HEREE R MARS B E B TR
2024 3 1 ERERE

2024 4£ 3 A 31 H

EEBHA: EBERIERRE-EEGRAHE
EEFEN: PEIERZICEHEARTEAF
WEXHHR: 202444 A 22 H



HEE LSBT 2024 FFE 1 ARG

§1 EEERR

HUFRIE IR FE F o LS RIEAR & TR A A R BOC 8. R SR B Kt
W, RN L A T B AR AN I SO AT

EGTHRIFEE A EE S0 85 A IR STE A Al R A SRS FRE, T 2024 4 4 H
18 HE ¥ A H M 554805 IR BT SRS FA R, RIEE N B ERC
B R PIERRIA i HOERR .

AR E R LUEAE . B R ST SR 0 B AR AR B, (EAMRIESE &
T B

EIF RIS A R AR R I . S R, Bt 7E0F HH B8 SR Al A48 b
BEABE A TR AR S U B LT

AR I 55 BORER Z 1T

AR 2024 4 1 1 HAZ % 2024 45 3 A 31 Hik.

§2 B&7= AR
e AL HENEERT
AV ] 850011
HEiEE A LI RITF I
HeAFREMH 2022 45 A 31 H
A B R B4 4 40 0 5 7, 380, 585, 335. 24 i
B Hirw FEPEHICE A X, REFRSIERI AT , 719 R ARt e
AR 2
5 5 TS AREATR T BT IRE A . FIZEE . k. BIIEHER. N5
TR
b g b B FE v ) A A N BRARAT A AR LR A7 AR (LS )
XU A 2 AR ALE AT — R G2 mAEA T, FEAUHA XU AN T 25 K T 152 55
RIS FiRMESTH. IRETES . IRETEA TR, BREERE
G BEEMESTR.
FHEEHN R AR SR B EAA PR A
HEFEE N W EESR BC S HA TR ST A
§ 3 FEME I MIESIHERI
3. 1 EEME
Az NRMoT
BV R i=y N SR (202441 H 1 H-2024 43 H 31 H)
L AR 2 s 2 29, 220, 477. 43

Hoom o 101




s

BLE TN 2024 4E5 | TR,

2. A JFIE

29, 220, 477. 43

3. IR EE G B 1HE

7, 380, 585, 335. 24

bEsE
&

(1) prigd

£ SR A AR A
KCPEAE TR T

(2) AW B ai TR

EUHANREBO. Bl SRR R
) IR 3 PR FROBRAE 45K 5 0 A,

RIS T, Th A Sebr

N Fe i E AR EL
AR A S B st in_ A2 fe a2 2h

Wai, HTFARESTRIRHMERRAZZE, Fik, AR ERshiaE g, A sz M
AR 1) & B A
3.2 EE I EHERN
3.2.1 Z&MBRER SR RHE RS B A 25 R B B
V&5 a8 %
FE R | Mgt
B Bt L G ECV) B WaEmEhEZ| O—6 @—®
PRUEZEQ | R RG
@
HE=AH 0. 3908% 0. 0005% 0. 3371% 0. 0000% 0. 0537% 0. 0005%
T ESNH 0. 7734% 0. 0005% 0.6791% 0. 0000% 0. 0943% 0. 0005%
HEk—4F 1. 5562% 0. 0005% 1. 3629% 0. 0000% 0. 1933% 0. 0005%
HE &4 A
2.6317% 0. 0008% 2.5128% 0. 0000% 0. 1189% 0. 0008%
R Z A
3.2.2 BEE A FAERUKRES RTHHEWRETZ AR S RIS B EEH I
R RI
A0 B 4 55 TR 70 SR U EMEIN B8 2R 5 R P 251 b R R A R 22 0 T s A A L B
2. T0% /?
2. 40%
2.10% /
1. 80% =
1.50%
1. 20% /
0. 90% %
0. 60% /
0. 30% =
3. OD% — Lo L= (] o 1 - — L — [{=] (=) Lo <N (g - (] (1=] (=) —
— W 0 T I R R — S I O T B S i 2
3T O 10



HEE LSBT 2024 FFE 1 ARG

§4 BEAWRE
4.1 #&2E (RELSZEND FiH

(LA IE A N NI T35 Jlk )
E L BE T rmam [ mEam| &R ik
BH, L, P15 AR
FER S, 8 IS ML
s |2022 45 H 31 %, 2015 SEPIN _LIREIEIE SR 37 4 2
FHRERER - BF  Hrmar, PER I R
I Ly T
RN, BRI,
SN d FBRH R AL
Jo2 5 a1 L Ve A TR 24
i gm0 _ T el I R, B AN, BUL L
T 6 2 T LA ] A S G
VAT,

4. 2 RS MR AR SIE R FEH LU
ARG, AEEANITEME (PN RSO EUES RS S b R e

LSRG TG A FH5E U RE , AR WSS B o i SR U8 R IE TR & 1 Rl 517,
FEFEH B A B, AT R AR NSRRI i, BOA AR FH TR B A AR 2 AT
Mo

4.3 AP HERUH

4. 3.1 AR 5 ERPAT R
AN, AEHENHEET ERRRRR e EH AR AT S ER TR L) MM

S, I AT PN P XA A R AR, o 45 R A 45 8 DU A DU HE AT 20, P
IR % B 2 IR TR R RIS 5, P4 1T i PO 2 48 5 R0 2 ik (9 7 R 52 5
TR AT X B T BRI T B ALy, ISR R 2% AT A -
4.3.2 RERXHIT R EIHHA

ARG, RRIUATE S H-RIHEAT T S SR A58 5 RIR 2 % I R 558 5 o
4. 4 WEHNESKR I RBREIEI T

2024 4E—ZEE, GUFHEAME BRI, FVIHITCE /BB, B TBERRE L, S /MT T
FAIRT, BFNEREY M7, BRFIZAE AR Z R GBI mEKF. 1A, BaTsEs)
KB R R 2 1R, T30 58 0% ISR, 1 1 T U sqT e A, s R B FAT.
2 F, 54 LPR NABEEER, MRAT T IRAERAER, W ES Mr. 3 0, RN E Fidt
TR T HP BOR SRR T, WS 5/ IMR VAR S SRR RS il 3 . 1730 S T T, 2 ST A |

%470 3k 101



HEE LSBT 2024 FFE 1 ARG

TR DBCRBUA SN, BRI R TT. BB RAE, A7 MAE | H 4R m A0,
2-3 AUERFR IR, IR BT A7 5 B HON A 2SS Rt

JeBJET, @it AmANERE, HOShEV RIS, HMERE WS, EI55hEe
FEAGRS), FEATH AR AFIZ EAT RS AER AT4% . 4551, R BUN R A TR IE, B
XA s . B BCRYAE T B B, (A e 2 SICRIE A7, BeRihl 45 &
HIZRETIATIRSE o A7 floR AR 22 G 3L AT A ORI RS B AN, ERHAT B S, RisH
BRG], Tl SR A R R

4.5 MEHNESKLSERI
ARG A TR R A E I K2 0. 3908%. k&t LR HEIS 5 28 0. 337 1%,

4.6 EMNESTFA ANHRES T TIHETE N
A AT R 5 SIS 5 B 1 1

§6 WHAAAGMT
5. 1 EMREEH A EGH N

s IiH &R (T IS BRI (%)
1 [i] 72 WA i 45 T 4, 502, 088, 190. 62 59. 61
Hr. ik 4, 502, 088, 190. 62 59. 61
P SRR B )
%
2 PENIRE SR 647, 437, 048. 80 8. 57

Lrpre K X IE  Y
SN IRE i 57

\

AT A7 AN 45 55 %
3 it 2,401, 743, 046. 89 31. 80
4 | HAhwte 1,119, 771.65 0.01
5 | At 7,552, 388, 057. 96 100. 00
5. 2 1k & BT B R BT 1% L
e i 5 G BEHFE A L] (o)
1 A5 3 P A3 77 ] e ik 5% A2 20 0.98
Horbre SZWr = ml gk 9% -
A A
8 TiH S G i%imiﬁﬁ
2 e 35 BAR A5 75 [0 e i ¢ 42 00 160, 886, 931. 51 2.18
e W = [0 ey i B - -

VE: 0 TP AT [ R 58 AR 00 o R < W 7 AL ) AP DA i 0T P9 A ) RO R B i B
Bl BT 2L



HEE LSBT 2024 FFE 1 ARG

535 1E 15 6 B 38 < R A o 2 B8 77 1B ) 20% 7 12 B
s ASREEIIN, KA IE R & AR A

5.3 RERHHSTFHRKMAMR
5.3. 1 RFEAEGTHIRKHREATE L

AT A 20% 1 DL o

Tt H KA

i35 AR B 2 A7 2 38 42 T BR 91
i35 3 P 058 211 34 78 4 B PR e e 109
i 7 1 P 1808 2 T E R 4% U PR A 60,

MEH A BBA S FIIRRBRED 120 RIEGLBLH
T AR I A T R B 2 T AR AR IIR AR B 120 K.

5. 3. 2 AR A AT 5 R B PR 2 A A5

o o B HARR B 7 o B B 7 | A PR A 5T L AR B i
s ks eI (% TR R,
1 [30 RPAY 28. 23 2.18
Horb: FIRAELINRE 397 RIGTFS) i 1
R 2 A5
2 BOKR (F) —60 K 12. 34 -
Horb: FIRAESIRE 397 RIGTFS) i 1
R 2 A5
3 B0 K (£ —90 K 18. 16 -
Horb: FIRAESIARE 397 RINFS) i |
R 2 A5
4 POK (F) —120 K 9.20 -
Horbre FRAFLINEE 397 RIS i 1
B
5 120 K (&) —397 K (&) 33. 67 -
Horbe FRAFEINE 397 RIS i 1
GBS
it 101. 60 2.18
5.4 MEBINBEEA S PR RFEIEL 240 RIFH U
e RGN, REERGHE FHRRFEIH-T 240 RGO
5.5 MEBIRIEMF MM IRREFRELE
Fe i 75 s MERBA (JO) i G T R E ] )

1 EELhe - -
P AT YR - -
SR 1, 140, 065, 720. 85 15. 45
Horbrs BURME SRt 11, 227, 368. 08 0.15
Ml fii g5 164, 141, 943. 76 2.22
Al B R 55 1,372, 344, 807. 57 18. 59

Fo6n 3 101




HEE LSBT 2024 FFE 1 ARG

6 O 205, 768, 208. 87 2.79
7 [ b A7 5 1,619, 767, 509. 57 21.95
8 HAth - -
9 At 4, 502, 088, 190. 62 61. 00
0 Pl RATEE AT 397 B B

RN

5. 6 A SPARAZ IR ERA o 2 & 7135 LB K/ HEA BB+ 42 B 3R BA 40

Fa | G . EHEHE G #REA o) |[HEETEEERE] %
1 188134 21 475 G5 1, 400, 000(144, 116, 757. 92 1.95
2 149499 21 7% 03 1, 300, 000[133, 839, 998. 53 1.81
3 188195 21 Yl G2 1, 020, 000104, 907, 292. 61 1. 42
4 188166 21 ~FiiF 03 1, 000, 000[103, 014, 325. 93 1. 40
5 188387 21 #4ilF G5 1, 000, 000(102, 561, 142. 07 1.39
6 148514 23 HIiE D1 1, 000, 000[101, 017, 298. 20 1.37
23 AT
7 112309107 i AT 1, 000, 000| 99, 573, 136. 42 1.35
CD107
24 AZ AT
8 112406018 STBRAT 1, 000, 000| 99, 332, 171. 18 1.35
CDO18
23 LV ERAT
9 112303179 RALRAT 1, 000, 000 99, 193, 448. 37 1.34
CD179
24 "EHRAT
10 | 112408065 TR RAT 1, 000, 000| 99, 132, 219. 29 1.34
CD065
5.7 “BTFEM” 5 “WRBEE” Wi KEE S T r e
TiH i 25 17
R 3 PN e S B IR AEXHEAE 0. 25 (&) —0. 5%[E] Rk 3R 0
i 30 PN 2 1) i e 0. 0264%
S 3 PN 2 1) B AR AL -0.0124%
i HH PN A A E 3 5 P 248 X6 A P 7 B 24 0.0121%

T PSRRI S N A 5 H R St

55 3 P9 S0l 8 B O 80 (EA 2) 0. 25% 17 L Ut B
Vs AR ST P ARSI 2 TR A B B P O 245 (RIS 1) 0. 25%€

5 H P9 IR A 8 B O 48X (EIA 3] 0. 5% 18 OL i A
VE: AR P A A R R R A T B 2 (BRSO, SR L

5. 8 W EH BIRIEMER FRAS o5 2 & B P13 E OB K/ HEAS B BT +48 B 7 SCRRIES R L3
R

T AR THRIAR S WIRAR A 5™ SCRHIESR .

5.9 BBA S M

5.9. 1 g & B
ST MR G RE, AESTHRERAMRBAE T E ST E, AL S T

BT o3 10




BT 2024 E5 1 TR

ERFA o P 0 IR S TR 28 B R A 3 H TSRO IR, 4% S B R - V2 0 A PR P 4
FERNI A sy, DARER B RATHE ARG THB ™ B O TSR IR A T S 4R
RN A S TR R 85 5 T TR AR G TR B B R AR R B, TR A A
A S AR RN AT ISR, A THRIE B AR “serEt”, B BRI A
TR G A A TERIFE A BITH A RAEAT FBOEAYL, MRS TR HE S KA T 25 2 o)
EARFR AR R 2 11, A% HAR A oA B Fabron 20 & I K M HEAT 82, B 2530 A “ A
FUMEZS ", LA A R EAR AT E St R RS TH AT EIR R A 1. 00 T, W]
VR AE IR FRATEAG TN SO U0 B e RS R W% LR e AR WL R & 1 B 4 fo
PHER, EETHEHENARIE BRSO, ASIE NHBUS, ZHRE R e 5 A RUHE R T
PN

5.9.2 ZEESHB I T RIEFHKRT EAEHRE BB RERITIRAE, K
R E g Hi—FENZBATTEDT. LTHER

ARG TR R R AT+ ARSI RAT B, BRI A PR A RIS S gl H AT — A
B2 ENER S SNCE R SATRIAE T TTRESF AT PR A R AR gt AT — SR N 2 3
R ANCERS . RAT. ESSA. B RMALTT: JUORES ety A BR 2 m) AR SR 2 2 i) H AT —
FNEZINER S INCEHR. ZHRIHSHAL T ~F2iEss B A R A F AR S 2w i) H AT —
NG BINIE M S AIAE 1T 5 $7 R IE SR AR A BR 24 W) AE i ] AT —4F A B 2 BNIE M 4 VRS T
T 25 R RO AL ST s T 2RISR IR A AR S ) H BT — N G2 BNER & BRI L
I AR R FRARAT I A IR mIAESR A5 ot AT —E A B B ERIE BR . ANLE LR, RAT.
BLSS R R AR AL T SCIBARAT A A PR 2 RIAE A% ) A — 4 10 ¥4 52 3 s s A
SR ANCEEE. BT, RS, BiSR. LR, ZBRMAAT: hERVEATRD AR
AEIRE A AT —FE A S Z R SRR E DR ANCERER. RT. PR, TR/ +
BT AR A B mFEAR & ] H AT —F A B 2 B RN E SR SNCEER . ST, RS
g Jm LR mpIaii.

ARSI ik TR RAT BIAR SRR I3 A BT R 7 A5 A AH DB S i 5 TR A 2R
5. 9. 3 At B K

FF5 B EH (J8)
A H RIE 261, 771. 65

1
2 JRESCIE 777 S K 858, 000. 00
3 JRE AR S -
4
5

o

R -
oA K -




HEE LSBT 2024 FFE 1 ARG

HoAt

At

1,119, 771.65

5.9. 4 WEA SR G FHER F A FHIR I

DRIV ISR, BB 4 i AR TR S AHE L B i 7 T A &

§6 A EZES 0 HRS)

TR R

AL fy

5 ST < 3 A0 A

5, 879, 680, 563. 78

5 ST ] e <5 5 R DU 3 40

47, 361, 243, 854. 07

5 ST ] e <5 B ] 3 45

45, 860, 339, 082. 61

0T SIS AR < B 0

7, 380, 585, 335. 24

e RIS AES (D) RN (), RSB ET (na).

§T HSEEANZHERRERRAEST 5 WA

A2 5T oA | ZHHE M) | RHEHCT | EHRE %)
1 AWK i - 122, 655. 72 122, 655. 72 -
&t 122, 655. 72 122, 655. 72

e ARIEREXIEN 2024 £ 1 A 1 HE 3 A 31 H, RESEEARIETIRE £ R4

T RS

§8 M BE R EERFR
8. 1 A& MM B —RFH A ESHPLOIABIRBIT 200801515

RSN R R E ARG

8. 2 UM B E PR MM ERFR
AIRE A, REBUZ I 58 R A H A 2 .

9.1 &#EXHEBEZ

(—) hENER ST BN S MR ES

(=
(=

D9 PSS B RS AT
(D 28 A5 B LA

SR

(U IE I 4 1R

(V) RTHIE (i

O
O

i

§9 ZFEXFEZ

=

~

(/—r
T

TR AT EL1TA 3 Bk T

TR A B A SO

RS E IR P E AR

TR 5L BT RIFEE B0

~

ERIL7M
ERIE7NS

EMAREA B
%9

BRI
7ot 107

20% 1 o

EFARTE) FEERE L




HEE LSBT 2024 FFE 1 ARG

B o FENIE 2 EOR A HoAth S

9. 2 FAICH
SRS STHIFEE A AT .
9.3 AR

PR TS AR A TR B3 (www. htsame. com) 2558,  BR7E ML E] P 24 AR B
NIp AP e B

PR EN ARG BWA R, FTEWAESIRIE A RIS 7 A R A A

RSSO G 95553

LEERRIES R EEARAF
2024 £ 4 H 22 H

107 3L 107



	§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


