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* J7 > FOEBERE, RHIELT, BEFHR, SE&Z TSR0 MESFIEIHEzsHE=EAL

*R@AK I 7> FOBRAQ, BE%XI 7> ROMREECEDERHELIEEDTY,

*ZHRL, FRBEUIETT,

*IHEE T 7 2 REF Ty BMES AN TODIRERRIESS (WY —J7 > Rakkd.) T,
* J7Y FOBAE, YH—J7> B tBRZEH, 85I 7 > R tBRAESAHFEA.
* J7 > POTOMEBACIE BEEEAEICKILNS J7 > FOEBCHRDIBANEFNET.
* J7 > FOBAERER I 7> FOBERE, st ESNCHRNRRSBSH B DFET,
$INEFE I 7 > FOMEERRRE (CIo T, REX T 7 FOEREBRERLSIOLFREN SESBaN HDET,
*$EFE I 7 > POEAL, MNEABSEEFNERCSVT, Ettth D S3BHEEECFRLTVWET,

* FERORHRRHTHBUIBOTY, Chith. TNSOERH LK ETESETHD. ERCHEULBRADLELER

moFE9,

* BOFEMERICOTHELTE, FEBWN—L—S(CBEH L TV I HERARESE T B IEE0,

5 [EARI]

LATIE 2024 4211 A 29 ABUEDEMRI TH Y £,
o, BEHRLIIT 7 o FOME EREICE T 2 ME EORHEIE R 2 VD E T,

(1) [BeEiinl

FHAP IMCO « {4 o I K7 7 K Aa—=A
G REDFEIA [E,/ Hidgk Reli &5t (F9) BER (%)
BB (R e AR AR NI a—4 236,795,090,514 9934
A L (=t o A 72 HAS 998 0.00
Hld - TEE - FOMBEFE (BEPERE) — 1,554,963,774 0.65
BFF g pERREE) 238,350,055, 286 100.00
AP IMCO « HRA LK 77 K Ba—x
& PEDFEIH E,/ Hidsk REli &5t () BELR (%)
BB E e AR NI a—H 102,222,144 ,206 99.13
BB R e AR SR HA 998 0.00
Hld - TAE - FOMBEFE (BEPERE) — 892,211,865 0.86
AR GMUE PERER) 103,114,357,069 100.00
FFPIMCO - HHRA VLK 77 K Ca—=x
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G REDTEIA [,/ Hhigk Refl &5t (F9) BEHER (%)
BB (S FE R NI a—4 74,107,007,034 99.36
R A =t R A S HAS 998 0.00
4 - A - TOMEFE (AEHERR%) — 471,379,130 0.63
AR (W& PERERD) 74,578,387,162 100.00
AP IMCO * HRA VLK 77 K Da—x
G REDFEIA [E ik Reli &5t (F9) BER (%)
BB (S e AR R NI a—4 67,894,772,322 9924
R A L (=t R A | 722 HA 998 0.00
R4 - THE: - T OMERE (AEHERE) — 513,080,383 0.75
AR (W& PERER) 68,407,853,703 100.00
(BE) B~ —R—Fr74+ 0% <~HF—T77F
G PEDFEEH [,/ Hiigk el &5t (F9) BELR (%)
A - TG - T OMBE (FURPERRTE) — 40,098,445 100.00
Bt GiErERED 40,098,445 100.00
(2) [#&EEE]
O [#HEAMRES O FEEE]
AP IMCO - #HRA VLK 77 K Aa—X
, i AT RN AT B
" Eg s S5l ok i pes e o e
K (m) (m) () (m) (%)
1 RS 2 —[REEEZPIMO RS a—F AL T 7 33,721,887 7,050 237,758,730,215 7,022 236,795,090,514/99.34
& i RIESR Y RA=27F AN (JPY)
2 [BA BRI~ F—FR— b7+ VA4 ~¥ 994 1.0043 994 1.0045] 998[ 0.00]
s 7o R
FEFER Je OVERERI B b
T4 FEE LR (%)
WE(E Tl A 9934
R Al 0.00
& 7t 99.34
AP IMCO « HRA LK 77 F Ba—x
AT AT AT AT w
E (j Fi S5l sk i e Wi o Heo
) ) (1) ) (%)
1 RS 2 —[REEEZPINMO RS 2—F c AL T 7 10,470,362 9,668 101,232,904,404 9,763 102,222,144,206[99.13]
4 FAN 7S v FA—27FZN (USD)
2 A& SRS RN~ —R— 7+ V4 <H 994 1.0043 998 1.0045] 998 0.00|
s T oK
FHEA DI B ORI & LL 3R
FeAH B HR(%)
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Y HEIHIIH D FH A

TEA I e UNSERRI e bl
ML 0 A

@ [HE R EDT]

HAP IMCO « A 0 27 7 K

AU FHIIH Y A,

AP IMCO « 1 > LB 7 7 o K

MU EHIIDH Y A,

FFP IMCO « 5 4 h AIK 7 7 2 K

Aa—RA
B=—X
Ca—2RA&
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BB IEFEZ AR AL SR 99.13
BB EREZ AT 0.00
& #t 99.13

AP IMCO « {1 D277 K Ca—=A

i | ms A A A A £

&‘ ok FHEH i Yo HA okl HAf ok RS

N (M) (M) (M) (M) (%)
1 PSR 2— [REEFEZPINCO NS 2—F « A VI L - Ty 10,553,547, 6,966] 73,516,008,402 7,022 74,107,007,034/99.36
va EAHI S v RA—=2FZ AN (JPY)
2 |AA BRI~ 32— K=+ 7+ 04+ <% 994 1.0045 998 1.0045 998 0.00
EETIT  E
FEEE A B OVER I 5 bE
FEHH BE (%)
BB IE T AR AL SR 99.36
BB G e RS 0.00
& = 99.36

AP IMCO « HFA v LI ~7 7 K Da—=A
i | mo fRAT b B B2 Ea s
& Hifi fiie=2] g4 e B ) B it x| R

; (M) (M) (M) (M) (%)
1 PN a— EEEFEZPINO NI 2 —F « (I h - T 7 6,954,294 9,914 68,951,598,391 9,763 67,894,772,322(99.24]

o4 i REZR ' FA—2Z AN (USD)
2 |AA LG ERE [~ R —R—~ 7+ U A <~ 994 1.0045 998} 1.0045 998( 0.00)
% wir: 77k
FEREF Mo OVEERR I B2 bR
FE¥H BEE (%)
WE(E T IR S 99.24
ST Y T S | e 0.00
& 3 9924
HE) B~ —R— 7+ VA ~¥F—77 K



FUEHIIH Y A,

FAP IMCO « {4 o 2K ~7 7 K Da—=A
FOUEIEITH Y FH A,

(BE) B~ —FR—r 7+ V4 w¥F—77F
FMEIHIIH D £H A

@ [FoMBEEEED TEL L D]
AP IMCO « {4 2K~ 7 K Aa—2A

FUFHIIH Y A,

AP IMCO « {4 2K~ 7 K Ba—=A
FURIETIH Y EH A,

AP IMCO - HHRA ALK 7 K Ca—XA
FOMEIHITIH D FH A,

BHPIMCO « RS VI LEK 77 F Da—x
HAMEIHIIH D FH A

(&) Bff~xx—FR—+r7+ V4 ~HF—77F
S RIE L ) FH A,

i

k=]

(3) [EMZEH]

O [MEEOHBE]

AP IMCO - #HRA VLK 77 K Aa—X
2024 4E 11 H R B R OVF B BT 1 4ELINICE T 545 A R ONS TRk BHIR OFIE EOHEB TR DB Y T,

Mg EREE (M) 1 [AY7= 0 i ERE ()

(5L %) (5ymcft) (5 Hc %) (G Eft)
55 13RI (2016 4% 10 A 17 H) 17,025 17,041 1.0323 1.0333
5 2 FH R (2017 4E 4 71 17 1) 51,325 51,374 1.0526 1.0536
5 3 FHEIH (2017 4610 H 16 H) 235,347 235,566 1.0735 1.0745
5 4 FH R (2018 4= 4 A 16 H) 348,435 348,764 1.0595 1.0605
55 5 FHRUIH (2018 4£ 10 H 16 H) 322,958 323,269 1.0406 1.0416
5 6 FHRLIH] (2019 4F 4 J1 16 H) 300,208 300,489 1.0659 1.0669
5 T G (2019 4£10 H 16 H) 287,498 287,766 1.0742 1.0752
o5 8 B (2020 4= 4 A 16 H) 244,563 244,563 1.0085 1.0085
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9 FHELHRY (2020 4£ 10 H 16 H) 236,158 236,378 .0761 .0771
5 10 FER (20214 4 A 16 H) 211,842 212,031 .1168 .1178
o5 11 AR (2021 4% 10 A 18 H) 218,445 218,639 .1303 .1313
5 12 G (2022 4F 4 J1 18 H) 205,602 205,798 .0465 .0475
5 13 AR (2022 410 A 17 A) 204,292 204,292 .9587 .9587
5 14 FHE (20234 4 A 17 A) 237,227 237,227 .9903 .9903
55 15 G5 (2023 4£:10 A 16 H) 235,838 235,838 .9586 .9586
5 16 715 (2024 4 4 J1 16 H) 239,070 239,070 .9799 .9799
517 FHEHI (2024 4510 H 16 A1) 240,159 240,159 .0016 .0016
2023 4£ 11 AKH 238,567 — .9818 —

12 HRHA 242,512 — .0031 —

2024 4£ 1 A KA 243,565 — .0009 —

2 HEKH 242,352 — .9924 —

3AKA 244,405 — .9990 —

4 QKA 238,111 — .9801 —

5 KA 237,798 — .9854 —

6 AAKH 238,936 — .9898 —

7 ARA 240,908 — .0005 —

8 AKH 240,739 — .0071 —

9 AXKH 243,448 — .0143 —

10 A KA 237,412 — .9900 —

11 A K H 238,350 — .9968 —

BHPIMCO « RSV HLEK 77 K Ba—x

2024 4F 11 AR A K ONE B AT 1IN T 54 A R ONS TRtk GHIR O ME EOHERB IZk D@ ) T,

MU EERER (F M)

1 [72 0wl EERE ()

5 1 RS

(2016 4£ 10 A 17 H)

9836

.9836

55 2 RS

(2017 4% 4 A 17 B)

.0599

.0609

o5 3 BT IR

(2017 /£ 10 A 16 A)

-1150

-1160

55 4 FHR IR

(2018 4% 4 16 A)

0680

.0690

5 5 AT

(2018 #£ 10 H 16 A)

.1030

.1040

55 6 AT

(2019 4% 4 A 16 H)

.1490

.1500

o 7 BT IR

(2019 /£ 10 A 16 H)

-1409

-1419

55 8 R

(2020 4% 4 F 16 A)

.0728

.0738

57 9 R

(2020 47 10 H 16 A)

.1262

L1272

55 10 FHEFLIIR

(2021 4% 4 A 16 H)

.2103

.2113

5 11 FHE IR

(2021410 A 18 H)

.2857

2867

o5 12 FHE R

(2022 4E 4 1 18 )

(5rBLvE) (G BiAT)
3,013 3,013
9,830, 9,839

25,291 25,313
33,764 33,796
34,035 34,066
34,421 34,451
40,175 40,210
37,157, 37,192
31,174 31,202
29,802 29,826
31,997, 32,022
35,400, 35,427

.3182

.3192
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5 13 R (2022 410 H 17 A) 44,796 44,827 1.4394 1.4404
5 14 FHE (2023 4F 4 A 17 H) 57,474 57,516 1.3726 1.3736
% 15 AR (2023 4510 A 16 H) 73,169 73,217 1.5301 1.5311
5 16 G5 (2024 4 4 J1 16 H) 88,970 89,023 1.6625 1.6635
5 17 R (2024 4510 A 16 A1) 102,544 102,605 1.6902 1.6912
2023 4£ 11 AKH 78,038 — 1.5558 —

12 AR H 79,043 — 1.5290 —

2024 % 1 HRH 84,717, — 1.6081 —]

2 ARH 86,785 — 1.6341 —

3AKA 89,066 — 1.6589 —

4 AKH 90,954 — 1.6917 —

5 KA 93,826 — 1.7089 —

6 Ak H 99,364 — 1.7671 —

7 ARHA 100,278 — 1.7284 —

8 HKH 97,332 — 1.6463 —

9 HAH 98,338 — 1.6360 —

10 A KA 104,896 — 1.7181 —

11 A K H 103,114 — 1.7135 —

AP IMCO - #HRA LK 77 K Ca—X&
2024 4F 11 AR B KON B AT 1AELINICI T 5% A K3 ONS F 204 & B R O MG FE OHERBIZIR DE Y T,

WiE e (F ) 1 1Y7= 0 i ERE()
(HyBL %) (5 FA) Gy (F3E )
5 1R (2016 4£ 10 A 17 H) 12,669 12,693 1.0209 1.0229
CilAsge il (2017 4E 4 1 17 1) 32,796 32,860 1.0299 1.0319
7 3 N E W] (2017410 A 16 A) 84,341 84,503 1.0395 1.0415
5 4 FrE B (2018 4= 4 H 16 A) 110,815 111,033 1.0151] 1.0171]
5 5 i ] (2018 4£ 10 A 16 H) 106,453 106,669 0.9861] 0.9881
5 6 i (2019 4F 4 /1 16 H) 99,912 100,112 0.9986 1.0006
5 7 RFE W] (2019 4£ 10 A 16 A) 100,142, 100,343 0.9954 0.9974
5 8 FrE MM (2020 4% 4 A 16 A) 97,557, 97,768 0.9236 0.9256
25 9 FEE W] (2020 4£ 10 A 16 H) 97,781 97,981 0.9745 0.9765
% 10 5 R (2021 4F 4 1 16 H) 97,139 97,333 1.0002 1.0022
9 11 R (2021 4£10 H 18 H) 102,487 102,692 1.0011 1.0031
5 12 R E I (2022 4£ 4 A 18 H) 100,108 100,327, 0.9164 0.9184
5 13 FEE (2022 410 A 17 A1) 92,093 92,316 0.8281 0.8301
55 14 F5E W] (20234 4 H 17 H) 91,992 92,210 0.8436 0.8456
5 15 R 41 (2023 4£:10 7 16 H) 85,597 85,810 0.8049 0.8069
5 16 i W (2024 4E 4 /1 16 A) 82,943 83,148 0.8108 0.8128
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5 17 R E I (2024 410 A 16 A) 76,956 77,144 0.8166 0.8186
2023 4£ 11 AKH 85,715 — 0.8223 —
12 HXH 87,058 — 0.8381 —
2024 4E 1 HRH 86,693 — 0.8343 —
2 AKH 85,338 — 0.8252 —
3 HKA 85,076 — 0.8287, —
4 HAH 82,483 — 0.8109 —
5 A&H 79,684 — 0.8133 —
6 HEH 78,875 — 0.8149 —
7HAEKH 78,418 — 0.8217, —
8 HKH 78,439 — 0.8251 —
9 HKH 78,422 —] 0.8290 —
10 ARH 75,759 — 0.8072 —
11 HRHA 74,578 — 0.8106 —
AP IMCO - A A7 7 K Da—=
2024 4F 11 AR A KON B AT LAELANICE T 545 A KU ONS T atde @& R O MG FEOHERIZR D@ » T,
WEPERAE (E ) 1 [1Y72 0 i ERE ()
5y L %) (5 FAT) (5 Hc ) (Z3Ed )

5 15 I (2016 4£ 10 A 17 H) 4,938 4,954 0.9699 0.9729
5 2 Fr i 1T (2017 % 4 A 17 B) 11,574 11,608 1.0266 1.0296
7 3 N E W] (2017 4£10 A 16 A) 21,542 21,603 1.0634 1.0664
55 4 5 E ] (2018 4= 4 H 16 H) 29,308 29,395 1.0027 1.0057,
5 5 REE (2018 4210 A 16 H) 30,387, 30,476 1.0187 1.0217
5 6 5 I (2019 4 4 H 16 H) 31,066 31,155 1.0436 1.0466
0 7 RFE W] (2019 4£ 10 A 16 A) 32,962 33,059 1.0188 1.0218
5 8 e R (2020 4= 4 A 16 H) 32,691 32,796 0.9420 0.9450
5 9 A IR (2020 4£ 10 A 16 H) 30,769 30,864 0.9717, 0.9747
% 10 F5E (2021 4 4 1 16 H) 30,031 30,119 1.0264 1.0294
9 11 (2021 4£:10 H 18 H) 31,723 31,812 1.0729 1.0759
£ 12 e Wi (2022 4= 4 A 18 A) 35,287 35,385 1.0823 1.0853
5 13 FriE (2022 410 A 17 B) 39,180 39,281 1.1637 1.1667
55 14 F5E W] (20234 4 H 17 H) 42,174 42,290 1.0922 1.0952
5 15 5 1 (2023 4£:10 H 16 H) 53,841 53,976 1.1994 1.2024
5 16 e HIH] (2024 4£ 4 A 16 H) 61,887, 62,032 1.2851 1.2881
5 17 FriE 3 (2024 4% 10 A 16 B) 65,390 65,697 1.2767 1.2827,
2023 11 HKH 56,214 — 1.2166 —
12 ARH 55,923 — 1.1928 —
2024 4 1 HRHA 59,093 — 1.2515 —
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2 HRHA 60,573 1.2685 —
3 HAEA 61,858 1.2845 —
4 ARA 64,338 1.3073 —
5 H&KH 65,275 1.3175 —
6 HKRA 68,307 1.3591 —
7HKH 66,269 1.3234 —
8 HEKA 63,397 1.2547 —
9 AKH 62,899 1.2409 —
10 A 67,360 1.2978 —
11 AKA 68,407 1.2883 —

@ [l oHR]

AP IMCO « HRA VLK 70 K Aza—X

AR 104720 O5ykis:
51 FHE A 2016 4F 4 J 22 H~2016 £ 10 4 17 A 0.0010
5 2 G 2016 4F 10 A 18 H~2017 4 4 H 17 H 0.0010 [
55 3 R 2017 4% 4 H 18 H~2017 4 10 A 16 H 0.0010 4
% 4 FHEHIR 2017 4% 10 A 17 A ~2018 4 4 H 16 A 0.0010 [
% 5 RHEIH 2018 4F 4 F 17 H~2018 4% 10 A 16 H 0.0010 4
%5 6 G 2018 410 A 17 H~2019 4 4 A 16 H 0.0010 4
5 7 G 2019 4% 4 A 17 H~2019 410 H 16 A 0.0010 [
%5 8 FHELHIH 2019 4% 10 A 17 A ~2020 4= 4 H 16 A 0.0000 4
55 9 FHR I 2020 45 4 A 17 H~2020 410 H 16 A 0.0010 4
55 10 FHRL 2020 4 10 A 17 H~2021 4 4 H 16 H 0.0010 [
5511 FHE A 2021 4F 4 ] 17 H~2021 410 A 18 H 0.0010
% 12 FHAHIH 2021 4710 A 19 A ~2022 4 4 H 18 A 0.0010 1
%5 13 FHAHIH 2022 4% 4 71 19 H~2022 410 A 17 H 0.0000 F4
55 14 FHEL 2022 4F 10 A 18 H~2023 4 4 A 17 H 0.0000 M
5 15 BRI 2023 4% 4 A 18 H~2023 410 H 16 A 0.0000 1
% 16 G 2023 4% 10 A 17 A ~2024 4 4 H 16 A 0.0000 4
%5 17 FHAEHIH 2024 4% 4 [ 17 H~2024 410 A 16 H 0.0000 4

AP IMCO - R A ALK > 2 K Ba—X&

FHRLI

1 AY7Y O4FL4e

5 1 FH AR

2016 F 4 J 22 A ~2016 410 H 17 A

0.0000 FJ

2 FHE IR

2016 4F 10 H 18 H~2017 ¢ 4 4 17 H

0.0010 H

2017 4% 4 H 18 A~2017 4~ 10 H 16 A

0.0010 M

%
% 3 RHE I
%

4 FHEH R

2017 4% 10 H 17 A ~2018 4F 4 H 16 A

0.0010
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% 5 G

2018 4% 4 H 17 A~2018 4% 10 H 16 A

.0010 M

% 6 FHE IR

2018 47 10 H 17 A ~2019 4F 4 7 16 A

.0010 M

57 FH AR

2019 4 4 H 17 H~2019 410 H 16 H

.0010 H

5 8 R

2019 45 10 H 17 H~2020 4% 4 H 16 H

.0010 M4

% 9 G

2020 4% 4 H 17 A~2020 410 A 16 A

.0010 M

7% 10 FH AR

2020 47 10 H 17 A ~2021 4F 4 7 16 A

.0010

%11 FHERT

2021 4 4 J] 17 H~2021 4-10 7 18 H

.0010 H4

% 12 FHE MM

2021 410 A 19 H~2022 4 4 H 18 A

.0010 M4

%13 FHE MM

2022 4% 4 H 19 A~2022 410 A 17 A

.0010 M4

55 14 G

2022 47 10 H 18 A ~2023 4F 4 A 17 A

.0010 M

%5 15 FHELIRT

2023 4 4 J] 18 H~2023 4-10 7 16 H

.0010 H

% 16 FHE LM

2023 4710 A 17 H~2024 4 4 H 16 A

.0010 M4

%17 FHEHM

2024 4 4 H 17 A~2024 410 H 16 A

oO|lo|lo|lo|l]lo|]o|lo|]o|]o|o|o]|]o | oo

.0010 H4

AP IMCO « HRA LI 7 K Ca—XA

AT 1 04720 O5yhis:
5B 15 E R 2016 4F 4 f 22 H~2016 4£ 10 H 17 H 0.0100 [
5 2 FrE I 2016 47 10 A 18 H~2017 4 4 H 17 H 0.0120 [
5 3 R E 2017 4F 4 /] 18 H~2017 £ 10 A 16 H 0.0120 H
5 4 e W 2017 4510 A 17 A ~2018 4 4 H 16 A 0.0120 14
%5 5 R I 2018 4 4 J 17 H~2018 410 A 16 H 0.0120 M
5 6 R E 2018 4 10 A 17 H~2019 4F 4 H 16 H 0.0120 4
57 eI 2019 4 4 H 17 H~2019 4 10 H 16 H 0.0120 14
5 8 e W1 2019 4% 10 A 17 A ~2020 4= 4 H 16 A 0.0120 14
5 9 5 E I 2020 4F 4 A 17 H~2020 4% 10 H 16 H 0.0120 [
5 10 FraE I 2020 410 H 17 H~2021 4 4 A 16 H 0.0120 4
55 11 5 A 2021 45 4 H 17 H~2021 410 H 18 H 0.0120 H
% 12 R rE I 2021 4 10 A 19 H~2022 4 4 A 18 H 0.0120 H
5 13 R E 2022 4F 4 F1 19 H~2022 410 H 17 H 0.0120 [
5 14 FrE 1] 2022 410 H 18 H~2023 4 4 A 17 H 0.0120 14
55 15 FFiE I 2023 4F 4 A 18 H~2023 4510 A 16 H 0.0120 M
5 16 5 E B 2023 4 10 A 17 A ~2024 4F 4 H 16 H 0.0120 H
55 17 R E I 2024 4% 4 H 17 H~2024 410 A 16 A 0.0120 M

KEFEHM PO ERMOEF 2 F R L TEY £7°,

KHPIMCO « RSV HLEK 77 K Da—x

EcRl 1 0%7= 0 045El4
55 1 eI 2016 45 4 H 22 H~2016 4 10 H 17 A 0.0150 14
5 2 e W 2016 45 10 A 18 A~2017 4 4 A 17 A 0.0180 4
55 3 e IR 2017 4F 4 A 18 H~2017 410 A 16 H 0.0180 [
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5 4 e W 2017 4510 A 17 AH~2018 4 4 H 16 A 0.0180
%5 5 R I 2018 4 4 J 17 H~2018 4 10 H 16 H 0.0180 M
5 6 R 2018 4F 10 A 17 H~2019 4F 4 /] 16 H 0.0180 [
57 R I 2019 4 4 A 17 H~2019 4 10 H 16 H 0.0180 M
5 8 e W 2019 45 10 A 17 A~2020 4 4 A 16 H 0.0180
5 9 5 E 2020 4 4 F 17 H~2020 4% 10 A 16 H 0.0180 [
£ 10 R E R 2020 4F 10 A 17 H~2021 4F 4 /] 16 H 0.0180 [
55 11 R A 2021 4F 4 f 17 H~2021 410 A 18 H 0.0180 H
% 12 R rE I 2021 4710 A 19 A~2022 4 4 A 18 A 0.0180 M
55 13 5 E 2022 4F 4 J] 19 H~2022 410 4 17 H 0.0180 [
5 14 FrE I 2022 - 10 H 18 H~2023 4 4 A 17 H 0.0180 4
5 15 5 B 2023 45 4 f 18 H~2023 410 H 16 H 0.0180 M
%5 16 R iEHIH 2023 - 10 A 17 H~2024 4% 4 A 16 H 0.0180 M
517 REE R 2024 4F 4 J] 17 A ~2024 4% 10 /] 16 H 0.0300 [

KEREHMF OSSR MOGF 2R T L TEY £7,

@ [EROHER]

BATP IMCO » A U H LI 7 7 Aa—2R

FHRIR s

55 1 FHRIR 2016 4% 4 A 22 H~2016 4= 10 H 17 A 3.3%
55 2 G IR 2016 4% 10 A 18 A~2017 4 4 H 17 A 2.1%
5 3 FHR I 2017 4% 4 1 18 H~2017 410 A 16 H 2.1%
5 4 G 2017 4510 A 17 H~2018 4 4 H 16 H A1.2%
55 5 G 2018 4F 4 A 17 H~2018 4F 10 A 16 H A1 T%
55 6 G IR 2018 4% 10 A 17 A~2019 4 4 H 16 A 2.5%
55 7 BRI 2019 4% 4 [ 17 H~2019 410 A 16 H 0.9%
%5 8 FHEIIH 2019 4F 10 A 17 H~2020 4F 4 A 16 H N6. 1%
55 9 G 2020 4F 4 A 17 H~2020 4F 10 A 16 H 6.8%
%5 10 G 2020 47 10 A 17 A~2021 4 4 H 16 A 3.9%
55 11 FHRHH 2021 4 4 A 17 H~2021 410 A 18 A 1.3%
5 12 G 2021 4510 A 19 H~2022 4 4 H 18 H AT.3%
5 13 R 2022 4F 4 A 19 H~2022 410 H 17 H N8. 4%
% 14 FHAEHIE 2022 47 10 A 18 A~2023 4 4 H 17 A 3.3%
%5 15 FHAHIH 2023 45 4 A 18 H~2023 410 A 16 A A3, 2%
5 16 G 2023 4510 A 17 H~2024 4 4 H 16 H 2.2%
55 17 FHRII 2024 4F 4 A 17 H~2024 410 H 16 H 2.2%

XKEFHEHME ORI, FHEMROEEMEE (DR O%E) 206 Yt BB OBERTOF AR O KAEMEE (Ol
DOFE, VAT THIARIEEMEE] &0 WET,) 2R L7-RE% B R R YEMRE CBr L CH3724%12 100 2 % U T 725 % i
WLTHBYET, b, MSLLF2HHZMBHEAL, MEUF IHHETERLTEY 7,

TP IMCO « RSV HLEK 77 K Ba—x
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BE Il I 4 5
55 1 FHEIYIR 2016 4F 4 A 22 H~2016 410 H 17 H A1.6%
5 2 BRI 2016 47 10 A 18 A~2017 4% 4 H 17 A 7.9%
%5 3 FHEHIM 2017 45 4 A 18 H~2017 410 A 16 A 5.3%
5 4 FHEIRH 2017 4£ 10 A 17 H~2018 4F 4 A 16 H A4 1%
55 5 FHEAIYIR 2018 4F 4 A 17 H~2018 4F 10 A 16 H 3.4%
55 6 G 2018 4% 10 A 17 A~2019 4 4 H 16 A 4.3%
%7 FH A 2019 45 4 A 17 H~2019 4 10 A 16 A N0. 6%
5 8 FH R 2019 4F 10 A 17 A ~2020 4F 4 A 16 H N5.9%
55 9 FHEIYIRH 2020 4F 4 A 17 H~2020 4F 10 A 16 H 5.1%
%5 10 FHAIE 2020 47 10 A 17 A~2021 4 4 H 16 A 7.6%
55 11 FHR 2021 4 4 A 17 H~2021 410 A 18 A 6.3%
%5 12 G 2021 4510 A 19 A~2022 4 4 A 18 A 2.6%
55 13 FHRL 2022 4F 4 A 19 H~2022 410 A 17 H 9.3%
5 14 R 2022 47 10 A 18 A~2023 4 4 H 17 A A4 6%
% 15 FHEAHIH 2023 45 4 A 18 H~2023 410 H 16 H 11.5%
%5 16 FHEAEHIH 2023 4510 A 17 A ~2024 4 4 H 16 A 8.7%
55 17 FHRL 2024 4F 4 A 17 H~2024 410 H 16 H 1.7%

KAFHREIIFR O RIT, FHAEBIFAROEEMAE (BT OR) 25 4%t BRI OERTOFH R MIHIR O FEEME (OBl
D, LUT TRTIARAEMER] & uvnEd,) 2 #EER U 72882 AT R AR VM4 CRR L T1372 %K1 100 £ 3k U TR 7 S & 7L
HLTRYEY, B, MEREUT2HBZMELAL, MU T IMTBETRRLTEY £7°,

TP IMCO « RSV HLEK 77 K Ca—x

FHALHR I
5 1 eI 2016 45 4 H 22 H~2016 4£ 10 H 17 H 3.1%
5 2 e I 2016 45 10 A 18 A~2017 4 4 A 17 A 2.1%
%5 3 eI 2017 45 4 A 18 H~2017 410 A 16 H 2.1%
5 4 Ry E R 2017 £ 10 A 17 H~2018 4F 4 /] 16 H Al.2%
55 5 FyE IR 2018 45 4 A 17 H~2018 4 10 H 16 H AL 7%
5 6 e I 2018 4510 A 17 A ~2019 4 4 H 16 A 2.5%
557 eI 2019 4F 4 A 17 H~2019 45 10 A 16 H 0.9%
%5 8 I 2019 4 10 A 17 H~2020 4 4 H 16 H N6.0%
55 9 FyE IR 2020 4 4 H 17 H~2020 4 10 H 16 H 6.8%
%5 10 K EHIH 2020 4 10 A 17 H~2021 4 4 A 16 H 3.9%
55 11 B E I 2021 45 4 A 17 H~2021 410 A 18 H 1.3%
5 12 FrE 1] 2021 4 10 H 19 AH~2022 4 4 A 18 H AT.3%
55 13 5 A 2022 45 4 F 19 H~2022 410 H 17 H A8.3%
% 14 R EHIH 2022 410 A 18 H~2023 4 4 A 17 H 3.3%
55 15 R E B 2023 £ 4 /] 18 H~2023 4£ 10 /] 16 H A3.2%
55 16 e 1] 2023 410 H 17 H~2024 - 4 A 16 H 2.2%
5% 17 R E I 2024 4% 4 A 17 H~2024 4-10 H 16 A 2.2%
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KAFFEH P OB OGFZME L TRIHL TEY £,

XA EWI QNS RIT, FE IR O IEEMA QR P OS2 IR L7240 7> 6 Y355 E I 0O ELRT O 5 E IR AR o
HAEEE (B O, LUT TRTHIRIEEME) &V nEd,) 2885 L7z & AT AR S ME AR CFR L T3 7230 100 %
FUTHBELLHMLTBY £9, 2k, MRLIT 2HTH ZMEIA L, NEGELLT IHTH ETRRLTEY 7,

BAP IMCO « A U ARG 7 7 K Da—2
AR I A
%5 1 R I 2016 4F 4 A 22 H~2016 410 H 17 H A1.5%
55 2 eI 2016 4~ 10 A 18 A~2017 4 4 H 17 A 7.7%
%5 3 R HITH] 2017 4% 4 H 18 H~2017 4= 10 A 16 A 5.3%
4 R E 2017 4£ 10 7 17 H~2018 4F 4 /] 16 H A4.0%
%5 5 eI 2018 4F 4 A 17 H~2018 4 10 H 16 H 3.4%
55 6 IR 2018 47 10 A 17 A~2019 4 4 H 16 A 4.2%
557 e I 2019 45 4 A 17 H~2019 4 10 H 16 A N0, 7%
55 8 e W) 2019 45 10 A 17 A~2020 4 4 A 16 A N5. 8%
55 9 eI 2020 4F 4 A 17 H~2020 4% 10 H 16 H 5.1%
55 10 HFiE I 2020 47 10 A 17 A~2021 4 4 H 16 A 7.5%
5 11 RrE I 2021 4F 4 H 17 H~2021 410 A 18 A 6-3%
5 12 R E AR 2021 4 10 3 19 A ~2022 4% 4 /] 18 A 2.6%
55 13 R ] 2022 4F 4 A 19 H~2022 410 A 17 H 9.2%
5 14 e HIE 2022 47 10 A 18 A~2023 4 4 H 17 A A4 6%
5 15 HRrE M 2023 4% 4 H 18 H~2023 410 A 16 H 11.5%
%5 16 R iEHIH 2023 4710 A 17 A~2024 4= 4 A 16 A 8.6%
55 17 K E I 2024 4F 4 A 17 H~2024 410 H 16 H 1.7%

KAFEEWIH P O ERMOGF 2ME L TR L TEY £7,

MAREMIH ODEE R, FEMRIRO EEME HRPOSRLEZ I L7 26 Uiz E I O BT O R EHFAR O
AYEMRE (OB OB, LT TRIORIEEMER ) & ET,) 2 FERR U 7B 2 AR AR eI AR TFk L TR 722 100 %
FCTHRIEEZLML TR 9, ok, ML 2H B ZMEIAL, MRUT I B ETERRLTEBY £,

(4) [RRIEK ORI D FEHE]

TP IMCO « RS VHLEKE 77 B Aa—X

SR WE R firf 1 5% FATHE 1K
% 1R 2016 45 4 A 22 H~2016 410 A 17 A 16,538,189,112 44,910,233  16,493,278,879
o5 2 BHARIRE] [2016 4E 10 ) 18 A~20174F 4 J 17 A 34,182,305,872| 1,915,935,633  48,759,649,118
% 3 FEMIM [2017 45 4 A 18 H~2017 410 A 16 H 174,779,322,803  4,297,364,887| 219,241,607,034
W4 EEHIRT 2017 4E 10 B 17 H~20184F 4 A 16 H 124,995,289,704| 15,372,630,976|  328,864,265,762
%5 REAR 201845 4 A 17 H~2018 410 A 16 A 20,347,695,388 38,861,072,275  310,350,888,875
%6 FHEHIM 2018 4F 10 A 17 H~20194F 4 A 16 H 12,802,485,756( 41,498,945,634| 281,654,428,997
%7 RHEIR 2019 4E 4 A 17 H~2019 410 A 16 H 21,995,225,234 36,000,787,200, 267,648,867,031
% 8RR 2019 45 10 A 17 H~2020 4 4 7 16 H 15,402,590,697| 40,539,192,783  242,512,264,945
9 9 FHAEIIR [2020 4E 4 7 17 H~2020 45 10 H 16 H 11,590,619,867| 34,642,345,495  219,460,539,317
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510 FHEMIM 20204210 A 17 H~2021 4 4 A 16 H 15,392,757,753| 45,173,429,309] 189,679,867,761
o5 11 AWM 2021 4F 4 A 17 H~2021 410 H 18 A 23,634,300,043 20,042,997,109  193,271,170,695
12 3 2021 4510 A 19 H~2022 4% 4 A 18 H 17,930,715,787| 14,727,158,112] 196,474,728,370
B3 FHEMIM 20224 4 A 19 H~2022 410 A 17 H 26,905,298,144| 10,286,737,894  213,093,288,620
%14 RN 20224210 A 18 H~2023 4 4 A 17 H 36,078,471,024 9,631,875,693 239,539,883,951
5 15 AWM 2023 4% 4 H 18 H~2023 410 H 16 A 24,861,335,662 18,383,159,659 246,018,059,954
5516 FHEMIM 2023 4510 H 17 H~2024 4= 4 A 16 H 24,325,722,132| 26,372,967,282 243,970,814,804
917 FHEMIM 2024 42 4 A 17 H~2024 410 A 16 H 23,628,372,149, 27,832,286,669 239,766,900,284

RMAFRIMT BT DRRE M ORI DO ERITDH Y EH A,

HAP IMCO « {4 28K~ 7 K Ba—=A

AR ARE P A O 5% FATHE A A HK
W 1 EHEINRE [2016 4F 4 H 22 H~2016 410 H 17 H 3,089,547,270 26,168,827 3,063,378,443
W2 FHREINIR [2016 4 10 H 18 H~20174F 4 H 17 H 6,866,567 ,686 654,941,840 9,275,004,289
93 FHEMIM [20174F 4 A 18 H~2017 410 1 16 H 14,985,942,849| 1,579,321,727|  22,681,625,411
% AGHRMM  [R0174 10 A 17 H~20184 4 A 16 H 11,812,743,368  2,879,438,551 31,614,930,228
W55 FHEINE [2018 4E 4 H 17 H~2018 4510 H 16 H 4,075,041,742| 4,834,235,828  30,855,736,142
W6 FHEINIR [2018 4E 10 H 17 H~20194F 4 H 16 H 6,919,020,469| 7,817,471,533]  29,957,285,078
7 RHEMIM [20194F 4 A 17 H~2019 410 A 16 H 8,515,914,441|  3,259,228,164)  35,213,971,355
%8 FHHEMAM  [R0194 10 A 17 H~20204 4 A 16 H 5,929,301,755  6,505,547,110 34,637,726,000
%9 BRI 0204 4 A 17 H~20204F10 A 16 H 1,711,124,844| 8,668,489,382 27,680,361,462
%10 AR 2020 45 10 A 17 H~20214F 4 A 16 H 2,404,317,013 5,460,294,280,  24,624,384,195
9511 FHEIM 2021 4F 4 7 17 A~2021 410 5 18 A 2,533,469,428| 2,271,669,831  24,886,183,792
95 12 FHEIR [2021 4 10 H 19 AH~20224F 4 ] 18 A 4,388,202,141| 2,418,764,308|  26,855,621,625
9% 13 AN 202245 4 A 19 H~2022 410 A 17 H 7,614,571,117| 3,347,586,692]  31,122,606,050
95 14 FHEIM [2022 4E 10 H 18 H~20234F 4 H 17 H 13,854,461,732|  3,105,547,310,  41,871,520,472
95 15 FHEIN [2023 4 4 H 18 H~2023 4210 H 16 H 10,802,327,617|  4,853,647,817|  47,820,200,272
516 FHEIMN  [2023 4E 10 ] 17 A~20244F 4 J] 16 A 10,949,183,576|  5,252,190,089]  53,517,193,759
9517 FHREIM 2024 4F 4 A 17 H~2024 410 A 16 A 13,330,830,109| 6,177,207,467|  60,670,816,401

MAFRIMZ BT DR ER ORI OEZE T H Y THA,

AP IMCO « #HRA LK 77 K Ca—X&

FHREHH E 4K i) % FATHE N4
51 EEEWIR [2016 4F 4 A 22 H~2016 4210 A 17 A 12,691,179,777 280,886,260,  12,410,293,517
o5 2 fReE AR 2016 45 10 A 18 H~2017 4 4 A 17 H 20,875,379,181 1,441,611,770|  31,844,060,928
W53 IR [2017 4F 4 H 18 H~2017 4510 H 16 H 51,376,890,203| 2,086,703,450,  81,134,247,681
W AKFESIR [2017 4510 H 17 H~2018 4F 4 /1 16 H 33,245,407,297| 5,216,266,382] 109,163,388,596
955 eI [20184F 4 A 17 H~2018 410 A 16 A 11,747,271,645 12,951,298,653]  107,959,361,588
W5 6 KeE I [2018 4F 10 H 17 H~2019 4 4 A 16 H 5,188,974,417| 13,099,873,910, 100,048,462,095
W7 FREIR 2019 4E 4 H 17 H~20194£ 10 H 16 H 12,366,760,672| 11,808,212,738|  100,607,010,029

46 / 227




55 8 e )

2019 4= 10 H 17 H~2020 4+ 4 5 16 A

16,215,274,566

11,198,020,440

105,624,264,155

5 9 e I

2020 4F 4 H 17 A ~2020 410 A 16 A

7,177,407,598

12,461,928,272

100,339,743,481]

%5 10 e IR

2020 4~ 10 H 17 H~2021 4> 4 H 16 H

9,634,951,917

12,855,011,191

97,119,684,207

%11 FrE IR

2021 4 4 H 17 H~2021 4210 A 18 A

11,873,800,197

6,616,787,641

102,376,696,763

%12 FrE R

2021 4% 10 H 19 H~2022 4 4 7 18 A

12,137,919, 660

5,267,132,760

109,247,483,663

5 13 Fr i 1)

2022 4F 4 7 19 A~2022 410 A 17 A

6,992,507,869

5,026,771,674

111,213,219,858

E 14 FrE IR

2022 /£ 10 H 18 H~2023 4F 4 A 17 A

6,965,760,400

9,133,143,621

109,045,836,637

% 15 KrE MM

2023 4 4 H 18 H~2023 4210 A 16 A

4,713,972,134

7,409,038,553

106,350,770,218

% 16 FrE M

2023 4~ 10 H 17 H~2024 4+ 4 4 16 A

4,658,532,741

8,704,694,664

102,304,608,295

%017 FrE M

2024 4F 4 7 17 A ~2024 410 A 16 A

2,561,947,321

10,628,279,744

94,238,275,872

KA BT DRIER A D FFITH Y XA,

BHPIMCO « RS VI LEK 77 K Da—x

FHEHAH RE 1K fiRA 1L FATH 1K
L RFEHIM 016 4 4 H 22 H~2016 410 A 17 H 5,110,100,410 18,192,075 5,091,908,335
%2 RFEMIM [2016 4510 A 18 H~20174F 4 A 17 A 7,726,081,394  1,543,202,207 11,274,787,522
9 3 HFEHAR 2017 4 4 F 18 H~2017 4510 A 16 H 10,839,743,186|  1,855,220,366]  20,259,310,342
94 KR E AR 2017 4510 A 17 H~20184 4 H 16 H 10,621,056,849|  1,651,495,443  29,228,871,748
95 REEHIM 0184 4 H 17 H~2018 410 A 16 A 4,179,621,789  3,578,309,869  29,830,183,668
o5 6 FEEI [2018 4E 10 H 17 H~20194F 4 H 16 A 5,395,713,122| 5,456,364,866  29,769,531,924
9T RREMM [20194 4 A 17 H~2019 410 A 16 H 6,764,775,544]  4,178,683,729 32,355,623,739
%5 8 KEE AR 2019 45 10 A 17 H~2020 4 4 7 16 H 7,600,056,095 5,249,324,179]  34,706,355,655
%59 KEE AR 2020 45 4 A 17 H~20204£10 A 16 A 1,985,547,362| 5,025,318,005  31,666,585,012

55 10 Fr i 1)

2020 410 H 17 H~2021 4+ 4 7 16 A

1,886,484,126

4,294,005,804

29,259,063,334

11 FrE R

2021 4F 4 5 17 A ~2021 410 A 18 A

2,626,440,196

2,317,951,332

29,567,552,198

12 FrE M

2021 4710 H 19 H~2022 4> 4 H 18 H

4,412,043,726

1,375,568,513

32,604,027,411

% 13 FrE IR

2022 4% 4 H 19 A~2022 4210 A 17 A

3,791,702,864

2,726,770,701

33,668,959,574

% 14 FrE M

2022 4~ 10 H 18 H~2023 4+ 4 H 17 A

7,724,438,264

2,779,099,268

38,614,298,570

%5 15 HrE R

2023 4F 4 J 18 A ~2023 410 A 16 A

9,024,226,165

2,747,107,879

44,891,416,856

%5 16 e R

2023 4710 H 17 H~2024 4> 4 H 16 H

6,509,103,211

3,241,533,919

48,158,986,148

%517 FrE IR

2024 4 4 H 17 H~2024 4210 A 16 A

7,008,413,528

3,947,835,133

51,219,564,543

RMAFRIMZ BT DRE M ORI D ERITDH Y EH A,
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W FELEEDIRR

KENFRRBIRAELLE (6D

— - BELE (%)
ik = i ATJ—2z[Ba—2z[ca—xz[pa—x
1 |GNMA Il TBA 4.0% DEC 30YR JMBO FERRREE0— A0S | 6.1 6.1 6.1 6.1
2 |GNMA II TBA 5.0% DEC 30YR JMBO KERRREEO—ABRS | 5.9 5.9 5.9 5.9
3 |GNMA II TBA 4.5% DEC 30YR JMBO HERFREEO—ABRHES | 5.0 5.0 5.0 5.0
4 |GNMA II TBA 5.5% DEC 30YR JMBO KERRREEO— 48RS | 39 | 3.9 3.9 3.9
S |GNMA I TBA 4.0% NOV 30YR JMBO KERFREEO—48RE% | 38 | 38 38 38
6 |GNMA II TBA 3.5% DEC 30YR JMBO FEBRRETO— A8 | 3.6 3.5 3.5 35
7 | GNMA I TBA 3.0% DEC 30YR JMBO KEBRREEO—BREE | 32 | 32 3.2 32
8 |FNMA TBA 5.5% DEC 30YR KERFREEO— A0S | 2.1 21 21 2.1
9 | GNMA IT MULTPL SGL 30YR #MA9169M FERRRETO—ABRES | 1.9 19 19 19
10 | FNMA TBA 3.5% DEC 30YR FERRRETO—ABRTS | 1.8 1.8 1.8 18

- 2024510831 HREOT —FEEH-

W FRINBRRDHRE =

20154F 20165F 20174F 201 84F 201 94F 20204 20214F 20224 20234 20244 2015%F 20165 201 74F 20184F 20194 20204F 20214F 20224 20234 20244

2015%F 20165F 2017 20185 20194F 202045 2021£F 20226 20235 20245 20155 20164 201 74 20186 20196 20205F 20214F 20224 20236 20245

- 7 ROERINERERSIRINE ST BRE L TEH.

* IFP RN FNY—EH DFEH A

- 2016535 FEH (20165F4H22H) M SFFk=E cOIlRE.
- 2024 (3D SEAREEREER F TR,

® U7 > ROBAZEMEITH < FTBEDORBE CHD. PROBARRZNIRIBEOTHEHOFEA. 0 J7 > ROERRIRE. Bl
EISHR—LR—STHERLTVWSBENHDFT. oIS IOMEMOERNEI 7 RO LICRIEBIBENBDET.
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