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3 EBEABRINAREE 3 522,524 216 - 210 522,311
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- ERREERE 20,343
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HEREE 805,585 22,814 14,755 (8,526) (3,913) 5,616 4,962
PEI A 55,579 1,912 584 (632) (558) 695 623
Hith 4 12,876 23 - - 4 (8) 15
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1 'TEFEFBE, I 28R IS EEERE AR PR AR B 5 2 5B A  Frn 2 Bl R 5 &
FIREBEZEFEAR (226 ) WAHEE - mEEIEE]GET 5B REEE SR T EERD B E LS F9ZEENT
BARFZEFER -

BB, — IR 2R HER2023F 12531 HE@ANEF L LHIE S B AR -

1EEGT REBEFT ZHBE IR EELTEFTH "MA(BS)3—ELX R ELLRFHE ) ZHETUEREE - DHTFIRAXZITAHT -
U EFEAAREIO%TL FAIESER IR TR M, —F -

N WN

32



IRITERBRR (KALFE) (5B)

CAMEFNEZEFEREERERAERBEENGHNRMERN - EEFNCANBBIOARKEN P ERHEER -

#24: CRB6 — CEHBIFR E 2 AREE 2RI DT

PEERNE DS pEIEt ikl
298  30Z%59H 60Z89H L
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1£2023%F12831H BEEET %
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- MERE 127,978 85.0%
- BB 2,527 19.8%
- REEL 200 0.0%
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-BEE 20,410 19.3%
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IRITERBRR (KAEFE) (5B)

#33.1: CR6 — A G RIERER AR SR D AE R ERAIE - IRBETEIA (HE3%)

| a [ b c | d e | f g h j k
KRAFCCF&t ERRES =
RYEE EEANE R hnE
BERANE ERERI T3 RCCFEE EERBA 93 EEME BE
1R2023%F12831H EMgEIE EMEE  CCF EAREAD Fi3PD 218 T19LGD HAHARR* g =E EL #EEA
PD &R BEAERT BEEET % BEBREBTT % % FEERET % BEEER BYEEETRT
ELEE
0.00 £ <0.15 368,976 - - 368,976 0.01 39 28.6 1.24 11,768 3 14
0.15 % <0.25 - - - - - - - - - - -
0.25 % <0.50 - - - - - - - - - -
0.50 % <0.75 - - - - - - - - - - -
0.75 = <2.50 - - - - - - - - - - -
2.50 % <10.00 - - - - - - - - - - -
10.00 % <100.00 - - - - - - - - T - -
100.00 (B8 ) - - - - - - - - - - -
IVt 368,976 - - 368,976 0.01 39 28.6 1.24 11,768 3 14 3
$R1T
0.00 £ <0.15 92,227 436 95.1 92,642 0.04 873 42.3 1.28 12499 13 14
0.15 £ <0.25 1,268 - - 1,268 0.22 68 45.5 0.89 524 41 1
0.25 £ <0.50 528 709 45.0 847 0.37 34 37.1 0.79 367 43 1
0.50 £ <0.75 199 1 5.0 199 0.63 19 45.0 0.08 123 62 1
0.75 % <2.50 26 5 550 29 0.90 6 420 100 18 62 -
2.50 % <10.00 - - - - - - - - - -
10.00 % <100.00 - - - - - - - - - -
100.00 (B8 ) - - - - - - - - - - -
IIVEt 94,248 1,151 64.0 94,985 0.04 1,000 42.3 1.26 13,531 14 17 3
JEE - NBUEE
0.00 £ <0.15 1,549 3,725 405 3,058 0.11 59 31.6 117 349 11 1
0.15 £ <0.25 918 3512 234 1,738 0.22 101 325 2.82 590 34 1
0.25 £ <0.50 7,332 4,463 28.6 8,607 0.37 168 29.6 1.79 2,665 31 9
0.50 £ <0.75 5,621 2,742 294 6,426 0.63 159 244 1.93 2,267 35 10
0.75 & <2.50 34,258 18,399 274 39,296 1.25 781 26.5 2.13 19,944 51 128
2.50 £ <10.00 10,123 3,362 293 11,106 4.00 167 27.7 1.66 7,087 64 125
10.00 & <100.00 4,919 360 36.5 5,050 14.90 28 254 1.25 4,683 93 194
100.00 ( E=) 4,257 - - 4,257 100.00 38 324 1.47 12,356 290 424
IVat 68,977 36,563 289 79,538 7.57 1,501 27.4 1.90 49,941 63 892 719
EE - HitEE
0.00 # <0.15 95,847 38,404 333 108,650 0.08 353 45.8 1.77 22,727 21 40
0.15 £ <0.25 29,753 23291 246 35,476 0.22 205 46.2 1.59 13,620 38 36
0.25 £ <0.50 33,647 29,858 221 40,250 0.37 273 47.2 1.79 22,103 55 70
0.50 £ <0.75 15,447 26,842 20.1 20,848 0.63 346 45.9 1.40 13,866 67 60
0.75 & <2.50 72,702 66,137 20.5 86,267 141 1,023 35.6 1.60 66,874 78 422
2.50 £ <10.00 18,582 21951 19.2 22,785 443 303 37.2 1.46 25,099 110 373
10.00 # <100.00 17,199 2,283 254 17,779 16.31 79 27.4 145 21,490 121 790
100.00 ( E=) 18,161 - - 18,161 100.00 144 40.4 1.16 22,232 122 8,266
IVat 301,338 208,766 234 350,216 6.78 2,726 41.7 1.62 208,011 59 10,057 9,741
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HR2023%F12831H fgEiE  RMEE  CCF EARMEAD Fi5PD 8B LGD HAHARR* BE BE EL  ¥fE$/
PD %R BEEET BEEER % BEEET % % FHRERERT % BEERER BEEERT
TE - SERBIRASERMBEIE
0.00 £ <0.15 11,538 166,954 37.6 74,297 0.07 1,811,154 105.1 3,453 5 55
0.15 & <0.25 2,193 12,855 46.5 8,169 0.23 181,839 104.5 1,003 12 19
0.25 £ <0.50 4,435 20490 36.6 11,942 0.40 217,977 102.5 2,288 19 49
0.50 £ <0.75 2,272 4191 558 4,610 0.60 60,439 101.7 1,203 26 28
0.75 £ <2.50 6,069 12,031 374 10,570 143 94,097 101.1 5255 50 152
2.50 & <10.00 3,601 3,178 67.7 5,752 472 49,769 100.7 6,666 116 273
10.00 £ <100.00 1,374 366 184.9 2,050 33.21 15,806 99.0 3,904 190 653
100.00 (EH ) 79 - - 79 100.00 967 94.2 120 152 65
IVt 31,561 220,065 39.0 117,469 1.13 2,432,048 104.0 23,892 20 1,294 1,177
TE - FERIGABEIE
0.00 £ <0.15 207,240 1,655 100.0 208,895 0.08 55,080 26.8 31,334 15 47
0.15 & <0.25 51,840 414 100.0 52,254 0.18 33,013 26.3 8,131 16 25
0.25 £ <0.50 255 2 100.0 257 0.34 60 18.6 41 16 -
0.50 £ <0.75 19,259 154 100.0 19,413 0.52 7,629 23.6 4,044 21 24
0.75 £ <2.50 18,531 148 100.0 18,679 0.96 14,513 22.6 5189 28 41
2.50 £ <10.00 6,229 50 100.0 6,279 4.46 4,047 21.7 4,225 67 61
10.00 £ <100.00 5,090 40 100.0 5130 2287 2,803 21.3 6,295 123 250
100.00 ( E=) 634 - - 634 100.00 230 18.3 1,328 209 10
et 309,078 2,463 100.0 311,541 0.85 117,375 26.0 60,587 19 458 4
ZE-NBEEBTERBEE
0.00 £ <0.15 2,292 10 100.0 2,302 0.07 1,148 10.2 48 2 -
0.15 & <0.25 406 2 100.0 408 0.19 107 16.9 27 7
0.25 £ <0.50 17 - - 17 0.32 7 25.0 2 12 -
0.50 £ <0.75 432 1 100.0 433 0.55 167 7.8 25 6 -
0.75 £ <2.50 437 2 100.0 439 1.20 103 31.7 150 34 2
2.50 £ <10.00 388 - - 388 5.54 154 10.0 58 15 3
10.00 £ <100.00 52 - - 52 2402 27 18.8 23 44 2
100.00 (&= ) 11 - - 11 100.00 2 2.0 11 100 -
IVt 4,035 15 100.0 4,050 1.35 1,715 13.0 344 8 7 1
HitEANSEREEIE
0.00 £ <0.15 2,250 2,147 9.0 2,443 0.08 19,583 17.2 98 4 -
0.15 & <0.25 2,412 2,797 16.8 2,882 0.22 20,991 144 175 6 1
0.25 £ <0.50 4,438 1,216 18.6 4,664 0.32 41,919 96.3 2478 53 15
0.50 & <0.75 1,715 151 438 1,781 0.59 8,024 79.2 1,120 63 8
0.75 £ <2.50 7,284 1,251 309 7,671 1.32 28,506 61.0 5269 69 66
2.50 £ <10.00 2,688 138 535 2,762 4.70 13,526 79.7 3,216 116 103
10.00 £ <100.00 695 25 746 713 19.19 5,092 874 1,312 184 126
100.00 (E=) 55 3 - 55 100.00 499 46.0 105 191 21
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REERTEL

BHEER BEEE
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1 EE-EBEBENHBEETNEFERBEPH - -
2 FE-EE)EEAFHEE THNEFIHEE(OR - -
3 AE-EBEEHBERHEETHNEPMEERCH - -
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12 SBORBEE-B585% 466 466
13 ROABKE-ABEMN (FEEBESBENFERMABEM) - -
14 BE- |\ IERTERREE 344 344
15 ZE-REHFEANGTERRE 60,055 60,055
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17 TE-_SEREEASERREE 23,892 23,892
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15 #a&t 97,909 41,777 88,992 2,439 53,702 59

FIECCFRMIESFARIEE S ENNAREIE RN EREE A ENAREEER - SAREESERIES .

EE D ERBERREREENRBARERRBRE(QMA) -

AR SRR

47



IRITERBRR (KAEFE) (5B)

REIRIR

ARRBEREEEEREIENNERTEEE  (ERABTREEENBINESANRABRETLRAE -
fR<F

BRHMAABI AR ERE —RER

#40.1: CRO - BB HEREBTNAREMR — IRBFTEA (HE3IRTT)

I a | b | c [ d | e | f | [ h [ i |
EEEBARBE
ShER iR Hop:
ShEB RS E ShEB KBEA FA FAME FHHERE
B E (2 RS E i Hiite EEEIE NEEX FE
HE PD #E (FHZER) RERTE) (&) Fi9 PD! Fi9pPD! FH) FRE BBABEBEAN BEX
#2023F12H31H % % %
BELHER 0.00to < 0.15 AAA to BBB Aaato Baa2 AAA to BBB 0.01 0.01 23 20 - - -
0.15to < 0.25 BBB- Baa3 BBB- - - - - - - -
0.25 to < 0.50 BBB- Baa3 BBB- - - - - - - -
0.50to < 0.75 BB+ toBB BaltoBa2 BB+ toBB - - - - - - -
0.75 to < 2.50 BB-to B+ Ba3toB2 BB- to B- - - - - - - -
2.50 to < 10.00 B to B- B2toCaal CCC+ toCCC - - - - - - -
10.00to < 100.00 B-toC CaaltoC CCCtoC - - - - - - -
R1T 0.00to < 0.15 AAAto A- AaatoBaal AAAtoBBB+ 0.03 0.06 82 88 - - -
0.15to < 0.25 BBB+ Baa2 BBB 0.22 0.22 9 8 - - -
0.25 to < 0.50 BBB Baa3 BBB- 0.37 0.37 3 5 - - -
0.50to < 0.75 BBB- Baa3 BBB- 0.63 0.63 7 5 - - -
0.75 to < 2.50 BB+ to BB- Balto Bl BB+ to B+ 1.53 1.26 4 2 - - -
2.50 to < 10.00 B+ to B- B2toCaal BtoCCC+ - - - - - - -
10.00to <100.00 CCC+toC CaaltoC CCCtoC - - - - - - -
- duphBEE 0.00to < 0.15 AAAto A- AaatoBaal AAAtoBBB+ 0.11 0.11 64 39 - - -
0.15to < 0.25 BBB+ Baa2 BBB 0.22 0.22 109 82 - - -
0.25 to < 0.50 BBB Baa3 BBB- 0.37 0.37 201 147 - - 0.14
0.50to < 0.75 BBB- Baa3 BBB- 0.63 0.63 234 131 1 - 0.09
0.75 to < 2.50 BB+ to BB- Balto Bl BB+ to B+ 147 1.48 930 688 18 - 0.62
2.50 to < 10.00 B+ to B- B2toCaal BtoCCC+ 4.96 3.95 202 149 10 - 2.21
10.00to < 100.00 CCC+toC CaaltoC CCCtoC 13.79 13.06 17 22 1 - 2181
= - EftAE* 000 to < 0.15 AAAto A- AaatoBaal AAA‘toBBB+ 0.08 0.10 193 131 - - -
0.15to < 0.25 BBB+ Baa?2 BBB 0.22 0.22 165 145 - - 0.45
0.25 to < 0.50 BBB Baa3 BBB- 0.37 0.37 199 218 - - 0.46
0.50to < 0.75 BBB- Baa3 BBB- 0.63 0.63 248 238 2 - 0.55
0.75 to < 2.50 BB+ to BB- Balto Bl BB+ to B+ 1.37 1.51 794 833 3 - 0.77
2.50 to < 10.00 B+ to B- B2toCaal BtoCCC+ 4.06 4.01 246 228 8 - 2.76
10.00to < 100.00 CCC+toC CaaltoC CCCtoC 18.18 14.78 37 38 13 - 24.65
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[ a [ b c [ d e f g h i
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REE Hh -
BEA FAMIE FiOESE
IMNERFEAR nn#E X0 ROEE K FE
#HE PD %i[E ZE* FipD' FiHPD! E7) £ R EEBA  EEX
120235128311 % % %
TE_SEREEXEE 0.00to < 0.15 0.07 0.07 1,903,946 1,944,346 1,117 15 0.05
BB R 0.15to < 0.25 0.22 0.22 201,246 194,183 261 9 0.11
0.25 to < 0.50 0.40 0.40 220,694 230,872 522 - 0.19
0.50to < 0.75 0.60 0.59 62,060 63,553 228 9 0.37
0.75to < 2.50 1.42 1.34 241,945 249,245 1,151 9 0.48
2.50to < 10.00 4.69 451 71,779 75,343 1,414 10 2.09
_ . 10.00 to < 100.00 32.94 39.84 15,819 17,821 2,024 - 12.00
ZE - FERBABEE 0.00to < 0.15 0.08 0.09 55,302 55,693 18 1 0.03
0.15to < 0.25 0.18 0.17 30,477 33,525 10 - 0.04
0.251to < 0.50 0.34 0.34 69 66 - - -
0.50to < 0.75 0.52 0.52 7,746 7,780 6 - 0.08
0.75to < 2.50 0.95 0.96 14,585 14,931 18 1 0.13
2.50 to < 10.00 4.59 461 3,964 4,220 25 - 0.50
10.00 to < 100.00 20.89  20.92 2,735 2,937 98 - 2.65
ZE _\BEBTERKREE 000to < 0.15 0.07 0.07 1,390 1,316 - - -
0.15to < 0.25 0.19 0.19 145 116 - - -
0.251t0 < 0.50 - - - 7 - - -
0.50to < 0.75 0.55 0.55 203 204 - - -
0.75 to < 2.50 1.33 1.34 146 134 - - 0.19
2.50to < 10.00 493 491 180 179 7 - 1.15
10.00 to < 100.00 37 37 33 29 - -
HitHEANSEREEE 0.00to < 0.15 0.08 0.08 11,620 10,625 1 - 0.02
0.15to < 0.25 0.22 0.20 11,028 10,689 11 - 0.08
0.251to < 0.50 0.32 0.33 45,543 40,435 79 6 0.16
0.50to < 0.75 0.59 0.60 8,944 8,612 41 7 0.36
0.751to < 2.50 1.40 1.42 27,511 27,587 243 35 0.90
2.50 to < 10.00 4.22 477 13,779 14,721 452 70 3.01
10.00 to < 100.00 18.18 19.66 4,677 5,681 443 10 9.91
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hREFTH

REMBEETETBRSER—EBBFREUFHEE  MOMELSERBRITEZAGERNEERE EATIRMEBPREFS
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#41: CCR1 - BRI B FHETRRNERFE ( WPRRISHFHRRBRAIERS ) 2
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EiFREEHE

FBEsTE IRIEERTEER

BEKRK BANUFEHR ESEEBN WNESERHN
BEERE A& EREEEE ESEFEENa EEEIE RPEINESEE
1R2023E€12831H BEEHERT BEREERX B¥EETRT BEEHEBTT BY¥EETT
1 SA-CCREt&Z (HRTTETESY) 6,690 9,845 14 23,149 5,918
la RITEREERZ (BROTETIESYN) - - N/A - -
2 IMM (CCR) st&% - - - -
3 BEHE (HRBSMERS) - -
4 ZTELE (HRESHERS ) 1,554 156
5 ERE (HRBEBFRERS) - -
6 43t 6,074

F42: CCR2 - EFMERZE (CVA) EXEXK

a b |

EFREESHE

[EIEHE R E

122023 12H31H

EAHKEAD REIRMESEE
BEEET  EESBTT

EASHRCVAR ESTBCVAEARERWFRBEAS

1 () ERE (SRR (WER) #) -
2 () =REERRE (ERERFRY (WER) ®) -
3 BRAFRECVAGEHECVABRARERNWERAEHES 23,149 7,358
4 HAEf 23,149 7,358
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a b |

EiRERER

E gt E
EANEREE REEMERE
1R2023%F12H31H BERET BERET
1 ROUMRBERGENENGEEEFHSERDTRIGEFANEBEE (B5) 169
2 HEERPARSGHFALINESEBNERAE (FEERE7TERI0THENIEE )  Ho: 4,291 157
3 () BHTETEX 4,291 157
4 (W RBHEETETESA - -
5 (i) BFHAERS - -
6 () BB Em LA E I A IRA FEE AT B = - -

7 nENRERES -
8 FRRHRERES 267 9
9 DIEEXFNERESHE 111 3
10 SEIESRHNESESKIE - -
11 ROREEREERENEEERHASERPRRGHFLNEREIE (H5) -
12 BASERPARGHFHNETRBNEREE (FEEREL7TE207RENER ) - H: - -
13 () BT ETEXS - -
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