RREHRTHAAFHIETRREE
(QDII)
2023 3 2 FRWREG

2023 4£ 6 A 30 H

EEEEN: RKRESETEERAF
EETEEN: PRHBITROGERAF
WRELEH EHRI: 202347 A 20 H



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

§1 EERR

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 NP EARAT IR A IR A A RE AT &G FRUE, T 2023 4 07 19 HE& 7 AR
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
BB TR Vi LLCSEAS L B S 51 00 S A8 B Y R < 87, (EANORAE S 5 — 2 A

B N BUFAMCER I ARAKRIL . BB MR, FoEH AR H BT R SR AT ML A2 B 3 A
e N EE ST IR

AR I 55 BORERZ 1T

AW 2023 4E 04 H 01 Hi2Z 06 A 30 Hik.

i

§ 2 B Mg
B AR R ABRSE T iz
B4 1A 008751
e e (SN AR
HEHRAEMH 2020 4 3 H 25 H
e B A R <5 3 L A 202, 837, 240. 42 f
BBt H iz A FEBTT USSR, @i B bR E N

Mg, HE TR E LSRR AT & P )R,
FERFA TR BRI HTIZ T, YRR EE G 387 i R UII AR 2
H{E.

ARH R D) RE BRSO AT A s AT RO 5 KU 2

fit, T EEREMET AT IR SR e ass, A ki
THRERBTIE LAE M, IR A EE RS
IRANSZHRAN LA ARAG RIAR K7

K&
ot
T
o

TP LBt A TE A 5 H O 3900+ 7 AR AT I 7 2
SR (BLIS) #10%
AR 25 R REESNHRAIES, R TE M, LHARAE

Fo2u 12



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

PR TR AR & . IRE RS, BT RMTmEE.

A UN KR 4 FRAT BR A 7]

BEFEAN o AT 1 AT BR A )

B o R R G TR REAERSETTh A AR KRR TTh ¢ AR
R E S AT 008751 008752

WA IR T8 S S K
200, 279, 758. 47 £} 2,557, 481. 95 {7}

WA

P ZHR: Bank of China (Hong Kong) Limited

BEAb RN
HCARR: PEBT B ARAFR
§ 3 FEMFEHRNEESRERN
3.1 EEMEHER
Bhr: NRmo
. AR (20234F 4 A 1 H-2023 46 A 30 H)
By S =y
S KRAIRETHEANRT | K RARETLH C AR
L AH 2 e 3 -4, 053, 857. 98 -52, 470. 07
2. A HAFE -431, 007. 53 -8, 834. 23
3. AT 34 3 4 4y A 3Rl -0. 0022 -0. 0037
4. BAARFE & % 1 E 202, 865, 285. 31 2, 546, 964. 98
5. WIAR I S HdHE 1.0129 0. 9959
E: 1 RS SHRR ARG A N S5 IsH, th AP SLbRI s K ER T
P HAF

2« AW OB et fe i e AR SN . BB a . AR (NS A fe (B AR B )
PRI 2 RS FHOBRAEL B2 25 ) (R AR A, A TR 9 A3 2 Se i et on A3 28 fe i (B A2 Bl

?)t

3. MRHE 2021 4F 4 H 17 HEESEBAPE I OGRS A IR A 7] KT KA ERE Tt
R RIE TR B8k (QDID) iRt & mBUFHBIT e G RH. EMUMAE), H 2021 £ 4 H
19 H#E Rk Eu i AUE I 5 5 (QDIT) MG o e il. MEAMEIIAR, &

He & TTt BT A EA N
3.2 &R ERH

3. 2. 1 BRSO E KR KA 5 RIHIN S bl el an 2 1 EU L
ReaRRE it A AR

371 12 T



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

b 4 b B
FEIEK | bbbk
Bt [ EEKEO - o T 28 A O©) @—@
WHEZEQ | HEIREERE ‘
HEZ®
HE=EAH -0. 22% 0. 32% 3. 84% 0. 38% -4, 06% -0. 06%
T EANH 0. 36% 0. 36% 5. 35% 0. 49% -4, 99% -0. 13%
ok 0. 02% 0. 39% 6. 04% 0.51% -6. 02% -0. 12%
A -0. 75% 0. 52% -8.52% 0. 42% 7. 77% 0. 10%
H3E4 4
2. T4% 0.50% —4. 89% 0.41% 7.63% 0. 09%
AR B4
KREAERE T C AR T
. - p— M 4 He e 3
AR | g th i
BrEc  [ieEEKERO i ‘ TS 26 R R O6) @—@
MEZEQ | BRZEEG »
HEZ®
E=AH -0.31% 0. 32% 3. 84% 0. 38% -4, 15% -0. 06%
FENPH 0. 15% 0. 36% 5. 35% 0. 49% -5. 20% -0. 13%
o4 -0. 38% 0. 39% 6. 04% 0.51% -6. 42% -0. 12%
oE= -2. 08% 0.52% -8. 52% 0. 42% 6. 44% 0. 10%
H3E4 5
1. 02% 0. 50% —4. 89% 0.41% 5.91% 0. 09%

o sy G e

T FMESTL AR RE DS TTTH Y, A A N R VE AR ARS8 R 37 A A RN

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i
REZHIHE

p=i
P
b=



KR AR TUH R TIE R R L (QDIT) 2023 4E238 2 ZEfE il

KAAERSE LA N R RV E S K E 5 (A Wb 1 b e Bk HE IS 7 38 59 [ 52 28 355

Eb
8. 00%
&, 00% W
4.00% YA H MN%MWM.
2. 00% (| L |I
0. 00% ﬂm i
~2. 00% W
~4. 00% ,_,.\A\\ ._Hm’a"—'l.-._ﬂ.
o r y
—6. 00% Ty ‘J\««w Y\ w.l"'w\q‘lq ‘
— t N / £ o
8. 00% \ m iy Jf t"".: rHﬁJ
-10. 00% k\,w [ fv‘“ "-f"-.,l‘ -
~12. 00% w W /
~14. 00%
L =) L] I~ o (=23 — o o = Ly [fe} o o (=] — o o uwy o
[} [ ] o [} o4 o4 (=) (=) (=) (=) (=) (=] (=] (=] — — — — — o
| | | | | | I | | | | I | | | | l
(== (=) (=) (=) — (=] [==] (=] (=] — — (== (== (== (=) — — (=] (=] (=]
& & & L & I LT T L L 4L s d s g
o o o o o o o o o o o o o o o o o o o o
(=) (=) (=) (=) (=] (=] (=] (=] (=] (=] (=] (=) (=) (== (== (=) (=) (=] (=] (=]
o o o4 o4 o4 o4 o o o o o o o o o o4 o4 o4 o4 o4
| AREHERBARTRINSESKE — ARSHELFAARTRINIS Sk %|

KAAERSE L BIC N G T R THFE K 3 5 [R5 b s Jik o i s =2 00 ) Sk G 30t

kL Pl

00%

AWWMWMMWK
\

8
6. 00%

4. 00% A w%@’
2. 00% {{ ™" L.

0. 00% )

A

~2. 00% %w;¢1
4. 00% S L _p y
~6.00% LA ,E
~8&. 00% }hu IU'|'h r‘ﬁ"W‘n\ 'J |Hﬁa’
-10. 00% k h
=12. 00% A
_ W
=14. 00%
[Tyl el M~ M~ o (=23 — o4 o b § [Te] e ] o o~ (=) - (o] od uy (]
[} [ ] o [} o4 o4 (=) (=) (=) (=) (=) (=] (=] (=] — — — — — o
N L N 1 N S 1 N N T
(== (=) (=) (=) — (=] [==] (=] (=] — — (== (== (== (=) — — (=] (=] (=]
& &H & L L XL r T T 11 oL 5 L L4 & &L 5
o o o o o o o o o o o o o o o o o o o o
(=) D (=) (=) D (=] (=] (=] (=] (=] (=] (=) (=) D (== (=) (=) (=] (=] (=]
o o4 o4 o4 o o o o o o o o o4 o4 o4 o4 o4
|—ﬂcﬁk%ﬂi%‘%ETﬂAEFﬁ?ﬁ#Tﬁi@h$ AR SHETMCART R EM B %]

v FINE S L BAEE LG T it i, A S AR TR A E S D 27 A R

2 AREEEFHE, FeE AN B HEEE RN HENDH ARG RS R4l E ]
FEREERNARLE. EMLRN, AREEMRFTHSILHRTERESRMAE.

§ 4 BHEAMRE

4.1 BE2E (RESLE/NA) i

AT G (93 S 22 BR[| 25 Al )
i — H
A WS o | mEnm | ER v
gy R 2020 4 3 1 ] g [ESTHERS G . g
TR vz 25 H Y T4 AR 26 7 2 P M 3 WA




KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

Jifi. AR EARNERIT SR T I m R AL S
B BEAT, 2019 4F 8 N
EEHARAT, THT E RS,
2020 4F 3 H 25 HEAT KA ER3E i
G RNER R 3E4 (QDID) REeL
H, BAESMLERK. FHiE: HE

E: 1. ARBRH, SERHOARSE B AFH REZ H.
2+ UEFF MOV R B THEARHERE AT ML 2 GIEZR AL N 5 BEA B R ANED A SRHIE -

4. 1. 1 ARFAERIE R P B BRI B 2 3 R 20 78 R A 2 A 772 i S 0

"4 it FEEmEE (D BreE o) AT B s} (]
NGRS 1 205, 412, 250. 29 | 20204 3 H 25 H
e
ﬁﬁfiik’m‘g 9 1,184, 514,594.54 | 20224E 3 H 18 H
AT FRRI
HAh2H 4 - - -
&1t 10 1, 389, 926, 844. 83 -

4.2 REMAFE S FEMTE B

WEHIAN, ARESEH RS GEFE) « QEFRREESE) S0 REEEN RS
GF. S F UM RESIEHSUFE, DG Tz, BUS T8 AN
B, AEWSEM . B SRR NS BT I e 507, FERVE I Sia A A W42 il £ 58 XU
MIRTHR T, NG mHET A NRRE AR m, TIRFH e 0B AR TN,

il

4.3 NP G E R

4. 3.1 AP G ERPATIENR

I, AR PERHAT T AT S B RS . ARZHgH A HorEm TR, iR
Fra st H G lEs: 4 MEEMHN. 3 HN A 5 H NI R 5728 5 Rl 1R 28 5 h Z 34T b
BT [F)— 5 20 B B 1K 22 MR S AT ST e 2 A B ) 2 MR L B IR R S AT
SIS T A VA S NS 7, A AR FE T (AH. 3 H. 5 H, 10 B R 5 HF
158 S WS FE I Mo P HTEE RER I R3[0S MR A s 0P S 17 48 5 i 4
BORFERFETHRFRIRZR . TTHHRER (WA Mg RIES D LHEEHA F I Lk
P, BRI IR — BB AR 1) I RS B0 5 B S L6 201 5 TR R R A 2 57
WK, FNEEZ M ERTRG 0T, KRR AFAE 5 JE ) 78 A5 5 o

4.3.2 REX BT NETUH

#
o
=
H
=



KR AR TUH R TIE R R L (QDIT) 2023 4E238 2 ZEfE il

WEHA, AR NI AEREHERRIFERELZ AT N AFBETIAHRRAES 5N
RGP ATFTEN, RRA RSB I I AE Ty ol i i e H RsS & 5% IR R H S R385 5
TR RN GG AR AR HRIAAE 5 . BRAG AR 5 H A58 5 i g
B\ RS SR T 5 REAE R WIS IRAT 5 X i A B KR, e

4.4 15 A 2 < LB SRS AL SR B U A

SRR, FEEGRREAZIARET -, HERERITEIIZSER, £E
ATRIEREIRD), W TR EZFFRIRE AR TIIZL IR, 6 H RS S 1B0%
JBAFE A AT ek SR B PR EIR(E 5, EMFRERER, 2 FWE M —ZERE 4. 03% K0
S5 8TBP 2 4. 9%, 10 FHIE i 3. 47%[E] T+ 3. 84%.

5 [ H FiM 2 i B KT (E A BRI Rt PR TG, ARS8 5 3 b B s 4%
ETLFIRHORE , SIRMAE T EIRE N0, 96%, HAh R RFIRTREARAz 0. 35%, wikas
TR TRl A -8, 46%.

6 HSRERMHUUE S WA AR, 2B FE B R oR SE R AR 4F N AT 4R SN 2. 2
[ E AT 2023 SFIEEAZ Dy 5. 625%, 43 4352 50BP.

JREBE=ZRE, AR o A3 36 [ WK ARG % A ST Ak 22 UR DN B AT REVE . AR
5t R E A RN IR RS FARAT W SEALIE AR ST AR XU

A T IRPEIE P P AR L BB AT O SO R AN, A BN TR R
TIWABUBON s ATy 4 55 1 X 55 B BT & 8015 FIXUS: . TR e o MIZeAt Trmfi, [ N F78:
D 55 (K15 PR SR 00T, AR ZHL A R IUE B R A, ARt o 15 P R O B W S, 4 IAE I
BTG T 5t 3 636G KA e i s

BEARMRE IR KBRS T A AR TR AEFE Y 1. 0129 Jo, AR & L G 0 il
EIE R Z 0. 22%; BB AR PR K AERETCHT C AR M HZE S M EUFE N 0. 9959 75, A4k
AR S A A EIE KRN0, 31%;  FIAME SR LI s R M 3. 84%.

EE’

b

S

4.5 WEHI N ESTH NBERE ST AR A
o

§5 MRAEGHE

5.1 I|REMAREEH-ASHER

BT 12 W



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

iz 5 H

e (ANRM

i 2 < B A L A
%)

1| Bas st

Horp. i

Ui

FFHEAEIE

R i A

Sg BB

3| MEWR R BB

195, 788, 502. 79

Hrr: fi

195, 788, 502. 79

B SRR

4 | ERMATAE M IE

Hrp. i

LI

IR

BUIE

5 | KARE T
Hrp

T

SIS S i

s TA

HUT ARG B M 8 il

3,349, 622. 56

1.63

6, 602, 145. 18

3.21

6
7

8 | HAth#tr=
9 | &t

205, 740, 270. 53

100. 00

5.2 MEHMREZNER GBX) EFTHHRBREREXFEEIERR

Teo

5.3 MEMREIT L REB R KA RIEREAS

T

5.4 JREE A SOHME o B & B 198 EL B R/ HEFP B 2 B 3 B 4

5. 4. 1 BRI A FohME & 2 & B8 AR/ R R BT +48 R AR

BE B
o

5.5 MEMKREFFEHEFR I RNGHRRRAS

e &S ARl (AR R B HHE ] (o)
A+ZE A- 34, 209, 262. 53 16. 65
BBB+% BBB- 116, 204, 950. 77 56. 57
BB+ZE BB- 14,124, 411. 73 6. 88
B+% B- - :

8Tl 12 T




KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

CCC+% CCC- - -
P NGR 31, 249, 877. 76 15. 21

e AR HE FER AR B, Bt E P RER .

5.6 MEWIRIE A RHE G2 F#E AR/ R BT LA S R R 40

. s " e ARME (ANRT o
Fe | R i 2R e =) SR FIE RG] (%)
CNSHAN 4. 3
1 [XS2032636438 2,000,000 14,319, 897. 73 6.97
PERP
HKIQCL 4.8
2 [XS2487638764 2,000,000 14,291, 717. 11 6. 96
07/08/25
SPICPT 3.45
3 |XS2417388175 2,000,000, 13,770, 568. 35 6.70
PERP
COFCHK 3.1
4 [XS2237806364 2,000,000 13,757, 746. 61 6. 70
PERP
WHGBIO 2.9
5 [XS2224448618 2,000,000 13,468, 240. 88 6. 56
10/28/25
VE: 1SS N TSIN 8BRS H AT AR .
2. A ML IEHAIARAGEIC R YT AN R, DU TINEREE 2 AN

3. BEI R I T .

5.7 A HIAREA R E S E ST E IR BT+ 4 B SCRAES B R

x
5.8 & HIAREA R E G E ST 13E I/ RS R T4 SR ATA S8R B4R

AS (I~
FE | AERAEM | AR ‘*m"ﬁ)(w‘m (i BT (L H A (%)

JA L T
i

T WITRIVCR A S H RS SR, S & ORI &A= A MR e s, Fit
74 Rl LI 0 A 8 8 A O 0 31 0% B ACR 5 B BT 1 X 45 49 2 IR HRAH S5 1 301
ANRTERIC AR WIARAEE G H BT OO a8 W40 : UC2309 K ARG 250. 00 F,
HLITE A K T-180, 852, 500. 00 75, A SAMEAESN AR M-3, 558, 900. 00 JT.

UC2309 - -

5.9 MEWIRIEZ A RPHE GBS T PHELHIR/MEFRET 2 2SR T HYA
o



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

5.10 R AW & B

5.10. 1 AEESHRH AT BIEF K RT TR LT BB EMITILRFE, K
FEREwP HII—FENZBIATTES ATHEE
AT GBI A USSR M RAT A BOA I I R A, sl g ) H Al
—EANZ B AT LT

5.10.2 ZRER BN T B RERTEHES S RAMENEIERERE
AN B R TR I A4 ISR R i R 52 ) A B I SR P

5.10. 3 HARBE =4

5 B & (NRho

17 H AR IE 4 6, 600, 000. 00
IS YSCIIE 5 77 B K -
RS ) -
YR S -
AT FR K 2, 145. 18
HoAt SR -
oAt -
it 6,602, 145. 18

5.10. 4 EWIRFFA B4 T 5 B R T R B 557 B 28
o

T
df

0| N[O |O1 |k |W ||+~

5.10. 5 R A AR HT 148 B R A AR FE U 3 PR 1B DL ) Ul BA
o

5. 10. 6 BB ST HE K F A SR # Y
TP & TINJEE, I fS 2 e R %

§ 6 AR ES B

BT A
i H RECAEERSE TG A NIRRT | KREEERSE LM C AR T
e 15 A A 35 44 B A5 200, 290, 721. 11 2,218, 315. 95
e 15 O A 1] 2 4 i FR D 7 40 295, 948. 86 455, 442. 31
ek - T HH H e 3 4 e JBE [m] 47 0 306, 911. 50 116, 276. 31
s A R 2L SR A8 B A (e 1 i
/DDL =7 TH)D
e 15 A A AR S 4 A B A 200, 279, 758. 47 2, 557, 481. 95

o100 12 7



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

$ 7T EREEEANCHBEERERBAE ST H YN

§ 8 A B H IR HAMERE B
8.1 RGN BB RFFHES OB HIXBIEGET 20%KF 5L

” A5 W R 2 S 0 B S e IR R 1B
” FEEE

Yy ‘ " o
i e |gsmE ig Zg | A e
51 I 20%0) ‘ : :

I 1] [X 1]
Bl 20230401~

1 197, 354, 450. 37 - 197, 354, 450. 37 97. 30
F4 20230630
77 R R

IS MEFRA N G TR, TR RIS — R S AR A R [ 1T 5] R v
RIFIB IR, H A T RE S I & st S, S5 48 BT R To ik S i AR LI 4 5 7
DUJSE K 3 A A0 A N FRIRE [ i, G BIRE N AT RETICYZ: B I G [l R A5 1) 4 3 2 4 13 40

8.2 M EEH IR HMEZEFER
T
9 HEXMHHEHZF
9.1 #EXHER

1o P ERE R S HEAER SR AR T AU AR IR R 3 2 (QDIT) HISCAF;
(R ARG T MR 55 i & (QDID) BEEF)

CR ARk T AU IR B & (QDIT) FEE T

v RSB HEATIR A A HEAE SO EL I AR ERE;

v AR ST A FE R A T B R ) A A O o TR

[\
Y

w
P

S

()]

9.2 FJiHh &
BB AT A A L 45 FEAAFEE N AP o

9.3 &I H R
B F BN (B e e ), BB SRARIE S HE AL http://www. defund. com. cn #E4T
2

0

o1 12

=



KBRS TUH AR RUEZR B85 2R 6 (QDIT) 2023 £ 2 il

KBEEEEHARAF
202347 H 20 H

o120 12

=



