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Z PN 885 15,247
1,211,421 883,025
A
Y ( 167,654) ( 218,591)
ZHEN 2 H ( 42,181) ( 51,984)
48 B ANARAT 2 ) ( 21,252) ( 20,174)
T 4 ( 10,377) ( 7,409)
T o FB % ( 7,005) ( 10,065)
AR AR % ( 47) ( 7,142)
HoAt 9% H ( 39,012) ( 14,613)
(287,528) ( 329,978)
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ABU DHABI NATIONAL ENERGY
CO PJSC 4.375% S/A 24JAN2029
REGS

AIRPORT AUTHORITY HONG
KONG 4.75% S/A 12JAN2028
REGS

AIRPORT AUTHORITY HONG
KONG 4.875% S/A 12JAN2030
REGS

AIRPORT AUTHORITY HONG
KONG 4.875% S/A 12JAN2033
REGS

ALEXANDRIA REAL ESTATE
EQUITIES INC 4.75% S/A
15APR2035

ALEXANDRIA REAL ESTATE
EQUITIES INC 5.15% S/A
15APR2053

ALLY FINANCIAL INC 6.992% S/A
13JUN2029

AMERICAN EXPRESS CO 4.99%
S/A 01MAY2026

AMERICAN EXPRESS CO 5.043%
S/A 01MAY2034

AMGEN INC 5.15% S/A
02MAR2028

AMGEN INC 5.25% S/A
02MAR2030

AMGEN INC 5.507% S/A
2MAR2026

AMPHENOL CORP 4.75% S/A
30MAR2026

AON CORP/AON GLOBAL
HOLDINGS PLC 5.35% S/A
28FEB2033

AOZORA BANK LTD 5.9% S/A
02MAR2026

ASAHI MUTUAL LIFE INSURANCE
CO 6.5% S/A PERP

ASAHI MUTUAL LIFE INSURANCE
C0O 6.9% S/A PERP

AT&T INC .4% S/A 15FEB2034

AUST & NZ BANK GP S+0.75% Q
03JUL2025 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD 5.375% S/A
03JUL2025

2023 4¢
1H1H
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500,000
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400,000

500,000
1,000,000
1,000,000
1,000,000
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1,000,000

500,000

500,000
2,000,000
3,900,000

1,200,000
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500,000
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(1,000,000)
(1,000,000)
(1,000,000)

(500,000)

(500,000)
(1,000,000)
(1,000,000)

(400,000)
(500,000)

(500,000)
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AZURE ORBIT IV INTL FINANCE LTD
3.75% SIA 25JAN2023

BANK MANDIRI PERSERO TBK PT
5.5% S/A 04APR2026

BANK OF AMERICA CORP 3.864%
S/A 23JUL2024

BANK OF AMERICA CORP 5.202%
S/A 25APR2029

BANK OF AMERICA CORP 5.288%
S/A 25APR2034

BANK OF CHINA HONG KONG LTD
5.9% S/A PERP REGS

BANK OF CHINA LTD/HONG KONG
3M L+0.75% Q 24JUN2023

BANK OF MONTREAL 4.338% S/A
050CT2028

BANK OF NEW YORK MELLON CORP
4.947% SIA 26APR2027

BANK OF NEW YORK MELLON CORP
4.967% S/A 26APR2034

BAYFRONT INFRASTRUCTURE
MANAGEMENT PTE LTD 4.257% S/A
16MAY2026

BHP BILLITON FINANCE USA
LIMITED 4.75% S/A 28FEB2028
BLUESTAR FINANCE HLDGS LTD
3.875% S/A PERP(CALLED)

BOC AVIATION LTD 3.5% S/A
31JAN2023

BOC AVIATION LTD 3M L+1.125% Q
26SEP2023 REGS

BOC AVIATION USA CORP 4.875%
S/A 03MAY2033 REGS

BOCOM LEASING MANAGEMENT
HONG KONG CO LTD 3M L+0.83% Q
02MAR2023

BP CAPITAL MARKETS PLC 4.812%
S/A 13FEB2033

BRASKEM NETHERLANDS FINANCE
BV 5.875% S/A 31JAN2050 REGS
CANADIAN IMPERIAL BANK OF
COMMERCE 5.001% S/A 28APR2028
CANADIAN IMPERIAL BANK OF
COMMERCE 5.144% S/A 28APR2025
CARGILL INC 4.5% S/A 24JUN2026
REGS

CARGILL INC 4.75% S/A 24APR2033
REGS

CCBL CAYMAN 1 CORP LTD 3M
L+1.25% Q 12JUL2023

2023 4F
1H1H
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BREUES (45
CENTERPOINT ENERGY HOUSTON
ELECTRIC LLC 4.95% S/A -
01APR2033 - 200,000 - (200,000)
CHINA CONSTRUCTION BANK CORP
4.25% S/A 27FEB2029 - 2,000,000 - - 2,000,000
CHINA GREAT WALL INTL HLDGS IlI
LTD 4.375% S/A 25MAY2023 - 1,000,000 - (1,000,000) -
CHINA GUANGFA BANK CO LTD
5.35% A 14FEB2023 FXCD 1,000,000 - - (1,000,000) -
CHINA HONGQIAO GROUP LTD
7.375% S/A 02MAY2023 - 1,550,000 - (1,550,000) -
CHINA OVERSEAS FINANCE
CAYMAN VII LTD 4.25% S/A 800,000 - (800,000) -
26APR2023 -
CHINA TAIPING INSURANCE HLDGS
COLTD 6.4% S/A PERP - 1,000,000 - - 1,000,000
CHINA TAIPING NEW HORIZON LTD
6% S/A 180CT2023 - 2,000,000 - (2,000,000) -
CICC HONG KONG FINANCE 2016
MTN LTD 5.493% S/A 01MAR2026 - 2,800,000 - (2,800,000) -
CITIGROUP INC 6.174% S/A
25MAY2034 - 1,000,000 - (1,000,000) -
CK HUTCHISON INTL 23 LTD 4.75%
S/A 21APR2028 REGS - 500,000 - (500,000) -
CK HUTCHISON INTL 23 LTD 4.875%
S/A 21APR2033 REGS - 500,000 - (500,000) -
CMHI FINANCE BVI CO LTD 3.5% S/A
PERP - 1,000,000 - - 1,000,000
CNAC HK FINBRIDGE CO LTD
4.625% S/A 14MAR2023 1,000,000 2,000,000 - (3,000,000) -
COMCAST CORP 5.35% S/A
15MAY2053 - 3,000,000 - (3,000,000) -
CONOCOPHILLIPS CO 5.3% S/A
15MAY2053 - 200,000 - (200,000) -
CORP NACIONAL DEL COBRE DE
CHILE 5.125% S/A 02FEB2033 REGS - 400,000 - (400,000) -
CRCC YUXIANG LTD 3.5% S/A
16MAY2023 REGS - 1,000,000 - (1,000,000) -
CREDIT AGRICOLE SA 5.301% S/A
12JUL2028 REGS - 1,000,000 - (1,000,000) -
CREDIT AGRICOLE SA 7.25% Q
PERP REGS - 5,000,000 - (5,000,000) -
CREDIT AGRICOLE SA 7.875% Q
PERP REGS - 2,000,000 - (2,000,000) -
CROWN CASTLE INTL CORP 5.1%
S/A 01MAY2033 - 400,000 - (400,000) -
CVS HEALTH CORP 5.3% S/A
01JUN2033 - 1,000,000 - (1,000,000) -
CVS HEALTH CORP 5.875% S/A
01JUN2053 - 400,000 - (400,000) -

13
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CVS HEALTH CORP 6% S/A
1JUN2063

DEUTSCHE BANK AG/NEW YORK
7.079% S/A 10FEB2034

DUKE ENERGY OHIO INC 5.25% S/A
1APR2033

DUKE ENERGY OHIO INC 5.65% S/A
01APR2053

EASTERN CREATION I
INVESTMENT HLDGS LTD 1% S/A
10SEP2023

EBAY INC 2.75% S/A 30JAN2023

ELECTRICITE DE FRANCE SA 5.7%
S/A 23MAY2028 REGS
ELECTRICITE DE FRANCE SA 6.9%
S/A 23MAY2053 REGS
ELECTRICITE DE FRANCE SA
9.125% S/A 15DEC2099 REGS
ELILILLY & CO 4.7% S/A 27FEB2033

ELILILLY & CO 4.875% S/A
27FEB2053

ELILILLY & CO 4.95% S/A
27FEB2063

EXPORT-IMPORT BANK OF INDIA
5.50% S/A 18JAN2033 REGS
EXPORT-IMPORT BANK OF KOREA
4.625% S/A 07JUN2033
EXPORT-IMPORT BANK OF KOREA
5.125% S/A 11JAN2033
EXPORT-IMPORT BANK OF
THAILAND 3M L+0.9% Q 20NOV2023
FORD MOTOR CO 6.95% S/A
06MAR2026

FORD MOTOR CO 7.35% S/A
06MAR2030

FTL CAPITAL LTD 4.125% S/A
25APR2023

FUKOKU MUTUAL LIFE INSURANCE
CO 6.5% S/A PERP

HEWLETT PACKARD ENTERPRISE
CO 5.9% S/A 010CT2024

HONG KONG GOVERNMENT INTL
BOND 2.7% S/A 07JUN2025

HONG KONG GOVERNMENT INTL
BOND 2.95% S/A 7JUN2028

HONG KONG GOVERNMENT INTL
BOND 3.3% S/A 7JUN2033

)

s

200,000
1,000,000
400,000
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500,000
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2,000,000
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HONG KONG GOVERNMENT INTL
BOND 3.375 A 07JUN2027

HONG KONG GOVERNMENT INTL
BOND 3.75% A 7JUN2032

HONG KONG GOVERNMENT INTL
BOND 4% S/A 07JUN2028

HONG KONG GOVERNMENT INTL
BOND 4.25% S/A 07JUN2026
HONG KONG GOVERNMENT INTL
BOND 4.5% S/A 11JAN2028

HONG KONG GOVERNMENT INTL
BOND 4.625% S/A 11JAN2033 REGS
HONG KONG GOVERNMENT INTL
BOND 5.25% S/A 11JAN2053
HONGKONG INTL QINGDAO CO LTD
3.99% S/A 27APR2023

HSBC HLDGS PLC 3.95% S/A
18MAY2024(CALLED)

HSBC HLDGS PLC 4.25% S/A
14MAR2024

HSBC HLGS PLC 6.25% S/A
PERP(CALLED)

HUARONG FINANCE 2017 CO LTD
3M L+1.325% Q 03JUL2023
HUARONG FINANCE 2019 CO LTD
2.125% S/A 30SEP2023
HUARONG FINANCE 2019 CO LTD
2.5% SIA 24FEB2023

HUARONG FINANCE 2019 CO LTD
3.75% S/A 29MAY2024

HUARONG FINANCE 2019 CO LTD
3M L+1.125% Q 24FEB2023
HUMANA INC 5.50% S/A 15MAR2053

HUMANA INC 5.7% S/A 13MAR2026

HYATT HOTELS CORP 5.75% S/A
30JAN2027

INDIANA MICHIGAN POWER CO
5.625% S/A 01APR2053

INDONESIA GOVERNMENT INTL
BOND 4.55% S/A 11JAN2028
INDUSTRIAL & COMMERCIAL BANK
OF CHINA MACAU LTD 5.32% A
09FEB2023 FXCD

INTL BUSINESS MACHINES CORP
5.1% S/A 06FEB2053

INVERSIONES CMPC SA 6.125% S/A
23JUN2033 REGS

JPMORGAN CHASE & CO 5.35% S/A
01JUN2034

)

2023 4F
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3,700,000
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2,000,000

600,000

1,500,000
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1,500,000
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500,000
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400,000
1,000,000
1,000,000
500,000
255,000
500,000

1,200,000
300,000
400,000
500,000
500,000

700,000

2,000,000
600,000

1,000,000
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KHAZANAH CAPITAL LTD 4.876% S/A
1JUN2033

KHAZANAH GLOBAL SUKUK BHD
4.687% S/A 01JUN2028

KODIT GLOBAL 2023-1 LTD 4.954%
S/A 25MAY2026

KOREA HOUSING FINANCE CORP
4.625% S/A 24FEB2033 REGS
KOREA MINE REHABILITATION &
MINERAL RESOURCES CORP
5.375% S/A 11MAY2028

KOREA NATIONAL OIL CORP 4.75%
S/A 03APR2026 REGS

KOREA NATIONAL OIL CORP 4.875%
S/A 03APR2028 REGS

KOREA OCEAN BUSINESS CORP
4.5% S/A 3MAY2028

KUBOTA CREDIT CORP USA 4.958%
S/A 31MAY2026

LEADER GOAL INTL LTD 4.25% S/A
PERP

LEADING AFFLUENCE LTD 4.5% S/A
24JAN2023

LOCKHEED MARTIN 4.45% S/A
15MAY2028

LOCKHEED MARTIN 4.75% S/A
15FEB2034

LOCKHEED MARTIN 5.2% S/A
15FEB2055

LONGFOR GROUP HLDGS LTD
3.95% S/A 16SEP2029

MAJID AL FUTTAIM HLDG LLC 5%
S/A 01JUN2033

MARS INC 4.65% S/A 20APR2031
REGS

MARS INC 4.75% S/A 20APR2033
REGS

MARUBENI CORP 3.75% S/A
17APR2023

MCC HLDG HONG KONG CORP LTD
3.25% S/A PERP(CALLED)

MDGH GMTN RSC LTD 4.375% S/A
22N0OV2033

MDGH GMTN RSC LTD 5.084% S/A
22MAY2053 REGS

META PLATFORMS INC 5.75% S/A
15MAY2063

MEXICO GOVERNMENT INTL BOND
6.338% S/A 4AMAY2053

MEXICO GOVERNMENT INTL BOND
6.35% S/A 9FEB2035

2023 4F
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MICRON TECHNOLOGY INC - 1,000,000 (1,000,000)

6.75% S/A 01NOV2029 - -
MINOR INTL PCL 3.1% S/A 2,000,000 200,000 (2,200,000)
PERP(CALLED) - -
MITSUBISHI UFJ FINANCIAL - 600,000 (600,000)

GROUP INC 5.406% S/A -
19APR2034 -

MITSUBISHI UFJ FINANCIAL - 1,100,000 (1,100,000)

GROUP INC 5.422% S/A -
22FEB2029 -

MITSUBISHI UFJ FINANCIAL - 1,100,000 (1,100,000)

GROUP INC 5.441% S/A -
22FEB2034 -

MITSUBISHI UFJ FINANCIAL - 1,100,000 (1,100,000)

GROUP INC 5.475% S/A -
22FEB2031 -

MITSUBISHI UFJ FINANCIAL - 1,100,000 (1,100,000)

GROUP INC 5.719% S/A -
20FEB2026 -

MITSUI FUDOSAN CO LTD 2.95% 2,000,000 (2,000,000)

S/A 23JAN2023 REGS ;
MIZUHO FINANCIAL GROUP - 1,000,000
CAYMAN 3 LTD 4.6% S/A -

27MAR2024 REGS -

MIZUHO FINANCIAL GROUP INC - 1,000,000 (1,000,000)

5.748% S/A 6JUL2034 - -
MIZUHO FINANCIAL GROUP INC - 750,000 (750,000)

5.778% S/A 6JUL2029 - -
MORGAN STANLEY 5.123% S/A - 1,000,000 (1,000,000)

01FEB2029 - -
MORGAN STANLEY 5.948% S/A - 1,000,000 (1,000,000)

19JAN2038 - -
MOROCCO GOVERNMENT INTL - 500,000 (500,000)

BOND 5.95% S/A 8MAR2028 -
REGS -

MOROCCO GOVERNMENT INTL - 1,200,000 (1,200,000)

BOND 6.5% S/A 8SEP2033 REGS - -
MPLX LP 5% S/A 01MAR2033 - 500,000 (500,000)

1,000,000

MPLX LP 5.65% S/A 01MAR2053 - 200,000 (200,000)

NATIONAL AUSTRALIA BANK - 1,000,000 (1,000,000)

LTD/NEW YORK 4.9% S/A -
13JUN2028 -

NATWEST GROUP PLC 5.847% - 1,250,000 (1,250,000)

S/A 02MAR2027 - -
NATWEST GROUP PLC 6.016% - 1,850,000 (1,850,000)

S/A 02MAR2034 - -
NEXTERA ENERGY CAPITAL - 1,100,000 1,100,000
HLDGS INC 6.051% S/A -

01MAR2025

17
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NISOURCE INC 5.25% S/A
30MAR2028

NONGHYUP BANK 4.875% S/A
03JUL2028 REGS

NORINCHUKIN BANK 5.43% S/A
09MAR2028 REGS

OKLAHOMA GAS AND ELECTRIC CO
5.6% S/A 01APR2053

ORACLE CORP 5.55% S/A 06FEB2053

OVERSEAS CHINESE TOWN ASIA
HLDGS LTD 4.5% S/A PERP
PCCW-HKT CAPITAL NO5 LTD 3.75%
S/A 08MAR2023 REGS

PERTAMINA GEOTHERMAL ENERGY
PT 5.15% S/A 27APR2028 REGS
PETROBRAS GLOBAL FINANCE BV
6.5% S/A 3JUL2033

PFIZER INC 4.45% S/A 19MAY2028

PFIZER INC 4.65% S/A 19MAY2025
PFIZER INC 5.3% S/A 19MAY2053

PFIZER INVESTMENT ENTERPRISES
PTE LTD 4.75% S/A 19MAY2033
PHILIP MORRIS INTL INC 4.875% S/A
13FEB2026

PHILIPPINE GOVERNMENT INTL
BOND 4.625% S/A 17JUL2028
PHILIPPINE GOVERNMENT INTL
BOND 5.50% S/A 17JAN2048
PIONEER NATURAL RESOURCE CO
5.1% S/A 29MAR2026

PNC FINANCIAL SERVICES GROUP
INC 6.25% Q PERP

POLY REAL ESTATE FINANCE LTD
3.95% S/A 05FEB2023

POSCO 5.75% S/A 17JAN2028 REGS

POSCO 5.875% S/A 17JAN2033 REGS

RAYTHEON TECHNOLOGIES CORP
5% S/A 27FEB2026

RAYTHEON TECHNOLOGIES CORP
5.375% S/A 27TFEB2053

REALTY INCOME CORP 5.05% S/A
13JAN2026

REPUBLIC OF INDONESIA 3.85% S/A
11JAN2053 REGS

REPUBLIC OF INDONESIA 4.85% S/A
11JAN2033 REGS

2023 4F
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SAUDI GOVERNMENT INTL BOND
4.75% SIA 18JAN2028 REGS

SAUDI GOVERNMENT INTL BOND
4.875% S/A 18JUL2033 REGS

SAUDI GOVERNMENT INTL BOND 5%
S/A 18JAN2053 REGS

SHINHAN FINANCIAL GROUP CO LTD
5.875% S/A PERP

SINOCHEM OFFSHORE CAPITAL CO
LTD 3% S/A PERP

SK BROADBAND CO LTD 4.875% S/A
28JUN2028

SKHYNIX INC 6.25% S/A 17JAN2026
REGS

SKHYNIX INC 6.375% S/A 17JAN2028
REGS

SK HYNIX INC 6.5% S/A 17JAN2033
REGS

SK ON CO LTD 5.375% S/A 11MAY2026

SMBC AVIATION CAPITAL FINANCE
DAC 5.45% S/A 03MAY2028 REGS
SOCIETE GENERALE SA 4.125% A
2JUN2027

SOCIETE GENERALE SA 5.625% A
2JUN2033

SOCIETE GENERALE SA 6.446% S/A
10JAN2029 REGS

SOCIETE GENERALE SA 6.691% S/A
10JAN2034 REGS

SOCIETE GENERALE SA 7.367% S/A
10JAN2053 REGS

SOMPO JAPAN INSURANCE INC
5.325% S/A 28MAR2073 REGS(CALLED)
SOUTHWEST GAS CORP 5.45% S/A
23MAR2028

STANDARD CHARTERED PLC 6.17%
S/A 09JAN2027

STANDARD CHARTERED PLC 6.187%
S/A 6JUL2027 REGS

STANDARD CHARTERED PLC 6.296%
S/A 06JUL2034 REGS

STANDARD CHARTERED PLC 6.301%
S/A 09JAN2029

STANDARD CHARTERED PLC 7.75%
S/A PERP REGS(CALLED)
STANDARD CHARTERED PLC S+1.93%
Q 06JUL2027 REGS

STATE GRID OVERSEAS INVESTMENT
2013 LTD 3.125% S/A 22MAY2023
REGS

2023 4F
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SUMITOMO LIFE INSURANCE CO
6.5% S/A 20SEP2073 REGS
SUMITOMO MITSUI FINANCE &
LEASING CO LTD 5.353% S/A
25APR2028

SUMITOMO MITSUI FINANCIAL
GROUP INC 5.464% S/A 13JAN26
SUMITOMO MITSUI FINANCIAL
GROUP INC 5.52% S/A 13JAN2028
SUMITOMO MITSUI FINANCIAL
GROUP INC 5.766% S/A 13JAN33
SUMITOMO MITSUI TRUST BANK LTD
5.5% S/A 9MAR2028

SUMITOMO MITSUI TRUST BANK LTD
5.65% S/A 9MAR2026

SUNNY OPTICAL TECHNOLOGY
GROUP CO LTD 3.75% S/A
23JAN2023

SUNNY OPTICAL TECHNOLOGY
GROUP CO LTD 5.95% S/A 17JUL2026
SVENSKA HANDELSBANKEN AB
S+1.25% Q 15JUN2026 REGS
SYNCHRONY FINANCIAL 7.25% S/A
02FEB2033

TARGET CORP 4.8% S/A 15JAN2053

TENCENT HLDGS LTD 2.985% S/A
19JAN2023

TENCENT HLDGS LTD 3M L+0.605%
Q 19JAN2023 REGS

TFI OVERSEAS INVESTMENT LTD
5.15% A 01FEB2023

TFI OVERSEAS INVESTMENT LTD
5.8% A 02MAY2023

THAI OIL PCL 3.625% S/A 23JAN2023
REGS

TOYOTA MOTOR CREDIT CORP
4.8% SIA 10JAN2025

TOYOTA MOTOR CREDIT CORP
4.625% S/A 12JAN2028

TOYOTA MOTOR CREDIT CORP 4.7%
S/A 12JAN2033

TRAVELERS COS INC 5.45% S/A
25MAY2053

TRIMBLE INC 6.1% S/A 15MAR2033

UBS GROUP AG 5.959% S/A
12JAN2034 REGS

UNITED PARCEL SERVICE INC
4.875% S/A 3MAR2033

2023 4f
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UNITED PARCEL SERVICE INC 5.05%
S/A 3MAR2053

VANKE REAL ESTATE HONG KONG
COLTD 3M L+1.55% Q 25MAY2023
VERIZON COMMUNICATIONS INC
5.05% S/A 9MAY2033

WALMART INC 3.9% S/A 15APR2028

WALMART INC 4% S/A 15APR2026

WELLS FARGO & CO 5.389% S/A
24APR2034

WISCONSIN POWER AND LIGHT CO
4.95% S/A 1APR2033

WOORI BANK 4.875% S/A 26JAN2028
REGS

2023 4F
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CHINAAMC GLOBAL INVESTMENT
GRADE BOND FUND-I DIS USD A
CHINAAMC GLOBAL SELCTED
INCOME FUND-I A USD
CHINAAMC SELECT MONEY
MARKET FUND-I HKD

CHINAAMC SELECT RMB
INVESTMENT GRADE INCOME
FUND-I USD HEDGED ACC

EHINCEL

Buy CNY 45,032,923.87 and Sell
USD 6,503,794.55

T/D 2022-12-19 S/D 2023-03-31

Buy USD 700,297.41 and Sell CNY
4,786,042.60

T/D 2023-01-09 S/D 2023-03-31

Buy CNY 20,998,000.00 and Sell
USD 3,107,316.21

T/D 2022-02-10 S/D 2022-03-31

Buy USD 8,888,307.27 and Sell CNY
61,244,811.27

T/D 2023-03-22 S/D 2023-03-31

Buy CNY 61,625,330.41 and Sell
USD 9,017,461.28

T/D 2022-03-22 S/D 2022-06-30

Buy USD 3,013,668.75 and Sell CNY
21,119,790.57

T/D 2023-05-22 S/D 2023-06-30

Buy USD 5,639,947.62 and Sell CNY
40,505,539.84

T/D 2023-06-20 S/D 2022-06-30

Buy CNY 41,077,130.19 and Sell
USD 5,766,020.52

T/D 2022-06-20 S/D 2022-09-29

A 2N

2023 4 v ill] 2023 4
1A1H Hm 15 AE 6 H30H
465,844 - - - 465,844
509,716 - - - 509,716
1,041,451 - - - 1,041,451
199,740 - - - 199,740
1 - - 1) -
- 1 - (1) -

- 1 - (1)

- 1 - (1)

- 1 - (1)

- 1 - (1)

- 1 - (1)
- 1 - - 1
38,535,751 203,420,000 - (194,059,000) 47,896,751
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CCBL CAYMAN 1 CORP LTD 3M L+1.25% Q 12JUL2023

MIZUHO FINANCIAL GROUP CAYMAN 3 LTD 4.6% S/A
27MAR2024 REGS

OVERSEAS CHINESE TOWN ASIA HLDGS LTD 4.5% S/A
PERP

JIE-wN

BANK OF MONTREAL 4.338% S/A 050CT2028

I Py

CHINA CONSTRUCTION BANK CORP 4.25% S/A
27FEB2029

R AITEIX
CHINA TAIPING INSURANCE HLDGS CO LTD 6.4% S/A
PERP

)9 =LA
BANK MANDIRI PERSERO TBK PT 5.5% S/A 04APR2026

HA

AOZORA BANKLTD 5.9% S/A 02MAR2026

ASAHI MUTUAL LIFE INSURANCE CO 6.5% S/A PERP
ASAHI MUTUAL LIFE INSURANCE CO 6.9% S/A PERP
FUKOKU MUTUAL LIFE INSURANCE CO 6.5% S/A PERP
NORINCHUKIN BANK 5.43% S/A 09MAR2028 REGS

SUMITOMO MITSUI FINANCE & LEASING CO LTD 5.353%

S/A 25APR2028

SUMITOMO MITSUI TRUST BANK LTD 5.5% S/A 9MAR2028

SUMITOMO MITSUI TRUST BANK LTD 5.65% S/A
9MAR2026
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NIt
eV

700,042
985,440

2,395,008

1,976,340

1,975,380

1,039,380

800,040

999,230
2,889,183
809,888
1,993,700
1,007,960
795,192

1,309,555
500,485

FEB A
R L

1.21%
1.71%

4.15%

3.43%

3.42%

1.80%

1.39%

1.73%
5.01%
1.40%
3.46%
1.75%
1.38%

2.27%
0.87%
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LEifRSIES (42

i

SHINHAN FINANCIAL GROUP CO LTD 5.875% S/A PERP
SK' ON CO LTD 5.375% S/A 11MAY2026

Fn

BOC AVIATION LTD 3M L+1.125% Q 26SEP2023 REGS

=H

EXPORT-IMPORT BANK OF THAILAND 3M L+0.9% Q
20NOV2023

EE

STANDARD CHARTERED PLC S+1.93% Q 06JUL2027
REGS

MEXICO GOVERNMENT INTL BOND 6.338% S/A
4MAY2053

HYATT HOTELS CORP 5.75% S/A 30JAN2027

*=H

BANK OF AMERICA CORP 3.864% S/A 23JUL2024

AT BB e
MDGH GMTN RSC LTD 5.084% S/A 22MAY2053 REGS
RIBGIR RS

CMHI FINANCE BVI CO LTD 3.5% S/A PERP

EASTERN CREATION Il INVESTMENT HLDGS LTD 1% S/A

10SEP2023

HUARONG FINANCE 2017 CO LTD 3M L+1.325% Q
03JUL2023

HUARONG FINANCE 2019 CO LTD 2.125% S/A
30SEP2023

HUARONG FINANCE 2019 CO LTD 3.75% S/A 29MAY2024

SINOCHEM OFFSHORE CAPITAL CO LTD 3% S/A PERP
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992,230
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2,000,960

1,004,790

408,292
498,170

1,498,005

399,112

993,000
297,282
2,355,471

493,870
1,154,016
1,979,540

FEGE P HE
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1.73%
1.72%

3.47%

3.47%

1.74%

0.71%
0.86%

2.60%

0.69%

1.72%
0.52%
4.08%

0.86%
2.00%
3.43%
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EETHEES (5

BRI

AUST & NZ BANK GP S+0.75% Q 03JUL2025 REGS

=gl

INVERSIONES CMPC SA 6.125% S/A 23JUN2033 REGS

b7 3ES
ELECTRICITE DE FRANCE SA 5.7% S/A 23MAY2028
REGS

EIR=
SMBC AVIATION CAPITAL FINANCE DAC 5.45% S/A
03MAY2028 REGS

HA

SUMITOMO LIFE INSURANCE CO 6.5% S/A 20SEP2073
REGS

=

PETROBRAS GLOBAL FINANCE BV 6.5% S/A 3JUL2033

B 4t

SVENSKA HANDELSBANKEN AB S+1.25% Q 15JUN2026

REGS

B e
HSBC HLDGS PLC 4.25% S/A 14MAR2024

xH

NEXTERA ENERGY CAPITAL HLDGS INC 6.051% S/A
01MAR2025
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1,106,182
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1.04%

1.05%
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4.71%

2.21%

1.74%

0.86%

1.92%
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SEHBH TR

B HITEIX
CHINAAMC GLOBAL INVESTMENT GRADE BOND
FUND-I DIS USD A

CHINAAMC SELECT MONEY MARKET FUND-I HKD
CHINAAMC SELECT RMB INVESTMENT GRADE
INCOME FUND-I USD HEDGED ACC

FRE

CHINAAMC GLOBAL SELCTED INCOME FUND-I A USD

BHSNCEA
Buy CNY 41,077,130 and Sell USD 5,766,020
(REHXNF : PERT (T8 ) BRAT)

BEBHEEET
oAt B 7=
#HZ 2023 4£ 6 A 30 HKEE ™= E8

BR BB GERATE)

27

SR e
eV

465,844
1,041,451

199,740

509,716

AIWINIE B A
ESVW i E
5,338,108 9.24%
1,386,306 2.39%
2,115,270 3.66%
5,305,124 9.19%
(80,434) -0.14%
59,600,629 103.32%
(1,917,526) -3.32%
57,683,103 100.00%
60,017,108




HEERE Rk EREE
(e RE B 1 72 )

BEBE CREH)

B 202341 H 1 H&E 202346 A 30 H

RGN AT DLUSE A0 WO TSR, e s 78BN I BOY 8] 0 7 2 I IRDER I 35 0 B4R B i R 5 N, 7 AR B T B
WA BT L. DAL IS BRFA NI () al DU AT 38 8 i ¥ AR SO sl sz b B AT 410 22
ENEIE S

ERE 2023 426 A 30 HAEZE 2022 46 A 30 HAMARE, ATIHEGRIREAFMKE.

28



