R E—F e T 2= B R
BREE
2023 £ 1 EREREG

202343 A 31 H

EEEEN: RKRESETEERAF
HEETEEN: EERITROBRAF
WEXHHR: 202344 A 21 H

LI IEZF



R AE — 4 TR 7 BRSO R B 3k & 2023 458 1 TR,

HERR

G TN (¥ 3 0 O S ORIE AR, TR B/ R R B R PRI s
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FGFEE NEFRIT R A IR A AMRIEA TG FHE, T 2023 4 04 F 20 HEZ 7 AR
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
S AR A SEAE S B R S 0 SR U B ATS I SE & 0%, (R R & — B R
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
e N EE SR

AR I 55 BORERZ 1T

AW 2023 £ 01 H 01 Hi2= 03 A 31 Hik.

ot

i

§2 B&7= M
Fe G RIFR K — 2 55 R
F 4 FAUY 010960
FHEiEE A LIFRIFF i
HEeAFEMH 2021 4 A 8 H
et R FE 4 0 AU A 210, 044, 450. 04 13
g d=Rin R EA RS, JBRIE SRR EE, S5 RE
R M 25 LE AR AR R
R R AT S TEH A IS RO R EUAS [F] 4 93 SR .

(—) ST A

ARG UAFEH PO, dias
e 3 R B, SRR ) 53 75 5 %
R At .

(=) JFRBOH 5 e
TFHGEAEIIN, AR ORI B R AL i sh tE, T R A%

o
2

A B T 1) I
A&

B, DUERIBUE R

HEfL -
AL S AT Gl GBI A T it £ A MOl s 2
SIS AIEG ARG, FUTU R U 28 8 F 0 T 3
&, IRTRAMIESNBENIES,
LA PRI AT I
S 15 AT B A R )
§3 B S5t ME S ERI

3.1 FEM &R



R R E — 4R 52 T U R AR A R 45 B 2R & 2023 45 1 TR

. NRHIT

BB R WA (20234E 1 H 1 H-2023 43 A 31 HD

L A el e 486, 681. 45
2. A A 1,784, 001. 45
3. ALY 3515 4 A B A R ) 0. 0085

A AR B HE

216, 759, 136. 58

b. IR S0 B

1. 0320

e L A O BGE R AR . Betilieas . HABIRON ORE 2 sepirEeshlias) 1
B AH 2 Bl P AN YRR 40 R 5 RO AR, A AR D A 3] L S AR 33 24 Se (B e s i
2+ TR SRS AN B R AN SR G AT, TS A SEhri et /KT 248 T

BT
3.2 HEHERIN
3. 2. 1 S MBIHER KR K H 5 RS B 5 i s 2R 1) Bt
NS
HHEIEK R | AR | LGtk
Bt o TR 25 R R O6) @—@
® MHEED | HERZEERO
HEZ®
E=AH 0. 83% 0. 03% 0. 28% 0. 03% 0. 55% 0. 00%
T EANAH 0. 67% 0. 05% -0. 32% 0. 06% 0. 99% -0. 01%
o4 2. 83% 0. 04% 0. 70% 0. 05% 2. 13% -0. 01%
H3E4 5
5. 88% 0. 04% 2. 70% 0. 05% 3. 18% -0. 01%
o sy G e

3.2.2 HEE A FEMURES RHFMEM K ERD) LI5S F LG Rl
RRFHIHER

=
=

H
—
=
p=i



R AE — 4 TR 7 BRSO R B 3k & 2023 458 1 TR,

KR A E — 4 5 P01 25 AR 30 R THIEHE K 32 5 [R) b 27 bb e Bk HE WA 2 3R 1) 0 S R

Yyt L P
6. 00%
fﬁ
5. 40%
" -Njh\uhl f

4.80% \/

4. 20%

3. 60% PR

3. 00% r M)

2. 40% A A e

o

1.80%

1.20%

0. 60%

0. 00%
o 0 o — = [y ] (o] (=) O 0 o — o [y ] o4 (=) [ =t — —
(=] — [ ] o — — (o] o (=] — [ ] o (=) — (o] o (=] — o4 o
- S S T T T - T T T A C R P
(=] [==] (== (=] (== -— — -— (=] [==] (== (=] (== (=) (=] -— — [==] (=) (=]
Lol Lo Ll s d s A d A s s b
o o o o [ ] o o o4 (] o o (] o4 o4 o o4 (] (] o (]
(=] (=] (=) (=] (=) (== (=] (=) (=] (=] (=) (=] (=) (== (=] (=) (=] (=] (=) (=]
o4 o o o4 o o o o o4 o o o4 o o o o o4 o o o4

|[—AmBEE—fFEAESEERART2ENEE — ARBE—FEARSERAR ISR RS

TE: ARG RNE, BN B e G FANC BN A AR SRR A G ehI &
HEBFRMAE. RO, AT HS BT & RS RNLE.

§4 BEHEARE
4.1 BEAE (RELSBENA)

AR 1 4 2 B | 5 B
CIRAN | BEA | R

w4 5%

L

CFA, JEITR2LTF#mt. 2016 4£ 7
H % 2019 4F 6 AR —QDIES 5 =8
FRERIIC 1. 2019 4F 7 AN KR IE 4
EHARAF, DL w4
223, 2020 4F 10 H 19 HEE R
& Hf s BE R R R R S S 2 B
ik AL HE 2021 4511 H - e B 2021 4 11 H 26 HARERAREE—

R 2L 26 H T BT TR 5 Y ke 2 FR 5 BT Ak 4
R4, 2022 4F 2 H 25 HEAT KR
B — A W I i 25 2 ke E 2 4%
PRGIGZATE, 202247 A 14 Hikd
R s SR Al (57 27 LR SR P i 4
KR SRR RO S 4% e 3 4 5 4
S, AEESMTER. FHE fE

E: 1 AEREE. BEHPOAAREEBRAERREZH .
2+ UEFF ANV B THRARHEE AT ML 4 GIEZR ML N 52 B2 A AN A SRAIE

4. L. 1 BRRAERER - B R R 2B E 2 8 F R K™ A FE 0

%473k 11



R AE — 4 TR 7 BRSO R B 3k & 2023 458 1 TR,

7

4.2 B ARG A AR SE M 15 0L A3 B

WA, AFESEI NGRS GEFFE) . GEFRBREGIE) S0 REREN S &
Al JEEAH S B AR SRR E, DURE T 118 BUE THERE AR E,
AEWSAEH . B ST SRS BN B e B0, FE RNV iz AR AN M il 15 58 XS F4 i
N, NG HRA NSRRI, T8 #2 & raiRia A s 474

4.3 NP 5T

4. 3. 1 A3 5 B AT B L

WEIAN, AT FEEPAT T AP SRS . AR HSH i EM LA, ST
AR A IS 4 DFEH A 3 BN 5 HNIER KB4 5 AR5 5 23547 70 #r
FEXS Al — g A B 2 MR A S M AT AR G2 A F ) 2 MR A SRR 51T
PR T AP SIS 7, GREAENEE T (FH 3 H. 5 H. 10 H) AR5
[F5Z M Z MR M. T KRR BIRAC 5 R 1A 52 S A e 8 90 FB S ) 17 52 2 ik A 3¢
BOREZORIETRBURMEZ . TIBR Ao HIsRiEEG) LA G LB 5 Pl
B, RIE B AL A BTN RIS — B L A A% K H YR AR B 5 B0 Sl S 2 1 8] 1 Jl A A 22 5
BK, NG E LG i, RRIUERCA T 5 N7 H 5O

4.3.2 REZBHIT RN T UL

WA WIN, AFE R RRAEREIFEREZ TN FhERA A A 517 7E
VR RIAZE S, REAE G, B3Ry S SRR & 2 M S B %
M 2 AFE RS R R A2 5 ABARAETES 5758 5 T A TSR IR H R 128 55 AT I 4
Sy B M B B S T, RS EER AL A B S BAETE 1 BRI H RS, JREH
MBS AL IAAIAR A 5 H R 58 5 T3 A il R B 3 5 4% SR 22 %
KL AR 7 TR, TS

4. 4 WEHNESRR T RBREIEST

ARG SIS TEATYS, ISR BRI AR S A T, (5 RIS IR T AT 1 R 5
FHF 2 B3 R 4 «

BT, —HWEFESIER TS, B SIS S0 R b /R S R &
BURIEER &, HEmmRrssh, FIERGRERDME 7. —AMEFFEEREREIH, FH

Fo5U I 11



R AE — 4 TR 7 BRSO R B 3k & 2023 458 1 TR,

I B A A, R R EREGS S . A6 SeEFFEE H iz 58610 “ARTR
b RS TR R SERBUCR R D TR, AT Wil S A U 4 T A RS HE A Ak ik T
TR MECRE LA T TR E, Rl RITMR FAT. BAFER, 3Y/6Y/10Y EFTFIZ 55
AFE)+12bp/+6bp/+2bp, 3Y/5Y/10Y [EFFA 43 BIAEF+15bp/+1bp/+4bp.

SR, G AT 2R E B TR K, UARAT . AR R I e 8 A
PR REAS P58 RIS R 08 S AE T I S BB [RIAL, B IVR A Al R S P R AT HE B 1 B Tt 49
Mo, FUMHBCRL R, XETTORE R RIS R . B TENRE IS R KRR
IFIMERR R R, EHBT—FRBEMEE T AT, Wi AR KIE T4T. 112 L, ERRZER
Fe 4 B S G Ja P IREE G e Ja KR IR E . BEAL, BEAE T RIS & H R R B
W, — ZFEMEAURETE, 50 5 e R AR U B IE,  REORAT LR 2
FIRYE, TR ARG ORI BAREE, 1V/3Y/5Y 1) AAA BRI RE 260y
BIASE+Tbp/~9bp/~19bp, 1Y/3Y/5Y Ff) AA+r 22U 25 %43 1 A8 5)—13bp/~38bp/~36bp, 1Y/3Y/5Y
7 AA Hh SR 2R 73 73 A2 Bl-50bp/~36bp/~33bp.

A A N AR 20 3 0 R R E ¥ 6, B0 T-HRAk 5 B 0t 38 KUK (i 4 IT T 1) 2L 4 5
B, AN LA LR E RN, AP AIATAT K P B AR AR

4.5 EMNES LSRN
BREARR LG PARAIZESMDHIFEN 1. 0320 JG; ARE AR S OFIHEN KT N 0. 83%, W5
I FEHEIR 25 A 0. 28%.

4.6 WE AR ERTH ANBEE ST ETE R
o

§5 WBEAGRE

5. 1 IREMAREER~AGHEMR

s 15 H e ()

o < L B Y EL A

1| BLEERH — -
Hodp: B - -
Fe - _
] 5 Wi 2 5 % 212,792, 597. 25 98. 08
Hr: iz 212,792, 597. 25 98. 08

B FFUESR - -
4 | mE R - -




R R E — 4R 52 T U R AR A R 45 B 2R & 2023 45 1 TR

SERMATAE AR B

KNIRE il 5

Horpe KRl ) RN IR B Sl Bt

oz

BAT ARG H /AT 61

4,173, 372. 20 1. 92

HAb 5™

it

216, 965, 969. 45 100. 00

5.2 MEWIRBAT WA RO ERFAS

5.2. 1 REWARBITVHRABEARERRES

T

5. 2. 2 MERIREAT WA KRB E R R R AE

p

5. 3 FARIR A SOMME o H B = 3E LU R/ I B R B B A 4
5. 3. 1 MEIARIE A RMHE o Ze 7= 1B LB R/ N U BT 42 BER B T 4

T

5. 4 MEMREFSF R TRNOREREAE

K

77 A

~RME Oo) R B PHRE ] (o)

1

H X 5%

2

RATE

3

e R

100, 346, 755. 62

Horp: BV SR

70, 422, 257. 54

Ak i

Al FE TR B 0

Hh 1 SR

112, 445, 841. 63

AR (RSB

[ VA7 F.

O |00 (|||

HoAt

10

it

212,792, 597. 25

5.5 I EHIRIZ A FME 5 ST E A RN R BT T4 R 2 B 3 B 40

F5 | g e [ BE k) | Al Oo) | HREESRELS] (9
1 230401 23 &k 01 500, 000 50, 123, 945. 21 23.12
2 102000699 20 H#dkt 200, 000 20, 564, 050. 41 9.49

BTk 1T




R R E — 4R 52 T U R AR A R 45 B 2R & 2023 45 1 TR

MTNOO2
21 FVYAN
3 102101441 NG 200, 000 20, 485, 463. 01 9. 45
MTNOO02B
4 210313 21 3 13 200, 000 20, 298, 312. 33 9. 36
19 & 535
5 101900402 AL 200, 000 20, 225, 403. 28 9. 33
MTNOO1
5. 6 I EHARILA oM E 5 2S5 EH ELFIR /A HEF IR+ 8 B SCRAESF R
GEE
360

ol

Too

()]

T

()]

()]

T

[$)]

T

()]

T

-9. 1 A A BB R BOR

- 9. 3 A fRA B PP

5. 10 BERASWMEME

T ARERIRIE A SO E GBS T 38 H B R/ HEF IR T4 St R AR 3 A

- 8 MEHIRIE A SO E 5 ZE ST 3E P K/ MR BT LA BGE B B3 9 40

-9 MEWIRA RSB H 1 E G5 B0 i

. 9. 2 WMEHIR AT S B K E 530 R S A0 2 B 48

5.10. 1 AEESHR R I TR IESFKIAAT ER AR B MBI EIMTILKFE, =K
FEREHF Hl—FNZBIATTEDT. ATTHEE
R BER MR ZIE S — 22 FIMRAT AR 01 BT BT I ARAT I A IR A 7

F 2023 46 1 F O F DR AT 5 0060 Sl 25 TR S0l 25 MR B 2%

o8 11

I

S B TR



R R E — 4R 52 T U R AR A R 45 B 2R & 2023 45 1 TR

(RURALTT CRRAURI TS (2023) 15D, AMEAIH, MFUEEIT 0L TR 1
PRSI B S TR

5.10.2 BEBRIAI TR RFER TR HES SFME N &ERRE
B G BRIRTT AR AY, BA BB T A 2 R 4 S 2 A 32

5.10. 3 HARBE =R

T

5. 10. 4 AR FEA B4 T 5 BOW 8w R e 55 FA 4R

Too

5.10. 5 A HIARHT 148 B 22 A A FE Ul 52 PR 1% 00 ) U A

Too

5. 10. 6 BELA GG MHE R FH AR R HR 5>
BT ENERE, 2SS TR R %

§6 FHRE S K3
AL
i WA 4 0 A0 s A0 210, 044, 450. 04

ik 45 H B () 4 R ) 3 0 -
s Fik A SR 1) 2 45 e ] 47 0 -
i 45 W 1A) 47 20 AR B A B (73 20 sk
/DLL“=7 HAD

i 5 AR 5 A0 AL 210, 044, 450. 04

§7 H&EHAZHER R ERREEEH R

7.1 R&EBEAFHARESHBERNIER

L VARG

i WA R 1A
Sl

T T JTYT1R) SN/ HR O A Ay
i

10, 000, 450. 04




R R E — 4R 52 T U R AR A R 45 B 2R & 2023 45 1 TR

i T 31309 1) 52 /e B A A
il

i IR A BN A A

S

10, 000, 450. 04

i IR R AT A e

A AL (%) 4.76
1.2 REEEANZHBEERSEREAEER ZHH
%.
§S MEHRRBRAESRERERFE LHIHFMN
BN e AR ] R R
5 B LS
TR RREEE s bies | IR i) | IR
FE 4w TN [ 10, 000, 450. 04 4. 76(10, 000, 450. 04 4. 76 34
%4
4 A S : - - : -
e IN.
HE 4 A B N - - - - -
5
S 4 AT - - - - -
%
oy - - - - -
&1t 10, 000, 450. 04 4. 76(10, 000, 450. 04 4. 76 3 4E
§9 M A RN HMEEER
9.1 RENE—REZERFTE ESLB LA BB 20%H)1F 0
u S B R 2 B LA B BRI e
- DT
9 WL \
: i e e
i A T ﬁg ﬁ%ﬂ ﬁ; A @%?w
,:,IJ ﬂsﬂl‘i ZO%EI':] T B0 T B0 T B 0
7 I i X 1]
Lilk 20230101-
1 200, 044, 000. 00 - —-1200, 044, 000. 00 95. 24
¥ 20230331
A KR

BRSNS TR, TS R RS BT A KBS ] 1T 5 A i {E
JENZEe A RS, A AT AE SR T T KU, JE 5 BN AT RETC IR S IR AR T <5 3 7
DR 3 < O BRE AT N RO [ B4R S i e O BRR AT N AT B JE 2 B IR I [ 5 A 1) 4 F B <

o100 4E 11 50




R AE — 4 TR 7 BRSO R B 3k & 2023 458 1 TR,

9.2 HMBHEF RN IMERFES

L KL BT PR ) 85 R TG 205 e T ORI, [ 2023 48 3 F 25 g, I
SR E AR FHIEA R R B LIS 1A FR e B AR A AR ATE, (B0 2023 423 [ 25
2, AFSE REH AR a2 k. R R RA (KRS mAIRAR KT
CEEE YN PR

§10 £EXFEZR

10. 1 FEXHEZ
Ly o FEIE A St v e o K A — 4 AT 5 5 0 e A B W R 4 ST
2. KB — 4 TP 5 T R R 54 B S 3 e 1))
3y CORBCEE— 4 TP 2 B R AOE 7 R B B AR E L)
4y KIRFES AT PR TSR . B, A7 2R,
AR PR T b R P A A R

ol

10. 2 FFRGH A
5 SO AFTRAE AR T 4 A 30 N RIE5 N H 1R T

10. 3 TR AR

PR EIEE NI R R A Y, BUOSSRARIE S H MG http://www. defund. com. cn 347
A

KEEEEHEARAF
2023 ¥£ 4 A 21 H

1100 3t 11



