FREER TN SEE

2024 £

—
N
l—a

532

=R

2024 9 A 30 H

HEEHEN: FRESEEHGRAF
ZEFHEN: PEHRERTROGARAF
WMEXHHYE: —O=WE+H=+NH



HRIETE 2024 56 3 RS

§1 EERR

He G PN o S o S S DRUE AR 5 P BRI AR R R B R SRR B R
FERE A A ELSEE L R 1 T 58 B AR AEAN Tl SO 54T

FEFEE NP E RAMRATRA A IR A AR AR G S FHE, T 2024 42 10 A 23 HE&Z 7 A
A PRI SRR ERIMAR A GG TN, REERABENEERICER. R PR
B H K IR .

SR VA LLSEAS ] R 5 R SR U BN IS F B 51 7, (HABRIEZE & — E A

FE AN BUFAMEIARRR I . B MK, 5 AR AR H 5058 R SREAT N A28 B 1 A
2 EE AR

ARt TR 55 R R I

AREHIE 2024 4E 7 A 1 HEZE 9 H 30 Hik.

§2 &R

FL G THRR BrikiEE

oA 001916

GisfE = L TIFF R

EEEREMH 20154 10 A 20 H

5 BIAR B S A B A 90, 773, 420. 18 {4

b b EFE TR G R, RS I RTIE T, J145E

h PR LY 5% LU 5 S T P 18 % TR 4R

AR FE SN R FH AR R P P 0 R, TR ) R 236 I
(SRS = 1 2[R S e E N 2N s B J e Rt N e

P RS T, S IE . ARS T EEL RN
FEWE  TEOR SRS | 15 F B 150 0% SR S5 45% 55 SR M LA S
E @ AN=R

b4 b A J v I G R 38 S A7 KB I R

UGS A AEE AT HHHE, HACHA T35 RS A1 T &
RACTRERE S, RERIEEMRRES.

REEEHA BRI E A R A A

HEEEEN Hh ] B AR SRAT A A PR A ]

TR A R S R RR PREE A FriKIEE B

T @ o B e 0 AE Gy AR 001916 002302

A AR T 8 7 e & I S 37, 605, 255. 91 5 53, 168, 164. 27 3




HRIETE 2024 56 3 RS

§3 EEMFEMESHERI

3.1 EEM LR
Bfr: NRM
FEM bR WEM ( 2024FET7TH1H — 20249 H30H D
BrRIEE A HHKIEE B
1 ARSI 87, 723. 39 61, 876. 38
2. AR 87, 723. 39 61, 876. 38
3. BIREEE B ™ HHE 37, 605, 255. 91 53, 168, 164. 27

A ESLHGEE R R S AR RO . R, o (NS A e EAR S ) FIRRAE R
WA RS, AR A O SE BTN EAII 2 Se i E AR S e, AR SR AR A
AFREE, Bk, ARIHERS RN E, A O SEELC S AR ) G U S

3.2 S RERI
3.2.1 &P E W a2 & -5 [F AL S B R v i o 28 1) EL
BrikiEE A
e R @ﬁ@ﬁ%ﬁ Q%wﬁ% %ﬁ%@%@& -6 | @0-@
ZO HEZQ HERHZES | mPREED®
HER=AH | 0.2336% 0. 0004% 0. 3403% 0. 0000% | —0. 1067% | 0. 0004%
HEANAH | 0.5088% 0.0013% 0. 6768% 0. 0000% | 0. 1680% | 0. 0013%
ok 1.2676% 0. 0018% 1. 3537% 0. 0000% | —0. 0861% | 0. 0018%
k= 4. 0307% 0. 0015% 4. 0537% 0. 0000% | —0. 0230% | 0. 0015%
i 2= FLAE 7.8154% 0. 0024% 6. 7574% 0.0000% | 1.0580% | 0.0024%
jiiiizézg; 21. 6633% 0. 0036% 12. 0908% 0.0000% | 9.5725% | 0. 0036%
AT LN AR o3 e H H 45 5 A3
WrikiEE B
e AU A @ﬁ@ﬁ%ﬁ Q%wﬁ% ﬂ%&?%@& -6 | @2-@
ZO HEZQ HENREO | MmEBHREED
HE=AH | 0.2941% 0. 0004% 0. 3403% 0. 0000% | —0. 0462% | 0. 0004%
EANNH | 0.6293% 0. 0013% 0. 6768% 0. 0000% | —0. 0475% | 0. 0013%
i 4 1. 5109% 0. 0018% 1. 3537% 0.0000% | 0.1572% | 0.0018%
k=4 4. 5296% 0.0017% 4. 0537% 0.0000% | 0.4759% | 0.0017%
i 2 FAE 8. 8551% 0. 0025% 6. 7574% 0.0000% | 2.0977% | 0.0025%
Eiiiizéifi 21.6251% 0. 0038% 11.0182% 0. 0000% | 10. 6069% | 0. 0038%

AT il at o B H 45 AR A

b
p=i

o




HRIETE 2024 56 3 RS

3.2.2 BEE A FRAEMUKRES RTHAER R RS KI5 LS R AR e &
AR L

13.00%

10.83%

AZEE G BT A 3 B Rl o b s R i e = ) g sk 3450t EE

2015-10-20 -

2024-08-30

2016-08-10 f----4--

20

| 2018-01-12 { |- Yoo

=

RE 2 ST ROE RS — Al ol P R B b i s




HRIETE 2024 56 3 RS

15.13%

12.97%

10.81%

B EE G BT A 3 B Rl o kb A R i e == ) g sk 3450 EE

201&-08-05 -

2024-09-30

2021-01-19 { f--—----
20210818 { f--—-----

T
m
™
o
=]
o
[}
[}

20
20

— B RE g S i RO R — Bl o bk R B Tl S |

e ARG EFRAERHN 2015 4210 H 20 H, AEGHECHY6 M, RN, %5

P E IR A A RIZE

§4 BEHEARSE

4.1 HE2E (RESLE/NH) i

w4

EEHNEeLHY IEZ7 Y
s EARFESHEGLHPR | IEFHRM L .

AERH AT H MR
SISy e L e

[E4E. 2001 4F 7 HiLde)a1E
LT R A PR A R % 4
5 B AR AT
13 4 W55 E5 s SR PHARAT I R
O\ ) BRI B A A AT
1 GIN A SRV R E S P S e P
IR A TR A A H4F A
BB PUIRAFERAT I A

W
e
=

2022 4E 10
H 26 H

N = > B P
¥ ol o
B H
kAl

|

E




HRIETE 2024 56 3 RS

PR 28 ) % 77 A B S 4R AT
mlEE: 2020 £ 9 AN
RESEHARA A, BT
B E WA M A M S
.,

E: 1 RS EEReLH, X EREN EReaFAMHES, “SREN REA
H] JUE R E RIS H I, XUk R AR E AR S, “ARIRE I A B H I R HR IR A
TRE i E AOHEAE H AT AR RS H 30 o

2 MEFFMLAERTF EARAEE NP ERE R & GEFREGLENMES . HH, SRERARK
M 53 BB B AR i 9% THIE SRR ML 53 Bl R AH SR E

4.2 EEAXRE A A E S B VEMM T E 18 5L %

ARG I, AL E ARG (b N RGN EE S B A k) S % St 4 )
I A B B R A A A SRR HE , AFISEE M B 50, BUE T, BUs T4t
M E BEATIE L B0, N R NSRBI T, Tt T3k e B A A 2 AT N

4.3 AP E T
4.3.1 AP 5 H ERIHATER

AEGEHARE QEFREEEEHAR AT 5 H TR FEMEE T Gkt
SEHARAR AT EEINEY, ERAEHE, 00 R RE, ZHPIT. TS
TIHXS AV G T AR S, RS G A FSEE R BEZH =, RS 4HE
AT R A . NS R RIEMAE L, B S AR — B AR A IR AZ 5 H KR 1552 2 A
RIAAE Gy A AL T PR A, DLAASFEIR TS EF (L HL 3 Hy 5 HD BIZREEATERL 5 70 Hr vk
fith, X BB A S S BRSO AR AR 22 AT T e 2 ) R S 2158 B il B e < A
MRS PATIHIRAT I &, TR A TSN E LI LB R A S 7, e
BEK. BaBH ST a, HRRE.

AN, EIRAT G S APAT DL R, A PRI SRS, RRIUEM
HRATFZ G BIAT N

4.3.2 RERX BT ANET UL
WEIEIE T (REZSHBEERINEG WNSERREL S RE T 7R e, e8RS
BES . . PR

AEIAN, A SREHAERIZ ST NATIRERN N, REIWAESHE T FEAL
¥ 6 12 W




HRIETE 2024 56 3 RS

A2 5 AR 2 HiIE ) 5 AE AT N o
AIEWIA, REAERGAGZERAE 5 FA T SE0 R H SR8 5 BRAS U ) B0 A8 5 Bl
IAZAES 24 H SR 5% TE .

4.4 WEWANE SR RIS BIE ST

ZBFEEART T, =2 HEMAF R . = = A F H1iEl PMT I3 108 49. 4. 49. 1
A 49.8, YESRAELLAT o ARMHlIGEML PMT BAESRAZ LA E, (B 9 FAERE Y PUT 22 50 S A
Frie T 8 Ak ot Z 8 LA A LU R AR RE . 1-8 H [ 58 Bt B B s 4k R el v, 15
BUFERNFR. ML E T i iz H K. 8 HH O, (HkOERE, £HA
TR AR, 9 H CPL %t 8 H4REEML, FRLLIGIE %% 0. PPI A LUHH 4k LA 6,
HFFWEIAR. SRenrim, M1 R R85, HERIRAR SR . M2 [F] FLI 0y i T g S
7o JETI L GF R AT SO P T E 3

WEHA I, =R M. YRR & TECRR . 9 ARZFERER. A
J KA R R B, [l R — R 4

RN E, “FEFRHRRRES FT. AT LRI FES, =T 7 AFRERE,
B R R AR AR, 7 ARG R POE R AT 8 H AT BRI R A
K, KGR RBLE R E R H PRI R RS FAT. 8 A I R kP LGBk, 9 H K
HRA I IA] A JBEAR, SPFBERIEES, Siliiad R BRI AT, 9 H 24 HRATEAR — RIEH
ST RN B MBOR, AR SCRFRATMATBOE LR, A BRI, KiE AT, Bk
BORRER, fii A R IR, Wi s BAT . ARREAS =2 A BR A B 00 o 235 K AT

SFRRAIE R T VNS FIN, I E RV R SR AR

4.5 EHANE SNSRI
AARE WEHRIE T A FIERESMHFEER S Z N 0. 2336%, AR MIHFTRE S B A3 40 4114
AW ZE N 0. 2941%, [E)Y Gt b B FEHE 25 2 0. 3403%.

4.6 MEHNESFE ANBEE S B 7= AE TUE Ui
ARG, AL AR HBUES: 20 /N TAE H I SMARA NEE AT 200 N BS54 0= i
fBEART 5000 FF IS B .



HRIETE 2024 56 3 RS

§5 MEHAEGWE

5.1 |EMAREEH=HAHI
5 TiH &8 (B A RS E ARG (%
1 [ 72 WAL A 4% T 12,571, 977. 30 12. 46
Hr. i 12,571, 977. 30 12. 46
B SCRRIUESR - -
2 SENIREE SRl gt 36, 287, 049. 73 35. 96
o SEW s EIE R RN R B B
G b e
BAT M B4 &A1 52, 050, 447. 23 51.58
HoAth 75 7= 1,905. 48 0. 00
&t 100, 911, 379. 74 100. 00
5.2 55 B3 Bl Rk %t 1 O
To
{755 1E Bl I Bt & R BGEIT 2 & T = 3E 1 20% 571 B
A B A B8 T T3 3 4 05155 1E [ 1) 58 4 R A HE L W8 7= V(L1 20%.
5.3 &R HEHA FHRAKHR
5.3.1 B FEH S PRI R HAFREAIF MR
TiH R
e AR R AT 5 42 R 49
At HA P 55 2L AT E R 4 3T PR A e 77
At HA P 505 2L AT E R 4 3T PR B A 33

WMEB AR A S FHIRRIFREN 120 RIFHL
AT G A WP LB S TR AR IR BT 120 RIOREIE -

5.3.2 & HIARBLH A AP LR R IR 5047 L

FBR B o B e B 1

SRR B 5 o 2 42 B 1 HE

75 Tl A PIEE % PIEE %)
1 30 RULA 77.76 11.00
b FIRAFEIRIT 397 B B
KIE7ENFI 2 A5
2 30 KR (#)-60 K 6. 65 -

Horp FRAFELIIH 397




HRIETE 2024 56 3 RS

RIEFENFI 2 A5

3 60 K (£)-90 K 0.11 -

Horb: FIRAAGIALT 397 ] ]
K7 ENFI 2 A5

4 90 K (£)-120 & 5.43 -

H: FIRAFLIAET 397 ] ]
RIFBNFI 2 i

5 120 K (£)-397 K (&) 21.21 -

Hodr: FIRAZEIAET 397 ] ]
RIFBNF 2

it 111.17 11. 00

5.4 MEMAN R A S FHIBRAFEYEE 240 RFESLUH
AT G A PR T AR ARAE LA H BB 240 RIGHEIY -

5.5 MERE G MP 2 RAGHFBRE LS

e i ol PEREA (B m R B B L] (%)
1 K fii 77 2, 643, 895. 70 2.91
2 | ST ER - -
3| &R - -
Horbr: BURTE SR - -
4 | kR - -
5 | AR T 2 - -
6 | ISR - -
7 [ERIZEa: 9,928, 081. 60 10. 94
8 | HAh - -
9 | AiF 12,571, 977. 30 13. 85
0 Pl RAFBHE IS 397 RIWEE ~ ~
P e
5.6 W AR LR A 52 & B =58 H K /R T+ 48 s 3 5 4
F | i BRE | BRNE GO | RamkGe | oo
el (%)
1 112419060 | 24 fH=F4R1T CD0O60 100,000 | 9,928, 081. 60 10. 94
2 019733 24 [Ef5t 02 9, 000 913, 462. 09 1.01
3 019727 23 [Efii 24 8, 000 817,611. 36 0. 90
4 019698 23 [E 5t 05 4, 000 406, 701. 83 0.45
5 019706 23 [Efi 13 3, 000 302, 980. 01 0.33
6 019693 22 [H £ 28 1, 000 101, 935. 64 0.11
7 019631 20 [E 15 05 1, 000 101, 204. 77 0.11

%9

712




HRIETE 2024 56 3 RS

5.7 ‘BT M5 PR BRATE" 1 2 I B B 7 A E KR =

TiH s 5 155 1O
A S P O 55 55 O 466 X {ELAE 0. 25 (58) —0. 5% ] A8 0
5 390 PR Al 29 52 ) e v L 0. 0027%
5 A P Al 25 5 ) S I -0.0128%
7 B P RS AT E O 25 52 1) 40 {EL PR T ST 3518 0. 0052%

5 30 PO S Al 8 B BT A8 (ELIA 3] 0. 25% 1 0L 5 A
A AR T PO G 51 R S L LI B 0. 25% 91 4L

R A P9 IEA 25 B2 I 480 (EIX 3 0. 5% 1E L A
A B A 1 PO I I A 5 A (RO 5] 0. 53T«

5.8 5 HIR ISR A 5 3G B 7 3HE LB MR R BT 48 B SCRRES R
il
ARSI G AR IR AR FFA B SCHRFIE SR -

5.9 BB AAWE ME
5.9.1 &M RN

ARFEGATE R AR BATE, RIS R ASENBAS TR, 4% 252 M) 28 B 5 A 24 H 1 H 2
FISCRLR,, I SR 329078 FL0 A% ST P 8 FL SN PR sl A

5.9.2 AE SRR KIHT+ZUEFFKIRAT 2R AT Z2EE UL T #0533
A A R S A BRI A4 UE SR AR AT AR B A R TS SR A, B A 15 2 1

HAl—FEAZEIATTETT. TR

5.9.3 HABBE = H sk

5 4 SH GD

FHARIES 905. 48

I YSCUE 3 SR -

JSZYCA) -

ISR ISEN 1, 000. 00

oAb NG -

FoAt -

N || O |[W [N+~

f=ann 1, 905. 48

%10 7 312

=




HRIETE 2024 56 3 RS

5.9.4 B A G M R HARSCT R I

A T PO TN B, AR 0 T2 RS A v E T2 8] R R AR R 2

§ 6 JTIRAE&HHRT

Hf: A

H PREE A FrKIEE B
i 5 AT A B A 39, 857, 918. 32 35, 141, 668. 11
i 5 0T ) 2 4 A FR D 4 1,231, 783. 14 48, 061, 268. 59
ik 5 0T i) 2 4 A S ] 40 3, 484, 445. 55 30, 034, 772. 43
i 5 AR 2 A0 A A 37, 605, 255. 91 53, 168, 164. 27

KA CEHRIERET &

ARIITE /X e

§7 ZE&EHEANCHEAREREAZ ST Z A

e SHEM | ZHHE ) | ZREH G | EARE
1 I | 2024 4E8 A6 F | 9,000,000.00 | 9,000, 000. 00 -
2 Wi | 2024 4E8 A8 F | 9,000,000.00 | 9,000, 000.00 -
3 TR - 37, 637. 86 37, 637. 86 -
& 18, 037, 637. 86 18, 037, 637. 86
AN RO L S5 L, SUREE “ ORI TOF IR
§8 WMBREHFKWHMEERSR
8.1 MEMN B KB FFHESMNHILHIED TR 20%KF 5
# 5 A A e Y B TR e IR A e R
YJ'Q'_’:
P Gy ALL ) | N
|y | O 1) 1ty e e | B
x| T sk 20 - " - R
5 N G X i t
5 T 1)
1 | 20240806-20240930 | 2,507,391.01 | 18, 037, 637. 86 -1 20, 545, 028. 87 | 22. 63%
1:2 2 | 20240701-20240715 | 20, 019, 034. 20 10, 874. 26 | 20, 029, 908. 46 -1 0.00%
/A
3 | 20240927-20240930 20, 002, 136. 35 -1 20,002, 136. 35 | 22. 04%

o111 12 0




HRIETE 2024 56 3 RS

77 R R

AAREWIN, ARG IR SR A A R et GIEE 209A91E 0. £ S B R R e #L Bl
RO T, Iz E L RE ], TTRE SN < AT R KU o R Ak, H T < 3 8 KU [ ) e
FIRET EARILA > B, ATREX A B R st o, SR T I X o 2 e B K e v AR
BRI U™, IR s P TS, BRI AR .

82 HMBEEFHENMHEMEEREER
T
§9 BEMHHEHF
9.1 £ABCHER

(D F IR 2 v 3 R S B 10 T 3 0 e S R VR M A S A F
(=) (HrikidE e miipitet e a1

(=) CErRIEE BT M 173 &30 i)

(U0 (T TG SRR MR RO 5 5% T i e L IR A )
(1) B EAMLS TR Bk

() FEEFEE NS AR LA B kIR

(B IR M2 ESR A AR S

9.2 i =
BB E ARG S E TN ReTE NS EN I A RvE s fr, £ A
i TE) A AT A Bl A )

9.3 EH AR
LT AR LA () G A B, 1B AT T A S S AL B

FRELSEHEARAR
2024 4 10 A 24 H

12 T k12

=




	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期债券回购融资情况
	债券正回购的资金余额超过基金资产净值的20%的说明
	5.3 基金投资组合平均剩余期限
	报告期内投资组合平均剩余期限超过120天情况说明
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排序的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.9 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金交易明细
	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


