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IR 2.85 2.67 8.41% 5.61% = - -
Br=Ett 33.89 47.67 100.00% 100.00% - - -
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KA 2023 PPN NREHIP ORI 7= CRRIESR 7 (BURRIRR “AESR” 8 “AR32 57 ) T 2023 £ 9 A 7 HIER L. #E
IEFREREFSEUE H (2024 4F 4 H 26 HD, AL GMREBHE T SCRAES: (LUFRAR “MRABHIES” 5 “23 K& 4 2% _be” O FLEILN R4
i, JLARE 5432.05 T30, CAATREHIUESE AR S 139644.00 J5 70 AT EE A 34.48%) o YR 85 7= S FFIES: (LU R 8T8 “23 K28 4C_be™)
MARTEAR SAT . BB R FTR
FIER 1« MR UETRIRERERME H ARWNIE SR AL (R 50

23 K& 4 4% _be 23 K7 4C_be

2023/10/26 0.00 1294.00 0.00 0.00
2023/11/26 23976.00 818.65 0.00 0.00
2023/12/26 22882.50 74535 0.00 0.00
2024/01/26 23328.00 723.94 0.00 0.00
2024/02/26 23085.00 676.78 0.00 0.00
2024/03/26 22882.50 589.47 0.00 0.00
2024/04/26 23490.00 583.86 0.00 0.00

A3t 139644.00 5432.05 0.00 0.00
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K% 2« BURIESF IR F A IE 73 A7 SRR A L
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RATFIZR PUZHH
23 KJ 4 4 _be 265356.00 405000.00 78.31% 84.95% 2.38% 2025/10/26 EH
23 K7 4C_be 45000.00 45000.00 13.28% 9.44% = 2028/10/26
WEEt 310356.00 450000.00 91.59% 94.39%
AT 28510.09 26731.92 8.41% 5.61%
Bt 338866.09 476731.92 100.00% 100.00%
5 “ < 4 } SFMEAL:; “23 K 4C be” ANWEEMAZ, TEREE 2 1F FIREH e
) CZAEHLM A FERE ) RAGFEIK P HAT IR K S

B TIER

BRERHAE], BMBEAERI S EROEA B S REA B, HRRARRAEE, Wt ERTT.

(1) HEfH B = ML

LR BT RS ME (2024 £F 3 H 31 HD, A HIGHAT 1 — RS, T IHBLEF] 58272.16 570, WSLMIB LT 8102
2, WL 100.00%, AR R, FFEEEhLHA 2.

BB P IR IE ), A BRI R A S RN 335244.33 J306, LIE I 78441 BRI 78561 EHTEK. AHLLIERE W)
WHEEH (2023 47 A 1 D, EFWMECEFAMKRE S 4.17 S ABINE 12.01 N7, B nsCr R & 8E b 28.22 A AR = 22.15 4
Ho ZREE MR N R HR.
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B3 o BEMlBE L

£ AR ERER BHIRIPR
ERB P AREA SR (TI70) 335244.33
FEMB SR 7o) 603090.17
A NEE (D 78441
PREH (B 78561
B EE FEHIR D 34.16
IBCEEREE () 12.01
IBCF BRI AR D 22.15
I EeokilES 2.74%

REACUR: IR TEAS AR V2 =1 5 R

(2) NHBE 850 A

SR BT ERERIEAE H, AJR B T 30 X (V&) MERELS

REEAERBHIFT 0.15%, 30 RUAEEHIZRIRL AL AT EPET 90 K (&) K& FELE

Jivt, miRIRTIEAREEARE RGN 0.06%.
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L 8 e BR R T v H 0.14%
0.12%
BN B | AW G | emsk 0105
Fitriyl 78317 333728.67 99.55% i 008%
1 0.06%
(0, 30] 170 1005.33 0.30% %
0.04%
(30, 60] 25 137.06 0.04% 0.02%
(60, 90] 21 173.17 0.05% 0.00% o
N
KF 90 28 200.10 0.06% @“’
At 78561 335244.33 100.00%
BORIRIR: 1568 VA5 AR B Pt {5 B R B i'\ : B \‘\ T /J 9(
kI B

CEE g SR e
MM 0.12%) HA—EL BRI ER BT . oA R R A S R
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AR I
RERER R 5

KB (ATE)
[0%, 3%] 61610 198360.78 59.17%
(3%, 6%] 6937 45777.10 13.65%
(6%, 9%] 9439 86438.95 25.78%
(9%, 12%)] 393 3316.06 0.99%
(12%, 15%)] 182 1351.43 0.40%
é.‘*‘rr 78561 335244.33 100.00%
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201 1656.68
74800 476731.92
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(5) BEHE FIIR 2> A5

BIRPEL
EFHR () =
£H (7L
[12,24] 52087 168019.74 50.12% 48107 275665.32 57.82%
(24, 36] 19316 100019.87 29.83% 19459 121792.89 25.55%
(36, 48] 1400 11826.20 3.53% 1287 12850.86 2.70%
(48, 60] 5758 55378.52 16.52% 5947 66422.85 13.93%
Ait 78561 33524433 100.00% 74800 476731.92 100.00%
GORDRTR: T2 o AR 1 (5 e

(5) MKHS SR LR A IR 73 A1
K& 8 « Kb

AR HRITEE
K8 (Fim) K8 (Fim
(0, 12] 43025 223313.04 66.61% 71635 470601.87 98.71%
(12,24 35007 110959.29 33.10% 1170 3910.28 0.82%
(24, 36] 522 969.79 0.29% 1949 2122.86 0.45%
(36, 48] 7 221 0.00% 43 92.12 0.02%
(48, 60] - - - 3 4.80 0.00%
At 78561 335244.33 100.00% 74800 476731.92 100.00%
ORI : 6 B A5 AR B 7= b5 B e

K9« R A

| HUITE
BRI U — —
£H (8 K () S BH (B 28 (77 S

0, 12] 34157 91342.00 27.25% 3747 9591.63 2.01%

(12, 24] 29513 123313.31 36.78% 48444 277159.16 58.14%

(24, 36] 8379 58645.80 17.49% 15426 110840.51 23.25%

(36, 48] 4058 37713.82 11.25% 1302 13381.96 2.81%

(48, 60] 2454 24229.39 7.23% 5881 65758.66 13.79%

&t 78561 335244.33 100.00% 74800 476731.92 100.00%
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(6) fak NHLIX 534

K& 10« AT+ R X 70 AR

KA (Fize)
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%R 4895
W5 2949
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WL 3304
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21881.56
21237.44
17058.88
14699.16
14482.64
13963.26

13321.87

11.83%
6.53%
6.33%
5.09%
4.38%
4.32%
4.17%
3.97%

e
IR
e
7R
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R
WL
Bkt

LRULIR
KRE Fgo)
5510 50873.61
5449 33392.75
5116 30068.16
4728 25614.29
3758 22188.75
2765 20087.31
3120 19613.95
2929 19456.49

ERTRRE

10.67%
7.00%
6.31%
537%
4.65%
421%
4.11%
4.08%

| 5



@ BSEETERNERAS

China Lianhe Credit Rating Co. Ltd.

T g 3556 12986.34 3.87% Pyt 3186 19025.84 3.99%
vl 3185 12750.84 3.80% bOL] 3329 18767.21 3.94%
é.*‘vf 41876 182040.13 54.30% At 39890 259088.38 54.35%
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BERRERRNSH

FEFEKIERIR EEAA R A 7 (LR “KIRaiRg™) 145 T 2014 45 8 H —2024 4 3 A8 I FTA %5 et s s 50 .
BA TS E 2017 F 1 AEFIETTEE R RHEZQ3%, 51550000 B 85 LR RS E, ANEILER T 86 ANk & i)
E ST, PR BB AR, RICRA R R =0k, B TEAS 5 A RMERARE .

BA RS INEIE AR @R 30 KU L. BEAVHERH &0 HE S A B R 8 856 0, TR TG o] HER S H7E 5N I RR
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A TOH B2 HE 224N 0.55%.
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EARE AT O B TR PSR A B (0 50T, (ER S iel NI BE 7 P A (Ui, — SRR RE L S M B RN 22 PR DR PR A AL . K15 TR AR
ke e B I e, R RN R R SRR, SRR IR U R o RN 2.56%.

= RS

MERZH
AL G WA SE T P B, R A T DU I SRR WL T SO R . BRI, ISR AR, VAL
Sl AR -

RERE 5
N PP B2 A Lk R AR 5T 5 A% 00 O FRAE AR T AL, BRERSIA], A3 G oRl R AR R S .

BRERAMRE, FB ISR BOE SR A G 1 A IR T T RIS AL S sk 45 P SO e AR FERE BT P BRI HE H, B R AR S RN
335244.33 Jiyt, MEIEHRREIEEH, B GRshth) &K MAe RN 3583.08 Jivt, 1EHEIK I HLERECN 38.69 Jiot, AT HIR
RIACIAEF TR T 8. 41 % IR, “23 K& 4 6 be” RIS F ORI PR T T 6.65 AN EH 43 1o

EREFIIR],  ASSE T FEAR M A RS F 1 -

I, JE 77

YR BB B SCFFIE SR8 S T R AHIE B KR I SR A PR, 2 AR B G RIS, S5/ 8 TE7)
MR, 78 A2 ZPFIESF A G AR RGBT . AT R AT REYE . BEG BHE AR AR IR S8 587 80 I SR B AE 5 SR SR A5, Mt
PETRAASATHR, 0 — RFNA BRI S R 5E S2ATIESR (AR R R A5 A 2

RS
TEIE TN, RG-S E AR, BEA T EAR EiHEL R RIfCR Bt RR = AN in R HES L, HREAN
W= RIS 87 5 s R PUEaIE,  PATIIN =it R R B R 8.

FEBLGEI AT o, BBk A BEAR AR 2 5 SO P I B ST AL AR P A A LR S5 2%k, MBIl eiii TR . e AR 24, L
SUERTT LB H. Bl GRS, BRE R E B ZE AL G RO, MU SOES SAT RIS REEAIER . B, 2,
FIR HISE S IS4

Dl b R S e 2 M T R PR

K& 12« Sl iS4

MNETLSHL ATER SR
AR
A% JE U 2 1 20% 0.55% 0.63% VE5/ 972 5 L T8 o B9 S
ELvES 62.97% 59.18% i 9.39% 9.39%
T A A TR B R 2.56% 3.76% WRAT 0.020% 0.020%
Hese Zebeas 2 2.38% 2.45%
AR AL A AR STREEAS
LAl BE P PR v 2024/03/31
UL ERERFEME 2024/04/26
HE R H 2031/07/26 2031/07/26

e WEATREILE R, U R4S

b B ESLRE A IREEE L, VRS R AEET A 8.41%.
T BB PR, RSB EET R 5.61%.
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H5EUGFSAEL, R PO R B T 0.08 M HE 0.55%, BRI 3.79 M7 HZE 62.97%, RIR IR
TR T 120 ME R E 2.56%. SEFH, AWM EEE RFRA P T, iR R AT

BTG ST BB 40 T TR -

B 13« S 5 P EleiRtiE ot

80000 0.60%
60000 0.45%
40000 0.30%
20000 0.15%
0 0.00%
@/
20080 -0.15%
-40000 -0.30%
-60000 -0.45%
-80000 -0.60%
I ERN-ARE (FT) RE&ERN-B% (L) WE&ERE-BHEME (7T)
w3 55 -AE (ATT) NERH-£% (FT) — 00+ RITEEAR (GH)

e BRI PR, LR N T AN T

JE 7R

RIS BINA — ME DL T B AR I TR R I (L BEESR FAE AR RE IR B — e U0, UESR i 250 B4 HH L AR UG 7K 52 g
J1o BRAE AR e S, 20 T X IR S S i T, LT B I AR B A SR R USRS RN
AEREEAT ¥ BE

(1) BB RIALA S A1 o v
WA B T RitEa . PR R AR = AR TE R IR B AR AAAG TR T (R S e AT IS % &
FE AR RO, AUERERT, A BHE YRR AMB™ 15 4 R AL

PETRA IS LSRN T RIS -

K 14« APPSR S NIl A Ik S0 E

SH LR f J7paiis: 3
HArE5
S 0.55% 62.97% 2.56%
TR T CAD 4 0
FeRHTIFE (5 5.50 45.00%
FE 714 R A 1.00
RAKTZH 3.03% 34.63% 2.56%
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(2) Bl SAT s in s A v
FEBLGR ST, T A G RRAF BB S RAT RS L ES RN A, B, Bea BHE R X e SRt 7 I %
=,

B 15« Bl fm s 240 E

ZHE
SHZW
AR BHR
“23 KJ3 4 56 _be” WK 2.38% (2.38%+0bp) 2.95% (2.45%+50bp)
PORICIR: I e s e

ERE, BRE BHE MR SOES: BT ik B B AR E SR, ENSRRARBOE T &8 28 E 7, il I aE 2 A
SRB RN RBURZEE, PLyE e 202 150 1 BLEE 77i.

& filit s R
AAAGTER TEAMRSER
2% PRI KR DI SO E, A RS G RAEA, 1320178 AR5 210 B AR T AAAGTE SR I D IAZE 5 BRI N LR .
K& 16 « HFRTFR AAAGTE R T IS TIRE R (R 570

REHA L P& LA} S SEAF SR
(EEIH. IRF N 38.69 i 5 1296.61 1296.61
B0 (ishth) Rk A5 3583.08

— 1297571 “23 K 4 56 _be” FIR 3717.28 3717.28 /

“23 K 4 R _be” A4 265356.00 265356.00

SRR A 4 324371.73 “23 K 4C be” A4 45000.00 45000.00

e PRE - 25602.31

WA 340972.20 WA 315369.89 340972.20

MERRITR AAAGTE SR IR ARG o UG, “23 K& 4 sk _be” AI7EV e B H ATEE e T AR, RIS FEK - H i
70602.31 Ji e T 5AT “23 KB 4C be” AP, Kt “23 KB 4 055 be” K 26.61%M) A BE 8, Bl EZ N 471 13.92
ANEI .

ZER, BLNELERER, “KE 2023 FHENBHMNEEAFFERB =3RS ” T F “23 K& 4 4056_be” MR
fen e ISR T B AAA.

B, Z5NAEIREN ST

>

TN/ KAH M/ R BR S

AAZ G M BAT N/ R ALY ST RS WU A K AR 4

KRR &L T 2014 4E 5 H, REWEFRMGERAT (LR “KIIEE” ) AREEEAF EIERIT IR G R AT (L
TR IEREAT ) ERENAEFEAFLKX (LURRK “RESHFX” D LFEBERLWERIMTAR . A 2024 £ 3 AR, &
WIEARIR SV A A R ST A Y 66.00 1276, KA SR N KR A, Sehriz il A K< 28 sebrts il AR ZE 564 .

KIS A8 v EDN KRR ZE AR 5% S R Bt IR 5%, S0 h T o B KR ZE W B 5 3R A 0 A (R B A e i 5 R 4% o L
BERZERZOS H 2014 45 5 AT LSRG TR ERE, #BE 2024 /£ 3 AR, KEEKSEEOLEEREBREIN 31 ANE. |
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