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HEAEGIREL 1,255881R
50,000
(2023.2.15) (2024.2 .15)
@1 FOHEY OERBEM QB _FRIER (JE)
EE Lt iR bl 3R
5 2% to S&P500 EMINI FUT ER 1.4%
(2) SEEETHE M 0.002% DJ EURO STOXX 50 =T 02
(=) (1 (0.001) FTSE 100 INDEX FUTURE ET 0.1
G- AT 3>) (0 (0.001) S&P/TSE 60 IX FUT BE 0.1
(REEETREES) (0 (0.000) SPI 200 FUTURES ER 0.0
(RE) ( 0) (0.000) HEABBIREL 5§84
(b) BImEEZELS 1T 10 0.015
(#%=X) (10) (0.015)
(REEETIEES) (0 (0.000)
(RS (0 (0.000)
Q) ZOMEm 17 0.024
(IREER) (12) (0.016)
(Z0ith) ( 5) (0.007)
&t 29 0.041
HAh O E%E(MEEL 70,6 16 TY .
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ABESEURE - SRLVISA<DCEHER>

OEEREC D O =R ®EERIEC D
(%) (%) (%)
120 (DTS si@atsen 12or o 120r Z 0ty
100k .0% .8% 100 L 73'2?0%9" 4% zg% 100 2.0% ZL_ZER,UT‘
242 7522 2.0%
80 801 29% —30% 80 —Lﬁﬂ,\fl\e)b
60 60 - o 60 | iio/é
40 40 40 9
20 20 20
0 0 0

Cx1) BEMEBOHR. 1 50H770) OEMABEMRIGHEAT 7> ROBEADTEHREOENTY .

(G£2) [1BEOXEYOERER] HhOBER (HBEHRSOHN D ZEDPHERSEST) 3. B - BNICE > TREEDRICEEN S D20,
ARV BHULBRTY . SEMEBEECE(CARBROBAALTHY ET LERBE [1HOSLYDZNTNDOERTE] =
HPOFHEEMETIRL TI00ZRLLENDTT ., BH. BEOBEC DT HE L THERRSEE (@K 28RS,

(£3) #HA LA, BERED - ERED - BERIEIOT—Y FHEAT 7> ROBEIDREHRED LD T,

(F4) HEGMEERLRCHT SFHMEADEEGTY .

(E5) EMI8AILUTAHBBEEZTDMICSHTEFLTVET,

(*6) BEEARD. EFlico. BERIEDCOVTE. BEFZzZRBLTHUELEA.

(x7) ERECHEFRGTE () 2RRLTVET,

(x8) SHEHEPOERRBCHEAZHMICET SFHBRBERFICOVTE. ERARSE (BFR) CEHINTLET,
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MEESFNY ST - 7728 - IHF—=T72 8] GIEHE 20234 28228~2024428218)

O EEMEEDHR @HHA _EAI10884R
(m) b B BE e
24,000 CHINA GOVERNMENT BOND 268 052130 | #7337 - ART | 0.5%
’ CHINA GOVERNVENT BOND 269 08/12/26 | #7337 - ARt | 0.5
23.000 USTN/B 1.0 07/31/28 AT - N 0.5
US T N/B 1.125 02/15/31 FAUA - KL 0.5
22,000 US T N/B 3.875 08/15/33 XS R 0.4
a0 ) CHINA GOVERNVENT BOND 301 05/13/28 | # 7> 37 - ART | 0.4
: CHINA GOVERNVENT BOND 303 03/11/26 | #7537 - ARt | 0.4
20,000 US T N/B 0.875 11/15/30 AU - N 0.4
USTN/B 4.125 11/15/32 FAUR - KL 0.4
19,000 US T N/B 3.5 02/15/33 FADH - NI 0.4
(2023.2.21) (2024.2.27) e 887544
& 1 0% DEFRBEM
EL]
7B % i
(a) ZOfEEH 30 0.075%
(IREEA) @) 0.014)
(ZDHt) (0) (0.001)
&t 3 0.015
DD PR EMmEEE 21,7288 G
O EER D L JES)ailiTwan ®EEEED
ZDfh oM F-2NTYT - R XEST Y
e 3% 0.8%
1.3% ARTLY 135% HF5 R
0 4.8% . oo /'\%o)ﬁﬂ
3.9%
\ 132 Fok
THI2R AN 5.2%
5.2% 16.7% 5 TAYR- K
oy 46.7%
6.3% #7357 -
N
197 83%
- Sy
TR .0%
S EES §0% ©E
98.7% 8.3%

(E1) BEMEDHS. 1 KON OBERFMITEA T 7 > ROBINFIEHBOHNDTI, )

C£2) [1H0OH:YOEBREM] BhOBR (BERZEOHNNEDIHEREZZE) (3. Bl - BNICK > TRBENRICER N D D76,
BEECINBEHULLBRTY, REMEFIBEECECARBREOBAALTHWET, ILFRE [1 OB DZENTNOERSE] =
B OISR TPRLTI00ZERLLEHDTY, BH. HEOBEICDEE L TIIERRSES (2R £I8RLESL,

(E3) #EA LR, SERNED - EFE) - BEREIDT—Y (FHEAT 7> ROBEEDREFREDENDTT

(0X4) HEREHEEERERICHT SFHIRDEEGTY .

(0E5) REZHEFZDMELTRRLTVET,

(£6) E8RILITASHIBEEZDMICSHTEFLTVET,

(x7) EREDERTE () Z2RRLTLET,

(£8) SEHEPOERBBECEALRMCET IFMREREFCOVTE. ERRSSE (2FR) (CEHSNTLET,
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<HT7YROBENFI—TICDVWT>

OSSN FY—7 &(F. FEAMKMIEE (TOP I X) (@HAA) . NOMURA—-BP I8 MSC | O34 - 127y
T (AREN—X, A&k, BBAYIAHL) . FTSEHREGET TV IR BGR<HZEA. AN—R BEAYIRRL) |
d—)L-0—> (A—N—F1 K NY) ZEARIHRCEDVTEIEHENERLEENTT , BAEDHRICDWLTIE. BB
D [R=KTAUAFICDVT] Z2TSEBIES0,

OREIHMTIES (TOP | X) DIEMES JUEHERICHN BRELZEERG. MR ) P X E/ZEHhRARAE J P XHHT
OFERE BT TJPX]I &Wd. ) OHNMETHY . BROED. BREOREK. FIRAGEEERICET I NTOE
Al JONTBROBHERICHD DEEEFEFCETEINTOMERE I P XABELTWET, J P X, BEEMOERE
DEBFLZRFIAKRDRE. BEHZEPHICH L. BEFZzaVELA. ABGE. J P XICXVRME. REIFLERTSNSE
DTREL. FEROHRE. WESFORTRETHICERT 5VHREBHIBEICHLTH J P XBEEZEBVFEEA.

ONOMURA—BP | iEOHNMEEZDH—IOERIIEFEN T« T2 —> v — - UF—F&IOAVHILT « > T (C
BBLET. B8 BN T T1—>vU— - UH—FROAVHILT « > 7HARH . BEIEHMOERLE. T2M. S8k, 5
REZRIAT 2D TR, 77 ROBARRECHL T—VEEZEVFELA.

OMS C | ITHA - 12Ty I RCET BEBEHE. ANWMEEZOME—YIOERIIMSC 1 I nc. BBLET. Fic.
MSC1l I nc. REEHORNBZEERET HENBIURREFILTBHENZELTVET,

OF TS EHFEEET>Tv7R(EF. FTSE Fixed Income LLCICEKUEESNTLWREST>TYIATT,
FTSE Fixed Income LLC@E FIT7>RORRIHF—TEERL. X772 RO#EE, 85555 UV (LERGER
EZITOTHWEBA. CDTUTYIADT—YF. BEHRIEHOAZENELTHY. FTSE Fixed Income
LLClE HHT—IDEEMESLUREMARIILT. £TF—IDERB. HREL(EEICODEASEIZEAVETA. <
DA TV I AT BEESOANTEZDM—IDERIZFTSE Fixed Income LLCIZIEBLED.
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<HRNGEET 5 AL DEEROLEICAWVWIERICOWVLT>

@ [FEHkfEE (TOP | X) | [F. BAOKEMGZLEICHEEL. RENRE LU TORREEEEITZIVN—T Y N - RX2F
Y—TTY, EIEHOERES LOEERICH D BFEEFLERRE. KAt ) P XHELEHAA ) P XEBHOREES
# WUT TJPX] EWD. ) DINMETHY. BHOEH. BRBORREK. MALGEEHEMICET I NTOER - /)N
VEFUEIEKICHD BIEEEAHRICBAT HINTOEF G I PXHELTVET,

® MSCIOTHA - A1>FYvIRZ] F. MSC1 | nc. "EEULCKEERT. BRZR<EROEELERDKMIEL
. SEOMRIRMIEEREZNN—RICGRLIZEHDTY . FHERICET 2S(FE. MNMEEZOHE—YOENIEIMSCI | nc.
CRBLET. F£72. MSC | I nc. BEEBHONESZEETDENS LORKEFELTDENEZELTVLET,

® MSCIIV—I27 - T—TYRr-A2FYIR] F.MSCI | nc. MEREULKMERT. FTEEOKMIERZ.
SEOMIUBMEEEZN-X(CEGRLIZEDTY . FAENICET 2S(FE. ANMEEZOM—UIOENEMSCI  Inc.
(CEBLET, F/eo MSC 1 | nc. GRBHONBEERET DB IURKRERLTZDHEFEELTVET,

® [NOMURA-BP | EIE] & BT 72— vU— - UG—FEIOAVFILT 1 T HRARHPBERNTRITSNELET]
NEBOTIEEADEIAERT 12HICRFE L IRBINGIEN TY . BIsROANMEEZ DM—VDEFIEN 7+ 71—+
U= U =F AT 1 Y THARMICRBBLET . 8BS BN T Fa—vU— - US—FRIHIT 1 > THI
=t EHEHOLEEY. T2, SR, BAMZRIITS26DOTELRL. 77 ROBRABRRECHALT—UEEzEaVE
BAo

® [FTSEHFREGET>TYv IR BR<BHA) ] (d. FTSE Fixed Income LLCIC&KWUBESN., BE%R
<HAFEHEOEBEOHREINEERZ EMIBORMEHRE CNEFLE LES 1> T Y I AT, @EMEIFTSE Fixed
Income LLCOANEETHY) . IEHICBETZIINTOEFIEIFTSE Fixed Income LLCHABELT
WY,

@ [JPELAYGB I —EMZO-NIL - FaN=2T7AR] F J. P. BLAY - £F2UT—X - ILIILS—HR
KUTLBHEBERORBEZ TOEBTHER SN TV SIHETEEENETHEN TY . BENICET2SEESONNHEZTD
th—YIDERNE ). P. BEALAY - EF2UVT—X - ILILY—(CRBLET. £, BHEEEHRONScEET BHEF]
BRUORKRZEBLET BHEFEHFLTVET,
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