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IES IR

23 K7 5k _be 32.16 38.60 82.39% 84.76% 17.61% 15.24%

23 K7 5C_bc 4.20 4.20 10.76% 9.22%
WA 36.36 42.80 93.15% 93.99% - - -
ekl 2.68 2.74 6.85% 6.01% = = =
ﬁfmﬁl 39.03 4554 100.00% 100.00% - - -
VE: L AWET, oAt S S ANSE SR RS EAEER, RUESTINIEGEMR: 2. NR BRATFIFH
GESES
BE RAEVE R A R AT (DLW “Bea3E" O H “Kd 2023 SEEREHIRI S R K
FEHAIN NREI IR E 2RISR (BUNTIRR “AWiESR” 8 “ A& g;g; )
57 ) AT T RRSNERES, SR R R I ATE . B SRR 0.08% o -
CBURRIRR “UF%” ) Attt BB, BRI s 5 % ﬁg;ggzjg .-
SERAT T RE R, DIPE A S ISR S5 T 4 goosw —__—=7
2 0.04%
M EFERE PR IR HE H, e S PRR IS o VT I 45 SR I A 0.03%
0.02%
—3, BRI R AR 5 A SN B L AR e T, B =i 4int 0.01%
FR BRI B MR 2 PR . PRIk, BEP=ih o i R UOVE A BT i 7t 0.00% . . o .
ThoR B i 200312 2024/0Y 2024/02/ 024103
— R — — TR
LG, AR GRS RINR] SAT, (15 RIS Gk 25 A VB 00+ M
FRAZIAE FH S B
BRI BER, “23 KB 5 oG be” I (5 2 LAt , A EL
N AAAg, HL “23 K 5 fisk_be” HRIR KA 10 5B T YT, AR R I B 0.61% 0.67%
s PR N e EffE&s 62.97% 62.93%
ERERHI], #5507 GRS R Uy Mo JB AT I AH B HR g8 Bl T 2 2970 3779
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L B e PRER AL ME H 2024/03/31
UEZ5 BR R BLME H 2024/04/26
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BRIFFREERH, RARBFSTRHES NASRI N IER AT,

KA 2023 A NIREHIP DGR A 73RS (BURRRR “AINESR” B “A32 57 O 72023 48 11 A 30 HIEA L. #
BUEFFIREREEMEH (2024 4E 4 H 26 H), RGBT SIFIES (BUFRIRR “RAgiEdz” 8 “23 K& 5% _be” O FEIZIN 24T
SUAT, HSATRIR 4081.38 5T, C AT GIESR A4 64423.40 T3 7T AT EEA 16.69% ) o IR HE 7™ SCRHIESR (LA F fIFR“23 K48 5C_be™)
MIARIFE AT BRI U R R FTR .

BRI 1« BEUES IR R F AR S ST (Bafr: J5o0)

23 K& 5 {5 _be 23 K 5C_be
2024/01/26 0.00 1627.55 0.00 0.00
2024/02/26 21693.20 885.16 0.00 0.00
2024/03/26 21037.00 781.51 0.00 0.00
2024/04/26 21693.20 787.17 0.00 0.00
A‘rr 64423.40 4081.38 0.00 0.00
PRISKIE: BXE RIS (AN A RS ) R

B2 2 o URUEZR B IER AR AE FASTIE S A7 SRR L

&8/ (Fijn)
W H
23 K7 5 15 _be 321576.60 386000.00 82.39% 84.76% 2.70% 2025/11/26 B

23 K4 5C_be 42000.00 42000.00 10.76% 9.22% - 2028/09/26

WA 363576.60 428000.00 93.15% 93.99%

B AT 26753.05 27384.83 6.85% 6.01%

BrEEET 390329.65 455384.83 100.00% 100.00%

o 15 SR AAT R 1 M ARG “23 KA 5C be” REZEMIFIE, EEEE SN N HRER &
RSP H BEIRS Y CRATHUM A IR ) B A5 FE0K P ARAT I K 4 3

B z=tisirEn
BRERHAN, WA MBAAIRILS B YOPE TG R A3, AR mB ARG, WA R R T
(1) FEREHE P MR

BURIERN BT EREIEME ) (2024 43 H 31 HD, AL G ILAT T —IRIFLEN K, TKHIEER] 7423439 570, ML B~ 3401 11528
£, WEFE2)100.00%, 5 BN R, LW SEHLHIA .
AR IR HE H, AR 5 R R L AR S AN 390317.82 Fi T, R 87470 FBER M 87612 ST A LLILAEL YR 4]
ARECEH (202349 H 1 HD, BEF=InBCTAIKES th 4.14 AN HIINE 9.99 AN H,  BEF=it kT 39 A 01 R e 28.02 A HJdib & 22.59 4
Ho BEREZ= BB TR TR
B 3 o JEARTE = I AEL

£y 7 R BR R BHIRITR
BB = RAEA SR (JITD) 390317.82 455384.83
FB A FEm o) 606518.17 537835.63
HARNEE (D) 87470 77456
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PR () 87612 77587
IBCEE & R ) 32.58 32.16
IECE RS () 9.99 4.14
TBCE 2RI () 22.59 28.02
JJMPWS@%U% 1.65% 1.39%

BIRUE: B TSRS it (s B g
(2) N =@ o A
MERME - IREEFWEH, N AT @ 30 & () MERESIUT 38 &, REASRFILT 293.62 56, HRI&LHE ™
RALAR G RBILLEIN 0.08%, 30 K LLLIEIARRT; NIBETF= @il 00 K CORE) A FZESILT 18 8, AEEASRHILIT 166.87
Jigt, HRIREFEREARSERGLHN 0.04%.

K 4 RSO i BIER S« sSizhadm 12 IS et B i
FER B = PR ER M H 0.10%
0.09% _ -
KE (i) 0.08% _-- -
0.07% _ -
el 87470 389426.72 99.77% ?‘F0.0G% _ - -
i 0.05% - - -
(0, 30] 104 597.48 0.15% ﬁz 0.00% -
(30, 60] 13 78.30 0.02% 0.03%
0.02%
(60, 90] 7 48.44 0.01% 0.01%
0.00%
KF 90 18 166.87 0.04% o2 Sal01/3} J024/0229 S (A4/033
A‘rr 87612 390317.82 100.00% SERREEI — = B
ORI : 6 B AR AR B 715 B e

4R 90+ R it
Ve A BHEARE (

B AR T IR R R, B SBRR L (90+ BT HIZR 0.03%) 5 VPR INI TN Gl s i TR0 19 21 0 R IBR 540 90+ Bt
I 0.09%) FEA—FL, BRI DU . Bk BHE R R A 2 I R 25 R E IR DUn B (K R

(3) R

VORI S AU A AR T WoR, AR AR BT BRI A HE 1, BRI & BN 5475.89 /70, Rt FAEFN1.03%, FEEHE]— 5.

(4) BEIAER ) A

RASAUNG R CZATHURG F RER )

K 6 o TTIER A

RS
g il
KB KB ()
[0%, 3%] 75532 292818.36 75.02% 67563 361515.24 79.39%
(3%, 6%] 4943 35012.78 8.97% 3877 31154.97 6.84%
(6%, 9%] 6861 60395.25 15.47% 5845 60135.45 13.21%
(9%, 12%] 159 1252.46 0.32% 173 1498.26 0.33%
(12%, 15%] 117 838.97 0.21% 129 1080.91 0.24%
&t 87612 390317.82 100.00% 77587 455384.83 100.00%
BORIAUR:  IDEA B AR B 5 B

(5) SERE R A

B 7« SEKE IR AR i o0

eI BRI
EFMR O = —
KB I S RE I
[12,24] 43133 175923.53 45.07% 35875 212830.35 46.74%
(24, 36] 40201 174773.34 44.78% 37605 199910.77 43.90%
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(36, 48] 859 7264.85 1.86% 646 6065.52 1.33%
(48, 60] 3419 32356.10 8.29% 3461 36578.19 8.03%
it 87612 390317.82 100.00% 77587 455384.83 100.00%

VORISR IEA BEE AR 587 5 2

(5) Wil e B S A SRR 23 A

[IF s+ M
AR BRI
s (1)
8 iz S 8 iz
(0, 12] 58962 299153.25 76.64% 73745 442425.17 97.15%
(12, 24] 28241 90361.91 23.15% 3092 11571.47 2.54%
(24, 36] 309 516.07 0.13% 708 1264.79 0.28%
(36, 48] 87 267.36 0.07% 39 118.88 0.03%
(48, 60] 13 19.24 0.00% 3 4.52 0.00%
it 87612 390317.82 100.00% 77587 455384.83 100.00%
BRI A BB AR B A5 B

B9« TR A0

AR ERER B R
RRHR (AD
KB (T S H KB (7

(0, 12] 10958 31201.33 7.99% 1794 5759.75 1.26%
(12, 24] 57314 230266.30 58.99% 39368 226366.20 49.71%
(24, 36] 15228 89811.29 23.01% 32491 181366.70 39.83%
(36, 48] 1235 10237.74 2.62% 602 5966.63 1.31%
(48, 60] 2877 28801.16 7.38% 3332 35925.55 7.89%

&t 87612 390317.82 100.00% 77587 455384.83 100.00%

BORLRI: 9600 B AR W 5 K

(6) firk AHLIX 7341

K10« AR+ R X 70 A

BHRPR

Bk 5823 35976.02 9.22% e 5163 40678.41 8.93%
k| 6579 27320.22 7.00% b 5863 32612.26 7.16%
IR 6014 26562.68 6.81% 7R 5298 31244.88 6.86%
R 5076 19638.22 5.03% IIES 4569 24045.74 5.28%
(] 4269 18723.52 4.80% (51| 3856 22248.58 4.89%
i} 4132 16870.79 4.32% iy 3756 20910.62 4.59%
SEin 3412 16692.47 4.28% E 3509 19664.81 4.32%
ITH 3749 15988.61 4.10% e 3010 19324.12 4.24%
TR 3906 15836.16 4.06% a3 3215 18365.73 4.03%
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o 3466 14696.69 3.77% Ui 3141 17416.94 3.82%
it 46426 208305.38 53.37% it 41380 246512.09 54.13%

BORPIUS: IR A5 AR AR B Il f 0 B

B z=mseERRmSin

TR IR E AR AT (BURN AR “KIERIR S #2487 2014 £ 8 A —2024 F 3 AR ATE % mgk & b S 50
BATEHE 2017 £ 1 Bl ia TR R =R BiHE 2R, BIRE 000 & R R R S G, ARRNEIER T 86 /Mt 5 i1
EAWMEIE, HEH EiEAR BICR Bt RAER = ANME R, TR B AR RIS RN G .

A RSN E B bRAENGER 30 KUL L. Bed P58 H & ] S sS H B LR E M, HEFE S 7E SN R
WP 2 R0 1 8, AR IE & AR T3 2 R 1 B 5 BB 2 R I TR 0 A, WA BB =i T R 408 . KK )5, FIRRH
IR B 24054 0.61%.

HASIE RS AR 30 KU E BB R LM,

FE 11 KRR SFSHAE G 9 H 00 30 RPLLE RitdiZy R L8

3.000%

2.500%

2.000%

1.500%

1.000%

S InT

A |

%\

0.500%

0.000%
0 2 4 6 8 10 12 14 16 18 20 22 24 26 28 30 32 34 36 38 40 42 44 46 48 50 52 54 56 58 60
201408 201409 201410 201411 201412 201501 201502 201503 201504 201505
201506 201507 201508 201509 201510 201511 201512 201601 201602 201603
201604 201605 201606 201607 201608 201609 201610 201611 201612 201701
201702 201703 201704 201705 201706 201707 201708 201709 201710 201711
e 201712 == 201801 201802 201803 201804 201805 201806 201807 201808 201809
e 201810 ——=201811 201812 201901 201902 201903 201904 201905 201906 201907
e 201908 = 201909 201910 201911 201912 202001 202002 202003 202004 202005
e 202006 =====202007 202008 202009 202010 202011 202012 202101 202102 202103
e 202104 o= 202105 202106 202107 202108 202109 202110 202111 202112 202201
e 202202 e 202203 202204 202205 202206 202207 202208 202209 202210 202211
202212  e—202301 202302 202303 202304 202305 202306 202307 202308 202309
e 202310  em—202311 202312 202401 202402 202403

SRBRARFIEA A B Ok @R I A 30 KL LaB 2%, Bl Ay 29500 B 3 4 IIkS: “201408” $87E 2014 4F 8 A 1 HZE 2014 4 8 H 31 HIAMKMBERH, LA
RUR: A B AR e A b5 R R

BREBEARAE RN BT™ BeR= (RN 30 KL LR IR A &G H-# S B A B0 E ML R IR AR SR ED
IREEH] 30 RUAEB MIAREEAGARE 22t H b A 5 S 57 1 BICR . iR A A i BRI SR T3, e BHE
B 97 HEAE IR D 62.97%.

BARPEATESEA B TR OE S A S ST, (ER 2 NI BE 7P AL e, — R R mA B B AL SR o BRE BEAE AR
A S P B, T R AR KR EIRRE G, BRI A R U R 0N 2.97%.

& Tl 4 B T S 2 SR T B0 B A T A R P RO 2 R, A PR T I A, IIBUT I B T A R PO BB 40
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R GER DT

HERRHAE
AAZ I E T TP E A, RN T IS R SRR B T OMUE . BRI, ISR E TR, VA,
KR A -

AIERIE1S

JRF AT HLHDRARAE 5 RO S R FHLE], ERERHIN], 2385 AKfilh R AH R H 4.

PREZHIA], B S GRS AR & 1 AR TE T RIS PO S5 R A0S FE S i B R P IR, AR A SR TN
390317.82 JiJt, BMEILHFMEEFMEH, EHK W EREN 11.82 Tit, BRI MATAEHRIER T 6.85%HIABHHIT, “23 K& 5
%5 be” FRAFHIE T SR 8 O RSARTE T 2.38 M4 A

BRERHAIR], A 5 FEAR M R A

P9 EF7ME

FR B BN 527 STRFIE S5 M AR T 8 AR A IE SR 20 WU R B VAR A ASEAH B8 7 X5 TR BN SR, S5 & se B AW T 70
WA, Zre A2 SPATESR A G AR S 3R AT B AT BTFTRENE . TR B A5 ARHR AN Tt [FI SR 57 14 I SL R BN SE 5 SCAT o )€, Mt
PPN SRR, 3@ — RV FE R EE N, R E IR A B F o= 5 HI 45 5

RIS
TEI AN, MR TP~ 7 L5 FHR BT, BeG RER B BB %, PR B AR =B EE S, R
W RIS 5 I (s R BLER], DA it A Sk B 4 I R

FEBLERUSOAT I, IR BEAR AR 52 5 SO P BB SOAT AL AN P A A LA S 2% 3K, AR BB BB L e BT 23, Bl
SEERTT 2B BRI, EBLERUSOAT . Bea 55 R EB BRSO MRS RAT IR AN BT IR . B, B,
FIR HISE R B S

Bl a2 R T R PR

KR 12« Bleiis AL fES

WABRISH AHERISH
R
Tl A% 8 S TN B 2 0.61% 0.67% UESR/%E7= it I B
ElE 62.97% 62.93% Fize 9.39% 9.39%
Pl A I TIUN SoE LR 2.97% 3.77% Sty 0.020% 0.020%
ot L e 2.70% 2.30%
MAEFIEAT A HAME. SFREA S
LA 5 PR R AR v H 2024/03/31
R BRI E 2024/04/26
EEFIMA 2031/09/26 2031/09/26

s WREAEIMU IR . S LR 9SS
SEIREFAILL, AT BB 2R TR 0.06 DNE M E 0.61%, [EICERIEE 0.06 PNE 2 M E 62.97%, 4% A W10 2
THRESR N4 0.80 MNE Y AE 2.97%. BAAE, NBESRERE UGFEEITRTE, VR R,

O A IR B PRI
T ME AR AR,

< R A BRI Y 6.85%.
S IR AR AR 6.01%.
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HEENE 5T RO DLE IR L~ B TR
K13« i S R EleiilE o

80000 0.600%

AN

60000 % 0.450%

40000 0.300%
20000 0.150%
0 e I I | 0.000%
T i N
2 &?, &ﬁ a)é/ SEBEEBEAREBEEBRRREI B PES B BN PN B %QI 94 ua \<. f\?' NSIPSIPNS
L W EEEFEERRRERFFFFFEFFEE S O 0 8 @ 8 & &
WEIBIRNU AN SN N 4 K K NN\ e S M A
i B R R EREEER D D B E BRI Rl e W o Gl o 0150%
-40000 -0.300%
-60000 -0.450%
-80000 -0.600%
m L ERN-AE (HT) MERN-B% (Fx) e RH-EAEE ()
m I EHH-AE (HT) NeRB-8% (Fx) — 0+ RITHEER (HH)

e BEPRAI S PR, SRR T HAN G

JE S AR

IR IR A — A LR BE PR AR SR I R R I o R AR S 0045 P SR LRI B — @ G, IR A S0 L 2% AH I (1) XU K 37 B
o B R EBEIETEFNR, Al B RmAm S5 m E e R, Bl T %=t s Ao S s s, LAl K.
JEBEAT I RE

(1) BUA TR AR

KA RENT R, BISCRM R R ER A EAATEFRIZ IR B AR VPg AAAGTE 5T IR s T i E % & .

JEJJREREOTI, AUERERT, A TSR NI 1R R RO .

ARG SHAE R USRI

K214« HFRPPGUS s 5 P Il A L 1S 50 B

SERLFR RilasE 3 Rl R
H#RER
FMEZH 0.61% 62.97% 2.97%
R CAD 4 0 -
TR HIFE () 5.50 45.00% -
JE 738 R4 1.00 -
BAKIZH 3.35% 34.63% 2.97%

(2) B SAT S s s
FEBERSA I, BT ARZ G ARRGFEIBL, B RATH R EZESHHA LML, B, BE REARXIX S BT NS %

o
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B 15« Bl s m ik /1 2 40 B

SHE
SRR
¥:3/8 HX
“23 KB 5 R _be” Wik 2.70% (2.70%+0bp) 2.80% (2.30%+50bp)
VEORbRIR: A V{5 e

BHE, B BHENRI RS SUES FT AR A B B ARME A, ISR A BOE T & M2 S0 7, #IR e e S A
ERTREEIN LB, UPE R R Tl IR E /7.

JE S R
AAATER T EARRE R
Z% BRI R TSR E, WA VB e TR, A8 BI4E FRR 4210 B RRITE AAAG T 5 F IR 3004 5, Bt R 3.
B2 16 « HAREH AAATE S BRI R (fr: 750

HWERA & FETH IVZR A S
(CEI IRF N 11.82 i g 974.84 974.84
EEeil)s) 9402.21  “23 KA 5 4 _be” FIE 6186.62 6186.62
“23 KA 5 S _be” A 321576.60 321576.60
E N 378156.28 “23 KB 5C be” A4 42000.00 42000.00
A - 16832.25
WANEV 387570.31 RHEH 370738.06 387570.31
M EFRFR AAATER FIE MRS RATLLE H, “23 K& 5 s _be” WEEE R H MR IA AL, FREFEIK bR ;

58832.25 Fisu Al T 504 “23 K&t 5C_be” ALMFIRAT, X “23 K& 5 A% _be” TR 18.29% M) ARS8, B IRVET$2F 6.80
ANH R

2 EFTR, BEHELERER, “KE 2023 EHABMNKERMEREFZLR/ESR” TF “23 K& 5% _be” HEMER
G SR TR AAA.

B &5HAEREN D

TN/ &R/ SRS H

ARG IZAHC NSRS S WU KIS AR 4

KRR SO T 2014 £ 5 B, RKIBRERMBERAE (LURREKR “KIBIRE” ) MREBERR M S RTRER A (LA
TR “URIEREAT” ) ERETLFHATFAX (LUFER “RELIFX” ) LRBERESLMERFTEA T 82 2024 43 AK, K
WA S TE MR A R ST AT N 66.00 1270, KIIERIK &R R AT, SLPriEsH N KR 2 Sehrfas i A 2 04 .

KIREEARIR S0 TP BN KR 4 A O W R Bt & IR %, B T AP E RIS E S Rt e %l fb &= i 5 e . K%
RS E 2014 4 5 IR LSREE TR ERER, 3% 2024 4F 3 AR, KBERRSEN COAE SREREIMI 31 M. H
VEIX . BEET, ASENESS —RRERERT 1825 RE, M SEER 1200 K, ZME0LLSRIELRE 781 KK, —FELFRENE
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