GROE

DR R

H TR AF]

KT R EIC26 5 £ 5B = EEH Tk
2024 F9 A FEIMRIA S

RARIC265 EAKFEEITL (UTEKR “RESWTX ) T
201645 A 11 H kL, N EBERILWE W mR" @, ToREZH.
REAESURFF~EELRE. WXIRA SRR AEWAE, At
AEAURF R E X RHAEWT:

—. FHsE5RH

1. REAITRI2024F9A FF k5 515 K

1730 4 #r I 26 5

HHRG RH2606

M A IR 365 K (BE#%H)D

IF K # F—R FK FZR
Fr ik B 2024/9/2-2024/9/4 2024/9/9-2024/9/10 2024/9/18
% 5%\ H 2024/9/5 2024/9/11 2024/9/19
3 HH 2025/9/4 2025/9/10 2025/9/18
?;; fif%u Zfﬁ r=6. 00%/ 4 r=6. 00%/ 4% r=6. 00%/ 4
1 30 7 7T 30 7 7T 30 77 7.
gﬁgﬁkﬁgﬁ“ 3000 7 7T 3000 7 7T 3000 7 7T
FF K H % K FHRK

1/7




F ik H 2024/9/23-2024/9/25 2024/9/30
% 58\ B 2024/9/26 2024/10/8
Z|HH 2025/9/25 2025/10/7
A HE A 45
i ‘ =6. 00% =6. 00%
g r=6. 00%/ % r=6. 00%/ %
#KE 545 30 /7 G 30 7 G
KRFFEEEHR _ _
3000 3000

LR A U
I T R g — HAiL

BB : DL EAA e R B R A TR R B EA B EFRIE
ERFARE A ZREEARF MR K # RAEELITERMEE, M
BRI EFE L FHTN, AHERTAKEE. ERAFRRELTES
I F R AR L IR BT R e

2. ARIFFHAIG A IR Y 365 K, BREFEHEREEH
BEHBRT BN T RBHEME, FRFFREFHH AR B E S
WiE, MZHRFENREH#NT—9=# (180 XD , AELUFH
EEANERNE BEEHAATROZERZH, Wz HIRLEET—
X7 H o BENE PR iz F E x5 60 7 d i 8078 1R
FTEHEWED IANTEHENSEHRTHE,

—. FHEBEHZH

AE AR 2024 F9 A FBYEEE:
8 4 TR 26 &
R RH2606
T— 4 E H 180 X (E&KH)

2/7



FFRCRA FF AR
nyr e =

ﬁ;ﬁgi;%%&&% 1=6. 82%/ 4
Vi &t as| 2024/9/10
xR 55 #IA H 2023/3/16
B AL 2024/9/11
MR 2 H 2025/3/10

WH: (D UEmRYEHRMHREAFTIRZTEEAGEE
ERIEELF - REAZRE VT RE R I H RIELRR b,
WA B E N F TN, A RBAKE R BEARTRKRES
FRERFIA TR LRI AL H B AE.

(2) BT T IR W B X R 5 5 698U 2009 6 10 314
B FIE, AR Y B AREHE 0T Bt N T — 90U . 3 —
Y EHRAISOKR CERHED , H—H LSRR £ DL S
NG AR, EEHEATRAIZERZH, WZHREET—RZ
Hl o 2 0 # AR B B335 & T ARRTIT s R B W, KA T UMK
WAL HE

=.25%
REAUXTSE5%.
W, BHFERLYEHRH(LRHHTNEER)
1. iR 5%

BHF AR UAR SIS AE ST L AR, FHEEHH
B R A ARBNBLFA, BEwT:

FH AR 1R ) 5% & (f)

3/7




A HAFR <300 K 0.7

300 R <#H HR<B00 K 0.5
500 A <#HHHIR 0.3
BHFATEARET:
F=Erxf;

Hoep: FARYFEA; Eray @ XU T XF 23 40 SR B (L 52 4%
BT N HBE) 7 £ BT o AR A IR AT Ry R W B

BB R R A, B RAEHIINESTXIE . BE
AT UBERRE TR, EFRETHRELHEAN =1 TIEANE.

2. MG E (ke R BT B E 3R

A E AR EEARBOL SR

1) e B it 52 7

(DERFZFFES 50T L A B E F ol 2 5% ok 5
WAt 3= AR TR SR

@) ek SRR A e, RERHS, REEITRIAR
P IR E Ar TR 2k B 32 BV SR B .

(3) L # & 1B i An it R0k FR B SRk B ey, b S 4R B AR
B IR

(4) B A B AT R OE B, b SR B3 4% 3 3 3R Wt BAn
TRIE LR FRTRITHE, wREGHN—E5 50FN—Ho, N
HZEENTNN—E5 5 THT8E.

(5) # 3T 3B ) B DUBT X 803 3R i AT 4R, #0802 1R 3%
Regstmndi™iz, 27t BEE— 25505048 F ol 2 R N

4/7




b SR RO R R E IR B AL SR

2) A SR B I 4R A v T R U

W SRR BT R R R AT R R BRI B AR
T HM T HFEENE TSR E T F AT T A&

W R MR AR 6N A —k, EERXTHREFF
FERITXNEEANERE TR RN R ZMMeEy, %k
FBN F 1Y IR

WA R AR TESE, THEEEARILEZLHE
AR AR BRI AR A 9 AR, AR R A B3R N g T
A B TR 3 2

ETRERLHEAN R T, TEAR AT L3280 G B it 5%
FAMULFHTER, BHFEEEENE 7 PR LB E AT
77 RN

3) . AR IT IR A ik

ARG BB X G T B F R B AR R &R H AT R

AP s R BN T 3R, DL E— A b SR B T 4R Bl S R it R E
(LT R =SBt R B 7, i 50 20 FUR & £ 5
WM 3%, Z= A ey, DLATT R AR S By £ — Ak SRR B it 52 H
BEMNSEW, USSR MHEHLNEN - SRitERE) £
AR G AR BT 3% H e A R A floan # (R), 18 A 18R b SR B e 4R
.

B ARt E 7 kT

5/7



R=(P1-P0) +P>365-X100%
B AR # R R B AR R
a0 B G AR B T R e R L R E AR L SR . BRIt

FRA T

RS Ak 4k % B =2 BXE 17 Ab R OB A K

R<r 0 E =0

r<R 20% E=DXP X (R—1) X20%X (N+365)
Ho

r A 7 i M SR B AT 4R 0, BRBELLE A N E IR IE
B 18] Am AR vk AT IS

r=(r AN+ r2#N2+13%N3+---+rt#Nt) / (NT+N2++++Nt) H o, rl--
rt A% BT S BT BB B A B A TR X DB B R o ol SR AR 4R
A, NL-Nty A= 5 A Gh 3R BH T 42 2608 2 R iy B 18] X 18] K4

RA b — W W H4R B E AR KL SR B H 82 B B9 AT X HA 18] 4
o g %

P1 A Z M AR L S W 4R B ol — X & B0 40 R 1t % 1

POAZE M A £ — L S W BT 4R H ol — X & B0 40 R it % 1,

PAHZEMA L — S REIH R H ol — X & H 90 412 (0% A

N E—M& &£ SR B4R B (&) Bl AR L SR B it 4= H
(&) B R4

E=% 72 A\ b 5% i B

D=1Z 4% % # 1B H f A

HA B4k st, HA [DXPX (R-r) XN/365)1 & (0] =& 2 ¢

6/7




B, Er AR 4 AR, Er=H-E.

Wer A B m A E B AL SGHBmE, FRENEEALSR
B (XE) o X E=EI1+E2+E3+---++-+En

Hoo B A BT L B 1R 2K

4) . M GRS

W SR B L SR BT R B TR, A EEA T REHERENEF
RLVE 3R 9k S AR BN 4 4T, 8 1 Aok aR B e AT, W IE e A O A
Ik S 4R B 9 1 52 A B

HEMETOFE N (RAMIC2605 £ o % ~EZITXNEF-EHSF)
An (R ERIC265 6 F FEEUXIHAS) .

G VNS

F a5 K R E A IR

202448 A 30 H

7/7



