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BRAERMEHREE -

AN R -ZB—+F L FE - B=FNELER230BHE - GLTFEHNREREFREMRENE=RESE
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C3.2 BEESE
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(a) EH TR

BEBELFRBEEONIIBEETRONET  TRFBEBEMNORZTREANRE B - EEFANEBER
TERREZBAR  SBERLIFMY - BERBEARETEBFRERBERIMR - ETRF - AAARBZS TR

%éf‘&%rﬁﬂfiﬁmﬁ)\gjﬁi&é%&%&ﬁ@%ﬁ o NEULEE AN S B EE D B RENBBB-AR o W EINEFEE TR
B SDEAIES

“E—tFARAZtTR BEEE

AA+IRE A+RE BBB+iR E [:93
AAATR AA-R AR BBB-i#} BBB-#} Hth it
D
DL 3,168 9,722 3,540 3,201 1,789 1,978 23,398
B ELALR 501 129 526 1,502 323 461 3,442
B A AR HF 1,138 2,758 3,035 2,699 1,645 946 12,221
x
e A A IR 3% 455 6,739 10,318 13,526 1,046 5,945 38,029
g
DHL 5,965 9,872 10,827 12,577 3,481 6,443 49,165
BAELER 597 2,871 1,131 1,856 176 112 6,743
A AR R T HF 4,481 10,313 10,396 4,036 388 5,780 35,394
i 819 1,275 192 95 14 6 2,401
(ER e e 17,124 43,679 39,965 39,492 8,862 21,671 170,793
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AA+RE A+iRE BBB+if E

AAAR AA-R A-iR BBB-#} {8 "BBB-#} H it st

EED)
DEL 2,894 7,756 3,132 2,982 1,925 1,889 20,578
BuELER 420 467 508 1,285 247 500 3,427
JEEE AR 1,013 3,126 2,944 1,961 1,450 1,020 11,514

ES
B AR 3,761 6,190 10,137 13,379 888 6,788 41,143

=4
DHL 4,979 9,416 10,318 13,091 2,972 6,479 47,255
BEAELRN 404 2,488 1,218 2,042 339 97 6,588
JEEE BRI 4,190 11,399 9,741 4,571 416 4,954 35,271
HAn %% 1,024 1,165 286 112 2 2 2,591
(R T e 18,685 42,007 38,284 39,423 8,239 21,729 168,367

—E—AFE+-A=+—H EEHE
AA+RE A+RE BBB+#} 193

AAAIR AA-R A-iR BBB-#} BBB-#} Hth it

CED)
DHL 3,183 8,522 3,560 2,996 1,887 1,713 21,861
B EAR 448 112 525 1,321 494 421 3,321
e A A IR 1,082 2,435 2,864 2,388 1,680 915 11,364

==
JEEAE NIRRT 445 7.932 10,609 13,950 1,009 6,800 40,745

&
DAL 5,740 9,746 10,679 12,798 3,289 6,684 48,936
B ELR 461 2,660 1,158 1,699 212 87 6,277
JEFEAE NIRRT 4238 10,371 10,558 4515 397 5,504 35,583
H b 275 830 1,190 242 97 10 2 2,371
B EH R 16,427 42,968 40,195 39,764 8,978 22,126 170,458
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FRlRE BB AIANR] - REAMSEASEEN  TEUAEARAERENAR ATRHELETIRECMATNERME  FToOM  TEM  BRMER
AR FARERNEBERNEMFERIER(RA2REM)XEAEREAATNERABEEAEE AT REEARK T  SIHREREFHEATMES
MEMBE KA AX AREAIBXR(BREEABRRFNBREEKNABR)AREARE ARASEREXELSMNER B RARMREZEOFRK
ERBERYTNERNBE HEARFEEMNERREXBFNES TIPS RBREXELSMNEA M - THRE(EREZZMAKE -
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BT &% 40 207 63
NEESF— NP REBET HIEE LR 821 582 757
H 85 231 95
M FEE 4 B B S S B ET 946 1,020 915
—E—tEEEEE SE-REEEEE
*XA=+H *XA=+H +=A=+—8
BIBEAES HEEs au @i @
xH
ErERBREESHEHESEOEMIE
BRFELFNE SRR T
2ERBREEHE 1,926 2,018 3,944 4776 4,759
ZBHRBREEHG2 10 1,893 1,903 1,868 1,909
2ERBREEHZ3-6 7 91 98 144 132
ER @ 1,943 4,002 5,945 6,788 6,800 &
e ERREE G EAAEEE RGBS AR IARE) LR (RE)AAEERT - BHBEEEASIEESHR  BORETREONEBEIEEA g
Heky -
=
—E—tF ZE—RE ﬁ
B 8 g ¥
XB=+R  XHA=+A +=A=+-8 2
-+ =] Im
KB o
A B & A 3k R HEFE AR %
AAARR ZA-EK 7.494 6,584 6,939
BBBAY E=B-A% 3,180 3,284 3,257
1R HAB-4R sk K HEFF 4% 1,661 1,662 2,079
ey 12,335 11,530 12,275

BRERMTNEBRESI  —T—A"F+ A=+ HaHUBARBRTEANBESREGNOFELEEER
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(b) XEIRBREXEHERSEINSN
—E—+% —E—xE
BEAE S E
~NB=+H ~NB=+H +=B=+—H
RAIRBNESFREEER
BUH 4,884 7,151 5,856
NEAR S RiRE %x%émA%MMﬂﬁEE'JK\%E’\J FH 24,971 24,894 25,992
IR %x%i%@%mwﬂﬁﬁ Bl 5 M) & 5 4,543 4,302 4576
B ER B G 3,631 4,796 4321
EHEGEH B 38,029 41,143 40,745

*EERHGEEER - NATEN—HRA EARREF1MAGRAASERRBREEBEREES R FIZBEECNLAREES

REFER—AZARPUERBEORBHEETS -
et A BRRBROEHEBEBESERS

cRBRAEERRE

—E—+t% —E—x%E
B8R 8 AL
ANB=+H ~NB=+8H +=—B=+—8H
At H & 37,936 41,045 40,645
RAEESEAESEH AEE
ARXREARRTE THBEEACAEMBEENES 93 98 100
38,029 41,143 40,745
RFABRABRNELSBRENEE(BEBE)  RAREH FB1.240 57K -
(c)JacksonEIﬂttHﬁ?%ﬂﬁ*&ﬁﬂ&ﬁ&ﬁﬁﬁiﬂ
RBBRRBET D ERAREENEEESNEETEED  He76RERBIRFRSE /N S7EREFE R
BRI S DT TR ¢
—E—+t% —®—x%E
~B +=A8
=qrl ES E ==z
EEEL] 9 E 47 5t FEBH EEEY
EHMEEEASEN
—nl ﬁu
REREAMEGRENEEAAEBE
Bk M E 8,760 14,617
RER(BE) W (306) 22 347 (675)
NAEEGIAFBKLRR) 8,454 13,942
EEmMESeREHERENEEARBE
iR M & 28,019 25,352
IR Wz (E51E) 1,463 (72) 184 1,351
NAEEGIAFBAKRLERE) 29,482 26,703
Bt
BRmE 36,779 39,969
RER Wz (EEB)F58E 1,157 (50) 531 676
AABEGIALEXBEREYEMRAREOMT) 37,936 40,645
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hEXMRERASEH
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AAEE 4,229 5,074
H BB FH
RmEE 32,364 34,483
REH W5 (E18) 1,343 (63) 318 1,088
NREE 33,707 35,571
BI5FE 5858
RmEE 36,779 39,969
RER W= (BE)FRE 1,157 (50) 531 676
ANAEE 37,936 40,645
BRI B IR AT B S MRS, AR o
+1£1.2599% JT 5,1.003 8% ) F 35 [E KT & - S
(d) Qﬁkﬂﬂtﬂi%ﬁﬁ&‘*&ﬁﬁﬁﬂk;ﬂw;ﬁﬁﬁﬁ
() BFARBEGEREENE DL 2
TREGEAENTRED AHIERASRBEERINEEEFAAEE =
]
=®2—t&7xA=+H —®B—XxEXA=+H =®2—Xx"£+-A=+-8H g
BERE BB EE EEES -
AREE  KSLRER AREE  ERESR AREE  RBRAER e
90%Z= 100% 7,962 (236) 1,848 (51) 12,326 (405) ﬂ
80% %= 90% 482 (64) 304 (52) 1,598 (259) B
1 7280%
FERBEFES — XK - - - - - -
XL BT E S - - 8 (3) 8 (3)
HEMEERBES 10 (6) 9 7) 9 (8)
BT &% - - - - - -
NG - - 19 (6) 1 =
10 (6) 36 (16) 18 1)
45T 8,454 (306) 2,188 (119) 13,942 (675)
(i) BEZZHAE K EHEE
—E—+tF ZE—XRE
BEEE EEEY
~NB=+H XNA=+H +=-A=+—H
—ERF (5) (10 @)
AE+HF (48) (38) (118)
BATF (231) (42) (510)
LRI R M EES (22) (29) (40)
FEE (306) (119) (675)
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(iii) B 7 B ] 79 7 2 22 65 15 AR B2 7 #7
TRIREAFESSAERBEENSEATESNTERSEBEEBHNEROT

—2—tFRXA=+H ZE-R"FEXAZ=+H —2—-X"E¥+-A=+—H
HERS HERS EE

B 5 i ERREN RWER AN FRAEN RAGH N ERAGHN SWER e
LRE A M a5 (16 2) 5) 7) 3) (599  (602)
NMEAE—F - (@51  (251) (@) ® (12 - 2 2)
—EmMF ) M ®) (14 @6)  (60) @ @ 6
ME=fF G (12 (15) - - - 2 (1) (3)
HBia=F (1) (20) (21) 3) (37) (40) (2) (35) (37)

(7)  (299)  (306) 23 96  (119) (1) (664)  (675)

AN s TRINRAABERKRAEI WA THESN —_TE—LtFANA=ZTHNERIN :

—g— t$/\ﬁ +A8 —Z l\*l\ﬂ +8 25—7‘($+:ﬂAE+—H
LEY EEEY
BRI AREE  KERER AREE KRBAEH AREE KSRER
D=1 A - - 2 = 1 =
=&=NEA - - 19 (6) = -
BB~ E A 10 (6) 15 (10) 17 1)
10 (6) 36 (16) 18 a1

(e) REENEF
ZKEIEA§F}KW R (BRAETRBEARNES BERBENES BKEREFESMEMEEERES)R
—tFERA=THHNFEWMT :

B S EEEY
NA=1+H ~NA=+H +=-A=+—H

EEE X,
oM AR B 3 7 =0 104 151 130
2 B R B 3 7R 3,631 4,796 4,321
HERBESR(ZZE— L : 35%AAA ~ 19%AA) 1,045 1,445 1,464
BEEBERKG 665 963 771
5,445 7355 6,686

DHEK -

a5 M AR B %WW 233 310 357
HERRBEBSR(ZZ—LF : 56%BAAA ~ 13%AA) HHEm 5,091 4,558 5177
5,324 4,868 5,534
BEt 10,769 12,223 12,220
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(i) EBRRBRER
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BEES ER-ES
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FERIBEMES
RB(ZFE—EF  2%AAA ~ 11%AA ~ 3%A) 150 185 180
Alt-A (=T —+H4F : 3%AAA * 5%A) 151 178 177
BE(BENRE)(ZZ—HEF : 70%AA ~ 5%A) 515 904 675
PERIBEREFR(ZZT —LF  S0%AAA ~ 14%AA * 1%A) 1,768 2,635 2,234
BEMEZTEES (T —LF  3%AAA  8%AA  43%A)  BREAREBFLNFETR
£53 33 55 50
HMEERPES(CT—LF  17%AAA ~ 17%AA - 51%A) * BRI RIKELFNEE1.08
B 1,014 839 1,005
4BEt 3,631 4,79 4321

(i) HEBIRER D
RERREFEBORFEASD ARREELSWEPACF S XEBEH - DAEBFBAPHNUBRARAE(ZT—R"FAA=TH  BRERFE  —T—RF
+ZA=+—H16BEEAF)AXETSHEEHR KRTUANETZAREWBEE -

(iv) BEEBEXEDR
BEEIREGN A EKRES KA fPrudential Capitalts 5 * EFRE AL ELENIFE - R665BHEEP 966 (ZT— R NFENA=1TH :95%: —T—X~F
+=A=+—8 : 95%) E T BAAAL °

HEREAFREHERBTRESE
R-F—tHFRNA=ZTH AERERRIBEGRDAESRIREFRRTEEESNTRONTMT ¢

FTREBFE

—Z2—tFXA=+A —E—XRFEXNA=T+AH —E—XRE+-A=+—8H
BEEE BEEE EEEY

BREREES IESL BRIFES ESE BRIFES FLES
=Vl 57 62 58 63 56 61
[ispli 33 18 35 18 33 18
5 23 23 22 = 22 =
{2 649 317 546 348 573 329
E A BOM B SR (£ Z A L F i) 82 32 84 32 83 33
BT EA 844 452 745 461 767 441
k) 4,904 3,049 5,720 2,431 5,510 2,868
EEt 4,959 9,913 6,381 8,354 6,861 9,008
HEpl@(EZRTM) 4,174 2,221 4,081 2,073 3,979 2,079
4t 14,881 15,635 17,427 13,319 17,117 14,396

BEABARTERNES -
EE T REBHFR B fHFlackson - KREREMRBEBHFA -
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BRIFER
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Fisg i 43 16 59 - - - 59 159 170
A 28 52 80 10 73 83 163 224 166
= 76 4 80 - 87 87 167 124 124
1A7 - 67 67 - 6 6 73 39 50
H BT [ - 23 23 - - - 23 32 19
Bt B4 5t 147 194 341 10 166 176 517 609 561
g 698 387 1,085 6 310 316 1,401 1,118 1,174
ES - 2,580 2,580 3 174 177 2,757 2,651 2,684
E i [

(EZHTM) 33 600 633 85 420 505 1,138 1,041 1,018
Fe 878 3,761 4,639 104 1,070 1,174 5,813 5,419 5437
PHES
=N - 65 65 - - - 65 64 62
PRI F 44 11 85 - - - 85 219 213
N 9 200 209 - 64 64 273 274 213
1= & 112 20 132 - 35 35 167 112 114
1A7 ) - 192 192 5 7 12 204 200 202
H MR T = - 30 30 - - - 30 30 31
BT EAG 165 548 713 5 106 111 824 899 835
L) 790 515 1,305 2 485 487 1,792 1,532 1,396
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C4.1(a) EEEE

(i) REFEANEEBRADAZET K BEGEEH T

REXB OEAE
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—E—tHFLY¥FEESE mmwg mmﬁg mmﬁm i
R-—ZE—+tHF—H—H 62,784 177,626 169,304 409,714
(28

-REHIHEMRILHRXNREFEA B B 53,716 177,626 157,654 388,996

- RE GFR M I 7R 2 79 79 AT B 2 5K 77 L & 8% 2,667 - 11,650 14,317

- FEEELSEPERBEENFNRERFEA B E 6,401 - - 6,401
MEFE
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RiITES
John Foley 249,965 248,865 381,325 630,190
Penny James 41,572 75,561 236,049 311,610
Nic Nicandrou 304,138 291,450 349,310 640,760
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FERITES
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David Law 6,904 6,904 - 6,904
Kaikhushru Nargolwala 70,000 70,000 - 70,000
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RERHLENE T4 114,177 1,672 14177 ZE-NE+ZA=1+-H
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REARDYE:AE —Z-1E 104117 1,672 w4n7_§ tE+ZB=1-H
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