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5 [EARI]

2023 4 8 A 31 ABUEOEARILIX, L Fo#EY T3,

BEHRIT, 77 > FOME EREIC

BHIALTEY, BatLBEDRVEERH Y £,

(1) [&&ERA]

BRESy U Y T R — T

X925 UEPEDRHIi DR W E S, Flo IR EL T 3 L&

G PE DRI =], il Refifi &5 (F) BEHE (%)
PR FE AR RS H A 293, 396, 126 51.38
T AT 45, 680, 921 8. 00
/NGt 339, 077, 047 59. 38
LR FE AR RE SR H A 226,517,513 39. 67
a— e m— ZOMOEE (AEZERE) — 5, 481, 559 0.96
ARl G PERAR) 571, 076, 119 100. 00
(%) BEBERAK~Y—T7 7 R
& PE DR =],/ Mk Rl & 5 (1) BEHE (%)
k= AR 221, 398, 000 97. 74
a— e m— ZOMOEE (AEERE) — 5,122, 685 2.26
Gl (Mg PERAR) 226, 520, 685 100. 00

(BE) AR~y YT Y oA =T Gk EFRHEM)

P RE DOFESH [,/ Hitk el &3 (F9) BEE (%)
EfERES TAUA 59, 784, 833 20. 38
NFE 65,019, 132 22. 16
RrA 68, 750, 220, 23. 43
AT x—F 49, 705, 146 16.94
AR 31, 557, 568 10. 76
/NG 274, 816, 899 93. 66
a—)b - m—2% ZOMOEE (BEZERRE) — 18, 595, 507 6. 34
ARt (Wi EERREE) 293, 412, 406 100. 00
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BNy UMY T v RS —T

IE v iR A48 4 3 A4 AT AT et
& Husk Fl ¥ A Fik HAfh Bl HATG i | e
(M) (M) (M) (M) (%)
1 [AAR WEEFEZ A~y O Y T Y vt —T 508, 485, 488 0. 5761 292, 964, 922 0. 577 293, 396, 126| 51. 38
ik RIE (Ers B R )
2 A& B G R RE [ 2R A ARk~ — 7 7 K 128, 360, 352 1. 7029 218, 584, 843 1. 7647 226, 517, 513| 39. 67
% IRk
3 (7 AU W [ {EFE3Z|INVESCO DB AGRTICULTURE FUND 14, 300 3, 130. 14 44,761, 031 3, 194. 47 45,680, 921| 8.00
ik RE
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PEEE R AR 59. 38
R S Nl 39. 67
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ﬁ Hutk (i) Fhi 4 ¥ o BT R BT i) theg
N (M) (M) (M) (M) (%)
1 |AAR ik IITALETE |k 14, 200] 860. 42 12, 217, 964 1, 125. 00] 15,975, 000[ 7. 05
2 |HA ik —2EE T £33 1, 800 6, 604. 59 11, 888, 268 8, 270. 00 14, 886, 000[ 6. 57
3 |AA k= S0 e 10, 000] 1, 256. 58 12, 565, 800 1, 475. 00| 14, 750, 000[ 6. 51
4 |AA ik 7 RE e 6, 300 2,041. 51 12, 861, 557 2, 335. 00 14, 710, 500[ 6. 49
5 |AA ik NRA BT £Zi8 3, 500 3, 736. 42 13, 077, 497 4,150. 00 14, 525, 000[ 6. 41
6 [AA ik = REhEE N 4, 500 3,031. 88 13, 643, 493 3, 192. 00 14, 364, 000[ 6. 34
B EES k= TEAW i sme t t [HFE% 3, 000] 3, 530. 00) 10, 590, 000 4, 455. 00 13, 365, 000[ 5. 90
ach—IT 4T
A
8 |AA ek = e {F1 76 3 2, 200] 5,023. 97 11, 052, 742 5, 432. 00| 11, 950, 400[ 5.28
9 |HA ik = o 2 DK % K FE - 2, 800 3, 989. 62 11, 170, 962 4,210. 00 11, 788,000| 5.20
bk
10 |HA ek VT RN I — - 1, 800 5, 708. 90| 10, 276, 028 6, 545. 00 11, 781, 000[ 5.20
va EES
11 [AA ik A AT 3 (=3 2,100 4, 335. 00 9,103, 500) 5, 390. 00| 11, 319, 000[ 5. 00
12 [AA k= FURIE LR — T o R 3, 500 2,780. 16 9,730, 561 3, 227. 00| 11, 294, 500[ 4. 99
A
13 [AA ik KFIRER 7 V—T AR i % . 74 12, 000] 775. 41 9, 304, 950| 829. 00| 9,948, 000| 4. 39
(s i e W R
EIES
14 [AA = A AL A [ - i 52, 000 162. 15 8, 432, 292 168. 30| 8,751,600 3. 86
EE3
15 [AA k= OO _RRHER—L RN 3, 000] 2, 666. 34 7,999, 032 2,724. 00 8,172, 000| 3.61
7 TR
16 [AA ik bk T3 £33 4, 000] 1, 796. 43 7,185, 738 1, 929. 00] 7,716,000] 3.41
17 [AA ik o — SR 2% 355 2, 000 3, 804. 39 7, 608, 789 3, 797. 00| 7,594, 000[ 3.35
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18 [AA = L L BT [ 2, 000] 1, 759. 68 3,519, 360) 2,212.00 4,424,000 1. 95
19 |HA = 4 5P 3 (2% 3, 000 1, 037. 00) 3, 111, 000) 1, 434. 00) 4,302, 000] 1. 90|
20 |[AAR = A A3 (4= 6, 000] 691. 60 4, 149, 600| 689. 00 4,134,000 1.82)
21 |HA k2 ADEKA (4= 800 2,138.81 1,711,048 2, 802. 50 2,242,000 0. 99
22 [AA ik =X OATT 7 VA =3 1, 000 1, 418. 00) 1, 418, 000 1, 746. 00) 1, 746, 000[ 0. 77|
23 |AAR = == eI (F15% 3% 5, 000 406. 00 2, 030, 000) 332. 00 1, 660, 000[ 0.73
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FEIH EN/SE EHE (%)
(o]
Bk ESkg) UK - JRARZE 5. 20
X 3.61
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= 3K i 3.35
A 31.35
H - BE 9. 06
Rl 11.91
I N L GIE S 4.39
ENUEd 4. 99
REPE % 6. 34
G 97.74
(BE) A~y NV T ) oA —T 0 GESHEEREFEM)
X e EDA ENA i
| m | pp | ETES | wmmm | e | |, | B
o | me fiie: EAiiES Bk Hiffl S8 Hiffl Qx| (%) fESRIIR | e
(M) (M) (M) (M) (%)
1 |RA> [Ef&FE% [DEUTSCHLAND REP 180, 000 18, 207. 37 32,773, 274 18, 160. 22 32, 688, 399 6.5 2027 4 7| 11.14
6.5 A 4R
2 (27 = —|EEFE  |SWEDISH 1, 600, 000 1,328. 14 21, 250, 312 1,326.78 21, 228, 512 2.5( 2025 4 5 7.24
5> GOVRNMNT 2.5 A12H
3 [mr& |EEiES  |CANADA-GOV’ T 200, 000) 9, 892. 80 19, 785, 600 9, 873. 36 19, 746, 720 2.5(2032 fF 12| 6.73
2.5 A 1A
4 W& |EfEZES  [CANADA-GOV' T 8 160, 000 12, 354. 44 19, 767, 111 12, 295. 47 19, 672, 762 8| 2027 4 6| 6.70
A 1A
5 (74 U 7 [EEFE%  [US TREASURY N/B 110, 000 15, 685. 65 17, 254, 225 15, 572. 58 17,129,841  6.125(2027 4¢ 11| 5.84
6. 125 H15H
6 |2 = —|EffFES  [SWEDISH 1, 200, 000 1, 304. 22 15, 650, 720 1,292. 18 15, 506, 161 2.25| 2032 4E 6 5.28
5> GOVRNMNT 2. 25 A 1A
7 |7 AV W EfERES  [US TREASURY N/B 100, 000 14, 900. 97 14, 900, 977 14, 784. 47 14,784,475  4.375(2039 4F 11| 5.04
4. 375 A15H
8 |V v W R |EERES:  [SINGAPORE GOV’ T 120, 000 10, 949. 84 13, 139, 818 10, 898. 04 13,077, 651 3.5 2027 4 3| 4.46
— /L 3.5 H 1R
9 |A v = —|EffFES  [SWEDISH 900, 000} 1,461. 49 13, 153, 438 1,441. 16 12, 970, 473 3.5 2039 4 3 4.42
7 OVRNMNT 3.5 H30H
10 B4 [EEFES  [CANADA-GOV' T 2 150, 000 7,947. 28 11, 920, 932 8,018. 67 12,028,014 2|2051 4£ 12| 4. 10
A 1A
11 |7 # ) # @M% [US TREASURY N/B 80, 000| 15, 035. 75 12, 028, 605 14, 926. 10 11,940, 885  4.375( 2038 4= 2| 4.07
4. 375 A15H
12 [ > A7 [EMERES:  [SINGAPORE GOV’ T 100, 000 10, 764. 73 10, 764, 735 10, 765. 71 10, 765, 710 3 2024 4 9 3.67
— /L 3 H1H
13 |7 # U [EfEFES  [US TREASURY N/B 70, 000 14, 122. 00 9, 885, 404 14, 051. 19 9, 835, 833 4] 2052 4 11| 3.35
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14 |RA > |EM&iiE%  [DEUTSCHLAND REP 60, 000 16, 158. 70 9, 695, 223 16, 118. 58| 9,671, 151 6. 25| 2024 4% 1 .30
6. 25 H 44
15 | KA |EMf&iiE%  [DEUTSCHLAND REP 50, 000 17,571. 21 8, 785, 606 17, 554. 90 8,777, 454 4. 75| 2028 4 7 .99
4. 75 H 4HA
16 [> > R [EMEFES:  [SINGAPORE GOV’ T 70, 000 11, 093. 56 7, 765, 492 11, 020. 29 7,714, 207 3.375| 2033 4 9 . 63|
— /L 3. 375 H1H
17 |Fr>  |Ef&FES  [DEUTSCHLAND REP 50, 000 15, 360. 7§ 7,680, 392 15, 376. 60 7,688, 304 0. 5 2025 4= 2 . 62]
0.5 H15H
18 | KA |EM&iiF% [DEUTSCHLAND REP 100, 000, 7, 656. 97| 7, 656, 975 7, 628. 84 7, 628, 843 0| 2052 4 8 .60
0 H15H
19 |+ 4 |EfEGES:  [CANADA-GOV' T 60, 000 12, 724. 99| 7, 634, 995 12, 689. 24] 7,613, 546 5. 75| 2033 4 6 . 59
5. 75 H 1H
20 (7 A U 7 |EMERES: S TREASURY N/B| 40, 000 15, 346. 43| 6, 138, 573 15, 234. 49 6, 093, 799 4. 5[ 2036 4= 2 . 08]
4. 5 H15H
21 | B4 EfERES ANADA-GOV’ T 50, 000 11, 983. 7§ 5,991, 894 11, 916. 18 5, 958, 090 5. 75| 2029 4 6 . 03]
5. 75 H1H
22 |FA > |Ef&EiES  IDEUTSCHLAND REP 20, 000 11, 456. 68| 2,291, 337 11, 480. 34] 2, 296, 069 0| 2036 4 5 .78
0 H15H
(FEEERI B HeR)
FEFH BELE (%)
ESE S 93. 66
aat 93. 66

@ [H&ErEhEWIT]

BRSNSy Y T R — T

FUFHIIDH Y A,

(B%) REBEEAAR~Y—T7 7 o F
LI LD Y E A,

(B3%) B~y VYTV =T (EREEBEBEREM)
HEPIHILH ) F A,

® [ToOMEEEED FE 2L D]

BRSO Y T v RS —T

FHFHIIDH Y T EA,

(ZE) BEBEERAR~Y—T7 7 o F
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(BE) AR~y MY T Y oA =T Gk EFEHM)

ol it L wm o wmme  | e | POF
TR | T AU T RV GEkk 389, 000. 00 56, 044, 085 56,414,491 A19.23
BT H R Geidk 570, 000. 00 60, 875, 145 61,110,783 A20.83
a—up| e 411, 000. 00 64, 784, 779 65,315,873  A22.26
Ay z—F vy a—x| ik 3,510, 000. 00 46, 714, 344 47,094,372  A16.05
SUH BRIV R TR 281, 000. 00 29, 869, 555 30, 268, 617 A10. 32
(3) [EMFEH]
O [Mi&pEDHER ]
BFR~y ULV TV v SRR — T
AN bi H
SRR () R
(G Eev%) (3 BAfd) () (53 EAT)

5 1 IR R (2015 4E 8 H 14 A) 3,218, 446,002] 3,218, 446, 002 1. 0220 1. 0220
G 2 WG R (2016 4F 2 A 15 A) 2,291,299,505 2,291, 299, 505 0. 9978 0.9978
G 3 IR IR (2016 4% 8 H 15 H) 1, 652,350,912 1,652, 350,912 0. 9920 0. 9920
5 4 HF IR R (2017 4¢ 2 H 14 A) 1,517,210,859 1,517, 210, 859 1.0174 1. 0174
5 5 AR R (2017 4£ 8 H 14 A) 1,035, 686,934 1,045, 823, 397 1. 0217 1. 0317
5 6 IR R (2018 4F 2 H 14 A) 991, 691,656 1,001, 373, 983 1. 0242 1. 0342
7 IR R R (2018 4F 8 H 14 AH) 955, 952, 376 955, 952, 376 1. 0209 1. 0209
5 8 M ALK (2019 4¢ 2 H 14 A) 914, 994, 297 914, 994, 297 1. 0227 1. 0227
5 9 HIF IR R (2019 4¢ 8 H 14 A) 846, 445, 823 846, 445, 823 1. 0067, 1. 0067
G 10 WIGHRMIRR (2020 4% 2 A 14 H) 809, 585, 567 809, 585, 567 1. 0201 1. 0201
G 11 WIGHRMIRA (2020 4% 8 H 14 H) 774, 361, 378 774, 361, 378 1.0163 1.0163
55 12 WIRHREHIMR (2021 4F 2 A 15 H) 758, 065, 262 765, 274, 256 1.0516 1. 0616
55 13 WG EHIMR (2021 4F 8 A 16 H) 728, 056, 637 734, 898, 694 1. 0641 1.0741
B 14 WIGHREHIMR (20224F 2 A 14 A) 675, 800, 690 682, 402, 362 1. 0237 1. 0337
i 16 WIGHRMIMA (202245 8 H 15 H) 615, 124, 265 621, 061, 210 1. 0361 1. 0461
i 16 WIGHRMIMA (20234 2 H 14 H) 552, 988, 967 552, 988, 967 0. 9787 0. 9787
5517 WIRHEHIMR (2023 4F 8 A 14 H) 561, 729, 614 561, 729, 614 1.0126 1.0126
2022 4 8 AR H 617, 831, 382 — 1. 0424 —
9 HkH 589, 921, 618 — 1. 0057 —
10 ARHA 589, 036, 330 — 1.0116 —
11 HkH 581, 368, 295 — 1.0103 —
12 AXHA 558, 974, 559 — 0. 9774 —
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2023 4% 1 AR H 558, 826, 331 . 9846 —

2 ARH 553, 501, 982 . 9796 —

3 AKA 553, 298, 089 . 9890) —

41 AXKA 557, 605, 739 . 9985 —

5 AKA 551, 375, 547 . 9882 —

6 AKH 571, 949, 485 . 0292 —

7THEKRA 569, 432, 133 . 0265 —

8 AXKH 571,076, 119 . 0295 —
@ [HEOHER]
BN O T v SRR A — T

e (a ?iafb)
G 1 IR IR 2015 4F 2 H 23 H~20154 8 H 14 H . 0000 M
i 2 WG IR 2015 4 8 A 15 H~2016 4 2 A 15 A . 0000 M
i 3 WIFTE IR 2016 45 2 A 16 H~2016 4 8 A 15 A . 0000
G5 4 W EHEIH 2016 4F 8 A 16 H~2017 4 2 H 14 H . 0000 [
55 5 W EH I 2017 4F 2 A 15 H~2017 4 8 H 14 H .0100 [
i 6 WIETE IR 2017 45 8 A 15 H~2018 4 2 A 14 A .0100 [
G 7 IR IR 2018 45 2 A 15 H~2018 4 8 A 14 A . 0000 M
55 8 W EH I 2018 4F 8 A 15 H~20194F 2 H 14 H . 0000 [
55 9 W EH I 2019 4F 2 A 15 H~2019 4 8 H 14 H . 0000 [
G5 10 WIEH R 2019 45 8 A 15 H~2020 4 2 A 14 A . 0000
G5 11 IR R 2020 4F 2 H 156 H~20204F 8 H 14 H . 0000 M
5 12 R R 2020 4E 8 A 15 H~2021 4 2 H 15 H .0100 [
13 R R 2021 4F 2 A 16 H~2021 4F 8 H 16 H .0100 [
G5 14 WIEHR I 2021 4F 8 H 17 H~20224 2 H 14 H .0100 M
G5 15 WIEH R 2022 4F 2 H 156 H~2022 4 8 H 15 H .0100 M
5 16 HEH R 2022 4E 8 A 16 H~2023 4F 2 H 14 H . 0000 [
17 R R 2023 4F 2 A 15 H~2023 4F 8 H 14 H . 0000 [
@ [ ROHER]
BN O T v SRR A — T
R g (%)

1 IR 2015 4E 2 F 23 H~20154F 8 A 14 H 2.9
i 2 WG IR 2015 4 8 A 15 H~2016 4 2 A 15 A N2, 4
i 3 WIFTE IR 2016 45 2 A 16 H~2016 4 8 A 15 A NO0. 6
5 A4 IR 2016 4E 8 16 H~20174F 2 A 14 H 2.6




5 5 IR 2017 4E 2 F 156 H~2017 4 8 / 14 H 1. 4
5 6 315 TR 2017 4 8 H 156 H~2018 4F 2 § 14 H 1.2
5 T IR 2018 45 2 F 15 H~2018 4 8 ] 14 H N
5 8 HE IR 2018 45 8 F 15 H~20194¢ 2 H 14 H 0.2
55 9 MG 2019 4F 2 H 15 H~2019 4F 8 H 14 H AL 6
5 10 HEHR 2019 4E 8 H 15 H~2020 4¢ 2 14 H 1.3
5 11 WIFHR R 2020 45 2 F 15 H~2020 4 8 H 14 H N0, 4
5 12 WIFHR IR 2020 4F 8 H 15 A ~2021 4 2 A 15 H 4.5
5 13 WIFHR I 2021 4F 2 H 16 A ~2021 4 8 A 16 H 2.1
G 14 HEHR 2021 4F 8 H 17 H~2022 4F 2 H 14 H N2.9
5 15 R R 2022 4E 2 F 15 H~2022 4% 8 15 H 2.2
5 16 WIFHR IR 2022 45 8 F 16 H~2023 4£ 2 H 14 H N5 5
5 17 WIFHR IR 2023 4F 2 H 15 A ~2023 4 8 A 14 H 3.5
() A== T3, MR CA TS 2 (A T A L TR Y £,
(4) [ERE K ORI D FiE]
BFR~y ULV TV v SRR — T
i REHE (0) figxotiE (0)

1 IR 3, 178, 315, 544 29, 000, 000
5 2 MG 15, 821, 887 868, 751, 902
5 3 WE IR 24, 940, 800 655, 592, 368
5 4 WE IR 0 174, 450, 531
5 5 IR 144, 732 477,781, 855
5 6 315 TR 3, 630, 753 49, 044, 358
5 T HE IR 8, 114, 579 39,938, 118
5 8 HE IR 27,199, 673 68, 924, 194
5 9 MG 523, 691 54, 434, 634
5 10 HEHR 0 47,113, 839
5 11 WIFHR R 0 31, 755, 092
5 12 WIFHR IR 0 41, 005, 332
5 13 R R 0 36, 693, 690
G 14 HEHR 0 24, 038, 543
% 15 WIFHR IR 300, 000 66, 772, 701
5 16 WIFHR IR 0 28, 651, 525
17 R R 0 10, 311, 830
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EREE

©
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FHE

202358H3181RE
OREEMB-MEEDHT ODEEDHTE
2015628238~2023588318
(M) == pECEAEEEENR () — B0 (i) D sE (G) (fEm)
14,000 60
20234 8H 0H
12,000 50
2023%F 2H OH
10,000 40
2022#%F 8H 100
8,000 30
20224 2H 100M
6,000 20
20214 8H 100M
4,000 10
SRTERSEET 600
2,000 0
2015/02 2017/04 2019/05% 2021/07 2023/08 # FEESERF 1 A0OZ5Y . HEFITH.
IR 1 FONY SRS e OfET T,
EAESEREEAMER REROSES PR R CERSUbOELTHELTBYET,
ERERDS1 060 HBELESIE. BT 1 055 7EULTLET,
OEREEDRRNR
HATFUR
TPVRE HEENE
BEAIMY T F— o (B EERERE ) 51.38%
BEEBOAKTT—TrR 39.67%
INVESCO DB AGRICULTURE FUND 8.00%
FAA_ENISEIA s seiE. CASsEAb LI SEMATLBLTLET,
BEAYIRFYITUIF—T Y (EIEEEIRERER)
FAE #E- Fll= [/ Hhig SR
DEUTSCHLAND REP 6.5 2027/07/04 6.500% | RAwW 11.14%
SWEDISH GOVRNMNT 2.5 2025/05/12 2500% | ADI—7" 7.24%
CANADA-GOV'T 2.5 2032/12/01 2.500% | HFS 6.73%
CANADA-GOV'T 8 2027/06/01 8.000% | Ars 6.70%
US TREASURY N/B 6.125 2027/11/15 6.125% | PAUA 5.84%
EHFEEREA IRV TV A — T (BRI ERS R ONAESE T 3HETT,
EEMERTHKIT—-T7 /R
IR EERE
DZFP AP TE 7.05%
=BHETE 6.57%
PEUT 6.51%
IR 6.49%
JIFABAERT 6.41%

R REFTH D7 /ROMEEREICHT L ERTT,

OFHIRBRDHER (BFN—2R)

(%)
20

10 79

3
-10

-20

0 || . [—
10 I I

-4.9

5.3

2014 2015 2016 2017 2018 2019 2020 2021
WIPURIZERYFT—DEBIFE .
#2015FF 77 VRORELNSEFF T, 2023FFFIHS8AFF TONREEETLTUVFT.
#WIPVROFENEER, S EEEEREMErboCBHLTVET.

2022

2023 (F)

BEDEFEERUICOODTEH  HROEEERE- Rl T 50D TEEIEFE .
B OEBAZEMEIE. RO — A= FEBRFTEH TRV TR T .
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2 [EHLOEE]
1 [HiA (ko) Fhis]

B ESHAZMTH

BAEHAZL, FIAMBICB T DRSO EER (2L, RiESHOWRERZREET,) 4T
I ENTEET,

7272 L, TREE, BEXG L T A REEFERERIC) DD TG HIA B DA O 1k 35 X OEHHE,
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