K
2024 4E3 4 2

S

BANER T SESE

=R

2024 £ 12 A 31 H

HEEEHEAN: KBESEHFRAH
EEXEN: PERITROERAH
WEXHBHR: 202541 H 22 H



KRR TR M 2024 5 4 MG

§ 1 HEERR

FEE AR EF S LEFRIEARMR S I R AR BOIC . RSP IEIRE B 8N,
FExF H N A E S HERA VAN 58 B MR AE AN 1) S DA

FEIUE N EHAT B A PR A FIRE AR G S FHUE, T 2025 48 01 [ 21 HEK T AHRE
I S5 4R bR PRI R H AR EFNE, REEZABAAERRICHE. #S MR
HHRIER.

B E IR LSEE . SRR 5T i R U B S B 5, (HACRIER & —E A .

F G STF AR AR A AR, 58 AR H 50 SRR A2 B 1 A
2 SAINEE SR TR

AR I 55 BORER 2 U

AR EWIE 2024 4 10 A 01 Hig= 12 A 31 Hik.

§2 FE &7 WA
F 4 TR AR KBEAMERT
FH 4 TG 000424
A (W RLZIRIFF IR
HEEFRERMH 20134 12 H9 H

57 YA T A AL A

26, 479, 778, 537. 32 43

BB H b

LA Rz et M A SR EF R i s v e e de Haw, 70
RRAG e Tk S EEBRE HE RS E [l 4

PR AT G A R T S R 2 T SRS TR A b, 2RGis
PRESH FRVR BN B s . B S A SRS A T R e
FIERVE SN, I8 PR S I e Ui i T R A7 52
iy igE IR IR AT R RIS B
FREETLANTE S USaS 2R S HE T bn (M 22 5%, 1
SE XL AN AR B L], DRI A A R
A I 7 N RIS /o A R R S

b4 Bl A i o LRI AT AR5 R

AR YL 2 REAIE RIS RN TS IES, R TSRS AR &
o AT G5 (%) FOUH XURS AN TN B AIK T SR 2 k4 L TR
GRS, FiRES.

A= UN KBS EHARAF

BEEEN  EARAT I A PR A

& B B TR RR KRERFIE M A KERFEHR T B

B BIEEAL SRS 000424 000425

IR N R 70 A 40 B A

26, 383, 911, 396. 98 95, 867, 140. 34 1>

% 20 3t 121




KRR TR M 2024 5 4 MG

§ 3 FEMZ I MNESFERIN
3.1 ZEWMEIF
A NRMoT
y AR (2024 4F 10 H 1 H-2024 4F 12 A 31 D
E B S5
SR KRR RIS B 1 A KRR B B
1. AR s s 89, 480, 007. 79 355, 515. 42
2. AR 89, 480, 007. 79 355, 515. 42
3. PAIRFE G B =i e 26, 383,911, 396. 98 95, 867, 140. 34

L. iy sdma b3 2024 45 12 H 31 H.

2. AW CSZILS TS S A AR B . BRI AN CREARMEEZIRE 1A
5 3 RS R B4 26 S5 40, A ARV D AR 30 L SE BRI 25 I EAS A A R (A5 i 2%, e T
AHE 4T A RATERZ S, A oA S 2 R, A S BIas RS SR 1 44l
% o
3.2 e EEN
3. 2. 1 &R MEIR RS2 K H 5 R ANV S B S i 38 2 A B 3
KRR 515 T A
b 235 b A
EERE R | EREE | g |
BBt o 0 W EE | O—6 @—@
@ O | #BIRHRERE |
HE®
TE=A4H 0. 3229% 0. 0002% 0. 3403% 0. 0000% =0. 0174% 0. 0002%
TESNH 0. 7026% 0.0010% 0. 6805% 0. 0000% 0. 0221% 0. 0010%
o —4F 1. 5466% 0.0012% 1. 3537% 0. 0000% 0. 1929% 0.0012%
=4 5.1033% 0.0011% 4.0537% 0. 0000% 1. 0496% 0.0011%
TEHE 9.3141% 0.0012% 0. 7574% 0. 0000% 2. 5567% 0.0012%
e
51?%;;;;;1 33. 3764% 0. 0048% 14. 9462% 0. 0000% 18. 4302% 0. 0048%
X 7
KRR 5215 T B
b 235 b d
RS | B | SRR | =
NES e 0 Wl ZE | O—06 @—@
@ WL | #iEE |
HE®
TE=AH 0. 3830% 0. 0002% 0. 3403% 0. 0000% 0. 0427% 0. 0002%
=N H 0. 8235% 0.0010% 0. 6805% 0. 0000% 0. 1430% 0. 0010%
o —4 1. 7898% 0.0012% 1. 3537% 0. 0000% 0. 4361% 0.0012%
oL =4 5. 8614% 0.0011% 4.0537% 0. 0000% 1. 8077% 0.0011%
oA 10. 6314% 0.0012% 0. 7574% 0. 0000% 3. 8740% 0.0012%
ININS
Eiéi;;g;f? 36. 9642% 0. 0048% 14. 9462% 0. 0000% 22.0180% 0. 0048%
X 2

5 30 3L 121



KRR 5 08 T 2024 4E55 4 AR

VE: AHE G o ot 1% H AR A

3.2.2 BEESARAEMURES RiH#ERR R KH 5 RS REAE
BB R

KRFHE R DARHMEBE R SEHAV AR B s FRed fh sb E B3 ELE

32.00%

28. 00%

24. 00%

20. 00%

16.00%

12.00%

8. 00%

4. 00%

0. 00%

[+ o O O wy [ar] [3e] — — — o~ oo ~O O =t -t =t (] — —
(=] (=] (= (= L= (= (= (= L= (=] (] [ o (3] [ (o] o (3] o (52
T T T S S P Y
T T 22T 19988 YITzIrrEoo
— — — — — — — — — — — e o4 o4 e e o4 o4 e (=]
=] (=] = o =] = =) =] =] (=] o =] (=] = =] (=] = =] (=] =
o4 o4 (o] (] o4 o (o] (] o4 o4 (] o4 o4 (o] o4 o4 o (o] (] (]
|[— kBFHERTARTPEBSEE — KEFHERTART IR K]

KRFFE KB RIMEBE R SEHAV AR B s JRed P sb E S ELE

36. 00%

32.00%
28. 00%
24. 00%
20. 00%
16.00%
12.00%
8. 00%

4. 00%

0. 00%

o~ o~ ) O Dy [} [ — — — o~ o 0 ) =t =t <t I — —
(=] (=] (= (= L= (= (= (=] (=) (=] (] [ (o] (o] (o] (o] o (3] (] o
N R & g % = 0 = ®m Mm & % = v = B B © ! &
T T T T T PZTTETE YRR TR OTROTOTfOT
— — — — — — — — — — — I o~ o4 o o o4 o o o
= (=] = = = =] = = (=] = = (=] = = [=] = =2 =2 =2
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
|— KERFIEEMBRITFHWESR — KEAFEEMBE Tl &I lliﬁi|

E: AR ERMNE, ReFHAN ARG RAENZ HE=1HNEEerR A5
PITFEREERMNAE. WEREH, ARG IE A E LI G A 6 RN RAE

=

§4 BEAME

4.1 B&2H (BESLH/PD) fHih
EARGIHESZIMR  [iEsA
u)

e A Eram | mERm ER

%4 3t 120

Bi




KRR TR M 2024 5 4 MG

Mo A, Ko
ARSI, LI FH it Bt
I — S I ik A i
RIS B R "
SO SRR IR A 4T
ML, KRR o
e T Wi (SR RS
FTEE PREPITIESS 19018 4E 6 A 22 H - 124 AL 2015 48 7 A
S S R e 4 e
A N ST
ST, KRR 0-3 e
FEFE I SRR L
NESON P Qﬁé AN j;
gﬁﬁﬁ%ﬁ%ﬁ’ oS TSR S
sk, Wik,
KRS 4 H AT K A o i S VA
3 25 T S R 2 T 1 R AR A T W
o R , B ST, 2018 4
T b 60 |20 PO 20H N NS T 2N
Ul 55 RAIE S 4 % EARAT, JiE
oAz, ERMTR. e
FEhF

v REREE G2 PR IR H AT AT 4 28 ] ok g 1 E AT FTAN AR 30

2+ “UEFFMOAERR” e “TEFRAOE” B SCGEM GEFEEELEME S, BF. SmAE AR
LN G B IR HIRERHE -
4. 2 WE N A EEIBAEREM T 5 FH o i

AARE N, AIEGEHNARALIE QEFFRRIESE) LB TAEN . A5
[F) At A S B BT TR OGRLE , RIS A B R Sty SR i BRI 2k
RSP RS SN Ea A AINE - ST V- St g IERRE DN S S Sl F o RIS & SR A S e i It B ]
NFIZ3 BIAT

4.3 AP HERHHA

4. 3.1 AP G H ERHRATER
WG, AFEEHAT (AR AP Z900)) F0ii e, ER. WRENSRE. 5

PATEESADIAT, AT T IrA SR G, BflAsEe. HRAS. BT FHITRISE,
HARLR

WHFCSCRE, AR N AR A G AR AR IO TR, Iy i 4 & 2 BEAE A R AT
T 6 LI RISERR .

BRI S RE, AF] SATRERRR G 2UT PSR G aB# A, S bas
FERRRER AP EN, MOLSEs A G E T, SRH e
e 12 e ) Z

w




KRR TR M 2024 5 4 MG

LG PAT, AFIEATED L GHIE, FrafsaariR s S mZ o is —MITRELs.
LG HIRIR (AT AV GAEN) K, NS, BEDTRELEZ S RE N TZHEF: W
GGy, RS ESF ARG AR, PRIESE BT B AP

B E BT RIS S 00T VrA, AR RS B MEFERL, KR (AR AR 5 400D
FIRLE, FREE. BB AR E AR, JEAT oA, B ) 2 5] B ZE 4R S I
A, ORIE A F N IR BB S S AP0 A

AF L A DNFERFEAAE AT AT EE T, R, TTikEs. SRR,
FEHIXGL Q0% EAF AT 1 Hy 3 Hy 5 HIIAL 5 1 BofAT TR, ARKINHE R AT 5 boF ai b
AT N
4.3.2 REZHIT A ER RN

AIREWIN, AAFE NI AERRAGS SN GATTEMZ ST, RKEIFEHRIAZE 5
BT IR BRI S Ty I 2R 27 2 H S B 5% AE 5

AAREIIN, REIATE A T BEF BN A2 5 M s ik 1 57 28 547 N
4. 4 W E BN EESHRE RIEABIES I

L ARt S A AT 155 [l oot

A HIN, LA DROOT AT FIERAT A 17 47 [543 e Wy B B AR AL = 2 A T o, (ELFR MR A K
BURFIZE TR . 10 H, REFZASBONFR, 1 EHRENEAFRIEERAE 1. 94%MIERE Y .
BEN 11 H, BRI L TAT, 1 I EDA Pl e R TATE 1 9%A T . BEE 48]
M VRN AT I A BB T LG A T B 5 SR R B 4 T P T R AR R AR i, 1 4R
ST b A P i 5 B B HRAT 1) T 47 A 2 B R R S sl 35t KR R A7, A IR AT 2 1. 6%
PL R 7K

2. At W P AR L A T SR 4 AT

FEARE I, FEERESFZER, ERIEHGRAEFR R, X257 21T 762
FHECE . FES RIS T as Beah 16 0 R s A TAF 5 A7k, i Sadl [l e &5 5 7 i e &Lty
FE TR VAT B AR HI I DL N0 T RV AF B R 38 (el W Bt 7 R EC . RIS, e iRl T
Yyl s R R AR AT TR, 5509 50A A5 K S U A 2 1456
4.5 |EWAESHIN G

AR WHCERR R FE I A B3GR E IR 20y 0. 3229%, AL St LB R HEIR 28 2
0. 3403%; AR5 AR AT BT B A S 0 BUFE R H 0 0. 3830%, [Al ML 47 b BB HEN

Z9 0. 3403%.

>

=

#®
(o]
=
=
S
=



KRR TR M 2024 5 4 MG

4.6 MEMABSFHFA ANBRES T HERE L
ARSI AR N AR S A TAR H 20 B0 N B AN — i A e B i

EIRT T HEmEE.

§6 BEHEHE
5. 1 REMRELSH=HEIFM
P T H &% o) A A B ] (%)
1| BEE s ot 15, 485, 240, 029. 64 57.04
Hp: gz 15, 485, 240, 029. 64 57.04
BE 7 SRR ) )
b
2 FEANRE &R 3,722, 275, 974. 18 13.71
L ST RN
SR B Al 7 ] ;
FRAT 77 Ak f 4 5 %
3 it 7,938, 235, 298. 32 29. 24
4| HAhwg 9, 208. 26 0. 00
it 27, 145, 760, 510. 40 100. 00
5. 2 15 B B Rk B AR
75 i H 7 B A B PR E I LA (%)
1 i35 JA P 75 [0 e ik 8 AR 00 1. 39
Forre SEBr= 1 R 5% -
. e of 4 B e
s M 0D sl (%)
2 i R fiii 3 [ml D i B AR 200 650, 068, 888. 40 2.45
Forre LB ] R 5% - -

Ve R H PN 5 [ R B AR o B < B B ) BB R i B AN SE 5 R AR e TR
7 AHE LA ] BT 2 E
5255 1E 1B ) B e R AT I 2 < B 7 1EL ) 20% 9 T B
AR A AR B 1T 117 2 < 2 I [ DA % < R AR . B3 7 ELHY 20%.
5.3 BB RASTHRRHIR
5.3. 1 REAGFHIRRIRELF L

Wi REK

e AR BB A &P 2 9 A IR 104
7 T B 2 S X R R IR A i 109
7 T P 4B 2 1 2 R R TR A A 82

WREHARRA G FEHRARBIRED 120 KI5
AFEG AR I TR AP IR AR I 120 RAFHL

% 7u 3t 120



KRR TR M 2024 5 4 MG

5. 3. 2 R ERIARBHHE TR KRR 75 Hol

BIIPR B b 2 g B 1

B IR A7 A5 L 2 e B

e sl FHIHH %) LB (%)

1 30 KPAW 24. 62 2. 45
o IR 397 RIGTFS) i |
B

2 [BOK (F) —60 K 8. 87 -
o IR 397 RIGTFS) i |
B

3 160 K& (&) —90 K 16. 79 -
o RIRAFLINHEE 397 RIGTFS) 1 1
B

4 190 K (F) —120 K 8. 09 -
o RIRAFLINHEE 397 RIGTFS) 1 1
B

5 (120 K (&) —397 K () 43. 88 -
For: FIRAFELIRE 397 RINTFS) 1 |
2 A5

it 102. 24 2. 45
5. 4 MEFINBEHE PR RFLIET 240 RIBH A
AFE G AHR G HAN TR A AT R A7 ST 240 KA.
5.5 MEFRZMF MM RN RFRELS

75 figz b MERA o) TR A B PRI L] (%)

1 EEEhies - -

2 JAT EHE - -

3 A D 1, 160, 353, 029. 77 4.38

Horp: BURE SRl 1, 140, 343, 342. 10 4.31

4 A5 77 - -

5 A Rk 55 603, 723, 437. 71 2.28

6 O 349, 391, 402. 56 1.32

7 ERIZEA 13, 371, 772, 159. 60 50. 50

8 ot - -

9 At 15, 485, 240, 029. 64 58. 48

10 FIRAFEIEL 397 B B

RIS A2 A5 77
5. 6 & BIRIEMR A SEE T =R E AR/ MEEL KR+ fr S s i

e | gy fizr bR EsE k) PEREA Go) |G T EHE S (%

1 240401 24 42 % 01 3, 100, 000314, 652, 630. 48 1. 19

2 200203 20 [EJT 03 3, 000, 000309, 557, 956. 92 1. 17

3 | 112470061 | 247 MEAT 3, 000, 0001297, 820, 406. 53 112

CD096
4 | 112470408 | 24 J& ] E PR 3, 000, 0001297, 742, 857. 47 1.12

s

i

871 Jk

N N

1271




KRR TR M 2024 5 4 MG

4T CD178
24 B 171 HE Fré
5 112470719 ??']"&T ? 3, 000, 000|297, 708, 378. 24 1.12
4T CD180
24 KV ERAT
6 112472663 KIRAT 3, 000, 000[297, 547, 488. 05 1.12
CD288
24 IR ARAT
7 112471478 B RAT 3, 000, 000[296, 325, 285. 10 1.12
CD231
24 v JEARAT
8 112482491 i & 2, 000, 000[199, 838, 128. 17 0.75
CD204
24 H M ERAT
9 112483160 AMRAT 2, 000, 000[199, 754, 346. 62 0.75
CD181
24 B 1 E Pr4R
10 | 112483799 ??'j'l&T 2, 000, 000/199, 641, 482. 49 0.75
4T CD137
5.7 “BTEM” 5 “WRBAE” Wi e 07 i E K e
TiH it 25 1
R T PN O S R I AEXHEAE 0. 25 (&) —0. 5%[E kB 0
i U P 25 P 1) e e (L 0. 0588%
U P O 2 P 1) R AR AE -0. 0094%
i 3 N RS A H S R 1 248 6 ) 187 B~ I ME 0. 0247%

5 3 P9 S A S B I B X HE A 2 0. 25% 1% DL U A

A5 39 49 57 0 8 O 248 0 LA 1) 0. 25%5 Lo
WA IE A B R Y ZEXHEIA B 0. 5% 0L U B
555 P9 TE I (58 E (O 248 0 LA B 0. 5%

5. 8 A FARILMERRRA b e B 7 13H HU 9 /R OB +48 B SORFIESF R

B2

AFE G ARG AR RFFA B ISR .
5.9 B ASIRE ME
5.9. 1 BE&THM T AN

ARH & I BRI MR ASVE T, BT R AR AR, 1252 100 A R B € A
ARG HTHFERIOR IS, % SRR 5 L0 AR JYTRR A L SN I PR3 A BT A7

5.9.2 AR ESERRHAI T BIEFHRRAT ERARR T HIPMERMIILRFE, R
FERERB HEI—FENZBIATHET LTKEER

(—) 20 EHJH 03

2024 4F 12 H 27 H, RE T (2024) 43 58K, EFIFREATIEAE SIS A BIAL

[ AR BT B A] I RBOTR S B E H SE, AR 113K 60 Ji7T.

ARSI G} 3R AR RATUE SR BB R ARE P A B A L B B R 2 w350 B A L A AN




KRR TR M 2024 5 4 MG

(Z) 24 KbHAT CD288

2024 9 10 H 11 H, WIS (2024) 10 S8R, KIDHRAT B R A "R EE K&
HE BRI RS, B AR TR 200 J3 T,

ARFEEXS B EARFTRATUESR A5 R SRR P A B B R4 [A) R 2 ) 15058 ) 2 (1 0
5E

(=) 24 BEAT Cp23l

2024 4 1 A 10 H, Begiidks (2023) 16 58K, BT R AR A RS AR,
SRR R BT E B AR T A 4 TUSE VLML, ALK 395 JiTt.

AT NS IR AR RATUESF BB SRR 3 A B i o 2 e B R A 28 ] 50 B ) P2 1 R

bR EIRFISL, AR T TN G BB B HT AR TR R AT TR BTS2 M A, oA
et gl H AT — SN2 B AT ALTT

5.9. 3 HAEF=HI Bk

s K e o)

7B ARIE 4 2,424, 87

JICIE ST 5K -

YRS -

JSZYAT EH TR 6, 783. 39

oAb SGR -

HoAt -

N | |1 |||

&it 9, 208. 26

5. 9. 4 BB A GG MHE R HA TR I
BT & LARRR, 2B A5 &I 8] AT REAF A R 22

§6 FFMAE SR TR
BT A
TiH K IRFEIRM A KBAFMERTB
5 B B ) 3 4
o 29, 747, 065, 543. 43 131, 663, 589. 06
3 A B
e 15 1 A 2L 4
i N 78, 794, 845, 244. 37 588, 685, 310. 63
S HR 47 2
e 15 1 A 2L 4
i N 82, 157, 999, 390. 82 624, 481, 759. 35
S TBE [R] 477 0
5 B oK 3 4
o 26, 383, 911, 396. 98 95, 867, 140. 34
A IISE Il

21001 4E 127




KRR TR M 2024 5 4 MG

T HIEETE ZLME R e A\ BRI DR 473 B0 B - S50 A o 1 08 400, VS [ 47 005 e o 1
A7 UM R 473 B0 ek 45 B0 8 1 R D A7 B0

§7 HREEBNZHERREREERE ST 5 WAH
AR A WP T G T P R AR A e L«

§8 MR R H RRNEMEESER

8. 1 MEMINE—RREFEESHFLFIX I BGET 2058155
AT AR T A T B P B A S e L A B B I 20% )15 L o

8. 2 M BB E R AW E RSB
ARSI AR N TER I B R I AR R

§9 ZEMHFEZR

&lﬁﬁiﬁﬁi
v BRI A T BT T T2 A SCHLHE S 5

2. (KEBBFEROTHEGEEER)
3¢ (KEWHE MR SITE D
4, (CKEBBRERTH IS
By R WA

6. BB S BRI B,

T, FEEIEE NS SRR B

9. 2 TR R
o BT 2 BN I > SRR / B 388 NI

9.3 HR N
P T BB G NI Ip A LA/ B ST N IR/ Bl 4 5 BN FLR Il G 2 A
D B SO AESEAT TATR G, 58 T A A B R Py US4 2SO (0 R AR B B
PR E XA G AR, FERMARESE A KBRS E AR AR,
IR SS LG : 400-888-2666. 010-86497888.

Mk: http://www. csfunds. com. cno

KBESEHFRAH



KRR TR M 2024 5 4 MG

o120 3t 12

7/

202541 H 22 B



	§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 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
	4.4 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
	5.4 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

	§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


