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1HAZR (20164 6 H27H) 9.934 — A 0.7 10, 158 1.6 94.2 — 0
288K (20164 7 B26H) 9.929 —| A 0.1 10, 187 0.3 94.2 — 3
3HAR (20164F 8 526H) 9.914 —|Aa 0.2 10, 197 0.1 97.6 — 7
4R (20164 9 A26H) 9,876 0] 0.3 10,1779 & 0.2 96. 2 — 1
5HR (20164E10826H) 9.791 0] 0.8 10,109 | & 0.7 98.2 — 18
6 Bik (20165F11828H) 9,432 104 36 9,805 A 3.0 97.8 — 47
7 BiR (20165F12526H) 9.324 0]4a 1.0 9,748 ~ 0.6 9.6 — 84
8 HAK (20174 1 H26H) 9,327 10 0.1 9,783 0.4 9. 4 — 100
9HAR (20172 A27H) 9,432 10 1.2 9.8%4 1.1 97.2 — 108
1088k (20174 3 B27H) 9,371 104 0.5 9,865 & 0.3 94.7 — 112
T1HAR (20174 4 A268) 9. 403 10 0.4 9.913 0.5 98.6 — 105
12885k (20174 5 A26H) 9,431 10 0.4 9. 965 0.5 98.2 — 116
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T6HAR (20174 9 B26H) 9,411 02 0.3 10,072 | & 0.1 97.3 — 128
1788k (20174£10H26H) 9.271 10]a 1.4 9.99 | & 1.0 97.5 — 125
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(Hi 5) 20178:10826H 9,271 — 9,969 — 97.5 —
251857 10Bx 9,312 0.4 10,011 0.4 97.1 —
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(B8 &) 20184 2 H26H 8, 965 — 9,813 — 9.2 —
25228 28X 8,948 | A 0.2 9,798 | A 0.2 9.7 —
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SIERCEAR (SB17H~582280) PICHIF B FIESEAR
AEDEE|FH Y EE A

BEE. 8ff. TABIUBEMZERDINR

EEABERHR
RIgBEEtES
& =168k EPE e
i O % O % [F @ z=|
+0O F0O FH
KEEBEYS—T 7R 100, 045 89, 222 103, 730
GF) BAREIETRT,
WIS EEEEDER
20185 3 B2681RE
%= 22 B kX
=]
= 8 ElAE T
FH %
KERBEYS—T 7R 103, 730 9.3
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BEETHEREE 107, 663 100.0
GE1) FHBEEOSEAERGITIET,
CE2) HEREEF. RO DZNBEEEYEESTEREOMEZ D &ICRE

BREBRNED DA BEHAECIVEEIND LU — N THERBLIZDHDT

J. BB, 3BWBBICHITZIAERBELU—KF. 17 AUAH- Rb=
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KEEBEYT—T77 Y RICBVT, B2RICBITINERMGEE
(14,234, 260F M) DHESTHMENRE (14,264, 105FH) (CHT BLHE
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(20174R10826H) . (20174118527H). (2017412826H) . (20184 1 H26H). (20184 2 H26H). (20184 3 B26H) R1E

L 8 EAVEES F18HAK EARLES 208K EVAEES F2HK
(A)EE 252,022,181 242,170,554 242,617,052 213,496, 754M| 216,037,278 211, 266, 021
J—)L-O0—2%F 6,210, 871 6,338, 870 1,331,115 1,248,330 1, 356, 462 3,525,532
KEBEYY—T 7> N GHiE) 124, 863, 216 120, 209, 737 120, 428, 353 105, 698, 424 107, 116, 837 103, 730, 479
RINAE 120, 948, 094 115,621,947 120, 857, 584 106, 550, 000 107, 563,979 104,010,010
(B)&fx 126, 532, 275 120, 023, 993 121, 270,726 104, 746, 922 106, 055, 786 103, 793, 750
e/ 124,331,736 119, 803, 024 121,059, 136 104, 544, 976 105, 856, 295 103, 602, 368
ES/NIE S5 135, 352 131, 402 131, 664 119, 300 122,679 119, 621
ek 1,980, 579 — — — — —
RINSFEERIN 83,768 87,851 77,436 79,358 72,800 67,083
ZDMRILER 840 1,716 2,490 3,288 4,012 4,678
(C)yu&ERE (A—B) 125, 489, 906 122, 146, 561 121, 346, 326 108, 749, 832 109, 981, 492 107, 472, 271
TR 135, 352, 600 131,402, 730 131, 664, 562 119, 300, 917 122,679, 336 119,621,970
AR L S A9,802,694 | A 9,256,169 | A 10,318,236 | A 10,551,085 | A 12,697,844 | A 12,149,699
(D) ZEEROE 135,352,60000|  131,402,73000| 131,664,56200|  119,300,91700| 122,679,336 119, 621, 9700
1702 B4(figE (C./D) 9,271 9,296M 9,216M 9, 116M 8, 965M 8, 984

* FE16RIRICHS DITAEAF136, 109, 318F3. HfERAAR (F517H3~5822H)) PICHIT 2 ENERETALRISS, 137, 563, [ERHITAEEIS24, 624, 911 TT .

* SE2HROFT RO Y DFEEESES, 984T,
* EDHAR DB ELLEEN TTAREZ TE > TH Y. TDEEAF12, 149, 699 T




KEEBET7 VR BEANvIHY (BAREDR)
WSROI
178 B201749 8278 E20174108268 1988 B20174118288 E20174128268 £2188 520184 1 8278  FE20184 2 8268
FI18H B20174E108278 E20174118278 5208 B20174£128278 E20184 18268 528 BH2018F 28278 E20184 38268
| B 1788 51888 51988 52088 EPAE 25225
(A) BELEIRE N 23| A 3071 | & 1570 | & 57| & 20| & 1214
SIS 3 8 — 4 — 1
FziillS N 216 | & 315 | & 157 | & 61 | & 20 |-~ 122
(B) BilisEs S8R A 1,658,093 538,342 |~ 833,344 | ~ 1,001,584 | ~ 1,567,348 419, 159
Pk 941, 045 1,988, 476 5,199, 693 3,354, 042 4,635, 175 3,430, 103
FEEE A2,509,138 | A 1,450,134 | A 6,033,037 | & 4,355,626 | & 6,202,523 | & 3,010,944
(C) (St A 84,608 | ~ 88,727 | & 78,210 | & 80,156 | & 73,524 | A 67,749
(D) X4HpiE%E (A+B+C) A1,742,914 449,308 | &~ 911,711 | & 1,081,797 | & 1,640,892 351, 289
(E) pifpigtisms A 1,226,179 | A~ 3,007,586 | A 2,689,680 | A 3,366,715 | A 4,483,574 | A 6,089,487
(F)BNSE=ans A 6,758,249 | A 6,566,489 | A 6,585,181 | & 5,983,273 | &~ 6,450,699 | A 6,291,880
(AoME4E4%8) ( 2.372,088) |(  2,306,151) [( 2,314,269 |(  2,104,468) |(  2,247,174) [(  2,191,693)
(FEEEREHER) (A9,130,337) |(& 8,872,640) |(A 8,899,450) |(A 8,087,741) |(& 8,697,873) |(~ 8,483,573)
(G)&st (D+E+F) A9,727,342 | & 9,124,767 | ~ 10,186,572 | ~ 10,431,785 | A 12,575,165 | 2 12,030,078
(H) & EE A 135352 | A 131,402 | &~ 131,664 |~ 119,300 | & 122,679 | & 119,621
REREHIERSE (G+H) A9,862,694 | A 9,256,169 | A 10,318,236 | A 10,551,085 | A 12,697,844 | A 12,149, 699
BIEtEERS A 6,758,249 | A 6,566,489 | A 6,585,181 | A 5,983,273 | A 6,450,699 | A 6,291,880
(e ( 2.372,088) |( 2.306,151) |( 2,314,269 |(  2.104,468) |(  2.247.174) |[(  2.191,693)
(FEEIELEXER) (& 9,130,337) (& 8,872,640) |(& 8,899,450) |(~ 8,087,741) |(& 8,697,873) |(& 8,483,573)
DEHEFREL S 1,424,575 1,532,522 1,634,320 1, 554, 569 1,607, 604 1,664, 300
EERS A4,529,020 | & 4,222,202 | & 5367375 | & 6,122,381 | & 7,854,749 | & 7,522,119
GE1) SSEERBNEIC 3SR T 2 MBS ANEZSH CRRLTRUF T,
(E2) BIEtEEREEE(F. BINERRETAEDEEZVL., TAZ FNO51853EAE LT, LO2BEFFRE UTIIEENE D,
(£3) INEHESOFERREE INEHESOFEEE #E | OREISBET 0,
B EEDEIBIE (FE8)
18 S| 21757 251857 251957 252057 AL 25225
(a) EEERBOECSEINE 250, 319F9 283, 7969 233, 462 199, 932F9 204, 3829 216, 8889
(b) REERMEOEMISTESER 0 0 0 0 0 0
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W1 502 OEROHEE

1 8 El H
FTEEZEFHN —M
BImEEESEG 15 —
ZODMEM 2

((REEH) 2
(ZDAth) ©)
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(C£1) BPDBR (BEBRONNZDDEEERZSE) B, BHIICKOT
RBEOBICEEN DB/, BEECIVEHUBERTY ., BRDE
BBRUBHACOVTIFFHED [1 705 OEADOEM] DEE D

B TBRZE L,
(£2) SEEZEICHRBIFLEAALTHIET.

KEEEYY—-T7

BEES KU DIRR

R

VNI S - | -
(0174 3 B288H 520184 3 B26B % T)
RO 5 1 28
& - FPZAXUA - RIL| FPAUHD - R
FAUS EEaT 76,748 37,709
( 7.608)

(1) FHEFZ

EURE BEAFOESENTHBUEEA).

(£2) ( )ARBRICLDEIDT. LROBFICESENTEWEE A

(£3) BAKRBEEHET,

WEERTTEIR
n # &
(201742 3 B28H 0 520184 3 H26HE T)
g i 75 o]
# 1 F g # o] = g
e FH
United States Treasury Strip Coupon (7 XU#) 2033/2/15 960, 113 | United States Treasury Note/Bond (7 XU 73) 6.25% 2030/5/15 972,189
United States Treasury Note/Bond (77 XU #1) 5.375% 2031/2/15 784,673 | United States Treasury Note/Bond (77 U73) 6.125% 2029/8/15 547,312
United States Treasury Note/Bond (77 X1J71) 6. 125% 2029/8/15 765, 031 | United States Treasury Note/Bond (7 XU 73) 6.625% 2027/2/15 365, 804
United States Treasury Note/Bond (7 XU 1) 6.25% 2030/5/15 562. 025 | United States Treasury Note/Bond (77 XU 73) 6.125% 2027/11/15 362,535
United States Treasury Note/Bond (7 XU ) 2.25% 2027/8/15 402, 600 | United States Treasury Note/Bond (77 U73) 5.25% 2029/2/15 276, 095
United States Treasury Note/Bond (77 XU 73) 5.25% 2028/11/15 362, 305 | United States Treasury Note/Bond (7 %U73) 1.75% 2023/5/15 240, 882
United States Treasury Note/Bond (74U 7) 1.5% 2026/8/15 331,952 | United States Treasury Note/Bond (7 X1 73) 5.5% 2028/8/15 171,313
United States Treasury Note/Bond (77 X#1) 5.5% 2028/8/15 329, 085 | United States Treasury Note/Bond (77 U73) 2.375% 2024/8/15 94,786
United States Treasury Note/Bond (77 XU 71) 2% 2025/2/15 326, 159 | United States Treasury Note/Bond (7 XU 73) 2.625% 2020/8/15 89, 447
United States Treasury Note/Bond (7 XU 1) 2.25% 2027/2/15 277,048 | United States Treasury Strip Coupon (7 XU) 2032/2/15 83, 957
(1) SHERELRE BBHFHESENTHIEEA).
(EX2) BARBEUIET,
EEAEERER
(MHSHE HNEE) DE B55)
fE B 8 El H xR
¥ fi B 258 B B HRRIEA LR
X ) BHHE R — BALE | LITFHEA :
NERZH HEMEEEE t x| SERE | 28RUE | 26KE
FPAUA - RIL FPAUA - RIL FH % % % % %
FXAUAR 138, 146 134, 507 14,123,275 99.2 — 66.3 19.7 13.1
T 1) BEMREEEAE. HROEHENEEEYBETEREOMEEZD & ITREGERBANED SHBEFECIIVEHEIND L — FTHRERBELIZBDTY,

AR, MEEEREICH T 25HIEDEE.
BEEER. FHERORARBEIIET,

SHIEiEES K OREABRIC OV T ERIBREG IS, MEERAHELIT—IZAFLTVET,
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QNE NEE) DHE GEW6)

E| H x
G % ” R | FE | EEe® ¥ & fEERe
- - NEESH  BERESEE |
% FPAUA - RIL FPAUA - R FH

PXUH United States Treasury Note/Bond 3.8750 2,224 2,230 234,194 2018/05/15
United States Treasury Note/Bond 4. 0000 4,163 4,197 440, 751 2018/08/15
United States Treasury Note/Bond 2.7500 2,475 2,489 261, 387 2019/02/15
United States Treasury Note/Bond 3.1250 3,873 3,914 411, 065 2019/05/15
United States Treasury Note/Bond Ife‘IE% 3.6250 2,313 2,357 247,503 2019/08/15
United States Treasury Note/Bond Ifauft%‘% 3.6250 2,543 2,605 273,5% 2020/02/15
United States Treasury Note/Bond 3.5000 2,304 2,360 247,805 2020/05/15
United States Treasury Note/Bond 2.6250 4,139 4,164 437,259 2020/08/15
United States Treasury Note/Bond 3.6250 2,275 2,352 247,011 2021/02/15
United States Treasury Note/Bond 3.1250 2,176 2,220 233,11 2021/05/15
United States Treasury Note/Bond Ifa S5 | 2.1250 4,359 4,307 452,294 2021/08/15
United States Treasury Note/Bond IfEnIE% 2.0000 2,483 2,435 255,722 2022/02/15
United States Treasury Note/Bond 1.7500 4,304 4,170 437, 883 2022/05/15
United States Treasury Note/Bond 1. 6250 2,440 2,344 246, 169 2022/08/15
United States Treasury Note/Bond 2.0000 2,490 2,420 254,155 2023/02/15
United States Treasury Note/Bond 1.7500 355 340 35,702 2023/05/15
United States Treasury Note/Bond 2.5000 1, 845 1,831 192, 301 2023/08/15
United States Treasury Note/Bond 2.7500 4,207 4,220 443,183 2024/02/15
United States Treasury Note/Bond 2.5000 2,244 2,217 232,875 2024/05/15
United States Treasury Note/Bond 6. 2500 2,216 2,617 274, 825 2023/08/15
United States Treasury Note/Bond Ifa‘E% 7.6250 654 855 89,823 2025/02/15
United States Treasury Note/Bond BEEZS | 6.8750 1,612 2,057 216,070 2025/08/15
United States Treasury Note/Bond Ifa.ﬁ% 6. 0000 739 908 95, 344 2026/02/15
United States Treasury Note/Bond 6. 7500 491 637 66, 892 2026/08/15
United States Treasury Note/Bond 6.1250 2,657 3,395 356, 576 2027/11/15
United States Treasury Note/Bond 5. 5000 1,100 1,362 143, 079 2028/08/15
United States Treasury Note/Bond 5.2500 5.024 6.132 643,943 2028/11/15
United States Treasury Note/Bond 5. 2500 1,219 1,492 156, 752 2029/02/15
United States Treasury Note/Bond 6. 1250 6,825 8,993 944, 346 2029/08/15
United States Treasury Note/Bond 5.3750 7.011 8,904 934, 968 2031/02/15
United States Treasury Note/Bond 3 2.3750 2,444 2,393 251, 346 2024/08/15
United States Treasury Note/Bond EiE E# 2.0000 3,655 3,481 365, 603 2025/02/15
United States Treasury Note/Bond BaEzs | 2.1250 1,541 1,477 155, 091 2025/05/15
United States Treasury Note/Bond Ifauft# 2.0000 3,140 2,979 312,802 2025/08/15
United States Treasury Note/Bond 1. 6250 1,770 1,623 170, 457 2026/02/15
United States Treasury Note/Bond 1.6250 2,09 1,916 201, 199 2026/05/15
United States Treasury Note/Bond 1.5000 4,270 3,851 404, 456 2026/08/15
United States Treasury Note/Bond | EM&S 2.2500 2,670 2,548 267, 644 2027/02/15
United States Treasury Note/Bond | EM&SEZS | 2. 3750 2,000 1,927 202, 387 2027/05/15
United States Treasury Note/Bond | EEM&SEZS | 2. 2500 3,740 3,560 373, 862 2027/08/15
United States Treasury Strip Coupon EHlcss - 13,760 9,062 951,603 2032/02/15
United States Treasury Strip Coupon | EN&SEEES — 14, 300 9,144 960, 224 2033/02/15
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