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AT B[R] - 888,956 - - 888,956
FEGN R N & 1§ 5%

* 1,361,232,041 - - - 1,361,232,041
SRt AT 1,361,232,041 11,415,975 1,608,062 140,648 1,374,400,282

M Z i = AP oA AT o
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- 73,379 73,379
39,162,156 - - - 39,162,156
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BRI

AUSTRALIA & NEW ZEALAND BANK GROUP LTD 5.731%

S/A 18SEP2034

NBN CO LTD 4.15% S/A 16SEP2030 REGS

QBE INSURANCE GROUP LTD 5.239% S/A 10NOV2037

QBE INSURANCE GROUP LTD 5.834% S/A 030CT2035

SANTOS FINANCE LTD 5.25% S/A 13MAR2029

BRE

CHINA WATER AFFAIRS GROUP LTD 3.45% S/A
27JAN2030

RLGH FINANCE BERMUDA LTD 6.75% S/A 02JUL2035

RLGH FINANCE BERMUDA LTD 6.875% S/A PERP

CANADA

ENBRIDGE INC 5.55% S/A 20 JUN 2035

FFEREY

ALIBABA GROUP HLDG LTD 3.5% S/A 28NOV2044

ALIBABA GROUP HLDG LTD 5.25% S/A 26MAY2035

CHINA OVERSEAS FINANCE CAYMAN VI LTD 6.45% S/A
11JUN2034

CHINA OVERSEAS FINANCE CAYMAN VIII LTD 3.125%

S/A 02MAR2035

FWD GROUP HOLDINGS LTD 5.836% S/A 22SEP2035

FWD GROUP HOLDINGS LTD 7.784% S/A 06 DEC2033

FWD GROUP LTD 5.252% S/A 22SEP2030

FWD GROUP LTD 7.635% S/A 02JUL2031

GACI FIRST INVESTMENT CO 4.875% S/A 14FEB2035

MEITUAN 3.1% S/A 05NOV2035

MEITUAN 5.125% S/A 05NOV2035 REGS

MEITUAN DIANPING 2.55% S/A 05NOV2030 REGS

MEITUAN DIANPING 4.5% S/A 05MAY2031 REGS

MEITUAN DIANPING 4.75% S/A 05NOV2032 REGS

SNB FUNDING LTD 6% S/A 24JUN2035

TENCENT HLDGS LTD 2.5% S/A 23SEP2035
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3,613,303
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3,633,064

4,957,298

6,160,680
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16,960,252

2,173,093

20,035,880
8,733,514
22,874,697
3,290,067
14,091,787
20,258,908
10,523,069
9,286,628
3,471,484
8,045,020
10,381,669
3,580,092
2,765,875
16,576,986
7,190,924

5,954,340

FEHB™
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0.27%
0.26%
0.51%
0.27%

0.36%

0.45%
0.27%

1.25%

0.16%

1.47%
0.64%
1.68%
0.24%
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1.49%
0.77%
0.68%
0.26%
0.59%
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HE
CHENGDU INLAND PORT HUB 4.9% S/A 20AUG2028
REGS

CHINA GOVERNMENT INTL BOND 2.375% A 25NOV2029

CHINA GOVERNMENT INTL BOND 2.625% A 25NOV2032
JIUJIANG MUNICIPAL DEVELOPMENT GROUP CO LTD
2.9% S/A 25JUL2028

SZ YINTONG AM INV S/A 4.5% 30JUL2028
ZHENGZHOU REAL ESTATE GROUP CO LTD 2.7% S/A
22JUL2028

HE

BNP PARIBAS SA 5.085% S/A 09MAY2031 REGS
BNP PARIBAS SA 5.738% S/A 20FEB2035 REGS
CREDIT AGRICOLE SA 7.125% S/A PERPETUAL

EERHTEX
AIRPORT AUTHORITY HONG KONG 3.4% S/A
14JAN2055 REGS

BANK OF EAST ASIA LTD 2.95% S/A 09SEP2029

BANK OF EAST ASIA LTD 4.875% S/A 22APR2032
CHINA PING AN INSURANCE OVERSEAS HLDGS LTD
5% S/A 080CT2035

CHINA PING AN INSURANCE OVERSEAS HLDGS LTD
6.125% S/A 16MAY2034

DAH SING BANK LTD 7.375% S/A 15NOV2033
HONG KONG GOVERNMENT INTL BOND 2.6% S/A
10JUN2045

HONG KONG GOVERNMENT INTL BOND 2.7% S/A
10JUN2055

HPHT FINANCE LTD 5% S/A 21FEB2030
MTR CORP LTD 3.05% S/A 20SEP2054

NANYANG COMMERCIAL BANK LTD 6% S/A 6AUG2034
SHANGRAO INVESTMENT HLDGS INTL CO LTD 4.4%
S/A 300CT2028

SWIRE PACIFIC MTN FINANCING HK LTD 4.625% S/A
28AUG2032

SWIRE PROPERTIES MTN FINANCING LTD 2.85% S/A
223UL2030

SWIRE PROPERTIES MTN FINANCING LTD 3.4% S/A
03SEP2029

SWIRE PROPERTIES MTN FINANCING LTD 3.45% S/A
22JUL2035

WESTWOOD GROUP HLDGS LTD 2.8% S/A 20JAN2026

XIAOMI BEST TIME INTL LTD 4.1% S/A 14JUL2051 REGS
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10,884,738

25,729,446
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6,633,499
6,987,239
11,226,466
8,908,473
13,346,840
12,554,619
3,547,980
27,130,779
5,057,500
3,490,338
7,127,591
19,536,729
10,233,600
13,180,700
3,480,422

5,596,285

FEHB™
R o

0.70%
0.12%
0.12%
1.29%
0.23%

1.47%

0.26%
0.54%

0.80%

1.89%
0.73%
0.49%
0.51%
0.82%
0.65%
0.98%
0.92%
0.26%
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0.37%
0.26%
0.52%
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0.97%
0.26%
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Hlfle

INDONESIA ASAHAN ALUMINIUM TBK 6.53% S/A
15N0OV2028 REGS

INDONESIA GOVERNMENT INTL BOND 2.5% S/A
310CT2030

INDONESIA GOVERNMENT INTL BOND 2.9% S/A
310CT2035

INDONESIA GOVERNMENT INTL BOND 5.15% S/A
10SEP2054

HA
FUKOKU MUTUAL LIFE INSURANCE CO 5.75% S/A
02SEP2055

MARUBENI CORP 5.383% S/A 01APR2035

MEIJI YASUDA LIFE INSURANCE CO 6.1% S/A 11JUN2055

REGS
NTT FINANCE CORP 5.171% S/A 16JUL2032 REGS

NTT FINANCE CORP S+1.31% Q 16JUL2030 REGS

BT FeATE AN
DEVELOPMENT BANK OF KAZAKHSTAN JSC 3.5% A
01SEP2028

KAZMUNAVGAS NATIONAL CO 2.95% S/A 300CT2030

HHE

LG ENERGY SOLUTION 5.375% S/A 02APR2030 REGS
LG ENERGY SOLUTION 5.875% S/A 02APR2035 REGS
POSCO HLDGS INC 5.75% S/A 05JUL2035

POSCO HOLDINGS INC 5.125% S/A 07MAY2030 REGS

TONGYANG LIFE INSURANCE CO LTD 6.25% S/A
07MAY2035

IRPEIE

PETRONAS CAPITAL LTD 4.55% S/A 21APR2050 REGS
LISTED/QUOTED DEBT SECURITIES (continue)

RHIUESR
PETRONAS CAPITAL LTD 5.34% S/A 03APR2035

PETRONAS CAPITAL LTD 5.848% S/A 03APR2055

SPLE
BBVA BANCOMER SA/TEXAS 7.625% S/A 11FEB2035
REGS
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GANZHOU TOURISM INVESTMENT GROUP CO LTD 2.85%
S/A 19 AUG2028

7114

DNB NORBANK ASA 4.384% S/A 04NOV2031

Hhnie

CATHAYLIFE SINGAPORE PTE LTD 5.95% S/A 05JUL2034
PSA TREASURY PTE LTD 2.7% S/A 03JUN2035

SHIN KONG LIFE SG PTE 6.95% S/A 26JUN2035
TEMASEK FINANCIAL | LTD 2.55% S/A 30JUL2055 REGS
TEMASEK FINANCIAL | LTD 3.1% S/A 28AUG2054
LT

BANCO SANTANDER SA 5.8% S/A 05APR2029

BANCO SANTANDER SA 6.033% S/A 17JAN2035

()31

DAE SUKUK DIFC LTD 4.5% S/A 160CT2030 REGS
FIRST ABU DHABI BANK PJSC 5.804% S/A 16JAN2035
*H

ANTOFAGASTA PLC 5.625% S/A 09SEP2035 REGS
HSBC HLDGS PLC 4.6% S/A PERP

HSBC HLDGS PLC 4.619% S/A 06NOV2031

HSBC HLDGS PLC 5.133% S/A 06NOV2036

HSBC HLDGS PLC 5.741% S/A 10SEP2036

HSBC HLDGS PLC 6.875% S/A PERP

LLOYDS BANKING GROUP PLC 4.425% S/A 04NOV2031
LLOYDS BANKING GROUP PLC 6.625% Q PERP

eS|

CHUBB INA HOLDINGS LLC 2.5% S/A 06AUG2030
CHUBB INA HOLDINGS LLC 2.75% S/A 06AUG2035
CHUBB INA HOLDINGS LLC 3.05% S/A 06AUG2055

CIGNA GROUP/THE 6% S/A 15JAN2056
-50 -
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CITIGROUP INC 3.5% A 02APR2035

HCA INC 4.3% S/A 15NOV2030

META PLATFORMS INC 4.875% S/A 15NOV2035
NEXTERA ENERGY CAPITAL HLDGS INC 5.9% S/A
15MAR2055

ORACLE CORP 2.875% S/A 25MAR2031

PLAINS ALL AMERICAN PIPELINE LP/PAA FINANCE CORP
4.7% S/A 15JAN2031

PROLOGIS LP 3.5% S/A 06FEB2027

SANTANDER HLDGS USA INC 5.741% S/A 20MAR2031
TARGA RESOURCES CORP 5.4% S/A 30JUL2036

TARGA RESOURCES PARTNERS 4.875% S/A 01FEB2031

SRR R

CHINA CINDA 2020 | MANAGEMENT LTD 2.58% S/A
25JUN2028

CHINA CINDA 2020 | MANAGEMENT LTD 2.6% S/A
13NOV2030

CHINA RESOURCES LAND LTD 2.4% S/A 20NOV2030
HUAFA 2024 | CO LTD 3.05% S/A

PEAK RE BVI HLDG LTD 5.625% S/A PERP

SINOCHEM OVERSEAS CAPITAL CO LTD 6.3% S/A
12NOV2040 REGS

STATE GRID OVERSEAS INVESTMENT 2013 LTD 2.4% S/A
14AUG2045 REGS

TENCENT HOLDINGS LTD 3.1% S/A 23SEP2055

YUEXIU REIT MTN CO LTD 2.65% S/A 02FEB2026

E[ntjifE=sz e e

BAR L
APA INFRASTRUCTURE LTD 5.125% S/A 16SEP2034
REGS

APA INFRASTRUCTURE LTD 5.75% S/A 16SEP2044 REGS

MACQUARIE BANK LTD 5.642% S/A 13AUG2036 REGS

NATIONAL AUSTRALIA BANK LTD 3.933% S/A 02AUG2034
REGS

NATIONAL AUSTRALIA BANK LTD 5.902% S/A 14JAN2036
REGS

SANTOS FINANCE LTD 5.75% S/A 13NOV2035 REGS
-51 -

£ HE

4,000,000

200,000

700,000
300,000
300,000
1,000,000
4,000,000
500,000
500,000

1,000,000

20,000,000
5,000,000
25,000,000
5,000,000
1,300,000
1,250,000
13,330,000
2,000,000

2,820,000

1,000,000

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

1,700,000

ARME
(AR

4,062,840

1,391,680

4,877,039
2,125,499
1,878,458
7,027,738
4,043,600
3,613,582
3,506,223

7,025,085

20,041,600
4,969,100
24,651,000
4,939,200
9,171,371
9,968,415
13,057,535
2,022,800

19,581,928

7,053,644
2,098,769
14,204,907
6,816,442
14,736,011

11,865,367

FEF BT
D o b

0.30%

0.10%

0.36%
0.16%
0.14%
0.52%
0.30%
0.27%
0.26%

0.52%

1.47%
0.37%
1.81%
0.36%
0.67%
0.73%
0.96%
0.15%

1.44%

0.52%
0.15%
1.04%
0.50%
1.08%

0.87%



R R N R R 2o a5 &
(e RE L e 1 72k )

BHRAGIIER CRAHIT) (8D

2025412 H 31 H

JE BT (50)

WOODSIDE FINANCE LTD 5.1% S/A 12SEP2034
WOODSIDE FINANCE LTD 5.4% S/A 19MAY2030
WOODSIDE FINANCE LTD 5.7% S/A 19MAY 2032

WOODSIDE FINANCE LTD 6% S/A 19MAY2035

FFERY
ALIBABA GROUP HLDG LTD 3.1% S/A 28NOV2034
MA'ADEN SUKUK LTD 5.25% S/A 13FEB2030

SNB FUNDING LTD 3.1% A 23JUN2035

EF
CORP NACIONAL DEL COBRE DE CHILE 5.95% S/A
08JAN2034 REGS

INVERSIONES CMPC SA 6.125% S/A 23JUN2033 REGS
SOCIEDAD QUIMICA Y MINERA DE CHILE SA 4.25% S/A
07MAY2029 REGS

SOCIEDAD QUIMICA Y MINERA DE CHILE SA 5.50% S/A
10SEP2034 REGS

HE

SOCIETE GENERALE SA 6.221% S/A 15JUN2033 REGS

EpJe
REPUBLIC OF INDONESIA 5.3% S/A 14AUG2035

BIR=
SMBC AVIATION CAPITAL FINANCE DAC 5.1% S/A
01APR2030 REGS

HA

DAI-ICHI LIFE INSURANCE CO LTD 6.2% S/A PERP REGS

FRREE
NESTLE FINANCE INTL LTD 2.8% A 29MAY2035 REGS
NETHERLANDS

SIEMENS FUNDING BV 4.9% S/A 28MAY?2032

DR RLAR

SAUDI GOVERNMENT INTL BOND 5.375% S/A 13JAN2031

REGS
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3,460,277
7,186,665
14,556,416
8,375,801
12,381,120
2,150,679
10,024,500
6,572,131
2,157,403

1,393,440

1,413,592

2,680,860

2,747,127

7,153,986

10,957,637

10,062,800

3,598,534

2,193,664
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0.25%
0.53%
1.07%
0.62%
0.91%
0.16%
0.74%
0.48%
0.16%

0.10%

0.10%

0.20%

0.20%

0.53%

0.80%

0.74%

0.26%

0.16%
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NOMURA INTERNATIONAL FUNDING PTE LTD 2.82% A

28JUL2035

NOMURA INTERNATIONAL FUNDING PTE LTD 5.4% A

11DEC2034

s

BANCO SANTANDER SA 6.607% S/A 07NOV2028
T Bk

EMIRATES NBD BANK PJSC 2.98% A 11JUL2035
xHE

ANTOFAGASTA PLC 2.375% S/A 140CT2030 REGS
HSBC HLDGS PLC 5.24% S/A 13MAY2031

HSBC HLDGS PLC 5.79% S/A 13MAY2036

eS|

AMPHENOL CORP 5.3% S/A 15NOV2055

ARES CAPITAL CORP 7% S/A 15JAN2027

AT&T INC 6.05% S/A 15AUG2056

BANK OF NEW YORK MELLON CORP 5.316% S/A
06JUN2036

BOSTON GAS CO 5.843% S/A 10JAN2035
BROWN & BROWN INC 4.9% S/A 23JUN2030
BROWN & BROWN INC 5.25% S/A 23JUN2032
CVS HEALTH CORP 5% S/A 15SEP2032

CVS HEALTH CORP 5.45% S/A 15SEP2035

CVS HEALTH CORP 6.2% S/A 15SEP2055

GLENCORE FUNDING LLC 5.673% S/A 01APR2035 REGS

GOLDMAN SACHS GROUP INC 5.734% S/A 28JAN2056
GOODMAN US FINANCE FIVE LLC 4.625% S/A 04MAY2032

REGS

GOODMAN US FINANCE SIX LLC 5.125% S/A 070CT2034

REGS

HYATT HOTELS CORP 5.4% S/A 15DEC2035

HYUNDAI CAPITAL AMERICA 5.1% S/A 24JUN2030 REGS

£ HE ARME
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15,000,000 15,000,000
2,000,000 13,965,400
600,000 4,474,640
25,000,000 24,946,000
249,000 1,869,372
500,000 3,601,362
500,000 3,695,943
500,000 3,342,165
600,000 4,296,246
500,000 3,513,346
500,000 3,621,298
300,000 2,220,729
250,000 1,770,725
250,000 1,785,686
1,000,000 7,128,848
1,000,000 7,158,664
300,000 2,132,286
500,000 3,648,356
500,000 3,544,209
1,000,000 6,930,609
800,000 5,624,146
700,000 4,903,531
400,000 2,853,550
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1.10%

1.03%

0.33%

1.83%

0.14%
0.26%

0.27%

0.25%
0.32%
0.26%
0.27%
0.16%
0.13%
0.13%
0.52%
0.53%
0.16%
0.27%
0.26%
0.51%
0.41%
0.36%

0.21%
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HYUNDAI CAPITAL AMERICA 5.4% S/A 23JUN2032 REGS
JBS USA LUX SA/JBS USA FOOD CO/JBS USA FINANCE INC
5.95% S/A 20APR2035 REGS

LOWE'S COS INC 4.5% S/A 150CT2032

MERCK & CO INC 4.75% S/A 04DEC2035

MERCK & CO INC 5.55% S/A 04DEC2055

META PLATFORMS INC 4.6% S/A 15NOV2032

META PLATFORMS INC 5.5% S/A 15NOV2045

META PLATFORMS INC 5.625% S/A 15NOV2055

PFIZER INC 4.5% S/A 15NOV2032

PHILIP MORRIS INTL INC 3.875% S/A 270CT2028

PHILIP MORRIS INTL INC 4.25% S/A 290CT2032
PROCTER & GAMBLE CO 4.1% S/A 03NOV2032

WASTE CONNECTIONS INC 5.25% S/A 01SEP2035
WESTERN MIDSTREAM OPERATING LP 4.8% S/A
01MAR2031

EERE- <

BEERAATEX

CHINAAMC RMB MONEY MARKET ETF

CHINAAMC SELECT OFFSHORE RMB INCOME BOND FUND
I RMB UNITS ACC

LHIANC &4

Buy CNY 795,000,000.00 Sell USD 113,450,846.53
(Counterparty: Bank of China (Hong Kong))

Buy CNY 19,400,000.00 Sell USD 2,769,973.94
(Counterparty: Bank of China (Hong Kong))

Buy USD 379,092.79 Sell AUD 573,000.00
(Counterparty: Bank of China (Hong Kong))

Buy USD 142,621.61 Sell CNY 1,000,000.00
(Counterparty: Bank of China (Hong Kong))

Buy USD 1,900,000.00 Sell CNY 13,301,459.20
(Counterparty: Bank of China (Hong Kong))

Buy USD 430,335.19 Sell CNY 3,000,000.00
(Counterparty: Bank of China (Hong Kong))
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3,672,237
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6,965,104
2,761,881
6,340,110
2,713,561
3,354,838
3,501,335
697,230
2,748,754
11,115,118
2,171,585

3,493,131

1,051,520

49,903,058

6,393,137

145,666

(25,206)

(8,625)

(94,403)

(8,705)
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0.53%
0.27%
0.10%
0.51%
0.20%
0.47%
0.20%
0.25%
0.26%
0.05%
0.20%
0.82%
0.16%

0.26%

0.08%

3.67%

0.47%

0.01%

0.00%

0.00%

-0.01%

0.00%
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Buy USD 457,351.62 Sell EUR 395,000.00
(Counterparty: Bank of China (Hong Kong))

Buy CNY 3,000,000.00 Sell USD 428,530.72
(Counterparty: Bank of China (Hong Kong))

Buy CNY 3,000,000.00 Sell USD 430,349.76
(Counterparty: Bank of China (Hong Kong))

Buy USD 67,222,693.90 Sell CNY 471,100,000.00
(Counterparty: Bank of China (Hong Kong))

Buy USD 108,719,538.12 Sell CNY761,900,000.00
(Counterparty: Bank of China (Hong Kong))

Buy CNY 30,000.00 Sell HKD 33,271.67
(Counterparty: Bank of China (Hong Kong))

Buy HKD 858,526.95 Sell CNY 775,000.00
(Counterparty: Bank of China (Hong Kong))

Buy HKD 221,547.73 Sell CNY 200,000.00
(Counterparty: Bank of China (Hong Kong))

Buy HKD94,538.56 Sell CNY 85,000.00
(Counterparty: Bank of China (Hong Kong))

Buy USD 2,154,698.81Sell CNY 15,100,000.00
(Counterparty: Bank of China (Hong Kong))

Buy CNY 400,000.00 Sell USD 57,136.37
(Counterparty: Bank of China (Hong Kong))

Buy USD 2,568,515.14 Sell CNY 18,000,000.00
(Counterparty: Bank of China (Hong Kong))

Total investment portfolio

Other net assets

Total net assets

Total investments, at cost

-B5 -

£ HE

A fehE B
(AR HE o b
(48,546) 0.00%
21,245 0.00%

8,601 0.00%
(3,829,513) -0.28%
(6,181,528) -0.45%
213 0.00%

(6,385) 0.00%
(1,655) 0.00%

(362) 0.00%
(122,511) -0.01%
2,840 0.00%
(146,040) -0.01%
1,336,131,521 98.16%
25,100,520 1.84%
1,361,232,041 100.00%

1,347,293,389
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Listed/Quoted Investments
Debt Securities

ABBVIE INC 5.6% S/A 15MAR2055

CREDIT AGRICOLE SA 5.514% S/A
05JUL2033 REGS

CREDIT AGRICOLE SA 7.125% S/A
PERPETUAL

ABU DHABI COMMERCIAL BANK
PJSC 5.361% S/A 10MAR2035

AMERICAN ELECTRIC POWER CO
INC 5.625% S/A 01IMAR2033

AFRICAN DEVELOPMENT BANK A
5.875% PERP

ALDAR PROPERTIES PJSC 6.6227%
S/A 15APR2055

ALLIANZ SE 6.55% A PERP

AMERICA MOVIL SAB DE CV 5% S/A
20JAN2033

ANTOFAGASTA PLC 5.625% S/A
09SEP2035 REGS

AUSTRALIA & NEW ZEALAND BANK
GROUP LTD 5.731% S/A
18SEP2034

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD 5.204%
S/A 25NOV2035 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD 5.816%
S/A 18JUN2036

SAUDI ARABIAN OIL CO 4.75% S/A
02JUN2030 REGS

AUTOZONE INC 5.125% S/A
15JUN2030

ALIBABA GROUP HLDG LTD 4.875%
S/A 26MAY2030

ALIBABA GROUP HLDG LTD 5.25%
S/A 26MAY2035

ALIBABA GROUP HLDG LTD 5.25%
S/A 26MAY2035

ALIBABA GROUP HLDG LTD 4% S/A
06DEC2037

ALIBABA GROUP HLDG LTD 3.5%
S/A 28NOV2044

ALIBABA GROUP HLDG LTD 4.2%
S/A 06DEC2047

ALIBABA GROUP HLDG LTD 5.625%
S/A 26NOV2054

ALIBABA GROUP HLDG LTD 5.625%
S/A 26NOV2054A

BANK OF AMERICA CORP 5.511%
S/A 24JAN2036

BARCLAYS PLC 5.086% S/A
25FEB2029

BARCLAYS PLC S+1.01% Q
11INOV2029

BARCLAYS PLC 4.942% S/A
10SEP2030

2025 4F 1
H1imH
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500,000
1,000,000

5,300,000

1,000,000
500,000

500,000
3,400,000

1,000,000

1,000,000

4,500,000

2,500,000

1,000,000
1,500,000
500,000
2,000,000
7,600,000
2,000,000
3,000,000
41,000,000
2,300,000
5,500,000
1,900,000
2,000,000
500,000

1,200,000
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(500,000)

(500,000)
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(2,500,000)
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(22,000,000)
(2,300,000)
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(1,200,000)

(500,000)
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500,000

500,000
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19,000,000
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RS b1 5.367% S/A

25FEB2031 -
BARCLAYS PLC 5.86% S/A

11AUG2046 .
BARCLAYS PLC 7.625% Q PERP -
BAT CAPITAL CORP 5.625% S/A

15AUG2035 .
BANGKOK BANK PCL 3.466% S/A

23SEP2036 REGS .
BANGKOK BANK PCL/HONG KONG

6.056% S/A 25MAR2040 REGS -
BBVA BANCOMER SA/TEXAS 7.625%

S/A 11FEB2035 REGS .
BHP BILLITON FINANCE USA LIMITED

5.25% S/A 08SEP2033 .
BANK MANDIRI PERSERO TBK PT

4.9% SIA 24MAR2028 -
BANK OF EAST ASIA LTD 6.625% S/A

13MAR2027 500,000
BANK OF EAST ASIA LTD 2.95% S/A

09SEP2029 .
BANK OF EAST ASIA LTD 4.875% S/A

22APR2032 3,700,000
BANK OF EAST ASIA LTD 6.75% S/A

27JUN2034 .

BNP PARIBAS SA 5.085% S/A

09MAY2031 REGS -
BNP PARIBAS SA 5.738% S/A

20FEB2035 REGS -
BNP PARIBAS SA 4.625% S/A PERP

REGS -
BNP PARIBAS SA 7.45% S/A

PERPETUAL REGS -
BOC AVIATION USA CORP 4.75% S/A

14JAN2028 -
BOC AVIATION USA CORP 5.25% S/A

14JAN2030 REGS -
BSF FINANCE 5.761% 03SEP2035 -
CITIGROUP INC 3.5% A 02APR2035 -
CATHAYLIFE SINGAPORE PTE LTD

5.95% S/A 05JUL2034 -
CHUBB INA HOLDINGS LLC 2.5% S/A

06AUG2030 -
CHUBB INA HOLDINGS LLC 2.75% S/A

06AUG2035 -
CHUBB INA HOLDINGS LLC 3.05% S/A

06AUG2055 -
CHINA CINDA 2020 | MANAGEMENT

LTD 2.58% S/A 25JUN2028 -
CHINA CINDA 2020 | MANAGEMENT

LTD 4.375% S/A 13NOV2028 -
CHINA CINDA FINANCE 2017 | LTD

2.35% S/A 04FEB2029 -
CHINA CINDA 2020 | MANAGEMENT

LTD 2.43% S/A 04AUG2030 -
CHINA CINDA 2020 | MANAGEMENT

LTD 2.6% S/A 13NOV2030 -

3n
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(5,000,000)
(2,750,000)
(2,100,000)
(1,500,000)
(900,000)
(500,000)
(300,000)
(1,500,000)
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CHINA CINDA 2020 | MANAGEMENT
LTD S+1% Q 13NOV2030

CDBL FUNDING 1 4.75% S/A
27MAY2030

CORP NACIONAL DEL COBRE DE
CHILE 6.78% S/A 13JAN2055
REGS

COMISION FEDERAL DE
ELECTRICIDAD 5.7% S/A
24JAN2030 REGS

CHINA GOVT BOND 1.43% S/A
23JUL2027 REGS

CHINA GOVT BOND 1.55% S/A
23JUI2030 REGS

CHINA GOVT BOND 1.72% S/A
23JUL2035 REGS

CHINA GOVT BOND 2.19% S/A
25SEP2054 CDC

CHENGDU INLAND PORT HUB 4.9%
S/A 20AUG2028 REGS

STATE GRID EUROPE
DEVELOPMENT 2014 PLC 1.88%
S/A 17SEP2028

STATE GRID OVERSEAS
INVESTMENT 2013 LTD 2.4% S/A
14AUG2045 REGS

REP OF CHILE 5.65% S/A 13JAN2037

CHINA GOVERNMENT INTL BOND
3.625% S/A 13NOV2028

CHINA GOVERNMENT INTL BOND
2.375% A 25N0OV2029

CHINA GOVERNMENT INTL BOND
3.75% S/A 13NOV2030

CHINA GOVERNMENT INTL BOND
2.625% A 25N0OV2032

CLP POWER HK 5.45% S/A PERP

CHINA OVERSEAS FINANCE CAYMAN
VI LTD 6.45% S/A 11JUN2034

CHINA OVERSEAS FINANCE CAYMAN
VIII LTD 3.125% S/A 02MAR2035

CHINA OVERSEAS FINANCE CAYMAN
V LTD 5.35% S/A 15NOV2042

CHINA OVERSEAS FINANCE CAYMAN
IIILTD 6.375% S/A 290CT2043

CIGNA GROUP/THE 6% S/A
15JAN2056

CIMIC FINANCE USA PTY LTD 7% S/A
25MAR2034 REGS

CK HUTCHISON INTL 25 LTD 4.25%
S/A 26SEP2030

CHINA RESOURCES LAND LTD
4.125% S/A 20NOV2028

CHINA RESOURCES LAND LTD 2.4%
S/A 20NOV2030

CHEVRON CORP 4.98% S/A
15APR2035

CHINA WATER AFFAIRS GROUP LTD
3.45% S/A 27JAN2030

MIRAE ASSET SECURITIES CO LTD
4.375% S/A 140CT2028

DAH SING BANK LTD 7.375% S/A
15NOV2033

DANSKE BANK A/S 7% S/A PERP

(28
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DEUTSCHE BANK AG/NEW YORK
6.819% S/A 20NOV2029

DEVELOPMENT BANK OF
KAZAKHSTAN JSC 3.5% A
01SEP2028

DNB NORBANK ASA 4.384% S/A
04NOV2031

DP WORLD CRESCENT LTD 5.5% S/A
08MAY2035 REGS

DAE SUKUK DIFC LTD 4.5% S/A
160CT2030 REGS

EMIRATES NBD BANK PJSC 5.141%
S/A 26NOV2029

EMBRAER NETHERLANDS FINANCE
BV 7% S/A 28JUL2030 REGS

EMBRAER NETHERLANDS FINANCE
BV 5.98% S/A 11FEB2035

ENBRIDGE INC 5.625% S/A
05APR2034

ENBRIDGE INC 5.55% S/A 20 JUN
2035

ENBRIDGE INC 5.95% S/A 05APR2054

ENTERPRISE PRODUCTS
OPERATING LLC 4.95% S/A
15FEB2035

EMIRATES NBD BANK PJSC 5.141%
S/A 26NOV2029

EMBRAER NETHERLANDS FINANCE
BV 7% S/A 28JUL2030 REGS

FIRST ABU DHABI BANK PJSC 5.804%
S/A 16JAN2035

FUBON LIFE SINGAPORE PTE LTD
5.45% 10DEC2035

FUKOKU MUTUAL LIFE INSURANCE
CO 5.75% S/A 02SEP2055

FWD GROUP LTD 5.252% S/A
22SEP2030

FWD GROUP HOLDINGS LTD 8.4%
S/A 5APR2029

FWD GROUP LTD 7.635% S/A
02JUL2031

FWD GROUP HOLDINGS LTD 7.784%
S/A 06DEC2033

FWD GROUP HOLDINGS LTD 5.836%
S/A 22SEP2035

GENERAL MOTORS CO 5.4% S/A
150CT2029

GENERAL MOTORS CO 5.625% S/A
15APR2030

ALPHABET INC 4.5% S/A 15MAY2035

ALPHABET INC 5.25% S/A 15MAY2055

GS CALTEX CORP 4.25% S/A
280CT2030

GLAXOSMITHKLINE CAPITAL PLC
4.875% S/A 15APR2035

GUANGZHOU METRO INVESTMENT
FINANCE BVI LTD 2.25% S/A
19AUG2030

GANZHOU TOURISM INVESTMENT
GROUP CO LTD 2.85% S/A 19
AUG2028

KB CAPITAL CO LTD 4.25% S/A
010CT2030

(28
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(10,000,000) -
- 7,000,000
(200,000) -
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HARBOUR ENERGY PLC 6.327% S/A
01APR2035

HCA INC 5.25% S/A 01IMAR2030

HCA INC 4.3% S/A 15NOV2030

HCA INC 5.75% S/A 01MAR2035

HCA INC 4.9% S/A 15NOV2035

HCA INC 5.95% S/A 15SEP2054

HCA INC 6.2% S/A 01IMAR2055

AIRPORT AUTHORITY HONG KONG
4.875% S/A 15JUL2030 REGS

AIRPORT AUTHORITY HONG KONG
5.125% S/A 15JAN 2035 REGS

AIRPORT AUTHORITY HONG KONG
3.4% S/A 14JAN2055 REGS

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

HONG KONG GOVERNMENT INTL
BOND 2.6% S/A 10JUN2045

HONG KONG GOVERNMENT INTL
BOND 2.7% S/A 10JUN2055

HOKKAIDO ELECTRIC POWER CO
INC 4.587% S/A 04SEP2030

HPHT FINANCE LTD 5% S/A
21FEB2030

HUARONG FINANCE Il CO LTD 5.5%
S/A 16JAN2025

HUARONG FINANCE Il CO LTD
4.625% S/A 03JUN2026

HUARONG FINANCE 2019 CO LTD
4.5% S/A 29MAY2029

HUARONG FINANCE 2019 CO LTD
3.375% S/A 24FEB2030

HUARONG FINANCE 2019 CO LTD
3.625% S/A 30SEP2030

HSBC HLDGS PLC 4.899% S/A
03MAR2029

HSBC HLDGS PLC 3M S+1.03% Q
03MAR2029

HSBC HLDGS PLC 5.13% S/A
03MAR2031

HSBC HLDGS PLC 3M S+1.29% Q
03MAR2031

HSBC HLDGS PLC 3M S+1.57% Q
13MAY2031

HSBC HLDGS PLC 4.619% S/A
06NOV2031

HSBC HLDGS PLC 3M S+1.19% Q
06NOV2031

HSBC HLDGS PLC 5.45% S/A
03MAR2036

HSBC HLDGS PLC 5.741% S/A
10SEP2036

HSBC HLDGS PLC 5.133% S/A
06NOV2036

HSBC HLDGS PLC 4.6% S/A PERP

HSBC HLDGS PLC 6.5% S/A PERP

HSBC HLDGS PLC 6.875% S/A PERP

HSBC HLDGS PLC 6.95% S/A PERP

CHINA HUANENG GROUP HONG
KONG TREASURY MANAGEMENT
HLDGS LTD 4.15% S/A PERP

ELECT GLOBAL INVESTMENTS LTD
7.2% S/A PERP
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2,550,000
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INDONESIA ASAHAN ALUMINIUM TBK
6.53% S/A 15NOV2028 REGS

INDONESIA ASAHAN ALUMINIUM
PERSERO 5.45% S/A 15MAY 2030
REGS

IND BK OF KOREA S+0.58% Q
24JUN2028 REGS

PERUSAHAAN PENERBIT SBSN
INDONESIA 111 5.2% S/A
23JUL2035

INDONESIA GOVERNMENT INTL
BOND 2.5% S/A 310CT2030

REPUBLIC OF INDONESIA 5.6% S/A
15JAN2035

INDONESIA GOVERNMENT INTL
BOND 2.9% S/A 310CT2035

INDONESIA GOVERNMENT INTL
BOND 4.9% S/A 16APR2036

INDONESIA GOVERNMENT INTL
BOND 5.1% S/A 10SEP2054

INDONESIA GOVERNMENT INTL
BOND 5.15% S/A 10SEP2054

INTEL CORP 5.7% S/A 10FEB2053

JD.COM INC 4.125% S/A 14JAN2050

JIUJIANG MUNICIPAL DEVELOPMENT
GROUP CO LTD 2.9% S/A
25JUL2028

KEB HANA BANK 4% S/A 210CT2030
REGS

JD.COM INC 4.125% S/A 14JAN2050

JIUJIANG MUNICIPAL DEVELOPMENT
GROUP CO LTD 2.9% S/A
25JUL2028

KEB HANA BANK 4% S/A 210CT2030
REGS

KEB HANBA BANK S+0.6% Q
210CT2028

KIMCO REALTY OP LLC 5.3% S/A
01FEB2036

KINDER MORGAN INC 5.3% S/A
01DEC2034

KOREA EAST-WEST POWER CO LTD
4% S/A 04MAY2031

KOMATSU FINANCE AMERICA INC
4.196% S/A 18SEP2030

KOREA ELECTRIC POWER CORP
S+0.62% Q 12NOV2028

KOREA NATIONAL OIL CORP S+0.65%
Q 10JUL2028

KOREA GAS CORP 4.25% S/A
10JUL2030 REGS

KOREA WATER RESOURCES CORP
4.375% S/A 21MAY2027

SAUDI GOVERNMENT INTL BOND
5.625% S/A 13JAN2035 REGS

KSA IJARAH SUKUK LTD 4.875% S/A
09SEP2035 REGS

JIUJIANG MUNICIPAL DEVELOPMENT
GROUP CO LTD 2.9% S/A
25JUL2028

KAZMUNAVGAS NATIONAL CO 2.95%
S/A 300CT2030
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LG ENERGY SOLUTION 5.375% S/A
02APR2030 REGS

LG ENERGY SOLUTION 5.875% S/A
02APR2035 REGS

LLOYDS BANKING GROUP PLC
4.425% S/A 04NOV2031

LLOYDS BANKING GROUP PLC
6.625% Q PERP

LLOYDS BANKING GROUP PLC 8% Q
PERP

MA'ADEN SUKUK LTD 5.5% S/A
13FEB2035

MARUBENI CORP 5.383% S/A
01APR2035

MEITUAN 4.5% S/A 2APR2028 REGS

MEITUAN DIANPING 3.05% S/A
280CT2030 REGS

MEITUAN DIANPING 2.55% S/A
05NOV2030 REGS

MEITUAN DIANPING 4.5% S/A
05MAY2031 REGS

MEITUAN DIANPING 4.75% S/A
05NOV2032 REGS

MEITUAN 3.1% S/A 05NOV2035

MEITUAN 5.125% S/A 05NOV2035
REGS

META PLATFORMS INC 4.875% S/A
15NOV2035

META PLATFORMS INC 5.75% S/A
15NOV2065

MEXICO GOVERNMENT INTL BOND
6% S/A 13MAY2030

MEXICO GOVERNMENT INTL BOND
6.35% S/A 9FEB2035

MEXICO GOVERNMENT INTL BOND
6.875% S/A 13MAY2037

MITSUBISHI CORP 4.875% S/A
09SEP2035 REGS

MITSUBISHI ESTATE CO LTD 4.352%
S/A 020CT2030

MIZUHO FINANCIAL GROUP INC
5.098% S/A 13MAY2031

MIZUHO FINANCIAL GROUP INC
S+1.08% Q 13MAY2031

MIZUHO FINANCIAL GROUP INC
S+1.25% Q 08JUL2031

MIZUHO FINANCIAL GROUP INC
5.422% S/A 13MAY2036

MOMENTIVE PERFORMANCE
MATERIALS INC 4.125% S/A
220CT2028

MORGAN STANLEY 5.948% S/A
19JAN2038

MORGAN STANLEY 5.516% S/A
19NOV2055

MTR CORP LTD 4.875% S/A
01APR2035

MTR CORP LTD 3.05% S/A 20SEP2054

MTR CORP LTD 5.25% S/A 01APR2055

MTR CORP CI LTD 4.875% S/A PERP

MTR CORP (CI) LTD 5.625% S/A
PERPETUAL

MDGH SUKUK LTD 5% S/A 04JUN2035
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MDGH GMTN RSC LTD 4.625% S/A
160CT2035 REGS

MITSUBISHI UFJ FINANCIAL GROUP
INC 5.197% S/A 16JAN2031

MITSUBISHI UFJ FINANCIAL GROUP
INC 5.159% S/A 24APR2031

MITSUBISHI UFJ FINANCIAL GROUP
INC S+1.48% Q 24APR2031

MITSUBISHI UFJ FINANCIAL GROUP
INC S+1.13% Q 12SEP2031

MITSUBISHI UFJ FINANCIAL GROUP
INC 5.188% S/A 12SEP2036

MEIJI YASUDA LIFE INSURANCE CO
6.1% S/A 11JUN2055 REGS

NANYANG COMMERCIAL BANK LTD
6% S/A 6AUG2034

NBN CO LTD 4.15% S/A 16SEP2030
REGS

NEXTERA ENERGY CAPITAL HLDGS
INC 5.05% S/A 15MAR2030

NEXTERA ENERGY CAPITAL HLDGS
INC 5.9% S/A 15MAR2055

NEXA RESOURCES SA 6.75% S/A
9APR2034 REGS

NEXA RESOURCES SA 6.6% S/A
08APR2037 REGS

NH INVESTMENT & SECS 4.625% S/A
10JUL2028

NH INVESTMENT & SECURITIES CO
LTD 4.75% S/A 10JUL2030

DENSO CORP 4.282% S/A 17SEP2030
REGS

NIPPON LIFE INSURANCE CO 2.75%
S/A 21JAN2051 REGS

NORTHROP GRUMMAN CORP 4.65%
S/A 15JUL2030

NORTHROP GRUMMAN CORP 5.25%
S/A 15JUL2035

NOMURA HLDGS INC 3.103% S/A
16JAN2030

NOMURA HLDGS INC 4.904% S/A
01JUL2030

NOMURA HLDGS INC 5.783% S/A
3JUL2034

NORFOLK SOUTHERN CORP 5.1%
S/A 01MAY2035

NANSHAN LIFE PTE LTD 5.45% S/A
11SEP2034
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NANSHAN LIFE PTE LTD 5.875% S/A
17MAR2041

NTT FINANCE CORP 4.62% S/A
16JUL2028 REGS

NTT FINANCE CORP S+1.08% Q
16JUL2028 REGS

NTT FINANCE CORP 4.876% S/A
16JUL2030 REGS

NTT FINANCE CORP S+1.31% Q
16JUL2030 REGS

NTT FINANCE CORP 5.171% S/A
16JUL2032 REGS

NTT FINANCE CORP 5.502% S/A
16JUL2035 REGS

NATWEST GROUP PLC 5.115% S/A
23MAY2031

ONEOK INC 5.4% S/A 150CT2035

OMAN GOVERNMENT INTL BOND
6.5% S/A 0BMAR2047 REGS

ORACLE CORP 2.875% S/A
25MAR2031

ORACLE CORP 4.8% S/A 26SEP2032

ORACLE CORP 5.95% S/A 26SEP2055

ORACLE CORP 6.125% S/A
03AUG2065

JOY TREASURE ASSETS HLDGS INC
4.3% S/A 04DEC2028

PLAINS ALL AMERICAN PIPELINE
LP/PAA FINANCE CORP 4.7% S/A
15JAN2031

PLAINS ALL AMERICAN PIPELINE
LP/PAA FINANCE CORP 5.95% S/A
15JUN2035

PEAK RE BVI HLDG LTD 5.625% S/A
PERP

PERTAMINA HUTU ENERGI PT 5.25%
S/A 21MAY2030

PERUVIAN GOVERNMENT INTL BOND
6.2% S/A 30JUN2055

PETRONAS CAPITAL LTD 3.5% S/A
21APR2030 REGS

PETRONAS CAPITAL LTD 4.95% S/A
03JAN2031 REGS

PETRONAS CAPITAL LTD 5.34% S/A
03APR2035

PETRONAS CAPITAL LTD 4.55% S/A
21APR2050 REGS

PETRONAS CAPITAL LTD 5.848% S/A
03APR2055

PHILIPPINE GOVERNMENT INTL
BOND 5.25% S/A 14MAY2034

PHILIPPINE GOVERNMENT INTL
BOND 5.5% S/A 04FEB2035

PHILIPPINE GOVERNMENT INTL
BOND 5.9% S/A 04FEB2050

GACI FIRST INVESTMENT CO 4.875%
S/A 14FEB2035

SUCI SECOND INVESTMENT CO
4.875% S/A 08MAY2032

GACI FIRST INVESTMENT CO 5.25%
S/A 130CT2032

GACI FIRST INVESTMENT CO 5% S/A
15SEP2035
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VIGOROUS CHAMPION INTL LTD
2.95% S/A 25FEB2031

CHINA PING AN INSURANCE
OVERSEAS HLDGS LTD 2.85% S/A
12AUG2031

CHINA PING AN INSURANCE
OVERSEAS HLDGS LTD 6.125%
S/A 16MAY2034

CHINA PING AN INSURANCE
OVERSEAS HLDGS LTD 5% S/A
080CT2035

POSCO HOLDINGS INC 5.125% S/A
07MAY2030 REGS

POSCO HLDGS INC 5.75% S/A
05JUL2035

PROTECTIVE LIFE GLOBAL FUNDING
4.772% S/A 09DEC2029

PROLOGIS LP 3.5% S/A 06FEB2027

PERUSAHAAN LISTRIK NEGARA
6.15% S/A 21MAY2048 REGS

PERUSAHAAN LISTRIK NEGARA
6.25% S/A 25JAN2049 REGS

PROSUS NV 4.343% A 15JUL2035

PROTECTIVE LIFE GLOBAL FUNDING
4.772% S/A 09DEC2029

PROLOGIS LP 3.5% S/A 06FEB2027

PERUSAHAAN LISTRIK NEGARA
6.15% S/A 21MAY2048 REGS

PERUSAHAAN LISTRIK NEGARA
6.25% S/A 25JAN2049 REGS

PROSUS NV 4.343% A 15JUL2035

PSA TREASURY PTE LTD 2.7% S/A
03JUN2035

QIC CAYMAN LTD 6.15% S/A PERP

QBE INSURANCE GROUP LTD 5.834%
S/A 030CT2035

QBE INSURANCE GROUP LTD 5.239%
S/A 10NOV2037

RAIZEN FUELS FINANCE 6.25% S/A
08JUL2032

RAIZEN FUELS FINANCE 5.7% S/A
17JAN2035

SHELL FINANCE US INC 4.125% S/A
06NOV2030

SHELL FINANCE US INC S+0.78% S/A
06NOV2030

SHELL FINANCE US INC 4.75% S/A
06JAN2036

HUNGARY GOVERNMENT INTL BOND
6% S/A 26SEP2035 REGS

HUNGARY GOVERNMENT INTL BOND
6.75% S/A 23SEP2055 REGS

RLGH FINANCE BERMUDA LTD 6.75%
S/A 02JUL2035

RLGH FINANCE BERMUDA LTD
6.875% S/A PERP

BANCO SANTANDER SA 5.8% S/A
05APR2029

BANCO SANTANDER SA 4.551% S/A
06NOV2030

BANCO SANTANDER SA 5.439% S/A
15JUL2031
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BANCO SANTANDER SA 6.033% S/A
17JAN2035

BANCO SANTANDER SA 5.127% S/A
06NOV2035

BANCO SANTANDER SA 8% Q PERP

SANTANDER HLDGS USA INC 5.741%
S/A 20MAR2031

SANTANDER HLDGS USA INC 6.342%
S/A 31MAY2035

SAUDI ELECTRICITY SUKUK
PROGRAMME CO 5.225% S/A
18FEB2030

SAUDI ELECTRICITY SUKUK
PROGRAMME CO 5.489% S/A
18FEB2035 REGS

SHIN KONG LIFE SG PTE 6.95% S/A
26JUN2035

SHINHAN BANK CO LTD 4.625% S/A
13MAY2030

SHANGRAO INVESTMENT HLDGS
INTL CO LTD 4.4% S/A 300CT2028

SINOCHEM OVERSEAS CAPITAL CO
LTD 6.3% S/A 12NOV2040 REGS

SNB FUNDING LTD 6% S/A
24JUN2035

SOCIETE GENERALE S+1.42% S/A
22MAY 2029

SRC SUKUK LTD 5.375% S/A
27FEB2035

SWISS RE SUBORDINATED FINANCE
PLC 6.191% S/A 01APR2046 REGS

SNAM SPA 6.5% S/A 28MAY2055

STANDARD CHARTERED PLC
S+1.68% Q 13MAY2031REGS

STANDARD CHARTERED PLC 5.4%
S/A 12AUG2036 REGS

STANDARD CHARTERED PLC 7% S/A
PERP REGS

STEEL DYNAMICS INC 5.25% S/A
15MAY2035

STEEL DYNAMICS INC 5.75% S/A
15MAY2055

SANTOS FINANCE LTD 5.25% S/A
13MAR2029

SUMITOMO MITSUI FINANCIAL
GROUP INC S+1.19% Q
08JUL2031

SUMITOMO MITSUI FINANCIAL
GROUP INC 5.246% S/A
08JUL2036

SUMITOMO MITSUI FINANCIAL
GROUP INC 5.836% S/A
09JUL2044

SUMITOMO MITSUI FINANCIAL
GROUP INC 5.796% S/A
08JUL2046

SUMITOMO MITSUI FINANCIAL
GROUP INC 6.45% S/A PERP
REGS

SMFG PREFERRED 6.6% S/A PERP

SUMITOMO MITSUI TRUST BANK LTD
S+0.75% Q 11SEP2028
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SUMITOMO MITSUI TRUST BANK LTD
4.7% S/A 13MAR2030

SUMITOMO MITSUI TRUST BANK LTD
5.05% S/A 13MAR2035

SWIRE PROPERTIES MTN
FINANCING LTD 3.4% S/A
03SEP2029

SWIRE PROPERTIES MTN
FINANCING LTD 2.85% S/A
22JUL2030

SWIRE PROPERTIES MTN
FINANCING LTD 3.45% S/A
22JUL2035

SWIRE PACIFIC MTN FINANCING HK
LTD 4.625% S/A 28AUG2032

SZ YINTONG AM INV S/A 4.5%
30JUL2028

US TREASURY N/B 4.375% S/A
31JAN2032

US TREASURY N/B 4.625% S/A
15FEB2035

US TREASURY N/B 4.25% S/A
15MAY2035

AT&T INC 4.5% S/A 15MAY2035

US TREASURY N/B 4.75% S/A
15FEB2045

US TREASURY N/B 4.625% S/A
15NOV2045

US TREASURY N/B 4.625% S/A
15FEB2055

TATA CAPITAL LTD 5.389% S/A
21JUL2028

TEMASEK FINANCIAL | LTD 1.85% S/A
30JUL2030

TEMASEK FINANCIAL | LTD 2.05% S/A
30JUL2035

TEMASEK FINANCIAL | LTD 3.1% S/A
28AUG2054

TEMASEK FINANCIAL | LTD 2.55% S/A
30JUL2055 REGS

TENCENT HLDGS LTD 2.1% S/A
23SEP2030 REGS

TENCENT HLDGS LTD 2.5% S/A
23SEP2035

TENCENT HLDGS LTD 3.84% S/A
22APR2051 REGS

TENCENT HOLDINGS LTD 3.1% S/A
23SEP2055

T-MOBILE USA INC 5.25% S/A
15JUN2055

T-MOBILE USA INC 3.6% S/A
15NOV2060

TARGA RESOURCES PARTNERS
4.875% S/A 01FEB2031
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TARGA RESOURCES CORP 5.4% S/A
30JUL2036

TRANSCANADA PIPELINES LTD 4.1%
S/A 15APR2030

TONGYANG LIFE INSURANCE CO
LTD 6.25% S/A 07TMAY2035

UBS GROUP AG 4.844% S/A
06NOV2033 REGS

UBS GROUP AG 5.699% S/A
08FEB2035 REGS

UBS GROUP AG 5.58% S/A
09MAY?2036 REGS

UBS GROUP AG 6.375% S/A
PERPETUAL

UBS GROUP FUNDING
SWITZERLAND AG 6.6% S/A PERP

UBS GROUP AG 7.125% S/A PERP

UBS GROUP AG 7% S/A PERP REGS

UBS GROUP AG 7% S/A PERP

TARGA RESOURCES CORP 5.4% S/A
30JUL2036

TRANSCANADA PIPELINES LTD 4.1%
S/A 15APR2030

TONGYANG LIFE INSURANCE CO
LTD 6.25% S/A 07TMAY2035

UBS GROUP AG 4.844% S/A
06NOV2033 REGS

UBS GROUP AG 5.699% S/A
08FEB2035 REGS

UBS GROUP AG 5.58% S/A
09MAY2036 REGS

UBS GROUP AG 6.375% S/A
PERPETUAL

UBS GROUP FUNDING
SWITZERLAND AG 6.6% S/A PERP

UBS GROUP AG 7.125% S/A PERP

UBS GROUP AG 7% S/A PERP REGS

UNITEDHEALTH GROUP INC 5.625%
S/A 15JUL2054

VALE OVERSEAS LTD 3.75% S/A
08JUL2030

VOLKSWAGEN GROUP OF AMERICA
FINANCE LLC 5.8% S/A
27MAR2035 REGS

WELLS FARGO & CO 3.866% A
23JUL2036

WOORI BANK 6.375% S/A PERP REGS

WP CAREY INC 4.65% S/A 15JUL2030

XIAOMI BEST TIME INTL LTD 2.875%
S/A 14JUL2031 REGS

XIAOMI BEST TIME INTL LTD 4.1% S/A
14JUL2051 REGS

WESTWOOD GROUP HLDGS LTD
2.8% S/A 20JAN2026

YUEXIU REIT MTN CO LTD 2.65% S/A
02FEB2026

HUAFA 2024 |1 CO LTD 4.5% S/A
23DEC2027

HUAFA 2024 1 CO LTD 3.05% S/A

HUAFA 2024 | CO LTD 6% S/A PERP

ZURICH FINANCE IRELAND II DAC

5.5% A 23APR2055
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ZHENGZHOU REAL ESTATE GROUP
COLTD 2.7% S/A 22JUL2028 -

Futures

UNITED STATES
10-YEAR US TREASURY NOTE

FUTURE (CBT) MAR2025 (43)
10-YEAR US TREASURY NOTE

FUTURE (CBT) JUN2025 -
10-YEAR US TREASURY NOTE

FUTURE (CBT) SEP2025 -
10-YEAR US TREASURY NOTE

FUTURE (CBT) DEC2025 -
10-YEAR US TREASURY NOTE

FUTURE (CBT) MAR2026 -
2-YEAR US TREASURY NOTE

FUTURE (CBT) JUN2025 -
5-YEAR US TREASURY NOTE

FUTURE (CBT) MAR2025 -
5-YEAR US TREASURY NOTE

FUTURE (CBT) JUN2025 -
5-YEAR US TREASURY NOTE

FUTURE (CBT) SEP2025 -
5-YEAR US TREASURY NOTE

FUTURE (CBT) DEC2025 -
US TREASURY LONG BOND FUTURE

(CBT) MAR2025 (12)
US TREASURY LONG BOND FUTURE

(CBT) JUN2025 -
US TREASURY LONG BOND FUTURE

(CBT) SEP2025 -
US TREASURY LONG BOND FUTURE

(CBT) DEC2025 -
US TREASURY LONG BOND FUTURE

(CBT) MAR2026 -
CME ULTRA LONG TERM US

TREASURY BOND FUTURE (CBT)

JUN2025 -
CME ULTRA LONG TERM US

TREASURY BOND FUTURE (CBT)

DEC2025 -

3n

20,000,000

114
(6,890)
(3,180)
(155)
20

50
(67)
(185)
80

(15)
(121)
(3,108)
(1,504)
(207)

20
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ABBVIE INC 4.875% S/A 15MAR2030

ABBVIE INC 5.2% S/A 15MAR2035

CREDIT AGRICOLE SA 5.335% S/A
10JAN2030

CREDIT AGRICOLE SA 5.222% S/A
27MAY2031

CREDIT AGRICOLE SA 4.818% S/A
25SEP2033

CREDIT AGRICOLE SA 6.251% S/A
10JAN2035

CREDIT AGRICOLE SA 5.862% S/A
09JAN2036

CREDIT AGRICOLE SA 4.75% Q PERP
REGS

AES ANDES SA 6.25% S/A 14MAR2032

ARTHUR J GALLAGHER & CO 5.55%
S/A 15FEB2055

ALLY FINANCIAL INC 6.646% S/A
17JAN2040

ANTOFAGASTA PLC 5.625% S/A
13MAY2032 REGS

ANTOFAGASTA PLC 2.375% S/A
140CT2030 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD/NEW YORK
3.919% S/A 08DEC2028

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD S+0.59% Q
08DEC2028 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD S+0.68% Q
08DEC2030 REGS

AUST & NZ BANK GRP 5.691% S/A
14AUG2040

APA INFRASTRUCTURE LTD 5.125%
S/A 16SEP2034 REGS

APA INFRASTRUCTURE LTD 5.75%
S/A 16SEP2044 REGS

AMPHENOL CORP 5.3% S/A
15NOV2055

SAUDI ARABIAN OIL CO 5.375% S/A
02JUN2035 REGS

SAUDI ARABIAN OIL CO 6.375% S/A
02JUN2055 REGS

ARES CAPITAL CORP 7% S/A
15JAN2027

ATMOS ENERGY CORP 5.2% S/A
15AUG2035

BROADCOM INC 4.8% S/A 15APR2028

BROADCOM INC 5.2% S/A 15APR2032

BROADCOM INC 5.2% S/A 15JUL2035

AVOLON HOLDINGS FUNDING LTD
4.9% S/A 100CT2030

AMERICAN WATER CAPITAL CORP
5.25% S/A 01MAR2035

UNITED STATES OF AMERICA
TREASURY BILL 0% A 07JAN2025

UNITED STATES OF AMERICA
TREASURY BILL 0% A 11FEB2025

UNITED STATES OF AMERICA
TREASURY BILL 0% A 04MAR2025

ALIBABA GROUP HLDG LTD 0% A
15SEP2032

(
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ALIBABA GROUP HLDG LTD 3.1% S/A
28N0OV2034

BANK OF AMERICA CORP 6.25% Q
PERP

BAT CAPITAL CORP 6.343% S/A
2AUG2030

BAT CAPITAL CORP 5.35% S/A
15AUG2032

BAT CAPITAL CORP 6.25% S/A
15AUG2055

BANCO BANCOMER SA/TEXAS 5.25%
S/A 10SEP2029

BANCO DE CREDITO DEL PERU
6.45% S/A 30JUL2035 REGS

BURGAN SENIOR SPC LTD 4.875%
S/A 160CT2030

BANK OF NEW YORK MELLON CORP
5.316% S/A 06JUN2036

BANK OF NEW YORK MELLON CORP
6.3% S/A PERP

BANK OF MONTREAL 6.875 Q
26NOV2085

BMW US CAPITAL LLC 5.05% S/A
21MAR2030 REGS

BMW US CAPITAL LLC 5.4% S/A
21MAR2035

BNP PARIBAS SA S+1.43% Q
09MAY2029

BNP PARIBAS SA 5.906% S/A
19NOV2035 REGS

BPCE SA 6.293% S/A 14JAN2036
REGS

PACIFICORP 7.375% S/A 15SEP2055

BROWN & BROWN INC 4.9% S/A
23JUN2030

BROWN & BROWN INC 5.25% S/A
23JUN2032

BANCO SANTANDER MEXICO SA
5.621% S/A 10DEC2029 REGS

CITIBANK NA 4.914% S/A 29MAY2030

CITIGROUP INC 6.02% S/A 24JAN2036

CAIXABANK SA 4.885% S/A
03JUL2031

CAIXABANK SA 5.581% S/A
03JUL2036

CATERPILLAR INC 5.2% S/A
15MAY2035

COMMONWEALTH BANK OF
AUSTRALIA S+0.81% Q
14MAR2030 REGS

COMMONWEALTH BANK OF
AUSTRALIA S+0.78% Q
010CT2030 REGS

COMMONWEALTH BANK OF
AUSTRALIA 5.929% S/A
14MAR2046

CBRE SERVICES INC 4.8% S/A
15JUN2030

CBRE SERVICES INC 5.5% S/A
15JUN2035

CORP NACIONAL DEL COBRE DE
CHILE 5.95% S/A 08JAN2034
REGS
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CITIZENS FINANCIAL GROUP INC
5.253% S/A 05MAR2031

CHILE ELECTRICITY LUX 5.672% S/A
200CT2035 REGS

CIGNA GROUP/THE 5.25% S/A
15JAN2036

INVERSIONES CMPC SA 6.125% S/A
23JUN2033 REGS

CITIGROUP INC 6.625% Q
PERPETUAL

CITIGROUP INC 6.95% Q PERPETUAL

CSX CORP 5.05% S/A 15JUN2035

CITIGROUP INC 6.625% Q
PERPETUAL

CITIGROUP INC 6.95% Q PERPETUAL

CSX CORP 5.05% S/A 15JUN2035

CVS HEALTH CORP 5% S/A
15SEP2032

CVS HEALTH CORP 5.45% S/A
15SEP2035

CVS HEALTH CORP 6.2% S/A
15SEP2055

CVS HEALTH CORP 6.25% S/A
15SEP2065

CHEVRON CORP 4.687% S/A
15APR2030

CHEVRON USA INC 4.819% S/A
15APR2032

VIRGINIA ELECTRIC AND POWER CO
6% S/A 15FEB2056

VIRGINIA ELECTRIC AND POWER CO
6.2% S/A 15FEB2056

DAI-ICHI LIFE INSURANCE CO LTD
6.2% S/A PERP REGS

DEUTSCHE BANK AG/NEW YORK
5.353% S/A 10JAN2029

DEUTSCHE BANK AG/NEW YORK 3M
S+1.21% Q 10JAN2029

DEUTSCHE BANK AG/NEW YORK
4.999% S/A 11SEP2030

DEUTSCHE BANK AG/NEW YORK
4.95% S/A 04AUG2031

DEUTSCHE BANK AG/NEW YORK
S+1.3% Q 04AUG2031

DEUTSCHE BANK AG/NEW YORK
4.875% S/A 01DEC2032

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

DEUTSCHE BANK AG/NEW YORK
5.403% S/A 11SEP2035

EMIRATES NBD BANK PJSC 2.98% A
11JUL2035

ELECTRICITE DE FRANCE SA 5.75%
S/A 13JAN2035

ENEL FINANCE INTL NV 5% S/A
30SEP2035

ENEL FINANCE INTL NV 5.75% S/A
30SEP2055
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800,000
500,000
500,000
2,000,000
1,500,000
1,000,000
5,200,000
500,000
2,000,000
1,000,000
1,200,000

1,800,000

2,500,000
2,600,000
25,000,000
700,000
1,000,000

1,000,000

-72-

Fe%I)

R/
BB

AE

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

(300,000)
(500,000)
(500,000)
(300,000)
(500,000)
(500,000)

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

(2,000,000)

(1,500,000)

(1,000,000)

(3,700,000)
(500,000)

(2,000,000)

(1,500,000)

(1,200,000)

(1,800,000)

(1,000,000)

(3,500,000)

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

(1,000,000)

(1,000,000)

2025 £E 12
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300,000

1,000,000
1,000,000

300,000

1,500,000

25,000,000
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EOG RESOURCES INC 5% S/A
15JUL2032

EOG RESOURCES INC 5.35% S/A
15JAN2036

EOG RESOURCES INC 5.95% S/A
15JUL2055

NSTAR ELECTRIC CO 4.85% S/A
01MAR2030

NSTAR ELECTRIC CO 5.2% S/A
01MAR2035

ENERGY TRANSFER LP 5.7% S/A
01APR2035

ENERGY TRANSFER LP 6.2% S/A
01APR2055

ENERGY TRANSFER LP 6.5% S/A
15FEB2056

RANDE PROPERTY 6.65% S/A

01JUN2055 500,000

EXELON CORP 6.5% S/A 15MAR2055
FORD MOTOR CREDIT CO LLC
5.875% S/A 07NOV2029
FAIRFAX FINANCIAL HLDGS LTD
5.75% S/A 20MAY2035
FAIRFAX FINANCIAL HLDGS
LTD6.5% S/A 20MAY2055
GLENCORE FUNDING LLC 5.186%
S/A 01APR2030 REGS
GLENCORE FUNDING LLC 5.673%
S/A 01APR2035 REGS
GENERAL MOTORS FINANCIAL CO
INC 5.35% S/A 07JAN2030
GENERAL MOTORS FINANCIAL CO
INC S+1.29% Q 07JAN2030
GENERAL MOTORS FINANCIAL CO
INC 5.9% S/A 07JAN2035
GENERAL MOTORS CO 6.25% S/A
15APR2035
GOODMAN US FINANCE FIVE LLC

4.625% S/A 04MAY2032 REGS 1,000,000

GOODMAN US FINANCE SIX LLC

5.125% S/A 070CT2034 REGS 500,000

ALPHABET INC 3.875% S/A
15NOV2028

ALPHABET INC 4.1% S/A 15NOV2030

ALPHABET INC 4.375% S/A
15NOV2032

ALPHABET INC 4.7% S/A 15NOV2035

ALPHABET INC 5.45% S/A
15NOV2055

ALPHABET INC 5.3% S/A 15MAY2065

ALPHABET INC 5.7% S/A 15NOV2075

GEORGIA-PACIFIC LLC 4.4% SIA
30JUN2028

GEORGIA-PACIFIC LLC 4.95% S/A
30JUN2032

GOLDMAN SACHS GROUP INC
5.536% S/A 28JAN2036

GOLDMAN SACHS GROUP INC
5.561% S/A 19NOV2045

GOLDMAN SACHS GROUP INC
5.734% S/A 28JAN2056

Fe%I)

R/
#n BB

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

500,000 -

500,00(5 -
1,500,000 -
1,500,000 -
2,000,000 -

250,000 -
1,000,000 -
1,000,000 -
1,500,000 -
1,000,000 -

600,000 -

500,000 -

200,000 -
300,000 -

1,200,000 -
200,000 -

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

3,300,000 -

-73-

AE

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

(500,000)
(500,000)

(1,500,000)
(1,500,000)
(2,000,000)
(250,000)
(500,000)
(1,000,000)
(1,500,000)
(1,000,000)
(600,000)
(200,000)

(200,000)
(300,000)

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

(500,000)
(500,000)
(700,000)
(500,000)
(500,000)
(3,500,000)
(1,000,000)

(2,800,000)

2025 £E 12
H31H

1,000,000

800,000

500,000
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HYATT HOTELS CORP 5.4% S/A
15DEC2035

AIRPORT AUTHORITY HONG KONG
2.85% Q 14JAN2035

HPS CORPORATE LENDING FUND
6.75% S/A 30JAN2029

HPS CORPORATE LENDING FUND
6.75% S/A 30JAN2029

HSBC HLDGS PLC 5.24% S/A
13MAY2031

HSBC HLDGS PLC 5.874% S/A
18NOV2035

HSBC HLDGS PLC 5.79% S/A
13MAY2036

HSBC HLDGS PLC 6% S/A PERP

HSBC HLDGS PLC 6.95% S/A PERP

HSBC HLDGS PLC 7.05% S/A PERP

HERSHEY CO 4.75% S/A 24FEB2030

HERSHEY CO 4.95% S/A 24FEB2032

HERSHEY CO 5.1% S/A 24FEB2035

HYUNDAI CAPITAL AMERICA
S+0.92% Q 07JAN2028

HYUNDAI CAPITAL AMERICA 5.1%
S/A 24JUN2030 REGS

HYUNDAI CAPITAL AMERICA 5.4%
SI/A 23JUN2032 REGS

INDONESIA GOVERNMENT INTL
BOND 4.4% S/A 14AUG2030

REPUBLIC OF INDONESIA 5.3% S/A
14AUG2035

INTEL CORP 5.6% S/A 21FEB2054

JBS USA HOLDING LUX SARL/ JBS
USA FOOD CO/ JBS LUX CO
SARL 5.5% S/A 15JAN2030
(CALLED)

JBS USA LUX SA/JBS USA FOOD

CO/JBS USA FINANCE INC 5.95%

S/A 20APR2035 REGS
JPMORGAN CHASE & CO 5.14% S/A
24JAN2031

JPMORGAN CHASE & CO 5.103% S/A

22APR2031

JPMORGAN CHASE & CO 5.502% S/A

24JAN2036

JPMORGAN CHASE & CO 5.572% S/A

22APR2036

JPMORGAN CHASE & CO 5.576% S/A

23JUL2036

JPMORGAN CHASE & CO 4.81% S/A
220CT2036

JACKSON NATIONAL LIFE GLOBAL
FUNDING 5.35% S/A 13JAN2030

KEURIG DR PEPPER INC 4.6% S/A
15MAY2030

KEURIG DR PEPPER INC 5.15% S/A
15MAY2035

KRAFT HEINZ FOODS CO 5.2% S/A
15MAR2032

KRAFT HEINZ FOODS CO 5.4% S/A
15MAR2035

KINDER MORGAN INC 5.1% S/A
01AUG2029

(28

2025 4F 1
H1imH

500,000

600,000

Fe%I)

R/
#n BB

700,000 -
2,700,000 -

500,000 -

2,500,000 -
1,000,000 -
2,800,000 -
1,000,000 -
500,000 -
1,000,000 -
500,000 -
500,000 -
500,000 -
1,000,000 -
400,000 -
2,500,000 -
500,000 -

600,000 -
500,000 -

500,000 -

500,000 -
500,000 -
300,000 -
2,500,000 -
300,000 -
500,000 -
1,000,000 -
2,000,000 -
1,000,000 -
500,000 -
300,000 -

300,000 -

-74 -

AE

(2,700,000)
(500,000)
(500,000)

(2,000,000)

(1,000,000)

(2,300,000)

(1,000,000)

(1,000,000)

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

(1,000,000)

(1,500,000)

(500,000)

(500,000)

(500,000)

(500,000)
(300,000)
(2,500,000)
(300,000)
(500,000)
(1,000,000)
(2,000,000)
(1,000,000)
(500,000)
(300,000)
(300,000)

(600,000)

2025 £E 12
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700,000

400,000

1,000,000

600,000

500,000
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KINDER MORGAN INC 5.85% S/A
01JUN2035

KINDER MORGAN INC 5.95% S/A
01AUG2054

SAUDI GOVERNMENT INTL BOND
5.125% S/A 13JAN2028 REGS

SAUDI GOVERNMENT INTL BOND
5.375% S/A 13JAN2031 REGS

LENNAR CORP 5.2% S/A 30JUL2030

LLOYDS BANKING GROUP PLC
5.59% S/A 26NOV2035

ELILILLY & CO 4.9% S/A 12FEB2032

ELILILLY & CO 5.1% S/A 12FEB2035

ELILILLY & CO 5.5% S/A 12FEB2055

ELILILLY & CO 5.1% S/A 12FEB2065

INTERSTATE POWER & LIGHT 5.6%
S/A 29JUN2035

LOWE'S COS INC 4.5% S/A
150CT2032

LOWE'S COS INC 4.85% S/A
150CT2035

SOUTHWEST AIRLINES CO 4.375%
S/A 15NOV2028

SOUTHWEST AIRLINES CO 5.25%
S/A 15NOV2035

MA'ADEN SUKUK LTD 5.25% S/A
13FEB2030

MARRIOTT INTL INC 5.1% S/A
15APR2032

MARRIOTT INTL 5.3% S/A
15MAY2034

MARS INC 4.45% S/A 01MAR2027
REGS

MARS INC 5% S/A 01IMAR2032 REGS

MARS INC 5.2% S/A 01MAR2035
REGS

MARS INC 5.65% S/A 01MAY2045
REGS

MCKESSON CORP 5.25% S/A
30MAY2035

METLIFE INC 6.35% S/A 15MAR2055

META PLATFORMS INC 4.6% S/A
15NOV2032

META PLATFORMS INC 5.5% S/A
15NOV2045

META PLATFORMS INC 5.625% S/A
15NOV2055

MPLX LP 5.4% S/A 01APR2035

MPLX LP 5.95% S/A 01APR2055

MACQUARIE BANK LTD 5.642% S/A
13AUG2036 REGS

MERCK & CO INC 4.95% S/A
15SEP2035

MERCK & CO INC 4.75% S/A
04DEC2035

MERCK & CO INC 5.7% S/A
15SEP2055

MERCK & CO INC 5.55% S/A
04DEC2055

MERCK & CO INC 5.7% S/A
04DEC2065

)
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500,000

Fe%I)

R/
#n BB

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

500,000 -
500,000 -

1,000,000 -
1,000,000 -
1,000,000 -
200,000 -
300,000 -
500,000 -
500,000 -
500,000 -
1,000,000 -
1,100,000 -
900,000 -
300,000 -
500,000 -

1,000,000 -
1,000,000 -

1,000,000 -
500,000 -

500,000 -
250,000 -

1,800,000 -

400,000 -
2,000,000 -
3,500,000 -
3,000,000 -
2,300,000 -

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

400,000 -

1,000,000 -

-75 -

AE

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

(200,000)
(500,000)

(1,000,000)
(1,000,000)
(1,000,000)
(200,000)
(300,000)
(500,000)
(300,000)
(500,000)
(1,000,000)
(1,100,000)
(600,000)
(300,000)
(500,000)

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

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

(500,000)
(250,000)

(900,000)

(1,500,000)
(3,500,000)
(3,000,000)
(300,000)
(500,000)

(1,500,000)

(1,000,000)

2025 £E 12
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300,000

300,000

900,000
400,000

500,000
2,000,000

1,000,000

400,000
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MORGAN STANLEY 5.587% S/A
18JAN2036

M&T BANK CORP 5.4% S/A
30JUL2035

MICRON TECHNOLOGY INC 6.05%
S/A 01INOV2035

MITSUBISHI UFJ FINANCIAL GROUP
INC 6.35% S/A PERP

NATIONAL AUSTRALIA BANK LTD
3.933% S/A 02AUG2034 REGS

NATIONAL AUSTRALIA BANK LTD
5.902% S/A 14JAN2036 REGS

NORDEA BANK ABP 6.75% S/A PERP

NEXTERA ENERGY CAPITAL HLDGS
INC 6.375% S/A 15AUG2055

NEXTERA ENERGY CAPITAL HLDGS
INC 6.5% S/A 15AUG2055

NESTLE FINANCE INTL LTD 2.8% A
29MAY2035 REGS

BOSTON GAS CO 5.843% S/A
10JAN2035

NOMURA INTERNATIONAL FUNDING
PTE LTD 5.4% A 11DEC2034

NOMURA INTERNATIONAL FUNDING
PTE LTD 2.82% A 28JUL2035

NISSAN MOTOR ACCEPTANCE
CORP 7.05% S/A 15SEP2028
REGS

NUCOR CORP 4.65% S/A 01JUN2030

NUCOR CORP 5.1% S/A 01JUN2035

NATIONWIDE BUILDING SOCIETY
5.537% S/A 14JUL2036 REGS

ONEOK INC 4.75% S/A 150CT2031

ORACLE CORP 4.45% S/A
26SEP2030

ORACLE CORP 5.2% S/A 26SEP2035

ORIX CORP 4.45% S/A 09SEP2030

PAYCHEX INC 5.35% S/A 15APR2032

PSEG POWER LLC 5.2% S/A
15MAY2030

PSEG POWER LLC 5.75% S/A
15MAY2035

PEPSICO INC 5% S/A 23JUL2035

PERUVIAN GOVERNMENT INTL
BOND 5.5% S/A 30MAR2036

PFIZER INC 4.5% S/A 15NOV2032

PROCTER & GAMBLE CO 4.1% S/A
03NOV2032

PHILIP MORRIS INTL INC 3.875% S/A
270CT2028

PHILIP MORRIS INTL INC 0.66% Q
270CT2028

PHILIP MORRIS INTL INC 4.375% S/A
30APR2030

PHILIP MORRIS INTL INC 4% S/A
290CT2030

PHILIP MORRIS INTL INC 4.25% S/A
290CT2032

PHILIP MORRIS INTL INC 4.625% S/A
290CT2035

)
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2,000,000

3n

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

6,500,000
500,000

2,000,000

500,000

20,000,000
300,000

15,000,000

500,000
1,500,000

500,000

500,000
300,000
1,000,000
300,000
1,000,000

700,000
1,000,000

1,000,000
1,000,000

3,100,000
300,000
400,000

1,000,000
400,000
400,000

300,000
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Fe%I)

R/
BB

AE

(500,000)
(1,000,000)
(1,000,000)
(2,000,000)

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

(2,000,000)
(500,000)

(10,000,
000)

(800,000)
(500,000)
(1,500,000)

(500,000)
(500,000)

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

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

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

(1,500,000)
(200,000)
(400,000)

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

(300,000)
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1,000,000

2,000,000

10,000,000
300,000
2,000,000

15,000,000

500,000
1,600,000

100,000

400,000
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PAYPAL HLDGS INC 5.1% S/A
01APR2035

QUALCOMM INC 4.5% S/A
20MAY2030

QUALCOMM INC 5% S/A 20MAY2035

RAIZEN FUELS FINANCE 6.7% S/A
25FEB2037

RAIZEN FUELS FINANCE 6.95% S/A

05MAR2054 600,000

REINSURANCE GROUP OF AMERICA
INC 5.25% S/A 09JAN2030

REINSURANCE GROUP OF AMERICA
INC 6.65% S/A 15SEP2055

RIO TINTO FINANCE USA PLC
4.375% S/A 12MAR2027

RIO TINTO FINANCE USA PLC 4.5%
S/A 14MAR2028

RIO TINTO FINANCE USD PLC
S$+0.84% Q 14MAR2028

RIO TINTO FINANCE USA PLC
4.875% S/A 14AMAR2030

RIO TINTO FINANCE USA PLC 5% S/A
14MAR2032

RIO TINTO FINANCE USA PLC 5.25%
S/A 14MAR2035

RIO TINTO FIN USA LTD 5.75% S/A
14MAR2055

RIO TINTO FIN USA LTD 5.875% S/A
14MAR2065

RALPH LAUREN CORP 5% S/A
15JUN2032

RWE AG 5.875% S/A 18SEP2055

ROYAL BANK OF CANADA 6.75% Q
24AUG2085

SAMMONS FINANCIAL GROUP INC
5.1% S/A 10DEC2029 REGS

BANCO SANTANDER SA 6.607% S/A

07NOV2028 1,000,000

BANCO SANTANDER SA 6.938% S/A
07NOV2033

BANCO SANTANDER SA 6.35% S/A
14MAR2034

SIEMENS FUNDING BV 4.9% S/A
28MAY2032

SIEMENS
FINANCIERINGSMAATSCHAPPIJ
NV 5.2% S/A 28MAY2035

SMBC AVIATION CAPITAL FINANCE
DAC 5.1% S/A 01APR2030 REGS

SMBC AVIATION CAPITAL FINANCE
DAC 5.55% S/A 3APR2034 REGS

SMBC AVIATION CAPITAL FINANCE
DAC 5.25% S/A 26NOV2035 REGS

SNB FUNDING LTD 3.1% A
23JUN2035

SYNOPSYS INC 4.85% S/A
01APR2030

SYNOPSYS INC 5.15% S/A
01APR2035

GEORGIA POWER 5.2% S/A
15MAR2035

3n

500,000

1,000,000
500,000

800,000
500,000
200,000
500,000
1,250,000
1,250,000
2,500,000
500,000
2,800,000
1,750,000
250,000

1,500,000
1,000,000

500,000

1,500,000

1,000,000
7,800,000

500,000

600,000
3,180,000
2,000,000

500,000

10,000,000

300,000

700,000

500,000

-77 -

Fe%I)

R/
BB

AE

(500,000)

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

(800,000)
(600,000)
(500,000)
(200,000)
(500,000)
(1,250,000)
(1,250,000)
(2,500,000)
(500,000)
(2,800,000)
(1,750,000)
(250,000)

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

(500,000)
(1,500,000)
(400,000)
(1,000,000)

(7,800,000)

(600,000)
(2,180,000)
(2,000,000)
(500,000)
(300,000)
(700,000)

(500,000)
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500,000

1,000,000

10,000,000
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SOCIETE GENERALE SA 5.249% S/A
22MAY2029 REGS

SOCIETE GENERALE SA 5.512% S/A
22MAY2031 REGS

SOCIETE GENERALE SA 6.1% S/A
13APR2033 REGS

SOCIETE GENERALE SA 6.221% S/A

15JUN2033 REGS 665,000

SOCIETE GENERALE SA 3.653% S/A

08JUL2035 REGS 1,000,000

SOCIETE GENERALE SA 5.439% S/A
030CT2036 REGS

SOCIEDAD QUIMICA'Y MINERA DE
CHILE SA 4.25% S/A 07MAY2029

REGS 200,000

SOCIEDAD QUIMICA'Y MINERA DE
CHILE SA 5.50% S/A 10SEP2034

REGS 200,000

SNAM SPA 5% S/A 28MAY2030

SNAM SPA 5.75% S/A 28MAY2035

SANTOS FINANCE LTD 6.875% S/A
19SEP2033 REGS

SANTOS FINANCE LTD 5.75% S/A
13NOV2035 REGS

STORE CAPITAL LLC 5.4% S/A
30APR2030

SYSCO CORP 5.1% S/A 23SEP2030

SYSCO CORP 5.4% S/A 23MAR2035

AT&T INC 4.7% S/A 15AUG2030

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

US TREASURY N/B 4.25% S/A
15AUG2035

AT&T INC 5.375% S/A 15AUG2035

US TREASURY N/B 4.625% S/A
15NOV2044

US TREASURY N/B 5% S/A
15MAY2045

US TREASURY N/B 4.875% S/A
15AUG2045

AT&T INC 6.05% S/A 15AUG2056

TRANSURBAN FINANCE CO PTY LTD
4.924% S/A 24AMAR2036

TRUIST FINANCIAL CORP 5.071% S/A
20MAY2031

T-MOBILE USA INC 5.125% S/A
15MAY2032

T-MOBILE USA INC 5.875% S/A
15NOV2055

TOYOTA MOTOR CREDIT CORP
4.65% S/A 03SEP2032

TPG OPERATING GROUP Il LP
5.375% S/A 15JAN2036

TARGA RESOURCES CORP 5.5% S/A
15AUG2035

TRAVELERS COS INC 5.05% S/A
24JUL2035

TRAVELERS COS INC 5.7% S/A
24JUL2055

UBS GROUP AG 7.75% S/A PERP

UNION PACIFIC CORP 5.1% S/A
20FEB2035

3n

300,000
500,000

500,000

1,500,000

1,000,000
500,000

300,000
1,700,000
500,000
500,000
300,000
500,000
500,000

1,000,000
500,000

27,500,000
39,500,000

20,000,000
5,000,000

500,000
1,000,000
500,000
1,300,000
500,000
500,000
500,000
500,000

500,000
500,000

500,000

-78 -

Fe%I)

R/
BB

AE

(300,000)
(500,000)
(500,000)
(300,000)

(1,000,000)

(1,500,000)

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

(300,000)

(500,000)
(500,000)
(300,000)
(500,000)
(500,000)

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

(27,500,000)
(39,500,000)

(20,000,000)
(4,500,000)

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

(500,000)
(500,000)

(500,000)

2025 £E 12

H31H

365,000

200,000

200,000

1,700,000



R R N R R 2o s 5 &
(e RE L e 1 72k )

BRAGFRCRNE CREFH ) (8

2025412 531 H

2025 £E 1
H1H

Em/ s (80
HEUES (5)

UNION PACIFIC CORP 5.6% S/A

01DEC2054 -
UNITED PARCEL SERVICE INC 6.05%

S/A 14MAY2065 -
VERISK ANALYTICS INC 5.125% S/A

15FEB2036 -
WASTE CONNECTIONS INC 5.25%

S/A 01SEP2035 -
WOODSIDE FINANCE LTD 5.4% S/A

19MAY2030 -
WOODSIDE FINANCE LTD 5.7% S/A

19MAY2032 -
WOODSIDE FINANCE LTD 6% S/A

19MAY2035 -
WESTERN MIDSTREAM OPERATING

LP 4.8% S/A 01MAR2031 -
WELLS FARGO & CO 2.766% A

23JUL2029 -
WILLIAMS COS INC 5.8% S/A

15NOV2052 -
WALMART INC 4.9% S/A 28APR2035 -
WOODSIDE FINANCE LTD 5.1% S/A

12SEP2034 1,000,000
WESTPAC BANKING CORP 2.668%

S/A 15NOV2035 -
WESTPAC BANKING CORP 3.02% S/A

18NOV2036 -
WESTPAC NEW ZEALAND LTD

4.938% S/A 27FEB2030 REGS -

Fe%I)

R/
#n BB

1,000,000 -
500,000 -
500,000 -
300,000 -

1,000,000 -

3,200,000 -

1,150,000 -
500,000 -
700,000 -

500,000 -
1,000,000 -

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

500,000 -

-79-

AE

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

(500,000)

(1,200,000)

(700,000)

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

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

(500,000)

2025 4 12
H3lH

300,000
1,000,000
2,000,000
1,150,000

500,000
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(e RE L e 1 72k )

BRAGHENE CREFHIH)

2025412 531 H

Em/ s (80
HEUES (5)

CHINAAMC RMB MONEY MARKET
ETF

CHINAAMC GLOBAL INVESTMENT
GRADE BOND FUND-I DIS USD A

CHINAAMC SELECT OFFSHORE RMB
INCOME BOND FUND | RMB
UNITS ACC

BRAEET

#)
TP
2025 4 1 2025 £E 12
H1H aFl/ E31H
B BE HE

10,175 - - - 10,175
1,508,032 1,025,739 - (2,533,771) -
- 5,001,310 - - 5,001,310
68,303,152 - (1,337,903,578) 591,388,485

1,860,988,911

- 80 -



C YNNI e L § e =
(RS IR B 1 T2 8D

SRATET RS CREH T

F 2025412 A 31 H, AFREEFEMNESMITAETEERWT:

ZHIL 2
BHOZTAT S

SR

A BT 795,000,000
AR 19,400,000
A KT 3,000,000
A KT 3,000,000
AR 30,000

A E 1T 400,000

A7 fii «

%7t 379,093
37T 142,622
27t 1,900,000
27t 430,335
2% 457,351

F£ 0 67,222,694
%70 108,719,538
&N 858,527
H#EM 221,548
& 94,539
%0 2,154,699
278 2,568,515

TCREH

257, 113,450,847
278 2,769,974
%7t 428,531
27t 430,350
27T 33,272

%7t 57,136

1T 573,000

A K16 1,000,000
AR 13,301,459
A K1 3,000,000
¥kt 395,000
AR 471,100,000
AR 761,900,000
AR 775,000

A E 1T 200,000
AR 85,000
AR 15,100,000
AR 1F 18,000,000

ZHH

17/3/2026
17/3/2026
17/3/2026
17/3/2026
17/3/2026
17/3/2026

19/3/2026
17/3/2026
17/3/2026
17/3/2026
26/1/2026
17/3/2026
17/3/2026
17/3/2026
17/3/2026
17/3/2026
17/3/2026
17/3/2026

-81 -

T HIF

JERR K8
JERR K38
JERR K38
JERR K38
JERR K38
JERR K38

FERARAT
FHERAT (B AIRA ]
JEERR K IE
BATHRAT (FH AIRAH
JEERR K IE
JEERR K IE
JEERR K IE
JEERR K IE
JEERR K IE
JEERR K IE
JEERR K IE
JEERR K IE

AR

6,393,137
145,666
21,245
8,601

213

2,840
6,571,702

(25,206)
(8,625)
(94,403)
(8,705)
(48,546)
(3,829,513)
(6,181,528)
(6,385)
(1,655)
(362)
(122,511)
(146,040)
(23,332,010)



C YNNI e L § e =

(RS IR B 1 T2 8D

SRMTAE TR AERMIOEE CREHTH)

DUV T A4 52 DR A < i i A T BT 7 A 6 R S 0 A T A i 1

A

2025412 H 31H ILEE

- Wit &4
- HIAMNCE 4

HTAE RO

2025412 H 31H ILEE

#%20244F12 A 31H IH4FE)E

- Wit &4
- EHIAMNEE 4

7418

146.30%

87418

(30.98)%
(34.90)%

87418

155.59%

(52.79)%
21.07%

-82 -

30.98%
480.44%

52.79%
390.76%

sl
g

15.31%
91.30%

T4y

5.97%
217.25%

T4y

(5.97)%
(2.90)%

T4y

8.99%
231.64%

T4

(8.64)%
42.60%
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B RIRE CREFH T
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20254 12 A 31 H

-1 CANRMEFD

A1 R ERRD G
-AZR GEMIRED

SAZR GEMIRED Oy
-AZR GEMRBD

AZR GEMEFD G
AR (AR EBD

AR (NRMIRED

AR GETLIRED)

AZR (ETLEFD G
SAZR (EJTIRED O

2024 4F12 H 31 H

128 CARMEBD

4K GRIRBD G
A GEMIRED

AR GBEMIRED O
AR GEMRBD

A GEMRPD G
A AR REPD

A CANRMIRED

A CGRITIRED

A CGRILRBD G
AR CGETEIRED O

2023412 A 31 H

-1 2% (AR EFD

-1 2K CGETLERD G
AR GEMIRED

AR GEMIRED
AR GEMRBD

AR GEMERD G
AR (ANRTEBD

A CNRMIRED

AR (ETUIRED)

SAZR (ETLEFD G
SAZR (EJCIRED O

ZE
H#E

%70 11.6132
#:m 8.4793
#:M 9.3813
HE 10.1119
M 11.0618
AR 10.6671
AR 8.9891
¥%JC 8.5505
%1 11.4496
%J6 9.5702

AT 10.3199
%71 10.8549
#m 8.1167
#m 9.3329
#m 9.2060
#10 10.4025

AR 10.2278

ART 9.0175
%70 8.2027
%71 10.7385
%I 9.4623

AR 10.5023
%71 10.8142
#m 9.0343
#m 9.7977
#m 9.7428
#10 10.5068

AR 10.4450

ARM 9.6855
%I 9.0778
%71 10.7308
%J6 9.9092

HEMBRFEAN
IACPES g

AT 1,223,571,474
AR 7,160,832
AR 763,062
AT 439,355
AR 210,065
ANRT 57,973,274
AR 38,418,727
AR 147,828
AT 15,203,102
ARM 17,701,913

ART 69,626,225
AR 354,206,232
AT 5,747,818
ART 1,076,576
AR 88,310
ANRM 287,238
AR 55,589,948
AR 55,199,856

NEE 191,323
ANRM 15,127,944
NEE 757,725

AN 144,238,076
AT 225,831,843
ART 6,575,570
ART 25,452,118
ANRM 119,247
ANRMT 281,324
AR 55,951,385
AR 117,668,811
ARM 1,398,275
AERM 15,039,087
AT 6,897,553
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(PRSI e 1A T2

BT RBR R CREH 1) (80

HE S IR NN G B E (50

B4 B A 5t et AR AT AN S ALRIE [ 417 A

HAE 2025 4F 12 H 31 Hik4EE
125 CANRTREBD

128 R BEFD G
A GEMIRED

A GEMIRE)  Cad
A GEMEBD

AZR GEMEREFD G
A (NRTRERHD

A (NRTIRED

AZR (FELIRD)

AZK (ETLREFD G
A (ELIRE) G

A 2024 F 12 H 31 HILFEE
125 (ARMEFD

I 25 (EITLEBD

128 R ERD G
A GEMIRED

A GEMIRE)  Cad
A GEMEBD

AZR GEMEREFD G
A (NRTRERHD

A (NRTIRED

AZR (FELIREDD

AZK (ETLREFD G
A (ELIRE)  Cid

A 2023 £ 12 H 31 HILFEE
125 CARMEFD

128 (R ERD G
A GEMIRED

A GEMIRE)  Cad
A GEMEBD

AZR GEMEREFD G
A (NRTRERHD

A (NRTIRED

AZR (FELIRD

AZR (ETLREFD G
A (ELIRE) G

B2 2024 4F 12 A 31 HIEFEE

0]
AT
M

nuﬁ\‘

%f

.
ey
I

=

AR 10.8500
%1 11.6222
i 8.5207
#mM 9.5579
HE 10.1119
M 11.0963

AT 10.7227

ART 9.1892
¥%JC 8.5936
F70 11.4646
£ 9.7428

AT 10.7110
%6 9.3417
¥ 11.1846
WM 9.0102
#m  9.8826
WM 9.9802
#em 10.7628

ART 10.6268

ARM 9.6819
%I6 9.0493
%6 11.0759
%6 9.9871

AERM 10.5091
%76 10.8174
W 9.9921
#em 10.1009
#M 10.2471
#m 10.5102

ART 10.4522

ARM 10.0863
%I6  9.9987
%6 10.7342
%6 10.1232

-84 -

DA
B fIRBE (]
it

AR 10.1900
%76 10.7414
M 7.8697
#m 9.1011
#m 9.0388
H#: M 10.3085

AR 10.0894

ARM 8.7841
%I6 7.9597
%76 10.6149
%I6 9.3759

ART 10.3213
%6 9.3172
%76 10.7108
W 8.1178
#m 9.3232
#m o 9.2073
WM 10.3716

AT 10.2292

AT 9.0187
¥%JC  8.2038
%76 10.6269
%I6 9.4540

AT 10.1573
%76 10.2802
W 8.6113
#mM 9.5789
#m 9.1699
#:M 10.1550

AT 10.1090

AT 9.4927
%It 8.6368
%76 10.2645
%I6 9.6702
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BRI (REH 1) (80

H S IR NN G SR E (50

B3 B 5t et AR AT AN B (LR IE [ 477 A

RO EII B A
e RAT s R[]
ik ez
H 202246 A 9 H JFaREfEHIED % 20224 12 A 31
H 1k f 34 )
122 (ARMEFD ART 10.2401 AR M 10.0000
128 (EIEBD ) %70 10.2805 ¥%7% 10.0000
Ak BMIRED #M 10.0180 WM 9.0272
Ak GEMIRED G M 10.1311 WM 9.8753
A GEMEREBD #M 10.0180 #m 9.1419
AR GEMEREBD G # M 10.2085 WM 9.9876
A (ARMREFD ARM 10.2217 AR 10.0000
A (NRTIRED AT 10.1570 ARM  9.9330
A (EILIRE) %76 10.0217 %6 9.0267
AR (EILEBD G ¥ 10.2667 %I6 9.9959
AL (EIRE) G %70 10.1401 %6 9.8827

1 Js K FHE R AT AT HAFEM o

-85 -
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CHINA ASSET MANAGEMENT (HONG KONG) LIMITED WWW.ChinaAMC.com.hk

37/F, Bank of China Tower, 1 Garden Road, Hong Kong Customer Service Hotline: (852) 3406 8686



http://www.chinaamc.com.hk/

