AT ERBRE MIZIESFREEE
2024 5 3 =R

2024 %9 A 30 H

HEBEN: FHESETEBRGERAT
EEREN: PEREBITROARAA
WEXHHER: 2024410 5 25 H



R L K1 T 2024 4F55 3 ZEERE

§1 EERR

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

FEFEE A ERARIT R A IR A AR ARG S FHE, T 2024 4 10 H 24 HEK T A
R PR SRS . FER MM B R A SIS FNE, REEZANBNEEERICE. RS
R B BRI .

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AREME 2024 7 H 1 HEEE 9 7 30 Hik.

§2 HEr= R

AL RIT &M ELE M
e FRG 400005
Ry LTI TR
e AR 2006 fE 8 H 2 H

T AR I e 1 i 0

11,794, 787, 438. 69 3

5t Hbr

FESRIAA g ath. B e e AT T, BRE
HDERILenE

LT H M AFEE VAN E T A, DL R B EE N
FE, EREEMAETE M S5 ki, @i IR
WIBR AR O = IR E, o075 RS 2R u e i as v
B B RS AL, 38 SR 4 B P A 1 4 B &

b 45 L e S BTG TE R %

AR W 28 AR AEEJE TR B R s sl e . KU i
FEAUH AR AT W o 2 IR T I SR A I & L TG A0
SRS R 4

LA UN RI7 I B A B A ]

BEREN rh [ BAERAT B A R 2 A

& o A A 1 2 & TR K74 K@M A KTk #EL M B

T B B HE AL 5 A 400005 400006

T IR T IR o G2k S 1 40 B A

507, 999, 366. 88 17 11, 286, 788, 071. 81 7

§ 3 EEMFSHEIINESIFERI

3.1 EEMEHER




R L K1 T 2024 4F55 3 ZEERE

Az NRMJT

BB L

AR (202447 A1 H-2024 49 H 30 H)

AT B ESTT A

RIS B

L A S i

2,118, 745. 31

58, 169, 332. 95

2. AIHIE

2,118, 745. 31

58, 169, 332. 95

3. IR & 5™ 1

507, 999, 366. 8§

11, 286, 788, 071. 81

T OFRZEETERAT NN BEZ 5 3 & & T3

QAW OB AR R B S A IR BN . Bl AN OS2 et EAR SR 1
BAR < 3 HTANAS I URAE A5 % Ja (K AR, AR 9 A ] s B s n_E A 2 Se v (B AR i i
HI T B T 2 SR MR BRAERZ ST, TR, A et (AR s ai %, A O Sl as A4 39

R P < B0 55 o

3.2 EeHERI

3.2.1 Z&HBUHEK R R LHSE RIS B R R A B
E RIS

. . . . N Ml & b s 2
B | ks | Mgkt |
B o et e o HES 26 R bR OE6) @—®
® EZQ | #ERREREG o
HZ®
HFE=1HA 0. 4496% 0. 0005% 0. 0880% 0. 0000% 0. 3616% 0. 0005%
TEASNH 0. 9375% 0. 0006% 0. 1750% 0. 0000% 0. 7625% 0. 0006%
TE—F 2. 1038% 0. 0012% 0. 3502% 0. 0000% 1. 7536% 0. 0012%
= 6. 1097% 0.0011% 1. 0502% 0. 0000% 5. 0595% 0.0011%
A 10. 7224% 0. 0012% 1. 7502% 0. 0000% 8. 9722% 0. 0012%
HAENRE
51?%;2;;;1 69. 2416% 0. 0053% 11.4713% 0. 0021% 57. 7703% 0. 0032%
X 4
R EK#E T B
. . . . N Ml & b s
B | ks | gkt |
B o et e o HES 26 R bR OE6) @—®
® EZQ | #ERREREG o
HZ®
HFE=1HA 0. 4496% 0. 0005% 0. 0880% 0. 0000% 0. 3616% 0. 0005%
TEASNH 0. 9375% 0. 0006% 0. 1750% 0. 0000% 0. 7625% 0. 0006%
o E—a 2.1038% 0. 0012% 0. 3502% 0. 0000% 1. 7536% 0. 0012%
= 6. 4960% 0. 0010% 1. 0502% 0. 0000% 5. 4458% 0. 0010%
A 11. 6592% 0. 0013% 1. 7502% 0. 0000% 9. 9090% 0. 0013%
HAENRE
ﬁljit‘ﬁﬂ 32. 5082% 0. 0033% 3. 4806% 0. 0000% 29. 0276% 0. 0033%
i&@@A
X 4

VE: H 2022 4E 4 [ 13 HiE, AREeiaiaiit <& H Rk, SR nE AN “aH
orlciias, % HES .

3.2.2 HESEFARURES R HFHEWRRE R KH 5 RS LR E AR

S

% 300 b 13



R L K1 T 2024 4F55 3 ZEERE

5 i]inf=

A5 MRS T R A SRS TR 55 e 55 TSl A M £ B A ES SR G SR 36D 5 9 S 3 )

2024-09-30

70. 00%

63. 00%

56. 00%

49. 00%

42 00%

35. 00%

28 00%

21. 00%

14. 00%

7.00%

0. 00%
[ ] ~ = =+ o l5e] e = [Te] o — =t o [a0] oD — Ly =] =t
(=] -— o - (o} - [} - (o] o [} (e ] L o w— [e=] - o —
1 | ‘b $ | | | [} | | | 1 | | 1 I | | ]
o - uy uwy =t ~t (o] o o Lo | — — | Lo | — dee [=]
T ©r . F Y "N OF 3 ¥ Ry OTRLENY YR
2 5 8 g 2 £ ¢ @& ¥ b b~ o > s g o4 B
(=) (=] (=] (=) (== (=] = (=) (=) (=] = (== (=] (=] [ (=) (=] (=] (=)
o o4 o o o o4 o o o4 o4 o o4 o4 o o o o o o

[—ZASkEETARIT2EREE — RS SKEHETAR AR %]

FH M B S a TEL G 55 S 55 TSl A M £y B A EE SR G SR G0 5 9 S 3 HC )

33. 00%
30. 00%
27.00%
24. 00%
21. 00%
18. 00%
15. 00%
12.00%
00%
00%
00%

o W oo oM

00%

4.1 HE&EHE (RESLBENA) FHi

2014-10-22

2015-05-01
015-11-08

016-05-17
2016-11-24
2017-06-03
2017-12-1

2018-06-20
2018-12-28

2019-07-07
2020-01-14

2020-07-23

2021-01-30
2021-08-09
2022-02-16
2022-08-26
2023-09-12
2024-03-21
2024-09-30

|—&B oK

EEMBRITAANEE — FHaEETmBRETh S ElEs:

| 2023-03-05

§4 BEARSE

w4

W%

ARG G2 IR

R H

5 AE H I

ESF Al

FIR

W

AR Ik
KPR
[ S WAL Ak
Eitangaitil
ISEZ3EN
AL Erans

2020 44 H 30
H

[f] 52 WAL 3 R R B S L A S R
TR BHRPW S 2R,
9 UMM . 2015 45 7 A i A H
SETN, WA E W i T AT 0L
LR IR T 01, ARTTKER 18 N HE
BAFF i 27 B UE FR P 05 Bk 4 He o 22 3R 1))




KT M 2024 4E55 3 BRERE

VA Al R e ER Mgk et e )
mER BRI R F AL AL R 5 A a2

S FBNEE R0 IGE R b TR A AIE
FIH I ST S LB K5 N E R
BRNEH BRI I &4 H B A5
B R IEE R S ANE SRR R R e S
PR R &K B T e R i v Ok
SR GBI AR U7 G EE T T
SHEGA TP R )7 2 R R AR E R
B RNEHR BRI & & 2B B R 5
HRVE B R SRR R R RS
FEHEL ., A5 KE 18 /N A & Mz
AR RS SLH, BUER T4t
FRIMHR SR ESLH . K&K ER
MATHIE R R SRS L B R &E
BEMN RIS S, KB raifs
i BNIE S R R G AL G 2 3 | AR 5 fE B
AT TIE M S AL S e S A b

T OULAR R HATE AR H Y20 73 FE AR 8 24 =) ok 5 i BB H AT AR S A
@UEFF ML) SGEMAT I P2 CIEZRAL A N R A BRI i%) BOAH G
4.2 REPALZSSIERRATEH LA
REEHNEAREWIN S PRI ERESRR) (PRI IR 55
R - ANTFFRIEFREESEHAREEHINE RILBTLEL . R @K #
M IIEFF R R R G A F) M SHEEEMIIIE, ABWSHE M B sir R e
LIPS A P A S Ll N OB S oS B R G TES RS DAL 3 =Sl Pl v s 2
WA ANA G AT N ARG BTN ARERRAGTEA RGN E SR

~

JE o

4.3 APREER B

4.3.1 ARG H ERHITER
B LG MR EIE ST GERREESEHAFATFLZSHERSEL) (2011

TR, HE T AR AT B .

B HE NN T $ BRI N R AR RS IR S, SR A A S H AR AL
WHEIRE, SREHSHEHIT G, FREHRREE . SRRSO 5 R 55 A 2
R ILIRS
WS EBNKATENLONIE, ELN TG A BHE, WRERRAEZH A TS
o MTRGI AN LS, EEEEAPITZSH RGP A TSI W T6igF—

L\\

PATHL

5 500 & 135




HRO7 ek 1 2024 4E58 3 MR

FAi R AEATFRAT IR RIS AR RSN S, AR A G BAESE iR SL A 5T 4R
RS G hs MR, S IR AR RS . EL ) 23 1oy S U0 22 o 4 R AT A3 T
THATIRAE 5, HIRET RS HAs S I J ] GRAIE & #3415 3R A T I A2 Sl

B PN E IO AN AR B 20 & A R T B R 1) 52 i 22 I A28 By 1 0l St 86 58 B 0
BEATGeit oA, R G G BN AR OGS 5y 1 AT & B AR R JE B AR e

RGN, FEE TN HOM R AERIOC T A2 5 A, ERL FRFE AT
PR RF . ZHPAT BHTA SRR B S P AT A R RA S, REERET 5=
TS 5y wHEAE AR R B A 2 AT R 2 ik o ANTE I MR AT S B R A P48 5 i 1
HIE o
4.3.2 FERZGHITRNEIY A

AIREIIN, KRR IATESAEAE ] 68 S B A T3 5 AR S & I 578 2 B AT N

AIRERA, RIS R ASTE G (K58 5 Fi AFF Sa A 7] H R ) A2 55 A 850 1 B0 38 by it
RS 24 H A 5% G L«
4.4 WA RIS B BT

=EEGRAFTHRGEEARIATE LSS BEKE, 7 ARKFRGEEERID TTE
#, FEZEARMEBIEA LT RATEPEECEFIZ . 5 RS MR, i gk
JFo 8 HUAK, HATIREILRFIRAR, IHFFE E GRS, 5] SRR LR, 15
I 51 R T s 2 i, JCH DK BRI SR, (E A ZE A EY . 9 AR 9 AT H,
W5 MERT, W N7, 9 H 14 H 10 6 H G2 F 178 2. 04%HHiE,
SRS RS T e, (EISB TIPS IR DS 9 A RIERRE A K08
Bk RIBCRAUE SR T, T KRR A TR, TR RO B, B 4 (el
SIFTAE R G, IR R K 1T, (EHFIZEEY . SRR, MY wind HdE R,
=/NH Shibor WF 1. 84%, K ZEFEAR F47 TBP Aidys "6t 10 SEHIEIF. it 10 45 B E flicas
O] 2. 24%. 2. 15%, B _ZFEARB FAT 58P A4 SRR, SR Mm%+
A R R R BAT 10-20BP, 5Y AA {5 P IR R B E K F4TIE 30BP.

WA, IS IR, FREN AHIE T — R E S, BT AR, Fe
DL 3M-6M AFEN T, FEMBRBHIE T AIIE T 8B Al i e 1
4.5 WEHNESK SRR

2024 £ 07 H 01 HAZZE 2024 4 09 H 30 H, A3k A K EIE Ky 0. 4496%, SR
HEW RN 0. 0880%, TS LHHEHE 0. 3616%; AJE 4 B IFEIE K E N 0. 4496%, WSt

% 600 3k 1310



R L K1 T 2024 4F55 3 ZEERE

FEHEWEE F N 0. 0880%, = Tk @i bt HE 0. 3616%.

4.6 MEMNESRHE ANBERE ST EE N

WEBN, AREANFEES AN TEHESO ARG A EKT 0 NSRS &= E
KT HF T urItE
§5 BERHAEWE
5.1 MEBRESFEZHEHEN

75 i H EH (B H 3 S SR PE ] (%)

1 fi] s WAL 2 18 5, 897, 903, 553. 34 49, 32
Hr, iz 5, 897, 903, 553. 34 49, 32

B PE S FRE | |
%

2 PREANREERT 3,909, 471, 619. 90, 32. 69
LA ST R 1 1
SEN R A 4 i s

3 ??TTX?Tkin A 2, 100, 394, 900. 84 17. 56

4| HAh B 51, 039, 302. 45 0. 43

5 | &t 11, 958, 809, 376. 53 100. 00|

5.2 s B3 5] I e % 1 O
Fs i H o3 G B PR EHE R Ee ] (%)
1 s 10 N 153 75 (B ) i % < 2.06
Hodr: = Bl e i % |
. o7 3 4 R

= T &8 (o)

s H O H L (%)

2 5 BAAR A5 3 [ A ik 7% 43 740 160, 276, 645. 81 1. 36

Forpre SRS ) gl %

VE: T TP 7 0 D i B R L 2

o ] B S AR
555 IE B 3R & RAET 28 3 ™ 1#EL I 20%H9 3 B

FEASR T WIN A AE 7 1 [ 0 55 &

5.3 HE&HEASTIHFIKRIMR
5.3. 1 EAGFHRRARELFH

AR

BEPHET 20% 1 L

BRI B Dt 3 P B R B AL B 1 HE L A

i H KA

s IR BB AL AT R AR YR 54
T I N P A S S TR AR IR 64
3 P 55 A T S R AR IR A IR 46




R L K1 T 2024 4F55 3 ZEERE

WEHARRA SRR BRET 120 RIEHLHRH

A PO A T AR VAL IR AR B 120 R
5. 3. 2 MEYIRB B A FIHR AR A7 L

o - SRR BT 77 BE A B i | & R A7 o e T
s e I (%) I (%)
1 30 KA 45. 35 1. 36
o ol RS E 397 RIS 1 1
R 2 A
2 30K (&) —60 K 22. 82 -
Horpe ol RSk 397 REIES) 1 1
e
3 BOKR (F) —90 K 20. 41 -
Horpe ol R A sk 397 REIES) 1 1
e
4 90K (F) —120 K 0.76 -
Horpe ol RSk 397 REIES) 1 1
ZlES
5 [120 K (&) —397 K (&) 11.33 -
o RS E 397 RSN 1 1
R 2 A5
&it 100. 67 1. 36
5.4 HEHARTRASFHRIRFLELEL 240 RIFM A
AR AN AT AFAE IR BT H B 3 R A B 240 RIVIHHL
5.5 HEHRRBEF MM T RNHFRELAE
e i 75 s FERA (0 i B S TP IE B %)
1 K fii 7 508, 936. 36 0. 00
2 PAT ERHE - -
3 LR 718, 189, 425. 56 6. 09
Horp: BURME SR 631, 234, 718. 80 5.35
4 k7 154, 424, 071. 58 1.31
5 Al AR B 55 1, 238, 575, 067. 34 10. 50
6 HOH R 10, 323, 482. 73 0. 09
7 &) VA7 B 3, 775, 882, 569. 77 32.01
8 FHofth - -
9 it 5,897, 903, 553. 34 50. 00
10 Tl R AF S T 397 B B
RIVE BN 2 7

5.6 & MIARIEMERAA 52 S B 19E I RN HEE BIBT A SsSB4

F5 | BRI | BiRAR iR (K RERER OO | SEESRFEAE G (6
1| 112416077 | 24 E#g4RAT 3,000, 000[299, 531, 250. 24 2.54

8 85 3k 131




KT M 2024 4E55 3 BRERE

CDO77
24 TP A A 7
2 112498535 IL{JZQ*TFﬁ 2, 500, 000(249, 387, 540. 54 2.11
MARAT CD045
24 RIEERAT
3 112483922 RERAT 2, 000, 000|199, 642, 163. 08 1.69
CD250
23 LMVARAT
4 112303230 AALRAT 2, 000, 000|199, 635, 696. 18 1.69
CD230
23 V2 ARAT
5 112311175 FERAT 2, 000, 000(198, 802, 518. 40 1.69
CD175
6 200405 20 £ & 05 1, 600, 000[162, 087, 676. 22 1.37
24 FhHFARAT
7 112421151 DIRAT 1, 500, 000[149, 627, 938. 58 1.27
CD151
24 AR AT
8 112421167 GIAT 1, 500, 000[149, 483, 296. 72 1.27
CD167
9 220202 22 [EJF 02 1, 300, 000[132, 389, 391. 91 1.12
24 YL VH4RAT
10 | 112495411 PuaRAT 1, 100, 000[108, 955, 803. 04 0.92
CD057
5.7 “|WTFEMN” 5 “MRBAEE” HEMEEE=IHENRE
i H I 25 1 D
A 30 PN e P PR ZEHEAE 0. 25 (&) —0. 5%[R] A B 0
A 3 PN R S P ) e e 1 0. 0511%|
A 3 PN i S R ) e A 0. 0085%
A 3 N BEAS A H O 25 55 7 4 6 7 17 B 2404 0. 0282%,

25 3 P9 S Al 8 B Y et (ELTA B 0. 25% 1K 5L B
B AR 5 B PO AN B 8 B 0 2 L 54 0. 25%9 1 50

5 Py IR A 25 BE Y 48X EIA B 0. 5% 1B HL LA
B AR 5 PO AN TE AR 0 8 (RO A R0 3 0. 5%

5.8 & MIRBMEREA GE ST E IR BT+ 4 B SCRAES R R
4

ARG ARG WK R P R 5
5.9 BRAEGMEME
5.9.1 ZE&Hr v

A HE 4 R PR AT

5.9.2 AEEHRMITLIEFHRITEECE R EHIBRE T I LRIAE, BfE
WG HEr—FENZRATER. BTRER
AREEFTRA 24 FIBHRAT CDOT7 (112416077. 1B, KAT AN BT AR AT (LLF &

B, BEUTEULT. ARFARGEETI. SHAES, WEK B LR
TRUETT. AF ETEE VIR, AL TIR SR E5 2 S R

%&

% 95 3k 13T



KT M 2024 4E55 3 BRERE

AREEEFHAT 24 7 MK B LERAT CD045 (112498535, TB), KAT NI MIAAT ML AR AT I
BIRAF (BURERR “AF7), ZEATBURT . A" FRARKIEETIRIT. D0l 55™ Hid K F 1H
LE N, HEF SRR EEHA R AT . AR HITEE VIR, FRAETIA X IER
LG R .

AREEEFTHAT 24 REARAT CD250 (112483922. 1B), KRAT N REMRATBAS AR A ) (LLURfE
MR“CATET), RBEUTEUETT. AR EARKEEATIRD, #rhE AR AT . AR HTEE
—PIEH, RIRAL TR ) I A E I G

KIS P 23 AOWARAT CD230 (112303230. 1B), KAT A EARMLARAT B A PR A = (LA
TR “AT, ZRUTEALT . AT RARKEBATIRGE, BhEARRAT. XS
HAR. BEINCERR AL . A7 BHWEE—VIER, RS20t I 2 8 1 B .

AREEEFHAT 23 “F4RT CD175 (112311175, 1B), RAT NP 24T A AR A 7 (LA R fE
PR “CNTT), ZRBUTEALT . AR FURMIEEATIRTT S, HERSRIEEEELR. P EESR
BEHE . PEARBIT AL A HWEE—VIER, LRTIARSN IERE 2 EER
AR

AIEGPTRA 20 4K 05 (200405. IB), KAT AP E AR RIRAT (LURTIFR “RAKAT™,
ZEATEUL T . RKATHERMIEBATIATE, WEREME AR, BRINCEHR AL

Mo ZATHATAE —VIIER, LA TSR IR 28 1S .

T

[H]
=

p=

RIEL T 24 BhHEARAT CD151 (112421151, IB). 24 #hiFH4T CD167 (112421167. 1B), K
AT NN EAT I HBR AR (BUR AR “AF"), ZRUTBUET . AR FARKEBEATIRGTS, #H
X RN EEHELR AT . AR HETEE —VIEE, ElabTiA S IEH 28 1 R .

REEEPTFA 22 EIF 02 (220202, 1B), KRATANEFIFRRAT (LLFER “EIFAT", 23]
TBUE T BT RRARVEBATIR 5T 4E, B B ANRAT . ER G & EH AR . %17 H
s — VB, FR b TS 1B W &8 G BUE I .

ARG 24 YEPHARAT CDO5T (112495411, 1B), RAT NILIGRAT A AT BR A (LA R &
RCAT), RETEALT. AR BARRKIEBATITE, BEZONCEER. B X
SURALT . ZATHATAE YIRS, IR TIAN S0 155 475 18 i i .

AT G Y SRR AR B AR«

(D W7t ABEHHRETIE FERIET AR BRI G, mots s, KA A b
THE T EAREETR. B EEREME GRS PEESFEREHRETN, WA
Bl K M e 3 BUORE )RR 20 AR A s 3l 3 e 4 FH R 22 K o AT 0T, Rl 2 £ Ay P A A

EH

o100 137



KT M 2024 4E55 3 BRERE

GrATEE, IRNFFC & R G BB E . 7E TR NG T JEA b, B ORS BE P=e B i
HAR AN, 288 % e B d W e
(2) BFRCE R PR URZ AW FRAF sk, RSB EE L. H s A
BB SR AR SR . S S P TR T T R @, ARE B O Rk — B A 2 2
OB IFEA ST, 0 HE G B R BT, e H BE R GBI AR BT R, R R R SRR A
SR, FHOEN, AR
(3) HAMEE: KRR ACE LIV E & B AMOE G E G, EefBSET RN
BB, 55 B S IOHTFCAINT, P AR RS AR e SRS, H A SR B B
TR S B R R A H it
(4) ZZHPAT: ZEHIMOTT AL G PAT, RIFEEGLIIIE S, BlEL 5 Hg, G
TR R A AR, AT BAR S IZE 5
(5) JRURE M 4% - A B G 8 BN A D 45 30 1 D B ot AL A TH R P AT I R AT M s, s T
RSP 22 BR 22V o U 28 1) 2% 5 e AR AR AR 4 A 00, 93 A4 BRIV I R 2 B AT A T
IR
(6) R GRRBOTAl - XU FILH 1 JRIAS 5 U150 o 4 OB B AT IR B 0Py, FRAR fEAE G
ety AR BTS2 0 HE G 22 T B SN A AL R IR XU 7K~ DA B e 75 4 B 2 TR 88
SRS, FETRREA R I TG EON . AW SRR S B SR I 5 . B4 nT LA
SRS T 4R SR, T YR R AR A F A
(D HEE: EEZIBKIEEWEFRGL . IEH TSR B AR MR RS, UERAS
R 5 SRR VR 25 L, 45 B 4 W ARE (e (R B S i oo, SRR A AT Bl A T B, (2
AW E AL .
ARFEEAL T 24 LIEERAT CDO77(112416077. TB)24 | MM AT F k4R 47 CD045( 112498535, TB)
24 REARAT CD250 (112483922, 1B). 23 AMk4R4T CD230 (112303230. IB). 23 ~FZ24R4T CD175
(112311175. IB). 24 #h¥##4R4T CD151 (112421151, IB). 24 H¥#E4L4T CD167 (112421167. IB). 24
TLPE4RAT CDO5T (112495411, IB) FEFHET LU R R [A:
BB EARIPHN AM, RIIRAT NSRS MR JIECR, ZAFIZ TR m A K,
LR o
ARFEEHTE 20 &K 05 (200405, 1B). 22 EIF 02 (220202. 1B) FEHEEF LU F IR
ERFIFNBORIRAT T, RAT AL B IR, ARG TR EA R, HLH
58 5 A8



KT M 2024 4E55 3 BRERE
i LR ILAN, ARSI A A IE SR TR IE R0 R AT R KA ER R %
P, SRR S gm ] HAr— A Z B ATFE ST AT
5.9.3 HARBE =M
o) ZHR &5 G
1 FHARES 12, 443. 20
2 NSCIE 57 Sk -
3 MRS, -
4 IV TAE 51, 026, 859. 25
5 oAt SR -
6 HoAh -
7 &it 51, 039, 302. 45
§ 6 FRAEESHEHZE)
AL, Ay
IiH R EKERT A R EMK#ERT B
5 11 1 4] S 4
5 2 < 399, 908, 416. 57 10, 243, 613, 197. 47
OEISY
e 35 1 E) 2 4
427,778, 249. 64 8, 966, 079, 382. 57
S R Ay %
35 3R] 2 4
319, 687, 299. 33 7,922,904, 508. 23
S TBE [B] 43 i
5 11 1 oK S 4
i 5 A I 507, 999, 366. 88 11, 286, 788, 071. 81
Tﬁﬁ@

TE: kR A A 1 2R LB

e S AR NAR B,

R <5 S U [ 473 0000, 75 i < e B R 3 0

§7 REEBENZHEARSRBRFEEI 5 WH

fis 2575 ZH AW | ZH0E W) | KHEEFOD) | EHEER®)
1 I 2024-07-05 | 17,000, 000. 00| 17,000, 000. 00 -
2 il 2024-08-07 | 18,000, 000. 00| 18, 000, 000. 00 -
it 35, 000, 000. 00| 35, 000, 000. 00

TE: MRAEAIE G S50 W45 F A S T IAR G, AR AN T 2L 77

AT AR N AP AE B — BB A S 8 i EL 9] A 21 i it

§8 RMBIHE RBHMERFE
8.1 WEMIN B —RREFEESHFLAIET BT 20%51F 5

#

=i
H

20%1 175 .




KT M 2024 4E55 3 BRERE

§9 FEXHBEZR

9.1 HEEXHFHEHR
—. AR EKER DA R SRS A )

T CORTT K E S T T IIE SR SRR A e I E O
=N RITHGEERA A R AR MO B AR ERE
VO SR A T 35 R IR B B BT P 2kt BB S e I 2

9.2 ﬁ:)‘ﬁtﬂﬁﬁ
REE AL AR IE S E NI AT
9.3 B AR

R E T RN, E3AT TARSRE, T4 R A N IS iR ST & SR a F Bk, 4
RN TFPE & FHEAR S, BB ARSI AN (www. orient-fund. com) [,

RAEEEHEBRMERAR
2024 4£ 10 A 25 H

o137 137



	　 
	§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 

	§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 


