ZEWNEEERTTHES
2024 FEF 4 FFERE

2024 £ 12 A 31 H

HEETHEN: ZEREEHEARTTEAT
BEEEEN: PEHERBITROERAFR
WEEHHR: 202541 H20H



ZASIE P M 2024 445 4 BEEIRG

§1 EERR

HEE IR E RS L E R RIS TR AR RICE . RSV B E R,
FERE I A A FLSEE L AERA PN 58 BE PR AR AN Sl ST 54T

HEEE NP EEIRITR DA IRAFREAEE S FME, T 202541 H 17T HEK TAK
R PSSR R . AR A G EFANE, REERANBENFERERICE . =PI
R B BRI .

SN RV DLISIEAE F L S 57 9 5 U0 BRRT S FH 4 55 77, (HAVIRIUE RS & — @ &R

HEG IR A S AR AR R S R, B0 EAE HH TS e SR A LA 40 Bl B A
SR .

ARG P 55 BRL R 2 i

AREWIE 2024 410 7 1 HiEg= 12 7 31 Hik.

H

§2 HEE BN

Fe & TR ZAEMEEHRE M

e ARG 750006

S (e LTI

s Cile Ve | 201342 H5H

A AR L 4 4 B 300 55, 565, 609. 19 {7

% Hir TE PR A5 1) AR FHORARF 28 = s PE R T3 R, Jl i AR AR 2
AR BTG, J1oR N0 AT I b 2 R HE W

% A 1. BB A o I 0 2 E B FE b 1) BRER AT 23 AT

FEE RAT RIS AR SR 00, A BRI B2 i 3 A 2%
TS AR, TRE TFEN A B BT AL &1 S 9] A% IR L 451
i

2. MNIFIRPERNG . HIE LA R, ek eeE %
15 FH A 9 o5 A RIBE FHXURS: o 30 2 15 T PR ZR N i
N, MRIEE L TR VE AR AER S H 657 2EAT VP 20 07
e, R ORTEARASE A R

3. BRI, fERERSIERRENERRTR T, e
AL T - AR BRI A AT PR 2R b & B2 5 TN
B, iRt RE RS BRI

4 (RIS o UIEREAAN R T 37 ANAS [F) J R T R A
ZE 5t AEXETRB B AT I SR (2L At b, BUBR R mI AT AT
Bl NEEE TN

5. VEh Ik BESRN . FEEIR AN VEDLSE I N, AT
BN ETUE AR b ShAS S G B0 AR ML B A 2

Ap

1



LA B 2024 57 4 TR

PEGE ™ Z AR BC B LUB, W IR IE S B8 7 AR BLRE T o

b & e B LRMBEIAEFAE B

IR 2 AL ARHE o BT T T I3k <, LTIV RS AN RO UL 2 A0 - e 22
M E. WEHEE. Firiite.
WRAE GIEZF SR B G A B INE) R E R,
B BN S AR G AR A AR LR RS 52 1 AN S 390 A
B i AR, A5 b AT HFT PR A2 » DRI A 35 e ) 7 it XU
SR EAREE RN AR A LR SR o P A R v

HEEBA G T A IR 5T A A

EELEAN Hh ]S VR HRAT BB A R ]

GRS A AL

AL R T A SIS E T B

FED HIEERIAE 5 A

750006 750007

T IR T I 7 G 2 < 4 B

26,018, 877. 40 1 29, 546, 731. 79 1

§3 FEMFRIFMESHERN

3.1 EEMEKEH

Hhz: NRHIT

- JURZ 2 i

AR (2024 42 10 A 1 H-2024 4 12 H 31 HD

ZEMEEHTET A

ZEIEEHIT B

1. AR 2 sl o

63, 200. 52 88, 307. 13

2. A A

63, 200. 52 88, 307. 13

3. IR & 5™ 1

26, 018, 877. 40 29, 546, 731. 79

e AW SR

RIS AR . B Ias

HAbe N CANE A SRMERSIESD ER

R B RS FHIRRAEL 40 5% 5 KR A, AR A Cse i st in EA 2 e EAR s e . i
T 5% T 2 R SR B A 33 TS T AN B PR 52 0 0 A0 i 28 P n LA ] B % 5, T A

VRN ER Il

eV

3.2 EEHERIN
3.2. 1 ZEe B Elia R &5 RN 5 B A e 2R 1 LR

ZEMEEHIET A

343 S Bt A AS IR PR < B0 55

=N 75
| L | ik | it i@;gi S
® FEZEQ | HEWR RO "
HE®
FE=AH 0.2311% 0. 0003% 0. 3403% 0.0000%  —0.1092% 0. 0003%
SUR A= 0. 4983% 0. 0020% 0. 6805% 0.0000%  —0.1822% 0. 0020%
o 1. 2256% 0. 0046% 1. 3537% 0. 0000% -0. 1281% 0. 0046%
pU I s 3. 8695% 0. 0038% 4. 0537% 0. 0000% -0. 1842% 0. 0038%
i 2 HAE 7. 6667% 0. 0032% 6. 7574% 0. 0000% 0. 9093% 0. 0032%
SR S| 36. 5069% 0. 0061% 16. 0816% 0. 0000% 20. 4253% 0. 0061%

%2 W




ZASIE P M 2024 445 4 BEEIRG

| i E 4] | | | |
ARSI B
N&5H 5"
BEREE | IR | s |
BB o T T | Wil AR | ©0—0 @—®@
® WEZQ | HREEG "
HEZ®
HE=4H 0.2917% 0. 0003% 0. 3403% 0. 0000% -0. 0486% 0. 0003%
TENNH 0. 6199% 0. 0020% 0. 6805% 0. 0000% -0. 0606% 0. 0020%
o —4F 1. 4689% 0. 0046% 1. 3537% 0. 0000% 0. 1152% 0. 0046%
= 4. 6204% 0. 0038% 4. 0537% 0. 0000% 0. 5667% 0. 0038%
TR 8.9671% 0. 0032% 6. 7574% 0. 0000% 2.2097% 0. 0032%
HIE4& 5
40. 4670% 0. 0061% 16. 0816% 0. 0000% 24. 3854% 0. 0061%
i%{@@é\ 0| 0 0 0| 0

VE: RAEHEGE RN 2024 £ 9 H 18 H (RTZEWEE
WA FAFEE A ED), AEEilat s>

B 5k < A B s 0 e O RO 2
Fic 7 2R Bt H S5 5 00 A

3.2.2 HEESEFAYURE S RIHHEWN 223 KI5 RS R R R
AT R
B2 TR A TG T A S B 5 10 00 40 L e e A 3 4 £ 7 8 B L

36.00%
32.00%
28.00%
24.00%
20.00%
16.00%
12.00%

8.00%

4.00%

0.00%

2013-02-05

2014—12—21

2018—02—03
2018-09-19
2019-05-05

2019-12-19

2020-08-03
2021-03-19

2021-11-02

2022-06-18

2023-02-01
2023-09-17

+ 2013-09-21

Ri
\‘_:

:|2014-05-07

2|2016-03-21

— BIEMEEN

5 A

A (e L i

%3 W

2024-05-02

2024-12-31




ZASIE P M 2024 445 4 BEEIRG

LA G T DT TH B3R v E A o 3 55 [R) 3 b G LA A s 8 ) g S GE A 6k bE

40.00%
36.00%
32.00%
28.00%
24.00%
20.00%
16.00%
12.00%

8.00%

4.00%

0.00%

b = I~ = @ = =% o m & wh & m o & @ =~ o
S Yy yrTe T T T TID
| [23} (W] (] o o 1 L (] (23] L [ o o = Lo i~ [0)] L [t}
28 B g B R 9 8 8 9 8w 5 & 5 8 9 8 9 9
m M o< % 0 W W M~ @ @ O & © — = o m m < =
o o o o o o o o o o o o o o o o o o o o
o [t ] L] (] (o] (o] d o oJ ™ [ (o] o] o [t} [t} L8] [ [ ™
|_ RN MBERINPEN M S — R ENSEH R R it aE i r|

 AFEESEREMHN2013 42 H 5 H,
2. AEEEEFME, REEFHANYHREE EFANZ HEANNH WS KR A S IR &
EEGRIMLIE. RN, ARSEMHFAGHUH/FEREARMLE.

4.1 RELE (RESLBE/NA) FHir

§4 BEAME

4

A%

AR B <5 1) ik < 22 AT FR

AEERH

5 AE H I

EZF Ak,
FIR

W

BB ER

&
5 &

i
B F

2021 F 12 A
31 H

9

BUBERSE R, &RUF AL, BAEETNIESR
ey A PR 2 ) [ WA AR o s 2 Ak
<& AT PR BT 2 = [ 5 YL A8 234 U
BUE 25 2B BATBR DA 24 =] [ € U
A DU RS H Al i Y
IR e “EEM 18 DPAFAW
/%Aiﬁ#&’ﬁﬁ G2 B, 2
EIL e B LT i dE & AT E I
T Ik 4 22 A I — 4 5 T TR i 5%
R IETF B A & 2B H =
i RUE SR B B < L 245 HE R AR
HLAA SRR T RFFAHIER R L %
{5 30 RIRBFFA G RIS BB A 4
AT KB I I B R IR
Eiaie FAlE TR i

£

ARSI 2 1
gt

2022 4F- 5 H 20
H

16 4

Sk, WAt A . EARIR T A
SEBMARAF, 2011 FIMANLAEHESE

%4 W




LA B 2024 57 4 TR

EIRHIRIHEA R, PIHEET M 0
5 i P R B, S5 1 2 2
SR IUERFEME KT T HES.
Sl S RO A S B
SRR 18 AR A2 4
. BEMSERETHHLE. 2
PLEHAI ST 2 4 A E LAY
AN SR T KBRS SR %
B SRR RS R
30 RIS S RSB A2
EEZL
HE: 1 HARHY “FEIREIN, “BIEFURT HEEARVSEMAS CERD MRS,

2. ES MR BT SRR AT AL 2 S A SR B3 s FAE A A

A ] AR S E

n

4.2 WE RN FE SIS VE-TE 700 U

RGN, ARGEHEANRET (PEANRIAMEIER SRR EE) - (DIFERIES
BREEHENEEEHINEG « (QIFFRIEFR RGBT HINEG - (AIFSEIER
PR A (G B E G HINE) SEEEM. BT SHIUE e a FLE, RIBSHE
iR v RARU E N BN P AL B, AN PRI B AR (A, ety
WA NBOR B A i, AR BRA AR 28 14T 8

&t
=
T

N

4.3 ARG ERHH
4.3.1 A PR G ERHITHR

RGN, AREEHNEIIT QERRBEEEE AR AT 56 ER R EL) M
) 58 AT S ARSI, AR AR B i S MR AL &

&l

~

4.3.2 RERGTAKERGH

A AR KB TR FEAR T 5 A s ik 57 H L AT 8. RGN, A F
AEFHNEZ S5 I AT a0 R H R A SE 5 AL B B I 8058 by B i e 57 24 H i
A8 5% -
4.4 B RN ESHI BT RIEAZIED Hr

FMZGE T, WUZERAR A B BUR S T ARSI, E P/ A L ANZE G PE ] R AR
FAAE. BEMBGRTTH, W kEsit /7 — RIIEMBOE, BIEEMERES, AR TRELFHEK
IR T E 0. FINBEBERZE ST, Bt it /s, HEshIeat it s, LAieit

2K,
#57



ZASIE P M 2024 445 4 BEEIRG

VU P Je AT Il 2 A B8 MBCGR TR, SEHEAF@E R WA B MIBGR, REF T TR & B 7S
Mo BB AR FEDA SRR R v, 12 A7 BRI RATIF AT a3

BAARE, FEN 1 FEBIEEE T4 33bp 2 1.09%, 1 8] AA FAF IR 3 N T4
36bp & 1. 57%.

AFEGHARTTH, R UAREE 1-3M dE A WIE B R0 Iy E,  PREFALG T8 A S Bh I

4.5 EHAZSHNL SRR
BEARMEWRZEANSEHIRT A RSP ERE RN 0. 2311%; ZEMEEFHEMTB
FE S AIFEICEE RN 0. 2917%; ANV G7 LA R UEIR 75 N 0. 3403%.

4.6 MEMAZRSFHE ABRES B HETE LY
o

5 BEAGHKE

5.1 MEMRESH=HEHEMR

e i H &E ) B ST L (%)
1| BE s e 31, 885, 852. 65 57. 29
Hrpe figr 31, 885, 852. 65 57. 29
B SCRRIE SR - -
2 PENIRE SR 21, 704, 687. 38 39. 00
e S R0 0 1) S N GR  4 h % 7 - -
AT g H &A1 2, 055, 451. 91 3. 69
HoAh gt = 9, 885. 16 0. 02
Ait 55, 655, 877. 10 100. 00
5.2 G HAMR IR B R 1E O
P T H o B BT PR B IR ] (%)
1 IR 03 A5 75 [ ik 8 AR 80 0.95
Forre S [l D ik % -
P i H &H () SR P E A L (%)
2 5 BAAR 5 75 [ ) i % A2 20 - -
Fore S [l e i % - -

VE: R P 5 2 1] A it B AR A o R < A B AR D 1 ST A R B AR B A L £
(Y g BT 4 R
i 27 1E [B1 9 i) 3 6 R AU 1T 2 6 5 7 15HEL 1 20%H) Tt B

AN AR A IR AT 55 L 0 ) 9% < AR AU o i < W7 1L 20% ) 1% DL

i
=)
=



ZAEIAEFLIT N 2024 456 4 RIS

5.3 EERHAAFHRKLM
5.3.1 WEAGSFHRRHMELRF L

i H RE

T AR I 58 2 T S 3 AR IR 86
it A BT AL T R A IR fo e 90
e I S A ST R IR SR E 56

WE R A PR R IR 120 RIE IS
I G A5 IR IR AL S0 A IR 120 TR L

5.3.2 MEHRKBEH S TR K LR 747 Lol

. o & HARR BT 2 o k4 B | & HARR A 45T oy B4 B R i
s et P E) (%) e R,

1 [30 REAWY 42. 77 —

L e R A7 SR I 397 RIWTE sh A2 it - .

2 PBOK (&) —60K 19. 74 —

L e R A7 S I 397 RIWTE B2 i - .

3 60K (&) —90 K 7.91 -

o o A7 S T 397 RIWTF sh A fi - .

4 190 K (&) —120 K = -

s o A7 S T 397 RIWTF sh A fi - .

5 120 K (&) —397 K (£ 29. 73 -

s o A7 S I 397 RIMTF sh A fi - .

&it 100. 16 =

5.4 MEMNBRAS TR KRAFEET 240 RIFHL A

ARBE G AR AR HH I BT AL T 2 F AR AR SR 240 RITEIL

RIF M RN EFREAS

5.5 MEIRE

75

7 il

PERRA o)

RS R E ] (%6

1

[H X 57

3, 050, 295.

41

5.49

AT

w [ D

SRl

2, 050, 381.

27

Hor: BURME Rl

Al i 77

Al R R 5 5

T2 9

[FILA7 I

26, 785, 175.

97

FHoAth

O |CO || 0|

it

31, 885, 852.

65

FIRAFBIRRE T 397 RIVFEHFIR G

5.6 1REHIREMERAA GES T 1#E G EEE KR+ 2RSSR B g

7




LA B 2024 57 4 TR

Fe | AR 555 44 F5 G dE () WEREA o) HESEFIFEES (%)
24 AL BERAT
1 112412113 LR 100, 000[ 9, 906, 324. 17 17.83
CD113
24 H{EHRAT
2 112408080 et 60, 000| 5, 984, 500. 65 10. 77
CD08O
24 I IRERAT
3 112420250 N 60, 000| 5,911, 971. 66 10. 64
CD250
24 R ERAT
4 112404011 R 50, 000| 4, 982, 379. 49 8. 97
CDO11
5 019698 23 EH i 05 23, 000| 2, 346, 196. 29 4,22
6 148206 23 K3 01 20, 000| 2, 050, 381. 27 3. 69
7 019749 24 [Ef3 15 7,000 704, 099. 12 1.27
5.7 “BTFEMN” 5 “MEBRAEE” HENELSE=RHEN WS
T H i 25 175
5 30T PN A P R 4 S EAE 0. 25 (&) —0. 5%[E) IR 3 0
s 1A PN D B P ) B e 1 0. 0597%
s 1A P O S P ) B A 0. 0051%,
s BA PN BEAS A H A 25 55 10 266 5B 1) 7 58P 24 0. 0264%,

W5 WA S0 B A XHE IR E 0. 26%1F ULt A
A B AR 5 1A LR B {8 0 26 RS 5 0. 25%09 1 0
R I IE AW 25 BE R 48 XHE IR E 0. 5%1H Lt B

K AR A SR HH I e

£ 2 X 2 0. 5% It o

5.8 MEWIRIEMER A & B & B 13#E LI R/ HER IRT+ 48 B P SCRAESR IR H

k]

AT G AR IR AR FF A B SCHFIE SR -

5.9 WEASIREME
5.9.1 E& 1Mk

AT AL IR S PR 2 S

TR H A R S A B E 4E FRAE 1. 0000 JT.

5.9.2 AEERBEHNAM +RIEFHRITEEAYPRE
WG| HA—FEA B ATFER.

1T CDO8O (X
FARREW IS RAE, NEERS

Lo AERURAT Bt A PR A 7

sORtilin 2
A A AT SRR AT+ A2 E 7R FR 24 JERUHRAT CD113 (fXhS:

112408080 CY). 24 1 E4RAT CDO11 (fLAS:

%8 W

H B M

R (T AL, A P 52 A i 28 PN DA ] o A <

HITLRIAE, BE

112412113 CY). 24 F{Z4
112404011 CY) AhHAhUESR A RAT
gath H AT — N Z B AT ETT

AT I o



LA B 2024 57 4 TR

2024 £ 2 7 6 H, JEHUHAT B A PR 2 7] PRd M2 0 B K < B A BB Ry b et A SRy 3
o
2. FERATIRA AR AR

2024 5 1 A 5 H, FERAT B A PR 2 7] PR BRI 7 5 AN R I 88 o5eape | 2 < o e B A L

3. P EERAT A A IR

2024 5 1 A 5 H, HEARAT A A7 BR 2 =] R S 3002 5 5 AN e e 28 g ] 5 < i e 0 L
ISR

2024 £ 4 H 3 H, H EHAT AR AT BR 28 7] DR R MRVL JE AT BA DT B S AN B R AE 5T 43 R 1
Fon BHCEE TS

LIRS A3 BT CLAhAT A ™A% (B R R AR, AT B i AN 2 =) 11 BE (K E

5.9.3 HAWBE =ML

75 AR X M GI)
1 17 HPRAIE 4 769. 65
2 PSCIUE F5: 9 52k 6, 457. 19
3 IR RS) _
4 I AL FR O R 2, 658. 32
5 oAt IR _
6 HAth -
7 &1t 9, 885. 16
5.9.4 B HESHEMHER HA L FHR 5
HF s RNER, 20z M55 RERE.
§ 6 FHARESEMHEZ)
BAL:

i H ZIEMEEHH A ZEOEEHIT B

0 TR 2 < 90 i

30, 847, 131. 54

33, 686, 164. 70

5 HAHH e 35 4 i FR D 7 40 2,476, 425. 42 5, 264, 353. 64
5 FA$H o) 3 4 e UE [m] 473 400 7,304, 679. 56 9, 403, 786. 55

T AR S 0 LS 0

26, 018, 877. 40

29, 546, 731. 79

§7 REEHENZHEARERESESTH W

225773

ZHAM | ZH ()

ZHemOn) | EH SR ()

%9 W




SE AT 1E T 2024 4E5 4 ZRER G

1 21 ) P 4% % - 59, 682. 48 59, 682. 48

ait 59, 682. 48 59, 682. 48

TE: LA G PGS Y A 58 e P B ARk S I ) 1) 9% R B3 5 AR ik 0 SO IR E — B8
2+ ARBEIBELZ MBI 5B S W R

§8 MBRE RN AMERER

8.1 MEF MW BB EFEESHBELAIAT BT 200895

m T WP Tl Gy B LT I T T I
%
F A5 4 3 HE ‘
i 54
i Fe | dsimE i 200 ﬁg ig; gg e BT
" FRY S ] 15X ] i e :
IJ/]-L 1 20241001-20241231|20, 439, 196. 50|59, 682. 48 —-120, 498, 878. 98 36. 89
R A

AT G S HH IR — % B AT 0 L4913 ) B I ey B A AU 20%, D T I DR e
IS, AT RE S EL

(1) F4 7R R I [R] P TGI8 AR 68 (1) 55 7= 7 DA, nlRe = AR Sk o B N e, S EUR
B AR s L SRR A i o 1 01 LU 491 s 1) B Tk e < 3 B0 S A ) 20% 1Y) P — 45 T 3 KA [ 5| e B
Bk, FeE AR (EEEED) M2 g i il el , a0 FEsk 2 NP H LAk
(EAR¥D RAEEHRM, HeEHARIRTE (EeEED) L@ B 1782 A 1 [ i,
XoF 6l % 45 T (1R ] 70 P I ol 5

(2) J4pr 8 RN 2B 55 AF 27 AV AT Jo <0 R [ () BI040 75 2, )T e ol 4 % 77 4 52 B AN H)
A B Sk e (o I b o

(3) PRIFEGFERE TR A B, BRI m] SR U N T B4 B 7, BRI BOR K B)

(4) Fe T ML /N, T BE T B0 73 4% B 52 B 7 A e S Ak 4 [F) 20 58 B % B ) o 2
HEWE 5

(5) RIS (] T 35 4 BE P WAL /N, AR R AFEE B 26, BRI IRIE B 5 R ) 20 5E T
I 2 RIE R R AR R

8.2 MMBRERRNHMERGER
o

§9 FEXMHEXR

9.1 ZFAXMHEX

Ly o [EIE M o A 22 A I < B B 10 T 3 5 < S AR ) S A
2. (ZEIEEHEMTHEEEEER) ;
&

BB MW RELE D
%10 i

e

>

3. (&fEU




ZASIE P M 2024 445 4 BEEIRG

4. (ZEIeEERMTSEEHFRNE)
5+ A FENIE M 2 BRI HoAh SO

9.2 17U R
ARG R ST N LR

9.3 EIHNK

IR SO T A e B B ST A T ELBE I A B, B RN (] B S R
BRI R A .

BB G B B, WS ARE S A RS AR EAF.

RS HBiE: 4008-088-088

&l

MLk: http://www. essencefund. com

ZEEEEHEARFEAT
202541 H 20 H

ERIE



	§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 
	3.2.1基金份额净值收益率及其与同期业绩比较基准收益率的比较 
	3.2.2自基金合同生效以来基金累计净值收益率变动及其与同期业绩比较基准收益率变动的比较 

	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	4.2报告期内本基金运作遵规守信情况说明 
	4.3公平交易专项说明 
	4.3.1公平交易制度的执行情况 
	4.3.2异常交易行为的专项说明 
	4.4报告期内基金的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 
	5.3基金投资组合平均剩余期限 
	5.3.1投资组合平均剩余期限基本情况 
	5.3.2报告期末投资组合平均剩余期限分布比例 
	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名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名的前十名资产支持证券投资明细 
	5.9投资组合报告附注 
	5.9.1基金计价方法说明 
	5.9.2本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.9.3其他资产构成 
	5.9.4投资组合报告附注的其他文字描述部分 

	§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 


