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IHS MarkitfE = Z— N FE 2 F o MEZEEE(2019 Asian Annual Index Review)FstE —F— N F
iBoxx ABFIEE&IH \ETZMLE ' FLER-T—NF+A=+T—BREN - HHEEBAERRE
2B ER

% RABLLE* BALLE

(%) (%)
A 25.00 23.68
B 8.52 8.59
ENfe 7.85 7.93
SR FagE 11.41 11.70
JEEE 5.99 5.65
AN 15.71 15.96
L 15.75 16.45
ZH 9.77 10.04

* BHFE  Markit - EFERREETE (BE-F—NF+-A=+—4) -
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6(e)

6(d)
6(c)

#31.12.2019
ES

3,704,062,825
49,851,898
24,932
14,739,707

130.06.2019
T

3,703,115,036
3,514,602
46,958,408
7,187
12,287,784

#31.12.2018
T

3,730,852,072

17,828,652

7,887,124

30.06.2018
ES

3,703,091,528

81,292,908

13,309,163

3,768,679,362

3,765,883,017

3,756,567,848

3,797,693,599

= 1,167,325 1,134,269 1,132,451
57,170,271 50,001,330 20,737,422 87,976,464
29,109 70,862 35,402 72,040
160,555 140,560 157,358 149,312
1,014,815 1,003,519 1,036,524 1,055,148
122,173 205,597 297,653 120,256
6,441,356 6,361,400 5,989,859 6,165,700
64,938,279 58,950,593 29,388,524 96,671,371

3,703,741,083

3,706,932,424

3,727,179,324

3,701,022,228

30,981,354

31,635,774

32,667,754

32,678,844

119.55

117.18

114.09

113.25

FI10E 19BN ZIEX AR TR R —F7 °
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Hret

6(e)

6(c)
6(d)

01.07.2019%

MEEE

—NFERHEERE

01.07.2018%

31.12.2019 31.12.2018
ES E

37,550 30,929
133,635,648 97,560,113
(262,578) (285,908)
70,428 1,093
200,332 18,379
133,681,380 97,324,606
(2,083,700) (2,140,046)
(933,258) (925,667)
(178,356) (177,397)
(28,076) (18,927)
(36,847) (36,648)
(5,485) (8,178)
(9,249) (7,547)
(90,083) (229,927)
(6,369) (8,217)
(3,371,423) (3,552,554)
130,309,957 93,772,052

(51,849,869)
(9,244)

(59,742,673)
(11,709)

(51,859,113)

(59,754,382)

78,450,844 34,017,670
(5,281,502) (5,664,779)
73,169,342 28,352,891
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01.07.2019%
31.12.2019
B

3,706,932,424

88,143,376

(164,504,059)

01.07.2018%
31.12.2018
=T

3,701,022,228

49,724,617

(51,920,412)

(76,360,683)

73,169,342

(2,195,795)

28,352,891

3,703,741,083

3,727,179,324
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JES A8 SR BR AR FE N (R ) 58

FEN IR I BRI 9% ORd), /48 IR

EERELRS

EHERIT I A B A
ERHA

EETBMELTRS
BEFHNEESR
DIERTESBEMNRFAA

BAFERX

BITE S BN

O ES B

BETEHTANTERS

R RESEBMRFEM ORD) 58
EEEIE KR &

HUBREMBREEEY

HERERAESEEY

RERRESEYNERDIN
RITRE

FEI10Z 198891 AT BREZ —H5 °

01.07.2019%

MEEE

—NFERHEERE

01.07.2018%

31.12.2019 31.12.2018
ZT £/
73,169,342 28,352,891
(37,550) (30,929)
9,244 11,709
51,849,869 59,742,673
5,281,502 5,664,779
300,972 223,140
130,573,379 93,964,263
(947,789) (27,760,544)
(2,893,490) 63,464,256
(17,745) =
7,168,941 (67,239,042)
(129,681) 82,243
133,753,615 62,511,176
37,550 30,929
(5,165,751) (5,792,645)
128,625,414 56,749,460

(51,849,869)
(9,244)
91,657,978
(165,671,384)

(59,742,673)
(11,709)
49,724,617
(51,918,594)

(125,872,519)

(61,948,359)

2,752,895 (5,198,899)
(300,972) (223,140)
12,287,784 13,309,163
14,739,707 7,887,124
14,739,707 7,887,124
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01.07.2019%
31.12.2019
ET

1,167,325

(165,671,384)

164,504,059

01.07.2018%
31.12.2018
ET

1,132,451

(51,918,594)

51,920,412

1,134,269
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1. —REHR

MEEE ([BE]) BREFMEENFE289F B S RABEL286FARERE ﬁ‘J%SHﬁﬁ
FEMEIGRDIF104GRER AR EMET - ESRREFTRFRETEFNMBEAERR
HUESHBETRE GTK) ERARARZETRFNA T — BRI ZHEFERLY (H“a“i-'tﬂ
#]) ML - EREZHOBRBER ST AFANAZTN\BIIMETRENRY RZTTLF
ANAZTNBATINE_EITRENRZY R-FBNFAA-TERITLNHERARL - R

——ERAZTEATZME= BT RENRZL %:%*/\EtﬂJrElETﬁE@%@ﬂ%ﬂ&
BHIRHER —_E-NF+ A -t ERFTUNERER REFNROMIELERT RET -
ZHORERARZNOZMINEREE - E2RBNEBBMERZMERA T&%?‘“%x%
L - REN-_TZRENA-_THBRKERE -

HETNERERBBREERMBRER KA A REHEZAEMarkit iBoxx ABFZ Iz M58 ([1EBAE
) BEIRMIRE B R o HEIEEAMarkit Indices Limited ([EBUIREE |) B F RFEE - 1HH
EBAET  FETREREESRBEBMETIRE - MARKE B HEE - ﬁ&l 5
B ERERR  FNETEEK (R TEMNES)) i*””wi%m}xﬁ@*&?ah M
BERGEEESDHESIREERET  YABBERERNKDES

2. EREERETRE

AREERZEAFHPERE ([FHPERR]) ERERRS LR (RS ER]) F34
SRR S RE | R - AP MM BEHMRCEELKABIERE  YERRESHELE
7 o AT M BBRAMAAZ G BRERAETZRBE_T-NFRA=THLEFRZF
A TS IRER PR E — B
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H=F-NFtA—AE-F—NF+-A=+—ALHE (FEEK)

38

ESBEUREARGEEFERCRITESENHE

ERTESEMNHA

PUEBITHES BN
BITHMEDEN

BOmEDEN

HEeBEURFEARKREEFE

EeBURBBARGEEFRE
(ZENL)

BIRESBENNEERE
(MEFIEES BMESER
10,0001E 2L )

01.07.2019%

01.01.2019%

01.07.2018%

31.12.2019 30.06.2019 31.12.2018
BT B Ez Efr B Efs
31,635,774 32,667,754 32,678,844
755,580 988,020 448,910
(1,410,000) (2,020,000) (460,000)
30,981,354 31,635,774 32,667,754
£ T T

3,703,741,083

3,706,932,424

3,727,179,324

119.55

117.18

114.09

1,195,474

1,171,753

1,140,935
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GEEE R E EL X))
BT NF+tA—HE=ZF—NFF+-A=+—HILHRE (FEFE)
4. BREFWE
01.07.2019% 01.07.2018%
31.12.2019 31.12.2018
E E
BEREIREERS (BE) & 86,624,608 55,032,013
HERERERMHWE 47,011,040 42,528,100
133,635,648 97,560,113
5. BE

5,281,502% 7t (ZE—NF+ZA=+—HILXMEA : 5664,779% L) HEINBMF+ -
BEHARE TIRE BB KT S mEKAI220,080% T °

RZFE-NF+—HAtH BPBRBRTEERHEBGER (BEHB]) M 5[2018]1085% X
(1108573 ]) » FZ 108 XM EINERBREEERER LU _T—\F+—HERAE_FT_—
F+—ARNBHRENESHERAGNENTRIEET - KBAREEAEREERESHIA
BHERE WEER T - N\F+—A+tBE_T_—F+—-AXNBHEARPBEIETHESA
WEREF S IAE RIS - R B TF A —HEX -

RZZF-NF+_A=+—8 ESpHEFEEHTEFNSRAELENASHEERES721,932
EX(R-Z-NFRNA=1H:4,621,376%7) - ZeBNEEFERRARR [EMER
IR HEAN - IRIRFEICTBA - R A BT B R E BT E 0 H S E R R Mg E
Bl AW RZZ-RNFAA—HE-Z—\F+—AXBHMB  RTBETROILEZFIH
BIMEBEREE BB F SR ERER - Bt R=F—ARFRA-—BAEZE_F—/\F+—H
NEER - FBAES (REREES) AT B WA BERRING6.72 % M AN 5 & i hI o

RBE-Z-NEF+-A=+—BAR-_Z-NFRA=ZTHLBHEAN  EEBARR E2B=
Z-RNFRA-ARBRE_T—N\F+—ARNARDEIERFTEFKEIRDN R F S RARTEER
BT EN RN ERETEX
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6. HEES (BELEARHEBEAL) ETHNXSRER

BEANBEEATEREBR AP EEBERZ BN ENELERREEES TR (B
g MAENEEAL  ESNEEARERAD I BERRKKEETEFINKER A
FMELHRBERYE g BRAR - EERHREEEFNEER AR AEBEEAAN
MEBAR - ELEBEERS GNK) BRAFA/HSBC Holdings PICGE FHIBAR - o H
BES (RELBEAREEEAL) RERTINMAERS RN A EEEBRT R —REEK
BT - BERBARA  RTIXEREEN B HERLREANBEATETEMRS -

(a) EEBAREBEEANBEATETHIERS

REBEZE-ZT—NF+-A=Z+—RHLLHMEARA  KEANBBHE B A LState Street Global
Markets, LLC  {Z5E AMEEE A £HSBC Hong KongMHSBC Australiatf &R EHEER
HNERZ FHEITHR S EER4T1,408,139% T (HE-_ZE—N\F+_-_A=+—HI1tE
B :341,190,449%T) - EE T - NFT A=+ —HILHHAANESINER HEED
100% (BE=T—N\F+=-A=+—HBI1LXEA : 100%) °

1HNEARZ 5
NGIEY INER B HBE BEBDL
ET %
#231.12.20191- 258
HSBC Australia 312,702,109 66.33
HSBC Hong Kong 134,206,030 28.47
State Street Global Markets, LLC 24,500,000 5.20
HZ=E31.12.2018 - Hif
HSBC Australia 229,394,830 67.23
HSBC Hong Kong 88,975,619 26.08
State Street Global Markets, LLC 22,820,000 6.69

RBE-Z-NFE-T-NAFT-_A=+—HIEHBA - LRFAIIEEARETEANE
BEALTCREFBEGIEAREBERETEESIUIERH EREREE - REBE—
ZE-NFERZZE-NF+A=1+"HLHBEA > AE\ELEARSEANEEA LN
ENEZRRE -
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1 B B B SR R Y 5 (42
E=F-NFtA—AE-F—NF+-A=+—ALHE (FEEE)

6. HEES (BELEARHEBEAL) ETNISRER (B)

(b) EEFHAEN

(o)

REZFE-NF+ZA=+—H LBANESRAABEBTEREESCHEIMNESEN
(ZZ—N\FE : #) BEFLBELETERAR (EEANBEAL) FARREEFHK
HZANFEB27,562, 1MMAREESEN (ZFE—NEFENNA=+H 27,1553 14FAFE L EM) - 15
S BEFEMNS8.96% (ZZT— N : 85.84%) °

EEE

HEeARBEAXN-—SEEE ERBRART  UNBAARXN UEENERTY
BEFEMETE  AEELEROT

BH10(8ET 0.13%
BERN2ESTEET 0.12%
EEM2ESTEET 0.11%
1848 0.10%

* EEAAAMEMREAAREIEANSEBANMES  EMERATF0.25% °

(d) FEAEA

HEeAEEAXNEREAER  ERAERRARF:  YREAARXN  UEEERT
HEEFENE FFR0.05% °

* WEREBAAEREMKEABHIEANEEBAMES - #N LR AFF0.15% °
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A BB KM (@)
H=F-NFtA—AE-F—NF+-A=+—ALHE (FEEK)

6.

HRES (BRKEAREREAL) ETHRZ RER (B)

(e) $RITHER

(f)

EREANBEAL (IEE LBELRITERAR) HEESNRITER - ZERXZFEW
T

731.12.2019 $30.06.2019
S e
RITHEER 14,739,707 12,287,784

RBE-Z-AF+-A=Z+—BR-Z-AFRA=THLLEE FEAR  UATRES
Hﬁl)\?%;:ﬂﬁ@ﬁ%ﬁﬁiﬂ%ﬁi@ﬂ’]ﬂﬁl?\&ﬁﬁiﬁEﬁﬁ/\ﬁ’]%ﬁ@/\i(Eﬂ%ﬁéi/i LERTT
BERAR) MBS AR o

#7%E31.12.2019 #%30.06.2019

1FEAfE IEFE

E L

F B U A 37,550 103,622

FERXZ 9,244 20,228

®’E

REBEE-ZT—NAF+-A=+-—"BER-T—AFXA=THLHBM FERN ESRERE
SANBEEALT (BVELHBEETRE (EMN) BRAR]) - ZFREFHBHOT :

731.12.2019 #30.06.2019

E E

®E 3,704,062,825 3,703,115,036
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H=F-NFELA—AE-F-NFF+A=+—HULHE (FEFE)
6. SEMEN (BEEEARSMEAL) BETNRSRER (#)

() BEEERY

RBE-_Z-NFRZ-NFT+_A=+—BILHH ESBETANEEAL (B
HSBC Bank Plc) RIS HEELH - (EREFEBENRE - ZFXSFHBEHIIMT

#7%E31.12.2019 #%E31.12.2018

1EEAf 1FHAME

ET E

JBHSBC Bank PICHAZEAEER 5 504,608,199 70,360,197
RER FRIFBOHERRFBEEHIOT -

#31.12.2019 #30.06.2019

e =T

HSBC Bank PIc/EfREBERRFF B IR M@ 435,276 72,241,674
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1 AR B B SR R Yo (42
B=E-NFLA—AE=F-NFF+A=+—HULHE (FEFE)
6. EEEN (BECEARHBEAL) ETNRSREMH (4)

(h) BEBARGEANBEALETOESRS

(i) PEE-Z-NFRZZ-NFTA=Z+—HBILHH E2BEBREFEANEBAL
(EREAXER) ETNERZSUT ¢

NGIEL BERSHBE HERSBE
ZETT #7T

#%E31.12.20191- 58

EZRIT (PE) BRAA 3,331,412 14,067,742

HSBC Hong Kong 7,969,007 7,028,225

HSBC Singapore 62,681,419 44,062,923

#%E31.12.20181- HAfS
HSBC Singapore 52,621,664 77,661,141

(i) RBZE-Z-—NFRZZ-NFT_A=1T—HBILHHE ESEBETANBBAL
(ERRZNIEWARIR) ETOEFZZMT :

NGIEY R5HEE R BE
31.12.2019 31.12.2018

ETT ETT

ELIRTT (FRE) BRRAR] 17,399,154 =
HSBC Hong Kong 21,400,625 20,832,357
HSBC Indonesia 27,270,985 17,232,982
HSBC Malaysia 28,212,675 4,591,181
HSBC Philippine 18,273,825 3,266,693
HSBC Seoul 19,121,738 70,428,212
HSBC Singapore 28,631,043 32,034,875
HSBC Thailand 18,195,579 2,494,761
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7. FE|AFZH

KEAURAIBBEMALTZREARESFOENTRS HTAEBXSHERA [&E
WiT) 2 12%E . MEMALTZRIBAELE ASETMEEALIERTHE - REZTHERE
ﬁW@AiHEﬂﬁﬁAi%ﬁﬁm BRAE  E h F 25 sl (R (B AR 1B A Sk LRI B8 A T ERIS S

C RIS E A RIS (PIINFFTE R AR  SIE G ES SR RAERGLERREER
f@ Higt o ME e FESBERN YA ANSES I REFEHER - BERR -
ZEPRBRRBE AT TEIEIREE - 7 - IR - —RITHRASRIRYE - —BRHAZZELR
T SHEER EEFSIEESBREAE -

REBE-ZE-NAF+_A=+—HR-ZE—-N\F+_A=+—HILHH KEALERELF
O #AEBZ S WEEAIES B F -

8. #Ik
01.07.2019% 01.07.2018%
31.12.2019 31.12.2018
e e
HR#R 5k

—R-Z—NFENA—BE 31,615,774
ESBNTNEESEN.64ET 51,849,869 =

—R=Z—)\F//\ A B 32,468,844 1#
EeBEUTNEEREN.84%TT - 59,742,673
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9. WHxh=
01.01.2019% 01.01.2018%
31.12.2019 31.12.2018
LEHARS LEHART
X HE kM 0.19% 0.19%
BRI KO 12.47% 8.45%
Bist :

10.

1

FTHEERZRANMEREETRBE ([FMEREAEERE]) BENESIFTHE - BROIHEERER-T
—NE-B—BE-Z-NAF+-A=+—HI-HHANK LM X 4%6,896,678% T (ZT—\F—A—
AE-Z— \F+-A=1+—HIHM:7,022214%n) KU =_T—NF—A—BEZT—NF+=A
=+ — BB T A EFES, 676,946,830k (ZE— N\F—A—HBE-_ZE—N\F+-A=+—H
LEHAR : 3,750,639,2943%7T) 5T H - MEMAZRBEIEE (WER) KA REMBZHKAE - EERR
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BREHE
R=F—hiE+=A=+—0 (FEEH)

EX -ZuBENBE#HS

BLEmkEE

P E(25.05%)

AGRICUL 4.39% 08SEP2027 (INTERBANK)

AGRICUL DEV BANK 3.83% 06JAN2024 (INTERBANK)
AGRICUL DEV BANK 3.85% 06JAN2027 (INTERBANK)
AGRICUL DEV BANK CHINA 3.01% 06JAN2021

AGRICUL DEV BANK CHINA 3.65% 26MAR2020

AGRICUL DEV BANK CHINA 3.75% 25JAN2029 (INTERBANK)
CHINA (GOVT OF) 2.75% 01SEP2023 (INTERBANK)

CHINA (GOVT OF) 2.75% 08AUG2022 (INTERBANK)
CHINA (GOVT OF) 2.95% 16JUN23 (INTERBANK)
CHINA (GOVT OF) 3. % 28MAY20 (INTERBANK)
CHINA (GOVT OF) 3.13% 21NOV2029 (INTERBANK)
CHINA (GOVT OF) 3.19% 11APR2024 (INTERBANK)
CHINA (GOVT OF) 3. 25% 06JUN2026 (INTERBANK)
CHINA (GOVT OF) 3.27% 15N0OV2021

CHINA (GOVT OF) 3.29% 23MAY2029 (INTERBANK)
CHINA (GOVT OF) 3.36% 25MAR2020

CHINA (GOVT OF) 3.4% 17APR2023

CHINA (GOVT OF) 3.41% 24JUN2020

CHINA (GOVT OF) 3.51% 16JUL2025 (INTERBANK)
CHINA (GOVT OF) 3.51% 23FEB2022

CHINA (GOVT OF) 3.52% 25APR2046 (INTERBANK)
CHINA (GOVT OF) 3.54% 16AUG2028 (INTERBANK)
CHINA (GOVT OF) 3.64% 09APR25 (INTERBANK)
CHINA (GOVT OF) 3.7% 23MAY2066 (INTERBANK)
CHINA (GOVT OF) 3.77% 20FEB2047 (INTERBANK)
CHINA (GOVT OF) 3.82% 02SEP2030

CHINA (GOVT OF) 3.86% 22JUL2049 (INTERBANK)
CHINA (GOVT OF) 3.91% 230CT2038

CHINA (GOVT OF) 3.93% 18AUG2021

CHINA (GOVT OF) 3.96% 29JUL2040

CHINA (GOVT OF) 3.99% 16JUN2021

CHINA (GOVT OF) 4% 19JUN2024

CHINA (GOVT OF) 4% 24JUN2069 (INTERBANK)
CHINA (GOVT OF) 4% 27AUG2029

20

#31.12.2019
MERE

70,000,000
70,000,000
50,000,000
20,000,000
50,000,000
140,000,000
80,000,000
100,000,000
230,000,000
10,000,000
100,000,000
400,000,000
80,000,000
25,000,000
150,000,000
30,000,000
65,663,000
30,000,000
20,000,000
120,000,000
310,000,000
170,000,000
100,000,000
20,000,000
80,000,000
20,000,000
80,000,000
20,000,000
110,000,000
40,000,000
80,000,000
60,000,000
90,000,000
30,000,000

MEEE

—NFERHEERE

#31.12.2019
HAFE
£

10,695,576
10,650,240
7,586,508
2,967,936
7,396,265
20,899,923
11,573,371
14,555,395
33,736,834
1,466,047
14,404,714
59,546,297
11,865,222
3,656,688
21,905,842
4,357,492
9,682,401
4,330,959
3,001,936
17,797,927
44,067,062
25,535,539
14,983,885
2,850,172
11,901,036
3,074,148
12,003,646
3,074,089
16,395,324
6,247,244
11,761,675
9,037,348
13,651,655
4,677,316

%31.12.2019
HREEFE
MAEDL
(%)

0.29
0.29
0.20
0.08
0.20
0.56
031
0.39
0.91
0.04
039
1.61
032
0.10
0.59
0.12
0.26
0.12
0.08
0.48
1.19
0.69
0.40
0.08
0.32
0.08
0.32
0.08
0.44
0.17
032
0.24
037
0.13



HWEEE
—E-NEhHEERS

REMEE )
R=F— i+ = A=4—F (FEEE)

BEX -ZuBUBSS (&

BELTRE (&)

HE(25.05%) (&)

CHINA (GOVT OF) 4.08% 01MAR2040
CHINA (GOVT OF) 4.23% 09DEC2040
CHINA (GOVT OF) 4.31% 24FEB2041

CHINA (GOVT OF) 4.35% 15N0V2062

CHINA (GOVT OF) 4.44% 16JAN2021 1403

CHINA (GOVT OF) 4.5% 08MAY2038

CHINA (GOVT OF) 4.5% 23JUN2041 (INTERBANK)

CHINA (GOVT OF) 4.55% 295EP2022

CHINA (REP OF) 2.9% 5MAY2026 (INTERBANK)

CHINA (REP OF) 3.05% 220CT22 (INTERBANK)

CHINA DEVELOPMENT 3.24% 25FEB2023 (INTERBANK)
CHINA DEVELOPMENT BANK 2.96% 18FEB2021

CHINA DEVELOPMENT BANK 3.18% 05APR2026

CHINA DEVELOPMENT BANK 3.65% 21MAY2029 (INTERBANK)
CHINA DEVELOPMENT BANK 3.74% 10SEP2025

CHINA DEVELOPMENT BANK 3.8% 300CT2036

CHINA DEVELOPMENT BANK 4.1% 30AUG2025

CHINA DEVELOPMENT BANK 4.3% 17MAR2030

CHINA DEVELOPMENT BANK 4.42% 07APR2040

CHINA GOVERNMENT BOND 2.75% 17MAR2023

CHINA GOVERNMENT BOND 2.85% 28JAN2026

CHINA GOVERNMENT BOND 2.9% 24MAY2032

CHINA GOVERNMENT BOND 3.14% 08SEP2020

CHINA GOVERNMENT BOND 3.17% 110CT2021 (INTERBANK)
CHINA GOVERNMENT BOND 3.25% 22N0V2028 (INTERBANK)
CHINA GOVERNMENT BOND 3.3% 09JUL2022

CHINA GOVERNMENT BOND 3.36% 24MAY2022 (INTERBANK)
CHINA GOVERNMENT BOND 3.57% 17NOV2021

CHINA GOVERNMENT BOND 3.7% 26JUN2026

CHINA GOVERNMENT BOND 3.86% 19FEB2029

CHINA GOVERNMENT BOND 3.96% 15APR2030

21

#31.12.2019
MEEE

30,000,000
30,000,000
20,000,000
40,000,000
50,000,000
20,000,000
20,000,000
50,000,000
140,000,000
70,000,000
70,000,000
90,000,000
180,000,000
100,000,000
80,000,000
10,000,000
28,000,000
30,000,000
10,000,000
90,000,000
70,000,000
20,000,000
20,000,000
40,000,000
320,000,000
100,000,000
160,000,000
20,000,000
10,000,000
20,000,000
20,000,000

%31.12.2019
WATE
ET

4,748,799
4,794,147
3,266,083
6,504,478
7,634,373
3,298,949
3,307,507
7,617,189
20,086,160
10,207,892
10,419,619
13,301,497
26,071,523
14,649,755
11,831,191
1,420,103
4,220,220
4,581,860
1,521,047
13,201,328
10,104,139
2,771,488
2,912,747
5,853,539
46,612,625
14,821,294
23,465,171
2,941,662
1,495,327
3,081,134
3,097,604

1#31.12.2019
EREEFE
MEAL

(%)

0.13
0.13
0.09
0.18
0.21
0.09
0.09
0.21
0.54
0.28
0.28
0.36
0.70
0.40
032
0.04
0.1
0.12
0.04
0.36
0.27
0.07
0.08
0.16
1.26
0.40
0.63
0.08
0.04
0.08
0.08



REMEE (B
R=F— i+ = A=+—0 (FEEH)

BEX - ZuBUBSS (&

BELTRE (&)

HE(25.05%) (&)

CHINA GOVERNMENT BOND 4.03% 21JUN2040
CHINA GOVERNMENT BOND 4.12% 02AUG2042
CHINA GOVERNMENT BOND 4.16% 28FEB2023
CHINA GOVERNMENT BOND 4.25% 17MAY2062
CHINA GOVERNMENT BOND 4.27% 17MAY2037
CHINA GOVERNMENT BOND 4.3% 30NOV2059
CHINA GOVT 2.99% 150CT2025 (INTERBANK)
CHINA GOVT 3.27% 22AUG2046 (INTERBANK)
CHINA GOVT BOND 2.58% 14APR2021 (INTERBANK)
CHINA GOVT BOND 2.74% 04AUG2026 (INTERBANK)
CHINA GOVT BOND 3.23% 27APR2020 (INTERBANK)
CHINA GOVT BOND 3.47% 13JUL2022 (INTERBANK)
CHINA GOVT BOND 3.69% 21SEP2024 (INTERBANK)
CHINA GOVT BOND 3.77% 18DEC2024 (INTERBANK)
CHINA GOVT BOND 4.05% 24JUL2047 (INTERBANK)
CHINA GOVT BOND 4.22% 19MAR2048 (INTERBANK)
EXPORT-IMPORT 3.33% 22FEB2026 (INTERBANK)
EXPORT-IMPORT 3.88% 12JAN2036 (INTERBANK)
EXPORT-IMPORT BANK CHINA 3.07% 22FEB2021

EXPORT-IMPORT BANK CHINA 4.89% 26MAR2028 (INTERBANK)

&75(7.89%)

HK GOVERNMENT BOND 1.09% 05JUN2023
HK GOVERNMENT BOND 2.39% 20AUG2025
HK SCIENCE & TECH PARKS 3.2% 11JUL2024
HONG KONG (GOVT OF) 0.55% 05DEC2022
HONG KONG (GOVT OF) 0.8% 27AUG2027
HONG KONG (GOVT OF) 0.91% 05NOV2020
HONG KONG (GOVT OF) 0.97% 20JUN2022
HONG KONG (GOVT OF) 1.06% 05FEB2020

22

#31.12.2019
MEEE

20,000,000
20,000,000
6,000,000
20,000,000
10,000,000
20,000,000
160,000,000
100,000,000
130,000,000
80,000,000
40,000,000
120,000,000
50,000,000
60,000,000
30,000,000
50,000,000
200,000,000
20,000,000
20,000,000
100,000,000

76,000,000
55,000,000
21,000,000
20,000,000
54,000,000
10,000,000
70,000,000
10,000,000

MEEE

—E-NFHHEERS

731.12.2019

%31.12.2019 HBEEFE
HAYE MEDL

E (%)
3,108,595 0.08
3,185,693 0.09
910,186 0.02
3,188,785 0.09
1,598,095 0.04
3,206,795 0.09
23,164,299 0.63
13,657,391 0.37
19,049,539 0.51
11,431,268 0.31
5,884,288 0.16
17,863,601 0.48
7,507,393 0.20
8,975,114 0.24
4,681,012 0.13
7,958,163 0.22
29,316,801 0.79
2,965,160 0.08
2,958,285 0.08
16,125,834 0.44
927,914,459 25.05
9,583,156 0.26
7,375,673 0.20
2,847,030 0.08
2,489,377 0.07
6,485,559 0.18
1,273,677 0.03
8,837,247 0.24
1,286,937 0.03



HWEEE
—E-NEhHEERS

REMEE )
R=F— i+ = A=4—F (FEEE)

BEX -ZuBUBSS (&

BELTRE (&)

E8(7.89%) (&)

HONG KONG (GOVT OF) 1.1% 17JAN2023

HONG KONG (GOVT OF) 1.16% 18MAY2022
HONG KONG (GOVT OF) 1.19% 06DEC2021
HONG KONG (GOVT OF) 1.49% 22FEB2028
HONG KONG (GOVT OF) 1.51% 24FEB2027
HONG KONG (GOVT OF) 1.68% 21JAN2026
HONG KONG (GOVT OF) 1.73% 20FEB2024
HONG KONG (GOVT OF) 1.84% 09DEC2024
HONG KONG (GOVT OF) 1.89% 02MAR2032
HONG KONG (GOVT OF) 1.96% 03JUN2024
HONG KONG (GOVT OF) 1.97% 17JAN2029

HONG KONG (GOVT OF) 2.02% 07MAR2034
HONG KONG (GOVT OF) 2.13% 16JUL2030
HONG KONG (GOVT OF) 2.22% 07AUG2024
HONG KONG (GOVT OF) 2.24% 27AUG2029
HONG KONG (GOVT OF) 2.48% 28FEB2029
HONG KONG (GOVT OF) 2.6% 20AUG2024
HONG KONG (GOVT OF) 2.71% 20FEB2023
HONG KONG (GOVT OF) 2.93% 13JAN2020
HONG KONG (GOVT OF) 2.95% 24FEB2025
HONG KONG (GOVT OF) 3.32% 25FEB2026
HONG KONG (GOVT OF) 4.65% 29AUG2022
HONG KONG GOVERNMENT 1.94% 04DEC2023
HONG KONG GOVERNMENT 2.49% 22AUG2028

E1/2(7.89%)

INDONESIA (GOVT OF) 8.75% 15MAY2031
INDONESIA (REP OF) 10% 15FEB2028 FR47
INDONESIA (REP OF) 10.25% 15JUL2022 FR43
INDONESIA (REP OF) 10.5% 15AUG2030 FR52

)
( )
( )
( )
( )
( )
( )
( )
( )
( )
( )

HONG KONG (GOVT OF) 10GB2108 2.46% 04AUG2021

HONG KONG (GOVT OF) 10Y2106 2.31% 21JUN2021
( )
( )
( )
( )
( )
( )
( )
( )
( )
( )

#31.12.2019
MEEE

170,000,000
130,000,000
70,000,000
40,000,000
45,000,000
19,000,000
54,000,000
47,000,000
100,000,000
50,500,000
110,000,000
152,000,000
58,000,000
10,000,000
167,000,000
55,000,000
58,000,000
31,000,000
55,000,000
51,000,000
173,000,000
55,000,000
56,000,000
54,000,000
52,000,000
56,000,000

153,000,000,000
69,000,000,000
38,000,000,000
112,000,000,000

23

731.12.2019

%31.12.2019 HBEEFE
HATE MEDL

E (%)
21,579,143 0.58
16,501,603 0.45
8,905,410 0.24
5,061,551 0.14
5,721,141 0.15
2,451,579 0.07
6,989,002 0.19
6,076,442 0.16
13,037,649 035
6,565,988 0.18
14,469,920 0.39
19,921,253 0.54
7,515,868 0.20
1,326,443 0.04
22,360,101 0.60
7,276,416 0.20
7,810,052 0.21
4,252,649 0.12
7,409,004 0.20
6,826,006 0.18
22,507,060 0.61
7,560,296 0.20
7,939,599 0.21
7,578,485 0.20
6,753,005 0.18
7,673,520 0.21
292,247,841 7.89
12,296,486 0.33
5,995,208 0.16
3,129,777 0.09
10,241,770 0.28



rEMAS (@)
RoF-NFF+=A=+—H (FEFK)

EX - ZuBENBES (F)

BELTRE (&)

B (7.89%) (%)

INDONESIA (REP OF) 10.5% 15JUL2038 FR50
INDONESIA (REP OF) 1% 15SEP2025 FR40
INDONESIA (REP OF) 11.75% 15AUG23 FR39
INDONESIA (REP OF) 12% 15SEP2026 FR37
INDONESIA (REP OF) 12.9% 15JUN2022 FR35
INDONESIA (REP OF) 6.375% 15APR2042
INDONESIA (REP OF) 6.625% 15MAY2033
INDONESIA (REP OF) 7% 15MAY2022 FR61
INDONESIA (REP OF) 7% 15MAY2027 FR59
INDONESIA (REP OF) 7.375% 15MAY2048
INDONESIA (REP OF) 7.5% 15MAY2038
INDONESIA (REP OF) 8.25% 15JUL2021
INDONESIA (REP OF) 8.25% 15JUN2032 FR58
INDONESIA (REP OF) 8.25% 15MAY2036
INDONESIA (REP OF) 8.375% 15MAR2024
INDONESIA (REP OF) 8.375% 15MAR2034
INDONESIA (REP OF) 8.375% 15SEP2026 FR56
INDONESIA (REP OF) 9% 15MAR2029
INDONESIA (REP OF) 9.5% 15JUL2023 FR46
INDONESIA (REP OF) 9.5% 15JUL2031 FR54
INDONESIA (REP OF) 9.5% 15MAY2041 FR57
INDONESIA (REP OF) 9.75% 15MAY2037 FR45
INDONESIA GOV 8.125% 15MAY2024
INDONESIA GOVERNMENT 5.625% 15MAY2023
INDONESIA GOVERNMENT 6.125% 15MAY2028
INDONESIA GOVERNMENT 7.5% 15AUG2032
INDONESIA GOVERNMENT 8.375% 15APR2039
INDONESIA GOVERNMENT 8.75% 15FEB2044
INDONESIA GOVT 10% 15SEP2024 FR44
INDONESIA GOVT 10.25% 15JUL2027 SER FR42
PERUSAHAAN PENERBIT 6.5% 15MAY2021
PERUSAHAAN PENERBIT 6.9% 10MAR2020
PERUSAHAAN PENERBIT SBSN 5.9% 10MAR2021

#31.12.2019
MEEE

62,000,000,000
76,000,000,000
20,000,000,000
14,000,000,000
26,000,000,000
37,000,000,000
161,000,000,000
148,000,000,000
283,000,000,000
20,000,000,000
94,500,000,000
54,100,000,000
117,000,000,000
257,000,000,000
246,000,000,000
175,000,000,000
150,000,000,000
172,000,000,000
44,000,000,000
129,000,000,000
56,000,000,000
20,000,000,000
146,000,000,000
315,000,000,000
125,000,000,000
20,000,000,000
110,000,000,000
25,000,000,000
32,000,000,000
44,000,000,000
40,000,000,000
70,000,000,000
100,000,000,000

24

MEEE

—NFERHEERE

731.12.2019

%31.12.2019 HBEEFE
HAYE MEDL
E (%)
5,840,641 0.16
6,729,080 0.18
1,747,366 0.05
1,313,987 0.04
2,170,841 0.06
2,267,217 0.06
10,886,303 0.29
10,982,939 0.30
20,498,168 0.55
1,412,164 0.04
6,801,996 0.18
4,236,348 0.1
9,021,398 0.24
19,724,144 0.53
19,367,143 0.52
13,846,851 0.37
11,908,843 0.32
14,161,466 0.38
3,612,114 0.10
11,210,759 0.30
4,721,443 0.13
1,734,618 0.05
11,325,348 0.31
22,445,111 0.61
8,551,774 0.23
1,489,842 0.04
8,634,608 0.23
2,016,270 0.05
2,683,000 0.07
3,879,462 0.1
2,930,153 0.08
5,087,471 0.14
7,235,484 0.20
292,137,593 7.89



HWEEE
—E-NEhHEERS

REMASE 8
RE-F-NFFZA=+—H CGRisFi)
EX - puBABHS (£

%31.12.2019
#31.12.2019 %31.12.2019 HBEEFE

BLEMRE (&) MEEE WATE MBS
E (%)
ERAEE(0.06%)
DANGA CAPITAL BHD 3.725% 11AUG2020 3,000,000 2,278,952 0.06
2,278,952 0.06
SEEE(5.93%)
PHILIPPINE (GOVT OF) 3.375% 20AUG2020 30,000,000 598,832 0.02
PHILIPPINE (GOVT OF) 3.5% 20MAR2021 230,000,000 4,575,071 0.12
PHILIPPINE (GOVT OF) 3.5% 21APR2023 420,000,000 8,284,047 0.22
PHILIPPINE (GOVT OF) 4% 06DEC2022 80,000,000 1,591,017 0.04
PHILIPPINE (GOVT OF) 4% 26JAN2022 610,000,000 12,295,198 033
PHILIPPINE (GOVT OF) 4.125% 20AUG2024 415,000,000 8,367,616 0.23
PHILIPPINE GOVERNMENT 3.625% 09SEP2025 660,000,000 12,844,181 0.35
PHILIPPINE GOVERNMENT 4.625% 09SEP2040 650,000,000 12,177,763 033
PHILIPPINE GOVERNMENT 4.75% 04MAY2027 250,000,000 5,077,098 0.14
PHILIPPINE GOVERNMENT 5.25% 18MAY2037 425,000,000 8,608,827 0.23
PHILIPPINE GOVERNMENT 5.5% 08MAR2023 550,000,000 11,489,265 0.31
PHILIPPINE GOVERNMENT 5.75% 12APR2025 430,000,000 9,161,783 0.25
PHILIPPINE GOVERNMENT 6.25% 22MAR2028 400,000,000 8,866,509 0.24
PHILIPPINE GOVERNMENT 6.75% 24JAN2039 60,000,000 1,413,650 0.04
PHILIPPINE GOVERNMENT 6.875% 10JAN2029 300,000,000 7,014,942 0.19
PHILIPPINES (REP OF) 10.25% 19JAN2026 77,000,000 1,984,858 0.05
PHILIPPINES (REP OF) 18.25% 29NOV2025 50,000,000 1,589,926 0.04
PHILIPPINES (REP OF) 3.625% 21MAR2033 415,000,000 7,532,299 0.20
PHILIPPINES (REP OF) 4.25% 170CT2024 370,000,000 7,442,874 0.20
PHILIPPINES (REP OF) 4.75% 04JUL2022 100,000,000 2,057,156 0.06
PHILIPPINES (REP OF) 4.75% 13SEP2022 163,000,000 3,327,658 0.09
PHILIPPINES (REP OF) 4.875% 02AUG2022 240,000,000 4,931,232 0.13
PHILIPPINES (REP OF) 5.75% 16AUG2037 50,000,000 1,075,464 0.03
PHILIPPINES (REP OF) 5.75% 24NOV2021 120,000,000 2,452,012 0.07
PHILIPPINES (REP OF) 6.375% 19JAN2022 105,000,000 2,217,761 0.06
PHILIPPINES (REP OF) 6.5% 28APR2021 170,000,000 3,489,623 0.09
PHILIPPINES (REP OF) 8% 19JUL2031 1,211,174,950 30,864,583 0.83
PHILIPPINES (REP OF) 8% 30SEP2035 110,000,000 2,838,411 0.08

25



rEMAS (@)
RoF-NFF+=A=+—H (FEFK)

BEX -ZuBuBSS (&

BELTRE (&)

SERE(5.93%) ()

PHILIPPINES (REP OF) 8.125% 16DEC2035
PHILIPPINES (REP OF) 8.5% 29NOV2032
PHILIPPINES (REP OF) 8.625% 06SEP2027
PHILIPPINES (REP OF) 8.75% 27MAY2030
PHILIPPINES (REP OF) 9.25% 05NOV2034
PHILIPPINES (REP OF) 9.375% 050CT2031
PHILIPPINES (REP OF) 9.5% 04DEC2028

3% (15.68%)

HOUSING & DEVELOPMENT 2.1% 03NOV2020
HOUSING & DEVELOPMENT 2.545% 04JUL2031
HOUSING & DEVELOPMENT BRD 2.088% 30AUG2022
HOUSING & DEVELOPMENT BRD 2.22% 22NOV2021
HOUSING & DEVELOPMENT BRD 2.5% 29JAN2023
HOUSING & DEVELOPMENT BRD 2.505% 27JUN2024
LAND TRANSPORT 3.35% 19MAR2048

LAND TRANSPORT 3.45% 30JUL2058

LAND TRANSPORT 3.51% 18SEP2030

LAND TRANSPORT AUTHORITY 2.9% 19JUN2023
LAND TRANSPORT AUTHORITY 3.3% 03JUN2054
LAND TRANSPORT AUTHORITY 3.38% 30JAN2059
LAND TRANSPORT AUTHORITY 3.43% 300CT2053
SINGAPORE (GOVT OF) 1.75% 01APR2022
SINGAPORE (GOVT OF) 2.125% 01JUN2026
SINGAPORE (GOVT OF) 2.25% 1JUN2021
SINGAPORE (GOVT OF) 2.375% 01JUN2025
SINGAPORE (GOVT OF) 2.75% 01APR2042
SINGAPORE (GOVT OF) 2.75% 01JUL2023
SINGAPORE (GOVT OF) 2.875% 01SEP2030
SINGAPORE (GOVT OF) 3% 01SEP2024

26

#31.12.2019
MEEE

796,902,627
100,000,000
54,000,000
180,000,000
113,000,000
50,000,000
66,000,000

14,000,000
2,500,000
8,000,000

15,000,000

10,000,000

11,000,000
9,500,000
7,750,000
3,000,000
2,000,000

500,000
3,250,000
1,500,000

33,500,000

22,900,000

27,800,000

21,200,000

41,500,000

60,000,000

23,000,000

40,700,000

MEEE

—E-NFHHEERS

731.12.2019

%31.12.2019 HBEEFE
HAYE MEDL

E (%)
20,499,641 0.55
2,598,597 0.07
1,338,763 0.04
4,621,918 0.13
3,142,284 0.08
1,365,746 0.04
1,716,260 0.05
219,452,865 5.93
10,465,590 0.28
1,947,103 0.05
6,035,663 0.16
11,267,633 0.30
7,672,831 0.21
8,406,481 0.23
8,038,401 0.22
6,617,018 0.18
2,518,755 0.07
1,541,541 0.04
414,506 0.01
2,730,676 0.07
1,280,661 0.04
25,111,450 0.68
17,562,939 0.47
20,896,537 0.56
16,431,960 0.44
35,169,938 0.95
46,989,857 1.27
19,101,873 0.52
32,489,468 0.88



HWEEE
—E-NEhHEERS

REMEE )
R=F— i+ = A=4—F (FEEE)

BEX -ZuBUBSS (&

BELTRE (&)

$ 3% (15.68%) (&)

SINGAPORE (GOVT OF) 3.125% 01SEP2022
SINGAPORE (GOVT OF) 3.375% 01SEP2033
SINGAPORE (GOVT OF) 3.5% 1MAR2027
SINGAPORE GOVERNMENT 1.25% 010CT2021
SINGAPORE GOVERNMENT 2% 01FEB2024
SINGAPORE GOVERNMENT 2.25% 01AUG2036
SINGAPORE GOVERNMENT 2.375% 01JUL2039
SINGAPORE GOVERNMENT 2.625% 01MAY2028
SINGAPORE GOVERNMENT 2.75% 01MAR2046
SINGAPORE GOVERNMENT 2.875% 01JUL2029
TEMASEK FINANCIAL | LTD 3.265% 19FEB2020
TEMASEK FINANCIAL | LTD 4.2% 02AUG2050

RI%(15.28%)

(D) KOREA (REP OF) 1.875% 10JUN2029
(D) KOREA (REP OF) 1.375% 10SEP2024

(D) KOREA (REP OF) 2% 10MAR2049

(D) KOREA (REP OF) 2% 10SEP2020

(D) KOREA (REP OF) 2.25% 10JUN2021

(D) KOREA (REP OF) 3.5% 10MAR2024

(D) KOREA (REPUBLIC OF) 2.375% 10SEP2038
(D) KOREA TREASURY 3.75% 10DEC2033

(D) KOREA TREASURY BOND 1.375% 10SEP2021
(D) KOREA TREASURY BOND 1.5% 10DEC2026
(D) KOREA TREASURY BOND 1.5% 10SEP2036
(D) KOREA TREASURY BOND 1.75% 10JUN2020
(D) KOREA TREASURY BOND 1.875% 10JUN2026
(D) KOREA TREASURY BOND 2% 10MAR2021

(D) KOREA TREASURY BOND 2% 10MAR2046

(D) KOREA TREASURY BOND 2% 10SEP2022

(D) KOREA TREASURY BOND 2.125% 10JUN2027
(D) KOREA TREASURY BOND 2.125% 10MAR2047
(D) KOREA TREASURY BOND 2.25% 10DEC2025

#31.12.2019
MEEE

38,300,000
41,500,000
49,300,000
25,000,000
41,000,000
21,000,000

7,000,000
34,600,000
62,900,000
29,000,000
10,000,000

5,750,000

3,000,000,000
20,000,000,000
17,000,000,000
16,000,000,000

4,000,000,000
18,000,000,000
11,000,000,000
19,200,000,000
23,900,000,000
12,000,000,000

4,000,000,000

2,000,000,000
16,000,000,000
30,000,000,000
25,000,000,000
30,000,000,000
19,000,000,000
22,000,000,000

3,000,000,000

731.12.2019

%31.12.2019 HBEEFE
HATE MEDL

E (%)
29,918,985 0.81
36,857,352 1.00
41,599,984 1.12
18,539,141 0.50
31,233,701 0.84
16,530,823 0.45
5,646,140 0.15
27,657,830 0.75
53,259,062 1.44
23,985,394 0.65
7,532,712 0.20
5,261,431 0.14
580,713,436 15.68
2,638,633 0.07
17,293,476 0.47
15,836,952 0.43
13,982,100 0.38
3,508,084 0.09
16,991,378 0.46
10,586,260 0.29
20,879,611 0.56
20,761,823 0.56
10,314,485 0.28
3,374,618 0.09
1,734,308 0.05
14,100,533 0.38
26,302,827 0.71
23,147,446 0.62
26,504,509 0.72
17,004,369 0.46
20,937,056 0.57
2,699,639 0.07



hEEE
SR -NERREARS

REMASE (8
REZF-NFFZA=+—H GRisFi)
EX - puBABEHS (£

#31.12.2019
#31.12.2019 #31.12.2019 HBEEFE

BEMERE (&) MEEE MATE MBS
E (%)
#8(15.28%) (&)
(D) KOREA TREASURY BOND 2.25% 10JUN2025 16,000,000,000 14,359,630 0.39
(D) KOREA TREASURY BOND 2.25% 10SEP2023 17,000,000,000 15,214,828 0.41
(D) KOREA TREASURY BOND 2.375% 10DEC2027 15,000,000,000 13,675,620 0.37
(D) KOREA TREASURY BOND 2.375% 10DEC2028 15,000,000,000 13,722,732 0.37
(D) KOREA TREASURY BOND 2.625% 10MAR2048 21,000,000,000 22,084,481 0.60
(D) KOREA TREASURY BOND 2.625% 10SEP2035 17,000,000,000 16,705,863 0.45
(D) KOREA TREASURY BOND 2.75% 10DEC2044 16,000,000,000 16,812,798 0.45
(D) KOREA TREASURY BOND 3% 10DEC2042 23,000,000,000 24,823,524 0.67
(D) KOREA TREASURY BOND 3% 10MAR2023 23,000,000,000 21,040,013 0.57
(D) KOREA TREASURY BOND 3% 10SEP2024 3,000,000,000 2,791,233 0.08
(D) KOREA TREASURY BOND 3.375% 10SEP2023 13,000,000,000 12,126,071 033
(D) KOREA TREASURY BOND 3.75% 10JUN2022 27,000,000,000 24,711,921 0.67
(D) KOREA TREASURY BOND 4% 10DEC2031 20,000,000,000 21,656,435 0.58
(D) KOREA TREASURY BOND 4.25% 10JUN2021 33,000,000,000 29,786,301 0.80
(D) KOREA TREASURY BOND 4.75% 10DEC2030 9,000,000,000 10,185,977 0.27
(D) KOREA TREASURY BOND 5.25% 10MAR2027 6,000,000,000 6,543,071 0.18
(D) KOREA TREASURY BOND 5.5% 10DEC2029 7,000,000,000 8,177,553 0.22
(D) KOREA TREASURY BOND 5.5% 10MAR2028 9,000,000,000 10,186,833 0.27
(D) KOREA TREASURY BOND 5.75% 10MAR2026 11,000,000,000 12,016,739 0.32
KOREA RAILROAD CORP 2.6% 25MAY2023 2,000,000 259,414 0.01
KOREA RAILROAD CORP 3.375% 07JUN2023 3,000,000 399,186 0.01
565,878,330 15.28
ZE(9.77%)
BANK AGRICULTURE & AGRICULTURE COOP 2.62% 27JUL2031 40,000,000 1,447,449 0.04
BANK OF THAILAND BOND 1.44% 16SEP2022 100,000,000 3,371,013 0.09
BANK OF THAILAND BOND 1.62% 12MAR2021 265,000,000 8,934,281 0.24
BANK OF THAILAND BOND 1.77% 27MAR2020 220,000,000 7,388,470 0.20
BANK OF THAILAND BOND 1.95% 26NOV2020 46,000,000 1,548,805 0.04
THAILAND (GOVT OF) 1.6% 17DEC2029 100,000,000 3,375,365 0.09
THAILAND (GOVT OF) 1.6% 17JUN2035 100,000,000 3,308,863 0.09

28



HWEEE
—E-NEhHEERS
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BEX -ZuBUBSS (&

BELTRE (&)

FE(9.77%) (£)

THAILAND (GOVT OF) 3.4% 17JUN2036
THAILAND (GOVT OF) 3.58% 17DEC2027
THAILAND (GOVT OF) 3.625% 16JUN2023
THAILAND (GOVT OF) 3.65% 17DEC2021
THAILAND (GOVT OF) 3.65% 20JUN2031
THAILAND (GOVT OF) 3.775% 25JUN2032
THAILAND (GOVT OF) 3.8% 14JUN2041
THAILAND (GOVT OF) 3.85% 12DEC2025
THAILAND (GOVT OF) 4.5% 9APR2024
THAILAND (GOVT OF) 4.675% 29JUN2044
THAILAND (GOVT OF) 4.75% 20DEC2024
THAILAND (GOVT OF) 4.85% 17JUN2061
THAILAND (GOVT OF) 4.875% 22JUN2029
THAILAND (GOVT OF) 5.125% 08NOV2022
THAILAND (GOVT OF) 5.5% 13MAR2023
THAILAND (GOVT OF) 5.67% 13MAR2028
THAILAND (GOVT OF) 6.15% 07JUL2026
THAILAND GOVERN BOND 2.125% 17DEC2026
THAILAND GOVERNMENT 1.875% 17JUN2022
THAILAND GOVERNMENT BOND 2% 17DEC2022
THAILAND GOVERNMENT BOND 2.4% 17DEC2023
THAILAND GOVERNMENT BOND 3.3% 17JUN2038
THAILAND GOVERNMENT BOND 3.6% 17JUN2067
THAILAND GOVERNMENT BOND 4% 17JUN2066
THAILAND GOVT BOND 2.875% 17DEC2028
THAILAND GOVT BOND 5.85% 31MAR2021 06-5

29

#31.12.2019
MEEE

346,000,000
188,000,000
672,000,000
889,500,000
348,000,000
363,000,000
109,000,000
570,000,000

89,000,000
423,000,000

90,000,000
281,000,000
534,000,000

51,000,000
150,000,000
164,000,000
150,000,000
610,000,000
750,000,000
240,000,000
100,000,000
102,000,000
305,000,000
449,000,000

50,000,000
258,000,000

731.12.2019

%31.12.2019 HBEEFE
HATE MEDL

E (%)
14,195,103 038
7,303,548 0.20
24,289,630 0.66
31,155,354 0.84
14,131,758 0.38
15,037,097 0.41
4,829,692 0.13
21,849,543 0.59
3,403,285 0.09
21,413,797 0.58
3,514,231 0.09
16,058,627 0.43
23,174,176 0.63
1,902,419 0.05
5,763,111 0.16
7,361,053 0.20
6,662,567 0.18
21,427,388 0.58
25,478,422 0.69
8,209,460 0.22
3,492,749 0.09
4,185,142 0.1
14,058,236 038
22,511,826 0.61
1,870,392 0.05
9,235,069 0.25
361,887,921 9.77



REMEE (B
R=F— i+ = A=+—0 (FEEH)

BEX - ZuBUBSS (&

FEMRE

E7%5(0.57%)

CORP ANDINA DE FOMENTO 1.81% 02AUG2021
HONG KONG MORTGAGE CORP 2.05% 15FEB2021
MTR CORP (C.I.) 4.28% 6JUL2020 EMTN

MTR CORP (C.I.) 4.75% 11MAY2020

URBAN RENEWAL AUTHORITY 1.65% 17JAN2020

ERAEE(11.42%)

BANK PEMBANGUNAN MALAY 4.75% 12SEP2029
DANAINFRA NASIONAL 5.06% 12FEB2049
DANGA CAPITAL BHD 4.1% 09APR2020

DANGA CAPITAL BHD 4.94% 26JAN2033

GOVCO HOLDINGS BHD 4.29% 22FEB2024
GOVCO HOLDINGS BHD 4.55% 22FEB2027
GOVCO HOLDINGS BHD 4.95% 20FEB2032
JAMBATAN KEDUA SDN BHD 4.3% 28MAY2025
JOHOR CORP 3.84% 14JUN2022

KHAZANAH NASIONAL BHD 0% 14AUG2023
LEMBAGA PEMBIAYAAN PERUM 4.9% 05APR2033
LEMBAGA PEMBIAYAAN PERUM 4.94% 16APR2032
MALAYSIA (GOVT OF) 3.418% 15AUG2022
MALAYSIA (GOVT OF) 3.62% 30NOV2021
MALAYSIA (GOVT OF) 3.716% 23MAR2021
MALAYSIA (GOVT OF) 3.892% 15MAR2027
MALAYSIA (GOVT OF) 3.99% 150CT2025
MALAYSIA (GOVT OF) 4.498% 15APR2030
MALAYSIA (GOVT OF) 4.709% 15SEP2026
MALAYSIA (GOVT OF) 4.736% 15MAR2046
MALAYSIA (GOVT OF) 4.786% 310CT2035
MALAYSIA GOVERNMENT 3.478% 14JUN2024
MALAYSIA GOVERNMENT 3.8% 17AUG2023
MALAYSIA GOVERNMENT 3.882% 10MAR2022
MALAYSIA GOVERNMENT 3.882% 14MAR2025

30

#31.12.2019
MEEE

10,000,000
50,000,000
35,000,000
22,000,000
45,000,000

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

10,000,000

10,000,000
5,000,000
5,000,000

10,000,000

10,000,000
5,000,000

56,000,000

41,000,000
8,200,000

39,000,000

28,000,000

62,000,000
1,000,000

70,000,000

30,000,000

20,000,000

70,000,000
5,000,000

53,000,000

MEEE

—E-NFHHEERS

731.12.2019

%31.12.2019 HBEEFE
HAYE MEDL
£ (%)
1,273,890 0.03
6,518,012 0.18
4,588,369 0.12
2,870,305 0.08
5,797,102 0.16
21,047,678 0.57
2,675,539 0.07
1,400,244 0.04
494,579 0.01
1,366,688 0.04
1,284,586 0.03
2,631,900 0.07
2,752,007 0.07
1,275,049 0.03
1,233,439 0.03
2,170,354 0.06
2,743,100 0.07
1,372,802 0.04
13,975,876 0.38
10,159,482 0.27
2,040,815 0.05
9,934,941 0.27
7,130,013 0.19
16,528,088 0.45
267,182 0.01
18,960,928 0.51
8,171,706 0.22
4,956,172 0.13
17,722,547 0.48
1,258,573 0.03
13,479,481 0.36



HWEEE
—E-NEhHEERS
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BEX -ZuBUBSS (&

EETRE (&)

EREmE(11.42%) (&)

MALAYSIA GOVERNMENT 3.9% 30NOV2026
MALAYSIA GOVERNMENT 3.906% 15JUL2026
MALAYSIA GOVERNMENT 4.254% 31MAY2035
MALAYSIA GOVERNMENT 4.893% 08JUN2038
MALAYSIA GOVERNMENT 4.921% 06JUL2048
MALAYSIA INVESTMENT 4.724% 15JUN2033
MALAYSIA INVESTMENT ISSUE 3.576%15MAY2020
MALAYSIA INVESTMENT ISSUE 3.655% 150CT2024
MALAYSIA INVESTMENT ISSUE 3.699%15N0V2022
MALAYSIA INVESTMENT ISSUE 3.871% 08AUG2028
MALAYSIA INVESTMENT ISSUE 3.899%15JUN2027
MALAYSIA INVESTMENT ISSUE 4.07% 30SEP2026
MALAYSIA INVESTMENT ISSUE 4.094% 30NOV2023
MALAYSIA INVESTMENT ISSUE 4.128% 15AUG2025
MALAYSIA INVESTMENT ISSUE 4.17% 30APR2021
MALAYSIA INVESTMENT ISSUE 4.284%15JUN2020
MALAYSIA INVESTMENT ISSUE 4.369% 310CT2028
MALAYSIA INVESTMENT ISSUE 4.39% 07JUL2023
MALAYSIA INVESTMENT ISSUE 4.444% 22MAY2024
MALAYSIA INVESTMENT ISSUE 4.492% 30APR2020
MALAYSIA INVESTMENT ISSUE 4.755% 04AUG2037
MALAYSIA INVESTMENT ISSUE 4.895% 08MAY2047
MALAYSIAN (GOVT OF) 3.441% 15FEB2021
MALAYSIAN (GOVT OF) 3.48% 15MAR2023
MALAYSIAN (GOVT OF) 3.502% 31MAY2027
MALAYSIAN (GOVT OF) 3.795% 30SEP2022
MALAYSIAN (GOVT OF) 3.955% 15SEP2025
MALAYSIAN (GOVT OF) 4.048% 30SEP2021
MALAYSIAN (GOVT OF) 4.127% 15APR2032
MALAYSIAN (GOVT OF) 4.16% 15JUL2021
MALAYSIAN (GOVT OF) 4.181% 15JUL2024
MALAYSIAN (GOVT OF) 4.232% 30JUN2031
MALAYSIAN (GOVT OF) 4.392% 15APR2026
MALAYSIAN (GOVT OF) 4.762% 07APR2037
MALAYSIAN GOVERNMENT 3.733% 15JUN2028

Sil

#31.12.2019
MEEE

34,000,000

9,000,000
17,000,000
34,000,000
14,000,000
30,000,000

1,000,000
21,000,000

2,000,000
10,000,000
10,000,000
70,000,000
14,100,000
25,000,000
29,000,000
14,000,000
70,000,000
30,000,000

8,500,000

7,420,000
60,000,000
10,000,000
10,000,000
43,500,000
16,300,000
18,300,000
39,000,000
32,000,000
17,000,000
43,000,000
35,200,000
40,200,000
29,000,000
20,000,000
19,500,000

%31.12.2019
WATE
ET

8,596,457
2,317,386
4,402,339
9,485,534
3,960,140
8,085,246
245,975
5,278,648
498,768
2,553,289
2,525,024
17,981,013
3,571,521
6,449,209
7,240,992
3,446,879
18,374,792
7,783,751
2,188,561
1,834,664
16,520,650
2,783,896
2,487,902
10,853,680
4,018,442
4,596,976
9,962,137
8,035,598
4,390,264
10,890,825
9,114,055
10,403,011
7,570,177
5,524,837
4,866,399

1#31.12.2019
EREEFE
MEAL

(%)

0.23
0.06
0.12
0.26
0.1
0.22
0.01
0.14
0.01
0.07
0.07
0.49
0.10
0.17
0.20
0.09
0.50
0.21
0.06
0.05
0.45
0.08
0.07
0.29
0.1
0.12
0.27
0.22
0.12
0.29
0.25
0.28
0.20
0.15
0.13
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ERFAmE(11.42%) (&)

MALAYSIAN GOVERNMENT 3.844% 15APR2033
MALAYSIAN GOVERNMENT 4.837% 15JUL2025
MALAYSIAN GOVERNMENT 4.935% 30SEP2043
MALAYSIAN GOVERNMENT 5.248% 15SEP2028
PENGURUSAN AIR SPV BHD 3.96% 05JUN2020
PENGURUSAN AIR SPV BHD 4.06% 06JUN2022
PERBADANAN TABUNG PENDID 4.85% 26JUL2041
PERBADANAN TABUNG PENDID 4.86% 12MAR2032
RANTAU ABANG CAPITAL 4.57% 190CT2022
SYARIKAT PRASARANA NEGAR 3.77% 06SEP2022
SYARIKAT PRASARANA NEGAR 4.35% 04AUG2026
SYARIKAT PRASARANA NEGAR 4.85% 27SEP2024
SYARIKAT PRASARANA NEGAR 5.07% 28SEP2029

E5(0.47%)
(D) KDIC SPECIAL ACCOUNT 2.39% 01NOV2020
(D) KOREA DEV BANK 1.81% 07APR2020

AgE

BRE - RAGE

3%

#31.12.2019
MEEE

59,000,000
17,670,000
20,000,000
8,000,000
10,000,000
15,000,000
10,000,000
20,000,000
5,000,000
5,000,000
5,000,000
5,000,000
5,000,000

10,000,000,000
10,000,000,000

hEEE
—NERREERE

%31.12.2019
%31.12.2019 HBEEFE

HAYE MEDL
ESn (%)
14,775,744 0.40
4,749,576 0.13
5,591,607 0.15
2,242,840 0.06
2,458,174 0.07
3,738,374 0.10
2,751,596 0.07
5,434,859 0.15
1,266,834 0.03
1,252,705 0.03
1,302,305 0.04
1,309,555 0.04
1,371,966 0.04
423,071,263 11.42
8,741,407 0.24
8,691,080 0.23
17,432,487 0.47
3,704,062,825 100.01
3,704,062,825 100.01

3,669,870,741
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#31.12.2019

®31.12.2019 HRBREEFE
HRAFEE ME DL

e (%)
532,664,144 14.38
858,062,844 23.17
1,423,225,695 38.43
662,646,250 17.89
227,463,892 6.14
3,704,062,825 100.01
3,704,062,825 100.01
3,704,062,825 100.01
1,233,439 0.03
230,015,842 6.21
3,451,988,142 93.20
14,628,854 0.40
6,196,548 0.17
3,704,062,825 100.01
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R=F— i+ = A=+—0 (FEEH)

TAERE

CHINA (GOVT OF) 3.19% 11APR2024 (INTERBANK)
SINGAPORE GOVERNMENT 2.75% 01MAR2046
SINGAPORE (GOVT OF) 2.75% 01JUL2023

CHINA GOVERNMENT BOND 3.25% 22N0OV2028
(INTERBANK)

CHINA (GOVT OF) 3.52% 25APR2046 (INTERBANK)
SINGAPORE (GOVT OF) 3.5% 1MAR2027
SINGAPORE (GOVT OF) 3.375% 01SEP2033
SINGAPORE (GOVT OF) 2.75% 01APR2042

CHINA (GOVT OF) 2.95% 16JUN23 (INTERBANK)
SINGAPORE (GOVT OF) 3% 01SEP2024

SINGAPORE GOVERNMENT 2.75% 01MAR2046
SINGAPORE (GOVT OF) 2.75% 01JUL2023
SINGAPORE (GOVT OF) 3.5% 1MAR2027

CHINA (GOVT OF) 3.52% 25APR2046 (INTERBANK)
SINGAPORE (GOVT OF) 2.25% 1JUN2021
SINGAPORE GOVERNMENT 3.25% 1SEP2020
CHINA (GOVT OF) 3.25% 22N0OV2028 (INTERBANK)
SINGAPORE (GOVT OF) 3.375% 01SEP2033
PHILIPPINES (REP OF) 8% 19JUL2031

CHINA (GOVT OF) 4.07% 170CT2020 1320
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—E-NFHHEERS

#31.12.2019

#31.12.2019 R EEFE
A FE MEDLL
e (%)
59,546,297 1.61
53,259,062 1.44
46,989,857 1.27
46,612,625 1.26
44,067,062 1.19
41,599,984 1.12
36,857,352 1.00
35,169,938 0.95
33,736,834 0.91
32,489,468 0.88
430,328,479 11.63

#30.06.2019

#30.06.2019 R EEFE
B A FE MEDL
= (%)
46,857,159 1.26
46,681,184 1.26
45,063,758 1.22
43,601,800 1.18
41,044,028 1.11
37,826,376 1.02
36,602,571 0.99
36,334,424 0.98
35,837,726 0.97
33,509,208 0.90
403,358,234 10.89




hEEE
SE-NERREERE

HERRESBHEX
B=F-NFtA—AE-F—NFF+-A=+—ALHE (FEEE)

731.12.2019

#30.06.2019

IHREEFRE EREERE
MBS B
(%) (%)
wERE
&EH
R 25.05 23.51
BB 8.46 8.56
ENfE 7.89 7.94
SRR 11.48 11.79
JFEE 5.93 5.59
AN 15.68 15.92
L 15.75 16.50
ZREl 9.77 10.09
HERERSE 100.01 99.90
HEEEADREE

RZFE-NF1T=A=1—H

He M BRAEHSMarkit iBoxx ABEZTMER  ER =T —NF+—F=+—HLEEMEIERK

10% A ERI AR AR -

RZZB-NFELA-—BE-ZT-NF+=A=+—HIHRA - Markit iBoxx ABFZIzNig%k L7+

3.71%  MESGEMEEFER EA3.48% ©
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(A) FEHNERR

©31.12.2019

BRmRHRE

BNP Paribas London

Credit Suisse Securities
(Europe) Limited

Nomura International PLC

730.06.2019

B mRHEE

BNP Paribas London

BERRERE
HIEERAR

Aa3

A1l
Baa1l

BERmERE
HEERFA

Aa3

1 BEIRRBIELNEETR

BRmiEE

(B WA FE

B WA FE %
(Bl E WA %5

ERmIEE

BEE WA
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IR EAmA
miE (EA)
£

56,486,480

288,151,689
435,276

B S ERBE
miE (WER)
£/

72,241,674

ERmAFE
£

56,486,480

288,151,689
435,276

345,073,445

ERmATE
S

72,241,674

72,241,674
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(B) BEWAKIFRNEEFTR
©31.12.2019

ERmEHE

BNP Paribas London
BNP Paribas London
BNP Paribas London
BNP Paribas London
BNP Paribas London
BNP Paribas London
BNP Paribas London
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited
Credit Suisse Securities (Europe) Limited

BEEER

K&

=
53

ﬁW

=&
3 FFH

BE
K&

&
e e e

mmmwmmmmw T T IR mmmmmmmm

B &
K&
&

=
S

BRFFE
B &
B FF 3
K&
B

=37/

AR

BT
BER
BT R
BT
BB
(EVEEIT
B AR
BB
eV
B
S&P

S&P

S&P

Bt
B
Bt
Bl

ERRER

AT AR

Aaa
Aaa
Aaa
Aaa
Al
Al
Al
Aa3
Aaa
Aa2
AA+
AA+
AA+
Al
Al
Al
Al
Al

ERRRTE
£

312,362
21,361
279,651
173,913
628,200
38,482,019
16,588,974
6,122,120
3,949,196
448,241
7,082,043
10,795,473
9,562,577
81,973
23,251,412
2,023,564
309,653
6,005,659
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(B) BEWAEARMWEETR (&)

731.12.2019 (4&)
ER i BEH FpgE  ERREETR EHRRATE
E i
Credit Suisse Securities (Europe) Limited B &% (R Al 19,209,291
Credit Suisse Securities (Europe) Limited ~ BF &S [=hERE A1 21,740,395
Credit Suisse Securities (Europe) Limited K &% BB Al 16,575
Credit Suisse Securities (Europe) Limited B &E% Bia R Al 41,405,986
Credit Suisse Securities (Europe) Limited ~ BF&EH [E5ERE Al 1,860,780
Credit Suisse Securities (Europe) Limited K &% BT R Al 632,947
Credit Suisse Securities (Europe) Limited B &% BT R A1 4,973,809
Credit Suisse Securities (Europe) Limited —~ BF&E% (=R Al 9,925
Credit Suisse Securities (Europe) Limited K &% BT Aaa 1,627,100
Credit Suisse Securities (Furope) Limited — Bf§&E% BETR Aaa 946,013
Credit Suisse Securities (Europe) Limited ~ KF&E% BT Aaa 12,508,357
Credit Suisse Securities (Europe) Limited B &% Bk Aaa 3,242,730
Credit Suisse Securities (Europe) Limited B &% BT R Aaa 7,158,690
Credit Suisse Securities (Europe) Limited ~ K/FE% BT Aaa 3,139,203
Credit Suisse Securities (Europe) Limited B &% RBihaTAR Aaa 1,989,080
Credit Suisse Securities (Europe) Limited B &% BT R Aaa 5,068,212
Credit Suisse Securities (Europe) Limited ~ KfF&E% BT Aaa 11,277,187
Credit Suisse Securities (Europe) Limited B &% BT Aaa 1,027,278
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#31.12.2019 (&)

ER iR BEHE TmE  ERREETR BEHRRATE
i

Credit Suisse Securities (Europe) Limited B &% B R Aaa 9,606,318
Credit Suisse Securities (Europe) Limited ~ BF&EH [EhERE Aaa 168,375
Credit Suisse Securities (Europe) Limited K &% B Aaa 11,608,383
Credit Suisse Securities (Europe) Limited B &E% Bia R Aaa 11,384,565
Credit Suisse Securities (Europe) Limited ~ BF&EH [EHEEE Aaa 5,264,619
Credit Suisse Securities (Europe) Limited K &% BibFTAR Aaa 11,824,761
Credit Suisse Securities (Europe) Limited B &% BT R Aaa 1,096,716
Credit Suisse Securities (Europe) Limited ~ BF&E% (SRR Aa2 1,082,858
Credit Suisse Securities (Europe) Limited B &% BihFLAR Aa2 6,507,485
Credit Suisse Securities (Furope) Limited ~ Bf§&E% BETR Aa2 22,142,140
Nomura International PLC B ES BT R Aa2 152,227
Nomura International PLC B &% BETR Al 283,049
345,073,445
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(B) EEWAEFRNEETR (&)
7430.06.2019

RS

BNP Paribas London
BNP Paribas London
BNP Paribas London

BEHF

A
BT ES
BT RS

TR

B R
iR
BHFR

HEES

“E-AFPREERS

ERGEETR

Al
Al
Al

ERAATE
E S

55,402,362
1,550,261
15,289,051

72,241,674
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R

B ES
ATE
%27

135,954,330
228,143,194
140,510,675

504,608,199

B ES
ATE
%27

1,276,705
1,345,960
66,251,047
1,486,485

70,360,197

KT °



MEEE
“E-NFRBHEERS
BEBEZHFE (REER) )
Q) BEREERBEXS2W (&)
REBERS (&)
731.12.2019

BHEE RefE e

REAN  RE#EAR  £RS B LAES
BHEA BARER g JERE  wENE MEfl MEERY BE/RE AHE
£
HONG KONG (GOVT OF) 1.1%
17JAN2023 B % BT BETHR BF 0% RS 10,734,306
HONG KONG (GOVT OF) 1.16%
18MAY2022 B BT BETER RF 0% ARG 8239,129
HONG KONG (GOVT OF) 10GB2108
2.46% 04AUG2021 B BT EETER 6 0% HERR 9,862,618
HONG KONG (GOVT OF) 2.13%
16JUL2030 BfiE% A EETER BH 0% Byt 11,074,300
HONG KONG (GOVT OF) 2.93%
13JAN2020 BRES i EETHER B% 0% “HERR 11,099,268
SINGAPORE (GOVT OF) 1.75%
01APR2022 BiE% oigr  EERER BX 0% “HERE 12,500,990
SINGAPORE (GOVT OF) 2.125%
01)UN2026 B % agr  EERSR RX 0% AR 8,766,160
SINGAPORE (GOVT OF) 2.25%
1JUN2021 BRiES Fgn  EERER BF 0% “HERG 10,428,590
SINGAPORE (GOVT OF) 2.75% 5575
01APR2042 BRiES kT EEEHR RH 0% “HERR 17478416
SINGAPORE (GOVT OF) 2.75%
01JUL2023 BRifES Amgr  EERER &R 0% RS 1,391,310
SINGAPORE (GOVT OF) 2.75%
01JU12023 BfiE% g EERER 63 0% “HERR 21,797,189
SINGAPORE (GOVT OF) 2.875%
015EP2030 BiE% g EETHR B3 0% iR 9,468,617
SINGAPORE (GOVT OF) 3%
015EP2024 B T EEEER RX 0% HERR 16,092,731
SINGAPORE (GOVT OF) 3.125%
015EP2022 BRES g EERER 6F 0% “HERR 14,810,493
SINGAPORE (GOVT OF) 3.375%
015EP2033 BRES g EERER &R 0% “HERR 18,254,312
SINGAPORE (GOVT OF) 3.5%
1MAR2027 BfiE% Amgr  EETER &R 0% Byt 20,585,185
SINGAPORE GOVERNMENT 1.25%
010CT2021 BfiE% g EERER &3 0% Byt 9,240,394
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BEBEZHFE (REER) )
(O BEREERBEXS2W (&)
REBERS (&)
#31.12.2019 (&)

A28
EHER e Hie
REA# il . v
RRER ERREN €% HBEE  wRiE ol TR 3 L2

SINGAPORE GOVERNMENT 2%

01FEB2024 BFiE% agr  EERER BH 0%
SINGAPORE GOVERNMENT 2.25%

01AUG2036 BFiE5 agr  EERER BH 0%
SINGAPORE GOVERNMENT 2.375%

01)UL2039 BifE% ahgr  EERER BX 0%
SINGAPORE GOVERNMENT 2.625%

01MAY2028 B &% nmgr  EERER RX 0%
SINGAPORE GOVERNMENT 2.75%

01MAR2046 B 5 T EEESR RX 0%
SINGAPORE GOVERNMENT 2.875%

01JUL2029 BRiES ingr  EEEER RH 0%
BANK OF THAILAND BOND 1.62%

12MAR2021 BfiE% Rk EEEHR B 0%
BANK OF THAILAND BOND 1.77%

27MAR2020 BfiE% Rk BEEER B 0% 5573
BANK OF THAILAND BOND 1.95% i

26N0V2020 BFES Rk BETHR BH 0%
THAILAND (GOVT OF) 3.625%

16JUN2023 B &% Rk BETER BX 0%
THAILAND (GOVT OF) 3.65%

17DEC2021 BfiEs Rk EEESR B 0%
THAILAND (GOVT OF) 5.125%

08NOV2022 BfiE% R EEEHR RF 0%
THAILAND (GOVT OF) 5.5%

13MAR2023 BfiE% Rk EEEHR BF 0%
THAILAND GOVERNMENT 1.875%

17)UN2022 BfiE% Rk BEEHR BH 0%
THAILAND GOVERNMENT BOND 2%

17DEC2022 BiE% Rk BETHR BH 0%
THAILAND GOVT BOND 5.85%

31MAR2021 065 BfiE% Rk BETHR B 0%
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BE/RE

=hEfm
E9gigin
=hEfm
=R

=R

=n#fm
=ntfm
=htifm
=htfa
=hfe
SHERR
SHERR
=HERR
=nifm

=hiRm

ERHRS
19
#7
15,490,221
390,116
1,994,425
13,772,381
26,414,194
4,490,222
4,445,348
3,677,139
772,926
3,428,762
14,681,015
944,755
2,840,053
12,729,564
4,101,437

4553342

326,549,908



mEES
SE-NERREMBE
EHEERFFHE (REER) (@)
(O BHERRBERS T (4)
BEEERS (4)

#30.06.2019

g
BHEE e e
REAH vl v BlEiNES
ERER BAREN g% JHRE  WENE BEfl  REIERE £E/RE AR
#n
HK GOVERNMENT BOND 1.09%
05JUN2023 B &% BT BETER BX 0% EHERG 4,804,060
HK GOVERNMENT BOND 2.39%
20AUG2025 BRES BT EERER BF 0% EHERR 3,732,647
HONG KONG (GOVT OF) 0.8%
271AUG2027 BfiE% A BETER BH 0% EHERR 3,297,804
HONG KONG (GOVT OF) 0.97%
201UN2022 RS BT BETER BX 0% Lyt 4415306
HONG KONG (GOVT OF) 1.19%
0BDEC2021 B BT BETER RF 0% EHERG 4847072
HONG KONG (GOVT OF) 1.73%
20FEB2024 BfiE% A BETER BH 0% EhERG 3510525
HONG KONG (GOVT OF) 1.84%
09DEC2024 BFEs AT EEEHR RH 0% EHERR 3,083,354
HONG KONG (GOVT OF) 10Y2012 2.44%
7DEC2020 B % BT EETER BF 0% SHERG 3,499,099
HONG KONG (GOVT OF) 10Y2106 2.31%
21JUN2021 % An EEESR &% % pyrs DEME 4,742,896
HONG KONG (GOVT OF) 2.53% =
22JUN2020 BiE% AT BETHR B 0% EhERR 4,649,877
HONG KONG (GOVT OF) 2.6%
20AUG2024 B % BT BETHR BX 0% SHERR 3,735,979
HONG KONG (GOVT OF) 2.71%
20FEB2023 BfiE% i EEEHR BF 0% ERERR 3411532
HONG KONG (GOVT OF) 2.95%
24FEB2025 BfiE% A BETHR B 0% EhERR 3823257
HONG KONG (GOVT OF) 3.32%
25FEB2026 BfiE% BT BETER BX 0% EhERg 4,029,369
HONG KONG (GOVT OF) 4.65%
29AUG2022 BRiES i EEEHR B 0% EHERR 3,795,451
HONG KONG GOVERNMENT 1.94%
04DEC2023 BfiE% Vo EEEHR BH 0% RS 3,406,465
HONG KONG GOVERNMENT 2.49%
2AUG2028 B BT BETER BX 0% SHERG 3909,971
SINGAPORE (GOVT OF) 2.75%
01JUL2023 BRiES TmgT  EEEER 6R 0% EHERR 1,382,147

67,676,811
I

° EREHNEFNERDREESEALEEL - MRS EABEANBITERLBBNERYE - MAE
ERABEERRKEINRTEXLBBER -
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BEEERSNEAD

731.12.2019

sl

RftEn
pigiint oyl €% E2E] WENE
BIFR% e &%
BIFE% il fB%
BfiE% R ¥
BIFR% EHR B3
BIFE% il fB%
BIiE% R &%
BIFR% il B3
BIFE% il fB%
BIiE% R %
BIFR% il 5
BIFE% il fB¥
BIiEs R %
BIFR% il &5
BIFE% i %
BIiEs R 8%
BRiE5 AR &%
BIFE% R LB
BITfE% A7 EETIR &%
BIFR% B EEEHR ¥
BIFES B EEEHR [
BT AT EEEAR &%
BIFE% B SETHR &%
BIFE% B EREAR L
BIffE% BT EEEHR G
BITR% BT EETAR G
BITES B EEEHR %
BIffE% BT EEEHR %
BITE% BT EEEDR &%
BIEs B EEEHR %
B BT EEEAR o
B B EETAR %
e S EEEAR %
B e EEEAR B
R S EEEAR G
Bt e EEEAR B

Gaf
FRE

ikl
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0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%

FREERRH
HERE BE/RY

“E--ERAtRR ZHERR
’iinﬁf—ﬁif—ﬁ Eﬁﬁw

“REMAZt-R ZHERR
'*¢:H*B *Eﬁﬁw

NE=RZ1/\R ‘ﬁmﬁw
ﬁiﬁﬂ+ﬁa e

ﬁﬁﬁf ﬂ T2 ﬁﬁﬁm
ZERN\FtAZTZR ZHEAR
‘Eﬁﬁm

Tﬁm

’fﬂﬂﬁ AR ZHERS
“ERMRFRATER  ZHERR
“IWNECATER =hERG
ZEMAENATRE  ZHERR

g
E/3

312,362
21,361
279,651
173913
6,122,120
3,949,196
448241
152,227
1,082,858
6,507,485
22,142,140
7,082,043
10,795,473
9,562,577
628,200
38,482,019
16,588,974
81973
23,251,412
2,023,564
309,653
6,005,659
19,209,291
21,740,395
16,575
41,405,986
1,860,780
632,947
4,973,809
9,925
283,049
1,627,100
946,013
12,508,357
3,242,730



MEEE

—hERREERE
BEEETHFHE (REER) (@)
(C) BEBERBERZ DN (&)
BEEEXZNERR (&)
731.12.2019 (4&)
gl Reg
REN e FELEERY
BRRER 4 pikal=E EfiE HARNHA  38R% £5 /78 HARLTAE
E93
B &% ES BETHR e 0% ZHERG 7,158,690
HRES N EETHR % 0% 3,139,203
B % in BETHR e 0% 1,989,080
HRESR E9 EETHR 43 0% 5,068,212
HFE% e EETER &3 0% S 11,277,187
B &% £ BETER &% 0% —T-MEMA=1H 1,027,218
HFE% eI ZETER e 0% =%z nﬁnﬁ+na 9,606,318
B ER eI EEEER E 0% 168,375
HFE% eI EETER E 0% 11,608,383
B ES eI ZEEER &% 0% 11,384,565
B % eI EETHR B3t 0% 5,264,619
BFE% eI EETER 23 0% = 11,824,761
fitiiee e BETER &% 0% B 1,096,716
345,073 445
#430.06.2019
vt Ref
fRiEN e FREERRY
BRRER £ bikal=R EfiE ERRNLE  3HRE £5 /78 }ﬁﬁfmﬂ?g
74
HRES A7 EETHR [ 0% Lypivil 55,402,362
BFE5 An EEEHR & 0% = = ERERD 1,550,261
B E% A7 BETER B3 0% CE-EERASTA  EHEES 15,289,051
72,201,674
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REBERYFHE CREER) (8)
(D) BfEH KN TERE S

©31.12.2019

& EH
BT AR EERE fe B H 2R BRI 5H
AJEEE S AES WL ESEBEEMLAS BHEH
ZET % % L
326,549,908 35.6154% 8.8168% NE A

#30.06.2019

BEH BB AL B FES R BRI 5H
AEEEAAE AMEHEELENLLEE ESTBEEEMHLAS BEST
ZETT % % e
67,676,811 7.1728% 1.8257% @A

3 BEHABFNAERDREBEESELEEDL - IMNERZ B BEANBITERLRANERY - A
ERARERIKERNRITER LSRR -

(E) UREEAREHNERE

TEB -R_F-NFT_A=+-"BR_"ZF-AFAA=1H BT EXREIMRSEN

o
om °

(F) BEERESHE (FF) Bk WENEARENERNSWERRAENOE  UAREEES
BRI EMREER FER)

REBEZZ-NAER-F-NAF+-A=+—HIEHRA - GEMEELERREREREREK
EXRTEAKERER -
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REEETHFHE (REER) (&)

(G) FUND HOLDINGS# ¥ 9+ K I 158 %

731.12.2019

Japan JPGV 20 September 2021 FRN
Japan JPGV 20 July 2020 FRN

Japan JPGV 1.10% 20 September 2021
UK Treasury UKT 1T 22 July 2057

Japan JPGV 0.10% 20 September 2028
Japan JPGV 0.40% 20 March 2025

Japan JPGV 1.90% 20 March 2029

US Treasury UST 1.00% 15 February 2048
US Treasury UST 1.50% 31 May 2020

US Treasury UST 1.625% 15 February 2026

#30.06.2019

JAPAN JPGV 1.30% 20 March 2021
JAPAN JPGV 20 May 2020

JAPAN JPGV 0.10% 20 March 2029

hEEE
SR -NERREARS

IHREERE

~FHE CONERs g
Z7T %
41,405,986 1.1180%
38,482,019 1.0390%
23,251,412 0.6278%
22,142,140 0.5978%
21,740,395 0.5870%
19,209,291 0.5186%
16,588,974 0.4479%
12,508,357 0.3377%
11,824,761 0.3193%
11,608,383 0.3134%
218,761,718 5.9065%
55,402,362 1.4946%
15,289,051 0.4124%
1,550,261 0.0418%
72,241,674 1.9488%
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731.12.2019

BNP Paribas London

Credit Suisse Securities (Europe) Limited
Nomura International PLC

#30.06.2019
BNP Paribas London

fEHES2  (HREEFEN
RFE? Bt
ES7 %
53,565,651 1.4463%
272,594,141 7.3600%
390,116 0.0105%
326,549,908 8.8168%
67,676,811 1.8257%
67,676,811 1.8257%

> EREHNEFNAERDREESEHLEEL - IMNERFEABEANBITERLBBNEEY - MA

ERBEENBRE BNRTEXLIRAY

ap 1

BEE -
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REEETHFHE (REER) (&)

U]

)

AEARBUREARENEEHR

NEE ~E
31.12.2019 30.06.2019
e E
ERFBFHOFEEA

JP Morgan Bank Luxembourg S.A. 344,638,169 -
HSBC Bank Plc* 435,276 72,241,674
345,073,445 72,241,674

Mg A RENFZHEENTE A
HSBC Bank Plc 326,549,908 67,676,811

> EREHNEFNERDREBEESEHCEEL - INMERSRAREANBITERLBBNERE - MAE
ERABRERRREANRITER LIRS EE -

¢ HEIMmAHSBC Bank PICRIZE S MM E R AEPIRPHA -

s MEFRENMEZEFEEHARMRFEHA < HSBC Bank Plc (EABFEERIE - ZHERRHUER
i

E&BHFEEMBRIAKA
#%E31.12.2019 #%E31.12.2018
1-HARe 1-HAR7
ES ETT
5T 81 Fr BRE A A 70,428 3,074
4232 A BT BRER A9 YA = =
70,428 3,074

¢ ATARBRGRA RARKRAE S EEIRAR R EERER -

7 RPAEBRGRERABRRNESERBRARR & EHERR -
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