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AH13| DDEOI BB 2 2017/3/23 136,625,399 TX 1 97 273,921,600 297,400 17,848,000 0 0 0 0.00 0.00| 274,219,000 0 0 0 200.71 0.00 0.00
AHI13| DDE02 BB 1 2017/3/23 154,653,574 MTX 1 22 15,758,450 209,950 10,028,000 154,071,500 0 0 0.00 99.62 0 0 0 0 0.00 0.00 0.00 LT
AH13| DDE02 BB 1 2017/3/23 154,653,574 TX 1 49 141,037,200 2,514,200 10,028,000 154,071,500 0 0 0.00 99.62 0 0 0 0 0.00 0.00 0.00 e
AHI1| DDEO03 E’iﬁiﬁ‘iﬁgfﬁ]@]}ﬁ 2022/10/13 | 1,978,084,302 TX 1 9 25,479,800 -36,800 1,656,000 0 0 0 1,954,159,650 0.00 0.00 25,443,000 0 0 0 129 0.00 0.00
AAIl | DDO02 SRS 1996/8/20 | 8,014,904,592 0 0.00 0.00 0 0.00 0.00 0.00
AAIl | DDO03 B4 1998/2/19 | 1,432,148,400 0 0.00 0.00 0 0.00 0.00 0.00
AAIl | DDO05 BRI S 1999/6/5 4,529,185,718 0 0.00 0.00 0 0.00 0.00 0.00
AAIl | DDO06 TSRS 1997/2/13 | 4,560,819,222 0 0.00 0.00 0 0.00 0.00 0.00
ABI1 | DDO07 HEFEES 1999/11/19 | 716,075,232 0 0.00 0.00 0 0.00 0.00 0.00
ABI1 | DDO0% SRS 2000/10/16 | 624,309,227 0 0.00 0.00 0 0.00 0.00 0.00
AAIl | DDOI10 b R LG 1996/2/12 | 3,004,733,331 0 0.00 0.00 0 0.00 0.00 0.00
ABI1 | DDOI1 R HES 2004/11/19 | 429,221,845 0 0.00 0.00 0 0.00 0.00 0.00
AAIl | DDO17 BTRRS 2005/10/25 | 940,688,842 0 0.00 0.00 0 0.00 0.00 0.00
AAIl | DDO24 ERERSE 2006/5/25 | 1,530,296,596 0 0.00 0.00 0 0.00 0.00 0.00
AD2 | DFMO1 ARt 4 | 2014/10/30 | 295,849,020 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO17 HEH RS 2009/12/22 | 5,207,961,973 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO23 EpfE R/ NEE S 2011/6/8 2,199,284,778 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO25 R hEEEE SRS | 2011/12/14 | 267,937,520 0 0.00 0.00 0 0.00 0.00 0.00
AC21| DFO28 %I:k%ﬁﬁiizﬁ{ﬁ%% 2012/9/11 220,041,730 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO30 SERRAF A RS 2013/12/25 | 798,076,345 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO32 FEEH AR S 2013/12/25 | 501,567,355 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO34 e e 4 2014/3/26 | 5,220,205,700 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DFO36 TR ABRS 2014/6/25 230,552,698 0 0.00 0.00 0 0.00 0.00 0.00
AE23| DFO43 2015/1/21 1,960,981,180 0 0.00 0.00 0 0.00 0.00 0.00
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AH21| DIEOl | Bf257%5EH/N00KE4: | 2015/11/12 | 1,125,550,933 202301FTSE China A50 1 80 31,730,224 433,388 2,433,658 0 0 1,098,709,622 0.00 0.00 32,163,612 0 0 0 2.86 0.00 0.00
Index Futures202301
AH21| DIE02 Aol AR 2017/1/9 247,763,213 0 0.00 0.00 0 0.00 0.00 0.00
AH25| DIE03 | i&EEsEEHIAEETFA:4: | 2017/10/20 | 814,263,187 0 0.00 0.00 0 0.00 0.00 0.00
ISEEHLL (S A
AH22| DIE04 HETFAE 4 2017/12/8 |35,566,372,449 0 0.00 0.00 0 0.00 0.00 0.00
ISEEHALL R A
AH22| DIEOS HETFAE 4 2017/12/8 |40,075,190,549 0 0.00 0.00 0 0.00 0.00 0.00
AH22| DIE06 LOSESUILAF S FETE 2017/12/8 |79,954,276,704 0 0.00 0.00 0 0.00 0.00 0.00
ISR RS
AH22| DIE07 SEETE 4 2018/10/15 |13,868,758,110 0 0.00 0.00 0 0.00 0.00 0.00
JRES DA S
AH22| DIE08 NEIEETRA 4 2018/10/15 | 4,176,756,468 0 0.00 0.00 0 0.00 0.00 0.00
ISEEHALA 5
AH22| DIE09 S HEEETFEL 2018/10/15 |33,624,002,479 0 0.00 0.00 0 0.00 0.00 0.00
PRE S VRS
AH22| DIEIO BLETFL 4 2018/12/5 |21,388,093,217 0 0.00 0.00 0 0.00 0.00 0.00
TOSEHALLT B
AH22| DIEIl B (RUAETF AL 4 2018/12/5 118,348,578 0 0.00 0.00 0 0.00 0.00 0.00
ISEEHALL AT
AH22| DIEI2 SIEETER 2019/3/27 |31,593,594,295 0 0.00 0.00 0 0.00 0.00 0.00
ISEEHALL FAAA- AR
AH22| DIEI3 (R RESEETR 2019/3/27 113,973,793 0 0.00 0.00 0 0.00 0.00 0.00
THEHALL e BB M
AH22| DIEl4 R HETF 4 2019/3/27 | 1,311,537,642 0 0.00 0.00 0 0.00 0.00 0.00
0- 1R BB (2
AH22| DIEIS ETR4 2019/10/8 | 1,250,142,745 0 0.00 0.00 0 0.00 0.00 0.00
|- SEESAIE AR A ]
AH22| DIEI6 HETFAE 4 2019/10/8 116,700,580 0 0.00 0.00 0 0.00 0.00 0.00
AE23| DIOOI SEEEAERES 2005/7/11 | 1,095,269,879 0 0.00 0.00 0 0.00 0.00 0.00
AE22| DIO02 SE SRS 2006/3/15 234,073,013 0 0.00 0.00 0 0.00 0.00 0.00
AB2 DIO03 GRS B 2006/9/1 541,777,611 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DIO04 RIS 2007/2/12 664,529,101 0 0.00 0.00 0 0.00 0.00 0.00
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AA2 | DIO05 R4 2009/7/29 359,411,300 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DIO06 e g 2010/4/20 691,594,453 0 0.00 0.00 0 0.00 0.00 0.00
AE22| DIO08 EZ S e 2010/11/16 154,921,503 0 0.00 0.00 0 0.00 0.00 0.00
AB2 DIOS53 ] 45 M 4 2015/6/2 235,960,965 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DIO65 HigEREE 2011/3/22 | 1,777,967,739 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DIO74 RENERS 2016/3/22 417,824,981 0 0.00 0.00 0 0.00 0.00 0.00
AG DIO77 EERHE A SIS 2016/5/31 380,508,520 0 0.00 0.00 0 0.00 0.00 0.00
AB2 DIO83 Eobii | RaiEaE 2016/9/12 193,688,122 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DIOYO EEREF IR A4 | 2017/6/21 696,441,353 0 0.00 0.00 0 0.00 0.00 0.00
e re el
AC23| DIODS5 T 2018/4/30 | 2,728,520,070 0 0.00 0.00 0 0.00 0.00 0.00
vl erE e i
A2 DIOF4 e N 2018/12/5 | 6,554,910,044 0 0.00 0.00 0 0.00 0.00 0.00
AE23 | DIOG6 ?‘EWEZE"@gE 2019/7/23 | 7,895,930,284 0 0.00 0.00 0 0.00 0.00 0.00
AE23| DIOH4 ?‘E@EZE‘@H@E 2019/7/23 | 3,429,286,170 0 0.00 0.00 0 0.00 0.00 0.00
AC21| DIOIO ?‘W%B@Wé%ﬁ% 2019/10/8 | 4,770,317,331 0 0.00 0.00 0 0.00 0.00 0.00
Htd
AE22| DIOI2 ?_E%%i?&%ﬁé‘% 2019/7/23 549,690,064 0 0.00 0.00 0 0.00 0.00 0.00
AA2 | DIOL4 EEREETIERS | 2022/12/5 | 4,524,990,402 0 0.00 0.00 0 0.00 0.00 0.00
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FED ¢ M SR A M 5 S T SO At MR > B 5 ST A S =RE— A0 « 401 By N ES (SRR ~ Swap ~ OTCER ARG S > SHHEEELcp SO B A4HE
SE3 ¢ RIS SRR IBHE) - Swap - OTCER SRR S > SN -« AOb$Y% 22 TaEb IR - LOMAKEAS) < REBIEG - R SIEP RS ES SIS « (BREIELU AR BT B 5 BSR4 5)
SE4 S T ARIBHREE L 0 (ADHBIHO)HD) S AT A AT E ) R GEBI100% - HabhBIBA100%  AIEHEED G © AR IHEERCER | B0 > B A ) 5
FES ¢ ()M 5T EER - BB (ERFEIPRERIT (Ex © ¥ hETs) + Z(EMMAR 10,000,000 - ADA#LE 8,000,000 » AI(I)HIHER 8,000,000 - (@M 9,000,000 » ()R 11,000,000 - HI(T) L 9,000,000 -
S RGP P £520,000,000(EHh BTG S SEEHES E 211,000,000 + B8 THEFRHEETHE S 9,000,000) + (HYBEIL 520,000,000 (K B8 32 K 4 TR A AHEHHEAS (B3 2 4 1 A4S M B 22 BRI 257,000,000 + S 525517 2513,000,000) » BII(I) i e
£57,000,000 » FUEERHERF AP IRAL B -
6 T (KM AR 2L Rl aE - BAGEE IR0 ) » For() M s -
7 ¢ AR R R S RN < W0 0 MRS ATIAIE © ELB (BEx 1 G - 9%)




Bl R R A SRR AR Y
R BEEINIE iéi‘%’f%)i"kﬁffﬁﬁﬁf’ﬁﬁ&: HHER
2022fF12A G B R

CELH/EELH)
- TEEIRIERS NS BT
SERRVIRRA A= R (EFHISOTC) 2 5
o I N . OTCHE 5 IEBET - ;
L i ezl B R R AL AT HA|HE | &3 S T OTCREZFAH BH P A AT HARGGE)EE | ER8cE)HEE | astH4EEEHEE
(431/3{1) (T3 HE) Wi g pui g ul S (P30 HEL) (A5 (AL S5 (AR
(P2 HE)
AH21 (BfEa /N 005 & HREIRR R ST | &0 P EIASOfE ¥ 85202212FTSE 0 80 80
Singapore Exchange LTD |China A50 Index Futures202212
AH21 |B¥23 50 T/ N 1004 HKEIIE RS Z AT &P EIASOfE ¥l 5202301 FTSE 80 0] 80
Singapore Exchange LTD [China A50 Index Futures202301




EARE R ARAT
BRAIE IR 25 S e

£ A
| i pEreas Sk A GEIRHE)  Swap - EFRHE) - Swap - OTC| 16T (5gk I8 ( e E 5| s 2 Al | Sdam 2ok orssomei WHB)+ | AT 2 [(B)+(F)+ [
HIRGE ARG A f) ~Swap~ | ) ~ Swap - OTC | i) oo | D - B WAz AG |2 L | f ] > (G2
OTCHEZFMN | ssRMEMRGS: | OTCAAHHI | Swap - OTC ie0 ENCT PR ®) ) |GpEE
o N e B B () | ®) L i |t
& ®) | © G G |#
(13) PSR REBE kS
(#2) fir Rt (4) (£5) HED A
ek RS
weomiz|
GEM > 7Y
ST
HEYNIE
AF | DIO39 | 2028 REVERSOZETCIRAKES: | 2018/11/16 | 2028EFHABEHERE(USD) | 20284 FIHHBEFERE(USD) 5487511 168,510,488 4,937,357 0 43,921,536 337,020976  186.59 22,67 55.64
NATIXIS RVS NATIXIS RVS
AF | DIO39 | 2028 REVERSOZETEARASES: | 2018/11/16 | 20281120NATIXIS RVS  |20281120NATIXIS RVS 1 168,510.488| 25,360,828 0| 43921,53 337,020976|  186.59 22,67 55.64
20281120(USD) 20281120(USD)
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