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| EEs
HE SBA2HR FA3HAK BAAHAR SHASHAR HA6HAR FATHAR
2019411 H21H[2019412H23H|20204 1 H21H | 20204 2 H21H | 20204 3 B23H | 202044 B21 H
St PSR (1) 22,482,955 | 26,696,007 | 27,301,912| 32,289,078 | 31,845,115| 35,022,919
SRR (m) 21,619,132 | 25,700,933 | 26,105,987 | 30,374,896 34,385,127 | 33,949,848
1 HO%- D EEmE () 10,400 10,387 10,458 10,630 9,261 10,316

* SRR (B54201~ 85471 ([ B W GEIMERETTA%IZ32,001,758M, —#RAF#HI7CAEEI310,089,113MTY

15 —



27V RK7—%

(€ 2 [ER&EHY)
I L7 7Y ROEABEONS
HBAT7VR (FEASEIEL © 2 85HA)
S5 56 8 HAR
77 FA 20204 4 H21H
L=APATYV YT A VRARAYY - USAYRAMAY D« V=R RV R+ T7Y K 75A] jpu (hedged) 93.9%
A=A MAFY L TERNESRT 7> F (BEE) EBME 1 GEEHEERERRT) 0.2%
) HRIZY T 7 > FOMBEREICHT 2 FHEEOE A TT .
BERiC D EBE D BERIECS
FDfth HA
5.9% 6.1%
BE 0100
{FREEZ % HAHM
94.1% 93.9% 100.0%
(B HRIZE T 7 > FOMEERLEICTT SFHEZEDOEIA T,
| FEES
56 8 HAR
HE 20204 4 A21H
TE R (M) 77,677,244
IR O (o) 72,539,025
1 ONz 0 EEME (M) 10,708

F* YA BV GEMBRETLAZEIX99,300,509M, —ERA#AI7TCAEH 188,710,168 TT .



J AT 7Y ROBE
<A=APATYYT - AIRIIAVY - USAYRZIAY I+ TU=R - RYR - TPYR 952 ou (hedged)>

EUEMEE (1 O W EEERE) O 1 B0 Y OB R
(M) (20191 B1H~2019%12831H)
L0 WO Annual Report (BEHH) 121,

1 OS2 0BRABEMPRERShTOWEWNZD,

Lo Mfmxw\ﬁmmfww RWCEE LA,
950 W

[— 1027 O S

900

850
2018/12/31 2019/12/31

DIRiE A—AMATS )T« ARABA Y - USAUVRA AV b« ZL—R - RV R - 772 RONK T,

A LENRI10884" (FEASBHIREL © 4928847) (20191283 181R%)
b E 5 F EEH [E - i | HR
CITIGROUP INC ST | 4.450% | 2027/9/29| T AUH | 1.2%
MORGAN STANLEY ST |3.625% | 2027/1/20| 7 AU H | 1.0%
SABINE PASS LIQUEFACTION LLC TaLE— | 5.750% | 2024/5/15| 7 AU % | 0.9%
BANK OF AMERICA CORP ‘MTN’ FRN ST |3.864% | 2024/7/23| 7 AU H | 0.9%
JPMORGAN CHASE & CO FRN ST 3.220% | 2025/3/1 | 7 AU H | 0.9%
ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC | IHZEEA | 4.900% | 2046/2/1 | ~LF— | 0.9%
AT&T INC EE | 2.450% | 2020/6/30| 7 AU | 0.9%
VERIZON COMMUNICATIONS INC WE | 4.400% | 2034/11/1 | 7 AU H | 0.9%
BANK OF NEW YORK MELLON CORP/THE ‘MTN’ ST | 1.950% | 2022/8/23| 7 XU H | 0.8%
SABINE PASS LIQUEFACTION LLC TALE— | 6.250% | 2022/3/15| 7 AU A | 0.7%
GRS ERIES RIS
Z DEES: Z DAt FDfth
5.0% B4 - 2ot 16.5% —0.1%
EfE 0.9%
0.2%
it 7R H KR OL
94.0% 83.5% 1750.1%

FEDHEAT 72 FOTF =213 B TAFRAREOL O (EEFEAB LURREOBE T -5 2&8t) 2HEALTVET,

(FE2)MAEAL10%A, EER - BERIEESOLRIIHEAT 7 > FOMER I 2E&. ERIE S O RIS AN
DRI T HEIETT

FE3)BERIETICHEVWT, BREHZELSHBIGIFEOF EICED [Z20fl] OBEN YA FRACEDZIEPHDFT,

* FAARSNICEET 2 M BEHRFICOVTIE, EABREE (&R TITBEWLLZTET,



| EALLT 7Y ROBE
<A—ZPRFUVIEREST VR (@) BN (EERERERaT) >

EAEMEED R 1 7037 OEFRBEH
() (20194 2 B26H~20204 2 H25H)
11,100 HH & e
(a) 1EFERM 24M 0.220%
11,000 (12fE84) (16) (0.143)
(AR7estt) (2) (0.022)
10,900 MW (ZEESHL) (6) (0.055)
(b) ZnfthEH 1 0.014
10,800 (BEEEH) (1) (0.014)
T &Ef 25 0.234
10,700
2019/2/25 2020/2/25
A AT 10884 (B SBAREL © 17884R) (2020 2 H258FEM)
EAE gl Fij R EEH [ - i R
HE7EAATERE (204F) i 2.2% | 2026/3/20 HA 8.8%
SE354EFTERE (104F) =i 0.1% = 2029/3/20 HA 8.4%
FEO1MFINERE (204F) i 2.3% | 2026/9/20 HA 8.1%
H3MAEE (204F) ] 1.8% | 2023/6/20 HA 7.4%
351 EFINERE (104) i 0.1% @ 2028/6/20 HA 7.1%
FHASEFINEE (204F) = & 2.5% | 2020/12/21 HA 7.1%
HE311EMAEE (104) g 0.8% | 2020/9/20 HA 7.0%
HEO7EFITER (204F) =i 1.9% | 2024/3/20 HA 6.8%
HESOMFINTERE (204F) i 2.1% | 2025/6/20 HA 5.9%
EE53EFIFEE (204F) [ (& 2.1%  2021/12/20 H7 5.8%
BERED Espl[ieya) BERIESD
Zofth
1.9%
ENES SN HAM
98.1% 100% 100%

(7 1) 1 OO0 0EHEHAOEROMER KO OWLTE. 2R—V0 [1HNE-0 0B ] OtEz S 7E S0,

(1 2) A ELI1086H. EREER - BERIESONRIZMEAT 7 >~ FOMBEREICNT SE1E, BRSO LRITHEA
SOOI T 2EETT

*HALHICRET 22 BHREIC O VT, EAHEE (&FKR) T8V ITET,





