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RKEEFET 7V R BEANYIHY (BRRER)

R 30 BB
: FTSEXER |, =
s m m 2OE B R ez k| B B ey na e
psm) | BB DB | e [ DL p|E & &
B lore max | T pasw
M M % % % % B5H
T1HAZR (20174 4 B268) 9.403 10 0.4 9.913 0.5 98.6 — 105
12885k (20174 5 B268) 9,431 10 0.4 9. 965 0.5 98.2 — 116
1388k (20174F 6 H26H) 9, 482 10 0.6 10, 051 0.9 96.5 — 120
T4HA=R (20174 7 A268) 9.369 004 1.1 9,978 A 0.7 95.9 — 122
1588k (20174 8 B28H) 9,447 10 0.9 10, 082 1.0 9.8 — 115
168K (20174 9 H26H) 9,411 104 0.3 10,072 | & 0.1 97.3 — 128
175K (201748108268) 9.271 0] 1.4 9,9%9 | & 1.0 97.5 — 125
1888k (20178E11827H) 9,296 10 0.4 10, 034 0.6 97.3 — 122
198K (20174E12826H) 9,216 104 0.8 9.9%6 | & 0.6 97.8 — 121
2088 (20184 1 B26H) 9.116 04 1.0 9,93 | A 0.4 95.2 — 108
21HAR (20184F 2 H26H) 8, 965 10]Aa 1.5 9,813, & 1.2 96. 2 — 109
22HAR (20184 3 A26H) 8,984 10 0.3 9.861 0.5 95.7 — 107
23HR (20184 4 H26H) 8. 856 10,4 1.3 9,781 & 0.8 99.1 — 90
24885R (20184 5 H28H) 8,893 10 0.5 9,853 0.7 97.8 — 90
25HAR (20184F 6 H26H) 8. 911 10 0.3 9.901 0.5 98.1 — 86
26HAR (20184 7 H26H) 8,854 10[a 05 9.888 | & 0.1 98.9 — 86
2788k (20184 8 H27H) 8.910 10 0.7 9.963 0.8 100.9 — 87
28HASK (20184 9 H26H) 8,744 10,4 1.8 9.837| & 1.3 98.5 — 76
29HAZK (20184E10H26H) 8,711 104 0.3 9.829 | 4 0.1 98.0 — 75
3088 (20184 11H26H) 8,738 10 0.4 9. 886 0.6 98.7 — 75
3THAR (20184E12826H) 8,883 10 1.8 10, 084 2.0 94.8 — 77
32HAK (20194 1 528H) 8,853 104 0.2 10, 094 0.1 96. 2 — 76
3388k (20194 2 B26H) 8.879 10 0.4 10, 155 0.6 98.9 — 77
34HR (20194 3 H26H) 9. 007 10 1.6 10,313 1.6 9.7 — 78
35HAZK (20194 4 H26H) 8,926 10,4 0.8 10,276 | & 0.4 97.7 — 82
36HAZR (20194 5 H27H) 9.023 10 1.2 10,414 1.3 97.3 — 90
3788k (20194 6 H26H) 9.209 10 2.2 10, 637 2.1 9.9 — 91
38HAR (20194 7 H26H) 9,139 10,4 0.7 10.593 | & 0.4 97.4 — 109
39HAK (20194 8 B26H) 9,429 10 3.3 10, 957 3.4 95.7 — 103
40HAR (20194 9 H26H) 9,299 104 1.3 10,842 | & 1.0 98.6 — 150
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%210,000& UTKFHREEENSTELIEBDTY, FTS EXEEA VT VIR KRILR=2X) (& FTSE Fixed Income LLC [C&H)
BEINTVRESEA VT YIRXTY, EEHMEGF TS E Fixed Income LLC DAIWEETH Y. IBHICEHITZIRTOEFIGF TS E
Fixed Income LLC "B LTWVE T,
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PNIHEEA LRSS THEM T ES GiEtEss) ZREF,
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M) (BM)
9,600 2.5
9,400 - 2.0
9,200 - 1.5
9,000 F1.0
I - 0.5
8,600 0.0
ERTGES SEHR  HE36HR H37HE EERCLUES 2305k ETNEES
(2019. 3. 26) (2019. 4. 26) (2019.5.27) (2019.6.26)  (2019.7.26)  (2019.8.26)  (2019.9.26)

BAEMER (K8 — DEEHIREEEME (i) TEERER (G%)

* DETHEREREMBAT. D Bhdd) ZHEFBICERELCDDEHFBUTEHELILDDT. 77 Y NEROERENR/NT 7 —Y V%
TIHDTY,

*DEEZERETDNESHNCOVTR. BESHFATHADOI-RICIIEBVFT HESZEBNCERETZI-IAHRBVI 7Y RD
BUET)o Flew T7Y ROBAMREICK ) FHEHEDRBIET T, LD T, BEIFOBREORTERTBDTIEH Y FE A

WECETEE - BER
=355 1 9, 0077
SEA0HASR 1 9, 2001 (BE3LH BEE60)
B & R :3.9% (HESHEEN—2)

NEE@REOF G EHER
REEBCKREUCER. SHMET (ESEBELR) Liclidhs, BEMEBAFEFU
Flfco <HULIF BERKICOVT] ZISRIEE L,
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3 ey FTSE%E%)?“‘J?X /,\ =
. s s B % [ % RN st E5xD

BoE x| (RN | Kos x| RE
M % % % %
(HA &) 20194F 3 8260 9, 007 — 10, 313 — 9.7 —
53588 ) EES 9,030 0.3 10, 339 0.2 97.2 —
(HA &) 20194F 4 B268 8,93 | & 0.8 10,276 | & 0.4 97.7 —
25361 (HA &) 20194F 4 B260 8,926 — 10, 276 — 97.7 —
" (HA =k) 20194 5 BH27H 9,033 1.2 10, 414 1.3 97.3 —
(HA &) 20194E 5 8270 9,023 — 10, 414 — 97.3 —
53788 5B 9, 086 0.7 10, 482 0.7 9. 6 —
(HA =£) 20194F 6 B260 9,219 2.2 10, 637 2.1 95.9 —
(HA &) 20194 6 8260 9,209 — 10, 637 — 95.9 —
=388 FEES 9,203 | & 0.1 10,631 | & 0.1 95.9 —
(HA %) 20194 7 B268 9,149 | & 0.7 10,593 | & 0.4 97.4 —
(HA &) 20194E 7 B260 9,139 — 10, 593 — 97.4 —
53088 7 Bk 9,147 0.1 10, 606 0.1 97.2 —
(HA &) 20194F 8 B26H 9, 439 3.3 10, 957 3.4 95.7 —
(HA &) 20194F 8 B268 9,429 — 10, 957 — 95.7 —
54088 8 Bk 9,439 0.1 10, 973 0.1 9%.7 —
(HA =€) 20194 9 B26H 9,309 | & 1.3 10,842 | & 1.0 98. 6 —

(X)) HIAREEMERRDERRAS. FERTHEL,
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BTRDISTIEET 7Y ROEEMEBAESEREH EDEEEDNL T,
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4.0
3.0
2.0
1.0
0.0

-1.0

-2.0

BAE(MER
COFTSEXBEGBEAVTYIR
(R RJILR—2R)

25355 253650 55375 253858 25398 54080
(2019.3.26~ (2019.4.26~ (2019.5.27~ (2019.6.26~ (2019.7.26~ (2019.8. 26~
2019.4.200  2019.5.27)  2019.6.26)  2019.7.26)  2019.8.26) ~ 2019.9.26)

PEEEICDONT

SEREAD 1 A OB DB FHAd) (EF5C [DEREDOAR (1A05Y) | O [H80EE
(FoAd) | 7z TSRIES 0,

N D EEDRERMIS TS NmnEEDFEBRIE (1505Y) | ZTSRLES L,

BH. BRA|@ICOETFTULTF, BRABEHICEDEERTETVLEEET T,

BNHEFEOWR (1 505Y)

2350 36 378 2308 25398 408
15 =] 2019 38278 (201964 8278 (2019465 828H 2019466 §27H |20194F7 B27H  |20194F 8 B27H
~20196 4 F268| ~2019% 5 B278| ~2019% 6 B268| ~20196 7 5268| ~2019 8 5268| ~2019% 9 5268
LMNEE (Had) @ 10 10 10 10 10 10
WEAEMELE (%) 0.11 0.11 0.11 0.11 0.11 0.11
SHongs (M) 10 10 10 10 10 10
LB () — — — — = =
BIRENECRE (F) 442 455 467 477 489 504

GE1) [HHONE] & REEREOESENG] S0 [REFFEOBMIFTESER] NODEICRYUICEEATT . Fie. [SHONGUS] & [REHEE
] XU [DEERRIIE] DODERICKELIEEETT,

(£2) ARBEFBTTHY, SHONGE E SHDOINBUNDEH DN EHNEE BHAH) [CERULBVEENHI T,

(E3) BMRDEEONELMEBLRIIMOIE Bhdd) OHIREEME (DECRAY) [CHTDLET. T7 Y FONEEEFRBUET.




DD EEDEEBE (1 /50354)

KEERFEI 7V R BENvIHY (BRRER)

15 = 553583 3657 378 553857 553957 Z5408H
(a) BEERE OB F NG v 16.26M v 21.541 v 21.23H v 16.63M v 21.799 v 17.64H
(b) BEEREDEMISTES B 0.00 0.00 0.00 0.00 0. 00 0.00
(c) N EE 206. 93 229.67 230.01 274.05 281.13 362. 65
(d) DEC#EREL 229.06 214.59 225.83 196. 55 19.79 134.30
(e) ZHINBCNZRE (atb+c+d) 452. 26 465. 82 477.08 487.25 499.72 514.60
() nlkcs 10. 00 10. 00 10. 00 10. 00 10. 00 10. 00
(g) EHEUNENRE (e—f) 442.26 455. 82 467.08 477.25 489.72 504. 60
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REREFHH — — | 1EO®™
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BIHEESFES | — — | EO%
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REBEMAF. BHCHITIRERTHICTHL S HMEIEFFORES LU
BE2DRXE - BEOBGEICET SEH

(BEBEEH) ) (0.004) | BEEBAIF. BEEAFCZILD T 7Y ROBRAEICHRSIER
(2 O fth) (M (0.013) | EEEHOVIEECET 2 ZDMHDER

=] gt 39 0.424

CE1) HEREIPOER (HEROND D HDIFEERZST) 8. BIICK > CTRBEEOMICEEN' G2 /cH. BEDHMEDEE
EICKBEH UIAERTT,

(£2) BLHIBEETE(CAFBZELBEAALTHIET,

(£3) BHERF1HOZYDZTNTNOEREERZ SIERPOTHEEMEATIRU TI00ZR DD T, IHRE 3 RGZ0ER
ALTHYFET,

(£4) HBEANTVBZ YT =T 7Y REGDIBE. TERFAFHR. BHEESNE BB LOZOMERIE. HEIY—T 7Y RHHA
EBEDSE. COT7 Y RICHBTBDDESHET. HHIANTVNBRERETEILS (WF—D77 2 NER<) H'H35E.
BEBOERF. SRREEFASITIL S ILBRAZESHFEA. BS. SRREEFASOEROSEHRERICBIS (15
0% OEBEROEM] AERTEZBDICDOVTIF BALMT 7Y FOBME] [CRRIBDIEELTHIET,

S 37H 0.401%
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(BR 58 = 1) (17) (0. 190)

(REER) (M (0. 006)
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- SEIHH N

WESEER
SUEREACPODIER - EEICH'D ST BADHREZ . FIPOTHURIEDSICHPOTHERME (10454)
ZRUMTIRULHEES (F%) [30.84%TT.

ZDER 0.05%

EREEER
(ReE=th)
0.04%

—— EREEE A
SERETE %%%f (RER)
(BT 0. 38%

0.38%

CE1) 1 HAOHYOERBMICEVWTHVCBEACIUEHLIZHDTT,
(£2) BBAEF. FAICULT. BEFHH. TEEAFIRDSSUEMESE HESHEEA.
(£3) BhEEF FRRBBEULETT,
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RKEERI7V R REBANYIHY (BARER)
W5EE S S UG DRR
BIRE(SEERMEISFORE « BN

(20194 3 B278H 52019 9 52685 T)

R B H $ 3B B O~ % 40 #H
® )
O % = % O # &
F0O TH O TH
KEER
TH—T PR 68, 599 90, 400 15, 567 20, 560

(F) BALRBIFEHET,

WFIEERA L DG IKRF
SEREARICH I DFIBRRA L DEEIFSH D F A,

BEE. 8ff. TABIUBEMZERDINR

WA AREEER
BiREETES
P RIS EIES
i O % O % [F @ z=|
F0O F0O FH
KEEBEYS—T 7R 59, 825 112, 857 150, 088
GF) BAREIETRT,
WIS E(SEEDER
20194 9 B26HIRE
RS
= 8 A T
FH %
KEEGEYS—T 7R 150, 088 99.0
d—J)b - O—2V5%., Z0fth 1,452 1.0
SRR 151, 541 100.0

(F 1) SHmEEDBRMFREISUIET,

(F2) NEREER. RO HZNEEEYBETERBOMEZD &ICIRE
BREBRNED DA BEHAECIVEEIND LU — N THERBLIZDHDT
J. BB, IBWBBICHITZIAERBEL—KF. 17AUAH- Rlb=
107.73MT9.

GE3) ¥EEBEYY—T77 Y RCBEVT. BIOBEKRICH TN ERGERE
(14,845, 7M1 FM) DOHESTHMENRE (14,907, 038FH) (CHT B
[&. 99.6% T,

(20195 4 H26H). (20195 527H). (20194 6 H26H). (201947 H26H). (20194 8 H26H). (20194 9 526H) R1E

L 8 358K 368K FE37HIR FE38HAR 395K EEES
(A)EE 164,511,390F3| 179, 810,928F3| 181,542, 686F3| 218,392, 0909 211,918,065 300, 490, 0769
J—)L-O0—2%F 242,987 298,177 1,329, 391 1,134,544 857,293 1,363, 382
KEBEYY—T 7> N GHiEE) 83, 064, 932 89, 403, 744 89,973, 248 109, 649, 649 100, 663, 429 150, 088, 899
RINAE 81,203, 471 90, 109, 007 90, 240, 047 107, 607, 897 110,397, 343 149, 037, 795
(B)&fx 81,635,712 89, 050, 646 89, 784, 694 108, 609, 608 107, 997, 266 149, 923, 355
e/ 81, 486, 661 88, 889, 875 89, 623, 456 108, 425,016 99,513,590 149, 684, 339
RN ES D ECSE 92,851 100, 591 99,635 120,122 110,213 161,908
KRB — — — — 8,294,096 —
RINSFEERIN 55, 645 59,031 59, 854 62,092 76,220 73,214
ZDMRILER 555 1,149 1,749 2,378 3,147 3,89
(C)ru&ErE (A—B) 82, 875, 678 90, 760, 282 91,757,992 109, 782, 482 103, 920, 799 150, 566, 721
TR 92,851,549 100, 591, 045 99, 635, 879 120,122, 475 110,213,230 161, 908, 558
RARFEEEL S A9,975,871 | A 9,830,763 7,877,887 | A 10,339,993 | A 6,292,431 | A 11,341,837
(D) ZEEROL 92,851,54900| 100, 591, 04500 99,635,87901| 120,122,47500| 110,213,2300| 161, 908, 55801
170 B4(figE (C./D) 8, 9269 9, 0234 9, 209 9, 1398 9, 4298 9, 299

* SE3MHARIC BT D ITTAER(F86, 826, 672F3, HIERLHART (5535H3~5540H) PICH (T B BIERETTALEXI7, 102, 745M., EIFRKITTAZE(F22, 020, 859 C T
* FAVEIR DT B O Y ORIEEZAF9, 291 T,
* SBA0HAR DATEFEEEN TTAZEZ TR > TH Y. ZD#EEEF11, 341, 837M T,




KEEBET7 VR BEANvIHY (BAREDR)
WSROI
3588 E2019 38278 E2019F 48268 53789 B20196 58288 F2019F 6 8268 553989 HE92019 7 B278  E20194 8 5268
F36H E019F 48278 E019F 58278 5388 B2019F 68278 FE2019F7 8268 554088 B52019F 8 8278 FE20194 9 8268
JE E] 53589 553689 553780 553880 5398 254058
(A) BELEIRE —H —[H| & 28M| A 58| & 30| & 424
SEFS — — — — 3 —
IR — — | a 28 | A 58 | A 3 | A 42
(B) BifisEzs-cEigi A 604,536 1,101, 053 2,017,933 | &~ 557,306 3,366,304 | & 1,268,532
=k 735, 454 1,503, 640 3,248, 105 879, 131 3, 486, 532 1,984,761
FEIE A1,339,990 | A 402,587 | A 1,230,172 | & 1,436,437 | & 120,228 | & 3,253,293
(C) {SEEiRmE A 67,000 | & 59,625 | A 60,454 | ~ 62,721 | A 76,989 | & 73,961
(D) LfpiEsRSE (A+B+C) A 671,536 1,041, 428 1,957,451 | & 620,085 3,289,285 | & 1,342,535
(E) pilpigtisms A 3,846,802 | A 4,555,436 | A 3,575,372 | & 1,716,829 | A~ 2,183,244 941, 925
(F)iEelfSst=igns A 5,364,682 | & 6,216,164 | A 6,160,331 | & 7,882,957 |~ 7,288,259 | A 10,779,319
(e (1,921,438) |( 2,310,350) |( 2,291,732 |( 3,291,995 |(  3,098,500) [(  5,871,715)
(FEEIEREZER) (& 7,286,120) (& 8,526,514) [(& 8,452,063) |(& 11,174,952) |(A 10,386,759) |(& 16,651, 034)
(G)&st (D+E+F) 09,883,020 | & 9,730,172 | &~ 7,778,252 | ~ 10,219,871 | & 6,182,218 | 2 11,179,929
(H) NS Ees A 92,851 |~ 100,591 | & 99,635 | A 120,122 |2~ 110,213 | & 161,908
REREHIERE (G+H) A 9,975,871 |~ 9,830,763 | A 7,877,887 | ~ 10,339,993 | A 6,292,431 | A 11,341,837
BIEstEERS A 5364682 | A 6,216,164 | A 6,160,331 | A 7,882,957 | A 7,288,259 | & 10,779,319
(Bo4254824%8) (0 1,921,438) |[( 2,310,350) |[( 2,291,732) |( 3,291,995) |(  3,098,500) |( 5,871,715
(FEEER1E%E8) (& 7,286,120 [(& 8,526,514) [(A 8,452,003) |(& 11,174,952) |(& 10,386,759) |(& 16,651, 034)
DEHEHREL S 2, 185, 084 2,274,821 2,362,125 2,440, 879 2,298,918 2,298, 209
EisnE A 6,79,273 | & 5,889,420 | & 4,079,681 | & 4,897,915 | A 1,303,000 | A 2 860,727
GE1) (SEEEBSICHETHRMICH T B HERSENEESH TRRLTB Y E T,
(E2) BIEstEEREE S (F. BINEERETAEDEEZVL, TAZ FE518513EAE LT, LO2BEFFlREE UTIIEENE D,
(£3) INEHESOHERRE TR INEIESDHEEE (i) | 208820,
B EEDEIBIE (FE8)
18 S| 25355 25365 253757 538K 253957 54087
(a) EEERBOECSEINE 151, 003F9 216, 7470 211, 626/ 199, 8769 240, 244/ 285, 638F9
(b) BEEIREOEMETSTES B 0 0 0 0 0 0
(c) WeaEs 1,921,438 2,310, 350 2,291,732 3,291, 995 3,098, 500 5,871,715
(d) HEERREILIE 2,126,932 2, 158, 665 2,250, 134 2,361,125 2, 168, 887 2,174, 479
(e) BHDECHSE (a+b+c+d) 4,199, 373 4,685, 762 4,753,492 5,852, 99 5,507, 631 8, 331, 832
(f) D 92, 851 100, 591 99, 635 120,122 110,213 161,908
(g) BHIEUHEHNRE (e — 1) 4,106,522 4,585, 171 4, 653, 857 5,732,874 5,397,418 8, 169, 924
(h) SREROHR 92,851,54907 | 100,591, 04500 99,635,8790 | 120,122,47500 | 110,213,23000 | 161,908, 55801

10




RKEERFET 7V BEANYIHY (BRRER)

R @™ 2 &8 = O & #A 5 ¢

1 FOS Y SES 5535HA 553658 553748 55384 553958 £540HA

10 10H 10H 10H 10H 10M

O <NEEEH/EREI—Z>ZTHROHOBS IENEERE. REBREOEEMEICETVTERNICHBREVZLE U

SEEDFHELDERVNICDONT

- DEEICIF. FBHRWCGD BB k] & FEHRVERDS [TALRE BRInks) | ioUERT.

- DESEBHROEEMEANERITA RS IERTAZ LO3BEICE. DEEDLENEBIEE LRI TS,

- DESESHROEEMEANMERTAZ TESHG(CF. TORMHOENTALRE WRINkS) . %Y ORI EENEETY,

- TAILWRE BRIDESR) PREUCBEF. DRSHERCHITI2ELOZHEDOERITAN SEZTALRE FRINEESE)
EEERRUICERDY. T ORDEL DRHEDERITAERIET,

- BRDBCEICDOWNTIE. 20.315% (FrSHE15%. EERIPIEE0. 315% B K UMITHL 5 %) DHEIC K DIRREUDT TR
BEREHENMERINE T, BH. BEPSZETRV. BEDHENECIREERZRIRT 2B TERT,

ENDRREDELG. RENRRIEI,

- BUEDTUES NIBEHICIE. LEEOABHEE(ICRBZENHUET. <bULLIF, BRERHECBBLEDLELLEEL,

- BB EOBEURVDFHBIC DER U CIE. RBEPIREICTHEIBIND L ESED LI T,

LT 7Y RFDEREIERTHE N | SA (ZT—1) | BROKRHNESPEREIERTHE [TJ2"7N | SA] OBANRT
T FFERBOECSIFIERVIC OV TIFRFESHICBELEDbELZE W,




KEEBEYY—-T7 VR
<fHEiE®R>

HT7VER CREEET 7V R RBAYISHY (BRRED) ) MRENKELTVD XKEBEYY—-T 7Y
Rl OREH (019F38268) & BT 7Y RORBEBFEBOTHIETIDT. T 7Y ROEOHDREH
(20194 9 B268) REICHITIAREEEYY—T 7 Y ROBABEDONBEZE12~13R—J(CHETEBHEWVZLERL

Zo
BREEREYY—7 7 Y ROEELBFTERR
V' i )
(20194 3 H27HH 520196 9 B26H& T)
8 i bp! il
# ] A # R B
FH TFH
United States Treasury Note/Bond (74U 7) 6.25% 2030/5/15 | 1,001, 437 | United States Treasury Note/Bond (77 XU 7) 6.125% 2029/8/15 544,238
United States Treasury Note/Bond (77 XU ) 1.625% 2022/8/15 326,688 | United States Treasury Note/Bond (77 XU 7) 2% 2025/8/15 218, 683
United States Treasury Note/Bond (7 XU 7) 1.75% 2023/5/15 306, 857 | United States Treasury Note/Bond (7 XU #) 1.75% 2022/5/15 216, 225
United States Treasury Note/Bond (77X U7) 2.375% 2029/5/15 | 202,080 | United States Treasury Note/Bond (7 XU7) 2.5% 2023/8/15 113, 460
United States Treasury Note/Bond (77 X1 73) 2.5% 2023/8/15 94,881 | United States Treasury Note/Bond (77 XU 73) 1.5% 2026/8/15 93, 664
United States Treasury Note/Bond (7t U#) 2.875% 2028/5/15 91,062 | United States Treasury Strip Coupon (7 XU7) 2033/2/15 83,321
United States Treasury Note/Bond (77X U7) 2.125% 2021/8/15 82,285 | United States Treasury Note/Bond (77 XU #) 1.625% 2022/8/15 78,140
United States Treasury Note/Bond (77 XU #) 5.375% 2031/2/15 78,172 | United States Treasury Note/Bond (77 XU7) 6.25% 2030/5/15 67,353
United States Treasury Note/Bond (77 XU 73) 1.5% 2026/8/15 73,439 | United States Treasury Note/Bond (77 XU #) 6.125% 2027/11/15 57,626
United States Treasury Note/Bond (77 XU #) 2.375% 2024/8/15 71,910 | United States Treasury Strip Coupon (74 U7) 2034/2/15 56, 975
(X1) SHEFELRE BBNFHESENTBIEEA),
(E2) BEREIENIET,
WEASERER
TECIE. 20194E 9 A26BIREICHIFZAREERBFYY—T 7 K (11,197, 931F0) OABTI .
(WHNE NEE) pHE (856
20194 9 B26HIRE
F i & 55BB1E YEFRIREIRIEA LR
X 2 B EH = #& - ” fHEALE (DT #HEA -
NERESH BEMEEE id x| SEMLE | 26FME | 26XKE
FrPXUBL - RIL FPAUA - RIL A % % % % %
7AUB 134,179 136,721 14,728, 981 9.9 — €6.0 19.8 13.1

Cx1) ?B%i@é%éﬁli 20194 9 B26BRIE DIl = BB BYBETEREDOMEZ D & ICRESERRNED DSEHECIVELHINZ L — b THERELIZBDT
(x2)
(x3)
(x4)

%H)\tbili B EFRRICY T SRR DEIS
FETER. SHOERDRAREEUIET,

SHTiEES K URSBRIC OV T ERERIG %S, MEERAHERIT—IZAFLTVET,
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KEEETY—T7 VR

Q)NE KNEE) titE @6

20196 9 H2683R#E
\ % . F i & s
X b2 # L] [ FAH= FEEHE NER=% | FERELE EEFRE
% | FFAUA-RIL| FFAUA-RIL FA
FXAUA United States Treasury Note/Bond 3.6250 2,793 2,810 302,770 | 2020/02/15
United States Treasury Note/Bond 3.5000 2,084 2,104 226,745 | 2020/05/15
United States Treasury Note/Bond 2.6250 3,969 3,99 430, 385 | 2020/08/15
United States Treasury Note/Bond 3.6250 2,775 2,845 306, 505 | 2021/02/15
United States Treasury Note/Bond 3.1250 1,846 1,886 203,226 | 2021/05/15
United States Treasury Note/Bond 2.1250 4,369 4,399 473,962 | 2021/08/15
United States Treasury Note/Bond 2.0000 2,483 2,502 269,612 | 2022/02/15
United States Treasury Note/Bond 1. 7500 2,194 2,199 236,995 | 2022/05/15
United States Treasury Note/Bond 1.6250 4,250 4,249 457,834 | 2022/08/15
United States Treasury Note/Bond 2.0000 2,490 2,519 271,431 | 2023/02/15
United States Treasury Note/Bond E 1. 7500 4,355 4,371 470,923 | 2023/05/15
United States Treasury Note/Bond 2.5000 1,075 1,109 119,573 | 2023/08/15
United States Treasury Note/Bond 2.7500 4,207 4,405 474,603 | 2024/02/15
United States Treasury Note/Bond 2.5000 1,664 1,728 186, 180 | 2024/05/15
United States Treasury Note/Bond 6. 2500 1,016 1,192 128, 466 | 2023/08/15
United States Treasury Note/Bond 7.6250 254 332 35,79 | 2025/02/15
United States Treasury Note/Bond 6.8750 1,362 1,760 189,680 | 2025/08/15
United States Treasury Note/Bond | [E 6. 0000 739 933 100, 578 | 2026/02/15
United States Treasury Note/Bond | [E 6.7500 491 653 70,400 | 2026/08/15
United States Treasury Note/Bond 6. 1250 1,847 2,468 265,929 | 2027/11/15
United States Treasury Note/Bond 5. 5000 1,100 1,442 155, 414 | 2028/08/15
United States Treasury Note/Bond 5.2500 2,514 3,265 351,763 | 2028/11/15
United States Treasury Note/Bond 6. 1250 2,795 3,908 421,050 | 2029/08/15
United States Treasury Note/Bond 6.2500 6.300 9. 056 975,629 | 2030/05/15
United States Treasury Note/Bond 5.3750 6.711 9.209 992, 168 | 2031/02/15
United States Treasury Note/Bond 2.3750 2,994 3,097 333,655 | 2024/08/15
United States Treasury Note/Bond 2.0000 3,755 3.823 411,949 | 2025/02/15
United States Treasury Note/Bond 2.1250 1,891 1,939 208, 969 | 2025/05/15
United States Treasury Note/Bond 2..0000 1,040 1,059 114,139 | 2025/08/15
United States Treasury Note/Bond 1.6250 1,970 1. 964 211,663 | 2026/02/15
United States Treasury Note/Bond 1. 6250 1, 666 1,661 179,015 | 2026/05/15
United States Treasury Note/Bond 1.5000 4,120 4,073 438, 885 | 2026/08/15
United States Treasury Note/Bond 2.2500 2,720 2,828 304,767 | 2027/02/15
United States Treasury Note/Bond 2.3750 2,340 2,457 264,710 | 2027/05/15
United States Treasury Note/Bond 2.2500 3,840 3,998 430,809 | 2027/08/15
United States Treasury Note/Bond 2.8750 2,350 2, 566 276,542 | 2028/05/15
United States Treasury Note/Bond 2.8750 2,300 2,516 271,122 | 2028/08/15
United States Treasury Note/Bond 2.3750 1,850 1,954 210,588 | 2029/05/15
United States Treasury Strip Coupon — 11,540 9,097 980, 092 | 2032/02/15
United States Treasury Strip Coupon — 11,970 9.209 992,124 | 2033/02/15
United States Treasury Strip Coupon — 12, 150 9.118 982,317 | 2034/02/15
& W] ZEE 2,21 A S N S A
- E 134,179 136,721 14,728, 981

(E1) FHERELES, 20195 9 B2HREEOH G ZNEEEYBETEREDOMEZD & ICREGERRNTEDDHEFECIVEREINELU— NTHERELIZBDT
ED
(£2) BEETE. FHOBRORARBEFVIET,




RKEEGBEYY—T7 R
ERREE $6H (REB 20194 3 A26H)
(TERCHSRERR 20184 3 H27H~20194F 3 B26H)
KEEEYY—T 7Y ROERRRE CHSH U LFET,

*ZT 7V RIS FRDEN T,

E A 75§t

ZE U DR ESEMEDERGHNRZH S U CERZETBENE T,

FEREWTR

KEEE

NN

TEEEFSERDI10%LAT

Kl EEEE
Daiwa Asset Management
KGR B EEETTMA R
RRETREXAOA—TEIHF 1S
https://www.daiwa-am.co.jp/

14



KEEETY—T7 VR

WS EREP OE#EMEE & MRS O#R

)
13, 000
12,500
12,000
[— =%ma]
11, 500
B o= B %
(2018. 3. 26) (2019. 3. 26)
FTSEXERm
HOEEE | AF00R [ B gy
£ B B s |8 NS
T

M % % % %

(B &) 20185 3 5268 | 11,626 —| 11,522 —| 99.2 —

3B% 11, 831 1.81 11,715 1.7 98.7 —

ABx 12,009 3.3] 11,921 3.5 98.6 —

5B% 12,083 3.9] 11,982 4.0 99.3 —

6 B%& 12,307 5.91 12,204 5.9 98.1 —

7B% 12, 286 5.7112,193 5.8/ 98.4 —

8 Bx 12,410 6.7112, 295 6.7 98.6 —

9B%x 12, 559 8.0 12, 463 8.2| 98.4 —

10B% 12,518 7.7 12,402 7.6| 98.8 —

NZES 12,622 8.6/ 12,490 8.4] 98.9 —

A% 12600 85[124% 81 %0 —

20194 1 Bk 12, 445 7.0( 12,275 6.5 98.0 —

2B% 12,684 9.1112,514 8.6/ 98.2 —

(B %) 20198 3 B26H | 12,859 10.61 12, 648 9.8/ 98.3 —

(1) BERIHSH.
(£2) FTSEXREBAYTFYIR (FIRE) &, FTSEXRBB/AVTYIR
KRIIR—=X) ZHL(CHBEL. BT 72 REFEHZ10,000& LTK
RBETENSHBELIEHDTT, FTS EXEFEAVTYIR CKRIL
~NR—2) & FTSE Fixed Income LLC [CKWEEINTWVDESA >
TYIRTY, BHEHIFF TS E Fixed Income LLC DAIWIAETH W
fﬁh%?é?ﬂtwﬁﬂuFTSEHmdmwmeuCUﬁbtmi

(E3)Eﬂ®h§@ BAEMBNORRZZERL T, RAIEXEBEORIEZHRA
LTWETY

(E4) BRIES. IEsREATHC & UBEICHS TIEE S NBEaN B U Ed,
LROEHEERTHNED T —I ERALTHBNET,

(E5) RHEEALRISHFHRFOENES ERHES) ZREXT.

(E6) EHFEYLERFEREE-FTRIEETT,

GERRZE)
S EEMBEBEDHIBICDOVT

(EE(HigE - BEg=]
HAES © 11,626/ HAK © 12,859F0 BESEE : 10.6%

[BEMEEDOEEZEER]

KEEEICRE LR, SFHET (ESM8ELER) Licce
PEBESICABVTHZK RILEMET U ERED S, B
FERUFUR. <HULIF HREBRBICOVT] B#IB8RIETV

SIRERIEICOVT
OXEfESHTR

KEFFIFEFUE U,

LIEREIRTE DX EEESHE. BECT U LY IRD#EE
BUEUR. FRB CKEEBERNERER) (CL8MF LS
WEf| ERBREBSIe—AT. 49U TP TCOBERZGEDEF]
BETREAEBYE U, 2018E9 BN 51081 F R BIT K207
LFOBFVUREZRIITEN LENER LB T2BDD. 1B
BIFHFREORRBEIGEEERIC. KEESMH CREANET
[CERUF UL,

OR &85

AKRVEFHHETER (H%) LFEULR.

HERHAEN 52018F1MADK RIVAIE. BBV REA MBS
BRI E U, KPEZEROFEREFICHSTHED Y T DR
DEBEBY. FRB CKEEMEMGIEEER) (CKDMEHIGH L
FORMEREN, ALK RILBBREGRYFEUZ. 12BHh 520194
1B FTE. EREENMEIINZDTHENEITI 215HD
RBonizenn. BERHL2A TR EBBMECIFHEXRNILE
METULE U,

SHIEREARICHIT S [SkDERSH]

KEFECRE L. BEREOERZEEOFBINAZBL < HEF
TR EEHSUTERZTVED,

KEEENORE(CHIE->TIF. KERAEIRRISFIEEFZFTOE
Bx. REPECEDEBEDRETENFTEREEBD LD ICHH
ANBTEEHIULET,

NEREEDOHEALLERG, EHORECEMICHITUET,

SR—RTAUFICDONT

KEFECRE L. BEREOERZEEOFBINAZBL < FHEF
TR EEHSUTERZETVE Uiz,

KEEBENDKRECHIE>TEF. REPBNIRRISEFEER TOE
Bx. BREHBECEDEBEDRETENFFEREEBD LD ICHH
ANZE Ufz,

NEREEOHEALEG, BEORETEMICHITLE U,

ORNIYFI—TEDERICDONT

HT 7Y RFEAOTHEFCFEREEL BRIV FI—TZET
THEIFEBA.

MIEREADY T 7~ ROE#EMEE S SEERMOBEERF, [4ER
AP EE(EE & RS DHER] & ISREEL

(SHRDERAE)

KEEGEICKREL., BFHRBORGZZESOFRUNAZIRL <HERY
BT EEHES U TEREZEITVE T,

REEENDRECH T, BEFEIRRISFEESR CORE
Z. BEPRECEOBRBEORESEN FFEIRE LD K S THAAN
BTEEHSUET,

NEREEDEALEG, BREORECSAUICHILET,




KEEBEYY—-T7 VR

W1 705N OERDIAH BEES KU DIRR
15 E] ] 5 n i’ _
—EEL AR —m (20184 3 H27HH 520194 3 H26HZ T)
TR N % N &
BImEEESEG 15 — £ ] FPAUA - RIU| FPAUA- Rb
ZDHhEA 2 TAIN EES 47,427 ( Sé, Z.?;)
(REER) m — — - '
(ZDHh) 0) (1) 2BEZELAE EBENFHESENTHYELA).
— (£2) ( )ARBRICLDEIDT. LROBFICESENTEWEE A
=) gt 2 (E3) BARBEIVIET,
(1) BADEBSKIUEHAICDOVWTIFRIHED [1 0% OBADEM] D
IBEEO#ZEZ CSRIZE .
(£2) BEECEICARGZMEAALTHUET,
WEERFTEIR
n # &
(20184 3 H27HH' 520194 3 H26HZ T)
8 i 7c D]
8 1 = &8 8 2] s g
FH TH
United States Treasury Note/Bond (77 XU 71) 6.25% 2030/5/15 945, 419 | United States Treasury Note/Bond (77U 73) 6.25% 2030/5/15 908, 496
United States Treasury Strip Coupon (7 XU#) 2034/2/15 913, 124 | United States Treasury Note/Bond (7 U7) 6.125% 2029/8/15 892,927
United States Treasury Note/Bond (77 XU 71) 6. 125% 2029/8/15 813,073 | United States Treasury Note/Bond (77X U7) 5.25% 2029/2/15 477,673
United States Treasury Note/Bond (7 XU 7) 1.75% 2023/5/15 411,989 | United States Treasury Note/Bond (7 XU 73) 2.25% 2027/8/15 339, 631
United States Treasury Note/Bond (77 XU 73) 5.25% 2029/2/15 309, 333 | United States Treasury Note/Bond (7 XU 73) 5.25% 2028/11/15 336, 027
United States Treasury Note/Bond (7 XU 1) 2.25% 2027/8/15 285, 336 | United States Treasury Note/Bond (77 XU7) 1.75% 2023/5/15 304,990
United States Treasury Note/Bond (77 XU ) 2.125% 2021/8/15 261,500 | United States Treasury Note/Bond (77 XU#) 2.125% 2021/8/15 302, 636
United States Treasury Note/Bond (7 XU ) 2.875% 2028/8/15 255, 088 | United States Treasury Note/Bond (77 U71) 4% 2018/8/15 235,590
United States Treasury Note/Bond (77 XU71) 2% 2025/2/15 215, 278 | United States Treasury Note/Bond (7 XU7) 2% 2025/2/15 221,746
United States Treasury Note/Bond (7 XU71) 2.875% 2028/5/15 193, 153 | United States Treasury Note/Bond (7 X1U7) 3.125% 2019/5/15 196, 199
(1) FEERELAE @BBFFRESENTHYEEA).
(E2) BEARBIEBET,
WHAEERER
(MHSE NER) DHE EER)
£ B # | H ES
57 i &R 55BB1 A RRR A R
X b2) BEHEE — BALE | LITFHEA :
NEZEEH BEME T th = | SHERE | 28ME | 26FKE
FrAUA - RIL FPAUA - RV FH % % % % %
7AUD 130, 815 125, 860 13,871,037 9.3 — 65.9 19.5 12.9

CE1) HERESET. HROFKHZIEESEYBETEBBOMEZD L (CREGSTRANEDDSHEFECKIFEHEINZ V- S THERELILBDTT,
(E2) MAALEEF, MEERSEICNT Z5HHEADEIS.

(¥3) BETHE. FHBEDBIREFUIET,

(X 4) SHiiZRS KUBMBERIC OV TIFERBRIS X5, MEEREHELYT—IZAFLTVET,
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KEEETY—T7 VR

QNE NEE) DHE GEW6)

E| H x
G % i M| GRE | BEeE ¥ & fEERe
- - NEESH  BERESEE |
% FPAUA - RIb FPAUA - R ¥

PXUH United States Treasury Note/Bond 3.1250 2,113 2,114 233,071 2019/05/15
United States Treasury Note/Bond 3.6250 3,163 3,177 350,173 2019/08/15
United States Treasury Note/Bond 3.6250 2,943 2,972 327,627 2020/02/15
United States Treasury Note/Bond 3.5000 2,084 2,109 232, 449 2020/05/15
United States Treasury Note/Bond Ife‘IE% 2.6250 3,819 3,834 422,583 2020/08/15
United States Treasury Note/Bond Ifauft%‘% 3.6250 2,275 2,331 256, 985 2021/02/15
United States Treasury Note/Bond 3.1250 1,8% 1,930 212,786 2021/05/15
United States Treasury Note/Bond 2.1250 3,939 3,928 433,014 2021/08/15
United States Treasury Note/Bond 2.0000 2,483 2,469 272,217 2022/02/15
United States Treasury Note/Bond 1.7500 4,044 3,989 439,734 2022/05/15
United States Treasury Note/Bond Ifa S5 | 1.6250 1,920 1,884 207, 635 2022/08/15
United States Treasury Note/Bond IfEnIE% 2.0000 2,490 2,470 272,320 2023/02/15
United States Treasury Note/Bond 1.7500 1,505 1,477 162, 845 2023/05/15
United States Treasury Note/Bond 2.5000 1,245 1,260 138, 882 2023/08/15
United States Treasury Note/Bond 2.7500 4,207 4,310 475,059 2024/02/15
United States Treasury Note/Bond 2.5000 1,664 1,685 185, 780 2024/05/15
United States Treasury Note/Bond 6. 2500 1,016 1,186 130, 741 2023/08/15
United States Treasury Note/Bond 7.6250 654 846 93,250 2025/02/15
United States Treasury Note/Bond 6. 8750 1,362 1,731 190, 856 2025/08/15
United States Treasury Note/Bond 6. 0000 739 912 100, 514 2026/02/15
United States Treasury Note/Bond Ifa‘IE% 6. 7500 491 637 70,312 2026/08/15
United States Treasury Note/Bond BEEZS | 6.1250 2,247 2,899 319, 601 2027/11/15
United States Treasury Note/Bond Ifa.ﬁ% 5. 5000 950 1,195 131,745 2028/08/15
United States Treasury Note/Bond 5. 2500 2,514 3,122 344,082 2028/11/15
United States Treasury Note/Bond 6.1250 6. 245 8,350 920, 274 2029/08/15
United States Treasury Note/Bond 6. 2500 300 410 45,221 2030/05/15
United States Treasury Note/Bond 5.3750 6. 261 8,127 895, 762 2031/02/15
United States Treasury Note/Bond 2.3750 2,344 2,359 260, 006 2024/08/15
United States Treasury Note/Bond 2.0000 3,555 3,500 385, 825 2025/02/15
United States Treasury Note/Bond 2.1250 1,541 1,526 168, 226 2025/05/15
United States Treasury Note/Bond 3 2.0000 2,890 2,838 312,831 2025/08/15
United States Treasury Note/Bond EiE E# 1.6250 1,470 1,405 154, 907 2026/02/15
United States Treasury Note/Bond &aEzs | 1.6250 1, 666 1,589 175,217 2026/05/15
United States Treasury Note/Bond Ifauft# 1.5000 4,320 4,076 449, 249 2026/08/15
United States Treasury Note/Bond 2.2500 2,320 2,302 253, 807 2027/02/15
United States Treasury Note/Bond 2.3750 2,340 2,342 258, 151 2027/05/15
United States Treasury Note/Bond 2.2500 3,190 3,159 348, 215 2027/08/15
United States Treasury Note/Bond | EM&S 2.8750 1,550 1,609 177,403 2028/05/15
United States Treasury Note/Bond | EM&SEZS | 2. 8750 2,300 2,388 263, 264 2028/08/15
United States Treasury Strip Coupon | EEf&EESS — 11,890 8,472 933,762 2032/02/15
United States Treasury Strip Coupon EHlcss - 12,270 8,484 935, 085 2033/02/15
United States Treasury Strip Coupon | ENf&SEEES — 12,600 8,434 929, 545 2034/02/15

& = ERAREL 42581R

R 130,815 125, 860 13,871,037

(E1) HEMELEF. PROFKMZIBESEYBETEBSOMEZD L (CREGERRNTEDDSHEAECKIEHEINSZ U— S THEBRELZBDTT,

(E2) ZEETE. FHOBORMKBIIUHET,




KEEBEYY—-T7 VR

WGSBS EDIER WIS DIRR
20194F 3 B2681R1E ME BE20186 38078 E2019F 3 5268
- a 5 m * R E % 7
i 3 i # B % (A) BRI 440, 228, 1869
¥ % SRS 440, 274, 063
UNGRE | 13,871,037 98.1 ZIFIR A 45, 877
<= (B) AffisEsst g4 976, 325, 818
J—L - O—VE, Z0f 273,849 1.9 el ey 1044 451, 983
BEIEEMERE 14,144, 886 100.0 EEE A 68, 156, 165
(E1) FBEDEMRBEIIET, S o At B+C) - |y o
(X2) NEREED. HROBDENESENBERSRBOMEES & CRE SRR - 414,877,
ERBRNED BAEHECLBHINSL— NCHRERELLHOT (E) aidfiRadinm s 1.991, 550, 450
I, BH. 3EBAICHTBZMEREL— ME 17X UN- KL= (F)ERns AN 666, 476, 770
110. 21T (G)ENSEEERE 396, 769, 055
(T3) BERICHIDNERMEE (13,.987,637FM) DREEXHMERSE (H)&st (D+E+F+G) 3,136,720, 284
(14,144, 886F M) (T B, 98.9%TT. REBGEUSRS (H) 3, 136, 720, 284

BEE. 8. TABLUBEBROIKR

20194 3 H2681R#%E
18 S| ENE. B
(A)EE 14, 144, 886, 248M
J—)b-O0—V% 215, 876, 959
NGB i) 13,871,037, 156
RINFIR 56, 303, 303
AITAEA 1, 668, 830
(B)&f& 38, 549, 000
RILEEE 38, 549, 000
(C)HEERE (A—B) 14, 106, 337, 248
7T 10, 969, 616, 964
RIS LS 3,136,720, 284
(D) ZEMEFOIER 10, 969, 616, 96401
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