5520488k (2023%9AH208)

SHE(MmER 8,953
TUEERER 343f5H
(20233 H218H~2023%98208)
wEx A1.0%
NEEEGET 18M

G BEEEREFNEE Bi5IE) ZHERICEBRELICDDEH
UCEHELIZHD T,

—wviA
BXRAHLFA—=T

[B#5) JARUR
BIERE BN &3

BRAS.EARREEICODVTOSHMVEDEE

a-1t>9- 0120-762-506

(9:00~17:00 +BRA - FREWLERL)
w—un~x—y  https://www.nam.co.jp/

HEHFOOEABICETIRRE.
BPLAZSNERTERHCHSENEDELILZEI W,

Q) vl PeYRRIAMER A
ISAL, RRETREXADA1-6-6

ERHRSE (2IFR)

(ERRRISEARS : 2023% 3 B21H~2023 9 §208
51998 crmmo03e4m08) H2028 cxmm2023278208)
52008 (xmm02325R28) H2038 crgm03288210)
52015 premooneern) B204H prem0329R28)

ZMBEDERN

FRIFBRIDOCERBEZH ) EBLBLLEF
F9,

ST [ZveABRAVHLF—TFV] &
CDIZUB204HADREZFTVE UTc,

HO7VRE [ZyeABEAVDLA—
TURY =T 7] ZHAFANOREZRED
T. RENICENDOHE. &&E. ABSH.
ERUADESFZ/EHCHSAND ZET,
@y om tzHd UicBRZETWE Uiz, &
CITERRRZE RSB UL LTERT,

SBREDVOZEDIDIEBEHIETILOS
BV L EFET,



—vEeAMBERAVALA =T

I E R 20234 3 H218~2023% 9 5208
EHMERF DR

() (f8M)
9,300 1,000
9,200 800
(BB EEERAREEE (2H) |
9,100 l 600
9,000 M 400
8,900 200
| wEERE G5B | | — EffE (h) |

0 1 1 1 1 1
2£1988K £ 1998K 2:20088K 220 15K Z202H3FK 2038k 2045AK
(2023.3.20) (2023.4.20) (2023.5.22)  (2023.6.20)  (2023.7.20) (2023.8.21)  (2023.9.20)

1998 s 9,059 BRLSECE 18H

“§204H8% 8,953 B2 (DEEEREN—X) 21.0%

CE1) FElFoieBREEEMEIFE. pice FSIF) ZHEEBICHEREULVCDDEHFRUTEELIEDDT. T 7Y RERDRERENR
IND =RV AZBRTBDTHY . BEREROE#EMEICHOE THERIELTVET,

(£2) PEEEBRETDINESNICDODVTEBEHENTHRDI-—RICKIIERIET, Ffe. 77V ROBAMEICK Y BHRFEDE
BUET, UIeh'>T. BEFDOBEROKRERTBDTIEH Y F .

GE3) HIT7 Y RERYFI—IERIFTTOLE A,

BEMBOEREEER

<EHRZER>

- 4 DR, EEFEBORITSICRBN L RADVIEN 57 2 ERPHBENOBREREDOMRE D 221 T HEK
@B UTHEZAT Ly ¥ (BEICHT 5 ERESH) Ll s

CAATNERS 6 ARICAT T, HIROSMBERIRERFICB WL TEMBEROTURMER PRE S . BIEEH
WRIBLIZ E2Z T TEMPET (BRI ER) LiZE

H

<TEZERA>

UIEREARD 2 S 4 BRENIHP T T BEFEO) A EEEENFEE - - 2 o nmEHERKE (OPEC)
T AL BBEMBERRSE ST &P LR LI E

< 7THAPSSEREERICOT T, 7THARIITONLHEOSMEBRRESEIIBWIA—ILEA—T -2 b
O—)L (BELFHRE. YCC) OERFHILPRES N &, fEHBRREIRN L~ 1 F Z&F]
BORBROAREEICE R Lz 2 &2 E > D IFICERIBCROBESRARE DS AS LR L-2 &

—-1-



—vEeAMBERAVALA =T

1 70572 OEREHE

519988 ~55204 84
EEOHE
] =R
E5EEREM 9  0.096% __ . - BAchDB#
SEEREH = AP DT EAEAEE X (SFEMBR X ———
{SEEEREN = HACh DI L 2B X { HEMXXEEFE?@EI%I
B DGR #EMER(F 9,007 T T,
(&iEET) (3)  (0.037) TrVRDER. ETSEZFOEN. EEMBOREHEORE
(BRFE=*T) (4)  (0.048) BABOEREH. EARSESEFIBEEOENMN. OEATDI 7 VR
DEBRB L UBHFHEEOMM
(ZEEat) (y (0.011) T7YROMEDRE - BIF. ZESHNSDEROETEDXM
ZDhER 0 0.001 ZDOMER =BT DOZDMER . HihDFIZHHEOR
(Bs5ZH) (0) (0.001) AREHREFESF. ABOBEEEANZFICELD T 7Y RO BEENRET
[FENTWVD e, BEZBEEICHDDEEEAFICKILDOER
(ZDAth) (0) (0.000) - EFESBHOEER : EFEMECRET SR, EESHEONEICET D
HER

- BAZONR | FREEUAFELN S—RNICERZRE) ANcHE (&
FHEV) ICRETDIFR

&at 9 0.097

CE1) fEREAROER (HEBRONN2DDIHERZSO) F8I01. BHNICK > TRHEEDRICEEN' H DD, BEDHEDEEEC
KUBHUBRTY, BB, ZOMERIF. COT7Y RPMEFANTVEYT—T7 Y RO Sc2BDS5, DT 7 VR
[CHBTBEDEZHET

(£2) SEMESEECEICARBIFLBEAALTVERTD,

CE3) =R 11 HOHRYDENTNOEREHE] ZHPOTEREMEACTERU T100ZRCILBD T, HE I E(T/EE 3 IREIF
WEAALTWVET,




—vEeAMBERAVALA =T

(BER/®)

WFeREER
EEHIR OER - EFIC 2 -2 BROKE (FRIC LT, BEFHR. TERRFERB LT

BIfFEZREG B2 bR <) ZHAROPZHEORIHHFROPERME (1 O0%7:-0) 2R UL

THRLUEBREREER (FF) (30.19%T7.

ZDfthERA
0.00%

EREEER (RSt
0.02%

EREEER
(EIE=1)
0.07%

o=
0.19%

EREEER
(AR7E=tL)
0:10%

CE1) 1 ROSEY) OBERBRBICSVTRVWCEEE CLIVERLILBDTT,
(X2) 8BRAG. RAICULT. BEFHH. TERTFEHBIUOBMASESG BESHEE .
(E3) BHEESFRBREUETY,

(0X4) LEORIERGTEHLICHD T, D, INSDEIFH KX THEETH Y. RERICREUVCBADHLEREFERVET,



—vEeAMBERAVALA =T

EAEZFHT

) [10EEESFIDHE]
0.8

£5198885% aaas H..EHE Hﬁﬂi £5202885% 252038 £5204885%
(2023.3.20) Qmwum (mnsn)(mBem)(mBJx» (2023.821)  (2023.9.20)

CE) 105EEEFEIIN—LN-TDTF—IZFERLTVET,

HEBHIE 20.25% TA Y — b L2 10FEEBESANIZ, HERDOY X7 EBEEDPFHE -7 LOPEC
T ALK BBEIMBERRELZZTTEARALE L,

L2 L. 4 RICHROEMBERIRER A ICB WV TEMBERORRMERPHER SIS L. BEBRPREBL
ZEEZITEMIMETLE L,

7RHICAZ ENHBRERED A > F a2 —PLHROYM ERRORE LG & LTHESE D 5 ERBERDE
EBRPEZAH. ARIITONLHROSMBERRESETY CCOERFRIEPRES NI L2RITT
M EREFE 2O Lize 9 BICIIERHRBEPRSRI 2~ o F ZAE&MBERBFROATREERICE R L Z
LR ZONTICEBBEROBERBARE > 72 2 &0, KEMEMHEHEHES (FRB) »WREFAMTIHBE
B% (FOMC) T&Ri5| SO 2RI H2EHE 2RI EORG P SKREHN NP ER LI E2BRICENE
Mo EA U SEBIRD I0FEESF30.73% £2014F 1 ALK, 9FEZINARDDKELETERLF L7,

HEZAT LY RIZOWTId, BEEEORITSICRBN LR DVIEN -7 2 EPHENDREFEDRE Y
2T CEERIR 2B U TR/NLE Lz,



—vEeAMBERAVALA =T

R—bJzxUF

nEI77UR

BE - RS —B R LB A RE. v —T7 7 RERTSOEARREZEMICEEE L (12770,
LI 7 Y R oEHABMNEOERZERT AERZEDPS, HT7 72 FORBERIIY -7 7> REIZbI L
L—HLELA) o

nIy—-IJ7UR

HAEDZEZHEZES (EFE. &, €8E. ABSH) IIRELITL. EEDMNOESRZBIBICHEAA
N8OS ET. A0 hL - FA4 Y (BEFNER) 2H0E LPESORE X OEEEME
OEIMNLGERELZXAZ L2 BEIGERZITVWE L,

GE1) ABS&I&. Asset Backed Securities (BEBREE) DIET. O—VEEP U - BEREDEEZRME UTHRITINICEE
T9Y,

(£2) SY—RERAEE, BESOERFRECE(CHECREZTV. BICSI— (1FLT) OEOBIHEBRICIEDXIICTDERTI. 5
S—EERFEF U T ETHEL DD, NERHEDERT 2 LZBNE LICERFATT.

SERHARR R TORAEEFISHALROFVIEIC, & (99.6%) . EfE (0.3%) . #151E (0.1%) &
LTWEd, EEOHEKLIIRIERIRELET 2L BTV TT,
F7o. SEBHAOFIIRMNIE TAK] 256 TAARK] ORTHER L L,

CE1) HEESSEAESTHEL T,
(E2) #HECE. AHRBEFO—POKEZSHET .
C£3) BMER& I#. JCR#. A—F«—X#t. S&PHDSE, LUDBMNERALTVET,

THRNERF. YTP=T 7Y FOEBFANTVBEHFICHD BIBRMZENETELICDDTSH Y. BT 7Y RICHDBBHTES IR
Bho

NIFIN—TLDEE

L7 7Y RIvTF =77 FZHAHENOEEL2E LT, EENICHADOZEZHE2ES (BB, & &
FifE. ABSSE) IcExZITV., EEMNOESZBBNICHAAN TV —TERAA2O ST ET 1 U0
L A v EFRDE LIS OMEB L OERVEORBNZEEZK > TWA I M6, TV M-
THEBPTEELR WD, N FIv—IREEZRTITVERA,




—vEeAMBERAVALA =T

PEcE

SERH O TR Ed, BAEMEKE, TRBMELZEEBO L, TROBY LTV LEEH L,
BB FEICKTCTIERMBEICHERLUIIERICOEE LTI, TR ER—DERAEZTVET,

[PEEREOWER (1 A0OZH7Y) ]

%1998 52004 £2014 2024 52035 520458
2023%3A218 | 2023F4R218 | 2023E5R238 | 2023€6R218 | 202367R218 | 2023£8A226

202364 F208 | 2023€5R228 | 2023€6R208 | 2023€7R208 | 202368R218 | 2023F9A208

SHDEE (8580 3M 3M 3M 3M 3M 3M
N EAEMERL 0.03% 0.03% 0.03% 0.03% 0.03% 0.03%
ELEOIE: 1M 3MH 3MH 3M 3M 1H
SHADURE LS 1M - - - - 1M
BRSO RER 24/ 264 264 26M 27M 26M

CE1) HHADWNE. BEOUNELSHFNERUTVBTTEHUTWS eth, Gt Eis ke —BUBVLEEHHUFE T,

(E2) SHDESONBEMBLREIIMNESE 5180 OHRBEME DESAY) [CHTDHERT, T7Y FONGEEREIFERY
EER



—vEeAMBERAVALA =T

| S0ERAH

HI77UR

FlEfE, v —T7 7 RZRIEEANOHREZBEL T, EENICHEZPDOICR—- 7 x A 2EHEL, E
BYRZZ@EUNCEET A EICED, A2 hL - FAyE2FRDE LIRS K MEFEMEO RN
BETX2Z L 2BIEIGERZITVWET,

IY—-T7UR

EAEHSFIcOV TR, ARETED 5 HEOSRBGEEF LB S FE2EELE T,
HEZAT LY FIZoWnTIE, HEROFEDAO=Z— XI5 EREBVEEESINEHOD, BIC—EEE
WaNDPEEAZZENPS, BBUOREIIVWEEELTVET,
RERHEZPOMISY—BR- 73 U T ZEBELTVET, SBb5|&ka, HEBE2PLELEZSY—
BR—F 73U E2HEFELET,



ZyvtA(BERAVALA—=T
| 77V R57—9
HI7 7Y ROBEABEOAT

H#EAT 7R
204885

2023 9H20H
ZVEABRA VALF =TI =T UR 100.0%

CE1) HALERSHEERERICHT S5HHERDEIEGTY .
(£2) HART 7V RZESTHELTVET,

NHEES
£19085% ‘ 200085k ‘ 200185% ‘ 200085k ‘ 200385k ‘ #0485

2023%4A208 | 2023858228 | 2023%6R208 | 2023% 78208 | 20238218 | 20239 F208
FIEEERRRE 36,329,916,347F 36,172,187,429F 35,699,429,077F3 35,226,310,497F 34,789,376,778F 34,397,470,790H
ZIERSOIEL 40,454,173,693[0 40,066,902,4921 39,514,908,7121 39,055,399,972[1 38,791,866,228[1 38,417,918,943[1
1 O3S B HEE 8,981 9,028 9,034 9,020 8,968M 8,953
GE) HERUEIRE (55199H3~252048) th(CHI(F D BNIERETTA%EIF472,666,788M. ERKIITTAZEIF2,984,384,153H T,
WEERIES WERIES WEERIES

BA [
100.0% 100.0%

C¥) &ER - B - BERIECSE. 2023F 9 B20BREDHDTH Y. LFIFHEEHLERICH T DFHEERDEIG T, 8. EFEHE
ZwtEATEY BRRIAYV FDOSEEICKBHDTT,



—vEeAMBERAVALA =T

—wEAHRAVALF—TIF—T 7 ROPE
N EEMEADHTE

(M)
12,400

12,200

12,000

11,600 . .
SE33HAK SE34HR
(2023.3.20) (2023.5) (2023.7) (2023.9.20)

W _E{igaim W1 RO OERIRHE
iR ] 2023.3.21~2023.9.20
4708 KBRESR ( I\i‘/“)i\‘/ 3RV R) 1.9% 1B | &%
25320 *ﬁf’_*ﬂ'\_—ﬂ/j' « TR ZDihEA 0M™
F£10 TERITHRENM (Z0Dth) (0)
£160 HHERIZE P 0
£330 HR)PRE
F£1060 T I—THR=ILT 1« VTR
390 mBERENE
260 FRESIE
50 —7J0
£40 KEAER

4
il
g
#4

H|B|H|H|B|B|B|H|B|H

BB 198
WEERIECS WERIES WEERIECS

=R
.0

e
100.0% 100.0%

CE1) BEEMEOHBH IV AONRY OBREBEMIF. YHF—T7 7 ROEAOREHDBDTH Y, BRAEEOREREISEEIEIC
FRBFUHEAEALTVE T, IEEDFHMBICDETH U TIE. FilBOEREEDHEZ ZSRBI T,

C£2) Ltfuséim. BEER - Eh - BERIEDE. YH—T 72 NREH (2023%F 9 A20HIRAE) OBDOTHY., HEFYTF—=T72 R0
FEERERICN T BFHHEEDEIG T, BB, BERERDEZ v /7Y FYRIAY PONFEICLDBDTT,

(£3) 2MICETDHEMRBERICOTTLCE. BEARSES (2R OEAFMEESHlRZE SRS L.

—9—



—vEeAMBERAVALA =T

iFd e ®%_ | MEE
s | e aAdE |

¥ . % = % &AM
17588(20214F 4 §20H) 9,231 5 0.1 11,191 98.5 50,564
17684(20214 5 H20H) 9,232 5 0.1 11,197 97.5 50,568
17788(20214 6 H21H) 9,244 5 0.2 11,214 97.1 50,079
178H3(20214 7 B208) 9,261 5 0.2 11.236 99.1 49,500
179H3(20214F 8 H20H) 9.254 5 A0.0 11.234 97.8 48,766
1808A(20214 9 H21H) 9,232 5 A0.2 11,217 98.5 47,669
181HA(2021410H20H) 9,209 5 A0.2 11,199 98.0 46,941
182H3(2021411H228) 9,221 5 0.2 11,216 97.4 46,133
1838A(2021412H20H) 9,230 5 0.2 11,230 97.9 45,712
184H87(20224 1 H20H) 9,186 5 A04 11,191 97.9 45,036
1858A(20224F 2 H21H) 9,161 5 A0.2 11,171 98.6 44,487
1868A(20224F 3 H22H) 9,155 5 A0.0 11,170 97.7 44,031
1878A(20224 4 H20H) 9,126 5 A0.3 11,146 98.2 43,343
1888A(20224 5 H20H) 9,139 5 0.2 11,164 98.7 43,012
1898A(20224F 6 H20H) 9,095 5 A0.4 11,125 99.2 42,327
19084(20224 7 H20H) 9,090 5 0.0 11,125 99.3 42,057
19184(20224F 8 H22H) 9,096 5 0.1 11.136 98.6 41,576
19284(20224 9 H20H) 9,073 5 A0.2 11,118 97.2 40,776
193H3(2022%10H208) 9,047 5 A0.2 11,097 97.3 41,795
19484(2022F11521H) 9,065 5 0.3 11,120 98.5 39,993
195H3(2022512H208) 8,983 5 A0.8 11,043 98.6 38,738
1968A(20234 1 H20H) 8,976 5 A0.0 11,041 98.6 38,093
1978A(20234 2 H20H) 8,955 5 A0.2 11,025 974 37,573
19884(20234 3 H20H) 9,059 3 1.2 11,132 99.1 37,079
1998A(20234F 4 H20H) 8,981 3 A0.8 11,057 97.8 36,329
20083(20234 5 A22H) 9,028 3 0.6 11.107 98.0 36,172
201H3(20234F 6 H20H) 9,034 3 0.1 11,116 99.0 35,699
20283(20234F 7 B20H) 9,020 3 A0.1 11,105 98.7 35,226
203H4(20234F 8 H21H) 8,968 3 A0.5 11,056 98.6 34,789
204H3(20234F 9 H20H) 8,953 3 A0.1 11,044 97.9 34,397

(1) BEEMEAOKEREDESE #3581 AHTT,

(E2) [B#MEA+REDEE] 3. SREHOREME (DESE) ([CHREHLAIOHS FINEEDOREHEEZNAZBDTY,
(£3) HT7VRBYP =T 7Y REMBANDIcH. [MEHEALE] FREEEZTHLTCVET. UTECTY,

(CX4) ERHEFBRRSESEZER T 2HBEVL. EROMEHNIBANUERITT . LTFEUTY,



—vEeAMBERAVALA =T

SERHACh QB #E(iZR & TR E DR

B
DN

() = % %

= 20233 5208 9,059 — 99.1

199 38X 9,017 A0.5 96.0
& (E3F)

[ 202348208 8,984 0.8 97.8
()

= 20234 820H 8,981 — 97.8

2§O 4B 9,024 0.5 979
A (E3F)

_ 20235226 9,031 0.6 98.0
()

= 202358228 9,028 - 98.0

201 5 8% 9,023 A0.1 99.2
& (EF)

i 2023 6 H208 9,037 0.1 99.0
)

= 2023%F 6 H20H 9,034 — 99.0

2HO2 6 A=K 9,045 0.1 99.0
& )

[ 2023% 7 H20H 9,023 A0.1 98.7
()

= 20237 A20H 9,020 - 98.7

203 7 B> 8,988 20.4 98.9
A (EF)

[ 2023 8A821H 8,971 A0.5 98.6
)

= 2023 8821H 8,968 — 98.6

204 8 Ax% 8,979 0.1 994
& (E3F)

202398208 8,956 A0.1 979

(3 HREEMEAEHES #5180 Ad. BEREFHELTT.



—vEeAMBERAVALA =T

PG BEESZMAISFDETE. BT 2023% 3 B21H~2023&9 5208

SH1998~55204H

FO FH O FH

v EABEA VAL —T IR —T 7R 359,443 426287 2.362,550 2,800,942
(CF) BAFRBEFPIBTTVED,
FUERSRA & DHE RS 20234 3 §218~20234%9 5208

SERERICHIF D MERRALDES &Y T Avo

B EEEES 20234 9 B208E%E
219888k =04H%
SF{TZE
IO F0O ¥
Sy EABAA VALA—F IR —T 7 VR 31,148,796 29,145,689 34,397,742

CE1) BARBEFYIBTTVET,
CE2) BERBRICBIZDZ Y B BERA VALF TP =T 7V R2AEOO#F62.344,566F 0T,



—vEeAMBERAVALA =T

20234 9 H2081R%E
Z£204HAR
B i)
+M %
ZvtABEA VAL TR -TF IR 34,397,742 99.8
d—)b - O—2%F. Z0fh 68,505 0.2
RESFEHMERS 34,466,248 100.0

0F) FHBEBEOBRAAREIELIVIETTVET,

BE. Bff. TS LUBEMEDIAR

(2023 4B208) (2023&5H226) (2023F6H208) (2023&7H208) (2023F8FA218)  (2023F9F208) i

B | smioomk | mooomk | m201mk | m202k | mo03mbR | H204mE
(A) & B 364030957020 362692652731 357837995847 35348690202 348416557000  34,466,248451F
J—=) - O—2%F 8.958,732 4,243,979 3721074 3,685,033 4,095,452 7.797.367

SEEOMIT 36330204257 36172607549 35699518798 35226381895 34789778858 34397.742.953

X I A = 63932713 92,413,745 80,559,712 118,623,274 47,781,390 60,708,131
(B)& & 73,179,355 97,077,844 84,370,507 122,379,705 52,278,922 68,777,661
RN &2 5 BC & 12,136,252 12,020,070 11,854,472 11,716,619 11,637,559 11,525,375
X ILBEKHE 50,017,042 79,900,341 67,893,727 105,931,980 35,668,357 47,166,245
K 15 55 R B 10,934,441 5,063,563 4,537,938 4,644,513 4,881,646 10,001,008
ZTDRILER 91,620 93,870 84,370 86,593 91,360 85,033
(C) #iZEHEE(A—B)  36,329,916,347 36,172,187,429  35,699,429,077  35,226,310,497  34,789,376,778 34,397,470,790
JT A 40454,173,693 40,066,902,492 39,514,908,712 39,055,399,972 38,791,866,228 38,417,918,943

REABHMIBEE A 4124257346 A 3894715003 A 3815479635 4 3829089475 A 4002489450 A 4,020,448,153

(D)% # 4 # O %1 40454,173,6930  40,066,902,4920 39,514,908,7120  39,055,399,9720  38,791,866,2280  38,417,918,9430
1RO BEHE(C/D) 8,981 9,028H 9,034 9,020M 8,968/ 8,953

CE1) SERHETAR 40,929,636,308M

SEREITENIERETTAER 472,666,788M

LIERFACP—ERERITTARE  2,984,384,153H
(£2) TADRXIE

SRR ORI EEISERF TR Z FO > TH Y. TDEEEF4,020,448,153H T,




(8519988 2023 3 8218~2023F 48520
(5520083 2023 4 H218~2023F 5822
(5520184 2023 5H238~2023F 6520

1998

—vEeAMBERAVALA =T

B DT

5520084

5520154

mmj

(5520283 2023 6 H21H~2023%7H
(5520385 202347 H21H~2023%8H
(552043 2023%F 8 H22H~2023F9H

5520284

252038

208)
218)
208)

552045

(A & & N & 2 20 ~ 76@ ~ 8@ ~ 490 A 121 & 188M
2 B f B 8 - - 5 1 11

¥ W F OB A 30 & 76 A 82 & 54 A 122 & 199

(B) BffisE#5H#\& ~ 295253575 206,878,995 42,091,127 A 41554866 A 182,506,835 A 34,939,831
75 = s 2,376,413 208,576,977 42,369,960 771,757 962,940 384,641

75 = B A 297629988 o 1697982 A 278833 A 42326623 4 183469775 A 35324472
(C)fE 5 3| ™ = ~ 11026061 ~ 5157433 -~ 4622308 A~ 4731006 -~ 4973006 A 10,086,041
(D) LpiES(A+B+C) A 306,279,658 201,721,486 37468737 A 46,286,021 -~ 187479962 -~ 45,026,060
(E)ATEA# B RS 2164939410 A1,941907,714  A1723,621,799 21675334823 21717646615  ~1,894,869,834
(DEEHEILSR) ( 3,442,008)  ( - 5441,558) ( 8,240,035) ( 8,645,176)  ( 9,856,249)

(#8 M X B £) (A1,652838418) (A1941,907.714) (A1729,063357) (A1,683,574,858) (A1726291,791)  (A1,904,726,083)

(F) :BISsEEIEmE * £2,156,445026  £2,142,508,765  ~2,117,472,101  £2,095,752,012  A2,085,725,314  £2,069,026,884
FoYZHAE2EE ( 102457934) ( 98950,099) ( 97612312 (  96506941) (  95887.855) (  94,996,237)
(FEEIBRIEMEE) (42,258,902,960) (£42,241,458,864) (A2215084,413) (A2,192,258,953) (A2,181,613,169) (42,164,023,121)
(G)& EH(D+E+F) 24112121094 23882694993 23,803,625163 A3817,372,856 ~3,990,851,891  24,008,922,778
HIX & 9 B8 & 2o 12136252 2~ 12020070 ~ 11,854472 A 11,716619 A 11,637,559 2 11,525,375
RHHGRUETR(G+H) 24,124,257,346  13,894,715063  A3,815479,635  £3,829,089,475  £4,002,489,450  £4,020,448,153
BIESEERERES 22159003747  A2,142508765 42117472101 £2,095752,012 22085725314  £A2,069,026,884
U ZHAEE ( 99906518) (  98961681) (  97627.842) (  96519,028) (  95902,957) (  95006,693)
(EEEBHIBLNE) (02258910265 (42,241,470,446) (£2215099,943) (£42,192,271,040) (42,181,628271) (22,164,033,577)
PDEERBEILE - 5,531,802 8,351,549 8,724,152 9,970,134 4,987,584

#® M &R B & 21965253599  A1757738100 41706359083  A1742061,615 21926734270 21956408853

(1) (B)AMEIEFTRIERIE. PARDHMIRR ICL2BERESHET,
(X2) (C)ISEERMZFL. SEEHMICHT SHEHEEIEZSHET,
(E3) (E)MMRMISRSE C (3. DEERELS SREIESDEE T, MROEEIC, BHh—B@ENCiIEBHURZRELTCE

HUTWET,

(CX4) (F)ENMEFEEERE * £1d. BIREZ UBRETAEDERZV, EESFHEIRETERBEIRCKD LE T, FIHARD
BT, HAPEBIRES K U—BENICKIEB LB ERABLTHEHLTLET,
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SEE D EEE

1EE | 1998 | 20088 | 2018 | 20288 | $203% | 2048
(a) BEEREORYS IR 6135523F0 1755167273 14764463F3 12200736F3 1296251773 66567107
(b) BERRROBMISHESE 0F 0F3 0F 0 0F 0F
(C) EFHIRICED USRS 10246523073 989616811 9762784271 96519028F3 95902957  95.006,693(
(d) BEORICEDDHRERBELS 3442008 O  5441558F3  8240035F3  8645,176M 9856249
(e) HEXNRE(a+b+c+d) 112042770 116513553 1178338637 116.959799F3 1175106500 111519,652F
(1) HENRE HOSLY) 27.709 29.08F 29821 2995 30299 2903
() P 12136252/ 12,020070F3 11,854472/ 11716619 11,637559M 11525,375F
(h) &1 HOXY) 38 38 38 38 38 38
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DHTAILRE (BRIDES) . BUOBONBBEDIESLBI KT,

- BB FEED RN UERHINE T,
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TEULFRT,

- NEREENORBIRETGE. SEHEDMEEFRERD20%LL
TEULET,

R i A= b X s N
FT=FIRY=T7UR

LIFORIFIREHIBRDE® EERZITVE T,
- NEREENDREZG(E. SFEMEDOHEEMREAD20% &
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BREB(C. RAE U TREZREDOESSFNGED KUTEREFDE
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[SEHBODEEA] =8 - BHAICEDE. YT —T7 Y ROMBERKRE RSB LFET,
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ERRSE
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EPDE U I DRECBHET,
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I E R 20234 3 H218~2023% 9 5208
EAESFHT

*) [1 0 EERFIDHER]
0.8

338K 348K
(2023.3.20) (2023.5) (2023.7) (2023.9.20)
G3) 10FEEERAG T IL—LN—TDF—I EFERLTNET,

HEZ025% TRy — b LE10FEBEESFIZ. RERDY X7 EEEANFHE -2 EPOPECTI R
K BEMBEEAREZRZ T TCERLE L,

L2 L. 4 AICHROSHMBERRERBICB W TEMBEROIVRMERPRRS NS &, BEBRIPRELL
ZERRITEMIFETLE LT,

7RICAR ENHBRERED A > F a2 —PLHROYM EFRRORE LG & LITHREED 5 ERBERDE
EBRPEZSH. ARIITONLHROSMERRESETY CCOERFRIEPRES NI E2RITT
SMIF EREFE 2D E Lize 9 BICIIERHRBEPRSRI 2~ o F ZAE&MBERBFROATREEICE R L Z
EEZSNITICERMBEEOBEBRRINRE 572 2 &0, KEREMFHEHEES (FRB) PWKERARTHZE
B% (FOMC) TEm5EMo 2RI H2EEZRTEORG P SKREN NV ER LI E2BRICENE
My EF L. SHROI0EEEEM30.73% £2014F 1 ALLR. 9OFE8HARD DKEZTERLF L,
HEZT Ly RIZonTId, BEEEOETSICEBN LRI NVIEN -7 2 EXPHBENOREFEDORE D
ZZF Tz U THR/INLE L,
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12200 Mol EPHBEANDEBEFEDHRE D 2RIT T,
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itz ER) Lz &

11,600 : :

E338% ERYE S < TEER>
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OEHNLZEEZNS Z & » BEIGERZTVWE L,

(GE1) ABS &IF. Asset Backed Securities (EEBRIEE) DS T. O—VEHEPY - EEREDEEREFE UTRITINIEEES
T9Y,
(EZ)?? LB & (. BEEORERRCE(CHEHCREETV. BILS9— (FLD) OEDGHREBRICEDLDICTDERTI, 5
—ELBAFEFU R T ZFEEEL DD, IEREDERYT 2 EZBNE UIERFETT .

|

SHPRR R TOREBEFIFHEALROZVIRIC, & (99.6%) . EE (0.3%) . #75(E (0.1%) £LT
WET, EEOERILIETIRELET 2L, BTV TT,
F/o. HHOFHRAMIE [AK] 25 TAAR] OBTHEBLE L/,

CE1) HEREHEAESTHHRL T,
(X2) #HEICE. DHAFEEFO—EDRHHREZSHET,
C£3) BMER& I3, JCR#. A—FT«—X3t, S&PHDSE, LUDBMNERALTVET,
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LYW —T7 72 Nk, BEOZEZHZES (EE. #E. @8E. ABSE) ITREZTV., BEMSD
B2 BBANCHAANT SV —BEERAE2DETIET, AV HL - XA U E2FRDE LZNEOERB L OME
SHEOEHNEHEZRK > TWAI ERS, TV MBS HIEEPTFEELEVWZD, RUFT—T75%E
ZERITTWVWER A,

| S0ERAS

EAEHSFIcOVTIE, ARETED S5 HEOSHBGEEF LB S FRE2BELET,
HEBEBAT LY FIZoVTIE, HEROFEDADZ—XFF|EREBVEBEESINZH OO, BIC—EEE
WaNDEEAZZEDPS, BBUREITVEZEELTVLET,
HEGHEZFLCGY—BR- 73 UL 2EBRERLTVET, SBLF&HkaE. HEZFLELLTY—
BAR—F 73U ZREFLET,

| 5158

WREE
TUNT 1 TEG|OFHBEN 2 (LT 270, BEREICHEOEEZITVE L,

(2023 6 A21H)
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& TSR

AR "ogE
M % % =55M
3088 (2021 9H21H) 11,985 0.4 98.5 97,131
318 (2022 3 H22H) 11,934 A0.4 97.7 89,651
3288 (20229 H20H) 11,876 A0.5 97.2 83,361
3388 (2023 3 H20H) 11,904 0.2 99.1 75,584
3487 (202359 H20H) 11,802 A0.9 97.9 73,580

SR OE#E(fiZR & T FDHR

&
fEALEE

(Hi5) 2023 3520 11,904 - 99.1
3AX 11.850 A0.5 96.0
4 BXR 11,865 A0.3 97.9
58X 11,870 A0.3 99.2
6 AR 11,904 0.0 99.0
AEES 11,835 A0.6 98.9
SIEES 11,830 A0.6 99.4
(HAR) 2023 9H20H 11,802 A0.9 97.9

() BEERIEHE T,
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1 BO&REY OERRHE 2023 3 F21H~2023%&9 5208
EEOEE
Z OB OFF 0.000% ZDHEER=HhDZ DR, D TSRS EN
(ZDit) 0)  (0.000) - EEEEOEER  SXEEICET 208, EXBEONECET S
e

- BAZROHR  FESHEN S—RNICESZE ) ANcHE (&
THZ0) (CHEETDIHR

=E1) 0 0.000
GE1) BB (HEEHRONNZDDIHERZSDO) 18I, BHICK > TREEDRICESN HDIch. HEOHMEDOEELCKY
BHUBRTY,

(£2) ®EREFSEEIEICARERIUBEAALTVET,

CE3) E=/E 11 A0BDDZTNZTNOBEATE] ZHPOTHELEMEE (11,853) THRUTIONZRLILBOT. BEI LN
HEIMRBEOBEAALTVE T,

SeEO K UHE | DR 20234 3 §218~2023% 9 5208
YN
| =IoF | FEftEE
FH FA
EERES - 300,318
N iEs 5,001,729 4.782.284
(1.900.000)

(1) SEERERETT @BIFHESENTLEEA) -
C£2) () ARBEEICLIDIHIDT. EROBFICESENTLEE A,
(£3) SEORARBI>VIIBTTVNET, £l2L, SENRARBOBEF. JBWTEH L TNET,
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FEIRFTEHR 2023 3 F21H~2023%&9 5208

81t Fefd
FAR E] FRAR E]

T TH
£31@ FIIBEHE (PRATFEUTARVE) 500,000 223[@ =HREY) 604,518
#5180 AREH (FS5YYY3YRYR) 500,000 2920 {FRAENE 601,050
g£17m IRy 400,000 %470 {(FRES 600,456
£110 JrA7Ih 400,000 H10 HeZH4LH2018EEREBNRH 500,060
8260 NTTI7AFVA (FU=VRVR) 400,000 #10@ A€ 400,672
£120 Y hU—R—ILT VTR 300,000 £51@ RS 398,346
£11@ I7 - o4—95— 300,000 510 #AAHEEFEREEESS 300,318
F£310 FERBIIE 300,000 #22@m Lvd-— 300,000
F20 XZ3v 300,000 #61@ FR1EZF 297,981
$50 BAEFN—ILTVIR 200,000 Z10@ mA 295,521

(E1) SEEFZERETT @BIFDEFZENTLELRA) -
(E2) SEOHBEMUFRBEUIETTVED,

A B HEEZFERMEER 2023% 9 B2085E%E

ER BER) Bitf&

535BB#LUT §§T_HEF35U‘FHJKJ:L’.$
LNIES ;

T T
EfEE2S 200,000 192,066 0.3 - 0.3 - -
( 200,000) ( 192,066) (0.3 (0.3)
HIFIEEESS 100,000 100.159 0.1 - - - 0.1
(100,000) ( 100,159) (0.1 (0.1
1S5 ES 500,000 510,541 0.7 - - 0.3 0.4
(FR<EZRIESS) (_500,000) (510541 ( 0.7) (0.3) ( 0.4)
#HEsF 72,473,000 71,249,951 96.8 - 50.0 28.5 18.3
(72,473,000) (71,249,951) (96.8) (50.0) (28.5) (18.3)
&st 73.273,000 72,052,718 97.9 - 50.3 28.8 18.9
(73,273,000) (72,052,718) (97.9) (50.3) (28.8) (18.9)

GE) SHBICOVTE, RAIE LTI, MEMBAHSEY F—9ZAFLTVET, IRU. BEHE 1 FLNOAHEIONTHE.
BRREC K VFELTLFT, LFRLTY.

(£2) () PBHLBETHY. LEROMPONRTT,

(£3) HALED. UHROMAERTINT SFBADLETT.

(:4) BEBSESSUFBEORTRBEIYBTTVET. 2L, BESESSUFBEN SUFBOBEE. NHTRHLTLFT,
UFELTT,
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(BARRHHEDAER)
{E7ER| | flx | waERE | EE2E |
% FH TH
EfEEEsF 23650 FINEE (105) 0.1000 2031/12/20 200,000 192,066
INEt — - - 192,066
A ESESS 287270 BREBRERE 0.7200 2023/12/20 100,000 100,159
INEt — - - 100,159
YSTRIESS $£420 BisEH 2.2200 2025/3/21 100,000 103,139
(FR< ERUESS) £80m A AIHEAERIEEESS 0.3850 2026/1/28 100,000 100,476
F70 AMNUEEBEES 2.2600 2025/6/20 200,000 207,371
1090 #HEEK - SR EEIEKERS: 0.2300 2027/11/26 100,000 99,554
INEt — — — 510,541
&S £480 BEESR HBATFEUTAUVIRYER) 05540 2028/3/16 200,000 200,126
E£30 FRME 0.3300 2026/6/17 200,000 200,027
£8E FRME 0.3800 2029/3/6 700,000 689,747
F£10 HEEMIIL—TARHE 0.2000 2029/7/13 400,000 389,223
2130 FHKILE 0.8840 2024/5/8 300,000 301,495
140 FKILE 0.7740 2025/12/10 400,000 404,077
2150 FHKILE 0.3700 2027/7/23 200,000 198,984
120 HANA 0.3600 2029/2/20 600,000 590,613
$140 BANL (WRFFEUFARVER)  0.3000 2031/2/20 100,000 95,415
170 FUIKR=ILT VTR 0.3700 2030/6/4 100,000 97,097
2158 FhR—=ILTF4VTRX 0.2200 2024/4/25 100,000 100,078
$1ed FR—ILTF4VTRA 0.3150 2027/4/23 300,000 298,852
$£1208 YU hU—HR=ILT 1 VTR 0.8000 2033/5/25 300,000 290,517
E1m HEFAUATIN—T 0.2400 2024/12/4 100,000 100,067
F120 HEAAVATIL—T 0.3650 2027/12/3 300,000 297,219
$£208 J-FAIIIWX 0.3700 2027/5/28 400,000 395,979
£35@E WH 0.6050 2028/3/8 200,000 198,075
2380 WH 0.5500 2031/5/27 100,000 93,839
250 KDk 0.3550 2027/3/9 300,000 299,480
240 —F LA 0.2500 2025/8/29 400,000 399,806
Elem HARFIEE 0.9200 2033/4/20 100,000 98,721
£9o0 kba—Uwy 0.4000 2029/6/25 400,000 390,456
gom J.7Ovbh UFAUVD 0.4350 2027/8/4 500,000 496,099
g£8Mm J.7Ovhk UFAUvT 0.3700 2029/5/22 300,000 290,953
F150 HRABER-ILT(YTA HRATHEUT4ARVR)  0.3900 2031/2/26 300,000 284,830
g16m HFEL 1.0020 2027/4/30 100,000 101,686
230@ =L 0.3750 2027/7/16 600,000 597,805
21508 fefbay 0.2800 2030/6/19 400,000 384,253
£330 EFR=ILTFoTR 0.2800 2025/1/24 300,000 300,297
$430 EFFR=IWLTFo VTR 0.3700 2031/3/24 200,000 191,212
$220 Lvd— 0.3900 2026/12/8 300,000 299,258
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1HESS 240 Lv3d— 0.4100 2027/12/14 200,000 198,349
ghed FREF 0.3800 2027/9/13 300,000 298,423

$£210 FTVAH 0.2800 2025/4/23 500,000 500,105

goo IV -94—9— 0.3800 2030/5/31 300,000 291,125

$£E8Mm IV -974—9— 0.2800 2031/6/30 200,000 189,305

F£110 I7 - J4—5— 0.8400 2033/7/21 300,000 289,459

FE40 I7 - -I94—9I— 0.4050 2028/8/31 100,000 99,020

$B50 HABRK—ILTVITRX 1.0520 2033/8/31 200,000 199,958

200 =BT ZAIK=ILT 1 VTR 0.7110 2025/12/3 400,000 403,438
260 =BT ZAIK=ILT 1 VTR 0.4200 2028/12/19 200,000 197,505

g20 =BV =HLIIL-T 1.1800 2033/3/15 400,000 398,955
F£170 g1t 0.5000 2030/12/13 800,000 775,015
Floo HEERRIE 0.4000 2031/10/14 1,000,000 945,919
$9E TILE 0.2550 2027/4/26 500,000 496,337
F40@m DI C 0.4150 2027/4/21 300,000 298,542
F490@ DI C 0.3000 2031/9/22 300,000 281,185
150 FUIVIILSVE 0.3050 2029/1/25 300,000 295,062
$£21@ ZM—=)LF1 VTR 0.6300 2031/7/28 400,000 372,624

g70 BL7AIVAR=ILTAVITR 0.2500 2027/3/3 300,000 298,641
8198 BEIAWLR=LT4YTA (Y=YrRVR)  0.3740 2032/4/20 400,000 380,181

20 ENEOSHK—ILTF4VTR 0.3700 2030/7/16 500,000 483,626
$g1em #EILA 0.5800 2032/6/4 300,000 288,455
£4@m TOYO TIRE 1.2120 2033/9/6 200,000 199,959
£118 JUFR LY 0.2950 2027/4/21 600,000 596,503
148 JUFR LY 0.3750 2029/4/19 400,000 394,567
$200 AFFEAT 0.4500 2030/12/3 100.000 95,147
F£9o0 BARHEE 0.3700 2028/6/14 200,000 197,838
$8E HAE#HK (JU—VRYR) 1.1500 2033/3/18 200,000 200,346
$£298 YA IT7 A— Hm=)LTF4YTX 03650 2029/5/25 100,000 97,951
F130  KERA 0.4100 2028/12/12 600,000 591,780
$20  LUFFREARG 0.3000 2024/12/6 500,000 498,740
F260 FRBIIE 0.3000 2027/3/1 800,000 797,333
F£310 FRBXIE 0.8090 2033/7/13 300,000 292,403
$20 BABE (FJU—VHRYR) 0.4690 2032/9/1 200,000 191,529
g£15@ JImY 0.5140 2032/6/2 800,000 766,065
178 IRy 0.9500 2033/4/20 400,000 394,112
$220 FAFVIE 0.2100 2026/9/30 500,000 497,709
$200 FAFVIE 0.3390 2032/3/11 300,000 284,702
F£110 BEFIAY 0.5200 2028/12/20 500,000 489,005
470 HAEL 0.3800 2027/12/7 700,000 694,012
£11@ JYA(7Ihk 1.0080 2033/9/2 400,000 399,916
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EH £160 HIIRMEFT 0.8130 2023/12/13 200,000 200,319
310 ELEH 0.4000 2028/5/25 100,000 98,272

£500 BAER HATFEUF«UVIRYR)  0.4600 2027/7/12 100,000 99,533

£10@ TDK 0.3800 2031/12/2 300,000 281,803

Foo JEBEER 0.2700 2029/10/17 500,000 479,940

£140 JA=HU—X 0.3000 2029/9/6 100,000 96,202

$£170 ~3IYEEE 0.0900 2026/6/3 300,000 298,152

$31@ ~IYBFE (BRTFEUT4RYR)  0.7350 2033/6/1 500,000 483,315

£10 XZ3Jv 0.5600 2032/4/21 300,000 289,473

g£2@0 XZ3dv 1.2800 2033/4/20 300,000 295,632

40 KEAREHR) 0.2800 2029/7/19 800,000 780,575

5O =73 0.3850 2028/5/8 800,000 784,021

£200 2HERm 0.2700 2031/7/18 200,000 188,510

E£70 BAK/ L SESE 0.3300 2029/12/12 600,000 574,027

$£470 FRBEE 0.8580 2023/10/23 700,000 700,463

530 FRESE 0.3300 2027/7/26 100,000 99,223

2310 pRF0EEZE 0.5900 2028/9/25 600,000 585,607

10 IAF-v—-7— UF4qUr7 07060 2024/12/19 700,000 700,883
240 ZEUF 247V vlb- JI—T%%8#¢ 0.8850 2030/5/29 500,000 492,168
E10 ZBUFJ 247V p)b - TIL-TH8EH0 0.9400 2024/6/26 500,000 501,273
10 ZZEUFJ 247V vlb- JI—TF4%8#8 0.3660 2026/7/29 363,000 359,765
$£90 #JIFI—RL—MMRITHEFHA 2.2000 2026/10/30 200,000 209,212
£70 ZHARITAFVYvLI—T3ERHM  0.9200 2025/10/15 410,000 412,874

F£90 WZRRTHRENN 2.4420 2026/12/22 200,000 210,458
F10 TERITHERENM 0.9110 2024/8/29 1,200,000 1,202,138
F8m ==FUF JEFERITHRENN 1.9200 2025/10/28 100,000 102,907
Foh ARIGFERTHERENN 2.7800 2026/4/27 300,000 316,378
120 TIVRGT 0.3900 2027/9/17 400,000 399,373
£10 #IFT4FVIvILII—TSHREHT 0.9500 2024/7/16 200,000 200,393
280 =HERIRITLRENNG 2.1700 2026/12/18 400,000 418,676
£10@ HFIFU—X 0.3300 2031/9/3 500,000 464,140
£18@ NTTI7AF2VX 0.3800 2030/9/20 500,000 483,930
g260 NTTO74A4FVX (JU—VRYR)  0.8380 2033/6/20 400,000 388.801
$240 RWREVFaU-— 0.3200 2025/4/11 200,000 200,023
350 wEEVFaU— 0.3300 2031/7/18 600,000 558,331
$380 WREVFaU— 0.5500 2027/4/13 200,000 199,785
§84@ HiIFvEII 0.2900 2030/2/20 600,000 573,766
F1770 #UvIR 0.9500 2024/2/27 600,000 602,047
F230 =HERIFAFTVRAEU—X 0.3900 2029/4/12 400,000 390,544
Foom =EUF JU—-X 0.3850 2028/5/26 300,000 295,316
$£20 BERMRI v/ 0.7490 2032/10/14 400,000 386,134
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% e FH

EH £660 =HAHE 0.2800 2026/3/13 200,000 199,924
F£670 =HABE 0.3800 2029/4/13 400,000 394,097
720 =ZHIFT 2.2800 2024/9/20 200,000 204,349
21130 =Z#PT 1.0670 2024/12/27 300,000 303,495
1430 =ZHPT 0.9000 2033/5/2 200,000 197,032
£200 EREY 0.4800 2028/2/22 500,000 496,213
170 AN 0.5640 2028/10/25 600,000 593,037
21050 HHR#E 1.0810 2026/6/17 400,000 407,890
1320 F=H#E (TU—VRUR) 0.6240 2032/6/2 200,000 193,070
$310 BHR—ILTFo VTR 0.9700 2024/4/22 200,000 200,967
320 B#ER—ILT TR 0.5800 2025/1/28 1,200,000 1,205,875
$360 MBEHR—ILT VTR 0.7000 2032/1/30 200,000 194,345
390 MB#HR—ILTo VTR 0.4950 2029/1/25 100,000 99,060
£110 HR=2 0.4790 2032/6/1 400,000 383,143
$140 F= BRAFTFEUTFAUVIRVR)  0.7490 2032/12/6 300,000 292,735
%790 ERR2TBH 0.7090 2024/4/26 500,000 501,910
$£670 /\HEEHK 0.6080 2025/6/12 600,000 604,032
$FA410 REEHK 0.3700 2030/5/24 200,000 194,983
2430 REEHK 0.6790 2032/7/14 600,000 584,778
24500 REEK 1.0000 2033/72/2 300,000 299,373
£F610 RAVERK 0.5340 2032/5/26 500,000 479,477
420 BEAREHRE 2.1100 2025/9/19 200,000 207,392
21120 REARERE 0.4100 2026/1/28 200,000 200,571
%130 HBREHKE 2.0150 2023/12/20 200,000 200,939
40 BhEE 0.3600 2030/3/12 300,000 289,480
Foo BihEsEs 0.5200 2030/6/28 400,000 388,293
$£8Mo BithEsE 0.5100 2031/3/11 300,000 287,979
500 mEHATKE 0.3950 2028/9/6 400,000 395,839

g106@ FEHIIW—Tm—ILT«VTX  0.5050 2028/1/25 900,000 891,691
1128 EHRTI—THR=ILT«TZX 04700 2029/7/11 400,000 390,855

$£570 BRERMIR—ILT 1 VTR 0.2800 2030/7/17 500,000 482,213
£590 BREFRMIR—ILT 1 VIR 0.2700 2031/2/26 500,000 477,481
$390 mpEEREE 0.7500 2026/1/21 800,000 807.542
$470 mEERENE 0.4800 2030/6/4 300,000 292,273
360 FRA—ILT4 VTR BATFEUT4RYE)  0.2900 2031/7/15 100,000 94,827
F110 HEABE 0.2000 2026/7/14 700,000 697,144
F£50O Wh 0.3400 2030/11/27 100,000 95,523
$g108 trI—JI—ThR—=ILF« T2 03200 2031/9/16 300,000 279,730
g70 bFIM—LF1VITR 0.4000 2029/10/18 500,000 481,338
F30 AR PRE 0.4800 2026/12/7 900,000 894,619
$£10@ FREE (JU—VIRVE) 0.2700 2030/10/15 200,000 189,847
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EH $£9@0o MnEBE 0.4500 2028/6/14 300,000 293,367
$£20 ZHBEE 1.4000 2033/9/14 200,000 199,957
FAD IEHITRATUR 0.5500 2031/7/8 200,000 189,555
2200 KDD | 0.8030 2023/12/20 400,000 400,656
2280 KDD | 0.3550 2029/4/26 300,000 294,076
£503@ HERES 0.5840 2025/3/25 400,000 402,495
545@ hEREH (TU—VRUR) 0.3000 2031/7/25 200,000 190,565
g546@ DERES 0.2800 2031/9/25 500,000 474,530
g554[@ oERES 0.4630 2032/2/25 400,000 383,449
24990[@ RIS 0.6800 2026/1/23 400,000 403,102
25410 RIS 0.3700 2031/9/19 400,000 381,593
4720 =HILESH 0.9540 2024/2/23 200,000 200,628
24750 =HILESH 0.8090 2024/9/25 200,000 201,416
25210 =HILESH 0.4500 2030/5/24 300,000 293,570
85270 =ILES 0.3200 2031/2/25 400,000 383,542
255440 =ILESH 0.5740 2032/4/23 300,000 289,341
253200 MEESH 0.5340 2032/4/23 400,000 385,104
53250 MWESH (FU—VRUR) 0.8890 2032/10/25 200,000 197,654
24260 JUNESH 1.0640 2024/2/23 300,000 301,044
24270 JUNES 1.0240 2024/5/24 500,000 503,187
2437 JUNES 0.6850 2026/1/23 300,000 302,354
4940 NMNEH (TU—VRUR) 0.3100 2031/5/23 500,000 476,901
23260 JUEEES 0.7890 2025/12/25 300,000 303,332
2130 ETHEHE 2.0400 2025/6/20 700,000 721,881
25390 FTHEHFE 0.9290 2024/2/20 400,000 401,323
400 FHEHFE 0.8890 2024/6/20 200,000 201,263
85[0 FTEHFE 0.8720 2029/10/31 100,000 101,001
860 FT|EHFE 0.9300 2033/5/20 200,000 197,266
$47@ XBREHT (FSvYvaviRrR) 05290 2032/9/1 1,500,000 1,430,227
$£51@ ABRELH (bSvIyy3avmRyR)  0.7850 2033/6/2 500,000 483,426
$130 LEHX 0.4050 2028/9/13 300,000 296,282
$140 LEHR 0.3500 2030/10/15 400,000 383,772
$£20 HAZEBCILFTVT 0.2700 2030/3/5 500,000 481,700
$F140 JIFZIHR—ILTF 4 VTR 0.4800 2030/7/16 400,000 386,820
£20 HHEEYE 0.3950 2028/3/3 500,000 492,992
$£o0d HHWE 0.3900 2029/4/17 100,000 97,485
$g40 TrFr—ANUTFAUVT 0.7490 2025/12/18 700,000 706,374
gom J7—ANJTFAUVT 0.2200 2025/6/6 200,000 199,766
INEt - - — 71,249,951
=1 - — — 72,052,718
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RESFEHEDEK

SHAR
FH %
NHE 72,052,718 97.6
O—)b - O—VE, Z0fth 1,768,161 2.4
B (SETAERSER 73,820,879 100.0

0F) FHBEBEOBRAAREIELIVIETTVET,

BE. Bff. TFBLUBEMEADINR I EiRDOKR

(202349 B2081R7) HH (20233 8218~2023%9H208)
IS | e S IETE] | LR

(A) & E 73,820,879,678H (A)BE 35 & I = 221,316,770

J—J)b - 0—V%& 1,059,310,541 = HY #l 2 221,685,728

N £ & (GH{HER) 72,052,718,615 2 h ) 2 A 368,958

x IR A ki 604,518,000 B)EMSEEHFTEERE -~ 870974887

x N ) 2 104,332,522 55 = m 4,942,358
(B)& & 240,695,934 55 =5 B A  875917,245

x B OB N = 240,695,373 (O)fF & ® M = - 13,971

z DO ft R EHA 561 (D) Y HIERS(A+B+C) 2o 649,672,088
(O)f & E # ZA-B) 73,580,183,744 (E)sl H B M E R = 12,089,937,354

JT x 62,344,566,997 (F)ENEEEER= 579,951,612

e 11,235,616,747 G H = B ® & -~ 784,600,131
D)E &= # # 0O # 62,344,566,99701 (H)& E(D+E+F+QG) 11,235,616,747

1 A0 ) B4(fizE(C /D) 11,802H ROEA BB & E(H) 11,235,616,747

(1) EAESTTAER 63,494,201,136M (C£1) (B)BMEESFTEIRGIF. BFROTHIRZ CLDEBRES

BB IIsRE AR 3,082,064,929/ HEI.

HACh— BRERY TANEE 4.231,699,068M (£2) (F)ENMEEEEREEF. BINRTEE ULMgEs A
(£2) ﬁéi&ji 4 igg%jigjkﬁztgs[:awé&e—j YR igﬁf;izt‘%ﬁg?ﬁ?f%‘**‘m LT. TO%%

ZvBABRAVALT TR 15,227,512,537H BEE LTNEBINET,

ZyAERAHESS— (106) DB (EHEEREFRET)

2,893,198,317H
v/ BAEET VR (BRRER)
7,361,895,513H

ZvEMBERAVALT =Ty (FE1EIRER)
7.716,270,956H



