEEALCHEEY  HERKIHIBER—RESK -
[.15'] ] DB4875 12/01/32 157?1%*“

4 Tn 12/01/32

-‘-- a7 f-ﬁ.’:l'x

DE 4 "p 12/01/203] -
EENGYATRY - [EFEIrT o EEICTE mm_ e -
Pty o o Y7o bag 4 Hax Danly ¥ = 1 Tatrc

ERIKIR : Bloomberg

SEBwEEE 2017 £ 11 B 28 HRL 100 stETEEEE 100 =% ES -
RIZEBHFEEXN 4875%MAE - NEBRES¥FE - —FHFJIWR 4.875 =T ;
ZEFBRRUIBAKTIZEREETRRBITABIEESER  WaEFILEEENRE
(EE AN ﬁEﬁE?E)\EEZ;—ﬁEﬁEF?H—;ﬂ#LL TLAC &=RWESR - W [(BAI] PR
T~ MUIBRBERERERITHNERP - BRAFERARESSRITILEAS  #E
ERBAHEEIEBCEMETHESRE  ABRBRKKIRITEMRE - TLAC &
%I%H%%%Bﬂuf 100 7t - BREAGRWARLE - 55t 24.375 7t - WRE
WEE TLAC BEFARITEZEBCERLIERX 75.625% - BRIRE TLAC BEF5EK
HESABRZEERGUETRZEERRI - AREFEEAAEEY - EER
RENRE RO BER — MBS K -

[(EfIN] EEAE
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138 Securs !y Dazscr iption: Lo
...... 0 1 New B 2 " Soll

T RTEGS

DE 4 7, 12/01/32 Corp

Pogecs dition ‘Orm

1D Addtl Info

T— WESEFHERMRS Z AR
RN RERRFIIBNEENRZEN  EHESEENSTEREREIRA X
ZHARSEERE MF RS - HMEIEIEM IS EERERS - WEKEATHEHHTIE
feae - HIEEMEAERREUMEREEAS  EEREHERBVEER -
At IRIRIE - MOBEEMARRIEKR - REARBEBRABIE NEERTSREE
HASR RIS ER - dJBEE AR EN TN ERI AR

T - RECELOES Z AR
oERESFRERTABAREGESIHHAKNEBREREAFFH/EER
ABBEMNRNERITEZIERET] - At - REJBELRESEF RN ER oL
aRBEFHENTE  HEBEESEWNRINBRERR - B - H#REARKR - &
ERBRERR - RN EBWANEEENERFE -

=~ ARASNEIRPIRUBIEAS (TFATCA ) #R&e -

RIBEE "REIEEREMFEIELZE L (HIRE Act ) B "INEIRPHRUEIIEZE
( Foreign Account Tax Compliance Act, "“FATCA" ) #R& - RBEBERXR &/
WA - B 2014.7.1 D PEERH TS BI3IT 30% 2 {14 -
«2014.7.1 #£ - RRIBURE=E~ FDAP(N : KAl ~ AR ;
.2017.1.1 #E - BICAIIGRHESN B T A EE IS FOAP B S ARG 24
Yz TAIE
.2017.1.1 % - O] BERAINEL 8 15 FRIE (passthru payment) BT 14 - L3R &R
BIRMERE - AT IRSE—DRE -

ﬁ? FATCA ‘ZRTER  FESGREBRLIRFHRZE/MHE - RERREEREAZR

BEWGERAEEAERE FATCA RBMABMES - XEEEWKIR FATCA JARFTRET
ERMEREMEFSE - HEEREAFESGHEBESR  REKGEUBEMRARRBANT
N - XEEREFEBREREIFRE - AMER FATCA NEAEERSLEKR - AILE
EAHREEMOEEREAEMBIHSEZESE - RAAHRPBEMEAZED
XERNBEMNERATECRERNFEERS - WIFRESREANRBEERANM
BN A MPBUERIERRE/FNE - CARILBENMER - BESREARBHMA
KRS HEENCHREIRNBBEERR - WRLFMAHEERESE -
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B EREEGEEEMEHERRIE ZEREEHEN

BESEEGE . MEE  sr1E%R (REABBHRA ): =7t

REEREARE  HEE 300,000 STRBRER (F=BERET ): 320

EMSEITTIREARSE 9,375 37T (300,000 + 32.0)

1iEE—  FELR  EXEE
HEEFELR 20% - iR EcAEZR 300 -
FEOIS =488 : 9,375 =7t x (1 +20%) = 11,250 =7t
MBS EAREE 0 11,250 %70 x 30.0 EEZXR = 337,500 7T
MEBREREmAZE  +12.5% ( (337,500 - 300,000) + 300,000 )
HABRTARERIREBEEN 20% - BRFHE®R (=0 ) HEUMEHLE - BN
ERRE R EEAMMERAEKE 12.5% -

2BE " FE Nk EXEE
ELFEMNK 10% =82 ETHAEE 300 -
RE[CIFF3=oT421E @ 9,375 %70 x (1-10%) = 8,437.5 =T
MBI EEEAREE - 8,437.53%5T x 30.0 R =253125 7t
MEBREREmAZE : -15.6% ( (253,125 - 300,000) + 300,000 )
BEE2ARBEE 10% - MEETHEREEDE  EEE—PRATREANEE
BE  BRWTEEHEEEBAZLN 15.6% -

3MBIE=  BE MK - EXRAE
BERPEN% 5% BMEBRETLER 340 (ExTHE)-
FE[CIfF 3704218 : 9,375 =7t x (1-5%) = 8,906.25 =7T
MBI =M © 8,906.25 =70 x 34.0 EZXR =302,812.5 JT
MEBEREmA= : +0.9% ((302,812.5 - 300,000)+ 300,000 )
HARETASMIEEE 5% - BEFHEER (=) BENEBE EXZWEAER
HrETHE BEXRFNWEHEREMEEaEIE - &N 0.9% -

T WERERE E 2B

AESHBE—ELLARELAFELLRFE B AT ( Bitcoin Treasury Companies ) 18

B ZER  ZEREENEEREER - 4‘5?EJ15’f&)ﬁ%ﬂﬁ—i)ﬁ%ﬁ"’mf‘(tbﬁﬂ%)ﬁ#‘Z iR

%‘FE*HF‘? B ZEEREERERXSERERKBZIRG  S5FREK - &
EANEE AR E MR

- W=D

FER [E£#R] = - Z+ U ZRAR)

BB

TA;
St

— BERER  MEHKEIERE

(R EEEUZHE
1 RESRE  BOLEBEQINEEEZESHERBINERBFE  LANSBE
BE  RPBEIZBEEUR - BEXFEE - kT  BHE - BRBESEE
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REBBGESTRABEBRSNE - FEE  ERAEMS DEANER
(MEBBAREAKE  BREZAGTERAXGRLATEABEABREDET
K)o
2.HFPEE  BRaMESKE - BBEE NG~ BRE  ARBSEBRER
SEAMRNGEHEESDE - [FEE  BRAEMBDEANXGE AR (W
BAREIAERE  BREZAAZECEEXGARIREABRENEEN ) B
S NTIRLPE -
3.%?&%&1@?5&% C EERMERREE - Il - BIAE - ARESEERE
SENMRNGEERSDE - FEE  BRIEMBIERAXHER (T
EEE%A%%/\TM% BREAANECEBX T AASREABREDETSY )
OB NERILEFR  THFEREFE  BUXRAEFRSAMEERS -
OEREBERTIERRAECEAERRARENZHE - KENTFEZEZEESHERKRE
RUEIPBEELRFEEESR  BRXINEBEAIZREUPBUENE - KB RS)E
REEEZ  BETEZREREEECRERBURFEAZEEIARERIERE
Z2=BEXHA  UBPBARRRAZERIRRILLEEEEZR BN ERG R
BREECHESEREFEAN BEFEESZHRHENESHEERTIRIE , P
BARRRHLZEZEEMUPELNE  KECEEFRESRLEZHBER -
S)FBEELEEREEXH UK - BR M =RK=1t2581LL ATM iR{TERZE -

- HREBEZEERANERN

(AEERRESTERENPEES  SEZTERERPEFEE  SHBEFEE
HEBAEEE AR REERE | BANESBTESRERESSEREN B
BeREZnBEMETEN PBERBEHL | BENMEEITESSEENAIE
BHEFEE  WNEAREAES  PHEESEMUFMPESSEENFIEERSZN
HWRAEEE D WIERK TIMNEWZ SR GEBWUEE ) ZREPELESE - SiiEMUHE
AANINEGHRFERSZMPEES -
(OAXEESZFTEBHENSGTHZREBUZRTERUOT
1 AEEHEEANERNUHR (AZEH ) BRXaEBUZRTERAMERS
BT

2 AEEHIHE  BEASEREE SEEENRITERRPRERHERZ
E@Eﬁﬁlﬁzﬁ’_ﬁ/\’fﬁﬁm % BE R N BREETHESEZEEN N 8
DARBABEIRBEASIN BNt ESSHENEREERNZH 21T
BRGHEBERE ; N BUSHEBERISREENEREEHEH ZRTERD A

KEZTEBNRREEN Y FEEBERE ; ENEE | REAUMSEIER S
BEUEXRHEHEH ZRTEREBUEREENEBTERTREUZFE
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EEBERE -

3. AEEMIE - BN BEIFREUFEEEEATE  ZRLUEBRAREN
ZEEITIERE 7%,%‘“@/\&73’\\i«ﬁ’&@%ﬂﬂﬁ%i@Zﬁ%’%%’fﬁ - BIALH E BT SR

Al - BEALFRBPES/T - HEEBS -

C)AEEBZHRERTREE REREBEUZRTERRUPBENRBISZEHBRH
1TB%R - XTTERRAEEEE

(MAEEZ2RHE | FHENEBTERTEEULN SRR ZREUPEFES
BEREIEFEE)NMIATECEE  BRXEREUCZPBEFEEEEEFES )R
SAGBRRTERZANZ=  BEREXHLENTIRPBALEPELELT
HiBEE 7B RPERESEQTIZHERE  TEERZEX -

(L)REBREREEESHERE  MEESHESES -

N E)I

= BBEEERNZKERGR

(—) FEABRPREHRECPEENHLPFREEERXNEERIABFBARSE
BtEREREESRPAKENTZHESTETPRESEIEE SRR
ZBRIEEZIRTTIRE - REAZBRHERBUBCRENAFEEEE - BR
BREEHFFFSHERFEEERXNRITUESD - REEBEATIMEELIUEC
BEAREANPBESVESHERE  SURREAZBERESZEAZERER
Sy HthESHERBESWRBEEN  FBEABKESHERBZER - &
BREECEREREESREWBRUZESZEPFIKENTIZHEFEPRE
SEMBEEENBUNRKZSFREE ZRITIRE - KEATRBLUPBASEES
EARSRPAEENTEHBESEPRESEPEEES BN RBZEREE
ZIRTTRPER R EREIRE  STEHBEUH -

(O) REANZBHERBHUBECREZNAPBEMEEEIRZEEN - AFBARS
BENZEERMEBRPIGMERTEXREEUZHRBIIER - EREEN
REEFEIIIRZIR—EEZH EFHRAISGFEESEREZESEPYLER
DZHBSFEPRESEPEESHRBNNBZSZERBEZRITIRFE - SZF
BBAKIRTTASS 47-3 RRUZEMENRBSXRETEBERKZ AR NES
NEBREARREFRANR IR —EXH LFTRAEREESEPRKE
PO ZEHESEFRESENEESRBRNBZSEREEZRTKRSE - M
BIEEHFEFEFBEN -

(=) PEAZBHERBLUECRENAFRIINETERSEEN - APBARPE
EHEBTREBRPINMPEIINETESREEUZPBERIRR - SRIEBN
ERZEPBEAIIRZR—EFEH LFTRHARFREESERER - BRZIEP
BAHRZR—EXHAENTIERPERIBECEARSSEPINIGZEMIEE
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il

[mmu]

[O] 5%

RECRZEEBHRNRZR—EFRH LFTHafanER 7 ERFERXGE
MUBBEHFEFERBEENY - KB RAIEHESETRESEWEESH
IBWTHE - EREBNERRESFER NN ZR—EXH EF+HHAIRZERE
EZHARPRESRENEREZSZRBEZRTIRE HZSXEREIAS/HERS
EREBEERIREARBREZRTKRFIINSEMEEBRHACRIIEPBANRZ
R—EFEHEFTIHAERER ZERBIPXGE  TUBBEHFEFESHE
EBNIE -

(U) REAPBREERSIABESZEPE  KEATIRUZELEREREAM
PREECEFHKENZFEREREE  FEMSHFEZEME - BREEEM
FSEEERER NGRS REGHEESEXTHEAEPBEABERIFRERK
thREIRITREHIE -

(h) REABEBEREERTE B2 AEEEMEBTEXEZRENLRAINES
BREEENE 2 EHS -

(N) KERIHRRRBREEMNBZHERTLUESEE  BEPRESHERRST

A - KENIAEESHERBRIKFBEAPBREZIEF A LERE

hall]

[§1]
X
\§
[
NN
CX
oX}

& HEEASEBEEAEENUHES=TH - XEERH/RE X7
EH? : %@EE’AEFE:% RERBWEFBES ZHE - REEZEZHALIREEIETS

BN AERPEIESANURZEE

(KRB RAILEERECEERIZAREU PG - HEELNTUAERZEEEN
ZHE  BENESREXRBEESRERBUZPBAZEEAREBERRER =
BEXHA  KEBESHREREFEA - BBEARBRHARISESUWHE - K
CZBHBEESRERELRI -

(OAREEARIUE - KEATRBUAERESRERE  REAEES AN HESE
E2XEHRN  UBBABRRRAZCREGRLIEEEEZRBENENST - BRENE
B BERAEREUPBEEERNAEESRERBUIPREEE ZHEEEESRE
BEBREPBEEEZA—HILE  RESRERBEHERARAEZANE - F2E
EMEE "y AOwnsEnE  MEAA -

SEESARIUE - KEATRESRERBHRAGHERBMI BREENZ—
NERRBESEASRESRERRBZERE  BREFBESAEANR ZHRE
EEERLENTRIE -

T R e

K
E/
mw
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— BORERF - KR IERE

(MERERIEK TESREGEHEEEERTHEAEPRERERERER , WERR
e 2 B[OI1ESE -

(OAEEERUZHEARTHE - ﬁ/\/\ﬁuiﬁ BEFERSEMAE SN mALE
REFHEHZEZZESHERBRLBELZFK - KEATHEAMKERFZRER
Clepas 2 MBFrRRe] 2 NEBRIRY - BEREEXHXREENSHFZH KB
HARFREZRERERELI - UREHZZEY  BEERERRE - XRBEAGH
KERRGZR/EZEEH L8 - BEOBRMGFZE T BERaREMREZREE
BUHARMBREELE AREHERZREMREZRZEEUIARERE
BlUE KREBESHERBLUBECRZREAKREADPBERATREEZZRERR
EBHEBAEE  SKEERTREEN - AEFEKET %”IEI;I*E’*”%Z”A%‘EH X &
B 2 RBm APRELRTRE - BEOERGRZZRHE | HAREBTERZRE
PrREZRAERBENHARGSEEMUR - AMSHKEEMR -
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F—ERIMBRES-AFR 991021 127| 4,858,068,576| 38,252,346.10
FE—TEFTBBEE-TISA 75 1140901| 19.17 30,407,232 1,585,947.90
F-ERKAIRBRAREBBEERES-HEH 1050530| 29.07| 3,236,960,293| 111,338,665.10
F—E2IKAIEB[AKREBREEFRES-HEHE-N HE 1070118 29.13 19,876,911 682,319.80
F—ERKAIEBARBBEEFRES-HEEB-1 HE 1120801 25.65 27,900 1,087.60
F—E2KAIRBAREBREEFRES-ET 1050530(|29.4257| 790,138,893 831,538.20
F—E2IKAIEBAKRBBEEFRES-F0-N HE 1070305|29.3895 25,221,841 26,576.00
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FE—EEIK Al FinTech AR ES-HEE 1051128| 19.01| 502,782,643 26,444,076.90
FE—EEIK Al FinTech MR EES-HE=HE-N 85 1070118, 19.01 6,763,709 355,805.70
FE—EEIK Al FinTech ERRIRES-ET 1051128|18.9024 90,512,066 148,284.40
FE—EEIK Al FinTech RRIREE-=7T-N 21 1070305| 18.879 1,244,521 2,041.40
FE—EEWKERMRERERNRET(RE)-HT=H 1060928 19.3| 3,625,124,817| 187,858,442.50
FE—EEWKERMRERERNRES(R)-HT=H 1060928 12.32| 3,180,937,073| 258,229,118.30
FE-EERWKERHT AERERWRZES(RR)-EHE-N
- 1060928 193] 619,927,519| 32,127,667.20
FE—REIOKER I REM REZ(R)-HE
. 1060928| 12.32| 2,531,502,965| 205,488,775.00
F-ERWKERHT AERERNAZES(RR)-EE-1 &
I 1100527| 20.22| 1,962,477,690, 97,056,883.70
%—ﬁifi7k@-§ﬁﬁﬁ&ﬁﬁ** EZRINEER(RR)-E7T 1060928|19.2256| 932,263,045 1,501,634.60
F—E2IKERH AER QEE%( LR)-%=7 1060928 12.26| 635,996,675 1,606,452.70
F—EEIOKERMNERE ExHSZEEﬁ(;%%)-%T_E—N Lo
7 1060928|19.2287| 282,944,423 455,677.10
FERIKERHAERERNEZES(HR)-=7T-NB
7 1060928|12.2695| 801,871,625 2,023,879.80
F—E2EETHEER3I0ETFER 1070410| 60.19| 2,342,853,812 38,923,000
F—EEIKABEEBRES-HEK 1070531| 12.31| 1,426,660,946| 115,936,717.40
F—EEIKABEERES-HEE-N &7 1070531 1231 19,714,706 1,602,088.80
—EEIKABEEREEES-ETT 1070531|11.5417| 577,128,531 1,548,491.80
—EEIKABEEREE-E7T-N &7l 1070531|11.5408 26,472,509 71,033.70
—EEKAIALEZEES-HEE 1080123 34.1| 3,556,283,203| 104,276,881.60
—EZ2IKAIATEZES-HEE-NRH 1080123| 34.12| 126,858,364 3,717,980.20
—EZ2IKAI ATEZEE-HEE-| &5 1120222 331 288,288 8,709.80
—RIKAIALEZEE-ETT 1080123|32.6379| 1,070,385,916 1,015,602.60
—EZ2IKAIATEZES-=7t-N 3 1080123|32.6343| 302,843,651 287,375.60
—e W EERH 10 FHL ESRMESERETF ES 1080429|33.7779| 783,580,766 23,198,000
—&%EH 100 REEBEHFES(RR)-HMEE 1080627|10.2012| 644,524,847, 63,181,568.00
EH 100 REEEHFES(KR)-HE 1080627| 7.9338| 290,089,403| 36,563,810.40
%E 100 AEEEHFEE(BER)-HM=H-N 71 1080627|10.2012| 246,937,564| 24,206,834.20
—2EH 100 KEEEHEZ (A R)-H=1-N H8 1080627| 7.9335| 369,181,270, 46,534,700.10
—$§E 100 KEXEBEHFEE(RE)-M=K-| f1 1110720|10.5837| 2,284,985,923| 215,896,637.90
—&EH 100 REEEHFES(ER)-E7T 1080627|10.0118 5,405,675 539,929.30
—®%EH 100 REEEHFES(CR)-E7T 1080627|10.1443| 350,753,150 1,070,742.20
F—2EH 100 REEBEHFES(REH)-E70-N 78 1080627| 7.8967| 121,383,537 476,014.50
—&EH 100 REEEHFES(ICR)-=75-N 138 1080627|10.1445| 358,402,755 1,094,072.00
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E—EE[ 100 KEEEHFES(RR)-E-| FE 1080627 7.9052| 276,667,314 1,083,805.00
E—ETHERBIREFES(RR)-TEH 1081126(10.5827 31,667,403 92,666.40
E—ETHERBIREFES(ER)-TEH 1081126(10.2629| 103,702,441| 10,104,572.10
'?% EXKERBRESES(RE)-=8-N 571 1081126| 8.0313 36,120,508 4,497,489.90
—E R ERBERESES(LR)-FE=1E-N 4 1081126| 8.0311 176,470 21,973.40
E—ETUERBIRESES(RE)-HT=K-1 571 1120705(10.4618 69,090,599 6,604,076.70
—E R KERBERESES(RR)-ARE 1081126 9.101 25,234,524 579,799.20
—EERERERESES(BE)-ARE 1081126| 6.9427 13,643,646 410,933.30
'?% EXNERBRESES(RE)-ARE-N 531 1081126| 9.1134 348,967 8,007.10
E—ETHUERBEIXRESFES(BHR)-AREE-N 571 1081126| 6.9446 854,078 25,717.10
E—EEHERBERESEES(ER)-=71 1081126| 9.5792 56,594,643 182,957.70
E—EEHERBERESFEE@R)-=7T 1081126| 7.4843 11,852,158 49,040.20
FE—LTEHERBEIREHFES(ERE)-=70-N 825 1081126| 9.5797| 119,856,190 387,447.50
FE—EEHERBEREFES(BE)-=70-N §1 1081126| 7.4865 1,573,811 6,510.00
E—EEIK eSports EmEE - = 1090917 21.26] 691,133,973| 32,508,665.40
E—EEIK eSports EmEE-F=HE-N 8l 1090917 21.26 22,536,246 1,059,934.80
E—EEIK eSports EmEE-ETT 1090917(19.2947| 291,901,232 468,491.70
—E& &Ik eSports BFEEE-E7T-N 88 1090917(19.2947 34,467,703 55,319.50
—EZFIK Fitness BREEESEET-FEK 1090917 8.05 86,285,304| 10,721,020.00
—E& &K Fitness @RESEE-T=8-N H1 1090917 8.04 3,443,073 428,149.00
E—E XTI Fitness REESEE-E7T 1090917| 7.3019 68,873,715 292,095.50
E—E XK Fitness REEESEE-=7T-N 758 1090917| 7.3026 1,926,412 8,169.10
F—MUENFHREAPEKERERRERESFET(R
1100202(10.2694 35,552,738 3,462,000.00
18)-ME
F—MUEANFHREIAPEKERERRERESFET (B
. 1100202| 8.1446 29,564,922 3,630,000.00
8)-HiE
F—MENFHREIFAPEKERERRERESFET(R
1100202| 8.9262 79,761,680 1,868,523.20
18)-AEB
F—MEN NFHREIAPEIKERBERIRERESFET (B
1100202| 6.7719 31,628,638 976,646.80
£)- AR
F—EMENFHREFAPEKERERRERESFET(R
1100202| 9.5211| 394,888,970 1,284,372.80
*E)-fTE
F—MENFHREFAPEIRERERIRERESFET (B
1100202| 7.4351| 141,842,771 590,781.30
E\)-7—713
F—ENFHREFAPEIKERERREREFET(R
1100202(11.1736 30,912,829 1,416,159.40
18)-FAFFHE
F—EENFHREFAPEIRERERRERESFET (B
1100202| 7.7473 869,838 57,471.50
B)-Fa7F
—EeEROERERTES- 2B 1110525 36.98| 1,137,073,130| 30,747,344.60
E—EEEZOBRERTES-BLR 1110525 28.65| 430,019,094, 15,007,665.00

77




78

E-SEROBERRTES-RE-N 81 1110525| 36.99| 86,949,930  2,350,393.70
F-eaEZOBERREES- AN 81 1110525 28.75| 113,575,718  3,951,036.40
E-SXEHEETFES 1110712|  54.8| 6,929,233250| 126,439,000
E-eXMPENRBESESEEES(RW)-MEH  |1121116]11.4002| 127,483,041 11,182,531.10
E-2XMPENRBESESEEES([S)-HEH  |1121116]104511| 20,855,936/  1,995,566.50
—EERXEFENIRESELEER(EH)-E 1121116(11.4499| 12,560,039 33,969.90
—S2HOKATE ﬂ?ﬁﬁ%iﬁé%%@ﬂ%\)—%ﬁ 1121116|10.4961 2,023,812 5,971.00
F-2BIEABHFREGTRES-HA 1130902 14.24| 936,836,564 65,777,143.50
F—2BEABSFREGTRES-AH 1130902| 151.31| 239,024,765/  7,700,087.70
E-2ETBEUEFRESHES ETFED 1140225| 9.2714|12,906,898,978|  1,392,113,000
F-2ORBBERIHAETFES 1141226 14.79| 4,535,315,606/ 306,690,000
F-2ARBBERSTHAETFED 1150706/  9.7| 1,659,263,109| 171,134,000
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. 8,173(9,931| 1,057,719 | 1,200,297 |(1,057,719|(1,200,297
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4 W 1145 113 114% 113%
% % 1 % 114%12A318 113412A318 128318 12H318 128318 124318

USI126650EH94 CVS 7

03/10/55 $ 23,100,284 $ - - - 11 :
US14575EAA38 CARS 6 3/8

11/01/28 12,599,772 13,048,111 0.1 0.1 0.6 0.8
US15089QAW42 CE 6.6

11/15/28 26,332,101 20,154,865 0.1 0.1 12 12
US159864AG27 CRL 3 3/4

03/15/29 9,114,845 . 0.1 3 04 5
US161175AZ73 CHTR 6.384

10/23/35 11,378,610 11,468,640 : . 05 0.7
US184496AQ03 CLH 6 3/8

02/01/31 9,722,481 6,606,323 0.1 = 05 0.4
USI8912UAAO07 TIBX 9

09/30/29 6,550,945 6,664,664 . . 03 0.4
US18972EAB11 NOVHOL 8

3/404/15/30 . 6,396,136 6,657,946 - . 0.3 0.4
US22207AAC62 COTY 5.6

01/15/31 6,350,732 . . . 03 .
US24906PAB58 XRAY 83/8

09/12/55 11,782,590 . 0.1 « 0.6 .
US285512AF93 EA 1.85

02/15/31 3,027,534 . . - 0.1 -
US285512AF68 EA 2.95

02/15/51 5,836,125 - - - 03 -
US29103CAA62 EMECLI 6 5/8

12/15/30 19,684,724 16,432,845 - - 0.9 1.0
US345397A860 F 4 1/8

08/17/27 18,720,650 12,683,493 0.1 - 0.9 0.8
US371559AB15 GWR 6 1/4

04/15/32 19,475,897 16,509,636 0.1 01 0.9 1.0
US418751 AD59 HASI 3 3/4

09/15/30 20,419,059 17,346,407 02 02 1.0 1.1
US44332PAJ03 HBGCN 7 3/8

01/31/32 6,601,785 3,331,460 : . 03 0.2
US44701QBG64 HUN 5.7

10/15/34 11,397,623 s 0.1 . 05 "
US451102CC97 IEP 4 3/8

02/01/29 6,810,964 6,853,368 . - 03 0.4
US46205QAB41 IONPLA 77/8

09/30/32 5,973,804 . . - 03 .
US46266TAG31 1QV 61/4

06/01/32 6,577,887 . . . 0.3 .
US524590AA45 LEEREN 4 1/4

07/01/29 22,551,814 19,526,970 0.2 02 1.0 12
US55939AAA51 MAGN 71/4

11/15/31 15,447,140 - 0.1 - 0.7 -
US57667JAA07 MTCHII 3 5/8

10/01/31 20,295,385 19,664,097 0.1 0.1 0.9 i
US640695A A01 NLSN 9.29

04/15/29 6,302,147 3,052,661 3 . 03 02
US670001 AN69 HNDLIN 6 3/8

08/15/33 19,137,652 . 0.1 2 0.9 .
US737446 AUS6 POST 6 1/4

02/15/32 19,404,630 9,771,574 0.1 - 0.9 0.6
US81180LAS43 STX 53/4

12/01/34 19,373,267 . 02 . 0.9 .
US81211KAK60 SEE 6 7/8

07/15/33 16,621,723 6,854,363 0.1 - 08 0.4

(#kE)



(AF H)

16 &4 4T & R 8K
B ook (32 1) 46 F%F A8 m ik

& gl 1144 1134 1144 1134
% i # il 1144125318 113¢12431 8 12/318 124318 124318 124318

US852234AU71 XYZ 6

08/15/33 $ 9,687,934 $ - - . 04 .
US88033GDU13 THC 6 3/4

05/15/31 9,818,333 " . . 05 :
US8B033GDW78 THC 51/2

11/15/32 9,566,298 . . . 0.4 -
US893647BW65 TDG 6

01/15/33 19,320,777 - - - 0.9 -
US918204BC10 VFC 2.95

04/23/30 12,821,498 - 0.1 - 0.6 -
US92553PAP71 PARA 4 3/8

03/15/43 18,654,116 11,954,829 0.1 - 0.9 0.7
US92676 AAA51 RISBAK 8 5/8

11/01/31 6,320,748 6,456,914 - - 03 0.4
US95081QAS30 WCC 6 3/8

03/15/33 19,706,137 - 0.1 2 0.9 E
USG4863AAMO2 IGT 5 1/4

01/15/29 18,900,006 6,400,458 0.1 y 0.9 04
USU0414CAB64 ARNC 8

10/01/30 20,040,043 16,981,325 0.1 0.1 09 1.0
USU23888AE71 DVA 45/8

06/01/30 12,234,612 9,049,376 " : 0.6 0.6
USU2915CAG51 ECPG 81/2

05/15/30 16,891,213 6,903,252 0.1 " 0.8 0.4
USU3195CAC39 FCFS 6 7/8

03/01/32 18,007,637 14,830,071 0.1 0.1 0.8 0.9
USU3732NAA38 WRLDPY 7

1/201/15/31 25,071,726 25,794,250 - . 1.2 1.6
USU68337AN15 01 71/4

05/15/31 9,639,277 . . . 0.4 .
USU70335AC57 PATK 6 3/8

11/01/32 12,912,417 3,175,670 0.1 - 0.6 02
USU73910AB48 PRMWCN 4

3/804/30/29 9,186,929 . - - 0.4 -
USU82107AB67 FOUR 6 3/4

08/15/32 25,981,192 - 0.1 - i2 .
USV7780TAE39 RCL51/2

04/01/28 9,608,275 13,023,401 = & 0.4 0.8
XS2310511717 AMPBEV 3

09/01/29 14,069,823 11,606,286 0.1 0.1 0.7 07
X53091295801 POWSOL 4 3/4

06/15/31 11,262,609 . < ; 0.5 .
XS3101875931 DAR 41/2

07/15/32 20,622,452 2 0.1 = 1.0 .
XS3109433048 SKX 5 1/4

07/15/32 22,611,710 . 0.1 - 1.0 .
XS3224634991 SAMISA 4 3/8

02/15/33 14,764,375 - 01 - 07 .
XS2367228058 BDC 3 3/8

07/15/31 . 6,589,222 . 0.1 . 04
US44267DAE76 HHC 4 1/8

02/01/29 - 12,126,158 - 0.1 - 0.7
US023771T402 AAL81/2

05/15/29 - 6,887,671 - - - 04
US02406PAU49 AXL 61/2

04/01/27 : 6,509,658 5 8 - 0.4
US093536 A A89 BRIEAS 11

01/31/30 2 6,263,793 E 2 2 0.4

(#*XA)

s 10 =



(AR A)

15 B4 AT & B8

B ook (32 1) 53 F A B » Kk

(#KRE)

11 -

4 W 114% 1134 1144 1134
% i # i 11441253148 113412 8318 125319 125318 128318 125318
US222070AG98 COTY 4 3/4
01/15/29 $ = $ 18,758,992 - 0.1 - 1.1
US22788CAA36 CRWD 3
02/15/29 - 8,958,541 - - - 0.5
US228180AB14 CCK 51/4
04/01/30 . 6,386,366 - « . 0.4
US28414HAGS3 ELAN 4.9
08/28/28 . 13,323,654 - 0.1 . 0.8
US364760AP35 GPS 3 5/8
10/01/29 . 14,730,173 - 0.1 . 0.9
US38016LAC90 GDDY 31/2
03/01/29 - 2,999,850 . - - 0.2
US46266TAAG0 IQV 5
05/15/27 - 6,459,377 - - - 0.4
US487526AC91 KEHEFO 9
02/15/29 - 6,801,802 5 = 2 0.4
US536797AF03 LAD 43/8
01/15/31 - 2,983,761 5 : 2 0.2
US55305BAV36 MHO 3.95
02/15/30 : 7,439,395 - 0.1 5 0.5
US55939AAA51 GLT 7 1/4
11/15/31 - 4,806,440 s z . 03
US74166MAF32 PRSESE 3 3/8
08/31/27 = 4,603,085 - = . 0.3
US76680RAJ68 RNG 81/2
08/15/30 - 6,944,897 - 0.1 . 0.4
US771049AA15 RBLX 3 7/8
05/01/30 = 14,785,482 - 0.1 - 09
US78433BAB45 MORTON 6
5/805/01/29 - 3,894,550 . - : 0.2
US8T180WAN11 STX 53/4
12/01/34 . 15,789,595 - 0.1 . 1.0
US88033GDB32 THC 51/8
11/01/27 - 14,458,978 - - . 0.9
US893647BL01 TDG 51/2
11/15/27 . 9,671,585 - - - 0.6
US897051AC29 TROX 4 5/8
03/15/29 - 7,365,427 i = = 0.4
US911365BP80 URI 3 3/4
01/15/32 = 5,747,753 2 2 > 0.4
US98379KAB89 XPO 7 1/8
06/01/31 g 13,500,305 = 0.1 e 0.8
USU0740VABY0 BERY 55/8
07/15/27 = 9,827,816 2 0.1 s 0.6
USUORG0PAA73 GOLF 7 3/8
10/15/28 - 18,657,069 - 0.2 . 1.1
USUS521TAKS89 MSCI 3 5/8
11/01/31 . 4,422,075 - - - 0.3
USUG68337AM32 Ol 6 5/8
05/13/27 - 14,756,668 . 0.1 - 0.9
ot 925,984,481 649,818,549 _430 39.5
#  H
US21220LAB99 CONGLO 6
3/402/28/30 9,736,600 - 0.1 - 05 -
US382550BN08 GT 507/15/29 15,371,903 12,054,807 0.1 0.1 0.7 0.7
US46567TACS0 IAECN 8 1/8
10/15/29 16,355,761 - 0.1 z 0.8 :
US92857WBW91 VOD 4 1/8
06/04,/2081 8,831,877 . E £ 04 .



(#& A H)

16 & B 4T 4 B 3
ook (3 1) 4% % A8 # t

& £ 1144 11347 11457 1134

i i i

1144124316

1134124318

124318

127318

12/318

1274318

US92857WBX74 VOD 5 1/8
06/04/2081

US98927UAA51 ZEGLN 8 5/8
07/15/29

USG0982GAA79 BELRON 5
3/410/15/29

X52411236859 PINEFI 3 5/8
11/15/27

X52623257503 MERLLN 7 3/8
06/15/30

X52636324274 BRITEL 8 3/8
12/20/2083

X52798887076 MOTFUE 8 5/8
04/30/29

XS2805330094 ROTHLF 7
09/11/34

X52901444773 JUSTLN 6 7/8
03/30/35

X52942371274 BMELN 6 1/2
11/27/31

X52988562554 CONGLO 5
02/28/30

X53092057077 TCAPLN 6 3/8
06/12/32

X53112620417 TRUEPT 7 3/4
07/15/31

X53123695671 ICECR 4 3/4
08/01/32

XS2327414061 CWHARF 1 3/4
04/07/26

X52397447025 MODULA 4 3/4
11/30/28

X52643284388 PEPGRP 7 1/4
07/01/28

X52719090636 STYRO 8 1/2
03/15/29

XS2808453455 DRXLN 5 7/8
04/15/29

X52906227785 OEGFIN 7 1/4
09/27/29

X52915529783 BELRON 4 5/8
10/15/29

XS2304198331 ICELTD 4 3/8
05/15/28

XS2615792194 TRAVEL 10 1/4
04/28/28

XS2696093033 PURGYM 10
10/11/28

XS2818818507 CPKLN 7 7/8
08/28/29

XS2823261248 AABOND 6.85
07/31/31

X52312752400 LRELN 5 5/8
09/18/41

US47010BAM63 TTMTIN 51/2
07/15/29

USG9444PAA06 VMED 4 1/4
01/31/31

A #

(HERE)

$ 7,407,286
19,228,743
19,272,688

4,142,391
6,728,423
9,110,941
8,896,361
16,774,150
4,394,460
4,188,898
11,383,026
17,486,561
8,668,272

14,916,805

5 o
6,974,266
12,988,886
7,781,959

10,381,710

8,568,553
17,085,768

4,106,521

3,313,267
10,022,912
10,677,628
10,919,392
10,755,154

3,555,571

3,483,341

3,769,077

4,266,843

4,365,878

4,220,366

4,197,965

7,610,411

9,553,488

19,613,823

202,895,146

190,267,586

2 12 =

0.1 =

0.1 0.1

0.2 0.2

0.1 -

0.2 -

0.1 -

0.1 -

0.3

0.9

0.9

0.2

03

0.4

0.4

0.8

0.2

0.2

0.5

0.8

0.4

0.7

9.4

0.4

0.8

0.5

0.6

0.5

1.0

0.2

0.2

0.6

0.6

0.7

0.7

0.2

0.2

0.2

0.3

0.3

0.3

0.5

0.6

1.2

11.6



(ARATH)

16 T 8 4T & R 4 3
Goa b (3 1) (5% FHF A 8 5 ik

& Fti) 114 % 113 1145 1134
% i i ¥ 1144124318 1134128318 124318 12318 123318 128318
% #
USY75638 AF67 SSW51/2
08/01/29 $ 14,943,129 $ 12,258,489 0.1 0.1 _ 07 0.7
it g
US195325EL56 COLOM 8
11/14/35 15,713,467 13,217,299 - - 0.7 0.8
US279158AT64 ECOPET 85/8
01/19/29 11,801,425 8,699,369 - - 0.5 0.5
USL6388GHX18 TIGO 4 1/2
04/27/31 9,377,829 9,201,563 - - 0.4 0.5
USP4R21KAA49 NUTRES 8
05/12/30 10,200,273 - - - 0.5 -
USP9379RBA43 EEPPME 4 1/4
07/18/29 11,845,587 4,398,758 - - 0.6 0.3
USG38327AB13 GEOPAR51/2
01/17/27 . 6,295,082 . . " 04
At 58,938,581 41,812,071 o7 25
b &
USP84527AA17 SMIPET 31/2
08/02/28 7,565,005 7,450,493 0.1 0.1 0.4 0.4
USP6SI1ITAB19 MINSUR41/2
10/28/31 5 5,821,714 . . — _ 04
TN 7,565,005 13,272,207 04 08
ki 4 5
XS3063695715 ENGPRO 8
05/27/30 3,899,614 - - - _ 02 -
a:- fg‘"
X52913056797 FCDF 4.85 PERP 14,974,339 - 0.1 - 0.7 -
USN98371ACH6 ZIGGO 4 7/8
01/15/30 . 6,035,548 . . = 04
oI &t 14,974,339 6,035,548 _ 07 0.4
* #]
USPO091LADS4 AES61/4
03/14/32 6,560,343 - 0.1 - 0.3 -
USP62138AC95 LTMCI 7 5/8
01/07/31 13,234,548 - 0.1 . 06 .
‘s t 19,794,891 - _ 09 -
& B
US00774MBQ78 AER61/2
01/31/56 19,534,354 - 0.1 - 0.9 -
XS2656464844 ENRGRP 6 7/8
07/31/28 17,262,691 12,466,028 0.1 0.1 0.8 0.8
X52230399441 AIB27/8
05/30/31 . 10,098,724 - . " 0.6
A3t 36,797,045 22,564,752 17 14
<) +
XS3037720227 DUFNSW 4 1/2
05/23/32 11,353,899 - 0.1 - 0.5 -
XS2333564503 DUFNSW 3 3/8
04/15,/28 s 13,520,172 - 0.1 — 08
st 11,353,899 13,520,172 05 08
Eo £
US85858EAE32 STENA 75/8
02/15/31 19,444,699 6,827,915 0.2 0.1 0.9 0.4
XS52287912450 VERISR 5 1/4
02/15/29 7,424,207 6,810,245 - - 0.3 0.4
X52842976875 ASSEMB 61/4
07/01/30 7,706,880 8,923,279 - 0.1 0.4 0.6
X52432565187 BALDER 2
01/18/31 . 3,043,285 . = s 0.2
Nat 34,575,786 25,604,724 _ 16 16
(#RE)

s 13 =



(A& AT &)

fh 24T & MK
B opbk (3 1) 4% F A8 p W

& Ll 1145 1134 1144 1134
#% iy o i 11441243118 1134124318 12R318 128318 125318 128318

EL
US46115HBQ92 ISPIM 4,198
06/01/32 $ 9,013,894 % 8,562,090 - - 04 0.5
XS2196325331 UCGIM 5.459
06/30/35 6,419,230 6,339,353 - - 0.3 0.4
XS2927492798 ALMAIN 5
10/30/30 11,194,039 - - - 0.5 -
X52696224315 PIAGIM 6 1/2
10/05/30 - 7,279,489 - 0.1 - 0.5
XS2795420293 NWGLOV Float
04/09/29 - 3,415,678 - - - 0.2
‘s &t 26,627,163 25,596,610 1.2 1.6
mow A
PTEDP50OMO0008 EDPPL 41/2
05/27/55 15,022,682 - 0.1 - 0.7 -
US64045DACE3 TNEMAK 3
5/806/28/31 10,913,414 10,268,461 0.1 0.1 0.5 0.6
US71654QCP54 PEMEX 61/2
01/23/29 20,774,426 19,823,543 - - 0.9 1.2
US91086QA V05 MEX 6.05
01/11/40 18,825,076 - - - 0.9 -
USPOR38AAA53 ALSEA 73/4
12/14/26 8,121,109 13,348,330 0.1 0.1 04 0.8
USP2253TIN02 CEMEX 5.45
11/19/29 6,369,508 16,182,400 - 0.1 0.3 1.0
USP2253T]S98 CEMEX 51/8
PERP 15,726,898 - 0.1 - _ 07 -
g 3t 80,730,431 59,622,734 3.7 _ 36
i &1
DE000A3824W1 WEPAHY 5
5/801/15/31 19,353,639 14,139,033 0.2 0.2 0.9 0.9
US251526BN89 DB4 7/8
12/01/32 15,794,026 . 01 - 07 -
USD4000PAKS87 IHOVER 6 3/8
05/15/29 9,552,386 6,337,370 0.1 0.1 0.4 0.4
XS52684826014 BAYNGR 65/8
09/25/2083 11,776,231 - - - 0.6 -
XS2757520965 ZFFNGR 4 3/4
01/31/29 14,741,407 9,926,226 0.1 - 0.7 0.6
XS3071335478 VW 5.994 PERP 11,487,083 - - - 0.5 -
XS2112973107 CHEPDE 31/2
02/11/27 - 11,300,816 - 0.1 - 0.7
X52848952151 SCHUBR Float
07/01/29 - 8,625,842 - 0.1 - 0.5
XS2854896797 SAZGR 7
02/21/30 - 10,744,092 - 0.1 - 0.6
US92537RAA77 THYELES51/4
07/15/27 5 8,029,448 . s n _ 05
AN #t 82,704,772 69,102,827 _ 38 4.2
b8 W
USQ3919KAQ42 FMGAU 61/8
04/15/32 16,376,940 12,964,365 0.1 0.1 0.8 0.8
USQ7390AAB81 ASLAU71/2
04/26/29 13,106,252 6,804,877 0.1 0.1 0.6 04
US67052NAB10 NUFAU 5
01/27/30 - 6,046,915 - 0.1 - 0.4
USQ60976 AB51 MINAU 8
11/01/27 - 13,420,192 - 0.1 - 0.8
USQ7390AAA09 ASLAU61/2
10/07/25 - 1,558,785 - - - 0.1

(#R7A)

e 14 =



(AR A7)

15 &84T & A K
ook (1) 3% T A8 5

& A 114% 1134 1144 1134
14 # B 114128318 1134125318 124318 124318 12A318 12K318
3t $ 29,483,192 § 40,795,134 1.4 25
oA
USG47718AK02 INEGRP 7 1/2
04/15/29 10,934,016 20,158,918 0.1 0.1 0.5 1.2
XS52734938249 SYABGR 7 7/8
01/31/31 15,808,770 7,404,531 0.1 5 0.7 0.5
X52864440321 SANIIK 71/4
07/31/30 7,769,645 3,576,341 0.1 z 0.4 0.2
US427169AA59 LNZING 4 3/4
05/15/28 - 7,571,208 - 0.1 - 0.5
A 34,512,431 38,710,998 1.6 24
A =
BE6342263157 AZELIS 5 3/4
03/15/28 = 7,018,592 = 0.1 . 0.4
ff AR 3
US58733RAE27 MELI 2 3/8
01/14/26 = 7,959,441 - 0.1 - 0.5
BoH #|
USA0400QAK34 AMSSW 12
1/403/30/29 - 4,787,186 - - - 03
5] %
XS1577964536 OMGRID 5.196
05/16/27 = 8,093,907 i 0.1 s 0.5
£ ¥ i
USG95448 AA75 WESODA 9
1/210/06/28 - 6,749,608 - - . 0.4
s (M=) 2,075,726,563 1,540,543,566 96.3 93.5
BT (MEZRE) 89,612,855 88,384,730 4.2 5.4
HAe T & A T2 5 ( 10,722,848 ) 18,017,578 (_05) 14
i 3 $2,154,616,570 $1,646,945,874 100.0 100.0
El1 i AR TSHFTeMAeR T 23 KT
leBmpraf (4B 246 LA - THRLAIMAMBREHEL>IM) ARXEHTE— L3 m
BRI GH HodmitaeERraAhHEE -
2B Tz EBME SR (A REMR): AA LB TE—B A BT ALMBMEALEIE /" HBFTHAETLBEMN
S
SEABAMABRMT A ALLRTEZ— AR+ RS METERARAE KN AL O3 7B 4 60 %N
HBEEAAFITEE LM EKMN AL RHA -
4. A o 8] fY SRR A Ak AR AR & 3% T RO A 2 8] fif KRR & Bk AR @ SR R AT SR A A
M R RAFATRIAA S AT KA @
SR BHEFAA AL B HF A AL HRALEEHFATALARESADE LM A Bayadaxk
Bzt au s T EAHRELLDH -
CABATAB LA E A AL LR T ABHARAEAR R L EE A DR/ L /ST RETZ2AHAER
A LTEBFBBH -
E2 AT A e GEBATRYOT R RiET o8-
Bz AR BREL — Ay e
.
e :
¥ F & ‘c u g 38 - U o xE
1



#o— e

R T L IS T

EH 114 & & 1(&

BEm:HMeha
1145 % 113455
S # % e A %
FEMFEE $1,646,945,874 764  $1,181,608,501 71.7
A (A1)
F] B A 117,188,708 5.4 81,387,469 4.9
H A 124,353 - 30,647 .
N 117,313,061 5.4 81,418,116 4.9
&R (MENE+)
@ 12 30,848,231 1.4 22,684,107 1.4
1% & # 3,513,323 0.2 2,573,202 0.1
aten g A 210,000 - 210,000 3
Hiued A 53,397 - 11,930 -
i iR 34,624,951 1.6 25,479,239 1.5
AEFEFHANRS 82,688,110 3.8 55,938,877 3.4
AT R A B AR 1,763,980,265 81.9 1,055,574,403 64.1
OB &8 R ( 1,246,638,717) ( 57.9) ( 657,669,445) ( 39.9)
ERRFTAFF (AK) (MHEZR+) 9,964,861 05 5,092,609) ( 0.3)
ERARBBEL (M= +E+—) (  13,440223) ( 0.6) ( 5865543) ( 04)
ARARETABEFEY (M=) 29,392,256 1.4 29,878,644 1.8
ARRARMBRFEE (ME=-+RA+—) ( 20,767,478) ( 1.0) 68,166,846 4.1
RAHALEBBEZRNENE—MEH (M
) ( 69,283,433) ( 32) ( 63,204,304) ( 3.8)
BEMAANZ B BRE2 RS sE— £ (M
L) ( 4,598,938) ( 0.2) ( 3,899,322) ( 0.22)
BLEASAR 2 BBE2 By — AR (M
/) ( 3,774,962) ( 02) ( 1,612,650) ( 0.1)
(#RE)

- 16 -



(AR R)

114455 11355
4 A % 2 %A %

FEHEANBEUZZAEZNETE—HE

B O(mEEEAR) ($ 13,530,368) ( 0.6) ($  4387905) ( 03)
AR NHEATZREIUE A — ET

(M3E) ( 1,980,244) ( 0.1) ( 483,277) ’
RAFMANBYLE BB LS FE— AR

e (MEEA) ( 4,342,409) ( 02) ( 2,007,896) ( 0.1)
k-4 A 1,976 ” 1,554 -
ERIFAEE $2,154,616,570 100.0 $1,646,945,874 100.0

BMIMEGAMBEREAZ -5 -

=

H I U

FFKC
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AR ABLEE BN A RS
-2 HIERFTERFTAEHLTEEAS
R R
RE 114 #& 11341/ 18 % 12 A 31 8
(BB PxAES 2BEUAMEHF LA EM)

- M i

ALLBERBRPERBAMESRE £ P ERBEBENZRILZH
M B AZEERESL N ISES A2 BEXAKRL c BTEHBER
MEF  ZARRARWTHBXEHEM  EHRHEE NBEUHEE -~ £
ARBRARGHBExEHEM  CEAMBAE | BANGHAMIAME
fir o

AELHRENTERBENZIBEFAME - 28 fF (5 RIEA LN F
ff ~ @B - MARMLAFRISENNHF ) eafsFH (A RIE
memBEiRE) - BIZREY HAURAFETHUEFRATEEESL L
A% (4 HEZAN KL (Exchange Traded Fund » ETF) ~ R fa &
ETF -~ ## % ETF) - AT XN AF - BeEEMAENBBEARLNEE
BITZEBRLREARFEH KRB ETAEHRLENCHBEZIZTER
FREERARER RAPEAXHFLGHARELIRAHETARFLX S
ol

AXLABFBENTERBRESPZAMES > QB REXZ A
BRXBEAZRZREFEHFTHHMAEZREATH (NASDAQ )~ 3 B 7 # 4%
7 (AIM)~ B A JE 8T 5 (JASDAQ) -~ # B J& 52 9 3% ( KOSDAQ)
REMB LT EREXLFATH I HZELKIZE - FHRAREHF
Rk sEE - Aemm - ®/FTEM (4 ETF- Ra A ETF - 4
74 ETF A #de ETF ) B XX MBAAHRBRTZIBRSF (S FE LS
B MRREINIRERBRLAAM - 2R B EELA I ZIEHEFINE
ERBREBF AHETARHAXEZES DM BABAETEHRAR

ez A& (2B &T#H#%MFAE (Contingent Convertible
Bond,CoCo Bond ) A £ 4 3 %k ® J #8 /7 ( Total Loss-Absorbing

B

\

=
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Capacity, TLAC) fi 4 ) ZABESIMBERETZMAA ) RAL LT M E
RAEMBHEERSG EZ AL ST E MR

FEe®EZEEKE
A-FHET A m4i42EeBBE

AerkmRikdEM(S ETF
R # ETF -~ 4848 & ETF & % & ETF) -
ARXRLABRBERM R BTREFZBEY  FREFESHAMESL
BReEgRRZIMAETRR S -

AR ZBENNHE - LBRFRACHRBROARD - FEHK
WA ARKYEHERTRMSAE RG] S

4% E M 45 3t 4 £ 42 The Hongkong
and Shanghai Banking Corporation Limited (

FEEMESLBEYER
Efr A MR E]) BESZEAAEHRE A

AR REALA S AT ERE
B EAE -

BB HBEREZAHRRAER

AMBRANIISFE2A 1288 KK 42 8E )

5 MR A
= EFAGHB Rz EHBH A

# 15 % o

AMBREAGERBEFABREEXLE S ZIAMELEL ¥ &3 £ A
N AEEBERYE -

ARL2ERGHBEREERL LT
& 7

MADARLBHET B RRANK -

N

HAABBTXLPERBREIMMAAUAR—F¥8 LF 11
25 4k & B Interactive Data Corporation & & # & 3 % #(Bloomberg )
FFRBEAEASHRERIZIFTR  RERXBRWFELSEBI LB KX
A& BB

A EEEHBATHREZIBAELEDARIE > AT

4P AR 4 k1R 2 R

MM S BEHABREHER AR AGESGTFHESFHE - A X4
ERFA ZEARAT L BRI B 2 4l H AR AL B

142 AR %0 £ %87
HAATREABE FINFAEABELHEAAT o
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HERZPSESCAUFERNETHILEEERRE » 3t HE
BEBSETHEHENACAOM BRI EHE R FURMN LR
R EZ -

BARHIEBBRA L RN

BAERXR G2 CRRABABRBABTIINF A ARBEAEHLAT -

A BB e B AT F A
bR 2 R H FR

UM B RE2 XL FE GEIHEFHEANANKR AR ER
BB MBRE  EAAUNSZIIBHERAASLEREZON T ALBE A
(A  BBRBTAABMADSILINELLBRNAMRDIATELHNS
Bz BERHEANSH - 14 £ R 113 F 12 A% — B2 %8 4
LS EB LR A RN TEAHMEGHFZUBER A A 31.438
ARk 3278l L - B EMALAZHRARANE  FIAHAKRATRLBIA
BN HRAFTRAKAN GRS RARRARNRIIIRE R/ E 4
ZHREASEHGE > WA BLTARARSE - AHIRABREAIINF R
EARESHEAT -

FTAGHAIE - EHRBRRIELHZEZRR

AXANHBEIHRET R AR H B H 4R RIF A TR
oA A A2 BENNEERELBAEANELERE LM A |
el P FHRBR - REERTRALSTAHTR -

AEAALZRBENIFEREEBEAAELABAFTERR - X4
2B EEREEH  AMNEEFTIRAT ) 5 a3 A3 M5 ER G
HEMAARBAM  ANBESIHEARRBMRT -

BHEARLERERZI G HE - St RBBAFTELHR -
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N\

- BT

1144124318 1134124318

B ko & W OHEMENEE R i oy W oHEmelen

AR £ & 103721912  $ 32608095 % 1« 757,093.65 $ 24,818,287
M4l 45428,150.00 45428150  # &% 50,724,767.00 50,724,767

B A AR 1,075,249.54 4,845921  #eA AR 1,401,416.19 6,260,623

%4 64,800.96 2,744,830 3% 4 63,961.42 2,623,851

B it 107,931.85 3985859 Bk it 116,599.89 3,957,202

$ 89,612,855 $ 88,384,730

BEERRER

RARGRHZHYRE  AEX LI EEmNA 240 RHERI]
BAMEBHBELEMHEMNRU SN2 GRENGBEARLFEAEARMA
R EMBERN [ HANEH AR EMFRAMAEAAR LR &5
# 1.50%zt%k ZERAFE  BAAKLAIBREEALFAT
RO RABBAIHAMEWH A EREL GAREFBYIBELNSE
BB EMEMFTABMAESF 0.75%2tb %8 RetstH %A
ZHEAXZHEELHEHExTAREFALMF IR - AARETHRHEXZ
MM AEALAL FEAMBMMARSFE 017%2tb % %28 B33t E H A K
BHIMEHF4ET -
#, #H

A BN I F 11 R 27 B A2 & MM F F 0910455815 58 & -
B2 1Al MHALIURKAFTHRE BETR S
BHMI 4B ELXBREHRAA LR FELEXZEESS
AZCi@RR > BILAELHURBFARIANLEAN - A X LR
BABTHLECEREANFRAANEUAME @HEZIAER > HEA
SR ZBARAT Z oM Bl > B /F A4 MAIFREAZRIE -

ARELBERNBEARAMAEALAZCTRBTAANT  BAHUMNEFRR
GREAFR HEBABRLABRIHIM -
R 5 Ak

ARLEBEFHEERIIMNETHIRA -

BB X B

RIEHZYRE > EMRBEAESHBEANTEHERXZREHAE
AL EHERNZERE AT ol RRAHEAXZFSBEIN T EH E 4
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REXBORACREAMFZI T ool s BENIEARAKETRAET
& ABITHESTE - BZAToERKERT>ERIFS, > EMERA
Tofols MR ZLATELEIRIBADVEARENIEME
Lz TnBifs  URLSBEVEFIFHEINEHEMZIBLETRS A
g o

AR 14 R 13 FENETE  HEMME— -

4!

’
=

4 AR
[ ff% A B4 m om e S i 14
F— & R B ARAT A TR 3] G E A AR SBIB NG 52 B RM

BB ARBREERMHARNS  AASZEIEN3T)
(F—4#%E)

— P EARATALAH TR 8] BN O O <k A Ed Y 2]
(% —4R47)
1144 f£ 1134 5
& wOO% A %
1. &P E—F—28K%14E $ 30,848,231 100 $22 684,107 100

2. e AR () &

— F — 84T $ 5940414 (_44) ($.4.049932) _69
3. ATHRLM (H) &
— B — 44T ($_2,664,126) 13 ($ 1,482,488) (__2)
1144127318 113412F31 8
4 B % & 2 %

4. At E — K — 2% $ 2,763,170 100 $ 2,072,773 100

5 B F2 114 £ A 1135 12 A 31 Btk AR E —SBITHERER
BHSER S H R PESAOZTETMELEL T

Ca #) £ % 2 ¥ B o F M/ M@

114 #12 A 31 &

# & USD 5,500,000 , E A NTD 168,708,000 115.01.14 (5 3,742,650)
-115.04.02

11312 /3148
# & USD 2,800,000  EANTD 90,264,000  114.01.21 ($_1,078,524)
-114.04.02

o O



o114 £ R 113 4 12 A 31 B M AP M REREHMIE
XhHeH (LBRES) BHMBAEALFHEELWT

& #) £ B # B N F A

114 £ 12 A 31 8

# & USD 1,700,000 ,/ # A CNH 11,983,295 1150112 § 692,924
-115.03.30

# & USD 600,000 ,/ H A NTD 18,780,000 115.03.19 % 12,524

% i USD 14,800,000 ,/ B A NTD 453,559,500 115.01.08 ($_10,624,048)
-115.04.02

# & GBP 400,000  # A USD 531,995 115.01.27 ($__ 219,502)
-115.02.23

% & EUR 2,950,000  HA USD 3,429,711 115.01.28 ($__1,282,679)
-115.02.12

C # & LR e !

113412 A31 &8

% & USD 850,000 " # A CNH 6,117,630 114.01.22 (5% 505,495)
-114.03.27

% & USD 10,050,000  H ANTD 323,228,300 114.01.08 ($__4,724,856)
-114.04.02

# & GBP 600,000  # A USD 761,100  114.02.18 S 343,061
-114.02.27

# i EUR 6,100,000 ,~ ® A USD 6,506,140  114.01.22 $ 5,756,137
-114.03.27

2. AL 14 R I3 A ERARFHERRHIERFAAZCE
MRAMFB AN BB % 2,754,465 L B 48 % 6,225,144 = (&
FIEERARABRBE ) 4R IBFEATAABRBES S S »
% A48 % 12,289,628 7T AR 4E %k 955,692 u (M ¥ kT B X448

REEY)-

- 75 -
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1. 35 & K

AELRAZHFABEFERTROZITHEEASGT MG S -
AL SR FENSBEEEGRHIGHALA L BEAZIHTE AR
B BT EREEHMAEEZE RS HPE SRR GTAH
BREAZEF G HBE MK ERAL LY UL FHMm b R A
Bl MTHBRERBRERAEARN AL ERAZXHHF > EHA
BustaBa BEIHANEHILE BHETEAMGAAETH
HNEGHREZLHEB LI NOTFHEEZEE > THANF L
oA FEEATE - 34 AEAemFAXFHANEE
Eo v TRAERTHANEEHEABTAZIRARRE RN T ALLS -
IS o= Wl

2. 1z AR %

LR EAEARINALZRHJH T RZLBTRNBEAITAREBAT
AHZBAEVE APFoEAemAtFoemBRIEARR
EPREE -BREF - LHNLBE - AEL2HRAREARKR S
BGEAEAARABZATAXIRGOMMAE -

3. MR R

AALHREFRBBZEARBREZANBATHAE  H+HE
THBARLLBRAHEAZAALYLEBRRIIRAEF
B TR EEAMAGHERAR LENIFEEFERK > =2
AERTRBFURE SR -

(Z) BRFa & A A& B 12
AEL-AFFLBBH LI AMBEEN T - ARG HEER
B M eZILHAMEARETHRS  UPHEMTRADEZRR - A4
2 BERNNCRERARTEZAET  ¥CALARABRTEEHZ
EFRCERABAEERY  RZECEXAREFIHIIARTH
BRABFEGZRA ZIRAREERF  F&ETE - THEERFE > T H
BMALOEF GRS EHXBREHEREARETERLEF » UHEAR
REREZFAEETREF A KENS -

N
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H i

ARALAEADE 2N B LRAAERE K F Mo T
Baw o BNE WA

1144124318 11341253148
b o OE EIET & [ " B B & ki
& 7 A
JEf e
£ . $ 50,596,875.68 314380 $ 1,590,664,578 $ 36,770,299.56 327810 $ 1,205,367,190
cig T 11,594,395.75 36.9294 428,174,101 8,659,810.56 33.9383 293,899,214

BERAF AL AEAEHFIRZITART AL H LM M
A — o
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Bo— SR AR W MR AR A R )

F-arHkpfatiimbnisetse
& 5B
RE 114 & 113 # A

Mt & —
114 £ 5
£ B 1 it i H 31 A Ea [ & il
PO Fa e oo LN M MN # AN T
T ] i et bl il d iohdtidetatd DET Y T P PEST P Y S PP
= "R i (S #rs%a)| (B4e 0 % &) | (e ARWR)
Mo oA WA 5 oA M S B & MR 4 B P OFA o4 B S R 5 &R 2 R
T3 FAER12RARL 114.01.02 $ 5,486,720 | USS  9,144.06 | CN¥ 3366594 | § 666,152 | US$ 2,043.39 | CN¥  46,269.92
14 FEH1RARS 114.02.03 6,116,591 15,001.40 65,470.29 1,046,438 3,266.24 65,054.38
114 S/ § 2 -k A B 114.03.03 5,929,119 14,325.95 66,398.14 1,145,589 3,525.98 67,978.17
114 E£EH 3 RABRL 114.04.01 5,837,768 14,242.26 64,120.06 1,248,034 3,340.78 70,043.86
14 EEH4RARS 114.05.02 5,467,536 10,587.90 61,969.53 1,147,681 3,350.80 68,739.91
N4 £ERS5HARS 114.06,02 5,370,319 9,350.30 60,448.46 1,141,775 3,605.33 71,309.41
14 R 6 AR 114.07.01 5,834,657 14,011.02 93,613.50 1,205,898 6,859.55 98,727.45
N4 HEH 7 RARE 114.08.01 5,726,121 12,616.66 85,812.78 1,199,900 7,222.79 98,343.31
14 £ % 8RARL 114.09.02 5,825,643 11,795.64 81,679.86 1,144,030 7,294.70 95,429.56
114 B % 9 R A A A 114.10.01 5,808,884 11,266.32 81,018.86 1,166,767 7,201.99 98,159.44
114 44 % 10 kB A 114.11.03 5,891,555 12,771.82 86,264.28 1,193,997 8,155.37 108,176.07
114 4% % 11 R B 628 114.12.01 5,988,520 11,496.29 89,235.91 1,224,107 8,152.42 112,540.70
& af $ 69,283,433 | USS  146,609.62 | CN¥ 869,697.61 | $ 13,530,368 | USS  64,019.34 | CN¥1,000,772.18
113 ¢
% i i S Air ) 7 A o 8L & i
e o T N # [N i AN i 4
TS T LY ARkt il olea ot ad DL Y F T P e P S P P
il E > ' g (B #ea)| (B ka) | (Be: AR%R)
W oo B4 M 4 B S H[ o RS KM 4 & 4 (R o5 R4 W 5 RO W
IVEY FVEYT AN 113.01.02 $ 4,708,485 | US$  3,871.67 | CN¥ 1767640 | & 49,874 | US$ 37.65 | CN¥ 22,102.41
T3 A% 1RAmRE 113.02.01 4,695,747 3,713.86 17,702.69 50,316 37.42 21,994.60
TI3 A% 2R AMS 113.03.01 4,915,297 6,823.38 24,536.94 100,472 503.27 24,745.32
113 44 % 3 -k H el 113.04.02 5,102,784 11,425.94 29,595.46 196,057 1,097.71 29,957.80
113 44 % 4 5 Bl 113.05.02 5,029,166 11,804.88 30,575.64 205,238 1,081.13 32,783.24
113 4 % 5 e A fie 113.06.03 5,074,117 13,181.98 31,132.46 450,655 1,037.05 38,118.85
T3 545 6 RAfRS 113.07.01 5,302,328 13,045.83 31,584.15 497,012 1,260.58 39,235.46
113 SR % 7 R ABS 113.08.01 5,406,081 12,695.97 32,199.94 530,839 1,447.23 43,297.77
113 A 5 8 A fe o 113.09.03 5,760,048 12,542.34 36,154.92 517,519 1,483.92 45,489.12
113 45 % 9 2 A i 113.10.01 5,749,251 13,242.56 35,494.63 550,092 2,374.32 47,681.06
113 4/ % 10 -k A 82 & 113.11.01 5,745,681 9,993.98 40,396.09 586,988 2,340.86 49,955.16
113 44 % 11 kB e 113.12.02 5,715,319 9,000.60 34,363.73 652,843 2,306.89 54,325.74
& 3 S 63204304 | USS 121,342.99 | CN¥ 36141305 | § 4,387,905 | US$  15008.03 | CN¥ 449,686.53
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(115)p1 & 4k F % 25002795 3%

B BARBRERMAERNE AE:

ERER

E—eEAFREREBRIABRLNRE 114 =& 113 412 A 31 ez A4 E
EAEfAAR BREI4FARII3E1A1B8212H3] 62 BsE4EEE - EE
HESH LR -EARRARLAEL  UABBRMBRAME(AEERGTH AR
ARG EMRF -

WAGHEFZER LHERMBREAEFAAERT DHERBELARETLRTE
(FERNRLBETFELEEEWRE 101 £ 11 B 27T B A 248 BHRFT
% 1010053706 sk R 4m > R A EREF — B AR EEHLR A MRLIER 114
FRISHF12A 3] ez @M HEEN BRA 14 F#A 11341 A18%12 KR
31 B 2 ARMHEHAEARRELRE -

EREAZ AR

AEHFARBEHA LR ERTEMBREARN A P E R B E 2 A 4T
ER I AGHAENREERN TZRERN GG EREARMHREAZ BERE
—FRA R GHETAARER EHA B IR BZIABCKTERR e
BRI B — W HL TR A RN MR8 RE L EBEATHRLZ b
BAE - AEIEAE ORFRAAR BN ENER  UEAATELER 2 A -

S @ EHEf ST PricewaterhouseCoopers, Taiwan

110208 Z LT {EFEE AR — B 333 9 27 #

27F, No. 333, Sec. 1, Keelung Rd., Xinyi Dist., Taipei 110208, Taiwan
WWW.pWC.tw T: +886 (2) 2729 6666, F: +886 (2) 2729 6686
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FoeWARFHERHERAARERZPARRALE FUN > RE 114
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BEX HEARMBREA EAVE  RAAGHFHEIRACREFEERK
NI B EARER -
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N A e E i % £ 3 %
I3 i 4
Rez29ERE ()& -+ $ 326,687 24§ 227,416 17
BEFEFROLPEFRLABTA—n A (2)2 L
i 22,073 1 124,135 10
Mefcomy 2 4083 A(z2)z 4 80,967 6 68,134 5
EuERTA - (=) 40,000 3 - -
TS S 4 11,215 1 9,036 1
M T AL 480,942 35 428,721 33
ETS S 4
BELLFEF I RO EFRE2 &R (2)
AR 1,982 - 1,884 -
BrEFZ BT = (3) 32,170 2 39,172 3
FE AR KA = () 471,563 35 466,418 36
T A (=) 5,342 1 6,982 1
EENE S oY 3 2 (4) 162,010 12 163,313 13
BVUFA = () 16,711 1 22,507 2
YRt E T A 2 (+4) 1,637 - 1,653 -
TR A(E=-)~ 2tz
4= 122,393 9 122,397 9
Hu2idFa 68,329 5 45,460 3
BT A L 882,137 65 869,786 67
FARY $ 1,363,079 100 $ 1,298,507 100
PREEE
s f R
R A E 2 (+tz)z 2 $ 133,147 10§ 118,764 9
AR AR A(+4)3 -+ 44,621 3 36,348 3
ARFE G-t L 2,493 - 2,569 1
Hownds g 2,549 - 2,300 -
e g & 182,810 13 159,981 13
stinds f R
Radgflp G EH 2(+=2) 5,873 1 5,953 1
BEFLF-2nd L 2,959 - 4,512 -
T EEE 5,724 - 5,456 -
sinde f &3 14,556 1 15,921 1
i 197,366 14 175,902 14
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