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HSBC Trustee (Cayman) Limited

FEat:

Strathvale House

90 North Church Street
George Town

Grand Cayman
Cayman Islands

STt

P.O. Box 309
Ugland House
Grand Cayman
KY1-1104
Cayman Islands
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EEE:

c/o Maples Corporate Services Limited
P. O. Box 309

Ugland House

Grand Cayman

KY1-1104

Cayman Islands
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¢/o Maples Fund Services
(Cayman) Limited

P.O. Box 1093

Boundary Hall

Cricket Square

Grand Cayman

KY1-1102

Cayman Islands

TR
PricewaterhouseCoopers
P.O. Box 258

18 Forum Lane

Camana Bay

Grand Cayman

KY1-1104

Cayman Islands

LR
BHFAEHEA1E
Maples and Calder
P.O. Box 309
Ugland House
Grand Cayman
KY1-1104

Cayman Islands
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c EREEEEFE2020
RIEEMmETE (AF)

- Refinitiv

o 1&M EEREKIE2020
BRETNSIE (Z5)
BETNSIRE (BEF)
-REFRHAEH

ZE—hE - 2019FRFPEEEAE
-RIEBER -KPEERE W — =F
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+ BEREEEEFE2019
BEETRUHEAEZEE (ZF)
BEETRKHEESES (AF)

- Refinitiv

*  Fund Selector Asia Awards Hong Kong 2019
BiREESEN - A&k

- Fund Selector Asia
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The Lifetime Achievement Award
FRRE. ZEHESs

- Asia Asset Management

ESGAIZNAZEHMIE 2022/2023
ESGEESHEALE - BIREH
-MRER

Best Exchange Traded Fund (ETF) Issuer 2022
888%&: Value Partners Malaysia
- Bursa Malaysia Award

AL ASRITE - BEEIRAEE2022
BEEEHE - STEERE
- EMNRAIRITE

2022 FREPEIIEEEHRE 2558
BEEEHRE 16 I

- B

Asianinvestor EEEIBKIE 2022
BERRKIE : i (B4R BRE

- Asianinvestor

ENFAASRITE - BEEIRAEE2021
BEETHE - SRS
- EMNRAIRITE

58 2 AERY - EHARS#HAE2021,
BHEEE  EHARSHAE2021 - 1R
- SRR
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P#E Acc E5T 9.15%7T
P48 MDis %7t 3.23%7%
P48 Acc 7T 9.1687T
P48 MDis T 3.25875T
P48 MDis 303K TT e & 3.47 KT
A$E MDis RIT¥H 3.05 87T
A$E MDis INycitss 3.18407T
A$E Acc BRyoHH 5.46 BX7T
A$E MDis BRyT#tH 3.39EkTT
A%E MDis 3§ H 3.22 558
A$E MDis At rctd 3.21487¢
A$E MDis ARIEEH 3.64 AR
A% MDis ARHEIES 3.78 ARH
AfE Acc ARHESH 8.55 AR
z48 MDis £7T 3.67E7T
758 Acc ETT 7.96 E7T
X$8 Acc ETT 6.85%E7T

3L E S EIFRTRR
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30.06.2023 31.12.2022
e e

535,427,834 574,266,910
7,400,524 -
173,641 1,103,968

443,807 3,130,542
1,721,238 609,624
14,719,662 12,039,151
.....222886.706 591,130,195
100 100
o200 100
1,513,365 98,644
5,598,952 -
530,017 449,313

651,781 711,201
3,768,307 4,123,402
110,996 504,543

_______ 12173418 .. 5887103
547,713,188 585,262,992
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30.06.2023

SREEFE
- BE%17 2,842,1250%

(31.12.2022: 3,077,154 %) P48 AccETT BRID 9.15%7T
- B31749,812,822 8%

(31.12.2022: 54,334,193 %) P48 MDis%E T B {5 3.23%7%T
- B317 3,622,6738%

(31.12.2022: 4,212,986 %) P48 AccETT BRID 9.16 87T
- B&#1T 479,455,050 3%

(31.12.2022: 509,661,786 i&) P4E MDis#E T I&15 3.25%7T

- B817 3,296,438 %
(31.12.2022: 3,612,857 iR) P4E MDisHriNigk T iH ik 3.47FNETT
- BE17 20,185,253 %

(31.12.2022: 20,806,602 %) A%E MDis;BTEF A% 3.053#5¢
- B#473,091,354 %

(31.12.2022: 4,040,142 B%) A$E MDisinrc i &% 3.18107T
-B 21T 124,28788

(31.12.2022: 122,295 B%) A$E AccBRTTHE 4 BR 1A 5.46 BioT
- B%47 1,681,4898%

(31.12.2022: 2,304,549 %) A8 MDisBRTTE H AR5 3.39E7T
- B#47 2,087,9408%

(31.12.2022: 2,258,722 %) A8 MDisHSEE I AR5 3.22 HifE
- B#47 4,382,101 1%

(31.12.2022: 4,366,358 i&) A%8 MDis#R ¥4 1% 3.21485T
- B31714,021,7208%

(31.12.2022: 9,776,644 1%) A%E MDis A R &% B 15 3.64 ARHE
- B247 707,288 %

(31.12.2022: 1,730,940 %) A%E MDis AR ¥EIEE 3.78 AR#E
- BT 427,31588

(31.12.2022: 390,929 B8) A$E Acc A R & EH B3 15 8.55 AR &
- B#47 5,565,168 1%

(31.12.2022: 6,029,177 &) z4E MDis%7t B&1% 3.67%7T
- B%176,085,1750%

(31.12.2022: 6,001,114 %) 248 AccETT BB 7.96%7T
- BT 22,7358

(31.12.2022: 19,739 %) X48 AccETT BR1D 6.853%7T

fifet:  FEERESRBERSFEREERNE SHERE T

31.12.2022

8.78%7T
3.25%7T
8.7587T
3.2587T
3.50 F M TT
3.0987T
3.20105%
5.31EtT
3.43Ek7T
3.25 58
3.2545T
EWWN-=S:
3.63 AR
834 AR
3.69%7T
7.62%7T

6.53%7T

FEEHRT2023 10
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30.06.2023 30.06.2022
=T ESm

101,302 592,785
(152,506,333) (255,918,501)
181,637,651 (151,093,559)
192,292 28,399
(177,785) (2,492,726)
449,371 885,174
29,696,498 (407,998,428)

(23,620,633)

(4,314,270) (7,652,118)
(393,311) (691,342)
(39,052) (64,546)
(5.592) (2,634)
(16,326) (182,752)
(21,861) (21,800)
(192,051) (563,815)
(221,394) (1,950,558)
_______ (5:203.857) ____..(11,129,565)
24,492,641 (419,127,993)
(5,111) (44,313)
24,487,530 (419,172,306)

(44,865,229)

866,897

(464,037,535)
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RAEH « REERRITERAKRM BRI - DRI EATTEE ANREALHEMK

mE
30.06.2023 30.06.2022
ES ES
REMA (9,195) (69,740)
Hthi & mx (17,535) (19,300)

MizE2 BEZE_=FRIEZ_FFA=THLEEE > BRTXOEBEAZEEES  REHMMRIE
A EEANEEANRBEAL -
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BIIRMG
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30.06.2023
=T

585,262,992

29,016,234
(67,432,935)

30.06.2022
=T

1,467,475,819

34,932,263
(275,016,932)

RERBZRZHEL

BRIt R IRAIR S (B518)
DIKRE T rRIBEA 2 HERR

(38,416,701)

24,487,530
(23,620,633)

(240,084,669)

(419,172,306)
(44,865,229)

5yikER BRI O A 2 RIERRE
REKERBZEEREEM (HL

866,897

(464,037,535)

RAA=+HTEER2RERREGEEFE

547,713,188

763,353,615

flfﬁ S F#22023

“EC=FAZTHLENER

134



7__

Efi#A

P48 Acc E7T

P%E MDis EJT

P48 Acc E7T

P#E MDis BT

P#8 MDis HriN o+
A%E MDis JRIT %
A$E MDis INTT &
A$E Acc BRooE

A$E MDis BT ¥4
A$E MDis FE§EE
A MDis 4 c¥
A$E MDis ARKEH &
A%E MDis ARKEIEE
A$E Acc AR $4
z#8 MDis &7t

248 Acc ETT

X48 Acc ET

FAA=1HIE
BB ITEUMENEIBEROT :

N =
S — ——

—A—H

3,077,154
54,334,193
4,212,986
509,661,786
3,612,857
20,806,602
4,040,142
122,295
2,304,549
2,258,722
4,366,358
9,776,644
1,730,940
390,929
6,029,177
6,001,114
19,739
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T%Eﬁﬁﬁiﬁﬂﬁiﬁﬁﬁéﬁﬁﬁﬁﬁé (REER) (@)

BITE(L BOEfN MR-ZTZ=
<A=+H
439,150 (674179) 2,842,125
884,892  (5406,263) 49,812,822
105,832 (696,145) 3,622,673
31,287,144 (61,493,880) 479,455,050
140 (316,559) 3,296,438
513,193  (1,134,542) 20,185,253
145,065  (1,093,853) 3,091,354
176,992 (175,000) 124,287
19,555 (642,615) 1,681,489
18,081 (188,863) 2,087,940
320,221 (304,478) 4,382,101
4,551,509 (306,433) 14,021,720
55 (1,023,707) 707,288
427,315 (390,929) 427,315
- (464,009) 5,565,168
103,113 (19,052) 6,085,175
18,729 (15,733) 22,735
FEFEEHRT2023 1 4
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B#A ATEZZ B1TEM BEEMN R-E==
—A—H ~A=+H
P38 Acc E7T 4,614,315 105,195 (833,058) 3,886,452
P¥E MDis 7T 88,638,269 470,636  (22,355,317) 66,753,588
P#8 Acc BT 6,296,980 144,650 (1,738,043) 4,703,587
P%E MDis &t 774,512,813 20,721,377 (160,838,702) 634,395,488
P#8 MDis HriN o+ 6,047,746 65,158 (1,086,237) 5,026,667
AE MDis BT fh 27,705,953 316,877 (3,248,806) 24,774,024
A¥E MDis Nyt H 4,595,050 14,991 (405,293) 4,204,748
A$E Acc BRTTE 204,079 - (81,187) 122,892
A$E MDis BXyc¥d 3,678,648 5,490 (368,715) 3,315,423
A$E MDis g H 3,020,746 23,009 (402,889) 2,640,866
A$E MDis 4R 7T ¥4 5,638,063 18,263 (866,317) 4,790,009
A$E MDis AR 11,183,775 61,629 (939,607) 10,305,797
A$E MDis ARKEIEH & 1,791,315 60 (60,508) 1,730,867
A$E Acc ARBEEH 555,086 - - 555,086
748 MDis £7T 21,222,354 1,255,839 (6,578,893) 15,899,300
748 Acc £7T 7,092,000 1,221,112 (2,100,206) 6,212,906
X4 Acc E5T 43,637 - (23,898) 19,739
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FERX
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FREEEM
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ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

BE_

30.06.2023 30.06.2022
e ES
866,897 (464,037,535)
(101,302) (592,785)
(192,292) (28,399)
23,620,633 44,865,229
5,111 44,313
5,592 2,634
24,204,639 (419,746,543)
38,839,076 699,519,127
1,414,721 (331,524)
(1,111,614) (398,282)
(7,400,524) (18,832,902)
5,598,952 (4,853,598)
2,772,266 12,328,386
(59,420) (849,035)
(381,115) 7,768,690
63,876,981 274,604,319
6,803 80,357
196,149 28,060
(18,024) (3,631)
64,061,909 274,709,105

FEEHRT2023 16
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30.06.2023
=T

(23,975,728)
29,946,561
(67,352,231)

30.06.2022
=T

(49,123,942)
37,776,388
(272,760,430)

(61,381,398)

(284,107,984)

2,680,511 (9,398,879)
12,039,151 82,078,841
14,719,662 72,679,962
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e
FEREHRUATEIIRZ EMEE
EhRE
E#— HiR
FERERMNBRABTHE 5,642,000
E#— Hfth
BRNERERZERARAE 62,600
BB A%
FEBINERBRAE 445,000
EHEMABRAR 244,000
s
Nam Cheong Ltd* 1,501,473
FEETHRRE
E 5z
AMTD Digital Inc 1,226,667
AMTD International Inc. Class A ordinary 15,170,708

BEFE
ATE BoL

=T
o...2426573 | 0.44
______ 597,195 .01
970,015 0.18
1,033,852 0.19
....2003867 | 0.37
1,999,467 0.37
1,213,657 0.22
3,213,124 0.59

FEEHRT2023 18
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BBIRERUATEIIRZ EREE (B)
BEESES

B
Westpac Banking Corp/New Zealand 5% PERP

g

LZHHMARFEER 8.75% 1/26/2025
MEMBIRIE —\W 0.5% 12/1/2026
FEEBERERAT 6.25% 6/8/2024
HEZEEEBBREAT 5.25% 1/25/2026
FHRAREBARAS 4.7% 6/30/2026
FREEEE BT AR /AT] 5.95% 9/29/2024
REREEIEIA R AT 6% 2/4/2026
FREREEIEARARAT 7% 5/2/2025
FREEE BT AR AT 7.375% 4/9/2024
REHUIEER 10.5% 2/23/2026
JBHEIERG (£E) BRAT 6.95% 4/8/2025
EEEERERAT 2.7% 7/12/2026
BIEEIZIRAEAS 3.125% 10/22/2025
BEEEIZERAERAT 3.875% 10/22/2030
EEEZERAERAT 4.8% 8/6/2030
BIEEIZRAR AT 5.125% 1/14/2027
BEEEZERARAT 6.15% 9/17/2025
BEEEZERAERAT 8% 1/27/2024
—FEREAERRAR 7% 9/21/2026
—BERERERRAT 7.75% 11/14/2024

19 HEEEH2023

“EC=FAZTHLENER

4,784,000

1,000,000
1,500,000
16,300,000
5,200,000
6,367,000
4,800,000
2,800,000
3,000,000
5,500,000
10,500,000
14,000,000
2,000,000
1,700,000
2,800,000
6,300,000
1,000,000
2,000,000
17,500,000
12,000,000
27,900,000

AFE
=T

4,219,339

884,044
1,311,655
16,079,511
5,899,868
5,553,237
888,987
418,572
469,417
1,807,210
10,647,455
487,125
655,030
550,306
833,020
1,949,997
347,854
709,953
12,090,380
7,453,133
22,187,700

BESRE
BatE

4.05



?"ﬁ.‘éﬂ‘* (Ek‘gég*?) €]

BBIRERUATEIIRZ EREE (B)
HERBES (8)

A (48)

WEERIERARAT 10% 1/30/2024

TR EIZERARAT 2.95% 3/29/2026

TR ET R A RRAT 4.974% 2/26/2024

IR EEERR AR AT 4.7% 4/29/2025

LR R BRAT] 5.65% 7/13/2025

ERBETXEERERRAT 7.5% 3/6/2026

BOEBEEEISAREE AT 5.25% 9/6/2019

SRR ARAT 9.75% 11/18/2024

SHAREEARAT 6.8% 12/28/2023

EHRIREEBRAT 7% 5/18/2024

ERERI2019BRAT 3.75% 5/29/2024

ERMESRIARAT 5.5% 1/16/2025
EREEEEERERAT 5.875% 11/10/2024
EEREEE 6% 1/14/2024
EEREEEZERARAT 7.4% 3/5/2024

SEREEME 7.875% 8/30/2024

=E 0% 4/27/2027

HIRIRIKAIRAT] 4.5% 5/2/2026

HRIBRIRARA T 4.8% 12/15/2024

HiNIRIKARAT] 6.8% 8/5/2023

HZZITRRAT 0% 12/1/2025

EREHNE 4% 7/14/2023

BRI EIZERAR AT 6.95% 7/23/2023

ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

15,224,819
10,042,000
3,627,000
2,000,000
2,500,000
25,000,000
10,270,000
14,427,000
4,950,000
15,776,000
1,000,000
3,000,000
3,000,000
8,065,000
1,600,000
7,760,000
5,400,000
2,000,000
800,000
9,135,000
500,000
500,000
5,900,000

/\:F{E
=T

11,981,251
6,327,353
3,326,373
1,823,209
2,310,292
2,209,538

102,700
7,810,126
4,433,154

12,991,553

965,013
2,935,045

423,009
1,101,948

205,079
1,043,458
4,735,044

847,070

544,035
9,172,433

484,535

69,692
701,923

BESRE
BatE

2.19
1.16
0.61
0.33
0.42
0.40
0.02
1.43
0.81
2.37
0.18
0.54
0.08
0.20
0.04
0.19
0.86
0.15
0.10
1.67
0.09
0.01
0.13

FFEHE2023 20
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BBIRERUATEIIRZ EREE (B)
HERBES (8)

HE (48)

REEMEIEERRAT 7.25% 1/25/2020
RKPF Overseas 2019 (A) Ltd 5.9% 3/5/2025
RKPF Overseas 2019 (A) Ltd 6% 9/4/2025
RKPF Overseas 2019 (E) Ltd 7.75% PERP
RKPF Overseas 2020 (A) Ltd 5.2% 1/12/2026
RKPF Overseas 2020 (A) Ltd 5.125% 7/26/2026
N EIZERAIRAT 4.45% 7/13/2025
i gt RIEIRERAT 6% 8/12/2024

R EEERERAT 5.5% 3/3/2025

R EEERERAT 5.5% 6/29/2026

R B EIERAMRAT 5.75% 11/12/2023
I BEITRAMRAT 6.15% 8/24/2024
BEEMESMIARLAE 6% 7/30/2024
BEIEMEBIIIBRAT 6.946% PERP
BIFMEBIIVERAS 2.7% 1/13/2025
SEEERERAT 4.5% 12/5/2023

RhEI R EEERRARAT 6.5% 7/9/2023
AP EEERARAT 6.8% 10/20/2024
AR EZERRARAT 7.95% 10/11/2023
RhEIh =R AR AT 8.35% 4/19/2023

21 FEEEH2023

“EC=FAZTHLENER

1,017,000
1,000,000
6,000,000
4,100,000
1,500,000
1,000,000
4,300,000
2,800,000
3,285,000

700,000
6,700,000
5,500,000
3,500,000
3,800,000
5,400,000

32,000,000
2,000,000
3,200,000
3,000,000

14,850,000

AFE
=T

19,323
653,401
3,571,560
1,379,289
843,827
507,616
2,304,442
2,039,091
2,785,410
518,438
6,575,624
4,821,387
1,365,513
567,433
1,741,878
2,949,225
320,400
530,384
496,095
2,400,948

BESRE
BatE

0.00
0.12
0.65
0.25
0.15
0.09
0.42
0.37
0.51
0.09
1.20
0.88
0.25
0.10
0.32
0.54
0.06
0.10
0.09
0.44



?"ﬁ.‘éﬂ‘* (Ek‘gég*?) €]

BBIRERUATEIIRZ EREE (B)
HERBES (8)

] (48)

BuaRERRAT 6.95% 5/13/2024
BUaRZERRAT 7.95% 5/13/2024
BIEMEIRIKARAE 11% 1/20/2025
BEMEIRKARAT 11% 2/13/2026
AR RAT 4.95% 7/8/2026
{CIEMEEB)ERAST 5.125% 5/20/2026
{CIE#EEB)ERAT 6.8% 2/27/2024

]
Standard Chartered PLC 4.3% PERP
Standard Chartered PLC 4.75% PERP

E#&

Celestial Miles Ltd 5.75% PERP

&£ R IR1T 8% PERP

Elect Global Investments Ltd 4.1% PERP
EXEFRAT 5.45% 7/21/2025

Lai Sun MTN Ltd 5% 7/28/2026
LSERE2017BMRAF 4.8% 6/18/2026
LSERE2017BRAR 4.875% 7/15/2024

ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

4,437,000
16,600,000
12,200,000

3,400,000
11,500,000

7,000,000

1,800,000

8,800,000
4,200,000

11,000,000
800,000
8,450,000
2,200,000
2,000,000
4,200,000
2,150,000

BEFE
ATE BoL
=T
863,334 0.16
3,134,130 0.57
6,187,162 1.13
1,691,217 0.31
9,119,356 1.66
5,727,588 1.05
1,800,310 0.33
232682668 . 4248
6,500,178 1.19
3,197,818 0.58
969799 177
11,127,909 2.03
796,396 0.14
7,702,926 1.41
2,002,379 0.37
1,455,080 0.27
3,384,164 0.62
2,085,885 0.38

FEEHRT2023 22
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BBIRERUATEIIRZ EREE (B)
HERBES (8)

&5 (8)
Melco Resorts Finance Ltd 4.875% 6/6/2025
Melco Resorts Finance Ltd 5.375% 12/4/2029
Melco Resorts Finance Ltd 5.625% 7/17/2027
Melco Resorts Finance Ltd 5.75% 7/21/2028
NWDEREBEEREEHFMRAFT 4.125% PERP
NWDERIEBE R EHRAT 6.15% PERP
PCGI Intermediate Holdings (1) Ltd 4.5%
8/23/2026
RH International Finance Ltd 6.5% PERP
IEEBRATCEBEREES) 5% 9/7/2026
Yuexiu REIT MTN Co Ltd 2.65% 2/2/2026

ENE

Adani Electricity Mumbai Ltd 3.949% 2/12/2030

Adani Green Energy Ltd 4.375% 9/8/2024

Adani International Container Terminal Pvt
Ltd 3% 2/16/2031

Adani Ports & Special Economic Zone Ltd
3.1% 2/2/2031

Adani Ports & Special Economic Zone Ltd
5% 8/2/2041

Diamond Il Ltd 7.95% 7/28/2026

Greenko Dutch BV 3.85% 3/29/2026

Greenko Wind Projects Mauritius Ltd 5.5%
4/6/2025

ReNew Power Pvt Ltd 5.875% 3/5/2027

Rolta Americas LLC 8.875% 7/24/2019

Rolta Americas LLC 8.875% 7/24/2019 (144A)

Rolta LLC 10.75% 5/16/2018

Vedanta Resources Finance Il PLC 13.875%
1/21/2024

23 ﬁlﬁf S EHR2023

“EC=FAZTHLENER

6,670,000
2,147,000
2,000,000
4,000,000
5,000,000
4,000,000

300,000
2,600,000
2,400,000
1,000,000

2,800,000
1,600,000

1,800,000

3,000,000

1,000,000
1,000,000
1,829,000

3,500,000
1,986,000
42,935,000
4,000,000
20,800,000

2,500,000

BEFE
ATE BoL
=T
6,359,147 1.16
1,778,792 0.32
1,862,790 0.34
3,615,662 0.66
3,389,681 0.62
3,732,410 0.68
268,889 0.05
1,594,173 0.29
2,167,496 0.40
877,258 0.16
_..o4200037 9.90
2,144,793 0.39
1,508,484 0.27
1,306,653 0.24
2,161,952 0.39
694,674 0.13
999,383 0.18
1,565,023 0.29
3,409,756 0.62
1,913,224 0.35
428,491 0.08
39,920 0.01
115,862 0.02
2,443,317 0.45
18,731,532 3.42
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BBIRERUATEIIRZ EREE (B)
HERBES (8)

1210

ABM Investama Tbk PT 9.5% 8/5/2026
Alam Sutera Realty Tbk PT 11% 11/2/2025
Bakrie Telecom Pte Ltd 11.5% 5/7/2015
Gajah Tunggal Tbk PT 8.95% 6/23/2026

ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

16,140,000
23,447,000

2,000,000
13,649,000

Indika Energy Capital IV Pte Ltd 8.25% 10/22/2025 11,750,000

Medco Bell Pte Ltd 6.375% 1/30/2027

Medco Laurel Tree Pte Ltd 6.95% 11/12/2028
Medco Oak Tree Pte Ltd 7.375% 5/14/2026
Minejesa Capital BV 4.625% 8/10/2030
Minejesa Capital BV 5.625% 8/10/2037

Saka Energi Indonesia PT 4.45% 5/5/2024

[=F:3
Mizuho Financial Group Inc 5.748% 7/6/2034
Mizuho Financial Group Inc 5.778% 7/6/2029

3,200,000
5,000,000
5,500,000

800,000
3,900,000
8,718,000

400,000
400,000

BEFE
ATE BoL
=T

15,318,277 2.80
18,890,961 3.45
11,446,582 2.09
11,881,277 2.17
3,104,351 0.57
4,655,649 0.85
5,487,726 1.00
733,284 0.13
3,160,877 0.58
8,621,424 1.57
83300408 1521
400,000 0.08
400,000 0.07
______ 800,000 015

FEFEEFHREF2023

BEZZ=F,"B=1+HL/NER
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BBIRERUATEIIRZ EREE (B)
HERBES (8)

2P

Champion Path Holdings Ltd 4.5% 1/27/2026

Champion Path Holdings Ltd 4.85% 1/27/2028

ESHEHE 4.75% 2/1/2027

ESEPEIZERERAT 5.25% 6/18/2025

ESHHE 5.375% 5/15/2024
E£WHEERAT 3.75% 8/8/2031
EWHEABRAT 4.3% 1/8/2026
£WhEBRAT 4.875% 6/18/2030
E£WHhEEBERAT 5.625% 8/8/2025

ﬁ,)qﬂlﬁﬁE’A_J 5.9% 8/8/2028

s EARAT 7% 2/15/2027

s EMEERAR 6% 7/15/2025

e EMEERAT 6.5% 1/15/2028

XFRFIBEFR/AT 5.625% 8/26/2028

E 4
Mongolian Mining Corp/Energy Resources LLC
9.25% 4/15/2024

Bank Otkritie Financial Corp OJSC Via OFCB
Capital PLC 10% 4/26/2019

5 FEEEH2023

“EC=FAZTHLENER

4,738,000
4,300,000
2,000,000
4,100,000
1,300,000
2,000,000
6,800,000
5,100,000
4,440,000
4,900,000
12,750,000
2,358,000
2,500,000
16,000,000

22,923,000

26,715,000

BEFE
ATE BoL
=T
4,266,474 0.78
3,597,325 0.66
1,854,283 0.34
4,055,252 0.74
1,294,291 0.24
1,650,592 0.30
6,539,790 1.19
4,536,605 0.83
4,441,704 0.81
4,785,027 0.87
12,376,594 2.26
2,262,894 0.41
2,175,031 0.40
14,182,100 2.59
... 68017962 . 12.42
19,904,219 3.63
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(RHEEEEEMMIZERREBRAR)

#"ﬁ.ﬁﬁ‘* (*%%g*?) (%)
RIEZ=F,A=
Feg

FERHEHRUATEIIRZ EHEE (B)
BEEHES (8)
b1 4
GLP Pte Ltd 3.875% 6/4/2025 3,100,000
Hyflux Ltd 4.2% 8/29/2019 11,000,000
Hyflux Ltd 4.25% 9/7/2018 6,500,000
Hyflux Ltd 4.6% 9/23/2019 3,000,000
Miclyn Express Offshore Pte Ltd 8.75%

11/25/2018 33,200,000
E S5
Citigroup Global Markets Holdings Inc/United

States 0% 2/26/2026 10,000,000
Citigroup Global Markets Holdings Inc/United

States 3.85% 9/28/2023 500,000
KKR Reign | LLC 5% 5/30/2049 3,500,000
FELHREES
HEHE
Ping An Global Featured Treasury Fund SPC -

Ocean Fund SP Class SP9-A Shares** 12,000
Value Partners Asia Principal Credit Fund Limited

Partnership** 500,000

BEFE
ATE BoL

=T
2,158,952 0.39
372,504 0.07
oo 2531456 0.46
1,220,387 0.22
497,673 0.09
2,824,694 0.52
o 4542754 0.83
22,136,400 4.04
22,136,400 4.04

FFEHE2023 2 6
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BBIRERUATEIIRZ EREE (B)
mIRERMES

-7
EZEPEEMFZERERAT 13% 8/30/2021

ENE
JSW Infrastructure Ltd 4.95% 1/21/2029

BERAE
Nam Cheong Ltd Term Loan 4% 12/31/2024

EJzi)
Project Eva 9% 10/23/2023

EHASMES Y
BiBIRERUATEYIRZ &R S EREE

27 & ﬁlﬁﬁ Z #2023

“EC=FAZTHLENER

8,000,000

1,800,000

1,133,114

22,470,000

BEFE
ATE BoL

=T
_____ 1,591,704 ... 029
o.....100333 0.02
... 4582945 | 0.83
146,322 0.03
535,427,834 97.76



?"ﬁﬁﬁ‘* (Ekgz‘ﬁ*?) (&)

BBIRSRUATEIIEZ AR
EHEAE
E Sz

CBOE VIX FUTURE Aug23
CBOE VIX FUTURE Jul23

ERRSMNESSH
BEBEMRUATFENIEZERIA RO
REWE P8R

RESE  BES (BEZRER)

* HRREEFEE

w ZEEAREEBEEGTA » TRABEBLRIHE o

34

ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

BEFE
FiR= AFE BoL
=T
(39) (281,740) (0.05)
(65) (537,985) (0.10)
oo 819725 .13
(693,640) (0.13)
o (513365 (0.28)
533,914,469 97.48
723,899,767
FEFEEFHREF2023
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FﬁF%‘zﬁ%ﬂAﬁﬁjﬁ (REEE#)
—E_ZEFARZHHIAEA

BREARUATFESNIEZERMEE

EmRE
A
- HEg
- Hifth
-4E
AN

JELHRR
E 35|

BEEBES
B
mEX
RE
ZE
)
ENE
Elfe
SIS
P

E ]
NI
L

E 35|

HEKRERES
REHE
EHH

29 ﬁlﬁﬁ S EHR2023
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HEFEARL
30.06.2023 31.12.2022
0.44 0.41
0.11 0.60
0.37 0.39
_____________ 092 ... 140
_____________ 0.59 0.74
0.77 -
- 0.40
42.48 50.35
1.77 -
9.90 9.78
3.42 6.08
15.21 9.07
0.15 0.52
12.42 9.87
3.63 2.99
0.46 0.49
- 0.05
0.83 0.53
____________ 9104 9013
4.04 4.43
- 0.00
4.04 4.43



FRiFIREHASEEHR CRIEER) (R)
BE_S_Z#XNA=+HINER

BBIRERUATENNEZEMEE
mIRERMES

A

ENE

B3R
E 5|

EHSMNESAY

EBIRSRUATEIIEZEZMEE

EHHAE
X

ERRSMNESH

BREWE B8R

BRAPESWHAFES

(RHEREEMMIZERRAERAT)

BEEFEARSL
30.06.2023 31.12.2022
0.29 -
0.02 0.01
0.83 1.21
_____________ a2
_____________ 003 .02
97.76 98.12
SN (=) B -
____________ 013 .02
(0.28) (0.02)
97.48 98.10

FEFEEHRT2023 30
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Eﬁﬁﬁmﬂﬁ

\_7__

EIﬂE’J? & (REFER)

BERSA  BEENEMTETANT :

EREE :
ERRSMNESH

HEGH - HER

v 1
g
AR® 270

ARE 40

Helo
pu
S
by
*
g
S
g
Helo

20,883 ESH 13,880

9 e 6
9,794 e 12,469
77,828 ESH 109,146
21,805 ESH 16,149
00,000 e 3,855,986
00,000 ESH 572,557

31 : ﬁlﬁﬁ Z #2023

“EC=FAZTHLENER

GEBEM

7131/2023
7/31/2023
7/31/2023
7131/2023
713112023
8/24/2023

8/24/2023

XRHF

ERLBESRT
BRAR
ERLBESRT
BRAR
R LBELRT
BRAR
ERLBESRT
BRARE
ERLBESRT
BRAR
A LBELRT
BRAE
ERLBESRT
BRAE

AT
%5

40

84
902
56

125,367

19,873

146,322



ﬁﬁﬁﬁmﬂi}iilﬂﬂd# & (RIEFEH) (8)
eRaf
LIS

EaE

CBOE VIX Fut Aug 23 08/16/2023 VIX

CBOE VIX Fut Jul 23 07/19/2023 VIX

34

ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

B/ITA AFEE
ES

BB LSESRT
BIRAT (281,740)

&8 LBEZRT
BRAT (537,985)
(819,725)

FEFEEFHREF2023

= —
= Sp—
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BREAPESWHEGFES

(RHESHEAMMIIZERRERAR)
Eﬁﬁﬁmﬂﬁilﬂﬂﬂ# % CREEER) (&)

\_7__

HREE(E)
EHSMNES S
HERE HE¥E BAEK BAYE EHAS RRHF ATE
ES
B LBELHRT
il 5,168 S 3,897 7/31/2023 BRAR 2)
EBLEELRT
£ 41,716,696 BT 62,395,874 7/31/2023 BRAT (365,016)
BB LBELRT
EH 7,569,977 i 9,946,481 7/31/2023 BRAR (66,425)
& LEELHRT
e 508,252 AR 3,668,768 7/31/2023 BRAR (2,344)
EBLEELRT
e 7,145,440 AR 51,578,670 7/31/2023 BRAT (32,955)
EELEELHRT
EH 743,567 Bl 680,970 7/131/2023 BRAR (3,032)
B LEELHRT
e 6,298,735 BT 5,768,474 7/31/2023 BRAR (25,681)
BB LEELRT
e 8,674,526 iR 6,805,306 7/31/2023 BRAT (68,863)
EALEELHRT
EH 8,909,331 Fip 14,461,111 7/131/2023 BIRAT (106,824)
&5 LBELRT
E 8,576,833 s 11,590,235 7/31/2023 BRATE (22,498)

(693,640)

33 gﬁf EE#R2023
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ERAPESHmESFES

(RHEEEEEMMIZERREBRAR)

5ikRiz B FRIEEI R 2 8RR CREEZ)

BEAESREFESE  SEATREBRAR, HEXREHYR HE_S_=F,\A=+H1
i AESHAELE 2 AREEIRNEDTKER 23,620,633 =X (BE-T-—FxA=1+H
LFHARS : 44,865,229%7T) ©

TREMIBEHAFLHHNKRE DK

01.01.2023  01.01.2022

L £30.06.2023 F30.06.2022 {iRRHK pRER*
P48 MDis £7T 0.0265%7T  0.0408%T7T (=32 —BE_RAREB—EEEA
P48 MDis £7¢ 00265%7T  0.0303%7 5AR ZBEABRE—EEEA
P4E MDis H7T 0026587  0.040737T (=3 —BE_RRE—AE%A
P4E MDis 7T 0026587  0.03037T (=32 —BE BRE—(EEEH
P48 MDis I3 o 0.02835 MK TT 0.0438FANKTT 58 —BEZBREB—EEEH
P48 MDis F AN H 0.0283 MK TT 0.0325 FANKTT 5A —BR&—(EEER
P48 MDis H AN H 0.02545 3% 7T 0.0325 #AIKTT (=32 NAZENARE—EEER
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