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HHENEH (L=)/(1+K)) 1,174.55
BNEEHA (M=J-L) 0.00
NS T HESMHHIFE (N 1.300
NS MHT (O=L/IND 903.50

Bl OEHRBIEAE T HAEH 10,000,000 356 W04 1) R GRS 08T U5 ik

W), FEHIIEH H S G RGP %0 1.8%, % H M EESHESHEUSE N 1.200 T,
FH 32 e il s PR A 9 R B 1A 1.5%, B[] 3% 50 0.5% . FRI I FH 2 ik e TAH{E D 1.100

ol

(D #H T HEACHESE Gimi2ebizt), HoReEHr# %Ay 1,000 T, L%
HI B R N 2.0%, 2 H L2ke3 & mrailidE Y 1.300 o, W TR e 2
NFE T Bt HAan

i H o
HHME (A 10,000,000.00
HHES T HESMHEFE (B) 1.200
HHEEH (C=A*B) 12,000,000.00
IR A (D) 0.5%
R %% (E=C*D) 60,000.00
M H ¥ RS S M E (P 1.100
& G R g (G) 1.8%
Je i R 2 (H=AXF>G/ (1+G)) 194,499.02
HHELSHH (=E+H) 254,499.02
s (J=C-1) 11,745,500.98
HANBEEHA (K 1,000.00
SR (L=J-K) 11,744,500.98
HNEE T HEESMBHE (M) 1.300
B NIESME (N=L/M) 9,034,231.52

(2) # T HEAWE Arumi iz, HAReiE iAW %Moy 1,000 7o, A%
e S B B R B RO 1.2%, W H RIS M AAHEDY 1.300 Jo. U HI R &2 0
P NTEE T Ry Bt S0 R

1 H WHTHH
HHARE (A 10,000,000.00
MRS T HESMIEE (B) 1.200
HH R E% (C=A*B) 12,000,000.00
B IES A 9 E (D) 0.5%
A %% (E=C*D) 60,000.00
HIE H RS m A E (P 1.100
&G R o (G) 1.8%
JE i E 2 (H=AXE>G/ (1+G)) 194,499.02
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HHIEEHA (=E+H) 254,499.02
AR (J=C-D 11,745,500.98
BANEEHAH (K 0.00
HENEH (L=J-K) 11,745,500.98
HNEE T HESMBRE (M) 1.300
B NFEEMET (N=L/IM) 9,035,000.75

Bl e BEHAE 2010 4F 3 A 15 HRINRAS T REHI R, HHiFE N 3
G B A T 1,000 13, FENJEERICRIE S £, e NI R R4 o R O 2R RN
1.0%, ZHF. ZHEESFESMHEIFE SN 1.300, 1.500 Jt. 2010 4F 3 H 16 HIXZEH 6
INKTh. BRI H RS SNFIFEN 1.100 76, EHBEFHEN 0.5%. N H L%
FH 3 N4 B P B AR AT S

i H o
HHmE (A 1,000.00
MBS T HESMHUHE (B) 1.300
HHBEH (C=A*B) 1,300.00
ISR R E (D) 0.5%
A %% (E=C*D) 6.50
HHE H 3% B B S 3 S AdHE (F) 1.100
& e e 2R (G) 1.0%
Ja s A2 (H=AXF>G/ (1+G)) 10.89
BB ERAH (=E+H) 17.39
¥ aH (J=C-D 1,282.61
BANRESTH (K 0.00
WS (L=J-K) 1,282.61
HNEE T HEESMBEE (M) 1.500
HNFEEMEH (N=L/M) 855.07

HARRHEAE 2012 4 9 H 15 HEln] 4G, WIRERIN 2 &G HA B0y 2 423, &1 i
FE R 20y 1.2%, H L FEE LR 2 220 0.5%, % H LHE & mHuFE 7y 1.300 Jo. N [A]

EHHEWT

I H o
= {34 (0D 855.07
o el H B 4y . (P 1.300
(R S 4% (Q=0*P) 1,111.59
B[R (R 0.5%
T [H] 2% (S=Q*R) 5.56
& G I g (T) 1.2%
Je i A 2R (U=O*M*T/(1+T)) 15.21
e e 440 (V=Q-S-U) 1,090.82

B4 = BB EAE T HE RGN 3 1 fa imii 2 & 1 1,000 173, F AAR
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IR AEES L. THR., LRSS MHFE S 7~ 1.200. 1.500 jt. HIEYHFEEEHE
SO EEE N 1.100 76, TEERIZRF A 0.5%, #HIIE 3 4 o W 2 R0 1.0%. D%
WS FNFE ST KA B

A W
B RE (A 1,000.00
MRS T HESMIEE (B) 1.200
HH B4 (C=A*B) 1,200.00
SR R (D) 0.5%
WE[F %% (E=C*D) 6.00
W H % 2R S S 3UeE () 1.100
EH BRI E (G 1.0%
Ja i AT (H=AXE>G/ (1+4G)) 10.89
HHREEHRA (=E+H) 16.89
i (J=C-) 1,183.11
HEANEEHH (K 0.00
HHENEH (L=J-K) 1,183.11
HNEE T HESMHRE (M) 1.500
e NFE G AT (N=L/IM) 788.74

B+ = BUEHRBTEAA T Ry 146 KA G 2% Ik 1,000 17, #%
AW A L. T H LR e AUF(E 27579 1.200. 1.300 jo. FHFEEHERS
PN 0.3%, SIS EE H AU A1 5% . ZBE G IEH] W 2R R0y 2.0%. THe AL a2 B
NFEE XA AT

1 H WA

R (A 1,000.00
HHES T HESMHHE (B) 1.200
B EH (C=A*B) 1,200.00
HHESTAH (D 0.00
¥4 (E=C-D) 1,200.00
BEMRSSTE (P 0.3%
HANFEEHIEERE (G) 2.0%
WSO ) FR I 2 2R (H=G-F* 4% H 3 4 (1 35 AT it 188%
QX SE)) '

HHENEH (I=E/(1+H)) 1,177.86
HNFEEHAH Q=E-D 22.14
HNEE T HIESMHHRE (KD 1.300
B NFEEME (L=1/K) 906.05

4D - ABGE BT AE T HS H 358 10109 10 R A AN ST H D 3% Y 3 <6 10,000,000 147
FNHDRI RIS 2. T HP ., 43RS mAEE 77109 1.200. 1.300 7o, HIREEH &k
353y 0.3%, LI e H ANYCHBOB: [0 B o 23k i H [ 72 R % 1000 T o I HE 2k 6 2 1T
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P NFE T Ry Bt Hn R

i H W HE

R (A 10,000,000.00
MBS T HESMBIHE (B) 1.200
HHEEH (C=A*B) 12,000,000.00
HHIESHAH (D) 0.00
4% (E=C-D) 12,000,000.00
RS TRE (F) 0.3%
HANFESHIEHRA (G) 1000
B NF 4 3 (H=G-E*F 1 S A it 1370
] CRALAED) '

i NEF (I=E-H) 11,999,986.30
HNEE T HESMHRE (D 1.300
HNFEEMB (K=11D) 9,230,758.69

B+ T ABER T FEAE 2010 4 3 H 15 HIhIRAS 7RG H i, LA 60 R
AR 9 FH AR B 1,000 63, e NJEimie b 4, ZH W LEEG IS0 A E 70 )
79 1.200. 1.500 Jt. 2010 4 3 JI 16 HIXZEFAAIAMRTY . LU 3 Y L ANCURE [A] 5%
G e G 90 L B NFE B 2 ) B At S T

I H FTHITE
BB (A 1,000
HHES T HESMHHE (B) 1.200
HHEE (C=A*B) 1,200.00
HHESTAH (D 0.00
4% (E=C-D) 1,200.00
NS (P 0.00
HE N &8 (G=E-F) 1,200.00
HNEE T HESMHRE (HD 1.500
HNEEMH (=G/H) 800.00

AR HEAE 2013 4 9 H 15 HMln] 255, WIREIRIIN 4 &G4 B0y 3 4734, & 1 i
P 1.0%, HFESMEHREN 05%, Z%H LHEESESMFFES 1.300 Jo. NI

[ AR ST -

T H i GaE R
= A () 800.00
Ve [m] [ Sy B E (KO 1.300
T 6] s 440 (L=J%K) 1,040.00
BE[E 3R (M) 0.5%
TEE 3% (N=L*M) 5.20
& G I g (0D 1.0%
J& v FH I 2 (P=J*H*O/(1+0)) 11.88
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[ EIEI 4T (Q=L-N-P) | 1,022.92 |

Blt75: BOEBBTHAE T H AL AR 1 9% HI 2R 1 1,000 67, 6 AANSCHCHR I 2
e, THW. LESHEEHBEFE M 1.300. 1.500 jo. HIFEEER 2830y 0.1%.
VU R B L B N ] R B S A T

A W
A (A 1,000.00
RS T HESMHIHE (B) 1.300
HH B4 (C=A*B) 1,300.00
SR R (D) 0.1%
HHIEEHA (E=C*D) 1.30
& (F=C-BE) 1,298.70
HNEEHH (P 0.00
HHENEH (G=E-F) 1,298.70
HNEE T HESMHIEE (HD 1.500
e NEE M (1=G/H) 865.80

(+=) HEEMIEL S

B AR Hy i P A AR Ak SO LR S B AR K RGN R I s  PAT SRS R 1T 2R AR
A2 G UL REACHUA ] FF e A EE I AR 5 id /7 o JeRfE IR TAME DL, 2
SR 1 AR A IR AT AR AN ik S A BBt

WARARIE AT A NI, R G M Bk Ak kR NGk K; 1R REE S
AT NKG H G I35 1 2 < BRI 20 AR R o ) 2 2 B 2 AR R R T 2
TR FNEN U RS A R RE AR 2 e AR AT N5 R B e B i ol e 2 HLAt EV RN ik
NECHARH L SR IESR IR B AR 5y il 7 b iR ik G EC WL 2R SR R A
KR W TFFEFAFRIARSS Shid 7 R 2k g DU L E 0B, JF %5t Sl M
SE FIRRAEN 2 o

CHID) e

S G A N AT IR O S i A E A R B B LA 2 18] T8, St A B LA ]
PAAZ IR 2 IR SO R T B

(10 EWERB BRI

S B TN AT DO BT N0 1 A vl BRI 2k e BN AT E -
BENAE 73 B 5E 1€ A BE vH RIS T B AT 2058 BRI A ST e Bb AR T2 a8
BENAEAR I 24 75 BT (04 55 00 A 5 b BRI E 10 5 9 5 AL B Ul Ao (I R D < 0

78D SO R 45 AR R
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S G BC LA I S ST B LR MR ZE R I 2 e B R 45 5 AR » DA EE LRI
A PR AR HAE L T VRS SRR . BRI AR A 10, R 45350 20 7 A R s
WRIEA BN ZR S AT 35 FUU w58 FE 75— R R 45 VA HNE B LR o5 A LE 1Y
R

(-8 e h@irEit

SN BATIE SR 5, 2 BT DL N R ANk e 5 TR 240 5 £ 7 [IE
W2 INH3Z 5y I il il I Het 5 sAREAT ik, BRI B SERT A AT A o

(0 Hptlk 55

FEANE SR A ELx ik < 0y B A3 M B G S RAVE AN R I AT, 2 BN AT
Pl SFEE AN — BOFMEBATAHRIE T 5, 0B S0 B 4 Ml 55 B fh i gl 55,
S B HNATRE R R 55 M, IR (5 B3R INE) A RIEEIT A

CHL) St ML Ao 39 ) A 5 < 14 A D05 D ]

AN B S AR M LA (), AR S5k < ) HH U AT [ 2 HE T AL S T 45 < AL 02 (14
ME B R AT -

(=) S EHA R A ACVEIVEE A, £ AR S0 BT S8 A 2
RTBE N, ARYE TG DU i B AL [m] 1) 22 HEREAT #h Fe AR BE I FHR AT 2 7
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Jun EEREHE

—) BEHbR

AFE LR PRAUE R, LRI 2 T 9% 2 AT HAE S AR M F R BRI B E4R, 85K
PR A 5 15 B R R R 2 M
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AREE G T BRG T AR TR RS 5 Sk i I o 9 T SE AP SRR B H AR, AEEE
LM T AA RIFRANMER &m TR, S8 E Ak Ll E . BeRtESmfi. 7B
T RATERSR . BRI, SRmi TR AU I LR RiEr EE 2 Ao vedE
SRR ST R, ARSI TR,

AR BS R U LS Fo Vi G #5 e JoA f fl, JE G PE AR JEAT 1E AR )5, W)
DLt H A N BTG L

FEGHBRA S LN AIEGBE TR ML OIS TSR0 80%, B¥ T45
(¥4 KU F5 R 46 e AR 25 (00 LU AR T AR BB R 8 5877 1 80%: A4S 5 H H 8 AE TR
[ G A A TN B RESRSE, RFF AT HE G 57 1 5% IS 2 H 7E—
FELAN MBS Hoh, HEARRFBAEREE S, R IRIES R S .

DA R [ M 2 A B bR B B it b ) LA B, DAAR B 5 e B e, S
BNTEJEATIG ARET IR, 0 A HE G 0 #5 L A9 85 Al L R

(=) HF KNG

1. iR FEE BB g

(1) HhREE SRS

RGN E PRI G, CEOR R E WA, B T AR IR R B AR LI 5
57, BURFEAR R FRE R B, ARG IR AL A IS AR AE Cn Al IR 53 A
M AT A ShRr4REBUHEL. BhAt, ARG S 5 KR B AT 42 1) 051 25 0] 45 452
B, DADRANEE TR L B ndEElas .

(2) BREFRZEHBR

TEIEF AN T, ASE 4 418K H IR 58 B (45 (A i 0.35%, AEILERER
PRZEPEHICE A%UAAN . I DRIAR AT gl U R . s R BB S bR R, S B4 IR
i B 5 B PR R R ZE R T LRV R, o TN BRI A5 B M, 3 G R O 29 PR A L 5%

61



R BRI RAT 607 1-5 AR EUESF R B e S5 CEHD

Pt 1D i i AN

2. BARIEHNS

P T g s A A2 BERIE RN E S5 FAth J5 AL, 5 b R i s An (o1 57 A0 45 18 B 52
ToF AR PR BT 5 SR IN, i A8 TN T DAAE A 5 A0 48 18 B 151 73 A0 T R HAR i 7 i i B AR
HE, WEEEHT IR H . B A M R DGR R O LR, #2185 B AUt
Fr I HIREIT « BRI S 2 e Tl A WABRBE AR DT IE Ay LB JEU0, s B AR AL 5 4 B AR R O R
B 2 P AN R 0 22 M

3. IR A

(1) 2 W%

AR FE S PITAL R (R HE B AR B AL 5K A ) e SR, R S R AR I i 25 A A U
CHATEER, BIBRANI R S IARIY, SRR VO AN AR o

(2) AE Wi

24 B3 F5 1EH R B R A SR P AR A, A G4 MR Pt 5 24 O P8 B0 AL
EERv= itk Ry AR

@AKE S R FH I IE] B4 AR (AR IR IR, TV F O S 5 A N B 5 »
AECRK G EEERM I RATER . ZHEERER, SNHEGHETEERE,

@AHEE NG A — B R G UAT B MW 2C 5, AT 5 B S BEIS MR A R 9, Jhi iR
BRRZE o

4. R B SN

AT G T AR ARG B A BRI, 58 9375 18 30 B (R R sl M AT XU WA e R AE A8 XU PT
PRI R, GRS 5 E G S

AR, BEA TR FEANRE 6 BRIV E RO 7R 22, JE G AT DIFE AN B 1% 58 H AR R
T, WREEEIRRE , HH N RE SR R RS, IR B A .

(U9 BRI

1. A5 R

B AR o L A LR DA PR A«

(1) AFEGH T B LB AME TG 5 7710 80%, LW TAR iR BUs 75 Rl 4 ik
S 77 (0 EE AN T FE 34 2 4 5% 7 1) 80%:

(2) AREGFE—F AR RTINS, Kl EA SRS = 5E M 10%. 564 %
A RIGHURIHA i EE A AT AIE S P % R < i A AT DAAS ST AR PR A
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(3) AESEHNEHNEMEEFTA K AFRKITIIES, AEZIESRE 10%.
SEA TR A AR B AR B L B BEAT UE SR BT (R 56 < it A ] AAS B2 RS BR 5

(4) A5 H HEAEANER E U S ATHML S RER)E, REFAMETHEET
FAHE 5% ML ECE B H A —F AN RBUR G, LIl M amaF & e, Ak
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(5) ARHe gt N\ 4= ARAT 8] [FDL T 372647 61 55 [ W ) 5% < AU AN 1 3k 4 B8 7 4l
(1) 40%, EA 2 BEARATE] [FDL 7T 655 B R KRy 1 48, 6z I R E A5
Jee 3

(6) FGEEML S HH%, FHKEAEGHHEL0ME, M5 3E
(f1 15%; FEAEEMAES HH%, FrA 12 E N &AM EA IR SR 1 6F
STER 30%; HGAEMEH ALY (AMEETFE) 1EGUHHLTE LKA S HA T
H 52 5 H R 5B 30%.

(7)) HEPFFANGTE AFEAAEFUNKBIFGTR THEMIA Sl E A
MBREANE, & GLETTE) MR TS 1 80%.

(8) AHker T BB T AN VE R PR 5™ I T & TF AN I %2 & B0 1FE 1 15%;
PHIESR T80 JE e MURAR B Sk 6 BN Z AN R R BUE B AT B iZ LU B R A, 3
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B Bk 5 (4). (8D, (9) WE A, BRERMATR TN I RAT NG IF bRl
TRBORAD 57 R FRiFE Bl 57 s PR 2k G IR AR S S5 R B BN Z AN 3R
BUSE L G BB LU BIANTT & IR e 5058 L A, BE A8 BN R4 AE 10 /NA2 5 H N aEAT IR 2,
AEL e EIE S 2 U AR IR I T R A o VR AR 1), IHHILE

LS EHAN S H e A FERZ R 6 NANEEIRRAE HEIRT &R e
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AREI R E T BOE LR RG], Wnd A, RSB H ARG ST E, WA
B WBAZAKRRE], LR AT HAITREEHIFE AR,

2. BTN

NUEY I S HARA NN, &M AG T FHI3R R s 752

(1) 7ABHIESF

(2) HBIRHE A N ST e SR BEE R

(3) MEFAHITEIRITAERIIBE

(4) [HEEEHN, FEEEE AN

(5) MENFA T BIESFS T O i S A A I 4 IESR 52 5 15 305

(6) M. ATEUEAUR [ IE M 2 e 25 1R i At S 3

SEHNISHIE M LR E BN FEITE N LB . LRzl s
5 HA E KR R R I A R R AT BOUE S5 B0 AR B T AR HOAIE 25, B0 AN S HAh 35 R SR IS
il LA AR g BT H RIS BE S, AL e B A AR 3 U SE R, BraA ot
MO, RIS IR EHEHLEI AR LA, BT AT S B AR PAT o AR S iR e
BRFESIEE NNFE, JHHEEE T DR . RRIA 5 MR AR S AN R
W, Had =702 “UA RIS e NG N DR RIS 5 I
BATH

AN B T B DO BRI, i T AR, RS B AT E A
FeJa » TIASBE < 0BT AN P52 AH 5% R ) B AR B i FROREE ik, St sy Jem NP A R i A R
HMEIE, AT AT HITREHIRFAEAKRE.

(1) PR

1. AFESHIARHIIR BN b [E BRI RAT 577 1-5 424541 (Bloomberg China Policy
Bank 1-5 Year Index).

AR BRSO TR BT & ZER (RS0 70 K e sl S5 4 A ) 5 V22 3l 2 AR R R 2
FEARHITREATT & EORMITEIEERAN ) T AmHIN IR S5, S BN 2 BT T
KA AN TR H b BRI AR TT 5, W Bk e hr i sa s, Feiuafk
i SHARREEAIF BE &L G F%E, IFE 6 NH N HERE IR NS T
R, FEEHBEA NKSARBEI T ER IR GRS K, ARGEFRZILE.

45 B LR A5 LEAR 5 E0 R 9 1) S A S5 8 R 7 S s S IRD, S 7 PN A% IR
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B AL S B B — AN 22 5 B I 8005 SO 2k <A AR A N D0 6 S DU 24 4 <
Fotiatk.

2. W EBORIERAT MR 1-5 F46H

6 B g 1 7 RE S WA ZF U W BB, 08 Tl g BT B AR W AR HUE B
https://www.bloombergchina.com/product/indices/

(1) &bk e

AE LS LB HE Dy 2 b E BURTEARAT fiF 1-5 FF 48 H0I i 28 *950%+HAT 1% Y]
FFAER (BiE) *5%.

1 P E BORTERAT 60157 1-5 SEFa40Uf iy 72 AR AL T EARAT 18] T EE R, o3 A1
ROy 1 2 5 SEZ M BCRYEARAT BT, "I R B i R SR HENIAR 4R 2

B PRIRBUR AR, g S R R 2 AR B, R I TR R B A A
T 1 5] 8 e b 25 U IS HE (R A BRI L, 7 H T R e B3 AR 2, fH RLEAS 2
SHENFE, IR E I TEREITE SR .

() RS a5 4k

ARFE GG, FETU RS AT P s e T B T Ak <, IR TR SIS, IR A
%o

AREEG)E TR S, KRR RSN, ERERZ I EBORTERT 6idr 1-5 4L
FCRUS AL i R AIE - 5 08 PR T BRI R ALE (0 55 57 17 I 45 1) XU AL 2 R A AR AL

(B e B NARIE GAT AR BUBTBUNBUR] A A0 2 Ji 0 e 72

1. B N2 MR 5OA RN E AR FE G ST AT (B R SRR, R FE 5 4y 00
FrA NBI 2 s
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3. AR TR ) 2 A S A

4, NELKRPZH A S R SRR N SUEMTAAAER] F K R =N B BUEAT
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O\ MAHLH] ) St AN 4% 5 1B 4 e HE

M BE G R E B HAFAE B AR RBRURE (] FH S I, AR s K R EE DRI 3 3 B A\
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AR Pk R 2058 S8 FH AR LA o
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DRSS o 5 1 S5 240 5 (ST - 248K

AR P RSS2 AF « SEIEREFE  IafF ek, BBk, R e B A B AR BN S AT 4
XA AL AT BRI B S TVE DL S S “IUEEHLE] ™ BRILE -

O ReRBH GRS

PAUR N 2540 B AN 4> 2023 258 1 ZR 4R

5.1 EWIRIEESHE=HA TN

E- oy ss il

5 T H EW(T)

%1 (%)
1 B35 5% - .
Horp: 3 - -
2 fi] 5 Wi s $2 % 1,542,558,296.53 97.89
Hrr: fiige 1,542,558,296.53 97.89
B SRR - -
3 o R B - .
4 S RbATAE Al AR - -
5 DN - .
Hodre SRR SRR 65

IS e ' '
6 BATIEIME H &AM a1 33,218,213.73 2.11
7 oAt 25 T 5 7,193.22 0.00
8 | At 1,575,783,703.48 100.00

5.2 A HIARILAT L RBEE BT
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5.3 i WIAR L2 Se i o5 2 G 7 A LR MR A i+ 42 BB B B A 4
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5.4 it AL R fh A 2 RN BB B 4
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=
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3 SR i 1,521,601,457.84 125.21
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5 Al 5 U Rk 2 - -
6 A S 4f - -
7 BTG - -
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5 \ 3 B A A gRarE
s e v 55 2K B (k) A RME(OL)
{H EL 1 (%6)
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2 200408 20 £k 08 1,950,000 | 202,148,486.30 16.63
3 220412 22 K12 1,500,000 | 151,052,876.71 12.43
4 220303 22 #EH1 03 1,430,000 | 145,870,186.30 12.00
5 180206 18 [EJT 06 1,300,000 | 141,527,153.42 11.65
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