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2037 12 31 x 2.1
2014 1 1 2037 12 31 20.315 15 0.315
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2038 1 1 20 15
2037 12 31 x 2.1
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2038 1 1 15 15
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2023 2
2023 2 28
3

30,724,125 98.48
— 472,834 1.52
31,196,959 100.00;
6,155,329,450] 66.84
2,593,600,961 28.16
— 459,846,027 4.99
9,208,776,438 100.00
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1 21,432,944 1.4188 30,409, 060) 1.4335 30,724,125 98.48
98.48
98.48

1 CHINA GOVT 77,500,000 1,074.13  1,520,954,312) 1,059.88  1,518,909,025  2.89| 2031 11| 16.49
BOND 2.89 18

2 CHINA DEV BANK| 47,000,000 2,001.09) 940,515,466 1,983.25 932,130,993  3.34| 2025 7| 10.19
3.34 14

3 CHINA GOVT 42,500,000 2,038.54 866,380,604 2,016.91] 857,186,802  3.6| 2025 9 9.31
BOND 3.6 6

4 CHINA DEV BANK| 30,000,000 2,084.93 625,481,954 2,057.10) 617,130,449  4.04| 2028 7| 6.7
4.04 6

5 CHINA GOVT 30,000,000 2,063.73 619,121,420 2,051.61] 615,485,990  3.54| 2028 g .69
BOND 3.54 16

6 CHINA GOVT 30,000,000 2,011.72 603,516,673 1,992.12 507,637,730  3.12| 2026 12 6.49
BOND 3.12 5

7 CHINA GOVT 25,000,000 2,127.90 531,975,144 2,008.62 524,656,026  3.72 2051 4 5.70
BOND 3.72 12

8 CHINA GOVT 25,000,000 2,036.44 509,112,163 2,027.50 506,875,308  3.27] 2030 11| 5.5
BOND 3.27 19

9 CHINA GOVT 20,000,000 2,018.37 403,675,678 2,000.40) 400,081,359  3.25| 2026 6 4.34
BOND 3.25 6

10 CHINA GOVT 19,000,000 1,972.24 374,725,632 1,969.45 374,196,587  2.91| 2028 10 4.0
BOND 2.91 14

1 CHINA GOVT 18,000,000 1,982.27 356,809,411 1,979.40 356,292,140  3.19 2024 4 3.87
BOND 3.19 1

12 CHINA DEV BANK| 15,000,000 2,025.42) 303,813,911 2,005.49 300,824,518  3.48 2020 1| 3.27
.48 8

13 CHINA DEV BANK| 15,000,000 1,962.06 294,309,816 1,958.78 203,817,046  2.73 2024 11 3.19
b.73 1

14 CHINA DEV BANK| 12,500,000 2,035.99 254,499,700 2,025.19 253,148,804  3.65 2020 5 2.7
3.65 21

15 CHINA GOVT 10,000,000 2,033.51] 203,351,133 2,023.17 202,317,473 3.29| 2020 5 2.2
BOND 3.29 23

16 CHINA GOVT 10,000,000 2,025.11 202,511,284 2,016.91 201,691,012  3.25 2028 11| 2.19
BOND 3.25 22

17 CHINA DEV BANK| 10,000,000 1,969.02 196,902,111 1,965.48 196,548,161  2.98 2024 1| 2.13
>.08 8
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66.84
28.16
95.01
()
211,700.00] 27,583,239 28,621,840 91.75
()
11,803,370.16] 229,728,061 231,032,084 2.51
() )
1 (2019 2 12 ) 48,933,364 49,267,269 1.0258 1.0328
2 (2019 8 13 ) 57,447,628 57,981,658 0.9682 0.9772
3 (2020 2 10 ) 70,226,775 70,871,809 0.9799 0.9889
4 (2020 8 11 ) 48,625,868 49,085,032 0.9531 0.9621
5 (2021 2 10 ) 52,196,732 52,709, 165 1.0186 1.0286
6 (2021 8 10 ) 48,134,910 48,600,269 1.0344 1.0444
7 (2022 2 10 ) 48,199,143 48,652,216] 1.0638 1.0738
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(2022 8 10 ) 31,967,379 32,254,512 1.0020 1.0110

(2023 2 10 ) 31,842,992 32,140,734 0.9625 0.9715

2022 2 36,960,467 — 1.0656 —

3 33,957,710 — 1.0606 —

4 33,003,476 — 1.0293 —

5 32,753,196 — 1.0186 —

6 32,698,113 — 1.0142 —

7 32,172,255 — 1.0101 —

8 31,491,531 — 0.9851 —

9 30,568,639 — 0.9557 —

10 30,041,108 — 0.9374 —

11 31,207,586 — 0.9377 —

12 31,709,550 — 0.9552 —

2023 1 32,523,541 — 0.9757 —

2 31,196,959 — 0.9401 —

1

1 2018 10 12 2019 2 12 0.0070
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
6 2021 2 11 2021 8 10 0.0100
7 2021 8 11 2022 2 10 0.0100
8 2022 2 11 2022 8 10 0.0090
9 2022 8 11 2023 2 10 0.0090

2018 10 12 2019 2 12 3.3
2 2019 2 13 2019 8 13 4.7
3 2019 8 14 2020 2 10 2.1
4 2020 2 11 2020 8 11 1.8
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5 2020 8 12 2021 2 10 7.9
6 2021 2 11 2021 8 10 2.5
7 2021 8 11 2022 2 10 3.8
8 2022 2 11 2022 8 10 5.0
9 2022 8 11 2023 2 10 3.0
2
1 47,700,978 195
2 20,880,368 9,244,449
3 16,814,231 4,480,382
4 1,954,182 22,606,478
5 6,391,571 6,166,452
6 8,676,645 13,384,110
7 1,503,483 2,732,076
8 1,272,404 14,675,969
9 1,861,475 682,705
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(1) P () — WD (b A ()
16000 12
20235 28 90
14,000 10
2022 B8R S0M
12.000 08
2022¢% 28 100M
10,000 06
20215 BH 100M
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ma 9357%
TR 6.43%
B 100.00%

#TH— T AL R EL T HUET,
SAA RGN sl desE, H 1 OERBL G SEREERLTLET,
PEARTYIVIIH=-JPUF

#EE mEs hiea RARELSE
CHINA GOVT BOND 2.89 20/1148 2.890% 16.49%
CHIMA DEY BANE 3,34 2025/07/14 3.340% 10.12%
CHINA GOVT BOND 3.6 2025/09/06 3.600% 9.31%
CHINA DEV BANK 4.04 2028/07/06 4.040% 6.70%
CHIMNA GONVT BOND 3.54 2028/08/16 3.540% 6.668%
CHINA GOVT BOND 312 2026/12:/05 3.120% 6.49%
CHINA GOWVT BOND 3.72 2051/04/12 3.720% 5.70%
CHINA GOVT BOMND 3.27 2030:11/19 3.270% 5.50%
CHIMNA GOVT BOMD 3,35 2026/06/06 3.250% 4.34%
CHINA GOVT BOND 2.91 20281014 2.910% 4.06%

SRRV UHORAREIN- MY IHETY.
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%)
20

10
18 = &
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10 HE

<20
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#IFLFICRARF V- B E T A
#20RER TP EOEERSEERT, 2023 EREN S IBEE TOESRETLTL ST,
# F RO MEEEE. SRR I TLET.
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8 9

(2022 8 10 ) (2023 2 10 )
182,084 70,251
468,600 2,206,782
31,614,609 30,409,060
225,691 -
32,490,984 32,686,093
32,490,984 32,686,093
22,933 345,034
287,133 297,742
31 ]
7,426 6,955
203,911 191,336
- 2
2,171 2,032
523,605 843,101
523,605 843,101
~ 31,903,751 ~1 33,082,521
63,628 1,239,529
1,775,456 1,706,709
31,967,379 31,842,992
~3 31,967,379 ~3 31,842,992
32,490,984 32,686,093
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8 9
2022 2 11 2022 8 11
2022 8 10 2023 2 10
3 1
3,620,011 600,515
5,107,910 138,945
1,487,896 739,459
212 178
7,426 6,955
203,911 191,336
8,182 2,062
219,731 200,531
1,707,627 939,990
1,707,627 939,990
1,707,627 939,990
32,224 21,005
2,891,827 63,628
58,532 708
- 708
58,532 -
924,195 87,138
924,195 d
- 87,138
=1 287,133 =1 297,742
63,628 1,239,529
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9
2022 8 11
2023 2 10
1.
2.
3.
8 9
2022 8 10 2023 2 10
1. 1.
31,903,751 33,082,521
2. 55 6 10 2. 5 6 10
— 1,239,529
3. 1 3. 1
1 1.0020 1 0.9625
(10,000 10,020 ) (10,000 9,625 )
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8 9
2022 2 11 2022 8 11
2022 8 10 2023 2 10
*1. *1.
A 280,083 A 264,745
B 0 B 0
C 693,182 C 824,689
D 1,782,506 D 1,739,706
E=A+B+C+D 2,755,771 E=A+B+C+D 2,829,140
F 31,903,751 F 33,082,521
10,000 G=E/F*10,000 863 10,000 G=E/F*10,000 855
10,000 H 90 10,000 H 90
1=F*H/10,000 287,133 1=F*H/10,000 297,742
8 9
2022 2 11 2022 8 11
2022 8 10 2023 2 10
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8 9
2022 2 11 2022 8 11
2022 8 10 2023 2 10
4
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