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2021 2

2021 2 26
3

21,389,485,194 99.50,

— 107,270,519 0.50

21,496,755,713 100.00;

12,917,894,164 60.19

7,711,492,215 35.93

— 833,757,806 3.88

21,463,144,185 100.00
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19,355, 248,570 1.1009| 21,308,193,151 1.1051 21,389,485,194 99.50
99.50
99.50
1 CHINA GOVT 330,000,000 1,663.12|  5,488,302,600) 1,651.20] 5,448,969,405  3.86| 2049 7] 25.39
BOND 3.86 2
2 cHINA DEV BANK| 130,000,000 1,652.02]  2,147,626,455 1,644.46 2,137,806,645  3.68) 2021 o 9.96
3.68 7
3 cHINA DEV BANK| 100,000,000 1,685.60|  1,685,603,250 1,674.56| 1,674,567,0000  4.04 2028 7| 7.8
4.04 6
4 CHINA DEV BANK| 100,000,000 1,638.27]  1,638,270,000 1,637.89 1,637,893,950,  2.85 2021 § 7.63
2.85 13
5 cHINA DEV BANK| 90,000,000 1,621.75  1,459,580,850 1,609.20| 1,448,368,020,  3.48 2029 1| 6.75
.48 8
6 CHINA GOVT 75,000,000 1,661.11  1,245,833,212 1,649.79| 1,237,347,562  3.25 2026 6 5.7§
BOND 3.25 6
7 CHINA GOVT 70,000,000 1,607.76]  1,188,437,355 1,671.62]  1,170,136,800] 3.54 2028 § 5.45
BOND 3.54 16
8 CHINA GOVT 70,000,000 1,660.09  1,162,068,075 1,650.72|  1,155,510,000, 3.19 2024 4 5.3
BOND 3.19 1
9 CHINA GOVT 66,000,000 1,696.37 1,119,609,414 1,684.65 1,111,872,267  3.6| 2025 9 5.18
BOND 3.6 6
10 CHINA GOVT 60,000,000 1,654.94 992,968,200 1,638.07 982,844,280  3.28| 2028 11| 4.58
BOND 3.25 22
1 CHINA GOVT 50,000,000 1,666.63 833,318,625 1,653.93 826,966,650  3.29| 2023 10| 3.85
BOND 3.29 18
12 cHINA DEV BANK| 50,000,000 1,639.83 819,919,800 1,625.71 812,856,600  3.65| 2020 5 3.79
3.65 21
13 CHINA GOVT 30,000,000 1,645.51 493,653,915 1,640.80 492,241,278|  3.12| 2026 12| 2.29
BOND 3.12 5
14 CHINA GOVT 30,000,000 1,662.86 498,858,120 1,640.01 492,005,838  3.29] 2020 5 2.29
BOND 3.29 23
60.19
35.93
96.12
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) 1

1 (2019 2 12 ) 16,113,364,012 16,192,113,203 1.0231 1.0281
2 (2019 8 13 ) 59,877,172,947| 60,454,242,850 0.9338 0.9428
3 (2020 2 10 ) 43,088,083,704] 43,478,669,968 0.9928 1.0018
4 (2020 8 11 ) 22,604,334,513  22,819,732,407 0.9445 0.9535
5 (2021 2 10 ) 21,569,121,201] 21,784,489,211 1.0015 1.0115
2020 2 42,686,615,335 — 0.9918 —

3 33,346,563,168 — 0.9807 —

4 28,690,024,361 — 0.9825 —

5 25,372,483,299 — 0.9585 —

6 23,787,984,151 — 0.9623 —

7 22,555,031,043 — 0.9396 —

8 22,417,853,410 — 0.9473 —

9 22,323,831,217 — 0.9562 —

10 22,056,855,798 — 0.9608 —

11 22,002,376,741 — 0.9725 —

12 21,757,586,937 — 0.9852 —

2021 1 21,735,929,152 — 1.0035 —

2 21,496,755,713 — 1.0048 —
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1
1 2018 10 12 2019 2 12 0.0050
2 2019 2 13 2019 8 13 0.0090
3 2019 8 14 2020 2 10 0.0090
4 2020 2 11 2020 8 11 0.0090
5 2020 8 12 2021 2 10 0.0100
1 2018 10 12 2019 2 12 2.8
2 2019 2 13 2019 8 13 7.8
3 2019 8 14 2020 2 10 7.3
4 2020 2 11 2020 8 11 4.0
5 2020 8 12 2021 2 10 7.1
2
1 15,787,909,160 38,070,836
2 52,356,442,326 3,987,402,452
3 164,859,086 20,885,263,480)
4 59,478,176 19,524,852,548
5 47,795,097 2,444,093,528
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CHINA GOVT BOND 3.54 2028/08/16 | 3.540% 5.45%
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4 5

(020 8 11 ) (021 2 10 )
3,564,707 33,595,997
565,213,983 469,765,340
22,500,576,917 21,462,646,639
23,069,355,607 21,966,007,976
23,069,355,607 21,966,007,976
215,397,894 215,368,010
60,014,663 40,646,766
6,583,569 4,891,295
181,048,203 134,510,451
500 141
1,976,265 1,470,112
465,021,094 396,886,775
465,021,094 396,886,775

=1 23,933,099,432

1,328,764,919
147,925,363

=1 21,536,801,001

32,320,200
239,410,615

22,604,334,513

21,569,121,201

=3 22,604,334,513

=3 21,569,121,201

23,069,355,607

21,966,007,976
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2020
2020

2 11
8 11

2020
2021

8 12
2 10

7,748
1,097,039,589

1,154
1,654,317,770

1,097,031,841

1,654,318,924

135,350 27,661
6,583,569 4,891,295
181,048,203 134,510,451
1,993,851 1,473,547
189,760,973 140,902,954

1,286,792,814

1,513,415,970

1,286,792,814

1,513,415,970

1,286,792,814

1,513,415,970

337,104,755 72,047,901
310,390,100 1,328,764,919
148,095,013 136,092,262
148,095,013 136,092,262
1,383,879 1,007,202
1,383,879 1,007,202

=1 215,397,894 =1 215,368,010
1,328,764,919 32,320,200
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5
2020 8 12
2021 2 10
1.
2.
3.
2020 8 12 2021 2 10
4 5
2020 8 11 2021 2 10
*1. *1.
23,933,099,432 21,536,801,001
2. 55 6 10 2. 55 6 10
1,328,764,919 —
*3. 1 *3. 1
1 0.9445 1 1.0015
(10,000 9,445 ) (10,000 10,015 )
5
2020 2 11 2020 8 12
2020 8 11 2021 2 10
*1. *1.
A 188,161,047 A 321,503,777
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4 5
2020 2 11 2020 8 12
2020 8 11 2021 2 10
B 0 B 0
C 303,887,933 C 273,855,130
D 175,162,210 D 133,274,848
E=A+B+C+D 667,211,190 E=A+B+C+D 728,633,755
F 23,933,099,432 F 21,536,801,001
10,000 G=E/F*10,000 278 10,000 G=E/F*10,000 338
10,000 H 90 10,000 H 100
1=F*H/10,000 215,397,894 1=F*H/10,000 215,368,010
4 5
2020 2 11 2020 8 12
2020 8 11 2021 2 10
4
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5
2020 2 11 2020 8 12
2020 8 11 2021 2 10
5
2020 8 11 2021 2 10

2020
2020

2 1
8 11

2020
2021

8 12
2 10
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5
2020 8 12
2021 2 10
4 5
2020 8 11 2021 2 10

43,398,473,804 23,933,099,432
59,478,176 47,795,097
19,524,852,548 2,444,093,528

2020 2 11 2020 8 11 )
795,330,292
795,330,292

2020 8 12 2021 2 10 )
1,551,845, 464
1,551,845, 464
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1.
19,495,546,044 21,462,646,639
19,495,546,044 21,462,646,639
99.5% 100. 0%
21,462,646,639
( )1
2.
2.
8 11 2021 2 10
6,582,451 36,051, 796]
1,043,702,476 504,104,242

13,537,969,272
7,686,510,875
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