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114.12.31 113.12.31
& W % 4 ®m %
485,231,279 62 639,759,267 62
271,886,264 36 369,300,031 36
21,028,076 3 22,189,970 2
6,809,455 1 8,250,793 1
356,368 - 3,178,342 -
773,697 - 6,478 -
1,455,403 - 6,815,021 -
11,430,615 | 15,074,591 |
798,971,157 103 1,064,574,493 102
356,341 - 3,185,139 -
11,911,962 2 20,596,240 2
1,073,467 B 1,470,659 -
174,437 - 238,981 -
5,182,717 1 1,457,930 -
490,679 - 736,242 -
19,189,603 3 27.685,191 2
$ 779,781,554 100 1,036,889.302 100
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BTN BHEEA(MERGR))
A2BERIZ B ERH—HE W 2.619.978.74 7,524,996.89
N2BER e R EMH—ME W 2.648.659.68 2.887.316.41
ADFBA X ZHEMB—HEH 15,914,947.03 21,763,067.38
ND#EH % 2 ERB—FEH 12.421,571.65 14,928,255.53
A2BER Z R ERMB—E T 115,968.30 194.825.77
N2#ERI % M E e — £ 7T 112.455.22 158,340.22
ADBR L R BB — £ T 237.361.92 347,157.91
ND#A % B E/MHM—E T 282.496.05 349.312.89
A2 2 B EMB— ARKE 604.336.49 959,595.72
N2BER 2 B BB — AR 971,773.86 950,668.61
AD#ER % ZH EMB—ARE 1,152,404.36 1.332,011.51
ND#EH % A B B— AR 1,941,013.27 1,440,907.34
BEMTFH$EE
A2FERI S B EN—HE W $ 10.93 10.73
N2 M EM—MEH $ 10.92 10.73
AD#AM X M EM—MEF $ 9.77 10.23
ND#ER & B EM—I & ¥ $ 9.77 10.23
A2BER 2 BB — £ T $ 10.97 10.34
N2#a % 5t B — £ 7T $ 10.97 10.34
AD#AR % S B — £ 7T $ 9.84 9.85
ND#aR % S Ef— £ 7T $ 9.84 9.85
A2FER 2 BB — ARKE $ 10.37 10.03
N2FER % 5 A B — A RK $ 10.37 10.03
AD#ER % B M B — ARK $ 9.49 9.66
ND#g A % B4 B — AR $ 9.50 9.67
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ANHEUSER-BUSCH INBEV
SA/ SER EMTN (REG S)
3.75% 22MAR2037

SOLVAY SA (REG S) 4.25%
030CT2031

ANHEUSER-BUSCH INBEV
SA/ SER EMTN 3.375000 %
19MAY2033

BPOST SA SER . 3.479000 %
19JUN2032

I &
4

AP MOLLER-MAERSK A/S
SER EMTN (REG S) (BR)
3.75% 05MAR2032

N
%
ALSTOM SA (REG S) (BR) 0%
11JAN2029
ARKEMA SER EMTN (REG S)
3.5% 23JAN2031
CREDIT AGRICOLE
ASSRNCES (REG S) (BR)
4.5% 17DEC2034
CNP ASSURANCES SACA SER
EMTN (REG S) VAR
16JUL2054

ELECTRICITE DE FRANCE SA
SER REGS (REG S) 6.9%
23MAY2053

»

EFRIAE ik%
Eddy Wong

- 13,953,456 - 0.03 - 1.35

- 7,042,155 - 0.03 - 0.68

4,054,355 - 0.01 - 0.52 -

3,677,007 - 0.01 - 0.47 -

7,731.362 20,995,611 0.99 2.03

- 4.239.935 - 0.02 - 0.41

- 4,239,935 - 0.41

- 15,122,185 - 0.07 - 1.46

- 13,800,343 - 0.10 - 1.33
- 3,488,474 - 0.01 - 0.34
- 3,575,858 - 0.02 - 0.34
6,941,929 14,120,698 0.02 0.04 0.89 1.36
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HEMABR 114.12.31 113.12.31
VINCI SA SER REGS (REG S)
3.75% 10APR2029

$ 0.03
RENAULT SA SER EMTN
3.875000 % 30-SEP-2030 3,717,281
VEOLIA ENVIRONNEMENT
SA SER EMTN 3.324000 %

- 0.90
. 0.01 - 0.48
17JUN2032 7,329,705
AXA SA SER EMTN VAR
24JUL2055

HERABSI
114.12.31 113.12.31 114.12.31 113.12.31
9,378,338

0.02
3,754,666 0.48 -
ORANGE SA SER EMTN
3.750000 % 04-SEP-2037 3,634,718 - 0.01 - 0.47
ELECTRICITE DE FRANCE SA
SER REGS 5.750000 %
13JAN2035 6,602,694 0.03
CARREFOUR SA SER EMTN
(BR) 3.250000 % 24JUN2030
ENGIE SA SER EMTN 3.250000

7,415,331
% 11-JAN-2032
,1\

%A

0.94 -
- 0.01

0.85 :

2 0.04 0.95 -
3,672,750 . 0.02 0.47

- 43,069,074 _ 59,485,896 3.3

DEUTSCHE TELEKOM AG

SER EMTN (REG S) (BR)
3.25% 04JUN2035 $
DEUTSCHE POST AG SER

8,216,938
EMTN 3.000000 %
24MAR2030

5.73

0.03 -
4,458,733
CONTINENTAL AG SER
EMTN 2.875000 %

0.79
- 0.01 - 0.57 -
22NOV2028 4,060,324 - 0.01 - 0.52
VOLKSWAGEN BANK GMBH
SER EMTN 3.75 % 10-DEC-
2032 3,668,864
;J\ %’1‘

- 0.01
12.187.921 8,216.938

0.47

0.79
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#REEM 114.12.31 1130231 1141231 1131231 114.12.31 113.12.31
4}
SMURFIT KAPPA TREASURY
(REG) (REG S) 1%
22SEP2033 $ 9,138,288 8,493,310 0.06 0.06 1.17 0.82
ZURICH FINANCE IRELAND 2
SER EMTN VAR
22NOV2055 8,124,992 = 0.03 s 1.04 .
BMS IRELAND CAP FUNDING
3.363000 % 10-NOV-2033 3,650,261 - 0.01 - 0.47 -
A # 20,913,541 8.493.310 2.68 0.82
HAA
TERNA RETE ELETTRICA
SER EMTN 3.000000 %
22JUL2031 $_ 5839377 - 0.02 2 0.75 :
A 5,839,377 - 0.75 =
B4
TAKEDA PHARMACEUTICAL
2.05% 31MAR2030 $_ 8048329 13,561,956 0.01 0.02 1.03 1.31
A # 8,048,329 13,561,956 1.03 1.31
7| & Bk B
SWISS LIFE FINANCE I AG
SER . 3.750000 %
24MAR2035 $_ 6673914 - 0.04 " 0.86 ;
2 i 6,673,914 = 0.86 =
EAR
PROLOGIS INTL FUND II SER
EMTN (REG) (REG S)
3.625% 07TMAR2030 $  11,265279 17,329,724 0.05 0.09 1.44 1.67
P3 GROUP SARL SER EMTN
(REG S) (BR) 4% 19APR2032 3,719,861 3,433,971 0.02 0.02 0.48 0.33
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BEMAH 114.12.31 113.12.31 114.12.31 113.12.31 114.12.31 113.12.31
CPI PROPERTY GROUP SA

SER EMTN (REG) (REG S)
6% 27JAN2032 $ - 3,436,806 , 0.01 . 0.33
I 14,985,140 24,200,501 1.92 2.33
W

JDE PEET'S NV SER eMTN

(REG S) (BR) 0.5%

16JAN2029 $ 5 12,283,575 . 0.05 . 1.18
AMERICAN MEDICAL SYST

EU (REG) 1.625%

08MAR2031 ; 6,254,732 : 0.03 = 0.60
KONINKLUKE PHILIPS NV

SER EMTN (REG S) (BR)

4.25% 08SEP2031 - 8,995,930 : 0.05 - 0.87
H&M FINANCE BV SER

EMTN (REG S) (BR) 4.875%

250CT2031 - 5,490,585 : 0.03 : 0.53
SIEMENS

FINANCIERINGSMAT SER

EMTN (REG S) (BR) 3.125%

22MAY2032 7,394,029 6,907,959 0.02 0.02 0.95 0.67
ACHMEA BV SER EMTN (REG

S) (BR) VAR 02NOV2044 . 6,553,538 " 0.02 - 0.63
EDP FINANCE BV SER REGS

(REG) (REG S) 1.71%

24JAN2028 5,990,641 5,946,562 0.02 0.02 0.77 0.57
ENEL FINANCE INTL NV SER

EMTN 2.625000 %

24FEB2028 8,504,453 . 0.03 - 1.09 -
KONINKIUKE AHOLD

DLHAIZE 3.250000 %

10MAR2033 4,734,907 : 0.03 " 0.61 .
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HEMER 114.12.31 113.12.31 114.12.31 113.12.31 114.12.31 113.12.31
CTP NV 3.625000 %
10MAR2031 $ 5,533,127 - 0.03 . 0.71 -
PFIZER NETHERLANDS INTL
3.250000 % 19MAY2032 3,695,083 - 0.01 - 0.47 .
MAGNUM ICC FINANCE BV
SER EMTN 4.000000 % 26-
NOV-2037 3,627,507 - 0.01 0.00 0.47 -
A3t 39,479,747 52,432,881 5.07 5.05
R
EDP SA SER EMTN VAR 02-
DEC-2055 $ 3,668,768 = 0.01 - 0.47 -
A3t 3,668,768 . 0.47 -
# o
PFIZER INVESTMENT ENTER
5.3% 19MAY2053 $ 8,945,256 6,157,479 0.01 - 1.15 0.59
25 Hi 8,945,256 6,157,479 1.15 0.59
LE
IBERDROLA FINANZAS SAU
SER EMTN (REG S) (BR)
3.625% 13JUL2033 $ 11,254,789 10,522,770 0.04 0.04 1.44 1.01
EDP SERVICIOS FIN ESP SA
SER EMTN (REG S) (BR)
3.5% 16JUL2030 11,276,921 10,400,573 0.04 0.04 1.45 1.00
TELEFONICA EMISIONES
SAU SER EMTN (REG S)
(BR) 4.055% 24JAN2036 3,667,085 3,507,753 0.01 0.01 0.47 0.34
SERVICIOS FINANCIEROS CA
SER EMTN 3.500000 % 29-
SEP-2028 3,711,909 . 0.02 - 0.48 -
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15 BRATRAT R
£ ZENL EFEAB S
#EMMR 114.12.31 113.12.31 114.12.31  113.12.31  114.12.31  113.12.31
ABERTIS

INFRAESTRUCTURAS SER

EMTN 3.125000 %

07JUL2030 $ 3,670,151 - 0.02 ‘ 0.47 "
MERLIN PROPERTIES SOCIMI

SER EMTN 3.500000 % 04-

SEP-2033 7,242,111 s 0.04 - 0.93 .
INMOBILIARIA COLONIAL

SO SER EMTN 3.125000 %

23-SEP-2031 7,237,557 s 0.03 : 0.93 -

A3t 48,060,523 24,431,096 6.17 2.35

HE

DS SMITH PLC SER EMTN

(REG S) (BR) 2.875%

26JUL2029 $ - 11,181,112 & 0.12 - 1.08
NATL GRID ELECT TRANS

SER EMTN (REG) (REG S)

2% 16SEP2038 8,480,903 8,032,076 0.07 0.07 1.09 0.77
PHOENIX GRP HLD PLC SER

EMTN (REG) (REG S)

5.625% 28 APR2031 . 15,913,564 - 0.08 3 1.53
SCOTTISH HYDRO ELECTRIC

SER EMTN (REG S) (BR)

1.5% 24MAR2028 8,006,235 7,468,912 0.08 0.08 1.03 0.72
VODAFONE GROUP PLC SER

EMTN (REG S) (BR) 5.125%

02DEC2052 5,448,551 5,302,415 0.03 0.03 0.70 0.51
DIAGEO CAPITAL PLC (REG)

5.5% 24JAN2033 9,946,338 10,022,660 0.04 0.04 1.28 0.97
VODAFONE GROUP PLC

(REG) 4.25% 17SEP2050 : 6,373,170 . 0.02 . 0.61
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(BBRBEEEAREERMERLE)
RFEEI>RFEHIOCEFRABRIBREME LS
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B ¥e%a
15 B BAT R fr 4R 3
& ® ZEN LR EEBNW
BREHE 114.12.31 113.0231 1141231 1131231 114.12.31 113.12.31
BRITISH
TELECOMMUNICATIO SER
EMTN 3.375000 % 17-NOV-
2032 $_ 3652954 - 0.01 - 0.47 .
N3 35,534,981 64,293,909 4.57 6.19
£8
VERIZON
COMMUNICATIONS SER
MPLE (REG) 4.05%
22MAR2051 $ : 5,829,263 : 0.06 ; 0.56
BMW US CAPITAL LLC SER
EMTN (REG S) (BR) 3.375%
02FEB2034 5 8,477,437 ’ 0.03 - 0.82
FIDELITY NATL INFO SERV
1.5% 21MA Y2027 : 3,312,988 . 0.01 . 0.32
VERIZON
COMMUNICATIONS (REG)
3.5% 28JUN2032 : 10,411,962 : 0.03 s 1.00
EQUINIX EU 2 FINANCING C
(REG) 3.25% 15MAR2031 - 10,208,440 - 0.05 : 0.98
AT&T INC 5.4% 15FEB2034 - 23,063,196 s 0.03 . 2.22
ABBVIE INC (REG) 4.4%
06NOV2042 5618953 11,367,976 0.01 0.02 0.72 1.10
ABBVIE INC 5.05%
15MAR2034 - 4,021,641 - : : 0.39
ALEXANDRIA REAL ESTATE
E (REG) 2.75% 15DEC2029 14,762,708 20,536,686 0.13 0.18 1.89 1.98
AMERICAN TOWER CORP
(REG) 2.3% 15SEP2031 8,388,360 8,179,843 0.04 0.04 1.08 0.79
AMGEN INC 4.875%
01MAR2053 5,544,248 5,636,596 0.02 0.02 0.71 0.54
GE £ B4 M B B 3R R R 3E)
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B #e%HT
15 BBAT R AT A
& % N ZE S BB EAE R
B BB 114.12.31 1131231 1141231 113.12.31 114.12.31 113.12.31
ASTRAZENECA FINANCE
LLC (REG) 5% 26FEB2034  $ 9,737,146 9,701,447 0.02 0.02 1.25 0.94
BMW US CAPITAL LLC SER
144A 4.15% 09APR2030 : 15,684,330 - 0.05 - 1.51
BROADCOM INC (REG) 5.15%
15NOV2031 : 5,285,053 s 0.01 ; 0.51
CNH INDUSTRIAL CAP LLC
(REG) 5.5% 12JAN2029 8115318 14,970,827 0.05 0.09 1.04 1.44
CVS HEALTH CORP (REG)
4.3% 25MAR2028 : 3,178,795 s : ; 0.31
CVS HEALTH CORP (REG)
5.05% 25MAR2048 4,581,511 8,802,597 = . 0.59 0.85
CARRIER GLOBAL CORP
(REG) 5.9% 15MAR2034 - 8,457,854 : 0.03 ; 0.82
CHARTER COMM OPT
LLC/CAP (REG) 3.7%
01APR2051 3,216,711 6,695,608 0.01 0.02 0.41 0.65
COMCAST CORP (REG) 1.5%
15FEB2031 8,203,163 22,701,390 0.02 0.05 1.05 2.19
JOHN DEERE CAPITAL CORP
SER 1 5.15% 08SEP2033 6,596,031 6,582,823 0.02 0.02 0.85 0.63
DELL INT LLC / EMC CORP
(REG) 3.45% 15DEC2051 7,502,867 7,791,204 0.05 0.05 0.96 0.75
DELL INT LLC / EMC CORP
(REG) 6.02% 15JUN2026 , 9,547,155 - 0.01 > 0.92
ESTEE LAUDER CO INC 2.6%
15APR2030 . 16,020,782 - 0.08 - 1.55
HP INC (REG) 2.65%
17JUN2031 : 8,424,147 - 0.03 - 0.81
INTEL CORP (REG) 4.15%
05AUG2032 7,586,796 16,421,891 0.02 0.04 0.97 1.58
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RE——w&fR——=Z5+=A=Z+—H
L SR
15 CEAT IR K 3
&  # Z AR e RAE N
BEEHE 114.12.31 113.12.31 114.12.31 113.12.31 114.12.31 113.12.31
LOWE'S COS INC 3%
150CT2050 $ 6,400,440 6,536,709 0.02 0.02 0.82 0.63
ORACLE CORP 5.55%
06FEB2053 9,426,553 6,208,277 0.02 0.01 1.21 0.60
SIMON PROPERTY GROUP LP
(REG) 2.2% 01FEB2031 7,113,382 6,975,158 0.04 0.04 091 0.67
T-MOBILE USA INC SER WI
(REG) 3.4% 150CT2052 11,231,198 6,135,638 0.02 0.01 1.44 0.59
T-MOBILE USA INC (REG)
4.7% 15JAN2035 3,679,530 3,688,993 0.01 0.01 0.47 0.36
VERIZON
COMMUNICATIONS (REG)
2.355% 15MAR2032 16,637,663 16,320,831 0.01 0.01 2.13 1.57
VMWARE INC (REG) 3.9%
21AUG2027 - 6,411,003 - 0.02 - 0.62
BROADCOM INC SER REGS
(REG) (REG S) 3.187%
15NOV2036 12,010,561 11,891,196 0.02 0.02 1.54 1.15
NETFLIX INC SER REGS
(REG) (REG S) 4.875%
15JUN2030 - 9,793,063 - 0.03 - 0.94
VOLKSWAGEN GROUP
AMERICA SER REGS (REG)
(REG S) 4.75% 13NOV2028 7,942,719 7,976,956 0.02 0.02 1.02 0.77
COMCAST CORP 6.050000 %
15MAY2055 6,229,161 - 0.02 - 0.80 -
ANHEUSER-BUSCH INBEV
WOR (REG) 5.45%
23JAN2039 9,770,524 - 0.02 - 1.25
COTY/HFC PRESTIGE/INT US
SER REGS (REG S) 6.625%
15JUL2030 6,458,234 - 0.03 - 0.83 -
(3% 3 DA 14 P B RS 4R R W 3E)
¥FFERIAE BE Ak THEE FHEE



RAERERIZETEHERHLE R H
(BB EERARETEHRBMA RLE)
FFBEHELKRIFLZREPFOCEREFBLRRBTREEES
(BBRBEEIRFERNOCERAABLAREERESD)
#ZERE(HE)
EBE——wWHER——=%+=_/A=+—8

RaHewn
15 SR AT
£ %5 ZHAHL E$EABRL
HEEE 114.12.31 113.12.31 114.12.31 113.12.31 114.12.31 113.12.31
ORACLE CORP 5.200000 % 26-
SEP-2035 $ 2,385,867 - . . 0.31 -
QUALCOMM INC 5.000000 %
20MAY2035 4,694,145 . 0.02 . 0.60 -
UNITEDHEALTH GROUP INC
(REG) 5.625% 15JUL2054 4,944,592 . 0.01 . 0.63 -
VERIZON
COMMUNICATIONS
5.250000 % 02APR2035 3,198,985 - . = 0.41 -
ORACLE CORP 5.950000 % 26-
SEP-2055 2,122,906 - . s 0.27 -
VMWARE INC 2.2%
15AUG2031 5,590,239 - 0.01 - 0.72 =
PEPSICO INC 3.450000 %
28TUL2037 3,630,928 - 0.02 = 0.47 -
HCA INC 6% 01APR2054 3,131,362 - 0.01 - 0.40 -
GENERAL MOTORS FINL CO
SER EMTN (REG) (REG S)
3.7% 14TUL2031 3,729,095 . 0.01 - 0.48 2
AT&T INC (REG) 3.5%
15SEP2053 9,911,450 . 0.01 - 1.27 -
2N #t 230,093,346 __ 353,249,755 29.50 34.06
i@ B MF - WA AE A 485,231,279 _ 639,759,267 62.25 61.66
k- TAHE
LR
BAWAG P.S K. SER EMTN
VAR 21JAN2032 $ 7,436,338 5 0.04 = 0.95 -
28 Hi 7,436,338 i 0.95 -

35 14 P B B AR A B 3E)
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RTBEBEFRBKREERMEA R
(REHEERFREECELARLE)
RABELRFERBOEBMIBELSRALEES
(REBEELXHKFTHRBOERFBRZAR LS
#ER@EER)
RA——wHER——=Z45+=-A=+—8

B MEHa
15 BT BT B 3
& W 2B R 7. AR
BREH 114.12.31 1131231 114.12.31 1131231 114.12.31 113.12.31
Pu A B
KBC GROUP NV SER EMTN
(REG S) (BR) VAR
19MAR2034 $__ 8774916 8,356,293 0.04 0.04 1.13 0.81
A3 8,774,916 8.356,293 1.13 0.81
UK
DANSKE BANK A/S SER
REGS (REG S) VAR
22SEP2026 $ « 16,529,980 . 0.04 - 1.59
3t - 16,529,980 s 1.59
%8
SOCIETE GENERALE SER
EMTN (REG S) (BR) VAR
06DEC2030 $ 7,638,790 13,991,998 0.01 0.03 0.98 1.35
CREDIT AGRICOLE SA SER
EMTN (REG S) (BR) VAR
09NOV2034 8,637,406 8,146,922 0.04 0.04 1.11 0.79
BNP PARIBAS SER REGS
(REG S) VAR 09JAN2030 6,442,924 6,532,687 0.01 0.01 0.83 0.63
BPCE SA SER REGS (REG)
(REG S) VAR 18JAN2027 . 19,822,458 ; 0.04 . 1.91
BNP PARIBAS SER 144A VAR
20JAN2033 7,173,126 13,986,603 0.02 0.04 0.92 1.35
SOCIETE GENERALE SER
REGS (REG S) VAR
19JAN2035 9,972,721 9,726,433 0.02 0.02 1.28 0.94
BPCE SA SER REGS (REG S)
VAR 190CT2027 - 8,398,668 : 0.02 3 0.81
33 B 1A M BB AR OR I 3E)
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RHAEEERZEECRGARLE
(RSB ERELABREEERNARLT)
RFTEELIRE LI ERABLBETMEREES
(BB REEIK TR LEAEAREEESD)
#ERHaE(R)
REA——mfR——Z4+=fA=+—8

B #Mek
15 BBAT AT 48 B
£ # ZENE HEEEB S
BEER 114.12.31 113.1231 1141231 1131231 1141231 113.12.31
BNP PARIBAS SER EMTN
VAR 18-FEB-2037 $ 7,402,265 2 0.01 : 0.95 -
BNP PARIBAS SER EMTN
VAR 16JUL2035 7,518,030 - 0.02 . 0.96 -
BPCE SA SER EMTN VAR 01-
OCT-2033 3.656.314 s 0.01 ; 0.47 ;
S 58441576 80,605,769 7.50 7.78
%R
COMMERZBANK AG SER
EMTN (REG S) VAR
16JUL2032 $ : 20,858,892 . 0.08 - 2.01
DEUTSCHE BANK NY VAR
11SEP2035 - 5,703,560 - 0.01 - 0.55
COMMERZBANK AG SER
EMTN VAR 15-OCT-2031 4,254,791 - 0.03 - 0.55 s
DEUTSCHE BANK NY (REG)
VAR 18SEP2031 8,985,793 - 0.02 : 1.15 s
DEUTSCHE BANK NY VAR
04AUG2031 4,767,507 : 0.01 - 0.61 -
AN 18,008,091 26,562,452 2.31 2.56
#AA
INTESA SANPAOLO SPA SER
REGS (REG S) VAR
20JUN2054 $ 7,495,079 7,023,864 0.01 0.01 0.96 0.68
UNICREDIT SPA SER EMTN
VAR 16JUL2029 7,087.326 2 0.02 : 0.91 -
N 14,582,405 7,023,864 1.87 0.68
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R A R AR SR A A
(BB EEE LB ETE R A RAE)
EFBEIDRSERIOERFELREE®EESL
(BBHBEELRITHSFOLEELABLRBREMEEAD)
#ER@E(E)

RA——mfR——ZF+=B=+—8

B ¥Memn
46 BBAT AT a3
£ k] Z AR EFEEAERL
3% W 114.12.31 113.12.31  114.12.31 113.12.31 114.12.31  113.12.31
B &
MITSUBISHI UFJ FIN GRP
SER EMTN (REG S) VAR
05SEP2032 $ - 8,307,108 . 0.02 - 0.80
MIZUHO FINANCIAL GROUP
(REG) VAR 10JUL2031 5,722,358 14,034,256 0.02 0.05 0.73 1.35
MITSUBISHI UFJ FIN GRP
(REG) VAR 19JAN2033 5,705,797 - 0.02 - 0.73 =
A #t 11,428.155 22,341,364 1.46 2.15
A% i
COOPERATIEVE RABOBANK
UA SER GMTN (REG S)
(BR) 0.625% 25FEB2033 $ . 5,603,057 - 0.02 5 0.54
ACHMEA BANK NV SER
EMTN 2.750000 %
10DEC2027 - 3,408,177 o 0.02 - 0.33
ABN AMRO BANK NV SER
REGS (REG S) VAR
13DEC2029 17,978,338 23,605,192 0.06 0.08 2.31 2.28
ING GROEP NV SER EMTN
VAR 20AUG2037 3,672,931 - 0.01 - 0.47 -
Nt 21,651,269 32.616.426 2.78 3.15
% 31 5
ABANCA CORP BANCARIA
SA SER EMTN (REG) (REG
S) VAR 02APR2030 $ - 11,272,620 . 0.06 - 1.09
BANCO SANTANDER SA SER
EMTN (REG S) (BR) VAR
09JAN2030 3,760,398 17,373,679 0.01 0.05 0.48 1.68

(35 3% B 4 M 4 B SR It 1)
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(B4 ERE SR T RRAA R )

RFTBEELHFEHRMOERFBELR KA LS

(REHEELRFERBOERFBEFRAEES)

KEAWmE(E)
RE——wWHER——=4+—_A=+—8
B .#e¥n
15 BEAT R AT B B
2 R Z B B EAA AL
BEMAR 114.12.31 113.12.31 114.12.31 113.12.31 114.12.31 113.12.31
BANCO BILBAO VIZCAYA
ARG SER GMTN (REG S)
(BR) VAR 08FEB2036 $ - 7,134,736 - 0.02 - 0.69
CAIXABANK SA SER EMTN
(REG S) (BR) VAR
09FEB2032 11,470,914 10,637,036 0.02 0.02 1.47 1.03
CAIXABANK SA SER EMTN
(REG S) (BR) VAR
250CT2033 - 4,253,015 - 0.02 - 0.41
BANCO BILBAO VIZCAYA
ARG (REG) 5.381%
13MAR2029 13,041,867 13,240,855 0.04 0.04 1.67 1.28
BANCO SANTANDER SA SER
EMTN (REG S) (BR) VAR
22APR2034 - 10,718,258 - 0.02 - 1.03
BANCO SANTANDER SA
(REG) 6.35% 14MAR2034 6,783,220 - 0.02 0.87 -
CAIXABANK SA SER EMTN
VAR 05MAR2037 3,716,487 - 0.01 0.48 -
BANCO DE CREDITO SOCIAL
SER EMTN VAR 13JUN2031 7.379.438 - 0.04 0.95 -
R it 46,152,324 74,630,199 5.92 7.21
%)
SVENSKA HANDELSBANKEN
AB SER EMTN VAR
04NOV2036 $ 7,376,960 - 0.04 0.95 -
SKANDINAVISKA ENSKILDA
SER EMTN 3.375000 %
19MAR2030 5,603,176 - 0.02 0.72 -
SWEDBANK AB SER EMTN
3.250000 % 24SEP2029 3,721,307 - 0.01 0.48 -
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EFTBREEFB BB A RS

(BB ERRLARFTEEBRLARNF)
FFERLIHFERPBOEELABLABRER LS
(BBBEEIRFERIOLEEFBELBLTMREEESL)

#HERA@EEE)
RE——wWfFR——=45+=-_HA=+—8
B Me¥n

15 SREATRAT B
£ % Z AN L#RAEESIL
il s 114.12.31 113.12.31 114.12.31 113.12.31 114.12.31 113.12.31
SWEDBANK AB 4.875000 %

110CT2030 $_ 4,300,994 - 0.03 - 0.55 g
A3 21,002,437 - 2.70 .
%+
UBS GROUP AG SER 144A
VAR 23-MAR-2037 $ 6,237,080 - 0.01 . 0.80 -
N 6,237,080 = 0.80 -
%8
SANTANDER UK GROUP
HLDGS SER EMTN (REG S)
(BR) VAR 13SEP2029 $ . 9,290,172 : 0.04 : 0.90
BARCLAYS PLC VAR
10SEP2035 . 9,460,591 - 0.02 2 0.91
NATWEST GROUP PLC (REG)
5.778% 01MAR2035 . 8,480,478 - 0.02 : 0.82
NATWEST GROUP PLC (REG)
VAR 22MAY2028 10,246,210 10,349,246 0.03 0.03 131 1.00
STANDARD CHARTERED PLC
SER REGS (REG S) VAR
09JAN2029 13,069,050 13,479,522 0.03 0.03 1.68 1.30
LLOYDS BANKING GROUP
PLC VAR 04-NOV-2031 6,270,861 % 0.01 - 0.80 .
NATWEST GROUP PLC SER
EMTN VAR 25FEB2035 4,823,458 . 0.01 . 0.62 "
A3 34,409,579 51,069,009 4.41 4.93

AE
BANK OF AMERICA CORP
VAR 23JAN2035 5 - 16,446,332 - 0.01 - 1.59
CITIGROUP INC (REG) VAR
17NOV2033 - 13,756,809 - 0.01 - 1.33
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AT BEELFREIECRNA R
(BB EERLFREE RN ARLE)
RFEELRSERABOCERFBLRAKLETME LS
(BEHBEELRIERIOCLALBHRBETMEESD)
S L E A€ D)
RE——wHR——=%+-_A=+—8

ke
15 BBAT AR e 3
& # ZAHN S EATNLL
1B M 114.12.31 113.12.31  114.12.31 113.12.31 114.12.31 113.12.31
GOLDMAN SACHS GROUP
INC VAR 230CT2030 $ 3,029,062 3,051,718 - £ 0.39 0.29
JPMORGAN CHASE & CO
(REG) VAR 23JAN2035 = 16,309,816 - 0.02 - 1.57
BANK OF AMERICA CORP
VAR 22APR2042 7,454,823 . 0.01 . 0.96 -
JPMORGAN CHASE & CO SER
EMTN VAR 23JAN2036 5,102,511 . 0.01 . 0.65 -
JPMORGAN CHASE & CO
VAR 01JUN2034 8,175.698 - 0.01 - 1.05 =
A1 23,762,094 49,564,675 3.05 4.78
S RkfE -4 TR A48 271,886,264 369,300,031 34.88 35.64
BEHEZETRRA 757,117,543 1,009,059,298 97.13 97.30
BATHEH 21,028,076 22,189,970 2.70 2.14
B EE G &) 1,635,935 5,640,034 0.21 0.54
FEEAS $_ 779,781,554 _1,036,889,302 100.00 100.00
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(ﬁﬁé%l?éﬂé}k,% 7 ko

RE—wHF—HA—BEXNA= +El
BR——=%—A+AB(HE4AxLB)E+_A=1+—8

113414188
(Ramia)E12431
114418 2124 ]
& # % & B %

it REE $_ 1,036,889.302 _ 133 - -
B A
A &M 36,063,649 5 61,308,392 5
H b 19,291 - 603 -
36,082,940 5 61,308,995 5
¢ A
BRE(MERA(Z)EN) 13,901,612 2 23,710,671 2
7 E(mEal=)) 2,259,016 - 3,852,962 -
G E R 150,000 - 150,000 -
it &M 107.194 _ - 360,180 _ -
16,417,822 2 28,073,813 9)
AREHRETRS 19,665,118 3 33,235,182 3
B EMBAR 103,689,631 13 2,302,639,909 222
B R AR R (338,893,514)  (43) (1,331,575,367) (128)
ERATAGRBFHRESY 14,135,180 2 (3,006,086) -
ERARBGR R FHEEH(MEL(—)) (15,010,945)  (2) 46,080,285 4
AEREAER)BFHEES 9,176,547 1 6,058,997 1
AKX ARRAMG) BB H(MEL(—)) (12,682,961)  (2) 25,635,625 2
Mk pE(ER(m)) (37.186,804) _ (5) (42,179,243) (4
BMEEFRAE $ 779,781,554 100 _ 1,036,889,302 _ 100
.1;4& (35 5% DA 44 et BB 3 I 3)
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(R)FFFH
ARAFEBEHMEE > AR EXIAGFRAUNEHEENRT | B A Ao 8
ﬁﬁ&%ﬂ%m@ugma%ﬁzb%ﬁﬁwm%%wﬁm%&’uﬁﬁ%@%%ﬁ
ABAZIEREK AP HEY > BRERSEFRLAPEATEA - BZ > &
N B A2 A BN UF NI 0 o BT B SRk
(R)EMEAT R 2B HEK
BT L AMBEMMAGKIES MBI ITERE  FARKRBTRERE

N °
(E)EATIEE X BB ER
A< 3HEEMmAIAZHRE FIARABEE R HEER -

AFTETERS
HEX HUMBRABNIETHZLEFTBELRTE MBREABEAIET IR
MEASHFAY N BHERF > FUGgMEEH YA E2 o ERERTEZFER
AZ RBHAHBEABETBIMCGER SRS > FEELEZKRBIE OB EEKRKT]
A EBER - RO EF B BEAZRMEBAINACTRERAF RIEA KA
'F °
W REAAEH AR EZRIR
EIEPE R AR E R ARG EAMBIRASE o LB BBERAE A et
HEZHRAREA A - KBREAZHRESBEAMYE  TRERTRASFFA £
" o
FIE B BT REARER 0 i S RN S MM R LB EZARGE T
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114.12.31 113.12.31
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& it $ 21,028,076 22,189,970
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(REHBEEFRT LA RLF)
RFEELHFEROEFFIEHSRAE AL
(BEHBBEELRFERIOEREABLAREE AL MBREMES)

SARS LS SEUMAEN L AMERNTHyRKBZI IR BANERZIEN  dELFE
EHEMENMBANAZEE IR L BN S RS MRE R IFET R 2
WENPBENAE S ROEREAAN TR EABRL (AHECERRAKRTATAA
k) B BASHEANGHAEMBEERESL  BENE KBS RENEALR
#zE_tEBEa MR  FMATHKZE AR HofAkfl  d8HE NN
HMATRIEHEZAOREZFTANEZ -

6.FRNEZBALIE  BaASFERBU " RYBELHFERIFCERFERK
ERAL(BEBEE LR FERMOEAAELIBREE AL ToERKE S
Fo2AR BN EERINERHILERE SANEN FARAAKETAZ Y
ERMAEZEARBALIERM BB EHENZETE - S BERERAY X EH#
BT pml s RIS RAREBEAESZE SN BT T B B AT
P yEe ) MABDBRZON AL BABLSHRAZZLEGE LT EHRRTHRERK
FRAHZ > BENNERAERNES AR SBRZALME B FHABATK -
faft & pBRk BB S BHEMZ S BAZRE T ERAETFIMAT  THEA
(HEBALYERBUBRLSEHXIR - HEFRE,PBAL S R BEH
NABEEEN) BHEENIAZENZ I BLBERTHAL LS A E M
(DADEND# £ ¥ B 5 Em - HEH 2T (&) 5
(QAD#EEND £ U:HE % s EM  Fagfat (&)
(BADENDARMHE 2 B EM - ARFRAL (5)
(HADENDAR BB B Em - R (&)

(S)ADEND & JE¥HE 2 B M EMR K E T (B)



RAFBEERELREERBLE R
(BB ERBESFRETEHBRMAARLE)
RFTEEIHFEHRBOEFRABIBTE LS
(BBBEEIHSERMOLEABARTE A L) MFRAM S

RE——mw#—B—BE+—_A=+—BRA——=—A+ NB(X4E&R¥LB)
EF+ B+ BEBEIAMEMTH;EKELT ¢

11445 5
BB 480 8 R &
BeAHN BES TWD-AD TWD-ND USD-AD USD-ND CNY-AD CNY-ND A
113/12 114/1/16  $ 1,156,142 786,343 597,279 620,570 246,019 266,026 3,672,379

114/01 114/2/18 1,076,340 732,485 520,003 556,560 242,123 262,573 3,390,084
114/02 114/3/17 1,018,540 710,612 501,164 556,553 242,222 253,430 3,282,521
114/03 114/4/17 985,040 669,030 487,882 519,500 233,340 341,347 3,236,139
114/04 114/5/16 989,085 648,308 432,869 476,687 218,644 317,989 3,083,582
114/05 114/6/16 963,288 659,338 402,942 459,666 203,401 305,406 2,994,041
114/06 114/7/16 937,557 672,927 393,065 453,678 203,114 306,881 2,967,222
114/07 114/8/15 912,054 668,939 377,560 462,392 203,783 312,427 2,937,155
114/08 114/9/16 912,950 668,939 367,935 452,924 206,759 325,597 2,935,104
114/09 114/10/17 905,459 645,809 365,397 454,136 206,038 331,235 2,908,074
114/10 114/11/17 890,558 640,720 371,280 430,578 210,305 347,099 2,890,540
114/11 114/12/15 $__ 877,306 646,113 371,026 434,971 210,306 350,241 2,889,963

$11,624,319 8,149,563 5,188,402 5,878,215 _ 2,626,054 _3,720,251 37,186,804

1134418188 (k4R B)E12A31H

g8 4a i B TR 35 2B
A A HBEB TWD-AD TWD-ND USD-AD USD-ND CNY-AD CNY-ND 44
113/03 113/4/16  § 2,717,202 1,015,523 1,741,736 718,380 392,131 246,896 6,831,868
113/04 113/5/15 1,838,520 886,469 1,451,680 696,560 378,045 246,273 5,497,547
113/05 113/6/17 1,538,348 891,562 1,234,511 694,861 358,206 243313 4,960,801
113/06 113/7/12 1,390,865 878,832 1,103,749 692,623 359,688 235,572 4,661,329
113/07 113/8/14 1,193,432 829,391 936,833 656,804 343,387 235210 4,195,057
113/08 113/9/13 1,200,571 808,700 821,546 642,811 322,904 244239 4,040,771
113/09 113/10/15 1,200,587 823,312 781,363 632,130 292,078 268,190 3,997,660
113/10 113/11/15 1,239,013 855,474 786,591 639,252 284,176 273,329 4,077,835
113/11 1131213 $_1,209,925 854,652 689,790 632,113 259,787 270,108 3,916,375

$13,528,463 7,843,915 9,547,799 _ 6,005,534 2,990,402 2,263,130 42,179,243




RFEEBFBRFECRMA RN E
(BBRBERBLARETERBRMLARNE)
RFTEEIHRFERPOERLABSIRAE LS
(BB EEARSERNOEFFABHRBREE I MHRAM )

()R 5 m A
1134145188
(X4min)
1145 £12A318
+4E $ 63,143 81,269
(R)ZBHEMZEH
AEANEBA——mwHE—H—BE+_A=+—BR——ZHF—A+AB(EenRE
A)E+_A=Z+—88TAENZXEMEREH LT
e
1145 5
A2 N2gg A ADH R ND#E A
A mMH B 7,524,996.89 2,887,316.41 21,763,067.38 14,928,255.53
AT BMEM 922,442 61 940,123.76 2,379,958.31 1,752,401.85
BE%AEEM (5.827.460.76) _ (1,178,780.49)  (8.228,078.66) _ (4,259,085.73)
BARZ BAM R 2,619.978.74 2.648.659.68 15,914,947.03 12,421,571.65
11346179188 (X 4AxxB)ZE12A318
A28 R N2 A ADH R ND#E %!
BAAn e BAEEM = = = -
BEIT S R EM 47,236,678.46 4,672,316.41 56,229,196.36 20,709,829.27
BEX S EM (39.711,681.57) __ (1,785,000.00) _ (34.466,128.98) _ (5,781,573.74)
AR BMEMN 7.524,996.89 2.887.316.41 21,763,067.38 14,928,255.53
11455
A2FER N2 Y ADZE R ND#E A
Ming ZMHEM 194,825.77 158,340.22 347,157.91 349,312.89
BATS BMER 1,164.80 - 3,086.44 17,138.96
BERSMEM (80,022.27) (45,885.00) (112.882.43) (83,955.80)
BRZHMEM 115,968.30 112,455.22 237.361.92 282.496.05




FHFEEBRBZERERLA RAT
(BEREERARETEHRBMARLE)
RFTEESKR$EHHOERABLRLEL AL
(BRHBEEIHRFERFDEFLBRBREE AL MHRAMEGER)

113418188 (A4 mr8)E12H318

A2 N2 R ADHF AR ND#E A
A BMHER - . 5 _
BAT R BMEM 993,447.91 182,434.82 1,008,883.19 413,303.67
FE%EMEM (798.622.14) (24,094.60) (661.725.28) (63.990.78)
RZHMEEM 194.825.77 158,340.22 347,157.91 349,312.89
AR

114455

A2HE R N2ga A ADE R ND#g A
A A% B A 959,595.72 950,668.61 1,332,011.51 1,440,907.34
BT A MEM - 80,500.03 64,629.65 654,841.79
BE B EMm (355,259.23) (59,394.78) (244.,236.80) (154,735.86)
ARZBMHEN 604,336.49 971,773.86 1,152.404.36 1,941,013.27

113418188 (A4 A X B)ZE12H318

A2$E A N2ga & AD¥E A ND#g &
Ban % HAE B - - . -
AT BMEM 1,642,530.36 953.215.41 2,193,524.56 1,609,353.37
FE B MEM (682.,934.64) (2.546.80) (861,513.05) (168,446.03)
A2 BRMEM 959.595.72 950,668.61 1,332.011.51 1,440,907.34

AMBARS
(—) B 1 A2 438 B B 1%
1] 1% A 2 & R K A& M
R HEEE AL AR H R d AE Az 383

(A TFRA#BRYT [Ei%fu%)
()EMIAAR S FA

113414188
(A4min)
114418 2124 £12F3118

16 %38 46 3% 3R

M % A " E & B Bxz% & E B2z%

RFHEEHEE & # OF 0§ 13,901,612 100 _ 23,710,671 100




RFEEBEHFREERMLARL T
(BBRBEERABRETEHBRMARLT)
RFEHEIHF TR ERABRBZE LS

(BSBEEL2HFERMHOEEAEFREE XA MFRAM )

114.12.31 113.12.31
16 %8 14 %R
M A A IS £ Bz% 4 # BxY%
RABIERIE BHEEE $_ 1,073,467 100 1,470,659 100
H 4t At 2k
(B FHRE) S 400,679 82 646,242
+ ~ 2FkT BiE M F R
(ALK FZ AT AR E R T ¢
14T EMeRH & —BIIERS
114.12.31 113.12.31
R & & & £ 4R PR s R & 28R £B RS
" A
JE W38 A 51 BE 3k $ - CAD - 167,535 CAD 193,268
JE W3R HA S BB AR - CNH - 5,524 CNH 49,136
JE 3B HA O B AR 1,455,403 USD46,341,346 - USD -
JE Ui 35 A 51 BE 3k - EUR - 5,747,050 EUR10,441,105
JE R B SN B AR . GBP - 894,912 GBP 2,347,947
& -
JEAT B 51 [ 3k $ - USD - 1,457,930 USD47,576,888
JEAT 35 3R 51 BB 3k 4,769,905 EUR 9,615,872 - EUR -
JEAT 38 H 7) BE 3k 412,812 GBP 1,599,156 - GBP -
BERA——wHER——ZHf+-_A=+—8it > LHEKRIMRIBKERHAEL

Z A EHRIPIEIE % 538 %59,084,405 0 B A £ 5,357,091 0 I A B RRLIBRIE HF

o ARALRBR——w#fE—A—BE+_A=+—BAR——=%—

B+AB(Xk4

BRIB)E+_A=Z+—BRREXHFALEZOCERAMLIE S A X14,563 814 LK

#%#11,293,7617C - ¥R3| & & RILIRAE 22940
2414 bEE L -BE

BERB——wWER——=Z#+-_A=+—Bik AELHEATFEZHEELH

R G Rahe T



R EEBHB[ETEHRMA R F
(BB EERAR TR GAERNE)
AFTBEELHRFERNOEESELAREERESL
(BBHEELRSERIDLERABAREE A D) MBHRAREE)

114.12.31
S8 LT NRARE AERFEGERDS
MERY:
B v $ 189,752,779 189,203,008 (549,771)
(USD6,035,778)
- v $ 90,754,009 90,207,178 546,831
(USD2,886,762)
113.12.31
A4 LH NMRABE AKRPEE S
MERYy:
B v $ 399,944,081 392,713,902 (7,230,179)
(USD12,200,484)
 { x $ 249,634,633 244,127,225 5,507,408

(USD7,615,223)

TR RN Z A UL BHE RN R RO ZYEE 2 ABAEKRE——T
FR——ZHF A=+ — B EEEHE - LA RBMZIHERHEH 0 LY
AAERBE——RAF=ZAR——WFE=ZA -

AEANRE ——wEERRBE——Z45—A+AB(AeARLB)E+ A=
—HREEAMR RS ALCERT AR RS A BA $2393,7287C & 44 %4,855,642
T RFICEREABR - FERAHR -

AEANER——wWER——ZEF+ A=+ B RN ER B AELSE
B %] 56,809,455 70, % 8,250,793 74 ¢ MEF| ECHEA BARES -

(Z)IEFTAETBEZ N AUBHE

AESIEMAEATEZ NAEME > FHEBRLT !

AT AR A S EABARE T L2RBARAEH A AABE S BALKRT
BafA # > HE@ASEER BT AABAEZAEAR o LH KB ARBITHER
R HBE -

2B A ELTHNHBREE » LT HBE L NIEE -

~10~



R BEEFBZRRECRA R
(REHBEEEFREAEERMARLE)
RAFTEELHKFERIOERFBERRTEES
(BEHEERHFERMOCERFBLBREE LD MHREAMEED)

(=)81 % B & & 3R
177 35 B
AEL2 BB EANABEBETHMN RS MEEH  HLRESBERENT
BERGHZAR - HFAASKRERER FHGALBRNEY  AEEREHELX
BEREARGHEBBREBZHBBMIY  ATHERRABRLEREKX -
245 A R K
AEAEEABAZRRABRGRANEITER  AHELARBERBEEZ &/
TH o AAAHYLERTEZUURRFHFZERARR > AHTELERAREARE
SRz BELRAIHEELF > REFSUEARBRZ B HRAKXLHIFAZ
LRI ERAREEAZCERARRBEETZE -
3R EMERR
FEAB B2 HEAMBELTE > LB TEHATS LRGN ABEZE
Mg E RTXBALLZASHNRER  #ARSZAHHERAKREMR -
4.F] & G 8 2 [ E R
AEASZEABRBLHUBEHEN L HEAFARETZARALAZERGRAT
ARG mikE) -

ABEABEZNFTARGR
(AELEEFABEZIN R LREARERMARZIARITT

114.12.31 113.12.31

>

Mm s % EAR 0 He® W s % 00 B MEW
ABRRA
KMMER
USD § 13,962,865 31.44 438,964,552 USD 19,424,882 32.78 636,767,061
EUR 7,996,851 36.91 295,124,342 EUR 9,663,566 34.1349 329,864,429
CNH 83,663 4.50 376,672 CNH 348,865 4.4674 1,558,502
CAD 27,600 22.93 632,881 CAD 290,558 22.80 6,625,466
GBP 1,146,550 42.25 48,437,570 GBP 1,701,413 41.14 70,001,985
MELR
USD - - 1,585,576 USD - - 3,650,472
EUR - - 416,658 EUR - - 7,603,986
CAD - 2 - CAD - - 167,535
CNH - = - CNH - - 5,524
GBP - - 49,006 GBP - - 894,912

~11~



RFEREH LT RA R
(B4 BB 5% F 53R A R D)

AFTBEELRFERJFEEFAFELLAEESL
(BS#HERIHFERBOERFEFRE AL MBHREAMEGR)

114.12.31 113.12.31
MRl sh % BR  _ He% el s % 00 BR 0 HEW
af @t
WUHEE
USD 42,599 31.44 1,339,238 USD 560,745 3278 18,381,789
CNH 81,697 4.50 367,821 CNH 357,483 4.47 1,597,002
AT R
EUR 4,830,798 EUR 406,204
GBP 412,812 GBP 137,419
USD 537,884 USD 8,144,486

N ABFR &

T AEALFAAMEILREIRITERREERE & -

+—-—-F &



