—~EHNBITRARELRABREARTL
REEREELEE SO E3BRLT BRI RAE S G PR

TR e R MBI R e BEERTER > RIKKERF
*%ﬁﬂ F XT3

xFIFEZ G B 967 A

% LRARSERGHESH EM

F AR
2 BARekek %

TRAHASUXFRERERME ) FFRT » R 2B BATHR

EEM

BEITF1ARZERAEMLT
(—) > ReREIYH - By

ammERK AeER EHMREAA 4,600 1§ 3,376 % T -

ek Bk

29741 ARLESRBERIS

B AT A 238 A AR

4600 1& 3,376 & 7T

AEEERFRE -129 1% 4,547 & 7T
(REH %) (-2.90893%)

(=) "RZEITHF1ARKEEERE B He% Y

A B % # b K4 A

17 o kA 180,668,046,604 7T 39.27%
BURKM A NS FERERR 9,648,245,614 7T 2.10%
BRERZHBEEZE 51,201,204,435 7T 11.13%
INME S ARkiE N B A 56,125,532,820 7T 12.20%
2 E AT & 193,565,680 7T 0.04%
K HE 2 A 58,193,244,473 7T 12.65%
B 25,211,222,078 7T 5.48%
B N A s 53,258,128,029 7T 11.58%
B Fstie 25,534,572,123 7T 5.55%
N 2+ 460,033,761,856 7T 100.00%




iy

CBERNEEHRBLERER (THEE)

(B 2 97.1.31 i)

% A B A

#EF K %)
KRT ¥ 1.51
BEmIT ¥ 0.01
BB X 9.58
Wy R 1.15
T AR 0.12
b ¥ 1.86
ERBRE 0.01
IR E 0.15
ST ¥ 9.69
BB ¥ 0.50
FaEM¥ 15.18
EN LS R E E 5.24
AEE 8.01
Bz ¥ 4.95
TFEmt¥ 3.65
TFABE 0.71
B ¥ 0.21
HEtETFE 8.92
EME R 0.81
AAEE 2.00
o BRI 12.84
Bhak 0.01
mEMAE 3.37
H b 1.67
B AR I 4 4.58
ETF 3.11
AELE 0.16
&3t 100.00




(m@)

BN RES S

B 91F 6A 21 8i
COM

97 5 2 A 26 B £ #3¥ 5k
B A SIS A A 95F 6 AR ALE

_ﬁ_ “% é(«

240fE 7L 096 F 6 AMIE IOl FREHFE 2REHNR I3 F L
% R A 170 L (HF 91 FHE A2 A 301%
3EEEHI B 1401E L) » LK 96 5F 9 B 3kt
%A F* 105 &
2o eH %
A4 95 £ &3 91 54 2 RFA R 93 FH# 95 S EIA WRP
O546AR218~9742| (9646H218~97452A (9649H3B9742A
B B H 26 8) 26 8) 26 8)
AN = ¢
A e %t e #H 24,000,000,000 7T 17,000,000,000 7T 10,500,000,000 7T
% % " E ¥ ME 28254555869 7T 15,192,925,271 7T 9,684,453,260 7T
£ OB & & B 4254555869 T -1,807,074,729 7t -815,546,740 7T
% R & o F 17.73% -10.63% 7.77%
3 ERMA T HEER HE -
() BARLE LR EEX &K
IS FHEEL B HeH oY
# 1z A M R ELBE B M F B OAK B R B OE
95 F R — 1 30 15 7T 2,932,200,472 7T 2.26%
95 FRLLAREA 30 15 7T 3,721,245,590 7T 24.04%
95 FHBF B 30 & 7T 3,539,041,175 7T 17.97%
95 FRICM A 30 15 T 3,728,278,189 7T 24.28%
95 &t B A& 30 1% 7T 2,911,678,171 7T 2.94%




95 FRHEFIA 30 18 T 3,940,156,802 7T 31.34%
95 FRCES T £4&143 30 & 1T 3,726,556,860 7C 24.22%
95 FRICREHA 30 1% 7T 3,755,398,520 7T 25.18%
2 st 240 1% 7 28,254,555,869 7T 17.73%
X PATEARMGA S F6A21BE97F2AH 268 1k ¢
IIEFFE2REHNRIIERHY B ML H %
#* 1z P4 % | R BELHR moF FE AR AR R
Ol FH3H 2 REVLERSE 30 1& 7T 2,667,503,210 7T -11.08%
93 FRIEHTTARILE 30 & T 2,531,756,090 7T -15.61%
03 FRICHHMERSE 30 15 T 2,684,512,703 7T 10.52%
93 R4 B B 20 & 7 1778494589 7|  -11.08%
93 FRCHH G 60 1& T 5,530,658,679 7L 7.82%
& 3 170 4& 7o 15,192,925,271 7t -10.63%

EDHUTEAMAAB 96F6H 2182972 A 2681k -

95 S R BEH AP

B e L%

% 2 % R ELH A OE AR EHRBE
95 FRLRHZE ARP 30 & T 2,764,672,343 7T 7.84%

95 FRCELY F 2RI AKE 30 & 7T 2,689,972,357 7T -10.33%
95 FRFHTRELE ARP 25 1% 7T 2,287,285,329 7T -851%

95 FRHELE ARP 20 & T 1,942,523,231 7T -2.87%
& 3| 10514& T 9,684,453,260 7T TT7%

EHATHRMGE 96 F9OA3IHEIF2H208 -

()~ B2t FEREHKH SR

96 F 6 AT My TLZEeMERNZT BT XL HBAH S
BEL ERXXHEREHRBEE LT



96 F A K B Eu Y%

% 1E & M| RuHFLHE |8 LR - - T 3% B %
96 F % E1iE B’ 21& T 193,129,756.20 7T 3.44%

96 3 SRIZ IR 21E 7T 198,610,482.57 7T 0.69%

96 & E B I 24T 205,284,559.58 7T 2.64%

96 F15 B 2 Bt 21& T 193,640,832.87 7T -3.18%

& st 81& T 790,665,631.22 7T 1.17%
AT HIMAA A 96 F 6 A 21 B2 97 1 A 3181 -

(E) 96 BN ZHBETHXK B Bk

) )3 P2 & 790,665,631.22 7T
wox F o8 () HB () -9.334,368.78 7T
R B B -1.17%

L HUTHIRIMAE 96 F6 A21 B2 97F 1 A 31 Bk
2. B 234 A MSCI 23K B £ R # %R % %45 3 (Morgan Stanley Capital
International, world index-all countries, Unhedged ) ° [F]#7 /(96/6/21-97/1/31)
T 37 B Ay -7.1579%
3. 3 5 A Citigroup 2 IREUFE X © &R £ £ 445 % (Citigroup World
Government Bond Index; hedged to USD ) ° ] # [41(96/6/21-97/1/31) 77 35 4k B &
8.0199% -
ARGEARLEWHLIBES -




=~ HHF TRARSRABEERFH

(=) BLBAKLIHHNO4ETH 1 BHEMLS REI £1 FHE
ZRGELEMFEE 375,061 F o REBEHBLETAHLE
4,506,601 A ©

()ELERATE A Bir MEREBT Y%

297%1 ARKLERSERRARKS

4 A ERER 2,431 1% 5,637 & 7

-30 1& 737 & U

ANFEER B8 S GHE R IRB R) _1.2773%

I BEARMEBEL AT MBE (PR B/ Az FHEE) 7T
(Z)BEITH1BAEREARE B HL %

B %A bR AE A )
183,129.,553,359 75.31%

350,000,000 0.15%

466,758,943 0.19%

1,684,148,741 0.69%

57,525,909,237 23.66%

243,156,370,280 100.00%




(m) BERNHZEREZHRETHREXR (% E 97.1.31 1)

# & B 7 #OE O F%)
KIRT ¥ 1.58%
BEmIT¥ 1.05%
BRI X 5.57%
Wy R 0.68%
TAAAR 0.07%
ETRE4H 0.00%
et ¥ 1.97%
ARBR 0.00%
IR E 0.00%
B TE 0.07%
ST ¥ 7.97%
BB ¥ 2.09%
AELE 0.30%
FaEM¥ 13.86%
EN: R A 8.21%
AEE 14.70%
B AE 4% 8.66%
TFEmt 3.79%
TFid 2.54%
B RS 0.54%
HEtEFE 4.40%
EME R 0.59%
AEE 5.11%
BAFEE 0.10%
o BRI 12.21%
Bhak 0.37%
GAHE 0.00%
i B KR 0.13%
H b 0.78%
B AR I 4 0.00%
ETF 2.66%
&3t 100.00%




(#) @Wi—‘%‘s&i % % %3t N S
96 F % — R &3 97 % —RE
(96 9 A 27 B~ 971 AR 188~
97 %2 A 26 B) 97 %2 A 26 B)

30,000,000,000 30,000,000,000

25,695,623,473

30,434,233,320

-4,304,376,527

434,233,320

g Bk &

-14.35%

1.45%

D EERAAL T HABE ) PHE -

(X)) BR Kt

B 2B EHE LG

996£ﬁ9)%27 BHiz 97 &2 B 26 8 #

AR
i%ﬁ 300 1& T

WIE QR FE
R A 600U A A 96 F 9 A R
» 97 5= 1 B £33 4 % 300 15

96 =% —kHt B ¥ &R

LM ZikE 4% (L) BArFE A (L)  |[HBEHBE (%)
R 3,000,000,000 2,352,462,689 -21.58
TR 3,000,000,000 2,437,132,309 -18.76
=0 3,000,000,000 2,635,659,475 -12.14
EES 3,000,000,000 2,699,347,580 -10.02
tRig 1z 3,000,000,000 2,700,297,480 -9.99
153, 3,000,000,000 2,573,698,035 -14.21
ES 3,000,000,000 2,602,432,288 -13.25
o 3,000,000,000 2,444,995.871 -18.50
B 3,000,000,000 2,583,934,846 -13.87
B 3,000,000,000 2,665,662,900 -11.14
b3 30,000,000,000 25,695,623,473 -14.35

EHATEAMAAB 906 F9 A 27T BE97F2 H2681k -




97 £ ¥ —KkE®

B MeHT %

B3

AT LA kB eHm () B A% & A (7T) 17 BB F (%)
LA 2,500,000,000 2,521,729,342 0.87
A #R 2,500,000,000 2,568,545,178 2.74
=85 2,500,000,000 2,536,047,692 1.44
ZH 2,500,000,000 2,524,750,703 0.99
18 % 2,500,000,000 2,536,300,478 1.45
1% 3% 2,500,000,000 2,529,103,951 1.16
fR1812 2,500,000,000 2,529,586,611 1.18
S 2,500,000,000 2,552,918,960 2.12
B 4 2,500,000,000 2,503,686,487 0.15
15 3 2,500,000,000 2,530,484,265 1.22
B 2,500,000,000 2,520,975,005 0.84
7R 2,500,000,000 2,580,104,648 3.20
bt 30,000,000,000 30,434,233,320 1.45
ECHATHIMMAB 97T F1 A18BE 97T F2 A 268 1k




