BREE

2024 4

—
N
f—a

527

=5

2024 £ 6 A 30 H

2EZBBURERIT M 1-5 FRECLESS

ER &

HEBHAN: EEESFEERFEAH
HEETEEN: FPEARBITROBRAF
WREXEH EHR: 202447 A 18 H



A ECRPEIRAT 60 1-5 4F 2024 5R55 2 MR

§1 EERR
S PN 5 02 B FOREA IR, TR A E R 3 PRI B O
FEXT L A B S L VA A 2 B AR AN ) B TAT
FEAFEE AP EDEREAT IR A IR A A RIE AR S-S FRME, T 2024 957 H 16 HEK 7 A
WA I SSARIR . A ER A A SRS FAS, RIEERNEAAERRICE. RSER
NE AN DN b
B BN VE LLCSEAS L B 5T B SR U BENLIE 3L 557, (HABRIESE & — E f A
F G BOFARRILARRI . BT MK, B EAEAE 5T D SR R AT 4 15 52 A
e EE AV LR
AR I 55 BORER 2 1T
AREWIE 2024 454 H 1 Hilg%£ 6 A 30 Hik.

§2 &= M
& TR BEREHBURMERIT R 1-5 4
F 4 FACY 013169
o S (Y HLIRIFF I
HeAFREMH 2021 411 H 10 H
s BRI 4 A A A0 5,715, 428, 839. 25 i
e =k L PREERR I FEE, A8 R PR I S AR R R 2 1 /)N
1k,
e AIE G NIEHIE S, FERH AR SIS AR

Jiik, BT AR IR B B AR YERR B R LA 27
MG 77, BUEFEAFRR FFE N B, WiE 5HRr
TRE S W i AR AEAR A B 72 A, DASEIN B 5 4L
(A R o

FEIEF TGOS, ARG 7748 3K H PR ER I 125 52 1)
“HEAEIT 0. 3% K PACERER R ZE B HIAE 2% LA,
AT 5 020 10 ) 0 R i A PR 3R 3 BUR R 25 ik
VO, B BN N SR IS B R S R R D
Ko FREUS I3 A W S A7 T A T i T s 24 X
W, HAREm IR AN R ), B K%
ML G AR A ARG B RN, 2555 B R 771R
T EGEZ) AR FLAEFEHP BOALEE DL PRI VR 22 B 52
Wil 35 G ) G B 7 B AR, S I S 1 T I I 450 6%
R A2, SN R B2 S AT A B R

M43 LA R v P BORTERAT figr 1-5 485

(Bloomberg China Policy Bank 1-5YearIndex)

%200 k121




G S BCRVERATTE 1-5 48 2024 4E50 2 R

K 23 OB HRATIE IR AR (BiJE) *5%

IR HAC 2 45 I AFe N IR &, AU XS AU e KT
ik, IRAEE, mTRMNIEE. AEENIR
B, ORI AN i AL 1 75 R ER B
PREIRERDL, B S5hRiia e LR IFRE0 G
RN T AL XSS IS 2 AL o

AN REREGE AR TUE AR

HEEAN H EDERARIT B AT IR A w

BEZHEBURERITHY: | &EZHECERIT S
4 Pagi’s /\/FE’[“ ;L(
TR I I S 5 15 4 A 15 4 C
T R E 1A Z AR 013169 013170
i WK R @ 7 g 4 0 B 400 5,715, 080, 301. 95 {5 348, 537. 30 15
§ 3 FEMSHEHEMESIFERI
3.1 ZEWMEHER
Bfr: NRMit

] (2024 4F 4 A 1 H-2024 4 6 H 30 H)

BeE P2 LA

S R M ARAT 5 1-5 4F AR S S M BUE MEARIT 6 1-54E O
1 AR S sl 35, 538, 291. 13 2, 956. 21
2. A% HIF 52, 760, 013. 57 3,543. 77
%Mﬁ?ﬁ@%@%ﬁﬁ&%ﬂ 0. 0149 0.0118
4. BRI G 0 A 6, 099, 505, 772. 40, 370, 994. 27
5. IR I 1 B E 1. 0673 1. 0644

TE: L A OSBRSS RSN . Bestilieas . AR ORE 2 sepirE2eshlias) 0
B AR 5G9 A R BB 2R 5 B AR A, ASSYIRINE D A 39 L Se B B A9 28 Fe (i A2 sh i as
2 Wi e b SHEAR AN EIE R NN EEE 5 3 & A I, TS SEbRii e /KT 24K T

vl G

3.2 HEHERI

3. 2. 1 ZE&MBIHERKR K H 5 RN 5T LB A e 2 1 HL

BEREHPBURMERAITRR 1-5 4 A
b4 bb s i v
VR K PR 5 b A FE U
B [ EEK RO Wi RhriEzE O—0 @—@
=) &S ELE)
@
HE=EAH 1. 33% 0. 07% 1. 16% 0. 04% 0. 17% 0. 03%

3T o 121




HEGHBORERAT RS 1-5 48 2024 4R55 2 TR
AR H 2. 54% 0. 06% 2. 25% 0. 03% 0. 29% 0. 03%
k4 4.01% 0. 06% 3. 66% 0. 04% 0. 35% 0. 02%
HIEE AR
9. 35% 0. 05% 9. 60% 0. 04% -0. 25% 0.01%
LR RS
A ERHPBCEEATRE 1-5 4 C
- L AR 082 2
T K SRR G L i L v -
B [ EEK RO B " W E iz O0O—0 @—@
HEZD IEHEIE)
@
HE=EAH 1. 30% 0. 07% 1. 16% 0. 04% 0. 14% 0. 03%
AR A 2. 48% 0. 06% 2. 25% 0. 03% 0. 23% 0. 03%
itk —4F 3. 89% 0. 06% 3. 66% 0. 04% 0. 23% 0. 02%
EE:XAE
9. 06% 0. 05% 9. 60% 0. 04% -0. 54% 0.01%
XGRS

3.2.2 HESFFEMRES RTHHMEW KRR LI E LS A fE
R HI R

AFZIFECRERATE S L-5FA R ENHRR S R LS e s R 10
s RE S L E

10.00%
9.00%
8.00%
7.00%
5.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

—

/;‘x‘," —

.,A‘-\/"K A

_,—-',.J'-.,-”/
s

i

n.q/JJ.f'-"" -

o

ey

,n/::;,/““fwrk-”"ﬂ“'/
o

o
- o fJ,f/
T\
o ‘-/_\_’\/_F'_' \/\‘k/‘j‘%.’,_o—’

~ MJH
P

P

3
T
vt

T'a
£
L§

N

%

Y
LR

2022-04-09
2022-05-29
2022-07-18
2022-05-06
2023-02-03
2023-03-25
2023-07-03
2023-08-22
2024-03-09
2024-04-28
2024-06-30

2023-05-14
2023-10-11
2023-11-30
2024-01-19

1|2021-12-30
t12022-02-18
1 2022-10-26
14[2022-12-15

R
2

]
—
|
—
—
|
—
d
]
d

- ||; "

[EEREEN T
&8

%470 3k 121



BEZBURMERAT 77 1-5 4F 2024 555 2 M
EEFEHBCERITMSHFL-5FC RitmENIR S FE L4 i Bl s B e 5H
sBREHST
10.00% -
9.00% A
8.00% A
7.00% ] _MJJ:;,.W v
4.00% A ;
3.00% AL e NN
2.00% P ;;L:fi"/‘ﬂ
1.00% {[-—— o= o
ares
0.00% {==
S ® 2T 8 28 232 5 8L 808 23 AHN=R T IR
T T T T e O SV MY S < MR PR S Y
— — (o] (o] (o] (o] (o] — — (o] (o] (o] (o] (o] — — (o] (] (o] (o]
A 04 & d A A A A A o o o+ - - w
B R EEEEEEREEEEEEEEEE:
SARECI MR T % 1 -5 4EC BT E =
RECE MR T 2 1 -5 4 C Bt sl =
e ARG, RESREHEHTTEEESEFER,
3. 3 HAthigtn
T
§4 BEARE
4.1 HE&4HE (REESELH/NH) FHH
ARSI SE IR | 11F2% M "
w4 | W% = M Sl B
FERHE | BEHM R
EING A, i, 2012 4F 10 HEAS T
BERSEFHEHARL G R L5 FE. H
ST, RELH, 201744F 11 A 3
H (5 B bsii e — 6 RS
KRS NRESZ T, %S 2018 4F
9 A 19 HER N (E it 20E
FRHEIES, ST ZREEN S
2, 201844 H20 HE 202441 H
i AFEEM| 2021 £ 11 A - " 29 HATERAE 22O Bl 5 BT i foi 95 L 2
O ke 10 H LA S, 2018 45 4 H 20 Hin T

15 22O IR P 4 58 BT TR 53 27 Y E 7 4%
RILEEHFRELH, ZHEH 2019 4F 4
H 25 HERUONEAF 20 Rk 6 4~ H E
TR AR T 4% B Hk 4 EIIS kLR AT
ZRE N FEEZ P, 201943 H 25 Hilg
FEEfEh 1-3 FEIAT R EOES:
WREE MR ELH; 201944 H 30 H
EAT S H it 3-5 - E AT R H0iE

% 570 k127



G S BCRVERATTE 1-5 48 2024 4E50 2 R

KA RIS IEE LT, 201949 F 17
HZ 2022 4 1 A 17 B4EE{5 P 1F 5-10
FEEIATFR IR B RIR S 4
2R, 2020 4E 3 H 17 HiEgF @5 &84l
fiit 7 BRI ot 7 B bl SR SR $ B 4
(P2 4e2; 2020 45 A 7 HEMTEE
IR TG4 8 A I 5 5 B ke e 2R 4%
BRI, 2020466 H 15 HE
2023 4F 6 H 16 HAT&E b oy
B Bk R RS IR S S 3 4
ZeP. 2020 4E 9 H 28 H % 2023 45 H
23 FAFES i 1-3 R RAT e
UEFHR RIS RS2SR, 2021 1 H
27 HEMEEEHM R 7 BRI 17 5T 5
SRS, 2021 4F 11 A 10 AT
S E SR BUR RT3 1-5 F48
O REE MR EEH, ZHEERE
2022 4F 3 22 HTE L2 NS 2 HBUR
PEERAT 157 1-5 a3 %k 4 =
IS Sk SLARATAZ R S R A B 2024 4F 1
H 29 HEMFEE i 1-3 FBUER M SR
FHBEE I TIE SRS 41 2024
2 A 22 HEFEEEREafifii7r Bk
FRIL LI L L, 2024 6 H 17
H AR 845 T 0-5 FBUE M SRl s
QT A A IE - S acb Ll

4. 1. 1 IRFAERF R - E BRI 2 E R &2 R B R F L
o

4.2 EEANRE AT ESB/E - TEH KU
RSN, REEHEAAMFERERSMIEAE ANRIATN. EeEHEANEMR T3
NFEGABFA NRA L, AT 1 GEFRED) . QIEFRRBTEGE) . HAb A SE AR
EM CREZEECRIERIT R 1-6 FRBUEF R R R SR EE ) BHE.

4.3 AP S ETIRH

4. 3. 1 AP 5% ERHATIE I

AT ATREEN, RN, B BN IE 258 5 . R i i S s s AT
J9, ATMRIE GEHRERESE) | GERERESEEA T NMEHIESERL) « (LR
ST AT Gy IR SR L) SRR A = AR, RS T (AR5 E

%
L\
|
julny

Foem I o121



G S BCRVERATTE 1-5 48 2024 4E50 2 R

) CRERGEHINE) « (AFRIEARR S EEINE)  (RIRarhRE BT ME) X
EEHE. ARG RETRE T ATZSHR, — B WA ARG RN SLSE R IER,
ARG AR AT G BEAT R, MRS E B AP A RS RA S, HH
Bl 5 =7 A 5 HHHEAN A R B AL 2 TR EAT A i .

4.3.2 RERZ BTN E T

ARG A, AEEEEEAABRBHGS S5 N5 AT SE0 R H SR 285 A5 ) H
LAZ Gy Bl R 2 H AR ST DL 1 U0 RSB S BRI T 2, RIEA A
FAE G AR ai ik o

4. 4 5 WA E SR RIS RZE DT

2024 FEFFE, ZMBURNROIRFSARIL, ML E TV ME R FFTRg K, fbrsiri
IS EF S . WFRIE, 1-5 HREUE S BR R R K, RSB FBCREA T,
13 M B B DR R, A AR AL AN D BE SRR R AT WL R B s L B T
PR RTIE b RIS, (H7E 5 A DICRAE D ™ BRI T, BT i)
CF WA R WO, 1-5 AE W O RV F g AL A S, AR R
FEEER N ATV RS

T MBERIZTE, 2024 % FRRATIMBORRFFRRE, HHESREREEE, F2EL AW
Yyt (|1 (OMO) AN 1 4EHh M GEME A (MLF) B REFRAT I T 32T Bh Ik i & B TS A%

VRN, 5 R RIRAT IR 7 B & BN v ke, AR e R Ak T T, (H2
4 F O RATA RN HE N E R AR EAT RS, B SRR S Rl 1R AR R K A Rt
IR . SZUEREM, KA as F 472 30 4 F fifiad 2 EAT R BIFER KT R ERG -

PRI, S BEAEIR T IRE N AR YR A 5 B G A E 107, R IRERRR 4
HAett, HEAER S B G 7Skt

4.5 MEBNEES KGRI
AHAEIAAIL S A FEIEKR 1.33%, IR 0.07%, St Lt zi R 1. 16%, %
0.04%, ARG HIAIES C IEIEKE 1. 30%, WahFE 0.07%, WSt 1. 16%, 35)

0. 04%.

4.6 MEHARETFH ANBBRE SR ERE R Y
p

%1k 121



G S BCRVERATTE 1-5 48 2024 4E50 2 R

5.1 REREEHHEHEMR

§6 WHAGHRE

ﬁm
1

T3 H

w8 ()

R RS

BB (%)

B ?%

Hr:

EAJ‘
X o=

%ﬁ&ﬁ

[ 5 WAL i 5

6, 475, 975,

Hr: fid

6, 475, 975,

Vi AR

R

SRR AR B

KNI i B

Horbe SR SRR

F

e B

BRAT ARG S % A 4

it

1,942,

585. 66

0.03

HAh 5™

20,

099. 95

0.00

it

6,477, 938,

149. 97

100. 00

5. 2 MEHIREBAT WA R B ER R A S

5. 2. | REHRBATI T RPFARERRAS

Teo

5. 2. 2 WEHIRIBATW A RIOBRER R ESRRAS

o
5. 3 FIRIE A SOMHE & H S H =3 E LU /NP I B R B R A 4

5. 3. 1 IREHIRIEA o E 5 EEF = E B KNP I RT 8 R B R 4

T

5. 4 |EMRE BRI RNBRFRREAE

Fs

57 kA

KReHE G

A B

HE LB (%)

1

EESiE:

2

RATES

3

R 7

6,475, 975, 464. 36

Horp: BOEMEE

R

6, 475, 975, 464. 36

b fiFF

Ablb A R BT o

S

N || O | >

PGS,

% 8 k121




EAET MBORIESUT %5 15 4F 2024 4925 2 TGS

[F MV A B

HAth

10

it

6, 475, 975, 464. 36

106. 17

5. 5 MEWAIRIEZ A RHE &S F P 1#E LLHIR/ M HEF R RT I S R R 40

Fe | G | Birak | BE (K | ARNMME GO | SEEESFERE] G
1| 180205 | 18[EJF05 | 6,400,000 716,586, 666.67 11.75
2 | 170210 | 17T[EFF 10 | 6,600,000 703,544, 268. 49 11.53
3 | 230208 | 23[EFF08 | 6,500,000 664,270, 438. 36 10. 89
4| 190205 | 1905 | 5,700,000 614, 368, 426. 23 10. 07
5 | 170215 | 17[EJF15 | 5,100,000 563, 674, 573. 77 9.24
5. 6 MEWARIE A RMME G H& ™ 1#E LA R/ HEFF I RT 44 B P SCRRESR IR R
K
o

ol

()]

[$)]

[$)]

()]

()]

- 9. 1 A E R B SR BB BUR
o

- 9. 3 A R R B B PP
o

5. 10 BBEASWEME

9 MEHIRAZR S TR BRI 5 B0 i

. 9. 2 WMFHIARAESHLH 10 H G R S A7 25 B 40
o

T ARERIRIE A SO E GBS 8 H B R/ HEF BT T4 St R4 3 A
o

- 8 MEHIRIE A SO E 5B ST 3E P K/ HEF BT LA BUE S 3 B 4
o

5.10. 1 AEEHRH KT B IEHF K RAT EEAHRE MBI ERITLRAE, K
R GG HT—FAR B ATTET . LTNRFEE
A B G2 A T ) PSRBT A4 RS B RAT AR 8 e A B D S S R A R A 75 2 1) I T

—HENRZIIATTETT. AT

Foom o121




EAET MBORIESUT %5 15 4F 2024 4925 2 TGS

5.10. 2 ZEHF MR +4 BERTE N EE S FME N SEBEE
B AT AT 4 BOR A 2 5 R UE B L

5. 10. 3 FLA TR =44

F5 K &8 ()
1 T ARIES _
2 I ISGIE 778 Sk -
3 YA -
4 MIRE -
5 IV TR 20, 099. 95
6 HoAth S USCER -
7 HoAthy -
8 &1t 20, 099. 95
5. 10. 4 |MEPRFFE KT E BRI AT # #3540
T
5. 10. 5 &5 AR BT +42 B = 7R I8 52 PR 1% A ) Ui B
T
5. 10. 6 B A AR S HE R HALSCZ R 5
BT HENERR, 20z M55 REEREE.
§6 FHRE S H LS
BT A
GiH BEREBUEMEIT RS 1-5 | BE U HBUEERIT6H
> - % 154 C
e 15 B A 35 4 A B A5 3, 189, 091, 887. 72 109, 191. 80|
e 15 A 1] 5 4 i FR D 47 40 2, 534, 639, 936. 54 323, 041. 62
ek - 5 HA 3 ) 3 4 R TE [B] 43 8, 651, 522. 31 83, 696. 12
5 A HA (8] 3L S PR A S B (A B | |
/DPL“=7 3HA))
15 B A AR S S 0 AU A 5, 715, 080, 301. 95 348, 537. 30

TE: WAMNAEL, HIEES M FHN B A, TR o5 e B A B

§T H&EHANZHERRERREESHR

7.1 B&BEARFHEESHTRINER

o100 4k 12 51

L DANG)



EAET MBORIESUT %5 15 4F 2024 4925 2 TGS

i 5 I F R A

S <1 A

29,077, 251. 14

i T JT 30T 1] SEN/ HR DA A
il

i T 391309 1) <52 1/ 08k [m] A
il

i AR S BN A

S B

29,077, 251. 14

i IR R A2 4

WL R B L] (%)

0.51

7.2 BR&EHENZRHERRERRFE S5 WA

T

§8 MR EE PRINFMMEESFR

8. 1 IEHIN BB REFHES OB LA BT 2058155

LSRRG

T I R SR BRI L

L SR T AT

FEEE
axi=all
el ey
R 20% )
1] [X [

ey i D

LR
(s

FH
(s

FEA 8

A EE (%)

2024 4F 04
HolH
~2024 4

il 06 A 19 H

1 881, 928, 732. 69

881, 928, 732. 69

15.43

F4 2024 4 04
H o1 H
-2024 4F

06 A 19 H

2 872, 345, 643. 11

872, 345, 643. 11

15.26

T ASTEEAR A IR AL B B0 G Bk 3 8GR 20% 0550 -

8. 2 UM R E LR M EEE R

T

9.1 FEXMHER

~,

1. EAER SRR

D=

LA

§9 ZEXFEZR

12 71

HECRVEARAT 697 1-5 SRR BRI 58 2 e L 1 SCA

o1l




G S BCRVERATTE 1-5 48 2024 4E50 2 R

[\
v

CRAEZ HBHRMEIRAT 6% 1-5 FRBIEF R R REEEH)
CREZHEBCRIERT 67 1-5 FIREBUEF R R R AR )
GG HBHRVEIRAT 6% 1-5 SF4RBUEF IR RS EE L)
5. FEEE BN 55 SRS HEAERTE L U

6. FEEFLE Nk 55 B HLAFRTE ML

7o AR A R BN AE R R B R A T

w
v

S~
7/

9. 2 FFTHCHY £
4 AT N B ST AL

9.3 &R
B E BN ] S 2R ] . WA FE SO AR f5, 784 L [a] N BUS IR SR Z B .

EREEEHEARIEAR
2024 £ 7 H 18 H

o127 3L 12 7



	§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
	3.3 其他指标

	§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 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值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
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 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情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 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


