NKEHPHNERTNHEE

2024 =

—
=N
f—a

532

=R

2024 %9 A 30 H

EEFHAN: MiFERESEHEGRAT
EEFEN: XURITROERAT
WEXEHHME: 2024410 H 25 H



NMARHE D RS 2024 F5 3 T RS

§1 EERR

LN M HE 2 LR EA RS SRR I, 3T IR B KRR,
FEXTFL YIS e HER R e B AR A ) B DT

FGAEE NOORIT IR A IR A AIARE AT G FRE, T 2024 4F 10 7 24 H B T AR
RIS HRAR . AR B AL A E N A, REE RN B RRICE. 1RSI R
# L KIB.

Fe A BN R VA LRSS F - R B (0 iR 0 A8 BRI Y 28 < 937, (EANRIE S 5 — e A

FEEHE A SRR HARRIL . VG KUK, BBt 7R 0 SR A BT 4 ) 15 A
e SAEEE VLR

AAR s I 55 BORERE H it

AR WIE 2024 4E 07 H 01 HA&ZE 09 H 30 Hik.

§2 &= AR

e AL MARRFE IR
F 4 FAUY 000575
%@Eﬁﬁﬁ E2ESEIVDED) G

GAETRARH 201442 H 27 H
T&ttﬂﬂfkii 1 AU A 189, 589, 591, 257. 68 {4
g d=Rin TEORFRIE & 5 P PR RS AN imr i s RT3 T, 705 SEDLE B

2 LU I i v R 4% [l 4 o

7% s RIEEZWIEE . FIRERAER R, eSS M BRREHE Y

A FIRWIREESRFR, JRAERX LR ZOR A BEAL A B A
oy BT RS, ARG A A . AR SR A IS
JEECE . HARANIER]. Waithee. DIrkef, ERED R

SR AT R
V&5 FE A AR 1 [F-ERIE AR R (BE)
IS AL 2 A5 I I NI AE G, 8 TR BT I S AR XU v A,
TR 2 AN T KU I T T e < VRS B S I SR T
&
HEEHA PAE SRR S EHA IR A A
HEEEA POV ARAT et B R A 7
§3 EEWM F et M S EHERI
3. 1 XEM SR
B KNRMIS
= Z W 5 fi i | AT (2024 4 7 7 1 H-2024 429 7 30 H) |

%200 k121



NMARHE D RS 2024 F5 3 T RS

1 A O s s 738, 279, 429. 07
2. AHHFE 738, 279, 429. 07
3. PRI & %=1 e 189, 589, 591, 257. 68

Lo AW O SEGEE i AR R N . Bt . AN CR &2 e iR sh et )
FHERAR < 37 RTAME I DRAE A5 A (AR, AR 9 A 9] 2 se B et B A0 2 fe (B A2 3k
i, MM G RAMER AL, Wik, 2 ftrERsiamn®, A C sz M
ARSI R g AUAH 45
v AR S SHR I AR NAWEEE 52 & 1S5 g (. BRIl 2 . 200 4
WA BB, PSR Eh KT BRIy

3.2 &R EHREN
3. 2.1 & MBI ER R RIS RS LB I AR R K B

) Ml G5 b A5 R v
W EWE | kgt bh it -
B B HEkmEO ‘ WaEbrEZ| O—0G @—®@
MHEED | HRZEEO
@
TE=EAH 0. 3900% 0. 0002% 0. 3403% 0. 0000% 0. 0497% 0. 0002%
TEEARMNH 0. 8350% 0. 0004% 0. 6768% 0. 0000% 0. 1582% 0. 0004%
o E—4E 1. 8551% 0. 0006% 1. 3537% 0. 0000% 0. 5014% 0. 0006%
TE=5F 5. 8879% 0. 0007% 4, 0537% 0. 0000% 1. 8342% 0. 0007%
P e 10. 9072% 0. 0010% 6. 7574% 0. 0000% 4. 1498% 0. 0010%
HIEE& A
36. 5413% 0.0030%  14.3100% 0.0000%  22.2313% 0. 0030%
R RS

3.2.2 HESFFERURES RTHFMEWR R RLF) L H 5 RIS R dE i
REBZ IR

FO3T o o121



NMARHE D RS 2024 F5 3 T RS

PEATTRR S 52 D AR THIFHEL i 32 5 R 25 bh e Bk A 2 S [ SR RE B0 EE B

36. 00%
32.00%
28. 00%
24. 00%
20. 00%
16.00%
12.00%
8. 00%

4. 00%

0. 00%
(=l ow
TT

2014-02-27
2014-09-18
2015-04-09
2015-10-29
2017-06-29
2018-01-18

2022-06-30

2020-10-29
2023-08-10
2024-02-29
2024-09-30

4 | 2018-08-09

u o
(=) —
L b
S o
o4 o4
EHEM

|- e FHERTRIURE

=

%

|2 | 2019-02-28

o

| 2019-09-19

2

K 2020-04-09

a
H
i
o

k= | 2021-05-20
% | 2021-12-09
~12023-01-19

1

ﬁ:ﬂ"
=
Eh3
|

bl

T 1y HERITICEREZE $] 2024 45 09 H 30 H.
2. #IR AR FERMTEEEEER) flE, AESEEHy 2014 402 H 27 H
BTN H o B0 45 AU AR G 5 00 7 e B b AT A < 1 TRDRLRE 1) A9 PR ) S A <

B H A HILE BT .

§4 BHARE

4. 1 HRE&EEH (RESZLIEPA)

AT S TR T Sl )
E | BE Tromnw (mEom| GW LR
s
L
W e
VI Tk
Zfzi Wik, FLHE T R 2 o I 6
A P, TSI AR IR A 15 5 R
oo 58, SRR T
S 0 [ ot 2016 % 3 H - 14 4 %géﬁﬂ%@\%éﬁﬁﬁ#§ﬁf
ol IR B . SIS 1R
e B R . YA R 25 6 T
PN Sy I BB [ 525 B L
. .
T
MR
RAE
Y
wene

%470 k1201



NMARHE D RS 2024 F5 3 T RS

— A
WR A
WEFHR T
e, M
HE 4 BRIE
P —4F5E
WFF
o7 MR
FIEH#
e
MAEAER
MR
RESH#
T4
WM
SE WIFF IR
gk
AR
gk

4. Mk
RRIELAR
—FEE
T 7
BRI
WEFF LT
Reise
23

YA A
AR T
Yidde
SATES
fEA] 4
WK
R
RIS
B4
I 25T

A 4H

201946 H
26 H

9

il t:o IAEMAE 2 BRI &8 A TR A A
W E W BT AL A S A, M iH
ERMiTpk e a2 MuE, ek
VN a BT T T b 3k B < 2 PR BRI N
BRHEA G MU I B e ik e B
BEE, Mg e e e,

1 PSS HREUEIR S IR RS (RS HIRVEARR) BUBEAERTHIIR S GRS A BAE D

2« AR HIRE S G RA R H GES O MRS 28D BiA FE R RE 2 H
(B RO RG22 M), BERNEAFERBE R EZH .

3+ UEZF ML SGEMAT ML IR R RE . BLAG BE AN AT L 22 17

4. 2 15 WA AT SIEVE MM FE 15 5L i B

500 12



NMARHE D RS 2024 F5 3 T RS

AN, ARGEHN RGN T QEFRGREEE) LA C4iRA]
FERMWREEEG SR MHEMAAREEERIE, AERSHEM. B s. s T
Yo BUE TS M ENE BRI G0, NS IRE NBOREAA . RSN, %
SR E AT GH REMAEE A FRE, JoEEEI. RIBATEE G G R AR B0 2k 0 0
R NHFZEHIAT
4.3 NPT

4.3.1 A VR 5 H B HPATE R
AN, AT SR N R GER R EE) |« (ESR RS A R A

SRR R A R RHBI L EE, MIRERA BTt WERE. ZHHAT. A5
PEAESEM T RAE R, RS IR G Z AR AP fr, R ER G EE. A 6 R E
FHRS 2w B AN [ 505 AL A BRI s R 22 R AT Gevt s AN AR FE 0 b 22 3 BRI 5
SRS ATFHRIFE.

ARG I A BT G A ST A R A A I RE, AR Y58 5 SR A L
4.3.2 RERXHIT RN T

FAREWIN, AEAERREHNES S5 T AT 50 R B R 58 5 A 30 1 I 58 5
HEIIZAE SR 2 H S B S%HITE DL, AR KRIUA] BB A5 5 MR at S ik 1 7 0 58 S 16 Ot
4. 4 RGN E S KRR RSB IED

SRR, TEM T BURBON T, AGUE F7 AN s e AR AL IR R, [ A TR RAN
B, BT AT IEIIINR . 9 HIRBUR RS VURN T BRI E T, FEX ARG B LAE#EATHR
F, BURILREWIRAT, HBmyi. mEsT, mipR ML Hael, Baims i
Beah. firriase TE L, BEhEK.

FESEHE SN, AHGIERFEK RS Ik 7 H SR A, RIS AT M A, ofrf Ak
T B A A .
4.5 REHIAE S KW SR

BEAME IR, MW ER RSN IUFHEIG K 0.3900%, [FHY5: 1k
#FH 0. 3403%.
4. 6 | EHAAZEEFE ANBPEE & H - ETE A

2 T G AR A U P AR A TR R T B O AR NN T N B S B A T T

TEIITEIE -

|

|
|

e

6T o12m



NMARHE D RS 2024 F5 3 T RS

5.1 REAREE R HEEMN

§5 /A ESHME

FFe i H & ) i B MBI (%)

1| ey as 5 62, 793, 353, 093. 25 29. 65
Hrp: fiigz 62, 793, 353, 093. 25 29. 65

BEPE SRR ) B
7%

2 PEANREERT ™ 60, 263, 407, 252. 92 28. 45
o SERr Rl e Y i -
SN IR B 4 i
AT A7 AN 4 5 %

3 it 88, 744, 636, 798. 37 41.90

4 | HAhwE~ 23, 277. 43 0. 00
At 211, 801, 420, 421. 97 100. 00

5. 2 1S Bt B R BT 15 L
e i H o 4 BE PR IE I L] (%)
1 5 A N 575 [0 e i 5 AR 40 5.99
Horpre S [m] g k% -

o N o 4 T R E

e I H & o) ] (%)

2 T JHA i 75 [ml ey ik % AR 00 18, 230, 481, 952. 07, 9. 62

e W = [ e i % - -

VE: R TP T3 [ Rk 58 A 00 o A < R A PR DA 5 ST P A RS 5 B i L

o fa BT 2, e BAEAS T IR .

5235 1E 1B 1) 3% e R AR 2 < T 7 1R ) 20% 7 5 B
TE: FEAR T N A T 7 4 < 05 L [0 A 1 B8 < AR TR B B 7 1HEL ) 20%.

5.3 HRERHHETFHRAKWIR

5.3. 1 BRA S FHIRKRHREAE L

WS RE

i IR 15 B 21 AP S 3 AR IR 96
75 9N BB A ST R R IR A i 98
7 9T A BB T R R YT R e AR 56

WMEB AT A SRR 120 RIF5L UL
s AN R R AR AL PR 120 RIS

5. 3. 2 REHIRBR A& FH TR R 270 He

R 45784 IR

B IIPR BT o e B 1
RIS o)

B IIPR G f5 o 2 4 B 19
ERIEES] ()

BT O 121




NMARHE D RS 2024 F5 3 T RS

1 B0 KL 35. 64 11. 67
Horbs FIRAAASIHET 397 RIEFS) 1 1
2 A5

2 BOR (F) —60 K 18. 57 =
Horb: FIRAFEIHEIT 397 RETFS) i 1
] 2 fiit

3 BOKR (&) —90 K 24.33 -
Horb: FIRAFEIHEIT 397 REIFS) i 1
] 2 fiit

4 90K (&) —120 K 3.85 -
Horb: FIRAFEIHEIT 397 REEFS) | |
B

5 [120 K (F) —397 K (%) 29. 04 -
o RIRAT S 397 RAVIFS) i i
2 A5

it 111. 43 11. 67
5. 4 MEHAN B R A A FHIRIRFEPEIT 240 RIFHULHA
e AR AR B G-V SR R AF S AR K AR 240 RSO
5.5 MEHARBMF M RPRFREAE

e fiii 75 i A FERA (GO bR BB L] (%)

1 EELhes - -
P AT B YR - -
SRt g7 6, 849, 537, 710. 12 3.61
i‘qj’ BUR SR 6, 667, 075, 687. 76 3.52
A

4 fi b fii F5 - -

5 A Ml A R B 55 152, 811, 866. 11 0.08

6 SR - -

7 [ERIZ 55,791, 003, 517. 02 29. 43

8 oA - -

9 it 62, 793, 353, 093. 25 33. 12

0 Pl RAFBWE IS 397 B B

RIS HE i
5. 6 MEFIRIEWMRBA HEEF = HE A/ HES BT T2 R R T A
BB | MBI | HEAK 1’”\?%5 MARA GO |[HEEEFEHHEG (6
1| 112415241 24 RAERAT 30, 000, 0002, 987, 975, 616. 25 1. 58
CD241
2 | 09230412 |23 fkiFK 12| 17,900, 000[1, 800, 698, 699. 70 0.95
3 | 112403080 24 RARAT 17, 000, 000|1, 688, 308, 742. 71 0.89
CD08O
4 220217 22 [®FF 17 16, 200, 000|1, 627, 588, 584. 52 0. 86

% 8l Ik

12 71



NMARHE D RS 2024 F5 3 T RS

24 RNVARAT
5 | 112403240 ALRAT 15, 000, 0001, 493, 521, 680. 09 0.79
CD240
24 AL FERAT
6 | 112412114 ALSRAT 15, 000, 0001, 493, 491, 056. 94 0.79
CD114
24 YLIVHRAT
7 | 112414215 15, 000, 0001, 493, 393, 990. 80 0.79
CD215
24 T ARAT
8 | 112483117 [T 15, 000, 0001, 490, 903, 750. 69 0.79
CD059
24 TIHEAT
9 | 112487056 TRAYT 15, 000, 0001, 486, 244, 854. 08 0.78
CD139
24 AL HUERAT
10 | 112412115 LR 15, 000, 0001, 486, 242, 489. 62 0.78
CD115
5.7 “BTFREM” 5 “BEBELE” HhieNES T2 E W
i 5 i 25 1
TS 31 P 8 B R 48X HEAE 0. 25 (5) —0. 5%[E] FrIR &k 0
e 3 PN 2 1) i e 0. 0326%
i 3 PN i 2 P 1) B AR AR 0. 0059%
et JH P BEAS TAE i 25 5 1) 206 54 P 1] BRSP4 (e 0. 0215%

75 399 P9 00 S P ) A X E A E] 0. 25% 18 O A
T Rt P AT R A D Al 8 P (R A ELTE 2] 0. 25% I o
R 75 30 A TE O 5 B PO XHELIA B 0. 5% 5 5L BB
TE: 3t N AT AR R A T Al 8 P (R X ELTR 2 0. 5%
5. 8 W BIRIEMER A o5 2@ B 7™13E HLB /N HEA BB+ 42 B SRS 8L 3

K

VE: RIS ARIRE AR KFFA Z 7 SRR
5.9 R ASIEE
5.9.1 B&TMNHEDH

I GAGER MR ANE (BREFIRIGOLAN), RIS S LSRN A TR, 1408
B HHR MR E

SERRA AR

5.9.2 AR SERIA T RIEFH AT EEAHRE WA ER TR FE, =K
Kb BT
AR R AIHT T AT R AT AR, R EROARAT B A PR AR AERUERAT AR A PR 2

A THERAT B A IR A E] L T BARAT B AT PR R AT RS A g ) AT SR A 2 B 1Ak

ARG Gt H B —FE AR B AT ER .

TR

~,
D
o

ARHe g

RIS AETR AT ER T, RILHA AT EAH B
HEDT. LTI

Foom o121

/\"v‘——‘— ‘
'—‘—»,_L
£ n

ARSI 13 AR RAT A SRAUE TR A5 TR A 3 A5 5 A DR S 3k 4 5 TR Y 22

1075 A AR AR O




NMARHE D RS 2024 F5 3 T RS

5.9. 3 HARBE =M R

s

%

A RIE S

23, 277. 43

2 ICIE 7 Sk

2SR,

o2 AT R R

Fo SR

R B

HAt

0[N | |0 | |W ||~

fif

23, 277. 43

5.9. 4 B A GG IER A AR HFR 2

AP0 TN RIR A, I A5G ST B (8] T REAFAE R 72

§6 JF A E &0 HER S

LS ARG

T I S 0 AU A

190, 506, 080, 040. 66

7 JUTH0 1 < B HR Oy 5

287, 706, 052, 321. 62

A 7 ST H0 11 e < B [ 7y 50

288, 622, 541, 104. 60

T ST AR I oy B 0

189, 589, 591, 257. 68

TE: R HIA AU RN EEE . BT

§T HEEHEANCHEFREREAE S5 WA

SRR R4 B2 e et

75 BN KoM | ZamEi) | LHeH o | EHEE %
1 SLFEE | 2024-07-31 2,613,873.05] 2,613,873.05 -
2 HI 2024-07-04 5,000, 000. 00| 5, 000, 000. 00 -
3 HI 2024-07-05 5,000, 000. 00| 5, 000, 000. 00 -
4 FR I 2024-07-08 5,000, 000. 00| 5, 000, 000. 00 -
5 B[] 2024-07-22 | —20, 000, 000. 00| 20, 000, 000. 00 -
6 HI 1 2024-07-26 5,000, 000. 00| 5, 000, 000. 00 -
7 I 2024-07-25 5, 000, 000. 00| 5, 000, 000. 00 -
8 B[] 2024-07-30 | —40, 000, 000. 00| —40, 000, 000. 00 -
9 B[] 2024-08-13 | =60, 000, 000. 00| 60, 000, 000. 00 -
10 IOTEEE | 2024-09-30 2,192,265.22| 2,192, 265. 22 -
11 T [m] 2024-09-13 | =30, 000, 000. 00| —30, 000, 000. 00 -

10t

12 71




NMARHE D RS 2024 F5 3 T RS

12 I [m] 2024-09-30 -23, 275. 12 -23, 275. 12 -

13 IYCTEE | 2024-08-31 2,213,672.29) 2,213, 672. 29 -

14 B [e] 2024-08-19 | =20, 000, 000. 00| —20, 000, 000. 00 -

15 LR | 2024-09-30 1, 080. 83 1, 080. 83 -
arit _ _
138, 002, 383. 73| 138, 002, 383. 73

PECEIN NP7 I = B2t NS 7 1 VN B AR E S avig i NS
2+ DIAE G o BHE Ha e i, B3R “ 20N BB B oy AL 8 .

§8 R HEHE R RN HMBEERER
8. 1 EWAN L —BHERFHEE O HLFIAZ BB 2058550

" Tt W R e B P TN
s A
5 LA 5 ‘
] 54

i S . ig Zg ES FARE [ (5
| 20% ) 8] ‘
A IX [f]
w ) ) ) ) ) )
i
N
A

R P

ASFE G AR IR B — PR B A S e i WL A B B0 I 200000, SO S A TR
ﬁﬂlguo

v ORISR A EH I BN LR R R B R A USRS I .
2 “REEMRET AL O AU ] e R A T BB A i D (R

8. 2 UM R E PR MM E A B
o

§9 HHEXMFER

9.1 EEXMHEZR
1o op[EIE WS v - AV 5 8 11 7T 4 6 4 S v 0 £ S

2. (XERFERMTREREEER)
3. (MAEBHERDITHEEILE L)

o11m 3L 12 13



NMARHE D RS 2024 F5 3 T RS

4y KT HIFSEX ST I 7R e BRI
5+ FEGE BN B HLAFEATE ML 5

6. FEEFLE Nk S5 BRI ATE AR

7 A EER S ZOR A HAB SO

9. 2 FFTHCHY
LN B ANEFT

9.3 & AR
PR ST B Ao I A\ EESS (http://www. xqfunds. com) 25pE, 8576 E b I E) iy 25 4k
SRETN . BT MEFT R TTI .

(=
R4 N& PRSP0 EE: 400-678-0099, 021-38824536

MAFERRESEHARA A
2024410 A 25 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

	§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


