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2023 8 31
)
718,296,843 100.00
14,863 0.00
718,281,980 100.00
2023 8 31
)
49,936,063,970 48.12

8,582,984,763 .27

7,865,761,155 .58

6,832,088,582 .58

6,315,343,501 .09

5,109,983,279 .93

5,108,818,393 .92

2,071,492,401 .00

1,892,703,201 .82

1,532,398,641 .48

1,506,656,431 .45

1,247,220,906 .20

1,045,738,832 .01

612,308,778 .59

532,689,007 .51

531,495,309 .51

525,323,013 .51

456,113,230 .44

334,335,619 .32

O|OoO|O|0O|0O|O|Oo|Oo|o|O|RP, PPN ||

306,910,641 .30
209,885,860 .20
209,298,406 .20
175,968,693 .17
102,941,582,611 99.20
831,534,526 0.80
103,773,117,137 100.00

2023 8 31
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1 — 258,528,953 2.5947 670,805,075 2.7784 718,296,843  100.00
1
100.00
100.00
30
2023 8 31
)

) ) ) ) )

1 US TREASURY N/B 2.3752024/08/15( 8,300,000 14,094.59]1,169,851,281| 14,208.24| 1,179,284,039( 1.14
CHINESE GOVERNMENT
2 BOND 2.910 |2028/10/14 56,500,000 2,028.72]1,146,228,874| 2,052.48| 1,159,653,666( 1.12
3 US TREASURY N/B 2.250 |2024/11/15( 7,700,000 | 14,019.78|1,079,523,092 | 14,102.01| 1,085,855,380| 1.05
4 US TREASURY N/B 0.500 |2025/03/31| 7,500,000 13,443.54]1,008,266,015| 13,609.16| 1,020,687,310( 0.98
5 US TREASURY N/B 1.625 |2029/08/15| 8,000,000| 12,743.24(1,019,459,453| 12,638.87( 1,011,110,065| 0.97
6 US TREASURY N/B 0.625 |2027/11/30( 7,300,000 | 12,494.78| 912,119,525 12,510.37 913,257,711 0.88
7 US TREASURY N/B 3.8752025/04/30( 5,800,000 | 14,466.37| 839,049,794 | 14,345.30 832,027,628 | 0.80
CHINESE GOVERNMENT

8 BOND 2.690 (2026/08/12( 39,100,000 2,011.39| 786,454,028 | 2,030.41 793,892,992 0.77
9 US TREASURY N/B 2.125|2024/09/30( 5,300,000 14,019.20| 743,018,096 | 14,124.86 748,617,669 0.72
10 US TREASURY N/B 2.125|2025/05/15( 5,200,000| 13,878.72| 721,693,459 13,927.26 724,217,691 0.70
11 US TREASURY N/B 2.625 |2025/03/31 5,000,000| 14,056.33| 702,816,522 | 14,072.32 703,616,053 | 0.68
12 US TREASURY N/B 2.000 |2025/02/15( 5,000,000| 13,900.42| 695,021,093 13,977.51 698,875,978 0.67
13 US TREASURY N/B 2.875|2025/07/31 4,600,000| 14,093.45| 648,298,775 14,070.60 647,247,962 0.62
14 US TREASURY N/B 2.625 |2029/02/15( 4,800,000| 13,546.89| 650,250,816 | 13,438.40 645,043,539 0.62
15 US TREASURY N/B 1.500 |2027/01/31| 4,800,000| 13,208.82( 634,023,710 13,248.23 635,915,178 0.61
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16 E:&EESE COVERNENT | 5 260 | 2025/02/24 31,300,000| 1,999.17| 625,742,199| 2,009.71| 629,041,271| 0.61
17 US TREASURY N/B 2.750 [2032/08/15| 4,800,000 | 13,368.16| 641,671,800 13,102.60| 628,924,989 0.61
18 US TREASURY N/B 1.500 |2028/11/30| 4,900,000| 12,741.10( 624,313,980 | 12,714.83| 623,026,731| 0.60
19 US TREASURY N/B 2.000 [2025/08/15| 4,500,000 | 13,789.62| 620,533,332| 13,829.60| 622,332,281| 0.60
20 US TREASURY N/B 2.000 [2026/11/15| 4,550,000 | 13,514.36| 614,903,494 | 13,521.78| 615,241,293 | 0.59
21 US TREASURY N/B 2.375 |2027/05/15| 4,200,000 | 13,623.44| 572,184,539 13,586.32| 570,625,455| 0.55
22 E:&SESE COVERNUENT. | 5 890 [2031/11/18| 27,800,000 2,007.79| 558,166,030 | 2,049.19| 569,676,490 0.55
23 US TREASURY N/B 2.250 |2025/11/15| 4,000,000 | 13,824.46| 552,978,658 | 13,839.88| 553,595,435| 0.53
24 US TREASURY N/B 2.750 |2025/02/28| 3,900,000 | 14,103.73| 550,045,518 | 14,119.72| 550,669,152| 0.53
25 US TREASURY N/B 1.250 |2031/08/15| 4,600,000| 11,975.02| 550,851,334 |11,790.23( 542,350,599| 0.52
26 US TREASURY N/B 1.625 |2026/05/15| 4,000,000 | 13,459.53| 538,381,500 | 13,508.65( 540,346,065| 0.52
27 US TREASURY N/B 1.625 |2031/05/15| 4,400,000 | 12,374.45| 544,476,213| 12,224.83( 537,892,647| 0.52
28 US TREASURY N/B 1.875 |2024/08/31| 3,800,000| 13,975.80| 531,080,638 14,122.00( 536,636,238| 0.52
29 US TREASURY N/B 1.625 |2026/09/30| 4,000,000 | 13,368.73| 534,749,342| 13,413.85( 536,554,000| 0.52
30 US TREASURY N/B 1.125 |2027/02/28| 4,100,000| 13,134.62| 538,519,707 13,055.77( 535,286,742| 0.52
30
2023 8 31
99.20
99.20
2023 8 31
2023 8 31
1 2017 2 20 162,504,472 0.9934
162,504,472 0.9934
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2018 2 20 222,641,402 1.0206
222,641,402 1.0206
2019 2 20 303,843,507 1.0400
303,843,507 1.0400
2020 2 20 153,592,832 1.1079
153,592,832 1.1079
2021 2 29 219,200,360 1.1290
219,200,360 1.1290
2022 2 21 260,290,539 1.1448
260,290,539 1.1448
2023 2 20 507,215,902 1.1446
507,215,902 1.1446
2022 8 509,856,648 1.1927
9 507,766,302 1.1818
10 522,639,841 1.2164
11 508,077,873 1.1799
12 486,056,651 1.1217
2023 1 502,363,642 1.1349
2 507,847,621 1.1485
3 512,446,508 1.1626
4 502,520,178 1.1709
5 506,019,092 1.2004
6 511,233,110 1.2486
7 701,009,637 1.2211
8 718,281,980 1.2547
2006 5 9
2017 2 20 0-0000
2017 2 21
2018 2 20 0-0000
2018 2 21
2019 2 20 0-0000
2019 2 21
2020 2 20 0-0000
2020 2 21
2021 2 22 0-0000
2021 2 23
2022 2 21 0-0000
2022 2 22
2023 2 20 0-0000
2016 5 9
2017 2 20 0-7

12/51



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OJO0O000oOoooooooooooood

2017 2 21
2.7
2018 2 20
2018 2 21 Lo
2019 2 20 '
2010 2 21 6.5
2020 2 20 '
2020 2 21 L9
2021 2 22 '
2021 2 23
1.4
2022 2 21
2022 2 22 0.0
2023 2 20 '
2023 2 21
7.9
2023 8 20
100
201659 373,463,969 209,884,226 163,579,743
2017 2 20 y ’ 7 b 7 b
2017 2 21
212,732,834 158,163,832 218,148,745
2018 2 20
2018 2 21 149,465,357 75,455,675 292,158,427
2019 2 20 y ’ I 7 7 7
2019 2 21
109,154,867 262,681,577 138,631,717
2020 2 20
20202 21 154,018,032 98,498,997 194,150,752
2021 2 22 y ’ 7 7 7 7
2021 2 23 109,076,450 75,864,751 227,362,451
2022 2 21 y '] ’ 9’ ’ I’
20222 22 284,557,548 68,766,237 443,153,762
2023 2 20 y ’ 7 7 7 7
2023 2 21 209,903,008 76,930,133 576,126,637
2023 8 20 T - .
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2023 2 20 2023 8 20
1,468 255,198
682,659 1,816,850
507,195,272 711,497,794
554,413 478,859
508,433,812 714,048,701
508,433,812 714,048,701
715,715 2,186,290
83,722 86,997
390,632 405,921
1 13
27,840 28,940
1,217,910 2,708,161
1,217,910 2,708,161
443,153,762 576,126,637
64,062,140 135,213,903
19,268,634 16,167,243
507,215,902 711,340,540
507,215,902 711,340,540
508,433,812 714,048,701
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2022 2 22 2023 2 21
2022 8 21 2023 8 20
22,592,403 39,200,204
22,592,403 39,200,204
335 268
78,251 86,997
365,143 405,921
26,024 28,940
469,753 522,126
22,122,650 38,678,078
22,122,650 38,678,078
22,122,650 38,678,078
1,461,131 4,122,816
32,928,088 64,062,140
37,322,891 48,044,419
37,322,891 48,044,419
6,098,410 11,447,918
6,098,410 11,447,918
84,814,088 135,213,903
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2023 2 20 2023 8 20

227,362,451 443,153,762

284,557,548 209,903,008

68,766,237 76,930,133

443,153,762 576,126,637

2023 2 20 2023 8 20

€)) @)
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2023 2 20 2023 8 20
1.1446 1.2347
11,446 12,347
2023 2 20 2023 8 20

331,423,291 336,586,621

58,881 153

27,379,779 10,060,308

98,967,020,992 101,814,873,183

— 451,200

— 174,205,984

693,324,926 635,445,414

43,024,725 37,554,760

100,062,232,594

103,009,177,623

100,062,232,594

103,009,177,623

98,765
55,948,622
73

18

107,260
15,386,988
62,756,746

26

217
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56,047,478

78,251,237

56,047,478

78,251,237

39,505,032,684

60,501,152,432

37,649,683,035

65,281,243,351

100,006,185,116

102,930,926,386

100,006,185,116

102,930,926,386

100,062,232,594

103,009,177,623

2 21 2 20
12 133 60
61
2023 2 20 2023 8 20

44,829,220,968
6,861,120,999
12,185,309, 283
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DC 6,573,053,611 6,552,669,168
27,914,213 30,660,055
858,207,630 824,779,794
3,522,109,524 3,470,377,298

1
731,180,349 640,809,711
VA30A 3,965,865 3,965,865
VA30B 77,880,401 62,976,299
VA40A 79,545 79,545
VA40B 4,841,917 1,928,203
VA50A 1,950,052 1,668,388
VA50B 5,649,737,183 5,518,384,563
VAL 73,245,212 65,417,684
VA50C 1,234,781 1,255,596
VA25A 1,770,620,355 1,584,205,718
VA37.5A 999,215,937 955,205,315
VAT75A 25,180,532 21,563,686
20VA 547,267,577 476,542,754
40VA 3,057,943,620 2,885,978,034
30VA 657,500,727 557,899,056
VA35A 2,036,207,903 1,857,894,575
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