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202045 H 31 H BUEDOBLE A MIRESRZ O OFE pE IR

BE #A i EE ARFTREFMLE Wk
% ABFHEmE 224
27w FFRD (%)
REH (8) &
AROAEEHEMEIFRICLIGESNA TV LEEEDOH L FMESHS L VEHAERER
BEEFGITATL - Z—Li-/—F
AR
CNY  CENTRAL HUIJIN INVESTMENT LTD 3.94000% 18-12. 10.21 10, 000, 000. 00 10, 244, 688. 60 0.28
CNY  CENTRAL HUIJIN INVESTMENT LTD 3.70000% 19-19. 06. 24 50, 000, 000. 00 51,418, 874. 00 1.39
CNY  CENTRAL HUIJIN INVESTMENT LTD 3.72000% 19-24. 10. 24 30, 000, 000. 00 30, 906, 081. 90 0.84
CNY  CENTRAL HUIJIN INVESTMENT LTD 3.02000% 20-13.03. 25 50, 000, 000. 00 50, 128, 403. 50 1.36
CNY  CHINA ENERGY INVESTMENT CORP LTD 3.83000% 16-26.02.23 10, 000, 000. 00 10, 350, 403. 00 0. 28
CNY  CHINA GENERAL NUCLEAR POWER CORP 3.65000% 16-03.05. 21 10, 000, 000. 00 10, 144, 940. 90 0.27
CNY  CHINA NATIONAL PETROLEUM CORP 3.77000% 19-09.01. 24 10, 000, 000. 00 10, 324, 428. 20 0.28
CNY  CHINA NATIONAL PETROLEUM CORP 3.51000% 19-09. 07. 22 50, 000, 000. 00 51, 185, 062. 50 1.38
CNY  CHINA SOUTHERN POWER GRID CO LTD 3.73000% 19-25.02. 24 50, 000, 000. 00 51, 205, 152. 00 1.39
CNY  CHINA THREE GORGES CORP 5.00000% 13-14.03.23 10, 000, 000. 00 10, 661, 484. 60 0.29
CNY  CHINA THREE GORGES CORP 3.40000% 19-29.11.22 50, 000, 000. 00 50, 913, 762. 50 1.38
CNY  STATE GRID CORP OF CHINA 4.28000% 18-17.07.21 10, 000, 000. 00 10, 234, 469. 10 0. 28
CNY  STATE POWER INVESTMENT CORP LTD 3.67000% 19-22. 08. 24 50, 000, 000. 00 51,141, 061. 50 1.38
ARTEE 398, 858, 812. 30 10. 80
BEERGITA4 7L 8—L - /— & 398, 858, 812. 30 10.80
B i {25
ARR
CNY  AGRICULTURAL BANK OF CN LTD-REG-S-SUB 3.10000% 20-06. 05. 30 30, 000, 000. 00 29, 790, 438. 90 0.81
CNY  AGRICULTURAL DEV BANK OF CHINA 3.63000% 19-19.07. 26 50, 000, 000. 00 51, 488, 826. 50 1.39
CNY  AGRICULTURAL DEV BANK OF CHINA 3.74000% 19-12.07.29 100, 000, 000. 00 103, 676, 223. 00 2.81
CNY  AGRICULTURAL DEVELOPMENT BANK OF CHINA 3.33000% 16-06.01.26 50, 000, 000. 00 50, 682, 715. 50 1.37
CNY  AGRICULTURAL DEVELOPMENT BANK OF CHINA 4.00000% 18-12.11.25 10, 000, 000. 00 10, 496, 126. 10 0.28
CNY  AGRICULTURAL DEVELOPMENT BANK OF CHINA 3.75000% 19-25.01.29 50, 000, 000. 00 51,784, 018. 00 1. 40
CNY  AGRICULTURAL DEVELOPMENT BANK OF CHINA 3.51000% 19-03.04. 24 50, 000, 000. 00 51,575, 182. 00 1. 40
CNY  BANK OF CHINA LTD-REG-S-SUB 4.84000% 18-11. 10. 28 20, 000, 000. 00 20, 973, 673. 20 0.57
CNY  CHINA DEVELOPMENT BANK CORP 3.74000% 15-10.09. 25 50, 000, 000. 00 52, 040, 775. 50 1.41
CNY  CHINA DEVELOPMENT BANK 4.04000% 17-10. 04. 27 40, 000, 000. 00 42, 232, 790. 40 1.14
CNY  CHINA DEVELOPMENT BANK 4.24000% 17-24.08. 27 50, 000, 000. 00 53, 415, 303. 50 1.45
CNY  CHINA DEVELOPMENT BANK CORP 3.30000% 19-01.02. 24 30, 000, 000. 00 30, 820, 242. 00 0.83
CNY  CHINA DEVELOPMENT BANK CORP 3.42000% 19-02. 07. 24 70, 000, 000. 00 72, 334, 642. 80 1.96
CNY  CHINA DEVELOPMENT BANK 3.50000% 19-13.08. 26 40, 000, 000. 00 41, 091, 040. 00 111
CNY  CHINA RAILWAY CORP 3.70000% 15-07. 12,25 10, 000, 000. 00 10, 332, 302. 80 0. 28
CNY  CHINA RAILWAY CORP 4.03000% 08-16. 10. 23 30, 000, 000. 00 31, 367, 683. 20 0.85
CNY  CHINA RAILWAY CORP 4.00000% 10-14. 10. 20 10, 000, 000. 00 10,077, 211. 10 0.27
CNY  CHINA RAILWAY CORP 4.85000% 17-16. 11.22 30, 000, 000. 00 31, 796, 430. 90 0. 86
CNY  CHINA STATE RAILWAY GROUP CO LTD 3.10000% 16-09. 11.26 50, 000, 000. 00 49, 380, 836. 00 1.34
CNY  CHINA, PEOPLE’ S REPUBLIC OF 2.85000% 16-28.01.26 90, 000, 000. 00 91, 355, 640. 30 2.47
CNY  CHINA, PEOPLE’ S REPUBLIC OF 2.90000% 16-05. 05. 26 80, 000, 000. 00 81, 355, 913. 60 2.20
CNY  CHINA, PEOPLE’ S REPUBLIC OF 2.75000% 16-01.09. 23 50, 000, 000. 00 51, 108, 513. 50 1.38
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.40000% 17-09.02. 27 100, 000, 000. 00 105, 080, 856. 00 2.85
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.59000% 17-03. 08.27 110, 000, 000. 00 117,411, 310. 50 3.18
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.82000% 17-02.11.27 20, 000, 000. 00 21, 736, 178. 60 0. 59
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.85000% 18-01.02. 28 20, 000, 000. 00 21, 796, 563. 20 0.59
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.69000% 18-17.05. 28 90, 000, 000. 00 96, 022, 918. 80 2. 60
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.54000% 18-16. 08. 28 130, 000, 000. 00 137,413, 972. 80 3.72
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.25000% 18-22.11.28 110, 000, 000. 00 114, 039, 165. 90 3.09
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.22000% 18-06. 12.25 40, 000, 000. 00 41, 672, 978. 80 1.13
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.29000% 19-23.05. 29 220, 000, 000. 00 229, 123, 899. 40 6. 20
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.86000% 19-22.07. 49 20, 000, 000. 00 21, 352, 433. 20 0.58
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.13000% 19-21.11.29 220, 000, 000. 00 228, 190, 173. 20 6. 18
CNY  CHINA, PEOPLE’ S REPUBLIC OF 3.12000% 19-05. 12. 26 200, 000, 000. 00 206, 102, 220. 00 5. 58
CNY  CHINA, PEOPLE’ S REPUBLIC OF 2.68000% 20-21.05. 30 70, 000, 000. 00 69, 769, 682. 50 1.89
CNY  DBS BANK CHINA LTD 4.55000% 18-18.07. 21 10, 000, 000. 00 10, 265, 078. 40 0.28
CNY  EXPORT-IMPORT BANK OF CHINA 3.87000% 15-14.09. 25 50, 000, 000. 00 52, 187, 803. 00 1.41
CNY  EXPORT-IMPORT BANK OF CHINA 3.18000% 16-05. 09. 26 50, 000, 000. 00 50, 159, 000. 50 1.36
CNY  EXPORT-IMPORT BANK OF CHINA 3.28000% 19-11.02. 24 150, 000, 000. 00 153,411, 792. 00 4.15
CNY  EXPORT-IMPORT BANK OF CHINA 3.86000% 19-20. 05. 29 50, 000, 000. 00 52, 268, 725. 00 1.42
CNY  HSBC BANK CHINA CO LTD 4.74000% 18-17.05.21 10, 000, 000. 00 10, 252, 737. 10 0.28
CNY  ICBC FINANCIAL LEASING CO LTD 3.95000% 19-04.03. 24 10, 000, 000. 00 10, 469, 075. 80 0. 28
CNY  INDUSTRIAL & COMM BK OF CHINA-SUB 4.99000% 12-13.06. 27 20, 000, 000. 00 20, 991, 230. 40 0.57



UBSTFEARTES Y 7 VK (F2ERER)

BE HH HEE ARTEIHER AR
s BB FRME] Lo
27y TITRB (%)
RET () 2
CNY UNITED OVERSES BNK CHINA LTD-REG-S-SUB 4.80000% 19-19.11.29 50, 000, 000. 00 50, 903, 511. 00 1.38
ARTEE 2,839,797, 834. 90 76.89
EEFIHEHEE 2,839,797, 834. 90 76.89
ABOMHMEIFIZ BN TV SREEOH S AW & ULBAES L 3. 238, 656. 647. 20 87.69
thDIRF H HTIHE TSI Sh TV REED H 5 FMIHE S UERES
BRI TA7L - 8—L-/—F
AT
CNY CENTRAL HUIJIN INVESTMENT LTD 5.00000% 18-19.03.21 10, 000, 000. 00 10, 238, 332. 60 0.28
CNY CENTRAL HUIJIN INVESTMENT LTD 3.80000% 18-08.11.21 10, 000, 000. 00 10, 260, 669. 50 0.28
CNY CENTRAL HULJIN INVESTMENT LTD 3.15000% 20-14.01. 23 50, 000, 000. 00 50, 746, 498. 00 1.37
CNY CHINA HUANENG GROUP 4.72000% 18-25. 04. 23 10, 000, 000. 00 10, 566, 747. 50 0.28
CNY CHINA NATIONAL CHEMICAL CORP LTD 3.05000% 20-05.03.23 50, 000, 000. 00 50, 486, 285. 00 1.37
CNY CHINA NATIONAL PETROLEUM CORP 2.99000% 20-23.03. 25 50, 000, 000. 00 50, 151, 542. 50 1.36
CNY CHINA SOUTHERN POWER GRID CO LTD 4.87000% 18-12.04.23 10, 000, 000. 00 10, 605, 724. 70 0.29
CNY SHOUGANG GROUP CO LTD 4.65000% 18-20.07. 21 10, 000, 000. 00 10, 289, 123. 90 0.28
CNY STATE POWER INVESTMENT CORP LTD 4.32000% 15-20. 05. 22 10, 000, 000. 00 10, 395, 330. 60 0.28
ARTEE 213, 740, 254. 30 5.79
BEEFGITAT L 2—L-/—bEE 213, 740, 254. 30 5.79
BRI %
AR
CNY CHINA ORIENT ASSET MANAGEMENT CO LTD 4.290% 18-24.07.21 10, 000, 000. 00 10, 230, 504. 70 0.27
ARTAE 10, 230, 504. 70 0.27
BEFAEHEE 10, 230, 504. 70 0.27
HhORH B 51 TIEI SN TLBRENO H HHMELS 5 & URBBRAT 223,970, 759. 00 6.06
DROEHIGIFICEHE SN TE ST, FMORHHLITETLIME ShTLEVNRENLD H L HMEIHE & VERER
EERIES
AR
CNY CHINA RATILWAY CORP 4.88000% 18-22.03.23 10, 000, 000. 00 10, 641, 084. 70 0.29
CNY EXPORT-IMPORT BANK OF CHINA 4.89000% 18-26.03.28 20, 000, 000. 00 22,249, 924. 80 0. 60
CNY POSTAL SAVINGS BANK OF CHINA CO LTD-SUB 4.50000% 17-24.03.27 20, 000, 000. 00 20,712, 941. 40 0. 56
ARTAE 53, 603, 950. 90 1.45
BEFAEHEE 53, 603, 950. 90 1.45
AROESWEIFI BN TELS, FrORHHHHHTHIEI SN TNEVWEEROH HHMELS 5 & ULBBRLE 53, 603, 950. 90 1.45
BEARMISEE 3,516, 231, 357. 10 95.20
ABFHIE
BEFHME| GEAF5H)
A FHBE T
UsD 19, 974, 500. 00 CNY 141, 203, 735. 40 20.7.2020 2,017, 844. 49 0.05
CHF 304, 833, 900. 00 CNY 2,236, 840, 674. 81 20.7.2020 39, 041, 678. 33 1. 06
usD 162, 400. 00 CNY 1,150, 961. 28 20. 7. 2020 13, 482. 61 0. 00
CHF 1, 906, 700. 00 CNY 13, 937, 023. 65 20.7.2020 298, 351. 36 0.01
CNY 6, 314, 209. 20 usb 889, 200. 00 20.7.2020 —61, 551. 34 0.00
CHF 1, 351, 900. 00 CNY 9, 874, 277. 60 20.7.2020 218,974. 34 0. 00
CNY 1,041, 741. 35 UsD 146, 900. 00 20.7.2020 —11, 564. 12 0. 00
CNY 7,184, 255. 50 CHF 983, 000. 00 20.7.2020 —154, 798. 17 0.00
CNY 780, 949. 40 ush 109, 900. 00 20. 7. 2020 ~7,057. 89 0. 00
usD 1,573, 900. 00 CNY 11, 189, 484. 66 20.7.2020 95, 726. 21 0. 00
USD 209, 900. 00 CNY 1, 493, 900. 28 20.7.2020 11,129. 11 0.00
CNY 9, 529, 808. 80 CHF 1, 280, 200. 00 20.7.2020 -28, 132.72 0. 00
CNY 577,707.09 UsD 80, 700. 00 20.7.2020 -929. 75 0.00
AEBETHEE BAFH) &5t 41,433, 152. 46 1.12
WITAR, BRIAVESS & VHEREL 5 VIS T OMORBAE 88, 601,107. 22 2.40
ZOMOEES & VAR 47,120, 950. 30 1.28
MAESE 3,693, 386, 567. 08 100. 00
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