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2038 1 1 20 15 5
2037 12 31 x 2.1
2014 1 1 2037 12 31 15.315 15 0.315
2038 1 1 15 15
NISA
NISA 2024 1 1
NISA
NISA NISA
2024 1 1

2024 1 1

26/85



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

|
2023 8

2023 8 31
3
28,760,465 95.98
— 1,205,913 4.02
29,966,378 100.00;
8,578,950,164 75.61
2,449,429,249 21.59
— 318,448,446 2.81
11,346,827,859 100.00
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1 19,013,927 1.4989 28,499,976 1.5126 28,760,465 95.98
95.98
95.98

1 CHINA GOVT 50,000,000 2,039.78  1,019,894,474 2,045.25 1,022,628,883  2.89) 2031 11 9.0
BOND 2.89 18

2 CHINA GOVT 35,000,000 2,103.39 736,187,025 2,109.60) 738,360,530  3.27] 2030 11 6.51
BOND 3.27 19

3 CHINA GOVT 33,500,000 2,069.53 693,294,866 2,063.70) 691,342,017  3.6| 2025 9 6.09
BOND 3.6 6

4 CHINA DEV BANK| 33,000,000 2,043.69 674,419,431 2,041.75 673,778,197  3.34| 2025 7| 5.94
3.34 14

5 CHINA DEV BANK| 30,000,000 2,138.42 641,528,397 2,138.64 641,504,504  4.04| 2028 7| 5.65
4.04 6

6 CHINA GOVT 30,000,000 2,115.57, 634,671,341 2,119.97 635,093,473  3.54 2028 g 5.61
BOND 3.54 16

7 CHINA GOVT 30,000,000 2,062.50 618,751,672 2,061.04 618,312,965  3.12| 2026 12 5.45
BOND 3.12 5

8 CHINA GOVT 29,000,000 2,083.77 604,296, 166 2,118.89 614,479,988  3.19) 2053 4 5.42
BOND 3.19 15

9 CHINA GOVT 30,000,000 2,047.20 614,160,269 2,047.22) 614,166,279  2.91| 2028 10 5.41
BOND 2.91 14

10 CHINA GOVT 29,000,000 2,022.72 586,589,214 2,019.95 585,787,521]  3.19| 2024 4 5.1
BOND 3.19 1

1 CHINA GOVT 27,000,000 2,066.93 558,071,833 2,065.75 557,752,718 3.25| 2026 6 4.92
BOND 3.25 6

12 CHINA GOVT 26,000,000 2,004.11] 544,470,302 2,100.80) 546,200,007  3.29| 2020 5 4.81
BOND 3.29 23

13 CHINA GOVT 21,000,000 2,268.59) 476,405,554 2,301.55 483,325,712 3.72| 2051 4 4.2
BOND 3.72 12

14 CHINA GOVT 22,000,000 2,039.48 448,687,461 2,049.04 450,780,651  2.88 2033 2 3.97
BOND 2.88 25

15 CHINA GOVT 21,000,000 2,075.36 435,826,925 2,081.57, 437,131,026 3.13 2029 11| 3.85
BOND 3.13 21

16 CHINA GOVT 16,000,000 2,012.48 321,997,588 2,010.20) 321,632,109  2.35 2025 3 2.83
BOND 2.35 15

17 CHINA DEV BANK| 15,000,000 2,108.70) 316,305,009 2,111.92 316,788,789  3.65 2029 5 2.79
3.65 21

18 CHINA DEV BANK| 15,000,000 2,087.78 313,167,951 2,091.63 313,744,881  3.48| 2020 1| 2.77
3.48 8

19 CHINA DEV BANK| 15,000,000 2,018.07, 302,711,090 2,016.67 302,500,751  2.73 2024 11| 2.67
>.73 1

20 CHINA DEV BANK| 10,000,000 2,012.72 201,272,531 2,010.22 201,022,127  2.9¢| 2024 1| 1.77
.08 8
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21 CHINA GOVT 8,000,000] 2,006.89 160,551,673 2,006.414 160,513,211 2.3 2026 5 1.41
BOND 2.3 15
22 CHINA GOVT 5,000,000 2,004.49 100,224,602 2,010.48| 100,524,085 2.62] 2030 6] 0-89
BOND 2.62 25
75.61
21.59
97.19
()
190,000.00; 27,517,073 27,678,554 92.37
() .
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
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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

8 (2022 8 10 ) 31,967,379 32,254,512 1.0020 1.0110]

9 (2023 2 10 ) 31,842,992 32,140,734 0.9625 0.9715

10 (2023 8 10 ) 30,160,358 30,428,791 0.8989 0.9069

2022 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 —

3 31,776,129 — 0.9498 —

4 31,531,867 — 0.9431 —

5 31,969,629 — 0.9245 —

6 31,458,440 — 0.9026 —

7 30,725,986 — 0.9155 —

8 29,966,378 — 0.8905 —

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
10 2023 2 11 2023 8 10 0.0080
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1 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
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
10 2023 2 11 2023 8 10 5.8
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
10 2,386,359 1,914,652
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2023FE8H31HRE
CREMH-NEEDOHE CHRE0IHE
2018E1081268~2023EBANB
[FHl e S ) RO ARER LT — WOWAER UM O MEFEAD (7500 (@
16,000 1.2
20234 8H 80
14,000 14
2023% 2H 90M
12,000 it}
20224 8H Q0™
10,000 i 1]
2022¢ 2R 100M
A,000
20214 8H 1008
6,000 o2
BOEERE S00M
4,000 o
JEAD A 202103 2022706 202308 & AR 1 DYy, Bl NTY.
#EBERE 1 HO S0, RSN OERT T
*HERHEARSEN, #RHOHELEERETHEALBOLLTIRLTEVET.
S HERHS 1 0FLL AL WS, B 0SS YERLTLET,
OELEEHEOKR
HECT
HE BEREEHE
e 93.28%
FMERE 6.72%
&bt 100.00%
s —JroErAUrENERErERLTHYEY.
A LG s r08ssL < ISERSERLTLET.
pEARTVIUIIY -7 R
B [t 1=} T AR LE
CHIMA GOVT BOND 2.89 20311118 2 BS0% 9.01%
_CHINA GOVT BOND 3.27 2030/11/19 | 3270% | = 651%
CHIMNA GOVT BOMD 3.6 2025/009.,/06 3.600% B.09%
CHINA DEV BANK 3.34 2025/07/14 | 3340% 5.04%
CHINA DEV BANK 4.04 2028507 /06 4.040% 5 65%
CHINA GOVT BOND 3.54 2028/08/16 | 3540% 5.61%
CHINA GOVT BOND 3.12 2026/12/05 | 3.120% 5.45%
CHINA GOVT BOND 3.19 2053/04/15 | 3.190% 5.42%
CHINA GOVT BOND 2.91 2028/10/14 | 2910% 5.41%
CHINA GOVT BOND 3.19 2024/04/11 |  3.190% 5.16%
SRR T - rONAEER - HTSERETT.
CEMESEOHE (BEX—-2)
(%)
20
10 70
53
12 m B
o v |
™ LB
£1
10 HE
-20
2014 2015 2006 07 2008 2m9 2020 20N 2022 2023 (1)

B IP RIS T A E e A,
#2018 Pr A ADIEEErSEERT. 202 3IFRENrSIAEE TORSESRLTVET.
7P EOENRE D, SES 0 AERERE LS RNLTLET,

HAEOERFRLIEOTE). BROERETE-GHT00TREBUED A
BRO#AERLR. ERSTON—LA—2 FrgEfst TOEELERTEY.
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9 10
(2023 2 10 ) (2023 8 10 )
70,251 156,333
2,206,782 1,793,010
30,409,060 29,709,806
32,686,093 31,659,149
32,686,093 31,659,149
345,034 998,945
297,742 268,433
- 33,521
6,955 6,873
191,336 188,985
2 2
2,032 2,032
843,101 1,498,791
843,101 1,498,791
~ 33,082,521 ~1 33,554,228
1,239,529 3,393,870
1,706,709 1,589,467
31,842,992 30,160,358
~3 31,842,992 ~3 30,160,358
32,686,093 31,659,149
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9 10

2022 8 11 2023 2 11
2023 2 10 2023 8 10

1 5

600,515 1,723,329

138,945 3,432,418

739,459 1,709,084

178 312

6,955 6,873

191,336 188,985

2,062 8,011

200,531 204,181

939,990 1,913,265

939,990 1,913,265

939,990 1,913,265

21,005 97,151

63,628 1,239,529

708 74,888

708 74,888

87,138 144,682

87,138 144,682

=1 297,742 =1 268,433

1,239,529 3,393,870
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10
2023 2 11
2023 8 10
1.
2.
3.
9 10
2023 2 10 2023 8 10
1. 1.
33,082,521 33,554,228
2. 55 6 10 2. 5 6 10
1,239,529 3,393,870
3. 1 3. 1
1 0.9625 1 0.8989
(10,000 9,625 ) (10,000 8,989 )
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9 10
2022 8 11 2023 2 11
2023 2 10 2023 8 10
*1. *1.
A 264,745 A 243,446
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