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D, K RAR—RATORKRROWNGEE/FLZ L2 AEE L TERZITWET,

(EFC R LIZ20224E10 H25 B BIFEO L O TH Y, A% RBLIEIEEINDIZ EHHY £, )
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BAID7V KODT—4

OKT7 U FDMABEENDASE (202241082581 #%E)
(FAABRAREL - 2 $44R)

OfiANnI7oFk
77 R4& [
FOT-nNA - A—LE-RKUE 4T
RS2k RELYSR 96.79%
J=WRIY H9JRUSSYFy R YF=TX - J7UF 2.5%
O&ZERE R OEAIEd 57 O&EERIBE»
ZOMBREE FAILSUR ZOMREE E 1%
—0.8% 25% 0.8% —1.1%
NEREIERILS A=Y EEx:]
99. 2% 96. 7% 98.9%
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OHEALLT 7 v FOBE

KTFOT7 N - A—LF-RVF-HT - F3RF KFLYSR> (20224 3 AR
% 202247101 25 FL I AR C AT ATREZR LI % COMRBLE SWEH L LT £,

OEH4FMHE
=RIEH|E Y :9.98%
FTalb—ar:3.60F
OEERE S
ZTDMREE
— 1.0%
HESE
93.0%
OEEHIE S
o
* KL
98. 3%

OERIE S
Zoft

A pFs 14.6% A2k

2.4% 2274%
SUHARZL

2.5%
&
6.6%
HE

Jq4UEY 14.6%
11.2%
XhFt 1Y RRIT
11.4% 14.2%
O# A L£411038%4R
(FAASRAREL - 1928847)
fide) =2l = b
1| SMC GLOBAL POWER HOLDINGS | #tf& | 74UEY [ 3.7%
2 | MGM CHINA HOLDINGS #HiE XAhF | 3.0%
3 | GREENKO INVESTMENT s 12k 2.3%
4 | MONG DUONG FINANCE HOLDINGS | #tf& |~ b+ A |2.2%
5 | ROYAL CAPITAL BV #E | 74UEY[1.9%
6 | WYNN MACAU LTD #HiE XAhF | 1.9%
7 | WYNN MACAU LTD #HiE XAhF | 1.8%
8 | PT INDIKA ENERGY TBK #HE | AUFY7 [ 1.7%
9 | ROYAL CAPITAL #E | 74UEY[1.5%
10| NAGACORP LTD #HE | HURYT | 1.5%

(JE) EROBRIIETHANT 7 > FOME ERFI T 2516 T,
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<KId—ILFR2-HyJRUSSUFY - UHF—-TX-T72F> (2021512831 BERAE)
*20224F 10 A 25 F A8 CATF ATRERIEE % CORPE TWER L BT E T,

OE&ERES
&
0.1% Tt
%ﬁﬁL\ 3.3%
BEMESIE . o
15.0% A=Yyl - R—/—
37.5%
Ef&
L 26.2%
O&EE R
E 2
100. 0%

OEHIE S
Z 0t

TAUA
49.3%

TI5UR
16. 6%
O#f A L£110824A
(FEAS84AER - 164884R)
$44R Rl BE | thE®E
State Street Bank And Trust w e
1| o Repo 0.020% 2022/1/3 RFEEB| | REL | 5.1%
United States Treasury g
21Bill 0.053% 2022/3/15 B REW | 4.4%
3 | Societe Generale 0.220% 2022/1/4 EHTES KR | 3.4%
Canadian Imperial Bank of [ w e
4| Commerce 0.050% 2022/1/3 | EMEE | KRl | 3.4%
National Bank of Canada . w e
S| 0.040% 2022/1/3 EMEE | kL] 3.4%
6 | Societe Generale 0.220% 2022/1/3 EETES KR | 3.4%
United States Treasury g
71Bill 0.052% 2022/2/3 B KEW | 2.9%
United States Treasury w e
8| Bill 0.051% 2022/3/17 B AKN | 2.5%
United States Treasury w e
9| Bill 0.052% 2022/3/10 EfE | RFL ) 2.5%
Credit Industriel et P w e
10| Commercial 0.070% 2022/1/3 | EMEE | RFL | 2.4%

(E) EROERIIETHANT 7 > RO ERFEIT ST 586 T,
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B1AAHYDERABAHE

5512581~ 51305
I5H 20224 4 H268 ~20224 10258 BEHOME
ook} tEE
{EFTEREN 36M 0.954% | {SEEEREN = HEArh > T 19 ELAEMH % x (SETERAN =
(BfE=4) (18) (0. 469) 77 FDER. BRSHADER. AEMBORH. BREE - ER
BREZZEOMERFO X
(BRE=4t) (18) (0. 469) BAROFERIRM, EAREES/EEEOEM. 2L - BERE
EE S DX WO EBFF O xH
(ZEER) n 0.017) 27 FOMEDEE., RIESHN L DERDETED X
ZDithE A 1 0.020 | ZDMBERA=HPDOZOMER HHOFYZHEOR
(REER) (0 (0.001) BHAEEFOBNMRERTECILSIRE - &% - REICRHIER
(BEEM) (0 (0. 006) BEEZANZFIIXILS 77 FOEEICRDIER
(ZDth) (n (0.013) BRRE - ERREEFOFEMR - HIRICHRLIER. EREHNLEFICE
THEDMDFEER
Bt 37 0.974
A F R EMEELS, 818HTY

(GEL) #HhoBM GEEBLONND b OITTEERZ ST, ) (T8N, KT K> TREEABICE#N S 5720, HE OBED
I L W FH LR T, HL, FHAOEMI, A7 7 v FBAN TV ORERERRESR (v —7 7 > Nk
Ko ) BXIST-BMEBZHEEA,

(E2) @MEMETEEHE ZLICHRMITMELALTHY £7,

(E3) KR T1 T RET) OXNZNOEMEE] 2 W OV AZEEME TR L TL0023% Lz b O T,

(BERE®R)
BRERX (REXT7V FOERERERAUSNOERZR)

YRR SR O - FEUC o 7B OB (RANE LT, ZHEFEkR, ERZFEFEE, AMES s
B OEERT 7 FOERERERUNOEM 2R, ) 2P O Z 4 0B h o AR EMmE (10
B720) R UIETHRULREER (BEFR) 131.95% TY,

ZDithER rEEx (10+Q) 1.95%
N — ) DZDI77 > FOERDELE 1.95%
<%ﬁ%ﬁ> QBREXRI7VFNEREEERDLLE —%
' (1) OOFEMIE, 1704770 oFHABEMIEB W THWEZ
B L VEE L 0T,
(FE2) #EME. AL LT, BETKR, BEEETHE
K O AGEA IS | Bl & & 2 1 A,
(£ 3) =i, FRBAE LE T,
BRER (JE4) BEHET77 L REld, 2077 v RREEMITHAN
1.95% TWABBEEFLHS (vF—7 7 F&R, ) T,
(E5) OOFEHIF, ~V—77 > RRXHh - B %257,
B&ET 7 o Te B EEHRER A,
(£6) OOEMEQOERIL, F EXNTHHENREZR25A
@mEs NHYET,

E&4t) (7)) &L 7 FIQTEREEEAUNOERR S 55
ARHY TN, ERICTEEENTEY A,
(£8) FROREEMTHELEZ DT, 20k, i
LOEIZHL FTHLEETHY . EBRICRALZEA

DR ETRA Y F9,
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N A —J)LFEZHT77>F Ha—X

BEERUVERGIDORKRE (20224 4 A268 5 5202246108258 F T)

BREEFIH
R =1 #A E 125 #A ~ F 130 #
B f+ 58 1+
= " & o w2 @ | o w & &
ot A FREL A FREL
»:]f - )Lh; 7{\/ - ﬁh‘ylﬁ 7\|~-
YRR vyhrazZy IR
A A AN 945, 054 1,668 2,240, 216 4, 000
7 - F5RAF H35Z210
T—WKRIY - H9HIR-TF7UR -
t-:»/——:—»rv/- _ _ 18 200
HyHhAUSSYFy R JHF=—TX -
B | 3798 X 7%1hl-Yav-452
() SBITZME LIS,
BAEBFREAEDOWEIRRE (20225 4 B26BH 52022810825H % T)
FIERBBRANEDOIGNIIH Y FH A,
(E) FIEBMRA L 1Z, BEEEROREE T 2 1148 1 HICHE Sh A RIERBRA T,
BEAZEDRM (2022510825 %E)
27K AT 27 AN EAN-NEED 7 > FOERM
£ 130 HA =x
7 7 v K & &t ff #
H ﬁ 1E 1 H—" $
NEESEE HEMESEHE
A22ar7oroR ] FAEFIL FH %
? — »#; ﬁ~> . ﬂLWh7 Zh
URR v dZwy A=
FEFNnd A= KKK 6, 154, 260 9,532 1,420, 790 96.7
#+J - FS5SZXF HF5R10
J-WFIY - Hv)R- 7}\7‘/;{‘
t-—I)L/———:-—» V)
FysAUSSYFy K- UH-TZ - 22 249 37,144 2.5
J7UR X FHFabl—Y3v-H32
=1 £t 6, 154, 283 9,782 1,457,935 {99.29%)

(FE1) MEMEEEUL, HIRO KT 2 373 E O i@k (5 5t

(FE2) I iE s BRI )3 5 b,

CEMSEOMEICLY, HERELZLOTT,
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WMIZEEEMEDER 20224F10H25A BRE
£ 130 £A x
= 5 ® @ @ | n =
FH %

i & = B = B HIE 1,420, 790 94.9
i & &I #* 37,144 2.5
a — L n—- Y%, T 0 38, 541 2.6
& = H it Bt E %8 1,496, 475 100.0
(1) HHRICHET 2AMIEHGE (1,457, 935T 1) OHREEFEMPERE (1,496, 4756TH) (ZxH9 2 H3IT97. 4% T,

(H2)

EHFE L — NI 1K Fr=149. 041 T,

WEE. 8. TARUCEEMEBOIKR

SMEREREE, WIR ORI 2 D HNE O % RS T HAR S O MMEIC XL D | FiE

HL-boTT, RBRAEBICEIT DM

%125 # R | % 126 # R | ¥ 127 H K | % 128 B K | 5 129 H K | % 130 # X

H Z 202245 A258 | 20224 6 A278H | 202247 A258 | 202248 258 | 202249 A26H | 2022410825H

) & EE | 3,756,107,336F | 3,421,194, 7249 | 3,249,778,867F | 3,264,531,271F | 3,248,333,698M | 2,932,815, 592
a— )L -8 —-vE 42,027,517 33, 596, 326 85,678, 903 69, 894, 791 83,434,197 38, 540, 043
REETZ M GHEED | 1,783 971,267 1,652, 805, 003 1,535,013, 704 1,568, 477, 761 1,546, 613, 356 1,420, 790, 887
% & B % (GHER 56, 668, 282 46, 668, 075 47,430, 310 47,647,939 35,801,915 37, 144, 552
ES 4z A % | 1,873,440,280 1,688, 125, 320 1,581, 655, 950 1,578,510, 780 1,582, 484, 230 1,436, 340, 110
(8) & f& | 1,861,566, 545 1,715, 589, 691 1, 653, 224, 541 1, 660, 521, 891 1,643, 795, 794 1, 463, 000, 270
R h £ | 1,839,364, 150 1,693, 616, 280 1,616, 478, 080 1,613, 644, 580 1,623, 066, 700 1,441,730, 550
xR FEHE S 18, 884, 562 18,008, 881 17,590, 358 17, 335, 980 17,959, 042 18,053, 778
x B B O¥N % 209, 898 722,174 16, 690, 467 26, 827, 052 49, 235 111,876
x #h & F Wwm B 3,055, 218 3,182, 450 2,414,546 2,658, 053 2, 664, 505 2,383,164
ES h F B 99 85 156 156 106 101
T O fis X I E A 52,618 59, 821 50, 934 56,070 56, 206 60, 801
(C) # &/ E # #(A—B)| 1,894,540,791 1,705, 605, 033 1, 596, 554, 326 1, 604, 009, 380 1, 604, 537, 904 1, 469, 815, 322
JT AR | 4,721,140,672 4,502, 220, 290 4,397, 589, 634 4,333,995, 199 4,489, 760, 693 4,513, 444,735

R BREEDE
o) % # # # 0O B
1 A0S Y BEME(C /D)

A2,826, 599, 881
4,721,140, 6720
4,013

A2,796, 615, 257
4,502, 220, 29000
3, 788

A2,801, 035,308
4, 397, 589, 63400
3,631

A2,729,985, 819
4, 333, 995,199
3,701

A2, 885,222,789
4, 489, 760, 69301
3,574

A3, 043,629, 413
4,513, 444, 7350
3,257H

(VE) BYERCHIE TA%E T4, 728, 818, 3411, LS{ERMIM (1251 ~E130/) dzdsW T, BN E JCAEHI3454, 385, 4491, [A]
iR TE A% 11669, 759, 0551 T,

40 —




GS7o7 {4 —)LKEH 77K Ha—X

BB DK
g 125 # F 126 # £ 121 # £ 128 # £ 129 # £ 130 #
" B B 20254828 |8 2024£5A828 |5 202668288 | B 202247A28 | B 202468828 | B 20259 A28
F 2F5H%H | E 202568218 | E 202467 H258 | E 202£8A2%H | E 202469828 | £ 20224100258
Wi H F R = 28,298, 3951 27,883, 6721 26, 160, 1439 24, 358, 8959 26, 096, 4409 26, 286, 6659
2 B OB 4 2 28,384,435 27,886, 449 26,182, 421 24,329,962 26,137,207 26,764, 044
=2 i) # <\ - 39 2 | A 767 - 32,099
53 h El BlA 86,040 | A 2,816 | A 23,199 29700 | A 40,761 | A 509, 478
(B) B ffi 5F % 55 B 48 28| A 93,221,539 | A 107,718,241 | A 75,506,364 25,770,587 | A 61,638,363 | A 148,365,092
5 B i 68,827,797 110, 636, 402 46, 387,190 76,268, 651 119,662, 175 57,708,773
5 B B A 162,049,336 | A 218,354,643 | A 121,893,554 | A 50,498,064 | A 181,300,538 | A 206,073,865
©F 5 | B Z|A 310975 |[A 3,244,191 | A 2,466,845 | A 2,720,753 | A 2,723,496 | A 2,445,422
D) ZHEE\ X LA+B+C) | A 68032,909 | A 83078760 | A 51,813,066 47,408,729 | A 38,265,419 | A 124,523,849
(E) Wi HR 4 # 8 2 £ | A1,074,20508 | A1,100,963, 371 A1,169,247,846 | A1,207,874,402 | A1,163,307,428 | A1,192,931,07
(F) i8 fn 5 5 %= 48 28 €| A1,665,477,324 | A1,504,564,245 | A1,562,384,038 | A1,552,184,166 | A1,665,690,900 | AT,708,120,715
(2 & % 48 4 %) |( 2087,982,063) |( 1,995570,789) |( 1,952,326,157) |[( 1,932,100,886) |( 2,038,531,276) [( 2,069,345, 679)
(5 B 18 % #8 % £9) |(A3,753,459,387) |(A3,590,135,034) |(A3,514,710,195) [(A3, 484,285, 052) |(A3,704,222,176) [(A3, 777,466, 394)
(G) & (D+E+F) | A2,807,715319 | A2,778,606,376 | A2783, 444,950 | A2,712,649,839 | A2 867,263,747 | A3, 025,575,635
HIR 2z 4 & £|A 1888452 | A 1800881 | A 17,500,358 | A 17,335980 | A 17,959,042 | A 18,053,778
REGHIBBIES(G+HH) | A2,82,599,881 | A279,615257 | A2801,035308 | A2729,985819 | A2885222,789 | A3,043,629,413
B NIEFE E 18 2 £ | A1,665477,324 | A1,594,564,245 | A1,562,384,038 | AT1,552,184,166 | A1,665 690,900 | Af,708, 120,715

B 4 F M8 4 8
GEE#EHHE 48
S B OEMHKEILSE
" OB B & &

(2,087,982, 063)
(A3, 753, 459, 387)
807, 642, 295
AT,968, 764, 852

(1,995,570, 789)
(A3,590, 135, 034)
112,421, 954
AT,974, 478, 966

(1,952,326, 157)

(A3,514, 710, 195)
757, 451, 851
AT,996,103, 121

(1,932,100, 886)
(A3, 484, 285, 052)
744,332, 282
AT,922,133,935

(2,038,531,276)
(A3,704,222,176)
740, 586, 308
AT,960, 118,197

(2,069, 345, 679)

(A3, 777, 466, 394)
730,219, 871
A2,065,728, 569

(FE1) ORI H T (B) AEEHFFTRE BB I ROR AL D D EELET,
(FE2) HHE ORI T T (C) SR E 1315 MR T 2 BB EMYEE B O TR L TVET,
(£ 3) #HzORA O T F) BIMERZERRE &L HDDIL, FREDBMREDER, BIMREZ LMD b ImAZ 25| 7o 2250

DFEROWET,




GS7o7 N1

cA—=ILFEHTFUFR

BLEEORMLE
FOTREOD—X
R B A 12587 12688 12788 551284 512988 513088
1 ERAEY SESE 50H 50M 50M 50M 50M 50H
X Fk)La—x
R B H 5512588 12688 12788 551284 512988 513048
1 BFOERY RES 50M 50M 50M 50M 50M 50H
Ha—X
R g # 512588 12688 12788 51284 12988 513048
1 BFOERY RES 40M 40M 40M 40M 40M 40M

OMBaITIE, BRI & 22 DB i@ Rle & . RO & 2 D e RS (FrRlorBle) 230 £,

Oyttt O FLAHEMAESME B e A & R E 7213 BRI 235481, 2% @moiid s e £3, Sk ok
EEMER AR Z TE 25513, TR EHDSICHEY T 288N oA RS (FilloE4e) o &0 O
Sy R L T T,

OBRIT, HADZIRE T O TIFRAIZ0. 315% (FTfSFi15. 315%., HGHLE5 %) TI, 7272 L., 4E
FREEFERR O & 72 o 2B ATIE, SN BARH 0 £,

OBUENBIE SN HEFITIL, ERABEPEFICR2HE6LH Y £,
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BHEREDAR
FOTREOI—X (AL 2 - %, 1 HRHZY - Bl
% 125 HA | 55 126 HA | 5% 127 HA | %E 128 HA | % 129 HA | % 130 A
8 20225 4 R268 | 202245 R268 | 202246 R288 | 202247 A268 | 20224 8 A26H | 2022459 R21R
~2022% 5 B258|~2022% 6 A218|~2022% 7 R25 8|~ 20225 8 A258|~20225 9 R26B|~2022£108 250
LN ERE 50 50 50 50 50 50
(REAEMmaELE) | 1.505 | 1527 | 1595 | 1.566 | 1.592 | 1.719
LEADUR IF 50 50 50 50 49 50
L EA D YR 2 LASY - — — — 0 —
BHIRM S BT REE 4,009 4,012 4,016 4,018 4,019 4,023
*kK)La—2x (A2 : M- %, 1 HA%720 - Biglam)
55125 HA | 55 126 HA | 55 127 HA | 55 128 Hi | 55 129 Hi | 5 130 #A
L] 2022% 4 R268 | 202255 R268 | 2022456 A288 | 202247 A268 | 20224 8 A268 | 2022459 R218
~20224 5 B25R|~20224 6 A218|~2022% 7 R25 8|~ 20224 8 A258|~2022% 9 R26B|~2022£108 250
LSS 50 50 50 50 50 50
(REAEMaELE) | 1177 1.176 | 1.207 | 1178 | 1.158 | 1.223
LEADUR IF 50 50 50 50 50 50
A D 4R 2% LASY - - — — — —
BHIRRM S BT REE 4,709 4,718 4,727 4,731 4,750 4,764
Ha—2Xx (WAL - M - %, 15A%4729 - BislED)
550125 HA | 56 126 H | 55 127 H | 55 128 Hi | 5 129 Hi | 5 130 #i
] 02254 R268 | 202255 F268 | 2022456 A288 | 202247 A268 | 20224 8 A268 | 2022469 R218
~20224 5 B25R|~20224 6 A21R|~20224 7 R25 8|~ 20224 8 A258|~2022% 9 R26B|~2022510A 250
LHNEESE 40 40 40 40 40 40
GRfL#fsELsE) | 0.987 | 1.045 | 1.000 | 1.069 | 1.107 | 1.213
L HADUR I 40 40 40 40 40 40
= HA D UR A% LASY - - — — — —
BHRH OB X RER 6,133 6,148 6, 161 6,175 6, 189 6, 202
(FE1) THMONE) 1T TRERERG OBCYZINE) L0 RREPERE OB MIESTEERIE] NONEICTEY Lo T,

EN

MO LIS ) 13 TR S B KO THRAEHRI A 2> DAYBLUSTEY L7- &4 T,

(E2) MAMIEETTEY . SHONEE & B ONEELA DO EFH LB SELE BISIED A LRWEERH Y £,
(1E3) LR O IEEMAA L RIT LG WIS E e (BIDIRD ORI (SELEAZ) ITHT LT, 77 > FOGER

EFRRY ET,
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O=ILEIY HYIR A URRMAVF A=Y b FSRR=TFTTT7 NS - A—)LK - K>
K-H7J- k35X DR

TRV F YT A A UNARAY R s a=y b RFAR=TIT A - A =R R
ReT o« hTRAKN (FA~VEE) 1T, GSTIT A A=A REEE77 o R TOTEEa—R
SRR a—R Sl a— ARG LT AN ER SRS T, 20224E10 4 25 A AT A TR FEZR
EEOWRIAE THER L LFET, AR, SHbONAR. MAERGEERIEEORTD I T A% A
EETT,

WEEHMMEDERAR (20224 3 ANBIZERT LI=HIR) (B K FL)

EREHR
XIFE 450
% & BRI EREN 1,625, 455
BEBHRITRN 132,638
BEEREN 73, 500
ST 35, 601
REER 109, 646
ABEEMEHRITHRHN 21,135
BEFY— E BN 20, 000
e 6,527
ERERSGE 2,024,952
BREHMEEZAM (20224 3 A31HERTE)
#m AR T FIE E£AR/ AN S s (%)
BE%
&
a1—n
450, 000 Fortune Star BVI Ltd 3.95% 02/10/2026 433, 693 0.15
930, 000 Huarong Universe Investment Holding Ltd 1.63% 05/12/2022 972, 353 0.35
1,406, 046 0.50
SUAR—ILFIL
5, 250, 000 Lippo Malls Indonesia Retail Trust 6.48% 21/09/2022 3,281, 481 1.17
3,281, 481 1.17
ES%
2,740, 000 ABJA Investment Co Pte Ltd 5.45% 24/01/2028 2, 835, 900 1.01
1,790, 000 ABM Investama Tbk PT 9.50% 05/08/2026 1, 643, 994 0.58
2,020, 000 Adani Electricity Mumbai Ltd 3.95% 12/02/2030 1,836, 867 0.65
3,000, 000 Adani Green Energy Ltd 4.38% 08/09/2024 2,966, 250 1.06
2, 540, 000 Adani Green Energy Ltd 6.25% 10/12/2024 2,602, 008 0.93
1, 240, 000 Adani Ports & Special Economic Zone Ltd 4.38% 03/07/2029 1,192, 446 0.42
970, 000 Agile Group Holdings Ltd 6.88% 07/03/2023 198, 850 0.07
390, 000 Agile Group Holdings Ltd 5.75% 02/01/2025 134, 550 0.05
1, 885, 000 Alam Sutera Realty Tbk 6.25% 02/11/2025 1,299, 307 0. 46
1,030, 000 APL Realty Holdings Pte Ltd 5.95% 02/06/2024 560, 709 0.20
1,100, 000 Austin BidCo Inc 7.13% 15/12/2028 1,028, 500 0.36
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@m SHIREH R REEAD/AHA R A (%)

BE%

&

E2

337, 295 Azure Power Energy Ltd 3.58% 19/08/2026 320, 430 0.1
1, 680, 000 Azure Power Solar Energy Pvt Ltd 5.65% 24/12/2024 1, 724, 507 0. 61
1, 580, 000 Bangkok Bank PCL/Hong Kong 3.73% 25/09/2029 1,479, 299 0.53
1,920, 000 Bank Negara Indonesia Persero Tbk PT 3.75% 30/03/2026 1,833, 600 0.65
1, 390, 000 Bank Negara Indonesia Persero Tbk PT 4.30% 24/03/2023 1,275,325 0.45
2,820, 000 Bank of East Asia Ltd 5.83% 21/10/2025 2,812,950 1.00
1, 660, 000 Bukit Makmur Mandiri Utama PT 1.75% 10/02/2026 1,560, 400 0.56
1,080, 000 CA Magnum Holdings 5.38% 31/10/2026 1,058, 400 0.38
2,680, 000 CAS Capital No 1 Ltd 4.00% 12/07/2026 2,519, 200 0.90
1, 300, 000 Celestial Miles Ltd 5.75% 31/01/2024 1,280, 370 0.45
1,570, 000 Central China Real Estate Ltd 1.25% 13/08/2024 698, 650 0.25
250, 000 Central China Real Estate Ltd 7.90% 07/11/2023 118, 750 0.04
550, 000 CFLD Cayman Investment Ltd 6.90% 13/01/2023 81,734 0.03
1,940, 000 Champion Path Holdings Ltd 4.50% 27/01/2026 1, 658, 700 0.59
860, 000 Champion Path Holdings Ltd 4.85% 27/01/2028 688, 557 0.24
1, 550, 000 China Aoyuan Group Ltd 8.50% 23/01/2022 271, 250 0.10
1, 750, 000 China Aoyuan Group Ltd 5.98% 18/08,/2025 297, 500 0.11
610, 000 China 0il & Gas Group Ltd 4.70% 30/06,/2026 582, 471 0.21
300, 000 China SCE Group Holdings Ltd 7.00% 02/05/2025 159, 275 0.06
680, 000 China SCE Group Holdings Ltd 6.00% 04/02/2026 344, 649 0.12
940, 000 CIFI Holdings Group Co Ltd 6.00% 16/07/2025 784, 900 0.28
1,910, 000 Cikarang Listrindo Tbk PT 4.95% 14/09/2026 1,902, 150 0.68
2,783, 200 Clean Renewable Power Mauritius Pte Ltd 4.25% 25/03/2027 2,678, 642 0.95
581, 888 Continuum Energy Levanter Pte Ltd 4.50% 09/02/2027 561, 521 0.20
340, 000 Country Garden Holdings Co Ltd 6.15% 17/09/2025 263, 500 0.09
360, 000 Country Garden Holdings Co Ltd 5.63% 15/12/2026 261, 000 0.09
2170, 000 Delhi International Airport Ltd 6.45% 04/06/2029 245,700 0.09
125, 000 Delta Merlin Dunia Tekstil PT 2.50% 26/06/2027 29, 757 0.01
2, 555, 000 Delta Merlin Dunia Tekstil PT 0.00% 26/06/2032 167,919 0.06
1,080, 000 Easy Tactic Ltd 8.13% 27/02/2023 243, 000 0.09
200, 000 Easy Tactic Ltd 8.63% 27/02/2024 44,000 0.02
660, 000 Easy Tactic Ltd 8.13% 11/07/2024 141, 900 0.05
900, 000 eHi Car Services Ltd 7.00% 21/09/2026 639, 000 0.23
1,270, 000 eHi Car Services Ltd 1.75% 14/11/2024 1,031,875 0.37
2,700, 000 ENN Clean Energy International Investment Ltd 3.38% 12/05/2026 2,541,010 0.90
1, 380, 000 Fantasia Holdings Group Co Ltd 10. 88% 09/01/2023 200, 100 0.07
200, 000 Fantasia Holdings Group Co Ltd 11.88% 01/06/2023 30, 000 0.01
430, 000 Fantasia Holdings Group Co Ltd 9.25% 28/07/2023 64, 699 0.02
920, 000 Fantasia Holdings Group Co Ltd 10. 88% 02/03/2024 133, 400 0.05
1,200, 000 Far East Horizon Ltd 4.35% 14/06/2022 1,183, 008 0.42
300, 000 Fortune Star BVI Ltd 5.05% 27/01/2027 252, 562 0.09
730, 000 Fortune Star BVI Ltd 5.00% 18/05/2026 615, 481 0.22
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680, 000 Future Retail Ltd 5. 60% 22/01/2025 393, 329 0.14
200, 000 FWD Group Ltd 0.00% 15/06/2022 194, 661 0.07
2,080, 000 Global Prime Capital Pte Ltd 5.95% 23/01/2025 1,996, 800 0.7
4,240, 000 Globe Telecom Inc 4.20% 02/08/2026 4,102, 200 1.46
780, 000 GMR Hyderabad International Airport Ltd 4.75% 02/02/2026 754, 355 0.27
450, 000 Golden Eagle Retail Group Ltd 4.63% 21/05/2023 430, 412 0.15
475, 300 Greenko Dutch BV 3.85% 29/03/2026 452,129 0.16
6,570, 000 Greenko Investment Co 4.88% 16/08,/2023 6, 586, 409 2.34
580, 000 Greenko Power 11 Ltd 4.30% 13/12/2028 551, 899 0.20
540, 000 Greenko Solar Mauritius Ltd 5.95% 29/07/2026 548, 100 0.20
390, 000 Greenland Global Investment Ltd 6. 75% 26/09/2023 274,950 0.10
2,010, 000 Haidilao International Holding Ltd 2.15% 14/01/2026 1,683,375 0. 60
2,130, 000 HDFC Bank Ltd 3.70% 25/08/2026 1,975,575 0.70
1, 740, 000 Health & Happiness H&H International Holdings Ltd 5.63% 24/10/2024 1,596, 776 0.57
660, 000 HPCL-Mittal Energy Ltd 5.45% 22/10/2026 645, 150 0.23
400, 000 Huarong Finance 2017 Co Ltd 4.75% 27/04/2027 393, 000 0.14
1,110, 000 Huarong Finance 2017 Co Ltd 4.25% 07/11/2027 1,060, 050 0.38
400, 000 Huarong Finance I1 Co Ltd 5.50% 16/01/2025 407, 800 0.14
490, 000 Huarong Finance I1 Co Ltd 5.00% 19/11/2025 493, 062 0.17
320, 000 Huarong Finance I1 Co Ltd 4.88% 22/11/2026 316, 800 0.11
500, 000 Huarong Finance I1 Co Ltd 4.63% 03/06/2026 492, 500 0.17
3,050, 000 India Airport Infra 6.25% 25/10/2025 2,928, 000 1.04
2,300, 000 India Green Power Holdings 4.00% 22/02/2027 2,116, 000 0.75
4,860, 000 Indika Energy Capital IV Pte Ltd 8.25% 22/10/2025 4,884, 300 1.74
708, 133 Innovate Capital Pte Ltd 6.00% 11/12/2024 354, 750 0.13
550, 000 iQIYI Inc 2.00% 01/04/2025 437,146 0.15
230, 000 iQIYI Inc 4.00% 15/12/2026 160, 198 0.06
1, 540, 000 Jababeka International BV 6.50% 05/10/2023 1,324, 400 0.47
1,720, 000 Jollibee Worldwide Pte Ltd 3.90% 23/01/2025 1,672,477 0.59
3, 840, 700 JSW Hydro Energy Ltd 4.13% 18/05/2031 3,610, 258 1.28
2,910, 000 JSW Infrastructure Ltd 4.95% 21/01/2029 2,782,753 0.99
680, 000 Kaisa Group Holdings Ltd 10. 88% 23/07/2023 136, 340 0.05
3,770, 000 Kaisa Group Holdings Ltd 10. 88% 30/09/2023 339, 300 0.12
700, 000 Kaisa Group Holdings Ltd 11.95% 12/11/2023 140, 000 0.05
870, 000 Kaisa Group Holdings Ltd 9.38% 30/06/2024 160, 950 0.06
1, 600, 000 Kasikornbank PCL/Hong Kong 3.34% 02/10/2026 1,506, 108 0.54
920, 000 King Talent Management Ltd 5.60% 04/12/2022 859, 625 0.31
1,910, 000 Krung Thai Bank PCL 4.40% 25/03/2026 1,797,788 0.64
1,220, 000 KWG Group Holdings Ltd 6.00% 14/08,/2026 469, 700 0.17
850, 000 Li & Fung Ltd 5.25% 18/07/2019 528, 062 0.19
2,432,043 LLPL Capital Pte Ltd 6.88% 04/02/2039 2,430,772 0.86
750,000  Logan Group Co Ltd 5.25% 19/10/2025 157, 500 0.06
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3, 860, 000 Medco Oak Tree Pte Ltd 7.38% 14/05/2026 3,917,900 1.39
960, 000 Medco Platinum Road Pte Ltd 6.75% 30/01/2025 966, 929 0.34
310, 000 Meituan 2.13% 28/10/2025 277, 569 0.10
1, 400, 000 Meituan 0.00% 27/04/2027 1,176, 350 0.42
3, 330, 000 Melco Resorts Finance Ltd 4.88% 06/06/2025 3, 080, 250 1.09
2,600, 000 Melco Resorts Finance Ltd 5.25% 26/04/2026 2, 366, 000 0.84
2,370, 000 Melco Resorts Finance Ltd 5.75% 21/07/2028 2,085, 600 0.74
2170, 000 Melco Resorts Finance Ltd 5.63% 17/07/2027 240, 300 0.08
9, 280, 000 MGM China Holdings Ltd 5.88% 15/05/2026 8,529, 689 3.03
1,910, 000 MGM China Holdings Ltd 4.75% 01/02/2027 1,661,700 0.59
3,160, 000 Modern Land China Co Ltd 11.95% 04/03/2024 616, 200 0.22
640, 000 Modern Land China Co Ltd 12.85% 25/10/2021 124, 800 0.04
2,136, 659 Modernland Overseas Pte Ltd 3.00% 30/04/2027 993, 899 0.35
7,000, 000 Mong Duong Finance Holdings BV 5.13% 07/05/2029 6, 303, 675 2.24
3,309, 848 Mongolian Mining Corp 0.00% 01/10/2021 1,158, 447 0.41
370, 000 Mongolian Mining Corp/Energy Resources LLC 9.25% 15/04/2024 268, 484 0.10
4,950, 000 NagaCorp Ltd 7.95% 06/07/2024 4,205, 941 1.49
1, 300, 000 NCIG Holdings Pty Ltd 12.50% 31/03/2027 1, 383, 200 0.49
2, 840, 000 Network i2i Ltd 5.65% 15/01/2025 2,836, 890 1.01
600, 000 New Metro Global Ltd 4.63% 15/10/2025 399, 000 0.14
750, 000 New Oriental Education & Technology Group Inc 2.13% 02/07/2025 701, 250 0.25
1,290, 000 NIO Inc 0.00% 01/02/2026 1,090, 494 0.39
2,090, 000 NIO Inc 0.50% 01/02/2027 1,708, 738 0.61
2,200, 000 North Queensland Export Terminal Pty Ltd 4.45% 15/12/2022 2,123, 000 0.75
3,510, 000 NWD Finance BVI Ltd 5.25% 22/03/2026 3,477,673 1.24
2,190, 000 Pakuwon Jati Tbk PT 4.88% 29/04/2028 2,097, 363 0.75
2,970, 000 Parkway Pantai Ltd 4.25% 21/07/2022 2,930, 091 1.04
1, 660, 000 Pinduoduo Inc 0.00% 01/12/2025 1,468, 378 0.52
200, 000 PineBridge Investments LP 6.00% 12/09/2024 189, 000 0.07
580, 000 Power long Real Estate Holdings Ltd 5.95% 30/04/2025 217, 500 0.08
990, 000 Puma International Financing SA 5.00% 24/01/2026 939, 451 0.33
1, 880, 000 Rakuten Group Inc 5.13% 22/04/2026 1,739, 000 0. 62
1, 460, 000 Redsun Properties Group Ltd 9.70% 16,/04/2023 270, 100 0.10
2,010, 000 Redsun Properties Group Ltd 7.30% 13/01/2025 331, 650 0.12
200, 000 Reliance Communications Ltd 6.50% 06/11/2020 13, 785 0.00
710, 000 ReNew Power Pvt Ltd 6.45% 27/09/2022 712, 856 0.25
400, 000 ReNew Power Pvt Ltd 5.88% 05/03/2027 395, 320 0.14
2,400, 000 ReNew Power Synthetic 6.67% 12/03/2024 2, 446, 590 0.87
360, 000 RKPF Overseas 2019 A Ltd 5.90% 05/03/2025 282, 150 0.10
430, 000 RKPF Overseas 2020 A Ltd 5.20% 12/01/2026 335, 400 0.12
220, 000 Ronshine China Holdings Ltd 7.35% 15/12/2023 40, 700 0.01
4,250, 000 Royal Capital BV 4.88% 05/05/2024 4,264,174 1.51
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5, 400, 000 Royal Capital BV 5.00% 05/02/2026 5, 400, 824 1.92
2,450, 000 Saka Energi Indonesia PT 4.45% 05/05/2024 2,407, 854 0.86
200, 000 Seazen Group Ltd 6.15% 15/04/2023 155, 000 0.05
570, 000 Shimao Group Holdings Ltd 6. 13% 21/02/2024 168, 150 0.06
1, 440, 000 Shimao Group Holdings Ltd 4.60% 13/07/2030 388, 800 0.14
1,115, 000 Sino-Ocean Land Treasure I11 Ltd 4.90% 21/09/2022 725, 260 0.26
10, 560, 000 SMC Global Power Holdings Corp 6.50% 25/04/2024 10, 297, 848 3.66
2, 860, 000 SNMC Global Power Holdings Corp 7.00% 21/10/2025 2,789, 687 0.99
1, 830, 000 SoftBank Group Corp 6.00% 19/07/2023 1,752,225 0.62
455, 000 SoftBank Group Corp 5.13% 19/09/2027 424, 856 0.15
570, 000 SoftBank Group Corp 6. 88% 19/07/2027 561, 450 0.20
1,990, 000 Sri Rejeki Isman Tbk PT 7.25% 16/01/2025 268, 650 0.10
670, 000 SSMS Plantation Holdings Pte Ltd 7.75% 23/01/2023 385, 417 0.14
3,572,862 Star Energy Geothermal Wayang Windu Ltd 6.75% 24/04/2033 3,789, 261 1.35
1,200, 000 Studio City Co Ltd 7.00% 15/02/2027 1,169, 160 0.42
830, 000 Studio City Finance Ltd 6. 00% 15/07/2025 755, 300 0.27
3,550, 000 Studio City Finance Ltd 6.50% 15/01/2028 3,035, 250 1.08
840, 000 Studio City Finance Ltd 5.00% 15/01/2029 649, 041 0.23
1,390, 000 Sunac China Holdings Ltd 5.95% 26/04/2024 354, 450 0.13
610, 000 Sunac China Holdings Ltd 6. 65% 03/08/2024 155, 550 0.05
1,530, 000 Sunac China Holdings Ltd 6. 80% 20/10/2024 390, 150 0.14
480, 000 Sunac China Holdings Ltd 7.00% 09/07/2025 122, 400 0.04
480, 000 Sunac China Holdings Ltd 6.50% 26/01/2026 122, 400 0.04
390, 000 Sunac China Holdings Ltd 6. 50% 10/01/2025 99, 450 0.04
480, 000 Theta Capital Pte Ltd 8.13% 22/01/2025 487, 200 0.17
3, 560, 000 Theta Capital Pte Ltd 6.75% 31/10/2026 3,413,150 1.21
2,190, 000 Tianqi Finco Co Ltd 3.75% 28/11/2022 2,064, 491 0.73
1,208, 663 Tiger Holdco Pte Ltd 13.00% 10/06,/2023 1,184,279 0.42
620, 000 Times China Holdings Ltd 5.55% 04/06/2024 269, 700 0.10
390, 000 Times China Holdings Ltd 6.75% 08/07/2025 157, 950 0.06
1,620, 000 TMB Bank PCL 4.90% 02/12/2024 1,558, 881 0.55
2,580, 000 TML Holdings Pte Ltd 5.50% 03/06/2024 2,605, 800 0.93
440, 000 TML Holdings Pte Ltd 4.35% 09/06/2026 416, 900 0.15
2,330, 000 UPL Corp Ltd 5.25% 27/02/2025 2,164,372 0.77
2, 360, 000 Vedanta Resources Finance 11 PLC 8.95% 11/03/2025 2,301,000 0.82
1,080, 000 Vedanta Resources Ltd 71.13% 31/05/2023 1,025, 552 0.36
4,410, 000 Vedanta Resources Ltd 6.13% 09/08/2024 3,847,725 1.37
400, 000 Vinpear | JSC 3.25% 21/09/2026 357,420 0.13
2, 240, 000 VLL International Inc 5.75% 28/11/2024 2,231,404 0.79
740, 000 VLL International Inc 1.25% 20/07/2027 750, 769 0.27
2,730, 000 Vnet Group Inc 0.00% 01/02/2026 2,181,559 0.77
1,100,000  West China Cement Ltd 4.95% 08/07/2026 973, 500 0.35
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4,000,000  Wynn Macau Ltd 4.88% 01/10/2024 3,680, 000 1.31
5,590,000  Wynn Macau Ltd 5.50% 15/01/2026 5,058, 950 1.80
6,140,000  Wynn Macau Ltd 5.50% 01/10/2027 5, 280, 400 1.88
340, 000 Yanlord Land HK Co Ltd 5.13% 20/05/2026 309, 400 0.11
1,720, 000 Yes Bank Ifsc Banking Unit Branch 3.75% 06/02/2023 1,702, 508 0.60
3,670, 000 Yuzhou Group Holdings Co Ltd 5.38% 29/09/2022 311,950 0.11
2,570,000 Zhenro Properties Group Ltd 9.15% 06/05/2023 308, 400 0.10
820, 000 Zhenro Properties Group Ltd 7.10% 10/09/2024 98, 400 0.03
570, 000 Zhenro Properties Group Ltd 6.70% 04/08/2026 59, 850 0.02
256, 763, 710 91.26
=&
ES%
320, 000 Pakistan Government International Bond 6.00% 08/04/2026 252, 000 0.09
252, 000 0.09
BHAE 261, 703, 237 93.02
o EREH I i (0)
BEIF7UR
ES%
11,977,742 Goldman Sachs Funds PLC — US$ Treasury Liquid Reserves Fund, Class X 11,977, 742 4.26
BE&EI7 2 REE 11,977,742 4.26
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warRe mma AN k@ B A () WMEHEER e 1)
05/05/2022 EUR 29,103 USD 32,075 Deutsche Bank AG 336 0.00
05/05/2022 EUR 1,151,757 USD 1,274,551 Morgan Stanley & Co 8, 147 0.00
28/04/2022 usb 483,464 HKD 3,768,036 State Street Bank and Trust Co 2,217 0.00
29/04/2022 usb 3,284,182 SGD 4,414,956 HSBC Bank PLC 22,311 0.01
05/05/2022 usD 299,840 EUR 2,391,851 JPMorgan Chase & Co 71, 991 0.03
=EANONEAET WG RERAR A 105, 002 0.04
warRE EmE BN wk® BH TR WIS RERSS  HRELE
28/04/2022 HKD 790,100 USD 100, 937 JPMorgan Chase & Co @27 (0. 00)
28/04/2022 HKD 1,506,396 USD 192,499 Royal Bank of Canada (104) (0. 00)
EEEMONEAE T MG RREIEE A (131) 0.00
~y SEOONESS TR

wasRe ama AN wk®) BN TA(E) WEEES RERRE  BRELE
13/05/2022 IDR 137,511, 145,183 USD 9,549,120 Citibank NA 22,056 0.01
13/05/2022 INR 17,617,927 USD 230,029 HSBC Bank PLC 1,194 0.00
04,/05/2022 KRW 278,144,864 USD 228,323 Bank of America NA 792 0.00
13/05/2022 usb 166, 667 IDR 2,392,350,048 Citibank NA 152 0.00
13/05/2022 IDR 2,233,162,918 USD 155, 244 HSBC Bank PLC 51 0.00
04,/05/2022 usb 66,667 KRW 81,221,004 State Street Bank and Trust Co 486 0.00
13/05/2022 usD 353,560 IDR 7,011,414, 300 Deutsche Bank AG 2,494 0.00
ANy CEHONEABFHNEEIRERA ST 21,225 0.01
wazAn g 0N wk®) AE TAG) IEHEES A, RARLE
04/05/2022 usb 100, 000 KRW 123,635,000 JPMorgan Chase & Co (1, 841) (0. 00)
13/05/2022 usb 370,594 INR 28,797,947 Deutsche Bank AG (7, 359) (0. 00)
13/05/2022 usb 66,667 IDR 960, 320, 048 Bank of America NA 174) (0. 00)
13/05/2022 usD 100,000 IDR 1,442,390,000 State Street Bank and Trust Co (395) (0. 00)
13/05/2022 usb 435,342 IDR 6,271,997,029 HSBC Bank PLC (1, 208) (0. 00)
13/05/2022 INR 707, 456,573 USD 124,336 Deutsche Bank AG (12, 854) (0.01)
04/05/2022 KRW 11, 225,922,053 USD 155,244 Citibank NA (99, 805) (0.04)
04/05/2022 usD 469,812 KRW 356, 362, 248 Morgan Stanley & GCo (6,518) (0. 00)
13/05/2022 usb 311,585 INR 7,789,210 Citibank NA (5,998) (0. 00)
13/05/2022 usb 200, 608 INR 5,132,867 JPMorgan Chase & Co (2, 808) (0. 00)
~y RO E BB TG RRBB LA (138, 960) (0.05)
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202245 3 A3 AR THES USD 1,305,244 #RFEMBICHLTEYET,
e ARET Rt FE SOn A (%)
M Ultra Bond June 2022 TR 7,133 0.00
2) US 10 Year Note June 2022 e 7,360 0.00
8) US 2 Year Note June 2022 T 23, 060 0.01
(14) US 5 Year Note June 2022 st 42,983 0.02
2 US Ultra 10 Year Note June 2022 SR 8,735 0.00
SEYEEIRERMBEEET 89, 271 0.03
E SEARET Hig s NSO WAELE (%)
14 Ultra Bond June 2022 =% (72, 266) (0. 03)
96 US 10 Year Note June 2022 B (308, 163) 0.11)
1 US 2 Year Note June 2022 BE (1, 664) (0. 00)
1 US 5 Year Note June 2022 BE (274, 835) (0.10)
20 US Long Bond June 2022 =g (87, 230) 0.03)
40 US Ultra 10 Year Note June 2022 B (96, 454) (0.03)
SMEEIRERIBREE (840, 612) (0.30)
Ry TRERERFE
PREHFRSHR DY TS
2022 3 B AR THES USD 31,489 #RAMMNES L LTRELTHBYET,
BEAAE il 2 BE BEEAE/AME TSDOS  WAELE (%)
1,435,036 Fixed, 0.00% Floating (EUR 6 Month LIBOR) EUR 16/03/2025 41,930 0.02
Ry TREHRERAFEE 41,930 0.02
RAAG e SUAEHLE (%)
mEas 261, 703, 237 93.02
®EI7 Y FER 11,977,742 4.26
FEEMONEAEFHNGIRERMEESE 105, 002 0.04
FEEMNOSNEASFHIEIRERBAEE (131) 0. 00
ANy DEHHMONEABFHERGIRERMESE 21,225 0.02
Ay DEHHONEAE FHEGIRERIBXEE (138, 960) (0. 05)
SEMEEIRERMEEET 89,271 0.03
SMEEIRERIBAEE (840, 612) (0.30)
ATy TRERMEEE 41,930 0.01
ZTOMEE - BB 8, 352, 205 2.97
BERAESMZRAFREEICRET MEE 281,316, 909 100. 00
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O—ILKETY  HyHIOR D7 X -EF—I)o——d—ILKTY Yy HRAUSSYxTY K1)
H—TJX-T7YF X F7HFxaLL—>3r:-053A0OKRR>

d— ) Ry Py IR Ty X E—x )y ——d— )R Rvwr Py 7RAUSS$SUFy R
PeT X e T7 U R (TANT L FE) I, GSTIT A A=V FEET77 L TUOTHE
a—R /KR a—R S Ha— AREENGE T HNEREEFEER T, 20224510 H 25 H A CTAT
FRE/REAT ORI A TR L BT ET, k. IO ORRIR, YAEREREGEFEOETD Y T A
BENIENETT,

BEEBRMEDCERNR (2021512831812 T LI-H#IE) (B : K FL)

#H
% & RARHREN 35, 800, 385
BEE RN 3,322,907
BEEEHAITIREN 1,083, 835
REEHR 1,927, 003
HEMEHFAITHRE 872, 838
BEE RN 17, 440
BRI RN 21,321
FEE T HREN 59, 795
RIRER 653, 024
FI1mil 2 FA 38, 004
ZDithER 116, 054
EREEH 43,912, 606
B ERRRHREN 25 (7,915, 939)
EREREG 35, 996, 667
BREFMIESAME (20215512831 HERAE)
e HARE R EREAE/ AN ok T
AROLHBRIEIMIC LSS L CRBHHSHETIE Sh TV SRR AELS
15
16, 700, 000 Credit Suisse AG/New York NY 0. 186% 04/02/2022 16, 702, 545 0.06
HEAE 16, 702, 545 0.06
EfE
569, 800, 000 United States Cash Management Bill 0.055% 22/03/2022 569, 725, 926 1.93
78, 700, 000 United States Treasury Bill 0.040% 25/01/2022 78, 698, 143 0.27
842, 626, 000 United States Treasury Bill 0.052% 03/02/2022 842,591,579 2.86
537, 745, 000 United States Treasury Bill 0.046% 10/02/2022 537, 714,101 1.82
4217, 470, 000 United States Treasury Bill 0.046% 15/02/2022 421, 445, 8217 1.45
11, 100, 000 United States Treasury Bill 0.040% 22/02/2022 11, 099, 356 0.04
7, 400, 000 United States Treasury Bill 0.040% 24/02/2022 7,399, 548 0.03
270, 900, 000 United States Treasury Bill 0.055% 01/03/2022 2170, 879, 934 0.92
71, 400, 000 United States Treasury Bill 0.045% 03/03/2022 71, 393, 950 0.24
736, 200, 000 United States Treasury Bill 0.052% 10/03/2022 736, 125, 467 2.50
1,311, 400, 000 United States Treasury Bill 0.053% 15/03/2022 1,311,273, 634 4.45
750, 500, 000 United States Treasury Bill 0.051% 17/03/2022 750, 427,712 2.54
454, 300, 000 United States Treasury Bill 0.060% 28/04/2022 454,194, 784 1.54
541, 000, 000 United States Treasury Bill 0.065% 05/05/2022 540, 857, 912 1.83
76, 600, 000 United States Treasury Floating Rate Note (0.013)% 31/01/2022 76,610, 670 0.26
12,900, 000 United States Treasury Floating Rate Note 0.155% 30/04/2022 12,904, 876 0.04
25, 500, 000 United States Treasury Floating Rate Note 0.101% 31/07/2022 25,507, 184 0.09
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189, 400, 000 United States Treasury Floating Rate Note 0.091% 31/10/2022 189, 461, 027 0.64
323, 000, 000 United States Treasury Note/Bond 0.108% 15/01/2022 323,321,879 1.10
65, 147,000 United States Treasury Note/Bond 0.083% 31/01/2022 65,218,198 0.22

9, 540, 000 United States Treasury Note/Bond 0.083% 31/01/2022 9,551,433 0.03

91, 410, 000 United States Treasury Note/Bond 0.059% 28/02/2022 91, 568, 984 0.31
203, 750, 000 United States Treasury Note/Bond 0.070% 28/02/2022 204, 302, 160 0.69
11, 000, 000 United States Treasury Note/Bond 0.067% 28/02/2022 11,031, 994 0.04
23, 639, 100 United States Treasury Note/Bond 0.100% 30/06/2022 23, 629, 866 0.08
68, 400, 000 United States Treasury Note/Bond 0.123% 15/07/2022 68, 966, 437 0.23
EEEE 7,711,902, 581 26.15
AROEMERIGIAICESE L FRFH LTS TME Sh TV REEFMIAH S 7,728, 605, 126 26. 21

NEOLBBERINEIFIC LGS L CERMHAHH TR Sh TOAUAOREEAEH
EEMTESIE

310, 000, 000 Bank of Montreal
235, 100, 000 Bank of Montreal

87, 483, 000 Barclays Bank Plc

20, 192, 000 Barclays Bank Plc

52, 000, 000 Commonwea | th Bank of Australia
285, 000, 000 Credit Agricole CIB
226, 650, 000 Credit Agricole CIB

118, 000, 000 Credit Industriel et Commercial

117, 600, 000 Credit Suisse AG

193, 000, 000 Mitsubishi UFJ Trust & Banking Corp
130, 000, 000 Mitsubishi UFJ Trust & Banking Corp
110, 000, 000 Mitsubishi UFJ Trust & Banking Corp
130, 000, 000 Mitsubishi UFJ Trust & Banking Corp
250, 000, 000 Mizuho Bank Ltd

25,000, 000 MUFG Bank Ltd

50, 000, 000 National Bank of Kuwait

55, 000, 000 National Bank of Kuwait

108, 000, 000 National Bank of Kuwait

37, 500, 000 National Bank of Kuwait

27,000, 000 National Bank of Kuwait

117, 000, 000 Oversea-Chinese Banking Corp Ltd
200, 000, 000 Oversea—Chinese Banking Corp Ltd
158, 861, 000 Oversea-Chinese Banking Corp Ltd
99,118, 000 Oversea—Chinese Banking Corp Ltd
397, 600, 000 Sumitomo Mitsui Banking Corp

129, 413, 000 Sumitomo Mitsui Banking Corp

245, 000, 000 Sumitomo Mitsui Trust Bank Ltd

285, 325, 000 Sumitomo Mitsui Trust Bank Ltd

250% 31/01/2022 309, 936, 335 1
250% 19/05/2022 235, 070, 906 0
251% 11/02/2022 87, 488, 631 0
251% 14/02/2022 20,192, 927 0
120% 10/01/2022 52, 000, 000 0
120% 01/02/2022 285, 000, 000 0
240% 01/04/2022 226, 666, 598 0
260% 01/06/2022 118, 039, 809 0
190% 15/02/2022 117,610,913 0
210% 24/01/2022 192, 976, 344 0
295% 03/03/2022 129, 954, 796 0
300% 03/03/2022 109, 961, 751 0
305% 07/03/2022 129, 950, 206 0
190% 18/02/2022 250, 002, 390 0
170% 11/01/2022 24,999, 847 0.
300% 18/02/2022 49,999,792 0.17
400% 28/03/2022 55,004, 776 0
350% 01/04/2022 107, 993, 696 0
400% 07/04/2022 317, 500, 898 0
450% 21/04/2022 21,001, 409 0
170% 31/01/2022 117,003, 827 0
170% 31/01/2022 200, 006, 542 0
280% 11/04/2022 158, 871, 224 0
350% 10/06/2022 99, 139, 221 0
180% 31/01/2022 397,616, 087 1
280% 19/04/2022 129, 423, 942 0
.150% 21/01/2022 245,001, 460 0
. 150% 24/01/2022 285, 328, 2563 0
0
4
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220, 249, 000 Sumitomo Mitsui Trust Bank Ltd . 250% 01/04/2022 220, 264, 547 75
RENTESEESH 4,420,007, 127 14.99
aAv— %)l s R—/8—

380, 500, 000 Albion Capital LLC 0.100% 05/01/2022 380, 494, 719 1.29
56, 471, 000 Albion Capital LLC 0.200% 16/02/2022 56, 456, 472 0.19
155, 000, 000 Alpine Securitization LLC 0. 330% 04/05/2022 155, 024, 535 0.53
80, 000, 000 Antalis 0.180% 05/01/2022 79,998, 054 0.27
19, 000, 000 Antalis 0.130% 10/01/2022 18, 999, 309 0.06
34, 080, 000 Antalis 0.130% 13/01/2022 34,078, 390 0.12
67, 200, 000 Antalis 0.140% 14/01/2022 67,196, 533 0.23
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75, 000, 000 Antalis 0.180% 20/01/2022 74,993, 360 0.25
22,500, 000 Antalis 0.170% 03/02/2022 22, 496, 366 0.08
37,000, 000 Antalis 0.160% 04/02/2022 36, 993, 765 0.13
33, 850, 000 Antalis 0.190% 11/02/2022 33, 843, 155 0.12
30, 000, 000 Antalis 0.200% 14/02/2022 29,991, 906 0.10
22,900, 000 Antalis 0.190% 15/02/2022 22, 894, 705 0.08
42,500, 000 Atlantic Asset Securitisation LLC 0.210% 07/03/2022 42,482,314 0.14
46, 050, 000 Atlantic Asset Securitisation LLC 0.260% 04/04/2022 46,019, 579 0.16
30, 000, 000 Banco Santander SA 0.180% 20/01/2022 29,997, 315 0.10
65, 000, 000 Banco Santander SA 0.170% 21/01/2022 64,993, 811 0.22
278, 000, 000 Bank of Montreal 0. 100% 18/01/2022 277,986, 103 0.94
163, 000, 000 Bank of Nova Scotia 0.220% 02/03/2022 162, 949, 739 0.55
140, 000, 000 Barclays Bank Plc 0.160% 04/02/2022 139, 980, 567 0.47
293, 000, 000 Barclays Bank UK Plc 0.140% 10/01/2022 292, 988, 611 0.99
490, 000, 000 BPCE SA 0.110% 28/01/2022 489, 958, 085 1.66
194, 444, 000 BPCE SA 0.220% 07/03/2022 194, 381, 261 0.66
68, 350, 000 Brighthouse Financial Short Term Funding LLC 0.130% 08/02/2022 68, 338, 073 0.23
166, 060, 000 Caisse D' Amortissement De La Dette Sociale 0.280% 27/05/2022 165, 853, 186 0. 56
265, 000, 000 Chesham Finance Ltd - Series 11 0.130% 03/01/2022 264,997, 130 0.90
270, 000, 000 Chesham Finance Ltd - Series III 0.070% 03/01/2022 269, 998, 426 0.92
90, 000, 000 Chesham Finance Ltd - Series V 0.070% 03/01/2022 89,999, 475 0.31
223, 156, 000 Collateralized Commercial Paper 11 Co LLC 0.230% 23/02/2022 223, 085, 367 0.76
73, 920, 000 DBS Bank Ltd 0.130% 18/01/2022 73,915, 335 0.25
74,170, 000 DBS Bank Ltd 0.180% 14/02/2022 74,153, 582 0.25
200, 000, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0.050% 03/01/2022 199, 999, 166 0.68
90, 000, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0.140% 21/01/2022 89, 992, 651 0.31
76, 000, 000 First Abu Dhabi Bank PJSC 0.140% 01/02/2022 75,992, 497 0.26
127, 750, 000 First Abu Dhabi Bank PJSC 0.350% 07/06/2022 127, 595, 263 0.43
22, 000, 000 Gotham Funding Corporation 0.120% 10/01/2022 21,999, 236 0.07
75, 000, 000 Gotham Funding Corporation 0.137% 18/01/2022 74,995, 309 0.25
102, 000, 000 Gotham Funding Corporation 0.170% 01/02/2022 101, 986, 862 0.35
185, 000, 000 lIonic Capital II Trust 0.180% 11/01/2022 184, 989, 825 0.63
162, 000, 000 Ionic Capital II Trust 0.150% 13/01/2022 161,992,914 0.55
144, 887, 000 lIonic Capital II Trust 0.200% 25/01/2022 144,873,110 0.49
35, 5653, 000 Ionic Capital II Trust 0.200% 27/01/2022 35, 547, 811 0.12
158, 000, 000 Tonic Capital III Trust 0.160% 12/01/2022 157,991, 817 0.54
123, 000, 000 Ionic Capital III Trust 0.200% 25/01/2022 122,983, 410 0.42
299, 153, 000 lIonic Capital III Trust 0.230% 02/02/2022 299, 090, 803 1.01
149, 490, 000 Tonic Capital III Trust 0.230% 04/02/2022 149, 457,136 0.51
71, 750, 000 Ionic Capital III Trust 0.230% 10/02/2022 71,731, 207 0.24
41,728, 000 J.P. Morgan Securities LLC 0.220% 07/03/2022 41,712,164 0.14
35, 000, 000 LA Fayette Asset Securitisation LLC 0.200% 08/02/2022 34,993, 892 0.12
32,000, 000 Liberty Street Funding LLC 0.130% 26/01/2022 31,997, 067 0.11
300, 000, 000 Lime Funding LLC 0.180% 13/01/2022 299, 981, 028 1.02
20, 022, 000 Lime Funding LLC 0.150% 21/01/2022 20, 020, 463 0.07
109, 216, 000 Lime Funding LLC 0.180% 26/01/2022 109, 204,173 0.37
44,950, 000 LMA SA 0.244% 06,/04/2022 44,919, 554 0.15
47,290, 000 LMA SA 0.240% 14/04/2022 47,254,617 0.16
87, 386, 000 Macquarie Bank Ltd 0.280% 15/03/2022 87, 344, 326 0.30
235, 926, 000 Macquarie Bank Ltd 0.270% 21/03/2022 235, 800, 174 0.80
95, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.250% 14/01/2022 94,991, 345 0.32
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17, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.170% 19/01/2022 16, 998, 629 0.06
100, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.240% 31/01/2022 99,979, 618 0.34
10, 691, 000 Manhattan Asset Funding Company LLC 0.190% 28/01/2022 10, 689, 421 0.04
100, 000, 000 Manhattan Asset Funding Company LLC 0.190% 31/01/2022 99, 983, 643 0.34
25,000, 000 Manhattan Asset Funding Company LLC 0.210% 02/03/2022 24,991, 061 0.08
130, 000, 000 Matchpoint Finance Plc 0.220% 24/01/2022 129, 982, 076 0.44
65, 000, 000 Matchpoint Finance Plc 0.200% 01/02/2022 64,990, 879 0.22
69, 000, 000 Matchpoint Finance Plc 0.230% 09/02/2022 68, 985, 796 0.23
217, 800, 000 Matchpoint Finance Plc 0.170% 10/02/2022 217,794, 900 0.09
40, 000, 000 Matchpoint Finance Plc 0.220% 03/03/2022 39,984, 364 0.14
100, 000, 000 Mitsubishi UFJ Trust & Banking Corp 0.150% 20/01/2022 99,992, 890 0.34
102, 984, 000 Mizuho Bank Ltd 0.295% 04/04/2022 102, 910, 321 0.35
71,704, 000 National Australia Bank Ltd 0.150% 01/02/2022 71,693, 843 0.26
148, 000, 000 National Australia Bank Ltd 0.150% 04/02/2022 147,978, 425 0.50
52,200, 000 National Australia Bank Ltd 0.210% 01/03/2022 52,184, 951 0.18
202, 500, 000 National Australia Bank Ltd 0.210% 22/04/2022 202, 552, 271 0.69
235, 104, 000 National Bank of Canada 0.250% 18/05/2022 234, 840, 841 0.80
150, 000, 000 Nationwide Building Society 0.185% 13/01/2022 149, 990, 215 0.51
128, 000, 000 Nationwide Building Society 0.140% 14/01/2022 127,994, 597 0.43
115, 000, 000 Nationwide Building Society 0.175% 24/01/2022 114, 988, 035 0.39
87,330, 000 Nationwide Building Society 0.175% 21/01/2022 87,319,778 0.30
59, 000, 000 Nieuw Amsterdam Receivables Corp 0.170% 11/02/2022 58, 989, 470 0.20
21,000, 000 Power Authority of the State of New York 0.220% 12/01/2022 20, 998, 460 0.07
137,618, 000 Regency Markets No. 1 LLC 0.150% 19/01/2022 137,607,110 0.47
157, 098, 000 Ridgefield Funding Co LLC 0.270% 16/05/2022 156, 928, 265 0.53
267, 000, 000 Royal Bank of Canada 0.270% 25/05/2022 266, 722, 542 0.90
85, 803, 000 Salisbury Receivables Company LLC 0.1949% 09/02/2022 85, 786, 543 0.29
152, 300, 000 Salisbury Receivables Company LLC 0. 250% 10/03/2022 152, 248, 542 0.52
25,174,000 Santander UK Plc 0.290% 03/05/2022 25, 151, 465 0.09
92, 000, 000 Sheffield Receivables Co LLC 0.160% 19/01/2022 91,992, 231 0.31
248, 600, 000 Toronto-Dominion Bank/The 0.100% 12/01/2022 248,591, 714 0.84
202, 579, 000 Toronto-Dominion Bank/The 0.270% 26/05/2022 202, 376, 893 0.69
79, 088, 000 UPDATE BDF 0.300% 03/06/2022 78,990, 225 0.27
21,000, 000 Verizon Communications Inc 0.290% 04/04/2022 20, 986, 127 0.07
110, 038, 000 Verizon Communications Inc 0. 300% 18/04/2022 109, 951, 510 0.37
39, 525, 000 Victory Receivables Corp 0.120% 06/01/2022 39, 524, 202 0.13
18, 700, 000 Victory Receivables Corp 0.120% 12/01/2022 18, 699, 245 0.06
89, 864, 000 Victory Receivables Corp 0.140% 18/01/2022 89, 858, 558 0.30
23,812,000 Victory Receivables Corp 0.160% 19/01/2022 23,810,478 0.08
100, 000, 000 Victory Receivables Corp 0.190% 07/02/2022 99, 982, 997 0.34
0

24,990, 000 Victory Receivables Corp .200% 16/02/2022 24,984, 421 0.08
74, 550, 000 Victory Receivables Corp 0. 250% 16/03/2022 74,514, 745 0.25
aAv—S vl - R—/—4 5t 11, 066, 499, 335 37.53
SR ES|
300, 000, 000 BofA Securities Repo 0.050% 03/01/2022 300, 000, 000 1.02
1,500, 000, 000 State Street Bank And Trust Co Repo 0.020% 03/01/2022 1,500, 000, 000 5.08
BEmEI&5 1,800, 000, 000 6.10
AROERBERMEIATICLZD LEFRFHATE TR SN TV AU DEBEE M SRS 17, 286, 506, 462 58. 62
ik
EHES
500, 000, 000 Australia & New Zealand Banking Group Ltd 0.070% 03/01/2022 500, 000, 000 1.70
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1, 000, 000, 000 Canadian Imperial Bank of Commerce 0.050% 03/01/2022 1,000, 000, 000 3.39
700,000,000  Credit Industriel et Commercial 0.070% 03/01/2022 700, 000, 000 2.37
1,000, 000, 000 National Bank of Canada 0.040% 03/01/2022 1,000, 000, 000 3.39
71,000,000  Skandinaviska Enskilda Banken AB 0.050% 03/01/2022 71, 000, 000 0.24
1,000, 000,000  Societe Generale 0.220% 03/01/2022 1,000, 000, 000 3.39
1,000, 000,000  Societe Generale 0.220% 04/01/2022 1,000, 000, 000 3.39
190, 000, 000 Toronto-Dominion Bank/The 0. 060% 03/01/2022 190, 000, 000 0.65
EHEEEE 5,461, 000, 000 18.52
ELEE 5,461, 000, 000 18.52
BEEEST 30,476, 111, 588 103. 35
BAAH g
EAE 16, 702, 545 0.06
EFE&F 7,711,902, 581 26.15
EEMTESIESE 4,420,007, 127 14.99
o= ¥ )L - R—N\—A%t 11,066, 499, 335 37.53
BEmsI &5t 1, 800, 000, 000 6.10
EHEEEE 5,461, 000, 000 18.52
TOMEE - 818 (986, 818, 442) (3.35)
BERUHESNMZRASREEICRET HMEE 29, 489, 293, 146 100. 00




