KR ER G R R RS
2024 55 4 FREIR ST

2024 4£ 12 A 31 H

HEEHAN: KEEESEEHFRAHE
EETEEN: PTHBITRGERAF
WEXHHER: 2025461 A 22 H



KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

§1 EERR

RS EHANWEE S MEF RIS R B RBOCE. R TR B KR,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

FEFE N EHAT R A IR A FREA S G S FPE, T 2025 £ 01 [ 21 HEK T ARE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

e TN R U ARSI S SR ST SR BRI Z P 2 < B0, (HANPRAE SR S A
R AW SRR KRR B, 555 R AR R BE R A R A 4 I 1A

B AR R e
AR M 55 SRR A

A RAE 2024 4F 10 A 01 Hig % 12 A 31 Hik.

§2 ZE &= R
Fe L RIFR K ERA
S R AN 090019
SR (Y RLITATFF
EE&ERFERH 2018 46 A 26 H

7 IR I A0 AL A

293, 563, 659. 96 11

BB H br

AR AL o SRR UMESCR A B, R E W4
FrR s T ST ALY, B i e
FCE ™, H N EFRIEY:, A RS, 5
P T IR IRE K

P AW A HE 4 DL ARG R R I S s s KA B, 7E & 3E
F i TRER AR B SEAE I, R E, 048 220 25 Al
FHE MRS, ARYE S5 AT T 3
SRR A A, A B FRER™, A ik
HEAESR, AR EOAR, SR G BT K R E K

b & L S v 80 % X YA 300 F5 B 25 F 420 % X HHIELE S i3 48 5L
g 2

A 2 R AE AEGETIREGIES, TS BRI T
MES, mTHFMNESESRMTSES.

A== N KR4 AT B A )

HEEFEEN H EERAT I A PR A

R P AR

KESIER A A KESAER A C

NE G A 5 Y

090019 006038

I IR N R 7 B2 M B

120, 808, 618. 71 43 172, 755, 041. 25 43

%200 13




KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

§3 XEM S TatrME S HERI
3.1 XEM &R
mAz: NRMoT

y ] (2024 4F 10 A 1 H-2024 4 12 A 31 H)
BV S0 7R
e RREHEIRS A KBRS
L AHI 2 S 3 18, 623, 056. 22 29, 596, 459. 75
2. AHHFE 37, 716, 021. 92 42,069, 042. 48
3. MR- $5) 3 4 4 BA B i 0. 3082 0.2134
4. WRFE 4 % =1l 303, 017, 723. 90 431, 974, 540. 40
5. FARIE S % E 2. 5082 2. 5005

T L A OB R S AR S N . Bestilieas . AR ORE 2 seprE2 sl 0
B AR < 9 FAIAS RTBABLB R IR B AR, A YIRS DA 39 L Se B _E A28 Fe (i A2 sh i as
2 Frid 2k e b SRS AN ISR NNWEEE 5 2 & 15 T3, TR JE SE Rt K22

KT F 5B
3.2 REFERI
3.2.1 BREMBIHEM KR R HE R NS BRI R R LR
K EEREA A
Vb g b R v
‘ THE G R A b 5 LU 3 S U
B [ EEKERO ‘ WK EZ] O—0 @—@
HEZ® g EE)
@
TE=EAH 13. 99% 2. 56% -0. 98% 1. 39% 14. 97% 1. 17%
=N H 39. 21% 2. 46% 11. 95% 1. 32% 27. 26% 1. 14%
A4 5. 34% 2. 57% 13. 70% 1. 07% -8. 36% 1. 50%
It =4 16. 17% 1. 79% -13. 29% 0. 94% 29. 46% 0. 85%
oA 84. 29% 1. 59% 3. 06% 0. 98% 81. 23% 0. 61%
H3E 45
147. 36% 1. 54% 17.97% 1. 00% 129. 39% 0. 54%
ERGER S
K EAERA C
VA I K SRR MY 237 b e i v M 437 b s Sk v
B [ EEK RO OE6) @—@
HZQ Wi KOG | ad RbriEZE

Fo3u o 131



KRB IEIR & RAESR 5T R G 2024 SF 55 4 RS

@

TE=ANH 13. 83% 2. 56% -0. 98% 1. 39% 14. 81% 1. 17%
£ H 38. 79% 2. 46% 11. 95% 1.32% 26. 84% 1. 14%
o E—F 4. 71% 2.57% 13. 70% 1.07% -8. 99% 1. 50%
HE=4 14. 07% 1. 79% ~13.29% 0. 94% 27. 36% 0. 85%
oA 78. 86% 1. 59% 3. 06% 0. 98% 75. 80% 0.61%
HESA R

148. 07% 1. 55% 23. 30% 1. 00% 124. 77% 0. 55%
R RS

3.2.2 HES B FAMMRES RIHHMEE KEXF L E SRS R EAE Y
E Sl
KRR IR S AR VT LS 3 5 (R0 5 b S BE WS e 0 ] S 3 5 e

180
160
140
120
100
80
60
40
20

=20

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

2018-06-26

2018-10-29

2019-03-03

2019-07-06
2019-11-08

2020-03-12

2020-07-15
2020-11-17

2021-03-22

2021-07-25
2022-08-04

2021-11-27
2022-04-01
2022-12-07
2023-04-11
2023-12-17
2024-04-20
2024-08-23
2024-12-31

|— XAk

bl

(ERSAZITFEIGICE — KBS ERESAR T

Hf | 2023-08-14

o
-3

=

Y3 S

p=i
H
p=i



K EIR A B % 4 202

4 5 4 TR

K s (B R A C 2R VB 1 3R 5 (R ) b 25 Lo A ik o i £ 5= B 1) S W55 LE
180. 00%
160. 00% M‘
140. 00%
120. 00% /r’b f" q'ﬂmmm* ‘V
100. 00% jw \‘HN ‘ M\Vﬂ‘ ‘
80. 00% o mr" '1” M
'11'
60. 00% W %MW V
1
40. 00% Wﬂ M’JWMUWJ nmﬂ"»'»-'ww
20. 00% / ﬁmw“ﬁ%r gl ¥ #fw""m"-' BN l,’\-ﬂf"
0. 00% ™
~20. 00%
Ly - [=] (] o O oo o o [Tt -0 (= — o O o [=] (o} =+ —
TEITTIITIEEREEREETILN
|— kR B ERAcRILPEMKE — ANSIERACRI LS ERESE
e 1. ARG E 2018 F 6 H 26 Hile, i KEGRHERAEGHIVKEGHER S, HEERIRRE

N COREFERGRIEF RS .

2« A& H 2018 £ 6 H 26 HEH B C FILSMHTI, C RINIFAE IR R AN St LA S E

IR E 2018 4E 7 H 5 AW EZ HIFM4it5.

3. AR EEFME, HEEHAN Y EEEERAERZ HiENH A

A L

FEREEFRNLAE. EEMERN, ARGHRREHAGHHTEREERNAE.

§4 BHE AWML

4. 1 RE&E2HE (RESLIEPN)

EARE WS L TR | F2% Mol .
WE RS A [ emam | s L
B FA T 2004 49 H £ 2008
5 HER TR S 4 B PR A F] 3
SIBMEH . 2008 FEINIANCK A HE & A
PRA ] B PHAT R A e 0 iy 2= i B v
A F 4k i BE SRR TR B, S
&4, TR R BRI S, BT IR & 58 P 5 e
%%%ﬁ%ﬁ%ﬁ2M8ifH26 - 204 |@LEME. 2012 45 8 H 28 HZE 2014 4F 1
P H 23 HAFKBAHIE 500 911738 5 BTk
syl KIBOE RSP SRS
P, 20144F 1 A 24 HE 2014 4E 2 H 17
F AT R RS B = b i S R IE S 4% 7 4
B4, 20124E2 H 9 HE 2014 4F 9
H 11 BARRIERCK 40 22 5 BIF it Fe 51

p=i
H
p=i




KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

UE 745 B8 e 4 Je KRR UE i 40 58 55 7Y
F IR ORI B R S o A S
229, 2012 4E 8 H 24 H % 2022 4 12 A
8 HATHIE 500 ¥ 17 22 5 B i X FR HGiE
B EF L H AT, 201341 H 1 H
£ 2015 4 8 H 25 FME AR A 300 F5%L
IR RIS I EER., 201342 H7
HZ 2023 4£ 3 7 20 HARKEHHIE 100
o RRIEBAE R IR R 44
i, 20154F 6 F 5 HZE 2023 44 A 10
HAE K BURIE A 22 5 B I B EGIE
BRI SR, 201546 H 29 H
%2020 4F 11 7 13 HAR KRR BB
TR G ATl s G e~ S TR A e LI
2016 4£ 3 F 4 H% 2023 4F 4 7 19 HAF
KEYIR 300 FEBUEH R KR LS
. 2016 4F 3 H 4 HEMFEKEAZLXE)
JNREGREF R BTG RE 4T, 2018
6 H 26 0T KBGHEIR G BUIEF %
BRERGAT, 2021 4F4 H 23 HE
2023 4E 7 H 13 HAT KR H s £ 5k
RIGA BRSO R R SR ES
H, 2023 4F 4 A 25 HEAE R EFE 4
FFAMRAINE R R RS S A R,
2023 45 8 H 1 HARAT KEHIE 1000 F5%L
SRRy NI o s A S e ST A b L
2024 4 1 H 29 HiEHEREFZRHRIES
RNEFF RIS EE M, 2024 12 H
9 HEAE K R4 0TS 2 SRS TR 5 2
MRIFHH LS EL T GRS
Tk, [EEE: hE

E: 1L ARRHE, SEHHONAR S EBEAF I REZ H.
2+ IEFFMOLAERR AT AR AP EIE R 2 GEFREea g ES . WHE. mPUEE AR LN
N BB BIMNE) B RHE .

=

4. L. 1 IRFARFER - EET R R 2 MR &2 7 RN E R m
p

4.2 BEANRE RN S ZESEERMFEHB KA

WEHIA, AEESEH RS GEFFE) . GEFREREGIE) A REAEN LIS &
[l A SR B A e E . URE 118 BUE THEBRE AR E,
AEWSAEH . B RURS TTR SR IS BN I B0, FERN VI iz A AN M i 15 B3 X F i

Fo6n I 131



KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

N, NG NSRBI, Tofi & 0 A AN 2 474
4.3 AP ETUH

4. 3. 1 A3 5 B HAT R

AN, AT AT T AP SRS EE. AFBEHSH 7 =M LA, ST
PR A ESE 4 MR A 3 BN 5 BN R 10 H W R i 9758 5 A [ 58 5 th 723k
TN, BRSPS BN 2 MR AL K AR SRR G B P 2B A S IR
W GAT IR T AP 5 S5 08, SR ARNEEG T (FH. 3 H. 5 . 10 H) K&
A5 MR RS I ZAE 34T e RR W G573 5 RS R B # IEER R 22
D R FERIF TR E R AR (B B RiER S RG2S
I HLEFE, RS E5E S M Z TG 8T, AR A58 5 SR I B 7 3 15 L

4.3.2 RERZ AT AR T

WEWIN, AFRE A RRAGREKIGAEREZHIT N ARE NIARRAGS 5K
G AT SEN A s (R H B I A2 5 A5/ (R B30 58 oy Bl i A2 AIE T3 24 H S &) 5% A2 5
2K, N5t IE U R B L B BEAT R B AL S A AR & R AR S M 2E 5 . SO AL A TR AR
WA 5 HR E A2 5 TS RAZ LU SAS 3040 38 58 5 S5 R BRI AL 5 A X i 7 A LR
Wi, o

4. 4 |REAZES B H RSB /ED

VUZRE, EMATFBERINS TIBERTHE . — T8 7RI R AN G, 4358 KR i 1 BT =
AR PRI BT RB RS AA ITTHE, BRI A meR A . IR 300 Fr4K
ARZEFE N 2. 06%, H/NSEFR UG BE AT R I, HHIE 1000 FHHAIE 2000 FE £ A1 FK 4. 36%-8. 40%.
T3 R e 4T [, PO s EL o MR OBk g T, e 5 285, RHBESE: 1 vy 2
JE) 1SR R U S A S )

AERENHIEH R, R 2, RESHTHHHL . W& TR, K
SRLF I, e BASHEE, — B .

ARZEPERL G A AU Lk 13. 99%, FKIE = T-U7 I 300, FIE 500, HHHE 1000 55 58 3454

4.5 MEBNEES KGRI
B AMAE IR KBRS A RS BBUSE N 2. 5082 6, AR W& A M K- %
Ay 13.99%, AL SR BRI 2 2R A -0. 98%; TR E A MK KRR IEIR A C [k & BudHE

BT 131



KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

K9 2. 5005 TG, ASHR A HAFE A 0 B KR 13, 83%, R HAMY 45 L AR S HE U 25 % 9-0. 98%.

4.6 MEMARERTFH ANBERE SR = ERE R

Teo

5. 1 REMARESTH=HEHMN

§5 MEHEHE

e i H &% o) AR BT (%)
1| Bt 648, 609, 657. 79 85. 95
Hrp, %22 648, 609, 657. 79 85. 95
Bt - -
] 5 Wi 7 P T 202, 526. 79 0.03
Hope fiigz 202, 526. 79 0.03
APRES &SRl - -
REER R - -
S ATA SR - -
6 | FENIRE ST - -
Horpre W [B]E 1 SN IR 5 4 il
- _ _
BATHR MG B &M &5 97, 272, 827. 98 12. 89
HoAth 55 = 8, 555, 078. 61 1.13
it 754, 640, 091. 17 100. 00!
5. 2 MERIREAT WA KRB ERTHE
5. 2. 1 MEWIRBATIWARNBEANBRERRLHE
R e A G B L
Bl %)
TN VSN N G N 4 13, 848, 764. 72 1.88
B RE - -
C [HiliEdk 540, 635, 354. 00 73.56
D (M. #T7 R KA R R
N4 _ _
E (@5 _ _
Foo R mEE 1,637.00 0. 00
G s, EiEAmEl 31, 864. 80 0. 00
H o |[fEfEmamol - -
I (5B A S B AR RS 133, 255. 37 0. 02
N4 - -
K ik 2,876, 610. 00 0. 39
L [FEGTAIR 45 R 55k 9, 535, 872. 00 1. 30

p=i
H
b=




KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

BHEHTFEANEL ARSI 16, 262, 852. 11 2.21
IR IR 28 3 it A B 65, 283, 447. 79 8. 88
JE RS« B ERAN A AR S - -
HE - -
PAERAMSTE - -
AL AR E AR RO - -
©Zh - -

Hit 648, 609, 657. 79 88. 25

5. 2. 2 MEARFAT W KRB BEER R B ER R A S
7o

5. 3 JAARAZ A SOMME o BB 5 7 19E ELA5I K/ PP B B B B B W 4
5. 3. 1 MEIARIEA SRMHE o Ze 7= 1B L5 R/ N HE P U BT 42 BER B T 4

i mlo|T|o|l=z =

e | IREARR | BRESK ([ BE ) | ARNE o) | HEESTESSEEIE] (9D
1 688696 &N 5T 250, 500 24, 554, 010. 00 3. 34
2 688057 SR 1,782,391 19, 784, 540. 10 2. 69
3 688189 FEHHZ 2,973, 846 19, 448, 952. 84 2. 65
4 688519 R T 857, 200 18, 224, 072. 00 2.48
5 688267 H fi 4 714, 200 16, 783, 700. 00 2.28
6 300233 SIEY 1, 341, 300 16, 095, 600. 00 2.19
7 836077 AR 1,397, 264 15, 593, 466. 24 2.12
8 688136 BE2LH124 679, 806 14, 860, 559. 16 2.02
9 688317 ZALHEW) 909, 200 14, 774, 500. 00 2.01
10 001201 AR E AR 875, 396 13, 848, 764. 72 1.88
5. 4 MEPFIRZMGF MM RAIRFREHE
e i 75 A ARME o bR B A L] (%)
1 E XK 7 202, 526. 79 0.03
2 P AT YR - -
3 Kl ik iges - -
Horbr: BURME SR - -
4 b fi g5 - -
5 Aol i A % - -
6 HOH R - -
7 Al (R A2 #f50) - -
8 [F) VA7 - -
9 HoA - -
10 it 202, 526. 79 0.03

5.5 MEHIRIEA MME HEE B = 13E L K/ B RT BB fF R R i 4
| 55 (BN | BEE% [ME GO | ARhE GO [ HESRFEELE %) |

Foom 3 131




KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

| 1 [ o970 | 24mfios | 2 000 202, 526. 79 0. 03]
5. 6 $ 5 WKL A SMME HEE S B E LB /N A48 7= SORAESF B
K
T

5. T MEWARE A RME SRS H P 1#E IR/ M HEF R RT LA B R B R 4
p

5. 8 MAEARIE A RMME o 2 & ™13 E Lo R/ HEFF B BT L A2 BGIE R 3 B 40
o

5. 9 MEMRAZE S TR KIBRIRHI LI 5 18 0L i B

5.9. 1 I EHIRAZ SHH HIIRAE RIS Kr R A3 25 B 48

RS | 4R [ROR O/ A4THEGE) /“\ﬁf;ﬁ%ﬂ R

IM2501 | IM2501 10 11, 911, 600. 00 ~280, 740. 00 -

IM2503 | IM2503 30| 35, 288, 400.00, -1, 091, 840. 00 -
AN FRMEZBSF AT (6D -1, 372, 580. 00
IR bR AR (o) 2, 666, 567. 26
JBe i IR A A R B (o) -1, 372, 580. 00

E: RAFEEUIESRR, SRFeEDRERR, BT,

5.9. 2 ARSI FBAGH B B H PR

ANF B B TR AR I BORE AR B3 AL A R R A A R BN H K, JE I E IR S, b R Getk
PRz, AL R A S R B R KR e RS, SRR ezt iR A«

EWIORE SE TR TR 5% 2 2 WA FIALFT BRI AE 5 Thige, A& B 45 1 beta, LA
I B3 R 1 A 2 B RS K R Dk, B ORE SRS 0 08 22 Sk B R AN 2 Sk B IR AE

2 SR ORME SRR R PR 2 T BT R 2 ik UM sl 2R, REAEAKR RIS BEE, AT %
BB S SR A T G SR AN B A DL 5 20 (45 22 Sk B DR AR 4 52 H I B & RS i e i 1
GEPE IR, Pl el A IR R A A

BB BRI ARAGE AR ASE G 0 KU S o b DL SR SR L5 IR Bl R5E
FE TR DAY I Z2 A AT B D DR LB SR P A A 5 4 O (EL SRS

R ERREA G IR, ESEH N BRERA SN, HBEAGHREIENR
K (beta) MARRGNEXSG. FeaE BN RIER A beta (E 1 5421 LIRS a8
()L Z2 A B ORAE SRS 1 T30, B K BEBIR T 5 EAEE, LRI ERIER,

10 3L 13 7|



KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

FEEMRENREY, REESEH K ARREAMAREIEERSN, ShEEHENREAS.
TETORE, T HHEARIESE H R M T RESE B SRR S beta KRBT I
7, SR ENRERBORAIEZ X, H4E beta BB FABEN beta HYJERS, FHFE
X E I ORE AL A HEAT BB s AT AR BT S A IR AT T S BUR I SR B

5. 10 R & HIRAZ S HL 1 H U R 2 00 i 9

5.10. 1 A H FUH B8R BUR
T

5.10. 2 MEWIRAE S I B LR SR8 28 4
o

5. 10. 3 A HE G B LB
o

5. 11 {BAEWE ME

5.11. 1 AEEBHE AT B IEF K RT EE LR T BB E TR AE, K
EREmE HAT—FEAZBATTER . LHRER

AT BRI A USSR B RAT AR AIIBOA I I BT R A, B T g ) H Al
—EAZ B AT TR

5.11.2 ZREHRE W+ BIRERTE HES & FIME N FIEREE
AR BB I HT A% IR AR 2 e R E ) A B I SR

5.11. 3 HARE =R,

5 AR e o)

T
df

FHARES 5, 769, 133. 98

G S35 K -

YA -

PSR -

I IR FR I 3R 2,785, 944. 63

LISEREN _

FoAt _

R[N ||| [W D |+~

&1t 8, 555, 078. 61

5. 11. 4 EHIRFFH B4 T # U I w3 B f5 55 A 20
i

o1l 4k 13750



KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

5. 11. 5 B IHARHI 148 B B A A FE Uil 52 PR 0 O 4 A
p

5. 11. 6 BRA SR & FHERF A FHEIR I
M AR, IS &l R R 2.

§6 A ZE SN HES)
BT
i H RESERA A KEEFEIRE C
i W) 3 4y AL A 135, 695, 670. 83 137, 722, 935. 84
i 33 ) 2 4 L FR A 54, 898, 923. 82 264,974, 175. 95
Rk - T HH H e 35 4 e JE [m] 47y 0 69, 785, 975. 94 229, 942, 070. 54

s IR R SR 0 B S I BT (B
/DLL “=7 3HB))D
15 HA A R SR 4 1) AR A5 120, 808, 618. 71 172, 755, 041. 25

§7 H&EEANZHERRERREESHR

7.1 B&EEARFHFEESHHRINIER
o

7.2 ZEBENZHERREBRAR ST 5H WM
T

§8 B R H R KA EEE R

8. 1 REMAB—RRERFHESHFLPIERBGET 2055 1F 5
T

8. 2 MR & R M ERER

2024 £ 10 A 10 H, ARHIFRRESEHARAT 2024 F5 —KIRN BAR 2, 2B
R R T B AERE R AT )\ EEF LML E RIS HIER), e 8d B BR S RUE
Mz HEFEAF RN EEFMVERREEL TRETRERASTMERL. GRS E L
WRRR g S RAFME %R AR AR, AEET BRI,

§9 ZEXFEZ

o120 4& 13751



KBRS AR IR & RAUE S  B E  2024 £ 58 4 T EARs

9.1 FEXMHER
1o A EAIE S 2 AR S R R AR IR A YIRS 58 3k g 1R S0
(R IER S RIEF R e G )
CREFRIR & MBS B A &I E )
4. K& EHEARA A R Bl AR =R
v AR S A AR AT R ) S A O o SR

[\
P

w
v

()]

9. 2 I

BB AL A A I &5 BEAFFEE NAE AT o
9.3 EPHR

PG H TR E ML ) G 2R ), BOE SRR TR S BE NG http://www. defund. com. cn #HT 7%
5] o

KBEESEHARAF
202541 H 22 H

13| 3L 13 ;W



