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CNH 1, 000, 000 CHINA GOVT BO 3.2800% 03/12/27 19, 445, 818 5. 66
CNH 1, 000, 000 CHINA GOVT BO 3.0200% 22/10/25 19, 212, 999 5.59
CNH 800, 000 CHINA GOVT BO 2.8400% 08/04/24 15, 242, 382 4.44
CNH 300, 000 CHINA GOVT BO 3.7200% 12/04/51 6,159, 913 1.79
CNH 1, 000, 000 CHINA GOVT BO 2.6900% 12/08/26 18,959, 501 5.52
CNH 800, 000 CHINA GOVT BO 3.1300% 21/11/29 15, 461, 935 4.50
335,091, 876 97. 57
HhER 335, 091, 876 97.57
WBEIFRICEB ST SR ATHRERL S 335, 091, 876 97.517
BEA MRS EE 335, 091, 876 97.517

(1) R 2T AR THoR



J LT3 DR —F AT RUR- D7 R =95 ACNY

202344 H27THRE
GHEHIR : 20224F 4 A29H ~20234E4 A27H)

QY7 7 FOMMAITRDEY TT,

i Be | A ~ ek BRI A COOMNEREERE
BETLAMET. EE LT HEOERE, Y 7Y M EY T AE BFFRHZ ISV T

HOM 5 #F | BERUU O 2 A LTV DA% S L OBRRHC W THREBISER 2 L
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LT 'L ITay TP R=F A F AR TFUR

AR R E
20224F 4 H29H 7>520234F 4 A 27 H O
Ck F)

[VE:S

SRAT ORI 3, 058
TR, (TRUR OB B %) 94, 551
s AEt 97, 609
E=4::]

TREHH 263
5 | #4847 i 277
SRAT TR 7,370
TETS 1,320
ST 295
EAGPS 1 10, 938
HEHe 91
ERAET 20, 554
HRERE 77, 055
BEE A MR R 78 B IR DS (41, 707)
SIMEH 5 & UME 2 RS USRI 6R D 14 (236, 341)
L RTE AL (278, 048)
BEE A M REZRETAT 22 HR 2% (37, 471)
SV E 2R e USSR B A 2 AS 83, 997
L AT =184 46, 526
ERAOHERICK HBEDEE (154, 467)

1 112472 0l PE ik HAT Y = AL A5 HEPE
Class CNY Units (in JPY) 11, 159 34,994 390, 498, 441



LT 'L ITay TP R=F A F AR TFUR

FHE PE O B
(20234F- 4 A 27 A BLE)
CK FL)
g HEm 22 AR P R (%)
EET7—OUHE
EEEFIMR
UsD 200, 000 DIANJIAN HAIYU FRN 14/10/70 192, 091 6. 58
192, 091 6. 58
E L (EE & FIE)
UsD 200, 000 CHINA SOUTHER 3.5000% 08/05/27 REGS 194, 401 6. 66
UsD 200, 000 STATE GRID OSEAS 1.1250% 08/09/26 179, 431 6. 15
UsD 200, 000 JIC ZHIXIN LTD 2.1250% 27/08/30 168, 759 5.78
542, 591 18.59
BHHY 7 — VU R 734, 682 25. 17
AR VER
E T (EE & FIE)
UsD 225, 000 CDBL FUNDING  3.5000% 24/10/27 EMTN 213, 338 7.31
213, 338 7.31
A = kR 213, 338 7.31
PE
ER
UsD 215, 000 CHINA (PEOPLE’S) 3.5000% 19/10/28 213, 246 7.30
213, 246 7.30
®E L (EE & FIE)
UsD 220, 000 EXP-IMP BK CH 3.2500% 28/11/27 EMTN 213, 002 7.30
UsD 200, 000 BANK OF CHINA 3.8750% 30/06/25 EMTN 196, 849 6.74
UsD 200, 000 BJ STATE AST HK 4.1250% 26/05/25 195, 650 6.70
UsD 200, 000 CHINA DEV BAN 3.0000% 01/06/26 EMTN 192, 867 6. 61
UsD 200, 000 CHN CONST BK/ 1.2500% 04/08/25 EMTN 186, 609 6.39
984, 977 33.74
TG 1,198, 223 41.04
g%
TiE R (EEEFIHR)
UsD 250, 000 ICBCIL FINANC 3.6250% 19/05/26 REGS 240, 762 8.25
UsD 200, 000 CITIC LTD 3.8750% 28/02/27 EMTN 195,176 6. 69
435, 938 14. 94
ket 435, 938 14.94




LT 'L ITay TP R=F A F AR TFUR

g wEm k4] FEAMAE PG PELLEE (%)
SuHR—L
=F R (B2 FIHR)
UsD 230, 000 SINO SERV P L 2.6250% 20/02/30 201,072 6.89
201, 072 6.89
YU HAE—E 201,072 6.89
BRAMIEHSEH 2,783,253 95. 35

(1) M 3T A TR

S EL B R e L3R40

(20234F 4 H 27 H BIE)

B (EW) WwEGEEY) i B REFHELE CK Fv)

CNY 8, 940, 000 USD 1, 305,014 June 16, 2023 (7, 850)
CNY 11, 130, 000 USD 1, 620, 087 May 26, 2023 (8, 200)
(16, 050)
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ke " w| ' ﬁflﬁﬁ ﬁfi)\mﬁfﬁ%tbﬁig O
o % | =S F R A
M % % % Epaak|
2 #1(20204F 6 H 15H) 9,779 2.0 92.7 — 84
31 (20214F 6 H 14H) 11, 289 15. 4 91.4 — 77
4 (202246 A13H) 13, 355 18.3 92.1 — 22
5 1] (202346 A 13H) 13,412 0.4 89. 1 — 22
6 H] (20244F 6 H13H) 15, 292 14.0 87.0 — 25
kARSI RITE W THER —5E 0 B TR,
* U T 7 RTE, BB E 2RI RIERNFE LRz, U F~—r%3dH 0 A,
OZ PO EEMEE L TRFDHER
. A H 5 % il R % i %
1% % =M AN o |k B K X
(€2 M % % %
202346 H13H 13,412 — 89. 1 —
6 AR 13,770 2.7 89.0 —
:ES 13, 626 1.6 88.8 —
8 AR 13, 885 3.5 88.6 —
9 AR 14,173 5.7 88.4 —
10H &K 14, 101 5.1 88.2 —
1LAXR 14, 276 6.4 88.0 —
12HEK 13, 841 3.2 87.8 —
20244E 1 AR 14, 339 6.9 87.7 —
2 AR 14, 582 8.7 87.5 —
3 AR 14, 690 9.5 87. 4 —
4 AR 15, 250 13.7 87.2 —
5 AR 15, 275 13.9 87.1 —
# %
20244F 6 J13H 15, 292 14.0 87.0 —
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FEARTEEHIY—TF7UF

OE A#E:@#
Ofih D EEMEEF DR
[EEEMEF DR
® (2023 6 A 148 ~20244 6 A138)
16,000

15,500

15,000

14,500

14,000

13,500

13,000
12,500 L L | | I |
2023/7 2023/9 2023/11 2024/ 1 2024/3 2024/5
\ —
OEEMBNE L EHER

* EAEMEE(K14. 2% D 7]
HAEMEEIL., BERIAEDI13, 4120H 5 H4EREAR15,292M Y E L=, EELEMNYEEIK
1,880M & YE LT,

(LFER)

- BHEERELTWEIEIZKBRBIA (A 2HLTA ),
- ARZTARATLERLE-CE (ARFEARTS).

- FRAELTW-EBEHOELLY (FYEZILTA ),



FEARTEEHIY—TF7UF
OQLI77 YV FDER—bI74)F
EELEFM. TREM. REREZEALGHLL, ARTETOLHEZEADEEZELT. 4
DHLTA DOEREEAMEOREZBREIERZITHEVLE LT,

OHIF7FUVEFDRUFI—J EDER

772 RTlIE, EBIEZRTEUGIE HAMLE (HIRIMEE)
BOEE LBV, AUFI—I%ESH 101
YEEA.

7321, MhnHT7 2 FOERIELE
MmEE%EETY,

65
2024/6/13

B SRR

OSH&RDERA

E&FE, TRBA. RERBEZEALEL L, ARTETOLMHEFAOKREZRELT, 1
VHLTA VDHEREEAVEORREBRICERAZTLEVES ARA— 7+ ) ADTaL—
vavik, RAIELT8ELURNICHIFT A LEEARELET,

SHRELTEBHYFET LS. BLIBBVRLEITET,



FEARTEEHIY—TF7UF

O1/AY~-YDERKEM (20234 6 148 ~20244 6 H13R)
Nz /E;}
I IH D
: : & J2 H & 2
M %

() =2 o f B M 5 0.035 | (20 A=Hh 0O M-+ 5 h OFLZ RN

( " &% & H ) (1) (0.010) | REBMIE. AR T BREIITHICT ) AWML ORE R VEEOD

%h - WEOBESCET M

( = o fn ) 4) (0.025) | (FHFHOUIMET 52 OMOHEEM

& #t 5 0.035

Hirh O S M, 14, 317 T,

* A SBUTHE 2 LICHRBIIME AL ThH Y £,
FEWRIT L HAY 02N LN OB (HRBOMRKE GTe) 2o FH AR CHR L T1002F L2 o T, HA Z L1/
B MARMFIIE LA LTH Y £7,

OFERUEEINDIKR (20234 6 B 148 ~20244 6 H138)

BREBHEISCISVERA

OFEBEFRAEDEE K RE (20234 6 B 148 ~2024%4 6 H138)

ZUEEHISSTWOWERA,

| FIFEBRA LT, BEEFEAUCEEIEANCHET DB NRF IHICHE S AHAFERRA T,




FEARTEEHIY—TF7UF

O A& E DA (20244 6 B 13 H7E)
. SHE S
(A) sME OMEREE) AdE FERIBR
¥ # *
S 5y ] B 5 b BB DL FRAZII A A b5
T & AR | >
i nenem | mrmnem | T A K [ Sanr | 2aur | 2aram
FA7vaT NRE | F47v a7 NRE 1) % % % % %
FEA 7 a7 1, 000 1,019 22,024 87.0 — — 87.0 —
& &t 1, 000 1,019 22,024 87.0 — — 87.0 —
s AL ORI, IR DA 4 7% [ 0> KA % 15 76 B O I K 0 S L 7= & 0 T,
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s GO LA 138 1) FC,
* B WU RS | S, RS L 0 S — 4 2 AF L TVET,
(B) 4ME (UMER) AE  $FRIER
w [ x
#, 1 N . T e
Ao WA EaeE | EmEam | MREAH
HEA 7 a7 % | FA7vaT R | FA7v a7 \EBx TM
[EfERIE S CHINA GOVERNMENT BOND 3.38 500 512 11, 067 2026/ 7/ 4
CHINA GOVERNMENT BOND 2.75 500 507 10, 957 2027/ 6 /17
& Eis 22,024
* R SREE . HIR QW A D723 E ORI B 7 BRI O MMEIC L 0 FEHRE L=t 0T,
U + SO BALAHE I 0 5T,
OB EEEMEDER (20244 6 A 13B|IE)
5 H _ e .1 x
R i % e %
TM %
INFEAE 22,024 87.0
a—L - n—tE . 2O 3,291 13.0
BB 5 R e 25,315 100. 0
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