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20234212 H 31 H

ERFES
IR
Gohl Capital Ltd 4.25% 24012027

BRAIIE

Australia & New Zealand Banking Group Ltd
2.57% 25112035

Australia & New Zealand Banking Group Ltd
2.95% 22072030

Australia & New Zealand Banking Group Ltd
6.742% 08122032

Australia & New Zealand Banking Group
Ltd/New York NY 5.375% 03072025
Commonwealth Bank of Australia 3.61%
12092034

Commonwealth Bank of Australia 3.743%
12092039

Macquarie Bank Ltd 3.624% 03062030
Macquarie Bank Ltd 5.391% 07122026
Macquarie Bank Ltd 6.798% 18012033
Macquarie Group Ltd 5.108% 09082026
Macquarie Group Ltd 6.255% 07122034
National Australia Bank Ltd 2.332% 21082030
National Australia Bank Ltd 3.933% 02082034
National Australia Bank Ltd 6.429% 12012033
QBE Insurance Group Ltd 5.25% PERP

QBE Insurance Group Ltd 5.875% PERP
Westpac Banking Corp 2.668% 15112035
Westpac Banking Corp 4.11% 24072034
Westpac Banking Corp 4.322% 23112031
Westpac Banking Corp 5.405% 10082033
Westpac Banking Corp 6.82% 17112033

FR%BE/R RS

AVIC International Finance & Investment Ltd
3.3% 09232030

Beijing Gas Singapore Capital Corp 1.875%
18012025

Bright Galaxy International Ltd 3.25%
15072026

Chang Development International Ltd 4.3%
09092024

Chang Development International Ltd 4.3%
27042024

Chang Development International Ltd 5%
14062025

Al
T E

10,612,000

7,000,000
3,000,000
3,600,000
3,300,000
8,453,000

1,500,000
1,000,000
2,300,000
1,600,000
3,800,000
4,800,000
1,500,000
9,000,000
4,000,000
5,250,000
15,235,000
3,408,000
7,325,000
2,825,000
1,700,000
3,000,000

5,000,000
1,500,000
7,700,000
5,100,000
3,430,000

1,050,000
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10,216,172

5,668,320
2,852,280
3,873,744
3,328,809
7,554,700

1,184,025
874,490
2,330,314
1,707,600
3,786,510
5,036,112
1,226,910
8,180,010
4,234,600
5,030,183
14,899,525
2,778,985
6,719,076
2,716,209
1,687,114
3,272,880

4,128,750
1,449,210
6,843,837
4,993,665
3,405,132

1,021,314
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196,690

17,990
39,087
15,507
87,702
92,394

16,999
2,819
8,266

49,248

76,563

20,016

12,632

146,504
120,722
34,453
121,827
11,618
131,295

12,888

35,988

25,007

44,917
12,734
115,393
68,227
26,220

2,479

fi
P
T

L

0.62%

0.35%
0.17%
0.24%
0.20%
0.46%

0.07%
0.05%
0.14%
0.10%
0.23%
0.31%
0.07%
0.50%
0.26%
0.31%
0.91%
0.17%
0.41%
0.17%
0.10%
0.20%

0.25%
0.09%
0.42%
0.30%
0.21%

0.06%
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China Cinda 2020 | Management Ltd 3%
20012031

China Cinda 2020 | Management Ltd 3.125%
18032030

China Cinda Finance 2017 | Ltd 4.4%
09032027

China Great Wall International Holdings V Ltd
2.375% 18082030

CICC Hong Kong Finance 2016 MTN Ltd
5.442% 18072026

Coastal Emerald Ltd 4.3% PERP

Guangzhou Metro Investment Finance BVI Ltd
2.31% 17092030

Huarong Finance 2019 Co Ltd 3.625%
30092030

Huarong Finance 2019 Co Ltd 4.5% 29052029
Huarong Finance Il Co Ltd 4.875% 22112026
Joy Treasure Assets Holdings Inc 2.75%
17112030

Joy Treasure Assets Holdings Inc 4.5%
20032029

nEX
Bank of Montreal 4.7% 14092027

Bank of Nova Scotia 1.3% 15092026

Bank of Nova Scotia 3.45% 11042025

Bank of Nova Scotia/The 5.35% 07122026
Bank of Nova Scotia/The 5.45% 12062025
Bank of Nova Scotia/The 5.65% 01022034
Bell Telephone Co of Canada 5.1% 11052033

Canadian Imperial Bank of Commerce 3.945%
04082025
Toronto-Dominion Bank 4.108% 08062027

Toronto-Dominion Bank 4.456% 08062032

FEHS

CCBL Cayman 1 Corp Ltd 3.5% 16052024
China Overseas Finance Cayman Il Ltd
6.375% 29102043

Mizuho Financial Group Cayman 3 Ltd 4.6%
27032024

Sands China Ltd 3.75% 08082031

Sands China Ltd 3.8% 08012026

Vale Overseas Ltd 6.125% 12062033

A/
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5,500,000
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5,000,000

2,000,000
2,000,000
5,000,000

5,000,000

2,000,000

5,000,000
2,000,000
3,835,000
4,000,000
2,000,000
7,100,000
2,200,000

5,000,000
2,500,000
500,000

11,550,000
5,000,000

12,500,000
3,000,000
1,000,000
4,600,000
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5,661,380
6,915,440

4,132,450

1,659,880
1,776,620
4,752,100

4,120,950

1,885,340

5,013,350
1,824,040
3,756,344
4,067,160
2,009,720
7,370,936
2,258,212

4,923,950
2,453,700
485,925

11,465,223
4,891,050

12,458,000
2,508,420
962,790
4,769,234
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134,167
26,376
68,444

17,549

135,521
125,417

33,367

18,326
8,000
26,406

16,806

25,250

69,847

7,656
29,402
14,267

5,753
26,743
15,583

80,544
6,561
1,423

50,531
54,896

150,139
41,708
20,664
14,870

T
fE 5B
PAHE
Ny

ke

0.52%
0.16%
0.30%

0.09%

0.34%
0.42%

0.25%

0.10%
0.11%
0.29%

0.25%

0.11%

0.30%
0.11%
0.23%
0.25%
0.12%
0.45%
0.14%

0.30%
0.15%
0.03%

0.70%
0.30%

0.76%
0.15%
0.06%
0.29%



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

BREAS CREHFTH) (8

2023412 H 31 H

EWESIES (5

BF

Corp Nacional del Cobre de Chile 5.125%
02022033

Corp Nacional del Cobre de Chile 5.95%
08012034

Sociedad Quimica y Minera de Chile SA 6.5%
07112033

o [ Py 3

Bank of China Ltd 5% 13112024

China Construction Bank Corp 4.25%
27022029

Chongging Nan'an Urban Construction &
Development Group Co Ltd 4.66% 04062024
Chongging Nan'an Urban Construction &
Development Group Co Ltd 4.98% 06052025
Pinghu State-owned Asset Holding Group Co
Ltd 2.2% 24092024

Sunshine Life Insurance Corp Ltd 4.5%
20042026

Wuhan Metro Group Co Ltd 1.58% 03112024
Wuhan Metro Group Co Ltd 2.96% 24092024
Wuhan Urban Construction Group Co Ltd
2.25% 09072024

Zhengzhou Metro Group Co Ltd 1.915%
15112024

EHME T
Colombia Government International Bond
3.125% 15042031

Z=H

AXA SA 5.125% 17012047

BNP Paribas SA 2.588% 12082035
BNP Paribas SA 5.894% 05122034
Credit Agricole SA 6.316% 03102029

e

Allianz SE 3.2% PERP

Allianz SE 3.5% PERP

Allianz SE 6.35% 06092053
Muenchener Rueckversicherungs-
Gesellschaft AG in Muenchen 5.875%
23052042

Al
LIz

800,000
2,200,000

3,000,000

8,000,000
15,000,000
3,276,000
2,400,000
500,000

4,000,000
5,500,000
1,500,000

6,000,000

1,500,000

10,000,000

5,000,000
4,500,000
2,300,000
4,000,000

16,200,000
12,000,000
9,000,000

10,000,000

-53-

AFA
%

776,152
2,236,410

3,185,580

7,955,760
14,966,850
3,254,313
2,350,464
479,170

3,619,200
5,304,145
1,468,905

5,867,040

1,443,630

8,161,900

4,911,350
3,682,080
2,408,790
4,200,680

12,862,638
10,678,440
9,319,770

10,051,400

VRTINS
ESVH

16,970
41,088

29,250

53,333
219,583
11,450
18,260
2,964

35,500
14,001
11,963

64,500

3,671

65,972

116,736
44,967
9,791
61,756

347,040
281,167
182,563

62,014

1 5
P
CEP

ke

0.05%
0.14%

0.19%

0.49%
0.91%
0.20%
0.14%
0.03%

0.22%
0.32%
0.09%

0.36%

0.09%

0.50%

0.30%
0.22%
0.15%

0.26%

0.78%
0.65%
0.57%

0.61%



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

BEAS CREHTH) (8)

20234212 H 31 H

EWBFIES (5

o [E

AlA Group Ltd 2.7% PERP

AlA Group Ltd 3.2% 16092040

AlA Group Ltd 4.95% 04042033

Airport Authority 2.1% PERP

Airport Authority 2.4% PERP

Airport Authority 4.875% 12012033

Bank of Communications Hong Kong Ltd
2.304% 08072031

China CITIC Bank International Ltd 6%
05122033

China Taiping Insurance Holdings Co Ltd
6.4% PERP

Dah Sing Bank Ltd 5% 15012029

Jinan Shuntong International Co Ltd 6.7%
18112024

Jinan Urban Construction International
Investment Co Ltd 2.3% 10112024
Vanke Real Estate Hong Kong Co Ltd 4.2%
07062024

FIR=Z

Cloverie PLC for Zurich Insurance Co Ltd
5.625% 24062046

Willow No 2 Ireland PLC for Zurich Insurance
Co Ltd 4.25% 01102045

Zurich Finance Ireland Designated Activity Co
3% 19042051

S

Fukoku Mutual Life Insurance Co 6.8% PERP
Mitsubishi Corp 5% 05072028

Mitsubishi UFJ Financial Group Inc 0.953%
19072025

Mitsubishi UFJ Financial Group Inc 0.962%
11102025

Mizuho Financial Group Inc 2.555%
13092025

Nippon Life Insurance Co 6.25% 13092053
Nomura Holdings Inc 6.087% 12072033

FHRE

Swiss Re Finance Luxembourg SA 4.25%
PERP

Al
T {EL

13,003,000
1,000,000
3,700,000

12,600,000
15,600,000
1,200,000

7,500,000
2,550,000

4,000,000
4,300,000

7,000,000
4,700,000

1,000,000

6,000,000
6,000,000

8,900,000

2,100,000
3,300,000

4,000,000
8,539,000

5,000,000
12,000,000
4,000,000

8,600,000

-54 -

A

e

11,888,513
759,880
3,721,719

11,761,092
13,934,232
1,231,152

6,946,575
2,616,223

4,165,480
4,296,345

7,033,810
4,539,166

940,680

5,942,760
5,780,040

7,226,978

2,229,108
3,348,246

3,899,240
8,234,414

4,898,950
12,659,280
4,255,080

8,431,698

IVARINS)
eV

81,919
9,333
44,261

16,905
23,920
27,463

83,040
11,050

79,644
99,139

53,414
15,314

2,800

175,313
63,750

186,900

18,643
80,667

17,154
18,254

38,325
225,000
114,300

118,788

He AT
fi 5 %
P
T

[

0.72%
0.05%
0.23%

0.72%
0.85%
0.07%

0.42%
0.16%

0.25%
0.26%

0.43%
0.28%

0.06%

0.36%
0.35%

0.44%

0.14%
0.20%

0.24%
0.50%

0.30%
0.77%
0.26%

0.51%



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

BREAS CREHFTH) (8

2023412 H 31 H

b REESR (82

H ]

Industrial & Commercial Bank of China Macau
Ltd 2.875% 12092029

LR TR
Khazanah Capital Ltd 4.876% 01062023

SFaE

Mexico Government International Bond 3.75%
19042071

Mexico Government International Bond 4.75%
27042032

Petroleos Mexicanos 5.95% 28012031
Petroleos Mexicanos 6.7% 16022032
Petroleos Mexicanos 6.95% 28012060

=
AT Securities BV 5.25% PERP

P=

ANZ Bank New Zealand Ltd 5.548%
11082032

ASB Bank Ltd 5.284% 17062032

7109
DNB Bank ASA 2.968% 28032025

e

Peruvian Government International Bond
2.783% 23012031

EoWIIE

LLPL Capital Pte Ltd 6.875% 04022039
Pfizer Investment Enterprises Pte Ltd 4.45%
19052028

Pfizer Investment Enterprises Pte Ltd 4.75%
19052033

Pfizer Investment Enterprises Pte Ltd 5.3%
19052053

5

Export-Import Bank of Korea 4.875%
11012026

Korea East-West Power Co Ltd 1.75%
06052025

Korea East-West Power Co Ltd 4.875%
12072028

A/
[z

11,000,000

700,000

5,000,000

2,000,000
2,000,000
1,992,000
4,000,000

7,000,000

2,100,000
6,400,000

3,900,000

2,000,000

2,620,000
6,500,000
4,400,000

1,000,000

1,000,000
4,000,000

2,600,000

-55.

AT

e

10,805,190

703,724

3,345,700

1,929,880
1,596,680
1,651,229
2,634,200

3,209,780

2,110,311
6,300,800

3,874,650

1,745,000

2,038,887
6,493,110
4,405,456

1,025,540

1,002,430
3,827,560

2,609,386

ITARRIDS)
eV

95,753

2,844

37,500

16,889
50,575
50,049
118,150

241,018

45,309
13,151

29,903

24,429

59,179
33,746
24,383

6,183

23,021
10,694

59,502

NS
fH B
FRHRHE
IONERsy

ke

0.66%

0.04%

0.20%

0.12%
0.10%
0.10%
0.16%

0.20%

0.13%
0.38%

0.24%

0.11%

0.12%
0.40%
0.27%

0.06%

0.06%
0.23%

0.16%



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

BREAS CREHFTH) (8

20234212 H 31 H

EWBREUER (8

BE (8

Korea Electric Power Corp 1.125% 24092026
Korea Electric Power Corp 5.375% 06042026
Korea Electric Power Corp 5.375% 31072026

Korea Hydro & Nuclear Power Co Ltd 5%
18072028
Korea National Oil Corp 4.75% 03042026

Korea National Oil Corp 4.875% 03042028
Kyobo Life Insurance Co Ltd 5.9% 15062052

Bt
UBS Group AG 4.488% 12052026
UBS Group AG 4.49% 05082025

ZHE
Thaioil Treasury Center Co Ltd 3.75%
18062050

B

BP Capital Markets PLC 4.375% PERP
HSBC Holdings PLC 0.976% 24052025
HSBC Holdings PLC 2.999% 10032026
HSBC Holdings PLC 6.547% 20062034
HSBC Holdings PLC 7.399% 13112034
HSBC Holdings PLC 8.113% 03112033
Natwest Group PLC 3.754% 01112029
Phoenix Group Holdings PLC 5.375%
06072027

Prudential Funding Asia PLC 3.625%
24032032

Prudential PLC 2.95% 03112033
Prudential PLC 4.875% PERP
Standard Chartered PLC 3.971% 30032026

EHE

AEP Transmission Co LLC 5.4% 15032053
Amazon.com Inc 4.55% 01122027
Amazon.com Inc 4.7% 01122032
American Electric Power Co Inc 5.2%
15012029

American Express Co 3.55% PERP
American Express Co 4.42% 03082033
American Express Co 4.989% 26052033
American Express Co 5.625% 28072034
American Express Co 6.338% 30102026

A/
[igiss

900,000
5,000,000
2,800,000

4,000,000
1,300,000

900,000
9,300,000

2,000,000
1,600,000

1,000,000

7,147,000
2,500,000
5,000,000
13,600,000
8,300,000
4,000,000
6,000,000

3,246,000

5,000,000
3,000,000
8,000,000
10,100,000

500,000
5,000,000
5,000,000

2,600,000

2,000,000

3,000,000

5,200,000

2,200,000

4,700,000
-56 -

~HE
e

814,590
5,048,650
2,830,044

4,043,040
1,294,358

904,599
9,157,896

1,971,200
1,588,672

707,450

6,973,757
2,451,000
4,850,650
14,230,360
9,110,246
4,618,800
5,858,340

3,116,030

4,533,050
2,641,170
6,687,040
9,861,337

523,335
5,074,750
5,141,300

2,636,322
1,717,700
2,891,100
5,186,688
2,275,922
4,796,162

AR RIDS)
e

2,728
63,455
63,126

90,556
15,094
10,725
24,387

12,217
29,135

1,354

85,987

2,508
46,235
27,206
81,882
52,284
37,540

84,813

48,837
14,258
76,917
101,382

7,950
18,958
19,583

8,638
3,353
54,513
25,222
52,594
50,475

NS
fH 5B
FAHHE
IONERGy

ke

0.05%
0.31%
0.17%

0.25%
0.08%
0.06%
0.56%

0.12%
0.10%

0.04%

0.43%
0.15%
0.30%
0.87%
0.56%
0.28%
0.36%

0.19%

0.28%
0.16%
0.41%
0.60%

0.03%
0.31%
0.31%

0.16%
0.10%
0.18%
0.32%
0.14%
0.29%



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

BREAS CREHFTH) (8

2023412 H 31 H

EHASIESR (52

ZH (8

Apple Inc 4.85% 10052053

AT&T Inc 1.7% 25032026

AT&T Inc 5.4% 15022034

Baltimore Gas and Electric Co 5.4%
01062053

Bank of America Corp 3.384% 02042026
Bank of America Corp 3.841% 25042025
Bank of New York Mellon Corp 4.414%
24072026

Bank of New York Mellon Corp 4.967%
26042034

Bank of New York Mellon Corp/The 3.7%
PERP

BAT Capital Corp 6.343% 02082030
Bayer US Finance LLC 6.375% 21112030
Bayer US Finance LLC 6.5% 21112033
Bayer US Finance LLC 6.875% 21112053
BMW US Capital LLC 3.95% 14082028
BMW US Capital LLC 5.05% 11082028
BMW US Capital LLC 5.15% 11082033
Boston Gas Co 6.119% 20072053
Burlington Northern Santa Fe LLC 5.2%
15042054

Caterpillar Financial Services Corp 5.15%
11082025

Cigna Group/The 5.4% 15032033
Citigroup Inc 3.52% 27102028

Citigroup Inc 4.14% 24052025

Citigroup Inc 5.61% 29092026

Columbia Pipelines Holding Co LLC 6.055%

15082026

Columbia Pipelines Operating Co LLC
6.036% 15112033

Columbia Pipelines Operating Co LLC
6.544% 15112053

Comcast Corp 4.65% 15022033
Consolidated Edison Co of New York Inc
5.5% 15032034

Consolidated Edison Co of New York Inc
5.9% 15112053

Corebridge Financial Inc 3.5% 04042025
Corebridge Financial Inc 6.875% 15122052
CVS Health Corp 5.625% 21022053

CVS Health Corp 5.875% 01062053
Daimler Truck Finance North America LLC
5.4% 20092028

A/
[z

7,700,000
3,000,000
4,000,000

2,200,000
12,500,000
7,400,000

8,000,000
3,000,000

3,000,000
1,600,000
1,700,000
1,700,000

900,000
6,000,000
1,700,000
5,700,000
2,000,000

5,000,000

5,000,000
5,000,000
2,000,000
200,000
10,000,000

200,000
300,000

300,000
8,300,000

2,400,000

3,200,000
4,800,000
4,000,000
3,000,000
1,500,000

1,800,000

-57-

AT

e

7,870,478
2,806,590
4,128,480

2,284,040
12,169,875
7,356,414

7,920,400
2,988,420

2,824,980
1,680,960
1,744,676
1,752,598

958,104
5,838,180
1,734,833
5,901,039
2,104,760

5,231,850

5,040,450
5,204,850
1,893,960
198,844
10,075,700

204,862
314,874

331,125
8,374,368

2,524,944

3,637,408
4,685,568
3,991,680
3,052,440
1,580,880

1,833,660

ITARRIDS)
eV

52,905
13,600
81,600

9,900
104,575
52,110

154,000
26,905

3,392
42,005
12,042
12,278

6,875
90,192
33,386

114,158
54,731

54,889

100,139
79,500
12,516

851

143,367

4,810
7,193

7,798
145,803

14,300

20,453
40,600
12,222
60,938

7,344

38,340

NS
fH B
FRHRHE
IONERsy

ke

0.48%
0.17%
0.25%

0.14%
0.74%
0.45%

0.48%
0.18%

0.17%
0.10%
0.11%
0.11%
0.06%
0.36%
0.11%
0.36%
0.13%

0.32%

0.31%
0.32%
0.12%
0.01%
0.61%

0.01%
0.02%

0.02%
0.51%

0.15%

0.22%
0.29%
0.24%
0.19%
0.10%

0.11%



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

BREAS CREHFTH) (8

2023412 H 31 H

EHHRFUESR (5

ZH (8

Daimler Truck Finance North America LLC
5.5% 20092033

Daimler Trucks Finance North America LLC
3.5% 07042025

Delta Air Lines Inc 7% 01052025

Dollar General Corp 5% 01112032

Dow Chemical Co 4.8% 30112028

Duke Energy Progress LLC 5.25% 15032033
Duke Energy Progress LLC 5.35% 15032053
DuPont de Nemours Inc 4.493% 15112025
Equitable Financial Life Global Funding 5.5%
02122025

Eversource Energy 5.45% 01032028

Five Corners Funding Trust Il 5.791%
15022033

Five Corners Funding Trust IV 5.997%
15022053

Ford Motor Credit Co LLC 6.798% 07112028
Ford Motor Credit Co LLC 7.122% 07112033
General Motors Financial Co Inc 5%
09042027

General Motors Financial Co Inc 5.8%
07012029

General Motors Financial Co Inc 6.1%
07012034

Goldman Sachs Group Inc 1.757% 24012025
Goldman Sachs Group Inc 4.387% 15062027
Goldman Sachs Group Inc 4.482% 23082028
Goldman Sachs Group Inc/The 5.798%
10082026

Hewlett Packard Enterprise Co 5.9%
01102024

Hewlett Packard Enterprise Co 6.102%
01042026

Intel Corp 5.125% 10022030

Intel Corp 5.2% 10022033

Intel Corp 5.625% 10022043

Intel Corp 5.7% 10022053

Intel Corp 5.9% 10022063

International Business Machines Corp 4.75%
06022033

International Business Machines Corp 5.1%
06022053

John Deere Capital Corp 4.05% 08092025
John Deere Capital Corp 4.75% 08062026
John Deere Capital Corp 4.95% 06062025
John Deere Capital Corp 4.95% 14072028

A/
[z

1,800,000

4,000,000
4,000,000
2,000,000
3,000,000

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

3,600,000
500,000

3,700,000

3,700,000
1,300,000
9,000,000

1,300,000
2,300,000

5,300,000
7,000,000
4,000,000
1,400,000

6,700,000
7,000,000

5,700,000
3,000,000
5,700,000
6,800,000

400,000
4,500,000

6,000,000

8,000,000
400,000
4,000,000
700,000
5,000,000

-58 -

AT

e

1,841,130

3,916,560
4,083,120
1,995,920
3,032,670

517,930
3,057,300
1,988,100

3,605,112
514,315

3,943,793

4,034,517
1,361,425
9,708,840

1,297,816
2,354,970

5,463,982
6,981,660
3,939,040
1,376,452

6,764,923
7,014,840

5,711,172
3,114,630
5,955,474
7,294,360

433,416
5,029,740

6,090,360

8,031,520
396,676
4,031,120
703,325
5,127,400

ITARRIDS)
eV

39,050

32,667
46,667
16,667
12,400

7,729
47,258
11,482

15,950
9,083

80,945

83,825
13,256
96,147

14,806
8,893

21,553
53,637

7,799
22,310

152,149
103,250

86,954
60,219
116,090
149,813
8,930
103,988

114,792

164,333
5,085
12,139
2,406
114,813

NS
fH B
FRHRHE
IONERsy

ke

0.11%

0.24%
0.25%
0.12%
0.18%
0.03%
0.19%
0.12%

0.22%
0.03%

0.24%

0.25%
0.08%
0.59%

0.08%
0.14%

0.33%
0.43%
0.24%
0.08%

0.41%
0.43%

0.35%
0.19%
0.36%
0.44%
0.03%
0.31%

0.37%

0.49%
0.02%
0.25%
0.04%
0.31%



Sk (B BiLREEE
(5 T7 R Mg R AN 2 T34

BRAS CREHFH) (8

2023412 H 31 H

EHHREUER (5

EHE (8

JPMorgan Chase & Co 4.08% 26042026
JPMorgan Chase & Co 4.323% 26042028
JPMorgan Chase & Co 4.565% 14062030
JPMorgan Chase & Co 6.07% 22102027
Kentucky Utilities Co 5.45% 15042033
Kenvue Inc 4.9% 22032033

Kenvue Inc 5.05% 22032053

Kenvue Inc 5.1% 22032043

Kenvue Inc 5.2% 22032063

KeySpan Gas East Corp 5.994% 06032033
Kubota Credit Corp USA 4.958% 31052026
Liberty Mutual Group Inc 3.95% 15052060
Liberty Mutual Group Inc 5.5% 15062052
Lowe's Cos Inc 4.4% 08092025

Lowe's Cos Inc 5.15% 01072033

Lowe's Cos Inc 5.75% 01072053

Lowe's Cos Inc 5.85% 01042063

MassMutual Global Funding Il 4.15%
26082025

MassMutual Global Funding Il 4.15%
26082025

MassMutual Global Funding Il 5.05%
07122027

MassMutual Global Funding Il 5.05%
14062028

Mastercard Inc 4.85% 09032033
Mercedes-Benz Finance North America LLC
4.8% 30032026

Mercedes-Benz Finance North America LLC
4.8% 30032028

Mercedes-Benz Finance North America LLC
4.95% 30032025

Mercedes-Benz Finance North America LLC
5.1% 03082028

Mercedes-Benz Finance North America LLC
5.2% 03082026

Mercedes-Benz Finance North America LLC
5.25% 29112027

Mercedes-Benz Finance North America LLC
5.375% 01082025

Mercedes-Benz Finance North America LLC
5.375% 26112025

Mercedes-Benz Finance North America LLC
5.375% 26112025

R/
T fEL

8,000,000
11,000,000
5,100,000
6,000,000
400,000
850,000
850,000
1,000,000
500,000
6,000,000
1,800,000
3,500,000
1,600,000
200,000
1,000,000
1,000,000
1,000,000

600,000
1,400,000
3,400,000

5,000,000
1,600,000

450,000
650,000
450,000
1,650,000
2,050,000
3,500,000
7,100,000
4,000,000

1,400,000

-59-

AFE

£IT

7,874,080
10,831,810
5,000,856
6,174,240
416,884
876,656
881,373
1,042,030
524,835
6,126,900
1,802,412
2,552,515
1,576,208
198,766
1,027,610
1,064,920
1,055,220

594,162
1,386,126
3,449,538

5,081,650
1,655,280

450,598
655,454
450,329
1,683,743
2,078,352
3,680,255
7,171,142
4,043,840

1,414,938

VAR NS,
eV

58,933
85,860
10,994
68,793
4,602
11,454
11,804
14,025
7,150
114,885
7,685
17,665
3,911
2,762
25,750
28,750
14,625

8,646
20,174
11,447

11,924
24,142

5,460
7,887
5,631
34,595
43,824
16,333
156,890
20,903

7,316

NS
{8 4 5%
PEHRHE
tONERsy

ke

0.48%
0.66%
0.30%
0.38%
0.03%
0.05%
0.05%
0.06%
0.03%
0.37%
0.11%
0.16%
0.10%
0.01%
0.06%
0.06%
0.06%

0.04%
0.08%
0.21%

0.31%
0.10%

0.03%
0.04%
0.03%
0.10%
0.13%
0.22%
0.44%
0.25%
0.09%
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Mercedes-Benz Finance North America LLC
5.5% 27112024

Merck & Co Inc 4.5% 17052033

Merck & Co Inc 5% 17052053

Merck & Co Inc 5.15% 17052063

Meta Platforms Inc 3.85% 15082032
MetLife Inc 5.875% PERP

Metropolitan Life Global Funding 5.05%
06012028

Metropolitan Life Global Funding | 4.05%
25082025

Morgan Stanley 4.21% 20042028
Morgan Stanley 4.35% 08092026
Morgan Stanley 5% 24112025

Morgan Stanley 5.25% 21042034
Morgan Stanley 5.424% 21072034
Morgan Stanley 5.449% 20072029
Mosaic Co/The 5.375% 15112028
MPLX LP 5% 01032033

Nestle Holdings Inc 4.85% 14032033
Nestle Holdings Inc 4.95% 14032030
Nestle Holdings Inc 5% 14032028
Nevada Power Co 6% 15032054

New York Life Global Funding 4.55%
28012033

New York Life Global Funding 4.55%
28012033

New York Life Global Funding 4.85%
09012028

New York Life Global Funding 4.85%
09012028

NextEra Energy Capital Holdings Inc 5.749%
01092025

Norfolk Southern Corp 5.05% 01082030
Norfolk Southern Corp 5.35% 01082054
Northwestern Mutual Global Funding 4.35%
15092027

Ohio Power Co 5% 01062033

Oncor Electric Delivery Co LLC 4.3%
15052028

Oncor Electric Delivery Co LLC 4.3%
15052028

Oracle Corp 5.55% 06022053

PepsiCo Inc F 12112024

Al
[Ligis

2,800,000
1,200,000
2,200,000
1,300,000
3,000,000
6,230,000

3,250,000

5,300,000
2,000,000
5,000,000
10,000,000
3,700,000
3,100,000
4,400,000
5,000,000
2,000,000
850,000
2,100,000
1,250,000
700,000

2,000,000
4,000,000
2,200,000
1,800,000

2,000,000
1,000,000
1,000,000

1,000,000
3,200,000

2,700,000

300,000
5,000,000
2,700,000
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2,805,516
1,209,576
2,268,310
1,362,855
2,853,630
6,131,815

3,284,742

5,228,238
1,954,820
4,913,600
9,995,200
3,702,886
3,145,043
4,489,408
5,105,700
1,963,500

872,355
2,168,985
1,286,900

770,868

1,973,900
3,951,240
2,217,512
1,815,390

2,021,440
1,024,540
1,042,920

985,720
3,227,552

2,672,055

296,694
5,010,450
2,703,753

VRTINS
eV

14,544
6,600
13,444
8,183
43,633
107,770

79,783

75,128
16,606
68,271
51,389
37,771
74,731
106,558
17,917
33,333
12,253
30,896
18,576
12,600

38,675
77,350
50,979
41,710

38,327
20,901
22,143

12,808
13,333

14,835

1,648
111,771
22,402

B AT
{4 %
PP
T 5

Lt

0.17%
0.07%
0.14%
0.08%
0.17%
0.37%

0.20%

0.32%
0.12%
0.30%
0.61%
0.23%
0.19%
0.27%
0.31%
0.12%
0.05%
0.13%
0.08%
0.05%

0.12%
0.24%
0.14%
0.11%

0.12%
0.06%
0.06%

0.06%
0.20%

0.16%

0.02%
0.31%
0.16%
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Philip Morris International Inc 5.125%
15022030

Philip Morris International Inc 5.125%
15112024

Philip Morris International Inc 5.375%
15022033

Pricoa Global Funding | 4.2% 28082025
Protective Life Global Funding 5.366%
06012026

Protective Life Global Funding 5.366%
06012026

Protective Life Global Funding 5.467%
08122028

Prudential Financial Inc 6% 01092052
Public Storage 5.1% 01082033

Public Storage 5.125% 15012029
Resorts World Las Vegas LLC / RWLV
Capital Inc 4.625% 16042029

Roche Holdings Inc 5.338% 13112028
Roche Holdings Inc 5.489% 13112030
Roche Holdings Inc 5.593% 13112033
Sierra Pacific Power Co 5.9% 15032054
Southern Co Gas Capital Corp 5.15%
15092032

Southern Co Gas Capital Corp 5.75%
15092033

Southwest Gas Corp 5.8% 01122027
State Street Corp 5.272% 03082026
Texas Instruments Inc 5.05% 18052063
United States Treasury Inflation Indexed
Bonds 1.5% 15022053

United States Treasury Note/Bond 3.625%

15022053

United States Treasury Note/Bond 3.875%

15022043

United States Treasury Note/Bond 3.875%

15082033

Verizon Communications Inc 2.1% 22032028

Verizon Communications Inc 4.125%
16032027

Verizon Communications Inc 5.05%
09052033

Volkswagen Group of America Finance LLC

6% 16112026

Volkswagen Group of America Finance LLC

6.2% 16112028
Walmart Inc 4% 15042026

A1
[iiis

1,400,000
6,000,000

4,400,000
1,700,000

2,000,000
4,500,000

550,000
6,100,000
500,000
2,000,000

6,500,000
400,000
2,000,000
10,000,000
1,000,000

1,000,000

1,000,000
2,500,000
5,800,000
2,000,000

9,000,000
17,000,000
10,000,000

21,000,000
3,000,000

2,000,000
1,000,000
1,700,000

5,700,000
3,400,000
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1,424,262
5,994,480

4,513,960
1,681,113

2,016,260
4,538,745

565,813
6,089,508
518,425
2,065,760

5,694,390
415,464
2,112,000
10,781,600
1,064,100

1,014,300

1,052,050
2,580,225
5,881,606
2,054,660

8,478,433
15,739,609
9,555,469

20,986,875
2,714,580

1,970,820
1,021,350
1,741,599

5,983,575
3,383,272

ETFLE
eV
27,106
39,292

89,344
24,395

52,169
117,381

1,921
122,000
10,979
44,132

62,630

2,847
14,637
74,573
17,372

15,164

17,090
12,083
125,708
12,064

52,779
232,768
146,366

307,368
17,325

24,063
7,294
12,750

44,175
28,711

BT
fh %%
P
CER

Lt
0.09%
0.37%

0.28%
0.10%

0.12%
0.28%

0.03%
0.37%
0.03%
0.13%

0.35%
0.03%
0.13%
0.66%
0.06%

0.06%

0.06%
0.16%
0.36%
0.13%

0.52%
0.96%
0.58%

1.28%
0.17%

0.12%
0.06%
0.11%

0.36%
0.21%
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Walmart Inc 4.1% 15042033 4,300,000 4,259,408 37,219 0.26%

Walmart Inc 4.5% 15042053 4,700,000 4,582,406 44,650  0.28%

Wells Fargo & Co 4.1% 03062026 11,000,000 10,762,510 35,078  0.66%

Wells Fargo & Co 4.54% 15082026 2,500,000 2,475,000 42,878  0.15%

Wells Fargo & Co 5.557% 25072034 3,000,000 3,054,990 72241 0.19%

Wells Fargo & Co 7.625% PERP 2,500,000 2,626,800 8472  0.16%

Wells Fargo Bank NA 5.45% 07082026 9,400,000 9,557,638 202,074  0.58%

Wells Fargo Bank NA 5.55% 01082025 10,000,000 10,109,200 218,917  0.62%

1,314,391,128 80.15%

-62-
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E Fund (HK) Global High Yield Bond Fund -
Class X USD Acc

E Fund (HK) Multi-lIncome Bond Fund Class |
(ACC)

E Fund (HK) Short-Duration Bond Fund -
Class | USD Acc

E Fund (HK) US Dollar Money Market Fund -
Class | (accumulation) USD Units

E Fund (HK) USD Cash Fund - Class X USD
E Fund (HK) Yield Enhanced Bond Fund |

LUY

US 5YR NOTE (CBT) Mar24
US 10YR NOTE (CBT) Mar24
US Ultra Bond (CBT) Mar24
USD/CNH Future (HKG) Mar24
USD/CNH Future (SGX) Mar24

A (A 1,610,883,513 £ 70)

A 2023 4 12 A 31 H A8 =1 E S50

ESREN) NS
[IfKIEN £70
5,690,074 47,569,017
4,998,002 49,940,036
397,917 4,242,986
217,833 25,027,447
297,176 30,459,774
998,312 111,481,504
268,720,764

160 381,250

440 895,313

40 6,250

(894) 36,583
(3,366) 284,766
1,604,162

1,584,716,054
55,263,056

1,639,979,110

-63-
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2.90%
3.04%
0.26%

1.53%
1.86%
6.80%

16.39%

100.00%
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T 2023 £ 12 H 31 H, THERFARMRSATERLT:

iR AH KB

KA AR

US 5YR 5 £ E
NOTE (CBT) Bl
Mar24

US 10YR 10 FEHHE E
NOTE (CBT) [ 2E %
Mar24

US Ultra Bond Z I
(CBT) <2 5 Fn
Mar24 K- A2

[E] £33 491 B

.

RMEAREL

F 2023 FE 12 A 31 H, TEEFEHK

9 AR B
SR
USD/CNH T A
Future Z 5 Hr b
(HKG) iE W
Mar24 eSS IN=V
AL
USD/CNH T e
Future RGP
(SGX) :
Mar24 J:ﬁiﬁﬁi%
[ERANRT
L

Epalie

e

1,000

1,000

1,000

Eralire:s

e

100,000

100,000

‘Y

E QL) (o

17,403,750 %70 160

440

49,671,875 %7t

5,343,750 21 40

VRN :
Y X g e (o

AR
634,078,440 JC

(894)

AR
2,386,157,400 7t

(3,366)
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AT

e

381,250

895,313

6,250

1,282,813

AT
%

36,583

284,766

321,349
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Abu Dhabi National Energy Co PJSC
4.375% 24012029

Abu Dhabi National Energy Co PJSC
4.696% 24042033

Adani Ports & Special Economic Zone Ltd
4.375% 03072029

AEP Transmission Co LLC 5.4% 15032053

AIA Group Ltd 2.7% PERP

AIA Group Ltd 3.2% 16092040
AlA Group Ltd 4.95% 04042033
AlA Group Ltd 5.625% 25102027
Airport Authority 2.1% PERP
Airport Authority 2.4% PERP
Airport Authority 4.75% 12012028
Airport Authority 4.875% 12012030
Airport Authority 4.875% 12012033
Allianz SE 3.2% PERP

Allianz SE 3.5% PERP

Allianz SE 6.35% 06092053
Amazon.com Inc 4.55% 01122027
Amazon.com Inc 4.7% 01122032

American Electric Power Co Inc 5.2%
15012029
American Express Co 3.55% PERP

American Express Co 3.95% 01082025
American Express Co 4.42% 03082033
American Express Co 4.989% 26052033
American Express Co 5.625% 28072034
American Express Co 6.338% 30102026

ANZ Bank New Zealand Ltd 5.548%
11082032
Apple Inc 4.3% 10052033

Apple Inc 4.85% 10052053

Argentum Netherlands BV for Swiss Re Ltd
5.524% PERP

Asahi Mutual Life Insurance Co 6.9% PERP

ASB Bank Ltd 5.284% 17062032
AT Securities BV 5.25% PERP
AT&T Inc 1.7% 25032026

AT&T Inc 4.25% 01032027
AT&T Inc 5.4% 15022034

12023 1
H1H

3,950,000

13,003,000

3,000,000
12,600,000
8,600,000

13,200,000
12,000,000
5,000,000
5,000,000

3,000,000
3,000,000
5,200,000

2,100,000

11,000,000

6,400,000
7,000,000

2,000,000
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1,400,000

2,200,000

500,000
1,000,000
3,700,000

7,000,000
2,400,000
2,400,000
1,200,000
3,000,000
9,000,000

2,600,000
2,000,000

2,200,000
4,700,000

2,500,000
7,700,000

2,000,000
1,000,000

3,000,000

4,000,000

(1,400,000)
(2,200,000)

(3,950,000)

(3,000,000)

(2,400,000

)
(2,400,000)

(3,000,000)

(2,500,000)

(13,000,000)
(1,000,000)

(2,000,000)

12023 4 12

H31H

500,000
13,003,000
1,000,000
3,700,000
12,600,000
15,600,000

1,200,000
16,200,000
12,000,000

9,000,000

5,000,000

5,000,000

2,600,000
2,000,000
3,000,000
5,200,000
2,200,000
4,700,000

2,100,000

7,700,000

6,400,000
7,000,000
3,000,000

4,000,000
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Australia & New Zealand Banking Group
Ltd 2.57% 25112035

Australia & New Zealand Banking Group
Ltd 2.95% 22072030

Australia & New Zealand Banking Group
Ltd 6.742% 08122032

Australia & New Zealand Banking Group
Ltd/New York NY 5.375% 03072025
AutoZone Inc 5.05% 15072026

AVIC International Finance & Investment
Ltd 3.3% 09232030
AXA SA 5.125% 17012047

Baltimore Gas and Electric Co 5.4%
01062053
Bank of America Corp 3.384% 02042026

Bank of America Corp 3.841% 25042025
Bank of America Corp 4.376% 27042028
Bank of China Ltd 5% 13112024

Bank of Communications Hong Kong Ltd
2.304% 08072031
Bank of East Asia Ltd 4% 29052030

Bank of Montreal 4.7% 14092027

Bank of New York Mellon Corp 4.414%
24072026

Bank of New York Mellon Corp 4.967%
26042034

Bank of New York Mellon Corp/The 3.7%
PERP

Bank of Nova Scotia 1.3% 15092026

Bank of Nova Scotia 3.45% 11042025

Bank of Nova Scotia/The 5.35% 07122026
Bank of Nova Scotia/The 5.45% 12062025
Bank of Nova Scotia/The 5.65% 01022034
BAT Capital Corp 6.343% 02082030
Bayer US Finance LLC 6.125% 21112026
Bayer US Finance LLC 6.25% 21012029
Bayer US Finance LLC 6.375% 21112030
Bayer US Finance LLC 6.5% 21112033
Bayer US Finance LLC 6.875% 21112053

Beijing Gas Singapore Capital Corp 1.875%

18012025

Bell Telephone Co of Canada 5.1%
11052033

BMW US Capital LLC 3.95% 14082028
BMW US Capital LLC 5.05% 11082028
BMW US Capital LLC 5.15% 11082033

T 2023 4F
1

1
H1H

4,000,000

3,000,000

3,600,000

12,170,000

12,500,000
2,400,000
4,300,000

12,000,000
1,000,000
5,000,000

8,000,000

2,000,000
3,835,000

6,000,000
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3,000,000

3,300,000
3,000,000

5,000,000

2,200,000

5,000,000

8,000,000

3,000,000

3,000,000

4,000,000
2,000,000
7,100,000
1,600,000
1,400,000
1,700,000
1,700,000
1,700,000

900,000

1,500,000
2,200,000

10,700,000
5,700,000

(3,000,000)
(7,170,000)

(4,300,000)

(4,500,000)
(1,000,000)

(1,400,000)
(1,700,000)

(9,000,000)

12023 4 12
H31H

7,000,000
3,000,000
3,600,000
3,300,000

5,000,000
5,000,000

2,200,000
12,500,000
7,400,000

8,000,000

7,500,000

5,000,000
8,000,000
3,000,000

3,000,000
2,000,000

3,835,000
4,000,000
2,000,000
7,100,000
1,600,000

1,700,000
1,700,000
900,000

1,500,000

2,200,000
6,000,000
1,700,000
5,700,000
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BNP Paribas SA 2.588% 12082035

BNP Paribas SA 5.125% 13012029
BNP Paribas SA 5.894% 05122034
BOC Aviation Ltd 1.75% 21012026
Boeing Co/The 5.04% 01052027
Boeing Co/The 5.15% 01052030
Boston Gas Co 6.119% 20072053

BP Capital Markets PLC 4.375% PERP
BP Capital Markets PLC 4.875% PERP

Bright Galaxy International Ltd 3.25%
15072026

Burlington Northern Santa Fe LLC 5.2%
15042054

Canadian Imperial Bank of Commerce
3.945% 04082025

Capital One Financial Corp 4.985%
24072026

Caterpillar Financial Services Corp 5.15%
11082025

CCBL Cayman 1 Corp Ltd 3.5% 16052024

CCCI Treasure Ltd 3.425% PERP

Chang Development International Ltd 4.3%
09092024

Chang Development International Ltd 4.3%
27042024

Chang Development International Ltd 5%
14062025

Charter Communications Operating LLC
6.15% 10112026

Chengdu Communications Investment
Group Co Ltd 4.75% 13122027

China Cinda 2020 | Management Ltd 3%
20012031

China Cinda 2020 | Management Ltd
3.125% 18032030

China Cinda Finance 2017 | Ltd 4.4%
09032027

China CITIC Bank International Ltd 4.625%
28022029

China CITIC Bank International Ltd 6%
05122033

China Construction Bank Corp 4.25%
27022029

China Great Wall International Holdings V
Ltd 2.375% 18082030

T 2023 41
H1H

4,500,000

3,700,000
3,000,000
3,000,000

10,147,000

14,900,000
5,000,000

1,500,000

10,150,000
3,800,000
3,430,000

2,950,000
10,000,000
2,950,000
5,000,000

8,000,000

2,000,000
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2,400,000
2,300,000

2,000,000

2,000,000

5,000,000

5,000,000
11,550,000

1,300,000

1,050,000

2,000,000

2,550,000
15,000,000

(2,400,000)

(3,700,000)
(3,000,000)
(3,000,000)

(3,000,000)
(2,000,000)

(7,200,000)

(1,500,000)

(10,150,000)

(2,000,000)
(2,950,000)

(8,000,000)

T 2023 4F 12
H31H

4,500,000

2,300,000

2,000,000
7,147,000

7,700,000
5,000,000
5,000,000

5,000,000
11,550,000

5,100,000
3,430,000

1,050,000

10,000,000
2,950,000
5,000,000
2,550,000

15,000,000

2,000,000
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China Huadian Overseas Development

2018 Ltd 3.375% PERP

China Huaneng Group Hong Kong
Treasury Management Holding Ltd 2.85%
PERP

China Overseas Finance Cayman Il Ltd
6.375% 29102043

China Overseas Finance Cayman VIlII Ltd
2.75% 02032030

China Overseas Finance Cayman VIII Ltd
3.125% 02032035

China Overseas Finance Cayman VIII Ltd
3.45% 15072029

China Overseas Grand Oceans Finance IV
Cayman Ltd 2.45% 09022026

China Resources Land Ltd 3.75% PERP

China State Construction Finance Cayman
| Ltd 3.4% PERP

China State Construction Finance Cayman
Il Ltd 4% PERP

China Taiping Insurance Holdings Co Ltd
6.4% PERP

Chinalco Capital Holdings Ltd 4.1% PERP

Chonggqing Nan'an Urban Construction &
Development Group Co Ltd 4.66%
04062024

Chongging Nan'an Urban Construction &
Development Group Co Ltd 4.98%
06052025

CICC Hong Kong Finance 2016 MTN Ltd
1.75% 10082023

CICC Hong Kong Finance 2016 MTN Ltd
5.442% 18072026

CICC Hong Kong Finance 2016 MTN Ltd
5.493% 01032026

Cigna Group/The 5.4% 15032033

Citigroup Inc 3.52% 27102028
Citigroup Inc 4.14% 24052025
Citigroup Inc 4.658% 24052028
Citigroup Inc 5.61% 29092026
Citigroup Inc7.375% PERP

Cloverie PLC for Zurich Insurance Co Ltd
5.625% 24062046
CMHI Finance BVI Co Ltd 3.5% PERP

T 2023 4F
1

1
H1H

1,000,000

17,213,000
5,000,000
4,000,000
3,000,000

800,000

7,900,000
9,000,000

1,000,000
8,030,000

9,160,000

3,850,000

2,000,000

3,000,000
10,000,000

4,000,000
9,900,000
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12,100,000

6,600,000

2,400,000
1,600,000
10,000,000

7,000,000
5,000,000
200,000

4,800,000

2,000,000
8,010,000

(1,000,000)

(17,213,000)
(4,000,000)
(3,000,000)

(800,000)

(7,900,000)
(9,000,000)

(1,000,000)
(8,030,000)

(8,100,000)
(9,160,000)

(7,174,000)

(1,600,000)
(4,500,000)
(7,000,000)

(3,000,000)

(4,800,000)

(17,910,000)

T 2023 4 12

H31H

5,000,000

4,000,000

3,276,000

2,400,000

5,500,000

5,000,000
2,000,000
200,000

10,000,000

6,000,000



Sk (B BiLREEE
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R BARREIR CREHFH) (8

A 2023 12 H 31 HILFEE

L& (48)

CNAC HK Finbridge Co Ltd 3% 22092030
CNOOC Finance 2011 Ltd 5.75% 26012041
CNOOC Petroleum North America ULC
7.875% 15032032

Coastal Emerald Ltd 4.3% PERP

Colombia Government International Bond
3.125% 15042031

Columbia Pipelines Holding Co LLC
6.055% 15082026

Columbia Pipelines Operating Co LLC
6.036% 15112033

Columbia Pipelines Operating Co LLC
6.544% 15112053

Comcast Corp 4.65% 15022033

Commonwealth Bank of Australia 3.61%
12092034

Commonwealth Bank of Australia 3.743%
12092039

Consolidated Edison Co of New York Inc
5.5% 15032034

Consolidated Edison Co of New York Inc
5.9% 15112053

Cooperatieve Rabobank 4.655% 22082028
Corebridge Financial Inc 3.5% 04042025
Corebridge Financial Inc 6.875% 15122052
Corp Nacional del Cobre de Chile 5.125%
02022033

Corp Nacional del Cobre de Chile 5.95%
08012034

CRCC Chengan Ltd 3.97% PERP

Credit Agricole SA 6.316% 03102029
Credit Suisse AG/New York NY 7.5%
15022028

Credit Suisse AG/New York NY 7.95%
09012025

CVS Health Corp 5% 30012029

CVS Health Corp 5.125% 21022030

CVS Health Corp 5.25% 21022033

CVS Health Corp 5.3% 01062033

CVS Health Corp 5.625% 21022053

CVS Health Corp 5.875% 01062053

Dah Sing Bank Ltd 5% 15012029

Daimler Truck Finance North America LLC
5.125% 19012028

T 2023 1
H1H

4,000,000
10,000,000

10,000,000
10,000,000

10,000,000

3,000,000

1,500,000

5,000,000
4,800,000
2,000,000

6,000,000

4,000,000

-69 -

wE

200,000
300,000

300,000
12,300,000

5,453,000

2,400,000

3,200,000

2,000,00(;

800,000
2,200,000
4,000,00(;
1,500,000

1,700,000
900,000
2,200,000
800,000
900,000
5,600,000
1,500,000
300,000

400,000

i

(4,000,000)
(10,000,000)

(10,000,000)
(3,000,000)

(4,000,000)

(5,000,000)

(6,000,000)

(1,500,000)

(1,700,000)
(900,000)
(2,200,000)
(800,000)
(900,000)
(2,600,000)

(400,000)

T 2023 12

H 31 H

7,000,000
10,000,000
200,000
300,000

300,000
8,300,000

8,453,000
1,500,000
2,400,000
3,200,000

4,800,000
4,000,000

800,000
2,200,000

4,000,000

3,000,000
1,500,000
4,300,000



Sk (B BiLREEE
(G 7B FE R HNG R T H4)

R BARREIR CREHFH) (8

A 2023 12 H 31 HILFEE

L fREHES (42)

Daimler Truck Finance North America LLC
5.4% 20092028

Daimler Truck Finance North America LLC
5.5% 20092033

Daimler Trucks Finance North America LLC
3.5% 07042025

Delta Air Lines Inc 7% 01052025

DNB Bank ASA 2.968% 28032025

DNBNO V1.535 05/25/27 REGS

Dollar General Corp 5% 01112032

Dow Chemical Co 4.8% 30112028

Duke Energy Progress LLC 5.25%
15032033

Duke Energy Progress LLC 5.35%
15032053

DuPont de Nemours Inc 4.493% 15112025
Elect Global Investments Ltd 4.1% PERP
Electricite de France SA 9.125% PERP
Equitable Financial Life Global Funding
5.5% 02122025

Equitable Holdings Inc 5.594% 11012033
Estee Lauder Cos Inc/The 4.375%
15052028

Estee Lauder Cos Inc/The 4.65% 15052033
Estee Lauder Cos Inc/The 5.15% 15052053
Eversource Energy 5.125% 15052033
Eversource Energy 5.45% 01032028
Export-Import Bank of China/The 3.875%
16052026

Export-Import Bank of Korea 4.875%
11012026

Export-Import Bank of Korea 5% 11012028
Export-Import Bank of Korea 5.125%
11012033

Five Corners Funding Trust lll 5.791%
15022033

Five Corners Funding Trust IV 5.997%
15022053

Ford Motor Credit Co LLC 6.798%
07112028

Ford Motor Credit Co LLC 6.95% 06032026
Ford Motor Credit Co LLC 7.122%
07112033

Franshion Brilliant Ltd 4.25% 23072029

T 2023 4F 1
H1H

4,000,000
4,000,000
5,167,000
3,000,000

3,000,000

2,000,000
8,237,000

3,600,000

10,200,000
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NE

1,800,000
1,800,000
300,000

2,000,000

500,000
3,000,000
1,000,000

600,000
6,300,000
1,400,000
1,000,000
3,000,000
5,500,000

500,000

12,500,000

1,000,000
2,600,000

1,300,000
3,700,000
3,700,000

1,300,000
200,000

9,000,000

(1,567,000)
(3,000,000)

(9,237,000)

(600,000)
(6,300,000)
(1,400,000)
(1,000,000)

(3,000,000)
(5,500,000)

(12,500,000)

(2,600,000)

(1,300,000)

(200,000)

(10,200,000)

T 2023 12

H31H

1,800,000
1,800,000
4,000,000
4,000,000
3,900,000

2,000,000
3,000,000

500,000

3,000,000
2,000,000

3,600,000

1,000,000

3,700,000
3,700,000

1,300,000

9,000,000



Sk (B BiLREEE
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R BARREIR CREHFH) (8

A 2023 12 H 31 HILFEE

LR EES (82

Freeport Indonesia PT 4.763% 14042027
Freeport Indonesia PT 5.315% 14042032
Fukoku Mutual Life Insurance Co 6.8%
PERP

Gaci First Investment Co 4.75% 14022030

Gaci First Investment Co 4.875% 14022035
Gaci First Investment Co 5.125% 14022053

Gansu Provincial Highway Aviation Tourism
Investment Group Co Ltd 3.25% 03112023
General Motors Financial Co Inc 5%
09042027

General Motors Financial Co Inc 5.8%
07012029

General Motors Financial Co Inc 6.1%
07012034

GLP China Holdings Ltd 2.95% 29032026

GLP China Holdings Ltd 4.974% 26022024
Gohl Capital Ltd 4.25% 24012027

Goldman Sachs Group Inc 1.757%
24012025
Goldman Sachs Group Inc 3% 15032024

Goldman Sachs Group Inc 4.387%
15062027

Goldman Sachs Group Inc 4.482%
23082028

Goldman Sachs Group Inc/The 5.798%
10082026

GS Caltex Corp 4.5% 05012026

GS V1.948 10/21/27

Guangzhou Metro Investment Finance BVI
Ltd 2.31% 17092030

Haitian BVI International Investment
Development Ltd 2.8% 04112023
Hangzhou Fuyang Chengtou Group HK Ltd
3.2% 25062026

Hewlett Packard Enterprise Co 5.9%
01102024

Hewlett Packard Enterprise Co 6.102%
01042026

Hong Kong Government International Bond
4% 07062028

Hong Kong Government International Bond
4% 07062033

Hong Kong Government International Bond
4.5% 11012028

T 2023 1
H1H

2,300,000
3,000,000

2,000,000

1,300,000

2,600,000
11,000,000
10,612,000

1,000,000
10,000,000

4,000,000

1,400,000

4,000,000
2,000,000

2,000,000
5,800,000

900,000

-71 -

2,100,000
3,300,000
5,200,000
5,200,000

2,300,000

5,300,000

6,000,000

6,700,000

3,000,000

7,000,000
5,700,000
1,700,000
2,600,000

1,500,000

HE

(2,300,000)
(3,000,000)

(3,300,000)
(5,200,000)
(5,200,000)

(2,000,000)

(2,600,000)
(11,000,000)

(10,000,000)

(4,000,000)
(2,000,000)

(5,800,000)
(900,000)

(1,700,000)
(2,600,000)

(1,500,000)

T 2023 4F 12
H31H

2,100,000

1,300,000
2,300,000

5,300,000

10,612,000

7,000,000

4,000,000
1,400,000

6,700,000

5,000,000

7,000,000

5,700,000



Sk (B BiLREEE
(G T IBFE AN BRI 2 7o)

PR BARREIR (REWTH) (8

A 2023 F 12 H 31 HIEFEE

LW REUESR (5

Hong Kong Government International Bond
4.625% 11012033

Hong Kong Government International Bond
5.25% 11012053

Hongkong International Qingdao Co Ltd
3.99% 04272023

HP Inc 4.75% 15012028

HSBC Holdings PLC 0.976% 24052025
HSBC Holdings PLC 2.999% 10032026
HSBC Holdings PLC 4.375% 23112026
HSBC Holdings PLC 4.755% 09062028
HSBC Holdings PLC 4.762% 29032033
HSBC Holdings PLC 6.254% 09032034
HSBC Holdings PLC 6.332% 09032044
HSBC Holdings PLC 6.547% 20062034
HSBC Holdings PLC 7.399% 13112034
HSBC Holdings PLC 8.113% 03112033
Huarong Finance 2019 Co Ltd 3.625%
30092030

Huarong Finance 2019 Co Ltd 4.5%
29052029

Huarong Finance Il Co Ltd 4.875%
22112026

Huasing International Holdings Co Ltd 5%
20032023

Huatong International Investment Holdings
Co Ltd 3.35% 13082023

Indian Railway Finance Corp Ltd 2.8%
10022031

Indian Railway Finance Corp Ltd 3.95%
13022050

Indonesia Asahan Aluminium Persero PT
5.45% 15052030

Industrial & Commercial Bank of China
Macau Ltd 2.875% 12092029

Intel Corp 5.125% 10022030

Intel Corp 5.2% 10022033

Intel Corp 5.625% 10022043

Intel Corp 5.7% 10022053

Intel Corp 5.9% 10022063

International Business Machines Corp
4.75% 06022033

International Business Machines Corp 5.1%

06022053

T 2023 1
H1H

3,000,000
3,100,000
2,000,000
7,000,000
3,000,000
9,200,000
1,000,000

4,000,000
2,000,000
2,000,000
5,000,000
2,000,000
5,350,000
2,000,000
4,500,000
2,000,000

1,000,000
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1,900,000

800,000

500,000

4,200,000
2,900,000
16,600,000
8,300,000

10,000,000
3,000,000
5,700,000
6,800,000

400,000
4,500,000

15,500,000

11,600,000

i

(1,900,000)
(800,000)

(3,000,000)
(3,100,000
(2,000,000
(3,000,000
(9,200,000
(1,000,000
(4,200,000
(2,900,000

)
)
)
)
)
)
)
(3,000,000)

(2,000,000)
(5,350,000)
(2,000,000)
(4,500,000)

(2,000,000)

(9,500,000)

(3,600,000)

T 2023 4 12

H31H

2,500,000
5,000,000

13,600,000
8,300,000
4,000,000

2,000,000
2,000,000

5,000,000

11,000,000
3,000,000
5,700,000
6,800,000

400,000
4,500,000

6,000,000

8,000,000
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Jiaxing City Investment & Development
Group Co Ltd 2.6% 29102023

Jinan Shuntong International Co Ltd 6.7%
18112024

Jinan Urban Construction International
Investment Co Ltd 2.3% 10112024

John Deere Capital Corp 4.05% 08092025

John Deere Capital Corp 4.75% 08062026
John Deere Capital Corp 4.95% 06062025
John Deere Capital Corp 4.95% 14072028

Joy Treasure Assets Holdings Inc 2.75%
17112030

Joy Treasure Assets Holdings Inc 4.5%
20032029

JPMorgan Chase & Co 4.08% 26042026

JPMorgan Chase & Co 4.323% 26042028
JPMorgan Chase & Co 4.565% 14062030
JPMorgan Chase & Co 6.07% 22102027

Kasikornbank PCL/Hong Kong 5.458%
07032028
KB Kookmin Card Co Ltd 4% 09062025

Kentucky Utilities Co 5.45% 15042033
Kenvue Inc 4.9% 22032033

Kenvue Inc 5.05% 22032028

Kenvue Inc 5.05% 22032053

Kenvue Inc 5.1% 22032043

Kenvue Inc 5.2% 22032063

KeyBank 4.15% 08/08/25

KeyBank 4.9% 08082032

KeySpan Gas East Corp 5.994% 06032033
Khazanah Capital Ltd 4.876% 01062023

Khazanah Global Sukuk Bhd 4.687%
01062028

Korea East-West Power Co Ltd 1.75%
06052025

Korea East-West Power Co Ltd 4.875%
12072028

Korea Electric Power Corp 1.125%
24092026

Korea Electric Power Corp 4% 14062027

Korea Electric Power Corp 5.375%
06042026

12023 1
H1H

9,000,000

5,000,000

2,000,000
8,000,000
11,000,000
5,100,000

2,800,000

2,000,000
2,800,000

4,000,000

900,000
1,300,000

5,000,000

-73-
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7,000,000
7,000,000

4,700,000
4,000,000

700,000
5,000,000

6,000,000

1,800,000
400,000
850,000
980,000
850,000

1,000,000
500,000

6,000,000
700,000

1,500,000

2,600,000

HE

(16,000,000)

(1,800,000)
(2,800,000)

(980,000)

(2,000,000
(2,800,000

I ~ ~— 1

(1,500,000)

(1,300,000)

12023 4 12
H31H

7,000,000

4,700,000
400,000
4,000,000
700,000
5,000,000

5,000,000

2,000,000
8,000,000
11,000,000
5,100,000
6,000,000

400,000
850,000

850,000
1,000,000
500,000

6,000,000
700,000

4,000,000
2,600,000

900,000

5,000,000
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Korea Electric Power Corp 5.375%
31072026

Korea Expressway Corp 3.625% 18052025
Korea Hydro & Nuclear Power Co Ltd
4.25% 27072027

Korea Hydro & Nuclear Power Co Ltd 5%
18072028

Korea National Oil Corp 4.75% 03042026

Korea National Oil Corp 4.875% 03042028
Kubota Credit Corp USA 4.958% 31052026

Kyobo Life Insurance Co Ltd 5.9%
15062052
Leader Goal International Ltd 4.25% PERP

Leading Affluence Ltd 4.5% 24012023
LGCHM 4.375 07/14/25 REGS

Liberty Mutual Group Inc 3.95% 15052060
Liberty Mutual Group Inc 5.5% 15062052

Lloyds Banking Group PLC 4.716%
11082026
LLPL Capital Pte Ltd 6.875% 04022039

Lowe's Cos Inc 4.4% 08092025

Lowe's Cos Inc 5.15% 01072033
Lowe's Cos Inc 5.75% 01072053
Lowe's Cos Inc 5.85% 01042063
Macquarie Bank Ltd 3.624% 03062030
Macquarie Bank Ltd 5.391% 07122026
Macquarie Bank Ltd 6.798% 18012033
Macquarie Group Ltd 5.108% 09082026
Macquarie Group Ltd 6.255% 07122034

MassMutual Global Funding Il 4.15%
26082025

MassMutual Global Funding Il 4.15%
26082025

MassMutual Global Funding Il 5.05%
07122027

MassMutual Global Funding Il 5.05%
14062028

Mastercard Inc 4.85% 09032033

MDGH GMTN RSC Ltd 4.375% 22112033

MDGH GMTN RSC Ltd 5.084% 22052053
MDGH GMTN RSC Ltd 5.875% 01052034
Meituan Dianping 3.05% 28102030

12023 41
H1H

1,800,000

4,000,000

5,000,000
1,000,000
680,000
1,400,000
500,000
1,600,000

3,000,000
2,620,000
200,000

1,000,000

3,800,000

600,000
1,400,000

3,400,000

2,000,000
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2,800,000

4,000,000
1,300,000

900,000
1,800,000

7,300,000

3,000,000

1,000,000
1,000,000
1,000,000
2,300,000
1,600,000

4,800,000

6,400,000
1,600,000

2,200,000
1,700,000
3,300,000

&

(1,800,000)

(4,000,000)

(3,000,000)
(1,000,000)

(680,000)
(1,400,000)

(3,000,000)

(1,400,000)

(2,200,000)
(1,700,000)
(3,300,000)
(2,000,000)

T 2023 4 12

H31H

2,800,000

4,000,000
1,300,000

900,000
1,800,000

9,300,000

3,500,000
1,600,000

2,620,000

200,000
1,000,000
1,000,000
1,000,000
1,000,000
2,300,000
1,600,000
3,800,000
4,800,000

600,000
1,400,000
3,400,000

5,000,000
1,600,000
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Mercedes-Benz Finance North America
LLC 4.8% 30032026

Mercedes-Benz Finance North America
LLC 4.8% 30032028

Mercedes-Benz Finance North America
LLC 4.95% 30032025

Mercedes-Benz Finance North America
LLC 5.05% 03082033

Mercedes-Benz Finance North America
LLC 5.1% 03082028

Mercedes-Benz Finance North America
LLC 5.2% 03082026

Mercedes-Benz Finance North America
LLC 5.25% 29112027

Mercedes-Benz Finance North America
LLC 5.375% 01082025

Mercedes-Benz Finance North America
LLC 5.375% 26112025

Mercedes-Benz Finance North America
LLC 5.375% 26112025

Mercedes-Benz Finance North America
LLC 5.5% 27112024

Merck & Co Inc 4.5% 17052033

Merck & Co Inc 5% 17052053
Merck & Co Inc 5.15% 17052063
Meta Platforms Inc 3.85% 15082032
MetLife Inc 5.875% PERP

Metropolitan Life Global Funding 5.05%
06012028

Metropolitan Life Global Funding | 4.05%
25082025

Metropolitan Life Global Funding | 4.3%
25082029

Mexico Government International Bond
3.25% 16042030

Mexico Government International Bond
3.75% 19042071

Mexico Government International Bond
4.75% 27042032

Mitsubishi Corp 5% 05072028

Mitsubishi UFJ Financial Group Inc 0.953%
19072025
Mitsubishi UFJ Financial Group Inc 0.962%
11102025
Mitsubishi UFJ Financial Group Inc 5.063%
12092025

500,000
4,000,000
1,400,000

2,800,000

3,230,000

5,300,000
2,800,000
1,000,000
5,000,000

2,000,000

1,300,000

-75-

RE
450,000
650,000
450,000
400,000

1,650,000
2,050,000
3,000,000

7,100,000

1,200,000
2,200,000
1,300,000
3,000,000
3,000,000
3,250,000

3,300,000
4,000,000

8,539,000

(400,000)

(2,800,000)
(1,000,000)

(1,300,000)

T 2023 12
H31H

450,000

650,000

450,000
1,650,000
2,050,000
3,500,000
7,100,000
4,000,000
1,400,000
2,800,000

1,200,000
2,200,000
1,300,000
3,000,000
6,230,000
3,250,000

5,300,000

5,000,000
2,000,000

3,300,000
4,000,000

8,539,000
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Mizuho Financial Group Cayman 3 Ltd
4.6% 27032024

Mizuho Financial Group Inc 2.555%
13092025

Mondelez International Holdings
Netherlands BV 4.25% 15092025
Morgan Stanley 4.21% 20042028
Morgan Stanley 4.35% 08092026

Morgan Stanley 5% 24112025
Morgan Stanley 5.25% 21042034
Morgan Stanley 5.424% 21072034
Morgan Stanley 5.449% 20072029

Morocco Government International Bond

5.95% 08032028

Morocco Government International Bond

6.5% 08092033
Mosaic Co/The 5.375% 15112028

MPLX LP 5% 01032033

Muenchener Rueckversicherungs-
Gesellschaft AG in Muenchen 5.875%
23052042

National Australia Bank Ltd 2.332%
21082030

National Australia Bank Ltd 3.933%
02082034

National Australia Bank Ltd 6.429%
12012033

Natwest Group PLC 3.754% 01112029
NatWest Group PLC 5.516% 30092028
Nestle Holdings Inc 4% 12092025
Nestle Holdings Inc 4.85% 14032033
Nestle Holdings Inc 4.95% 14032030
Nestle Holdings Inc 5% 14032028
Nevada Power Co 6% 15032054

New York Life Global Funding 4.55%
28012033

New York Life Global Funding 4.55%
28012033

New York Life Global Funding 4.85%
09012028

New York Life Global Funding 4.85%
09012028

NextEra Energy Capital Holdings Inc
5.749% 01092025

T 2023 1
H1H

900,000
2,000,000

5,000,000
10,000,000

1,500,000

4,000,000

6,000,000
2,400,000
2,900,000
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12,500,000

5,000,000

3,700,000
3,100,000
4,400,000

2,900,000

2,600,000
5,000,000
2,000,000

10,000,000

5,000,000

4,000,000

850,000
2,100,000
1,250,000

700,000

2,000,000
4,000,000
1,800,000
2,200,000

2,000,000

(900,000)

(2,900,000)

(2,600,000)

(2,400,000
(2,900,000

T 2023 4 12
H31H

12,500,000

5,000,000

2,000,000
5,000,000
10,000,000
3,700,000
3,100,000
4,400,000

5,000,000
2,000,000

10,000,000
1,500,000
9,000,000

4,000,000
6,000,000

850,000
2,100,000
1,250,000

700,000

2,000,000
4,000,000
1,800,000
2,200,000

2,000,000
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Nippon Life Insurance Co 5.1% 16102044

Nippon Life Insurance Co 6.25% 13092053

Nomura Holdings Inc 6.087% 12072033
NongHyup Bank 4% 06012026
NongHyup Bank 4.875% 03072028
Norfolk Southern Corp 5.05% 01082030
Norfolk Southern Corp 5.35% 01082054

Northwestern Mutual Global Funding 4.35%

15092027

Ohio Power Co 5% 01062033

Oncor Electric Delivery Co LLC 4.3%
15052028

Oncor Electric Delivery Co LLC 4.3%
15052028

Oracle Corp 4.5% 06052028

Oracle Corp 4.65% 06052030

Oracle Corp 4.9% 06022033

Oracle Corp 5.55% 06022053

PepsiCo Inc F 12112024

Pertamina Persero PT 4.175% 21012050
Perusahaan Listrik Negara PT 3.875%
17072029

Peruvian Government International Bond

2.783% 23012031
Petroleos Mexicanos 10% 07022033

Petroleos Mexicanos 5.95% 28012031
Petroleos Mexicanos 6.7% 16022032
Petroleos Mexicanos 6.95% 28012060

Pfizer Investment Enterprises Pte Ltd
4.45% 19052028

Pfizer Investment Enterprises Pte Ltd
4.75% 19052033

Pfizer Investment Enterprises Pte Ltd 5.3%
19052053

Philip Morris International Inc 5.125%
15022030

Philip Morris International Inc 5.125%
15112024

Philip Morris International Inc 5.375%
15022033

Philippine Government International Bond
4.625% 17072028

Philippine Government International Bond
5% 17072033

T 2023 1

H1H

4,400,000

1,000,000

2,000,000
4,000,000

2,000,000

2,000,000
1,992,000
4,000,000

6,000,000

-77 -

"E

2,000,000

12,000,000

4,000,000

4,200,000
1,000,000
1,000,000

3,200,000
2,700,000

300,000
1,700,000
1,700,000
6,100,000
5,000,000
2,700,000

1,000,000

6,500,000
4,400,000
1,000,000
1,400,000
4,400,000
2,100,000

4,100,000

(2,000,000)

(4,400,000)
(4,200,000)

(1,700,000)
(1,700,000)
(6,100,000)
(2,000,000)
(4,000,000)

(1,000,000)

(2,100,000)

(4,100,000)

T 2023 12

H31H

12,000,000
4,000,000

1,000,000
1,000,000

1,000,000
3,200,000

2,700,000

300,000

5,000,000
2,700,000

2,000,000

2,000,000
1,992,000
4,000,000

6,500,000
4,400,000
1,000,000
1,400,000
6,000,000

4,400,000
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Philippine Government International Bond
5.5% 17012048

Phoenix Group Holdings PLC 4.75%
04092031

Phoenix Group Holdings PLC 5.375%
06072027

Phoenix Group Holdings PLC 5.625%
PERP

Pinghu State-owned Asset Holding Group
Co Ltd 2.2% 24092024

PNC Financial Services Group Inc 4.626%
06062033

POSCO 5.625% 17012026

POSCO 5.75% 17012028

POSCO 5.875% 17012033

Power Finance Corp Ltd 3.95% 23042030
Power Finance Corp Ltd 4.5% 18062029

Pricoa Global Funding | 4.2% 28082025

Protective Life Global Funding 5.366%
06012026
Protective Life Global Funding 5.366%
06012026
Protective Life Global Funding 5.467%
08122028
Prudential Financial Inc 6% 01092052

Prudential Funding Asia PLC 3.625%
24032032
Prudential PLC 2.95% 03112033

Prudential PLC 4.875% PERP

Prudential PLC 6.5% 20102048

Public Storage 5.1% 01082033

Public Storage 5.125% 15012029

QBE Insurance Group Ltd 5.25% PERP
QBE Insurance Group Ltd 5.875% PERP
QBE Insurance Group Ltd 7.5% 24112043
Reliance Industries Ltd 2.875% 12012032

Resorts World Las Vegas LLC / RWLV
Capital Inc 4.625% 16042029
Roche Holdings Inc 5.338% 13112028

Roche Holdings Inc 5.489% 13112030
Roche Holdings Inc 5.593% 13112033
ROP Sukuk Trust 5.045% 06062029

7,120,000
3,246,000
5,980,000

2,600,000

1,500,000
2,000,000
1,400,000

5,000,000
5,000,000
3,000,000

4,250,000
6,750,000
1,875,000
3,700,000

6,500,000

-78 -
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3,300,000

500,000

4.300,000
3/800.000
1500000

300,000
2,000,000
4,500,000

550,000
6,100,000

3,000,000
3,000,000

500,000
2,000,000
1,000,000
8,485,000

400,000
2,000,000
10,000,000
1,400,000

(3,300,000)
(7,120,000)

(5,980,000)

(2,600,000)
(4,300,000)
(3.800,000)
(1,500,000)
(1,500,000)
(2,000,000)

(3,000,000)
(1,875,000)
(3,700,000)

(1,400,000)

T 2023 4 12
H31H

3,246,000

500,000

1,700,000
2,000,000
4,500,000

550,000
6,100,000

5,000,000
3,000,000
8,000,000
500,000
2,000,000
5,250,000
15,235,000

6,500,000
400,000
2,000,000
10,000,000
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Royal Bank of Canada 4.24% 03082027
Sands China Ltd 3.75% 08082031
Sands China Ltd 3.8% 08012026
Santander Holdings USA Inc 4.26%
09062025

Santander Holdings USA Inc 6.499%
09032029

Saudi Electricity Sukuk Programme Co
4.632% 11042033

Saudi Electricity Sukuk Programme Co
5.684% 11042053

Saudi Government International Bond
4.75% 18012028

Saudi Government International Bond
4.875% 18072033

Saudi Government International Bond 5%
18012053

Shinhan Bank Co Ltd 4.375% 13042032
Sierra Pacific Power Co 5.9% 15032054
Sino Trendy Investment Ltd 2.95%
30102025

Sinochem Offshore Capital Co Ltd 3%
PERP

SK Broadband Co Ltd 4.875% 28062028
SK Hynix Inc 6.25% 17012026

SK Hynix Inc 6.375% 17012028
SK Hynix Inc 6.5% 17012033

SMBC Aviation Capital Finance DAC 5.45%
03052028
Soar Wise Ltd 3.425% PERP

Sociedad Quimica y Minera de Chile SA
6.5% 07112033
Societe Generale SA 2.226% 21012026

Southern Co Gas Capital Corp 5.15%
15092032

Southern Co Gas Capital Corp 5.75%
15092033

Southwest Airlines Co 5.125% 15062027

Southwest Gas Corp 5.8% 01122027

SPIC Luxembourg Latin America
Renewable Energy Investment Co Sarl
4.65% 30102023

Standard Chartered PLC 3.971% 30032026

Standard Chartered PLC 6.301% 09012029

T 2023 4 1
H1H

10,000,000
3,000,000
1,000,000

4,000,000

3,000,000

300,000

9,500,000

4,500,000

6,000,000

1,000,000

4,000,000
2,500,000

10,100,000

-79-

900,000
2,400,000
1,800,000
6,800,000

10,500,000
13,900,000

1,000,000

12,650,000
1,600,000

2,900,000
2,500,000
1,400,000

1,300,000

3,000,000

1,000,000

1,500,000

2,100,000

HE

(10,000,000)

(4,000,000)
(900,000)
(2,400,000)
(1,800,000)
(6,800,000)
(10,500,000)

(13,900,000)
(3,000,000)

(300,000)

(22,150,000
(1,600,000

)
)
(2,900,000)
(2,500,000)
(1,400,000)

(1,300,000)
(4,500,000)

(6,000,000)

(4,000,000)

(1,500,000)

(2,100,000)

T 2023 4 12

H31H

3,000,000
1,000,000

1,000,000

3,000,000

1,000,000

1,000,000

2,500,000

10,100,000
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State Bank of India/London 4.875%
05052028

State of Israel 3.8% 13052060

State Street Corp 5.272% 03082026

Suci Second Investment Co 6% 25102028
Suci Second Investment Co 6.25%
25102033

Sumitomo Mitsui Trust Bank Ltd 4.8%
15092025

Sumitomo Mitsui Trust Bank Ltd 4.95%
15092027

Sumitomo Mitsui Trust Bank Ltd 5.5%
09032028

Sumitomo Mitsui Trust Bank Ltd 5.65%
09032026

Sunshine Life Insurance Corp Ltd 4.5%
20042026

Svenska Handelsbanken AB 3.95%
10062027

Swiss Re Finance Luxembourg SA 4.25%
PERP

Taiyuan Longcheng Development
Investment Group Co Ltd 3.7% 26062023
Taizhou Urban Construction and
Investment Development Group Co Ltd
2.65% 22102023

Texas Instruments Inc 5.05% 18052063
Thaioil Treasury Center Co Ltd 3.75%
18062050

T-Mobile USA Inc 3.75% 15042027
T-Mobile USA Inc 4.8% 15072028
Toronto-Dominion Bank 4.108% 08062027

Toronto-Dominion Bank 4.456% 08062032
Toronto-Dominion Bank 4.693% 15092027
Towngas Finance Ltd 4.75% PERP

Toyota Motor Credit Corp 4.625%
12012028
Toyota Motor Credit Corp 4.7% 12012033

UBS Group AG 4.488% 12052026

UBS Group AG 4.49% 05082025

UBS Group AG 4.703% 05082027
United States Treasury Bill 0% 05072023
United States Treasury Bill 0% 06072023

T 2023 4F
1

1
H1H

1,000,000

1,300,000

1,400,000

4,000,000
6,000,000
8,600,000

11,750,000

5,900,000

1,000,000
2,000,000

2,500,000

500,000
3,300,000
9,153,000

2,000,000
5,000,000
5,600,000

-80 -

NE

2,400,000
2,000,000
5,800,000
10,000,000

3,000,000

2,000,000

2,700,000

3,050,000
2,000,000

2,200,000

200,000

500,000
200,000

8,000,000
8,000,000

HE

(2,400,000)
(3,000,000)

(10,000,000)
(3,000,000)
(1,300,000)
(1,400,000)
(2,000,000)
(2,700,000)

(6,000,000)

(11,750,000)

(8,950,000)

(2,000,000)
(2,200,000)

(3,300,000)
(9,353,000)

(500,000)

(200,000)
(3,400,000)
(5,600,000)
(8,000,000)
(8,000,000)

T 2023 4 12

H31H

5,800,000

4,000,000

8,600,000

2,000,000
1,000,000

2,500,000
500,000

2,000,000
1,600,000



Sk (B BiLREEE
(G T IBFE AN BRI 2 7o)

PR BARREIR (REWTH) (8

A 2023 F 12 H 31 HIEFEE

EHBREZUESR (5

United States Treasury Bill 0% 11072023
United States Treasury Inflation Indexed
Bonds 1.5% 15022053

United States Treasury Note/Bond 3.375%
15052033

United States Treasury Note/Bond 3.5%
15022033

United States Treasury Note/Bond 3.625%
15022053

United States Treasury Note/Bond 3.875%
15022043

United States Treasury Note/Bond 3.875%
15082033

United States Treasury Note/Bond 3.875%
30112027

United States Treasury Note/Bond 4%
30062028

United States Treasury Note/Bond 4.125%
15082053

United States Treasury Note/Bond 4.125%
15112032

United States Treasury Note/Bond 4.125%
31072028

United States Treasury Note/Bond 4.25%
31052025

United States Treasury Note/Bond 4.625%
30062025

United States Treasury Note/Bond 5%
30092025

UPL Corp Ltd 4.625% 16062030

Vale Overseas Ltd 6.125% 12062033
Vanke Real Estate Hong Kong Co Ltd
3.15% 12052025

Vanke Real Estate Hong Kong Co Ltd
3.975% 09112027

Vanke Real Estate Hong Kong Co Ltd 4.2%
07062024

Verizon Communications Inc 2.1%
22032028

Verizon Communications Inc 4.125%
16032027

Verizon Communications Inc 5.05%
09052033

Volkswagen Group of America Finance LLC
4.35% 08062027

12023 1
H1H

6,000,000

4,000,000

2,500,000

2,650,000
1,000,000
1,000,000
3,000,000
2,000,000

2,700,000

-81-

RE
8,000,000
9,000,000

10,000,000
19,000,000
17,000,000
10,000,000
21,000,000
4,000,000
7,000,000
3,000,000
12,000,000
16,000,000
6,000,000
10,000,000

4,600,000

1,000,000

1,000,000

HE
(8,000,000)
(10,000,000)

(19,000,000)

(6,000,000)
(4,000,000)
(7,000,000)
(7,000,000)
(12,000,000)
(16,000,000)
(6,000,000)
(10,000,000)

(2,500,000)

(2,650,000)
(1,000,000)

(1,000,000)

(2,700,000)

T 2023 4 12

H31H

9,000,000

17,000,000
10,000,000

21,000,000

4,600,000

1,000,000
3,000,000
2,000,000

1,000,000
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Volkswagen Group of America Finance LLC
6% 16112026

Volkswagen Group of America Finance LLC
6.2% 16112028

Volkswagen Group of America Finance LLC
6.45% 16112030

Walmart Inc 3.9% 09092025

Walmart Inc 3.9% 15042028

Walmart Inc 4% 15042026

Walmart Inc 4.1% 15042033

Walmart Inc 4.5% 15042053

Weibo Corp 3.375% 08072030

Wells Fargo & Co 3.584% 22052028

Wells Fargo & Co 4.1% 03062026

Wells Fargo & Co 4.54% 15082026

Wells Fargo & Co 5.557% 25072034

Wells Fargo & Co 5.574% 25072029

Wells Fargo & Co 7.625% PERP

Wells Fargo Bank NA 5.45% 07082026
Wells Fargo Bank NA 5.55% 01082025
Westpac Banking Corp 2.668% 15112035
Westpac Banking Corp 4.11% 24072034
Westpac Banking Corp 4.322% 23112031
Westpac Banking Corp 5.405% 10082033
Westpac Banking Corp 6.82% 17112033
Willow No 2 Ireland PLC for Zurich
Insurance Co Ltd 4.25% 01102045

Woori Bank 4.875% 26012028

Wuhan Metro Group Co Ltd 1.58%
03112024

Wuhan Metro Group Co Ltd 2.96%
24092024

Wuhan Urban Construction Group Co Ltd
2.25% 09072024

Xiaomi Best Time International Ltd 2.875%
14072031

Yangzhou Urban Construction State-owned
Asset Holding Group Co Ltd 3.02%
24082023

Y| Bright International Ltd 3% 16092023
Yuexiu REIT MTN Co Ltd 2.65% 02022026
Zhengzhou Metro Group Co Ltd 1.915%
15112024

Zurich Finance Ireland Designated Activity
Co 3% 19042051

T 2023 1
H1H

1,000,000
4,000,000
11,000,000
2,500,000

2,408,000
4,000,000
2,825,000
1,700,000

6,000,000

6,000,000

1,200,000

2,000,000
5,000,000
19,300,000

1,900,000

-82-

NE

1,700,000
5,700,000
1,700,000

2,800,000
3,400,000
4,300,000
4,700,000

3,000,000
3,000,000
2,500,000
9,400,000
10,000,000
1,000,000
3,325,000

6,400,000

1,000,000
5,500,000

1,500,000

1,500,000

7,000,000

(1,700,000)
(900,000)
(2,800,000)

(1,000,000
(4,000,000

1~~~ 1

(3,000,000)

(3,400,000)

(1,000,000)

(1,200,000)

(2,000,000)
(5,000,000)
(19,300,000)

T 2023 4 12
H31H

1,700,000

5,700,000

3,400,000
4,300,000
4,700,000

11,000,000
2,500,000
3,000,000

2,500,000
9,400,000
10,000,000
3,408,000
7,325,000
2,825,000
1,700,000
3,000,000

6,000,000

5,500,000
1,500,000

6,000,000

1,500,000

8,900,000
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T 2023 4 1 T 2023 4 12
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(5] 131X
REPO USD Act/360 96,400,000 799,386,000 (895,786,000) -
B ERRES
E Fund (HK) US Dollar Money Market Fund
- Class | (accumulation) USD Units 138,567 1,147,550 (1,068,284) 217,833
E Fund (HK) Global High Yield Bond Fund -
Class X USD Acc 5,690,074 - - 5,690,074
E Fund (HK) Short-Duration Bond Fund -
Class | USD Acc 397,917 - - 397,917
E Fund (HK) Multi-Income Bond Fund
Class | (ACC) 4,998,002 - - 4,998,002
E Fund (HK) Yield Enhanced Bond Fund | 817,604 180,708 - 998,312
E Fund (HK) USD Cash Fund - Class X
uUSD - 395,486 (98,310) 297,176
bt
US 5YR NOTE (CBT) Mar24 - 160 - 160
US 5YR NOTE (CBT) Dec23 - 160 (160) -
US 10YR NOTE (CBT) Mar24 - 440 - 440
US 10YR NOTE (CBT) Sep23 - 60 (60) -
US 10YR NOTE (CBT) Dec23 - 285 (285) -
US Ultra Bond (CBT) Mar24 - 40 - 40
USD/CNH Future (HKG) Mar23 (914) 982 (68) -
USD/CNH Future (HKG) Jun23 - 942 (942) -
USD/CNH Future (HKG) Sep23 - 890 (890) -
USD/CNH Future (HKG) Dec23 - 861 (861) -
USD/CNH Future (HKG) Mar24 - - (894) (894)
USD/CNH Future (SGX) Mar23 (1,513) 2,809 (1,296) -
USD/CNH Future (SGX) Jun23 - 2,001 (2,001) -
USD/CNH Future (SGX) Sep23 - 2,821 (2,821) -
USD/CNH Future (SGX) Dec23 - 3,073 (3,073) -
USD/CNH Future (SGX) Mar24 - 65 (3,431) (3,366)

-83-
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20234E12/31H

B2 5y

#2023 £ 12 F 31 H A HL.

5 [PIEAZ 5y FE R HIRON A0 [ 12 2 1]
TR DR B AU RUJ 5 48 2RI AE 5 AR [ B AN R SR ) (i R R IF SO B B A] . R ZRATA
SAENATE NBHAR TR AN BHAR T D, N s,

B 2023412 H 31 Hik

A
B2 5 e
PNl SN
EAT B R 2,514,708
AT T2 2 H 3,225
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- - - 2.01%
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- Rt I E CRBD

- & M ARET (rRcD

- KTt 12 H (OrReD

- NRM 3 E—xt o (3 FeD
-M 2k (70
-ME CARMD fr
-M 2 AR 7340

T 2022412 H 31 H**
- AT CRBD

- T At (3D

- R AmBE CRED

- RIT A BE (FED

- AR AGE CRBD

- NRTAGH (3D

- £ 1M ARET (rEc)

- EIT 12 H (orRdD

- NRTM M A—xt ok (3 FeD
-M 32 (70
-M 2 G AR 4340
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N
B P
534

98.87 it

94.61 T
11.58 3¢

9.53 £t

AR 108.81 7C
AR 99.31 7t
10.20 T

12.19 %0
AN 129.55 76
AR 106.92 76
AR 102.74 ¢

92.99 #JT
92.46 H#E T

10.90 £t

9.32 %7t

AR 100.24 ¢

11.44 370
AN 125.40 7o

ANE T 98.67 7T

(GEIESEDN
82 o5 B 1 {E

1,046,181 %7t
51,898 %7t
4,563,453 £ ¢
192,037 £t
42,289 7T
1,446 370
120,233,459 %7t
1,007,737,420 3¢
88,953,594 %t
81,263,716 7t
335,754,794 %7t

916,286 3T
6,327 3£t
4,229,726 %7t
180,909 %7t
29 37T

945,050,708 3£t
92,123,751 &t

152,195,237 £ 7t
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- RTT I E CRBD ***

- NRT 3 A—x ok (23 ED
-M & (70D 1A
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* 2023 %12 A 31 HIFAEENLH, A AAm AL 7% 7= 3 2023 5 12 A 29 H iz
** 2022 %12 A 31 HIFFEENLH, A AAE AL 5% 7= eI 2022 45 12 A 30 H s

101.66 H: 7T
101.56 H#7C
11.92 T

10.42 %70
AE T 100.98 76
AR 97.77 ¢
9.94 %t

12.50 T
AT 135.49 ¢
10.16 T

A K 102.90 7

758,055 £ T
1,318 3£ 7T
4,565,206 3 T
184,070 £t
313%7T

1,538 T
23,048,526 % T
891,454,660 %7t
297,110,248 £t
81,538,231 %t
139,249,019 %t

2022 410 13 Hild, ReEHACKERIETT I mEl CGRED Mo LBsk b RSO RS, I
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