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Monthly Review
A & E B

Chartl: BOC CGB Clean-price Trading Index, Feb.
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Chart2: BOC PFB Clean-price Trading Index, Feb.
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Index Performance

EHRI

Tablel: BOC CGB Trading Index — Sample Bonds
FH 1 FPERTERZ WK HRR

Total 1-10ys CGB Outstanding® Sample Bonds Outstanding CGB Turnover, Nov. Sample Bonds Turnover, Nov.

110 FEBEIE A B E 2 HEfZ A& 2 AiRBEA A8

RMB 9870.9 Billion ~ RMB 1010.8Billion | RMB 581.8 Billion ~ RMB 224.6Billion
98709 Z A KT 10108 Z A BT | 5818 1z ARET 2246 L AR

Proportion Proportion
10.2% 38.6%
BARF G BEAR A G I

Table2: BOC PFB Trading Index — Sample Bonds
F#2: FPERMTERRESBRIZEE L%

Total 1-10ys PFB Outstanding"  Sample Bonds Outstanding PFB Turnover, Nov. Sample Bonds Turnover, Nov.

L104FBURMESBME T RS HTME 2 ABCRIESRIfR R 2 AR ASZ S &

RMB 12428 Billion RMB 1624.5 Billion RMB 1434.9 Billion RMB 639.2 Billion
124280 2 A BT 16245 2 AR 14349 12 A BT 6392 L AR T

Proportion Proportion
13.1% 44.5%
BRI HARZ G

1: Floating rate bonds are excluded. 4t B IR T B 1%
The proportion contrast in outstanding and turnover is a reflection of BOC RMB Bond Trading Index’s liquidity advantage.
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Table 3: Index Return

F®#3: ok

Index F5% Month to Date(MTD) H#IE4S

BOC CGB Dirty-price Trading Index
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Year to Date(YTD) 4EF]E 4

FERATR R SRR 2 184K

1.13% 1.08%
FERATERR Z
BOC PFB Dirty-price Trading Index

0.63% 0.92%

Term structure

A 2 5 R 454

Average YTM(%)

BOC CGB Trading Index Sample Bonds

BOC PFB Trading Index Sample Bonds

ZIHAW R ZE (%) s EARAT R SR A R E AT BOR M SR 5 B A
1y tenor 1 £ 3.25 4.17
3y tenor 3 3 3.51 4.63
Sy tenor 5 E 3 3.69 4.76
7y tenor 7 £ 3.85 4.94
10y tenor 10 SE#j 3.83 4.91

Value from the month-end actual traded YTM

SR AR B MBI R B JE — A58 5 SN s

Rebalance Report

HEORBERE

H fr FEAZ: %113 (Sample Bonds List)
(Month)
H 170024 170019 170012 170008 170016 170021 1700003 170014 170006 170020 170025 170018
(Jan . ) 160208 170410 160215 170205 170209 170206 170304 170208 160405 170215 170210 160213 170303
H 170012 170024 170019 180002 170016 180001 170021 1700003 170006 170013 170025 170010
( Feb ) 170211 160208 180301 170205 170209 170206 170212 170208 180401 170215 170210 170405 160210
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Disclaimer

This document and all of the information contained in it, including without limitation all text, data, graphs, charts, tables (collectively,
the “Information”) is the property of Bank of China, or its subsidiaries, and is provided for informational purposes only. The Information
may not be modified, reverse-engineered, reproduced or redisseminated in whole or in part without prior written permission from Bank

of China.

The Information may not be used to create derivative works or to verify or correct other data or information. For example (but without
limitation), the Information may not be used to create software, databases, risk models, analytics, indexes, or in connection with the
issuing, offering, sponsoring, managing or marketing of any securities, portfolios, financial products or other investment vehicles
utilizing or based on, linked to, tracking or otherwise derived from the Information or any other Bank of China data, information,

products or services without prior written permission from Bank of China.

Information containing any historical information, data or analysis should not be taken as an indication or guarantee of any future
performance, analysis, forecast or prediction. Past performance does not guarantee future results. The Information should not be relied
on and is not a substitute for the skill, judgment and experience of the user, its management, employees, advisors and/or clients when
making investment and other business decisions. All Information is impersonal and not tailored to the needs of any person, entity or

group of persons.

Index returns do not represent the results of actual trading of investible assets/securities. Index returns do not reflect payment of any
sales charges or fees an investor may pay to purchase the securities underlying the index or Index Linked Investments. The imposition of

these fees and charges would cause the performance of an Index Linked Investment to be different than the index performance.

Any use of or access to products, services or information of BOC RMB Bond Trading Index requires a license or written permission from

Bank of China.
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