ol E=miEss
HWABAO SECURITIES

LRIEFHRERANEAR 15
SR EEH

2024 FEF—=2

=R E RS

HRIEHEN: BFIEERBERAF
HRIFEEN: LERITROERAF
HEHAR]: 202441 H1 H— 202443 A 31 H




BHEHR

AR GUEZR BT 22 HURAL 52 507 8 Bl 55 B INED) (BT T
R CEEINED) ) QEFFIR BN S 5 E B is R E B E ) (B
MR CEEAE) ) (PEARRT FERITREEEEERAS HHE
UEZF BB B R D ey [ XOONEE BRI O¢ T VG 6 LA B8 7= i 3L 55 1
TESEMD) R HARA SR E 1

SR TR E B R LSS . SRR 5 1 SR A B RS Y B
K57, EAANREARBET A A ZIL, BARIERE . FEIT
R BN PRUEAIR S A8 BRI A B BC 8. Tk T IERRIA B KR .

B N O ARG B 55 fabn . 1TERDL. A GG Y 5 Hdh 5
BT TR R NERREIUOE LAEE N RS

AT E RIS ACGR L ARRI . BoTT S, B EAE
f H BB DRI AT DA A B B A B T R B B P B S

ApEAREE I, WENEREEAN SR

ey

]

2/11



IESETESS

HWABAQ SECURITIE!

1. ZEARTER

—. RERIfS

AL S BRI IR B 15 A P BRI

e [F 5 YSe 2 2

TRz H 20226 HTH

T T RS 10, 000, 000. 004

4 R B A 101, 874, 338. 14 f»

THRIAF 22 IR 104

BALIp A5 2R

e G THRI S B AR AT — F vk R B E 0. 600%4F B R4 . #4T
— HU RIS, B, RS

L ARG RIHEE S 00— H RS2 B 100, 010%4F 2 R T2 . #4401
—H RIS AV, R, RS

b S 7

JRURS AL 2 A AIE Hr A AU

T (1) 325 FrAERAT 8] 1 37 _b T B RS 5 IORR AL BB B, 4

EARTEG. H7BUFG. o ORIT 2. SRt GRgifit. =4
PEARMT WA VAR BURMSRGT. TREE R E ARG REEAF
AR TR « AFIM. AR, PIEEE . MR SR CH
RREESR) WA IR . AR AT E M AL T TH DR AARAT R TSR
5y i e e A R AT A 5 S5 bt T RLAE: BERSCRRUESE (ABS,
FERBD  FPEREEYE (ABN, JEIRGD 5 AT AR
WEE ., FNEAFER RATAR. 4

(2) P R BT AR BT FIZR E k. SRR
FEUE (CRMW)  FRAEf TR I 5

(3) A RIAEEN ZFNHENBE . BUE, (Hn] £ K a5 3457
I WA (B TR . BUIE;

(DO BEFE P b AFAEHF R RS B Mgk 4. A% REITs.
FENVAF 4. i S) , m R T B B I A 5 R AT B =
s EICIER], BEAF R EITR e P AR VI ETR AE
O F BRI IER A R T AR BB R R T B
R AR AT T ARR SR, WA R R WA A
TR B B

AR 2 5 55 R R

B i)

e G

3/11

VAR O\



1IESEWESS
URITIES

HWABADQ SEC

2. BEITHRIEEA
TRIEAHR: HEEIUEFRD AR A A
Itk PE (CER BHHEZEEXEER 370 5 2. 3. 42
Hii%: 021-68777222

3. WETFRIFEEA
ERARR: BBRAT IR AR A A
Jroathibk: E R B HA 25 X R %1685
B 36 021-68476441

—. FEUMSEHRAEEEETRFERR
1. EEMEHER

Bfr. ARMt
=D (2024 4£ 1 A 1 :iﬁzr?24 3 A 31 H)
A HIAE 954, 265. 32
A A E G 0. 8122%
HIR B4 109, 479, 944. 49
WA A BT P 1A 1. 074657
B BT ER K E 7.4657%

2. RE R RIHMEESE

HHH: 202246 H 7 H—2024 43 H 31 H

4a/11



1IESEWESS
RITIES

HWABAQ SECU

1.09

1.07

1.05

1.03

1.01

0.99 ~—
o= (o o~ — [22] [ o~ — [==] o~ — — o (2} — — [==] (2] — o o [ — = (o] [ ] — = = (]
T 0 N & @ 6 0 N AN g @ g F S o g g ago g TS aad
g2 g e sd gl @O0 3802 .28 9 0.8 o a8 o
o4 o4 o4 o4 o4 o4 o4 o4 od o4 o4 o4 o4 od od o od od o o od o o o o o o o o o
S 85 85 8 85 5 858 885 8 5 585 8 8 538 8 35 85 85 388 35385 38 38 8
I R R~ B~ B B~ B = B B R B R R RS IS TS TS R S ST S T = R = B~ B~ B~ B~ R B
e e s T g et o . e s e e
— SRR R A B L S S T R R

= RETRNEEANERRS

1. BB LB/
{EHEYR, 22, th R & K p 5+, 2015 RN FEERITI, 2015

FIMANEFIRS, PR FAURS 587 B S5 S B0 2 s B s 4 2
PIAERFAT 5 fA. FeaBhE . BRAH, KB, ABS. FIR & i b
IEREAR T

F&5, 55, B B R KR E B S RE AL, FRM. 2016 442 A\ S 5 Rl
APk, 2022 FEINIANEFUESS, IR TR 55778 B 5% 50 30 ] 7 Ui i
B aH, MEEERE T EHERA IR R, RS,
B AR, SRIRZ 0, TERAERGE. PGS0 S A RS 42 4,
HEE BRI E

TIWEE, &, PEANRKZES ML, CPA. 2011 FiEE N FH LTk,
2011 FFIIANFE AR, IR AR S UE SR 55 77 B 5% 50 30 ] e WA AR B 48

B EEFUETF A Z M 6555 KATHE T 5o FERRIR AL, a3

ok

5/11



ol E=EiEes
HWABAO SECURITIES

52 5y BAs G I vr AT -

2. BB A HE TEHRE
2024 F—FEFFHFEAT4T, 10Y B F474) 26BP, 30Y E {5 N 74

36. 5BP. A4 1 H L T4 1 2R PR [ 5 S A T T m 55 15 0L - i g
Wi eI AT TEIMEUHESS, AR AR A . 2 H TN 3 B
LPR N 1875, BE3E LPR BT T 25BP, 78 LA 2008 2 in 4 4] e B 5
SRAAITEBL N, GiF T AN L — 0 R, 10 FE A E Bl o 28— 28 TR
2. 3%, T 30Y [ fi 7L BT e ML H A WIRIHESD T, tRiE 47, 3 H U
FELEX U 2K P e LB IS B A S BUR s, T Ith
PR (HREA I EE RIS, T EEERGER

RERE, BRIGRTSETAR, B AT, BRI
—FEG TS, KRR ANX RS . —J7H, HE6HeE
B PRAERR S TUWESL . FEATH O H B O 4 e B K 45 Ko R 2R 4k 4 T
ATk Ey, QUFMRIOEEROR: HATH 30Y EfRARZ LS54, il
GBSO T, SRR T 45 s Rl R s R 2 e sl . K b
B b B e e LA R I WL T HBCR Ak S OREF € 7, K P TR,
BN YL B R R IR R, WHE AR R B It . HEEA TSR W55, PMI
Tria AR, (HEHE 2 B H ARG E MR, SHERE BRER,
bR R B R AR, KR W R, SR T
1]

JE SR BATHE BRI K 1, 4 HBUA RS UUR T 2 F 8 1 1B
SR, Rp ) A A b RIS A53 T THD R IBUSR A B X T 47 AR R R

6/11



ol E=EiEes
HWABAO SECURITIES

BEAh, RATIRPIDOER A R 24, FERfTEGREL - S
[ 1535 2 K 2R3 4 T AL 2 46 1T 2 B 49 B A BR BB

BACKRE, W AT REAH . W EECRR TAR N — 2w es, A
R ARBBINR, AR B8 O BCR 2 ] REfE R0 5 £, X e e
MEBCRKESAFAE e Wz FEAm. BORKE. Bem. Ui psEn
FRTT AR AL, VNE TR WMERR, TLUERZ 5B L%
M PEANA Z VAT LA R, {5 P23 SR Ca R 8k, AL TR B 75 IR EF AR
HiEH.

3. 2 BAR AT A R 1%
AR, AR 101, 22%.

4. REBRRBEZ 5
ARG WIN, ATHRIAR KORIAE 57

RHEBEH | XEFAE | REIEFEARR | RBETER | RBEATRE | THEH O

5. A AR AAR BB FH AL
AR KA

6. RS il 1
FEFUETF AT AT R A B BTV B b A EEK, A H 0 MRS 4% T

TR R R B BN, LI ER APl R i R i s £ 25 et UG, R B%
PURIRBE SRR, BRI RIETE G, IERIBAT. AR AR SR T %

7/11



1IESEWESS
URITIES

HWABADQ SEC

PRSI, PR A S TALAT, EWE a4k, MREEANRES
W AR AR, LG F & m N E B EORIS R E E, AF
FERRERFEAM 21 T -

ARG AN, AR EETE G, AR U S S RE IR,
BARB AR FRGTEH R 2R AT N

m.  EETISRRAGHRE
L IKREWRREHRR~AEHR

F5 BEr= K5 oA o) o A B B EE AR (%)
1 i
2 Hbr
3 iz 32, 888, 314. 85 29. 68
4 Hrp, L
5 I fiit
6 TSR A 4 Rt A
7 SRt (RMVERAT IR mMERAT
TE BT IR A F R R SR H
&R 75 )
8 b 17, 310, 651. 63 15. 62
9 AV FE IR T 5 9, 200, 379. 25 8. 30
10 A it
11 BT 8] S R
12 [ Ml A7 H
13 FHE ot 6, 377, 283. 97 5.75
14 Hb 5 BUR £
15 BGIE
16 TP X RRIESS
17 P 7= AR % 73, 629, 788. 01 66. 44
18 wmiiym T HE (GEdE. D)
19 ME GRATAR RIEHE &8 847.17
20 BT B BHAT K CEBAAE R @ EIA7K
KA
21 HA T r= G2 G RE S MR . 4,297, 448. 72 3. 88

PISCIESF B A HASIOR Rk
HIEE G SN IREUESSE)

22 Hr, EANIREIFR 4,202, 002. 20 3.79

8/11



| 23

NN

| g et | 110,816,398.75 | 100. 00

2. WA FIARIE L o5 BE TR = E LB RN TR

F5 IEFAREG BERR AR (] T SE B (%
3. A PIRILTE &7 B TH R B ™= 3+E EL B K/ HE e BT+ B4R 27 B 40
s BERRILRR (i35 Ti{E S EE S (%)
1 23 £ 7% SCP002 5. 49
2 23 Hejic 03 4.63
3 23 5 %I PPNO02 4.57
4 23 MALAZIE PPNOO1 4.57
5 23 fH 52V PPNOO1 3.67
6 23 YT PPNO04 2.76
7 23 Mk SCP002 2. 74
8 23 i€ D3 0.92

E: RAPWERH BT ETHE.

4. R E AR TE & BB T RIE 8 EL B RN AT+ B & 4

]

ESFARES BRI (EE)

R S HE LB (%)

5. A AR B BR B O

]

BREARKIAIR GRED

BEAMESE B

6. BRI TE S BB TR B 7= 3 E B R /N R PP i 50 Ay 28 b 7

LEE
F5 BRI LR (AR 5D A SREERA %D
1 KR P KB 22 2 TR BRI 15. 81
2 2 IR 27 5 SHEEE & B 15. 73
3 EEMGHEHEAE 1 577 13. 74
A PUERIEFE « /KT 10 SHiHRFES K SETOT 10. 59
¥l '
5 FOARIE R 48 SR HHRI 6. 61
6 Bl EHEEZIRET 25 4.78

9/11

\ y/ o \'\c\%ﬁ/



h. EERIEGHZRS)

H#: 202441 B 1 H—2024 43 A 31 H AL
-G SE Rz 508 3 18] 38 1 4 25 AR S 55
114, 593, 726. 28 50, 745, 331. 26 63, 464, 719. 40 101, 874, 338. 14

N AEEREHRNEEANEFRESERR

H#: 2024 43 A 31 H AL
RART™ fh S A B BERES 5 8GH BREBEEHRALE (%
101, 874, 338. 14 0. 00 0. 00

. BREESEFR
AR N AR AT W 7 o

Fe | fEsmEREE | MRFicH TELTT A DATTR

N EEERRER
L AR I B R P B VAR B, UL AL S R A
7.
AR 3N 0 A ML A A
AR S P A R 7 R T 4 Ve AL W 5 R K
AR B P A R R B A U A T
YT RITE AR 1) R R A R e 2 2 7 A B 1 A S5

AR

10/11




. HBEXHFEF

L AR B HZF

(EFUEF R ZRAA R 1 SRS EHEIM B EE AR GF
RO Y (ERUEFRERFNA & 1 SEE T E TR RIS CGE
RO Y EBEAME S B B

2. TR i R 2 R 7
APk S E (R BHEAE SRR XH RN 370 52, 3. 4)2
EFANFEEMYE: http://www. cnhbstock. com
EBENFRE R P RS L. 400-820-9898

11/11



http://www.cnhbstock.com/

	一.资管计划简介
	二.主要财务指标和资产管理计划净值表现
	日期：2022年6月7日—2024年3月31日
	三.资管计划管理人履职报告
	四.资管计划投资组合报告
	五.资管计划期间份额变动
	日期：2024年1月1日—2024年3月31日                       单位：份
	六.本集合资管计划管理人自有资金参与情况
	日期：2024年3月31日                                     
	七.投资收益分配情况
	八.重要事项提示
	九.备查文件目录

		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:07:58+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:09:02+0800
	我同意签署该文件，并承认数字签名的法律效力。


		2024-04-29T14:10:18+0800
	我同意签署该文件，并承认数字签名的法律效力。




