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4,029,399 2,063,496

5,634,662,509
22,723,424
1,959,512
25,833,378
45,045,036
65,170,844

5,795,394,703

5,799,424,102

6,285,422
540,444
31,605,524
12,557,080
1,545,014
252,382

52,785,866

5,746,638,236

148,835,082
19,386,665
157,411
242,134,920

1,988,706

3,646,017,707
15,673,338
170
11,572,879
163,323,152
333,761,150

4,170,348,396

4,172,411,892

4,451,621
392,079
234,568,197
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Ji& SR 39,157,895
FRATAE R A R A B RN 189,175
P& i A AR 22,269,288
P& (HHR) /1 (116,092,273)
BE SRS/ (JRR) ¥R AR (590,864)
At 4,976
MEE Y (55,061,803)
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EHEEH 33,817,072
RN B 2,926,523
RLE B 1,694,321
T o FHEE 1 135,425
TG A 7,117,984
% BTN 4 149,078
TR B R 1,497
HoAth 2 2 27,008
MR B T H 45,868,908
FRE S URHT KA AT/ (FRR) (100,930,711)
FHE G BT R A 2 URFE (209,055,323)
R IR1E R AR 2R/ (AR (309,986,034)
FRIH (3,666,833)
HEBNFE NE SREPMEZ R (313,652,867)

H-ZE__HF—H—H=&
—E-F+A=+—HiH

(#E#H=D
N

63,857,542
154,831
27,702,015
(453,639,823)
2,010,553
790

(359,914,092)
43,773,864
3,914,938
2,058,238
270,675
10,598,388
227,030
10,866
48,334

60,902,333

(420,816,425)
(254,995,255)
(675,811,680)

(5,747,864)

(681,559,544)
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3,926,454,874
2,536,414,041
(402,577,812)
2,133,836,229
(313,652,867)

5,746,638,236

2,700,926,436
2,311,118,747
(404,030,765)
1,907,087,982
(681,559,544)
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ARBAK EKITTAE WITAK (R5) (R5)
87,690,593 13,571,583 159,591,418 194,689 1,936,637
67,297,655 7,707,536 96,274,085 10,315 706,050
543,549 84,627 483,183 - -
(6,696,715)  (1,977,081) (14,213,766) (47,593) (653,981)
148,835,082 19,386,665 242,134,920 157,411 1,988,706
TR THE
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ARBAK FE LA WITAS (EH) (R5)
45,226,975 8,538,874 80,896,677 250,098 2,772,323
48,686,077 6,162,451 93,071,282 91,202 930,139
817,318 154,284 766,189 - -
(7,039,777)  (1,284,026) (15,142,730) (146,611) (1,765,825)
87,690,593 13,571,583 159,591,418 194,689 1,936,637
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269,815
4,430,000
200,000
580,000
1,560,000
184,500
6,476
92,300
200,000
1,019,958
4,850,000
1,836,859
249,822
1,350,000
50,000
720,000
1,000,000
9,100,000
669,000
368,500
92,000

WE HRESE
NG H 5%
42,212,557 0.73
36,503,200 0.64
16,864,000 0.29
21,001,800 0.37
37,034,400 0.64
16,693,560 0.29
303,401 0.01
15,213,809 0.26
4,858,000 0.08
46,255,095 0.80
59,218,500 1.03
46,472,533 0.81
18,726,657 0.33
8,910,000 0.16
23,611,000 0.41
19,627,200 0.34
5,260,000 0.09
37,219,000 0.65
23,829,780 0.41
7,185,750 0.13
11,371,200 0.20
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IR 1,625,000 47,693,750 0.83
AR SRAT 3,498,230 114,602,015 1.99
B 1,999,905 10,659,494 0.19
HH [ K AR 900,000 23,382,000 0.41
HH [ R 7 S 2,000,000 12,060,000 0.21
Hh [ A 311,400 34,419,042 0.60
HRIA 900,000 12,618,000 0.22
HH (a8 3 2,769,912 50,190,805 0.87
AR 399,980 91,511,424 1.59
THIE 4 1,830,000 23,661,900 0.41
RZ 5% 650,000 4,829,500 0.08
TRAIE 725,544 32,417,306 0.56
WS 4,012,103 56,971,863 0.99
RIERHT 300,000 9,915,000 0.17
g3 A AR it 3,000,000 20,430,000 0.36
T3 W 1,100,000 27,720,000 0.48
THEL R BE 100,000 5,542,000 0.10
NESGELYT 304 5,183 0.00
R RE 1,709,700 32,740,755 0.57
4 ) 600,000 6,120,000 0.11
A B 970,000 34,774,500 0.61
S A 1,100,000 7,931,000 0.14
S E 420,000 13,645,800 0.24
IR 140,000 3,523,800 0.06
SR AR 770 17,710 0.00
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691,400
3,500,000
949,965
187,342
2,400,000
320,000
910,000
975,000
600,000
588
365,800
520,000
168

636
2,350,000
260,000
1,031,700
475,000
635,600
500,000
1,965
1,960,000
100,800
1,976,800
1,165,220

mE
ANR®

11,961,220
24,010,000
22,305,178
28,575,275
27,696,000
15,196,800
27,709,500
32,282,250
20,616,000
14,018
23,608,732
19,572,800
4,049
12,408
29,116,500
45,572,800
32,859,645
23,151,500
31,271,520
14,520,000
86,480
30,674,000
16,819,488
94,688,720
45,455,232

i & EEHME
B E%

0.21
0.42
0.39
0.50
0.48
0.26
0.48
0.56
0.36
0.00
0.41
0.34
0.00
0.00
0.51
0.79
0.57
0.40
0.54
0.25
0.00
0.53
0.29
1.65
0.79
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SO SE 818,760 25,676,314 0.45
m B 2,600,000 36,556,000 0.64
ERPERSE 1,139,999 41,940,563 0.73
PR 290,000 11,339,000 0.20
AR A 327,000 12,148,050 0.21
BINFE 120,400 203,596,401 3.54
FETRAE [H 500,000 19,455,000 0.34
R L4k e 329,000 9,432,430 0.16
SR 1,170,000 37,966,500 0.66
MR ER 5,200,000 16,016,000 0.28
LA 48,000 15,247,200 0.27
A A B 200,000 5,166,000 0.09
Wy 420,000 20,592,600 0.36
WL F LR 1,900,000 46,740,000 0.81
BRIR A = 100,000 9,580,000 0.17
Hh P2 2,600,000 120,640,000 2.10
PRFEE R 1,049,941 13,680,731 0.24
ST 1,077 66,472 0.00
I 2 % st 565,000 25,475,850 0.44
Fihmimia 2,829,982 32,233,495 0.56
H R B 560,000 28,291,200 0.49
IRy 169,000 13,879,970 0.24
ZIERHY 820,000 28,806,600 0.50
W RyET 168,000 9,937,200 0.17
EEL/G 636,000 32,315,160 0.56
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115,000
260,000
164,920
320,000
170,000
284
839,944
80,000
4,000,000
345,000
553,600
500,000
310,000
3,000,000
448,000
474,928
1,739,943
287,885
1,680,000
433
508,000
200,000
640,000
920,000
341

WE HRESE
NG H 5%
14,009,300 0.24
11,809,200 0.21
30,521,744 0.53
16,604,800 0.29
18,739,100 0.33
22,467 0.00
53,932,804 0.94
23,984,000 0.42
17,600,000 0.31
50,715,000 0.88
14,221,984 0.25
5,280,000 0.09
36,155,300 0.63
25,680,000 0.45
27,843,200 0.48
41,717,676 0.73
31,927,954 0.56
28,224,245 0.49
18,177,600 0.32
12,509 0.00
83,093,560 1.45
12,462,000 0.22
28,102,400 0.49
12,134,800 0.21
9,200 0.00
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R&E 1,841 69,406 0.00
FEVREL IR 2,483,300 16,662,943 0.29
ZE R 1,630,000 39,886,100 0.69
AKER) 98,000 28,063,280 0.49
JE IR EE 800,000 11,064,000 0.19
A 2,200,000 25,564,000 0.44
GICIFEESS 480,000 14,625,600 0.25
BB 1,010,000 46,369,100 0.81
WIEES 1,310,000 35,867,800 0.62
TS 2,652 126,527 0.00
2 Wt 876,900 18,011,526 0.31
il 35 4 1,000,000 13,250,000 0.23
BRIRFH 330 11,801 0.00
TV A [ 3,970,000 34,221,400 0.60
Lokl 6,020,000 68,447,400 1.19

3,565,534,866

FE
BT 530,000 17,412,774 0.30
[ERzi | 125,000 12,477,195 0.22
IERIRIEE - CL 7 90,000 9,761,488 0.17
EaE R 20 913,000 54,349,128 0.95
S 6,700,000 23,351,175 0.41
HAREH 3,600,000 31,986,230 0.56
IR 2,400,000 20,008,123 0.35
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FUTU HLDGS LTD-SPONSORED ADR

EwEHES

FRAER RS

CHINA CINDA 2020 I MANAGEMENT LTD
3% S/A 20JAN2031

CHINA CINDA 2020 I MANAGEMENT LTD
3.25% S/A 28JAN2027

CHINA GREAT WALL INTL HLDGS V LTD
2.375% S/A 18AUG2030

CLP POWER HONG KONG FINANCING LTD
2.25% S/A 21JUL2031

STATE GRID OVERSEAS INVESTMENT 2014

LTD 4.85% S/A 07MAY2044 REGS

HE
ISR f
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313,500
586,000
132,000
98,400
700,000
2,000,000
279,000
470,000

30,000

6,950,000

2,000,000

4,000,000

1,000,000

1,980,000

28,500

e
AR

86,011,509
23,092,244
16,242,938
11,184,697
17,793,363
37,919,520
85,984,742
16,402,516

463,977,642

8,681,839

8,681,839

41,565,028
13,425,610
20,994,583

5,997,838

14,509,594
96,492,653

3,272,057

R E A
[Epig=a)

1.50
0.40
0.28
0.19
0.31
0.66
1.50
0.29

0.15

0.72
0.23
0.37
0.10

0.25

0.06
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R
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EWEHRS (8
22141/ C2 500,000
221101 200,000
21 3 4% I MTNO02A 300,000
CHINA CONSTRUCTION BANK 0% A 50,000,000
16FEB2024 SHCH
225 1% 14 250,000
2241505 200,000
2241501 300,000
21#E£E01 299,010
223 #5C1 200,000
VR 53,440
22 EFEMTNOO2 300,000
TSR 155,140
22%EAIC1 320,000
L SE we 1,260,000
i SR A 36,120
i A 22,000
22 YRR 400,000
A7 A 319,591
2203 300,000
22HE01 400,000
21 FEGHEMTNOO3A 300,000
1922101 200,000
i i 15,260
Efi ot 168,050
il B 6,576
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e
AR

49,689,350
20,087,260
30,226,380
48,826,600

24,996,775
19,905,020
30,107,970
30,051,641
19,920,260
6,081,445
30,356,760
17,556,263
32,261,024
127,897,812
4,115,534
2,790,073
40,141,880
35,895,087
29,923,860
40,037,200
30,131,310
20,112,760
2,090,100
18,741,810
701,988

R E A
£z

0.86
0.35
0.53
0.85

0.43
0.35
0.52
0.52
0.35
0.11
0.53
0.31
0.56
2.23
0.07
0.05
0.70
0.62
0.52
0.70
0.52
0.35
0.04
0.33
0.01
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22K JA01
21K J&.05
224 K1
222101
1o [ i A
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B

ATIRPORT AUTHORITY HONG KONG 4. 875%
S/A 12JAN2033 REGS

HONG KONG GOVERNMENT INTL BOND 4%
S/A 07JUN2033

VANKE REAL ESTATE HONG KONG CO LTD
3.45% S/A 25MAY2024

Fhnk

BOC AVIATION LTD 3% S/A 11SEP2029
REGS

BOC AVIATION LTD 5.5% S/A 26FEB2024

£
HSBC HLDGS PLC 3. 4% A 29JUN2027

39,750
200,000
200,000
500,000
300,000

47,912
141,450

5,109

23,900,000

500,000

69,500,000

3,000,000

8,200,000

19,000,000

17

e
AR

4,774,448
20,223,180
20,278,460
50,060,450
30,145,200

5,526,208
15,407,979

731,357

863,065,501

177,311,397
3,589,105

68,378,270
249,278,772

19,308,899

8,323,902

27,632,801

18,882,010

18,882,010

R E A
£z

0.08
0.35
0.35
0.87
0.52
0.10
0.27
0.01

3.09
0.06

1.19

0.34

0.14

0.33



A hy Ed P53

DA CHENG INTERNATIONAL

KRB R EEESE
K RBELRER S
( REHBREAEENTES )

BEAS (REFT)
BE_ZE-=FAHA=1H

ETi/RESE (8D

E RS (8D

*E

BOC AVIATION USA CORP 4.875% S/A
03MAY2033 REGS

FUBEEE
i
HEH N

BT/ RERE AR
Ik b/ MERE

3k E R RS

BIRS

AZURE ORBIT IV INTL FINANCE LTD 4%
S/A 25JAN2028

LINK FINANCE CAYMAN 2009 LTD 3.25%
A 270CT2024

B

223 J7fEO01BC
2015 Hh Z=MTNOO3
22 ZEE[EIMTNO02
227" HH HEMTNOOS
234 H4ZMTNOOT

&

R AR¥
6,000,000 42,489,452
42,489,452

320 31,999
31,999

5,336,067,535

2,000,000 13,836,034
13,000,000 13,044,720
26,880,754

100,000 10,036,730
500,000 50,268,600
500,000 50,372,150
200,000 19,990,220
300,000 30,230,850

18

R E A
£z

0.74

0.00

92.85

0.24

0.23

0.47

0.17
0.87
0.88
0.35
0.53



KRB R EEESE
K RBELRER S
( REHBREAEENTES )

BEAS (REFT)
BE_F_=HFAHA=1H

dE L /3RERE (&)
dE L EH RS ()
22RF| 5% FEMTNOO3A
2275 7 ZEMTNOO3A
1954 4:MTN0O1

215 M4 RHEMTNOO T

21 H 52 4L [HMTNOOT

3E /SRR SR S HOANAR

MIE

oA
RER_=FNA=THIREESR
PARASHT R A8 ELE

19

FRE

400,000
200,000
200,000
200,000
100,000

e
AR

40,235,960
20,085,460
20,213,440
20,140,340
10,140,470
271,714,220
298,594,974
5,634,662,509
111,975,727
5,746,638,236

6,063,829,900

b B = BHME
H %

0.70
0.35
0.35
0.35
0.18



A hy Ed P53

DA CHENG INTERNATIONAL

W hn

309,815
1,600,000
200,000

0
1,110,000
135,000

0

6,476
106,000
200,000
839,968
1,730,000
0

249,822

0

155,054
140,000

RKEBREGEES
KA B B IEEEEE
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
HoE_=F—-H—HZE_F_=F,A=1THILHH
—E——
+ZA=+
—H
i/ RERE
R
B
H A A 0
H (B8 e A9 2,830,000
Y =3ia s 0
GIRER] 580,000
S 450,000
W) 0
Ly i 1,208,200
S ENER 0
TR 0
TN s 15 0
HOEE 0
AR ERAT 3,120,000
B ERAT 1,836,859
PR 0
KL= 1,350,000
Sl 0
BT TR T 580,000
R = 0

1,000,000

20

KL/ B

VU

(40,000)

O OO oo

(1,208,200

o =

(35,000

~

O O O oo o

(105,054

~

o o

- =
ANA=1+H

269,815
4,430,000
200,000
580,000
1,560,000
184,500

0

6,476
92,300
200,000
1,019,958
4,850,000
1,836,859
249,822
1,350,000
50,000
720,000
1,000,000



KRB R EEEE
K RBERER S
( KEHBREAEENTES )

BRAGHHHER (REF)

B2 =ZF—-A—-HZ2 - =FAA=+HHIEEH

E/RERE (&)

RE (&)
Higdi s
TEHEL G
HOR A
% B4
PRANIBEY
ARG
iy oelill
BB
—IRAEH
REGL5E3E
T
I EEES
Hh K A
Hh 68 R A A
Hh g 4
ERIA
Z R R
SIETE S
Hg] K
a5 YA 91
BEABEAL
BiE 4
KZE %
Eaay
MHaiE

- =
+=A=+
—H

0

4,613
4,800,000
0

0

988
368,500
92,000
1,365,000
0
1,838,231
0

0

0

291,400
900,000

0

0

780,000

0

50,000
1,830,000
0

460,000

0

W hn

100,000

0
5,500,000
196
630,000

0

0

0

260,000
1,303,900
1,659,999
1,999,905
900,000
2,000,000
20,000

0

100,163
1,609
270,000
3,069,912
299,980

0
1,300,000
0

604,620

21

KL/ B

120,924

VU

(100,000)
(4,613)
(1,200,000)
(196)

0

(988)

0

0

0
(1,303,900)
0

O O O O

0
(100,163)
(1,609)
(1,050,000)
(300,000)
(70,000)
0
(650,000)
(460,000)
0

- =
ANA=1+H

0

0
9,100,000
0

669,000

0

368,500
92,000
1,625,000
0
3,498,230
1,999,905
900,000
2,000,000
311,400
900,000

0

0

0
2,769,912
399,980
1,830,000
650,000

0

725,544



A hy Ed P53

DA CHENG INTERNATIONAL

W hn

1,649,940
0

0

0

204

0
1,260,000
0
1,850,000
100,000
205

0

0

970,000

0

400,000
1,139,995
0

0

0

691,400
3,500,000
330,000
0

RKEBREGEES
KA B B IEEEEE
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
E-E_=ZF—H—HE_F_ =%, A=1HILEH
—E——
+ZA=+
—H
LR ERE (&)
BRE (&)
RITWE 2,243,479
MG R 64,000
ERR R 985
BT 300,000
EEFR 0
HFERILK 1,168
o % 0
g3 AR 3,000,000
T 0
TEEN A 0
B R 0
HREERE 1,709,700
4 ) 600,000
A B 0
S A 1,100,000
& Wi 0
R IRyR 0
I E A 1,800,000
SR E R 770
TR AR 320,000
4Gk 0
J B fiE U5 0
e Tk P A 0
Sty B 347,960
HEER 436,000

0

22

KL/ B

Wb

(500,000)
(64,000)
(985)

0

(204)
(1,168)
(1,270,000)
0

(750,000)
0

O O O o

0
(100,000)
(999,995)

(1,800,000)

0
(320,000)

0

0
(330,000)
(347,960)
(436,000)

- =
ANA=1+H

4,012,103
0

0

300,000

0

0

0
3,000,000
1,100,000
100,000
304
1,709,700
600,000
970,000
1,100,000
420,000
140,000

0

770

0

691,400
3,500,000
0

0

0



KRB RfEEES

W hn

0

30,000
4,650,000
420,000

0

247
910,000
1,100,000
600,000

0

365,800

0

0

0
4,550,000
290,000
180,000
250,000
710,000
347
500,000
19,641

0

200,000

KA B B IEAE A&
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
HoE_=F—-H—HZE_F_=F,A=1THILHH
—E——
+ZA=+
—H
LR ERE (&)
RE (&)
MR E e 949,965
$IE Ay 104,000
BEAEER 0
R JIRHE 0
A 17,599
1 i 0
Y NES 0
Y R A 0
Py 0
RICEED) 420
ek gk 425,930
KRR 819,972
TR EHHE 168
HRH 424
FEEA 0
A 465 0
Ty 851,700
e 1) 42 5] 225,000
eI 0
YL A 0
75 )| 853 0
A RE 0
EMEE 322
B 1,000,000
BLSEGRAT 1,000,000

960,000

23

KL/ B

53,342

=
o)}
O OO WO OO o oo o

212

O OO OO OO0 oo Oo

W

0
0
(2,250,000)
(100,000)
(17,599)
(247)

0

(125,000)

0

0

(425,930)
(299,972)

0

0
(2,200,000)
(30,000)

0

0

(74,400)
(347)

0

(17,676)
(322)
(1,200,000)
0

- =
ANA=1+H

949,965
187,342
2,400,000
320,000
0

0

910,000
975,000
600,000
588
365,800
520,000
168

636
2,350,000
260,000
1,031,700
475,000
635,600

0

500,000
1,965

0

0
1,960,000



A hy Ed P53

DA CHENG INTERNATIONAL

RKEBREGEES
KA B B IEEEEE
( KBBEEEEENTES )

BEAGBHHRER (RKEE)
E-E_=ZF—H—HE_F_ =%, A=1HILEH

—F-= ¥

+ZA=+

—H

LR ERE (&)
BRE (&)
RERHY 0 890,000
] 72 54,000 42,000
1 3 BE 8¢ 1,546,800 2,070,000
HH# 0 1,165,220
B &K 0 212
wRAE My 0 2,080
SO SE 618,760 400,000
m B 1,800,000 800,000
HRE SR 939,999 200,000
PR 0 500,000
AR AT 327,000 0
EME 115,474 57,500
FETRAE [ 0 500,000
P L4 BE 329,000 0
SR % 1,040,000 130,000
TEM 2 182,000 0
TR 0 600,000
B 0 197,800
T 342 0
M5 e 200,000 0
Ju i 266 0
MEER R 4,000,000 1,200,000
7 #E A 0 60,000
FSINAT e 0 600,000
W7 R 0 630,000

24

KL/ B

28,800

el elNeolNeolNelNolNeolNolololNolNolNololNolNolNolNolololNollolNe]

VU

(890,000)
(24,000)
(1,640,000)
0

(212)
(2,080)
(200,000)
0

0
(210,000)
0
(52,574)
0

0

0
(182,000)
(600,000)
(197,800)
(342)
(200,000)
(266)

0
(12,000)
(400,000)
(210,000)

- =
ANA=1+H

0

100,800
1,976,800
1,165,220
0

0

818,760
2,600,000
1,139,999
290,000
327,000
120,400
500,000
329,000
1,170,000

O O OO oo

5,200,000
48,000
200,000
420,000



KRB RfEEES

RKEHRBEREES
( REBEBREEESENTFES )

BRASHIRE (REEFF)
HoR-=F—A—HRZEZ-F-=FAA=1HIHH

e et ¥hm ALF/ e F wm> —ZF-=

+ZA=+ ANA=+H

—H

EH/REHRE (HF)
RE (&)
Bl g B 1,300,000 800,000 0 (200,000) 1,900,000
— MR 0 150 0 (150) 0
BOR K 100,000 111,000 0 (111,000) 100,000
22 1,100,000 1,740,000 0 (240,000) 2,600,000
TRA) 95 e 1,049,941 0 0 0 1,049,941
SRR 1,077 0 0 0 1,077
JIEE 8 2 165,000 400,000 0 0 565,000
Felmimin 2,330,000 499,982 0 0 2,829,982
=—ET 1,920,000 0 0 (1,920,000) 0
HHE [ 0 660,000 0 (100,000) 560,000
& 374k 700 0 0 (700) 0
B 0 426,982 61,494 (319,476) 169,000
SIERHL 0 820,000 0 0 820,000
e H 0 360,000 0 (360,000) 0
Bz A 0 103 0 (103) 0
(PR =S 0 800,000 0 (800,000) 0
NAET 0 120,000 48,000 0 168,000
AN 460,000 400,000 106,000 (330,000) 636,000
TS A I 0 510,000 0 (510,000) 0
VB 0 115,000 0 0 115,000
iR 0 260,000 0 0 260,000
Ll 75 3 0 164,920 0 0 164,920
e 0 320,000 0 0 320,000
17 4K 0 299,980 0 (129,980) 170,000
S Pl 219 0 65 0 284

25
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DA CHENG INTERNATIONAL

KB REFEES
KB BEREEE
( KB EGEEEN FEE )

BRASHIRE (REEFF)
HoR-=F—A—HRZEZ-F-=FAA=1HIHH

—F—_- ¥ ALF/ e F wmr —Eo=

+ZA=+ NA=1H

—H

EH/REHRE (HF)
RE (&)
B 1 BEAkT 0 839,944 0 0 839,944
FHEF| 110,000 270,000 0 (380,000) 0
VLU HE 610 0 0 (610) 0
18 31 8 % 162,000 0 0 (82,000) 80,000
B 0 4,000,000 0 0 4,000,000
— 5 553,900 0 0 (553,900) 0
HEER 255,000 140,000 0 (50,000) 345,000
PR 98 0 0 (98) 0
LB BESE 0 553,600 0 0 553,600
) AR 236 0 0 (236) 0
HARE 12,284 0 0 (12,284) 0
ValsE 4 0 271 0 (271) 0
EE SRS 80,000 0 0 (80,000) 0
Bk B 0 500,000 0 0 500,000
JERR R 292,500 193,570 0 (486,070) 0
W 't T U 280,000 30,000 0 0 310,000
Epedintas 0 215 0 (215) 0
BEHKET 0 3,000,000 0 0 3,000,000
B Al i 0 320,000 128,000 0 448,000
RFIEE 0 1,479,500 0 (1,479,500) 0
Kt7 0 1,800,000 0 (1,800,000) 0
TCLAH 0 9,500,000 830,000 (10,330,000) 0
VS ENES 0 6,000,000 0  (6,000,000) 0
pliibeF Uk 0 169 0 (169) 0
AR 429,928 45,000 0 0 474,928

26



KRB RfEEES

KA B B IEAE A&
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
E-E_=ZF—H—HE_F_ =%, A=1HILEH
—®—— Wi ALR/ B wm> ZFT-=
F£+—=H NA=Z1H
=+—H
E/RERE (&)
JRE (#)
1 EC 1 589,943 1,150,000 0 0 1,739,943
R 0 287,885 0 0 287,885
fh e e 0 4,480,000 0 (2,800,000) 1,680,000
JCIE B 433 0 0 0 433
=tHEG 0 600,000 0  (600,000) 0
FKE 177,000 331,000 0 0 508,000
LIRS 0 200,000 0 0 200,000
Tl AL ST 0 200,000 0  (200,000) 0
FEE W) 520,000 120,000 0 0 640,000
TR it 14y 0 920,000 0 0 920,000
P IR 181 0 0 (181) 0
EFialin 0 3,406 0 (3,065) 341
& 1,416 1 424 0 1,841
FEVRFL Ik 2,483,300 0 0 0 2,483,300
TN 0 1,630,000 0 0 1,630,000
15 R EE 3¢ 0 400,000 0  (400,000) 0
KGR 98,000 0 0 0 98,000
VALY ES 0 103 0 (103) 0
FRE) 71 0 300,000 0  (300,000) 0
JE LRI 0 800,000 0 0 800,000
A=Y 2,000,000 200,000 0 0 2,200,000
NGRS %53 0 480,000 0 0 480,000
EL Y EES 700,000 310,000 0 0 1,010,000
BT 0 800,000 0  (800,000) 0
FLNBESE 0 1,310,000 0 0 1,310,000

27
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DA CHENG INTERNATIONAL

KRB R EEEE
K RBERER S
( KEHBREAEENTES )

BRAGHHHER (REF)

B2 =ZF—-A—-HZ2 - =FAA=+HHIEEH

EW/RERE (&)

B (&)
TR
Tasia L3
R BT
il 5 a4
b vy
BRI
HESE A
BRifgE T
JEEE R
Ko
Hh LI AR

Tt

o I 28 A
R
[ER T Ul

MENEME - CL Z

Hh R A I
A2 5l
RS
A
IR
A AL 5 i
HEFR 4L
175 i B

-+ =1
=+—H

265,000
0
876,900

2,800,000
1,169,829
1,190,000

1,300,000
0

0

67,000

1,480,000
0

0

0

0

313,500
0

0

Wi

0

2,652

0
1,000,000
198

0

950,000
1,000,000
1,170,000
6,020,000
1,980,000

0
530,000
125,000

23,000

0

913,000
6,700,000
3,600,000
2,900,000
0

200,000
586,000

28

AL/ B

O OO O0OO0OO0OO0OO0O OO oo

VU

(265,000)
0

0

0

(198)

0

(950,000)
(1,000,000)
0
(1,169,829)
(3,170,000)

(1,300,000)
0
0
0

(1,480,000)
0

0

0

(500,000)
0

(200,000)
0

- =
ANA=1+H

0

2,652
876,900
1,000,000
0

330

0

0
3,970,000
6,020,000
0

0
530,000
125,000

90,000

0

913,000
6,700,000
3,600,000
2,400,000
313,500

0

586,000



KRB RfEEES

W hn

0
26,400

700,000
2,000,000
980,000
15,000
470,000

30,000

0
6,500,000
2,000,000
4,000,000

0

0

KA B B IEAE A&
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
E-E_=ZF—H—HE_F_ =%, A=1HILEH
—E——
+=-HA=+
—H
LR ERE (&)
RE (&)
TR AR 132,000
EE - W 156,000
R R R 0
O[] % 0
HH ] R 3,400,000
Jhg A 264,000
YEIR W) 0
EH
FUTU HLDGS LTD-SPONSORED ADR 0
WEEVRS
RBERHE
CASTLE PEAK POWER FINANCE CO 1,100,000
LTD 3.25% S/A 25JUL2027
CHINA CINDA 2020 T MANAGEMENT 5,950,000
LTD 3% S/A 20JAN2031
CHINA CINDA 2020 T MANAGEMENT 0
LTD 3.25% S/A 28JAN2027
CHINA GREAT WALL INTL HLDGS V 0
LTD 2.375% S/A 18AUG2030
CLP POWER HONG KONG FINANCING 1,000,000
LTD 2.25% S/A 21JUL2031
STATE GRID OVERSEAS 1,980,000
INVESTMENT 2014 LTD 4.85% S/A
07MAY2044 REGS
eSS
LINK FINANCE CAYMAN 2009 LTD 5,000,000
2.75% S/A 19JAN2032
HE
PSR 18 28,500

29

AL/ B

OO OO O oo

<

Wb

0
(84,000)

0
0
(4,380,000)
0
0

(1,100,000)
(5,500,000)
0

0

(5,000,000)

- =
ANA=1+H

132,000
98,400

700,000
2,000,000
0

279,000
470,000

30,000

0
6,950,000
2,000,000
4,000,000
1,000,000

1,980,000

28,500
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DA CHENG INTERNATIONAL

RKEBREGEES
KA B B IEEEEE
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
E-E_=ZF—H—HE_F_ =%, A=1HILEH
—®—— Wi ALR/ iR wm> —ZF-=
F£+—=H NA=Z1H
=+—H
LT/REHRE (F)
WmEEHEES (H)
22141/ C2 0 500,000 0 0 500,000
224101 200,000 0 0 0 200,000
21 FE $2 EMTNOO2A 300,000 0 0 0 300,000
CHINA CONSTRUCTION BANK 0% A 0 100,000,000 0 (50,000,000) 50,000,000
16FEB2024 SHCH
22[ 02 500,000 0 0 (500,000) 0
CHINA GOVERNMENT INTL BOND 10,000,000 0 0 (10,000,000) 0
1.75% S/A 260CT2031
CHINA GOVERNMENT INTL BOND 3,000,000 0 0 (3,000,000) 0
2.5% S/A 260CT2051
22 1514 0 550,000 0 (300,000) 250,000
23R ARl GNOO T (Fi% Al 0 500,000 0 (500,000) 0
2242505 0 200,000 0 0 200,000
22924501 0 300,000 0 0 300,000
213EH01 299,010 0 0 0 299,010
22 F5C1 0 200,000 0 0 200,000
iR g 53,440 0 0 0 53,440
22 HEHEEMTNOO2 300,000 0 0 0 300,000
A 102,130 53,010 0 0 155,140
223EAIC] 320,000 0 0 0 320,000
i 14,260 0 0 (14,260) 0
L SE we 0 1,260,000 0 0 1,260,000
i SR 36,120 0 0 0 36,120
i A 0 22,000 0 0 22,000
22 B e 400,000 0 0 0 400,000
Sy 205,111 114,480 0 0 319,591
22 %03 0 300,000 0 0 300,000
20 %01 0 400,000 0 0 400,000

30



KRB RfEEES
K RBERER S

( KEHBREAEENTES )
BRAGHHHER (REF)

B2 =ZF—-A—-HZ2 - =FAA=+HHIEEH

E/RERE (&)

WREEERSE (FH)
21 B IRMTNOO3A
19224101
i i

Egr i

Il B
F230E %

20K JH01

21K JE05

22)5 EK1
2231701

e [ i A
Eyg

i

Tt

AIRPORT AUTHORITY HONG KONG
2.5% S/A 12JAN2032 REGS
ATRPORT AUTHORITY HONG KONG
4.875% S/A 12JAN2033 REGS
BANK OF CHINA LTD/SYDNEY
2.95% S/A 03AUG2025
BLOSSOM JOY LTD 2.2% S/A
210CT2030

HONG KONG GOVERNMENT INTL
BOND 1.75% S/A 24NOV2031
HONG KONG GOVERNMENT INTL
BOND 2.375% S/A 02FEB2051
REGS

HONG KONG GOVERNMENT INTL
BOND 4% S/A 07JUN2033
HONG KONG GOVERNMENT INTL
BOND 4. 625% S/A 11JAN2033
REGS

HONG KONG GOVERNMENT INTL
BOND 5. 25% S/A 11JAN2053

4+ H
=+—H

300,000
200,000
15,260
0

6,576

0
200,000
200,000
0

0

0
141,450
5,109

5,500,000
0
20,000,000
0

7,200,000

4,200,000

Wi

0

0

0
168,050
0
39,750
0

0
500,000
300,000
47,912
0

0

0

46,900,000

0

5,000,000

0

0

4,500,000

9,000,000

5,000,000

31

AL/ B

[eleNeolNolNolNolNolNolNolNolNolNolNo

Wb

[elelNeolNololNolNololololNolNolNo

(5,500,000)
(23,000,000)
(20,000,000)
(5,000,000)
(7,200,000)

(4,200,000)

(4,000,000)

(9,000,000)

(5,000,000)

- =
ANA=1+H

300,000
200,000
15,260
168,050
6,576
39,750
200,000
200,000
500,000
300,000
47,912
141,450
5,109

0

23,900,000

0

0

500,000

0
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DA CHENG INTERNATIONAL

KRB R EEEE
K RBERER S
( KEHBREAEENTES )

BRAGHHHER (REF)

B2 =ZF—-A—-HZ2 - =FAA=+HHIEEH

E/RERE (&)

BEFRTES (&)

ICBCIL FINANCE CO LTD 2.65%
S/A 02AUG2031

VANKE REAL ESTATE HONG KONG
CO LTD 3.45% S/A 25MAY2024

T

BOC AVIATION LTD 3% S/A
11SEP2029 REGS

BOC AVIATION LTD 5.5% S/A
26FEB2024

ERBERE
HE G A BHEETF (QDIT)
RN

R ET/HREFHS

B EE
ez
B AR
VOl
RT3
LHp ety

- At - =
+ZA=+
—H

9,200,000

39,500,000

3,000,000

0

71,000,000
317

o O O o

Wi

9,200,000

30,000,000

0

8,200,000

196
271
103
198

32

AL/ B

o

o

O O o o

VU

(18,400,000)

0

0

0

(71,000,000)
0

(196)
(271)
(103)
(198)

- A
ANH=Z1+H

0

69,500,000

3,000,000

8,200,000

320

O O O o



KRB RfEEES

Wi

2,000,000

0

0

0
1,100,000
0

0

0

500,000

0

0

300,000

O OO oo

200,000

KA B B IEAE A&
( KBBEEEEENTES )
BEAGBHHRER (RKEE)
E-E_=ZF—H—HE_F_ =%, A=1HILEH
—E
—RA=
—H
RET/HREFS (F)
wmEBBRS
(ki
AZURE ORBIT IV INTL FINANCE 0
LTD 4% S/A 25JAN2028
LINK FINANCE CAYMAN 2009 LTD 20,000,000
3.25% A 270CT2024
B
21 ERHEMTINOO2 300,000
2135108 500,000
223 f%23 0
22 J7f£01BC 100,000
195 77 1%03BC 200,000
2015 Hh ZMTNOO3 500,000
222 FE FRIMTNOO2 0
193 105 300,000
2277] #H ZEMTNOOS 200,000
234 tH4EMTNOO1 0
210 B &R fE02 200,000
210 B & RfE03 100,000
22LR T %% FEMTNOO3A 400,000
2275 7 Hh Z=MTNO03A 200,000
1984 4:MTNOO1 200,000
2165 M4 RIMTNOO 1 0
21 EFMTNOO7 100,000

33

AL/ B

[eNelNeleolNelolNololNololNolNolNolNolNoNo ol

Wb

0

(7,000,000)

(300,000)
(500,000)
(1,100,000)
0
(200,000)
0

0
(300,000)
0

0
(200,000)
(100,000)
0

O O oo

- =
ANA=1+H

2,000,000

13,000,000

0
0
0
100,000
0
500,000
500,000
0
200,000
300,000
0
0
400,000
200,000
200,000
200,000
100,000
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KB EEEESE
KA B B GBS
( KBBEEEEENTES )
KRBk ( REE)
BE-_FT-_=#FE,HA=1H
& EFE
BEMEESE
BETIIHHIEMERBEER E£uPE WP
IR BEFHE ANR¥AKE EILAE WITAK (R5) (BE)
AR#) AR#) (350) ¥%m) (m) @87n)
SEC=FEANA=TH 5,746,638,236 12.85 10.29 10.42 11.93 11.75
“ECCFET A= H 3,926,454,874 13.52 11.42 11.50 12.69 12.44
—Fo—F+ZA=1+—H 2,700,926,436 16.83 15.59 15.68 15.97 15.66
—ECEFE+HAH=+—H 2,184,219,293 17.46 15.87 15.87 15.23 14.85
B o R A A B E BME
BETHHHILR A TEE BELSEMBERETEE FES BN REEEEE
AR¥EASE FETCAN WCAB AR¥EARE FICAH WITAS
(AR#) (58) (&t) (AR#) (1) €50
SR ZFENA=ZTH 14.22 12.31 12.46 12.69 10.26 10.38
SEFCCFETFZA=1T—H 16.68 15.38 15.47 12.70 10.15 10.29
—EF A=+ —H 18.61 17.14 17.14 16.67 15.11 15.15
SECFEFEFA=1T—H 17.46 15.87 15.87 12.49 10.40 10.40
—EF-NWETFZA=1T—H 14.32 12.60 12.75 11.57 10.10 10.20
—F—)FE+ZA=1+—H 15.41 14.68 14.79 11.65 10.17 10.26
—E—tF+ZH=1—H 15.02 13.69 13.78 12.45 10.89 10.89
ZE-NEFZA=Z1+—H 13.25 11.93 11.93 11.60 10.71 10.75
—EF -+ A=+—H 17.90 17.62 17.60 11.96 11.28 11.26
—EPE+ A=+ —H (AR zR) 13.17 12.94 12.93 9.50 9.30 9.29
EILPE Won P EILPE WP
(2%) (8%) (8%) (8%)
(&58) @B1) (1) G&1)
“EC=ZHENAZTH 13.77 13.57 11.89 11.71
—E O EF A= —H 15.76 15.45 11.12 10.98
SR ZA=1+—H 16.45 16.06 14.65 14.30
SR CRE A=+ —H 15.23 14.85 9.48 9.24
ZE-NFETZHA=1—H 10.81 10.58 10.00 9.89

34




KRB R EEESE
K RBELRER S
( REHBREAEENTES )
ABHRME (REHEET)
4 ) B R A 3 EUSR

AREETR T 00 SIS 55 R AR I B P P s s oy YE R (BRI B R R R ) R R LN R E S R R R A g A
ERES HBAE G RN 8% B AR B 35 R 1 S o

PR et R B 2 2022 4 12 H 31 HURSEREEMBIREMIE 2 ik i—.

VELBE 202346 H 30 H A2 2022 48 12 A 31 HIEHAR |, A HEZ5E AR NS O FAEEWT ¢

30/06/2023 31/12/2022
e 3T A B4 23,475 52, 625
e S S R 35 5 P4 71 111,950 218, 050

2 #E 2023 4E 6 H 30 H K& 2022 4 12 H 31 HIEARK |, A Z5E AR AN AR B A (SRAT T8 2 ) W
T

30/06/2023 31/12/2022
HHESRAT (i) AR A 16, 329 31, 469
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