WS P VR 06 T A 2 P
Xl
2024 4E5 3 FEWME

2024 %9 A 30 H

EEEHN: FEBIEFSRERTEAT
EETEN: PEIERBIELEEARREAT
WEEH HE: 20244 10H 25 H



FHHIEZ IR LT 2024 R85 3 AR

§1 EERT
SEBANREE S L ERRIEAR S TR ARG R E B K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T
H G P N EE S B0 45 50 IR 5T A ARIE A B &4 FHUE , T 2024 45 10 A 17 HE#

TARE TR SRR HER IR A SR EFEANS, RERZNENMAERRICE. =T
PR Bl KIS

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 EET ML

K& PR R IR I A A B

R4 FAY 970181

LY (Wi L RTFF IR

HEeEREMH 2022 4E 12 7 19 H

T R 5 4 A AU 0 1, 383, 879, 288. 76 43¢

B B AREEETHRINRYE FIIESR R 58 5 45 5 55 & R AR S L B mit

CeavRs S et o 1 7l S DN e Bt A 1 A W/ R P s
d i, AR AL o 81 REBORK IR GRAE B (1 2 A it
SNPERIRIN, BN R BB e 3RS I (i i

Bt SR 1. BEP=hc B Heng

REG R ERN DT E AT EMETFBUR . ah 5
OB i e 23787 Wb/ e 1| - b TR G /S 3 /N R TR e 3

SCFFE L RN R, A A R AN [F) 28 0 B P L B LA, R e

HEATEhATARE, TERRIR 70 R T Bh M I T EE TR m A A I i K

2 BRATAF K K TR A7 B 18 % e s

$% THRIARSEA FARAT AR AT A7 2R R ML A7 IR 1 O, 45 B4R
ITHIE SR A7 AT IR SE  R 04T, DU AR R 17 3

Hﬁﬁﬁﬁmﬁﬂmﬁn,f?%hﬁﬂwmw%T,ﬁ%ﬂﬁﬁ%

PN B ERAT A7 AN R A7 PR AT 3R

3 g ks

REA TR 25612 F G SR 28 o M« BT 15 FRS 20 i

SETTHRVAE AN TR B BANME, i B A R 55

4 a6 o s

AR A TR 0o T T 5 1) T, 3R A0 [ g et P R B o 5 7

8 20 3k 11




FHHIEZ IR LT 2024 R85 3 AR

Pic B A Ty, DU S R < T SR AR BB DL T, AL SEHEAT AR
BORIRIE W RCE s Sz, MIREAT A ST PR [l W A o A2
EHATALATRAERS, MR35 i R 3K, o 1IE IR R AR JIER -
5. AMISKNE

AER AT IR X LR« B BRI e 55 (1 FI W, 52
B S H TR IR . BRI S, AR AR LT,
A AFHE I BT BT ST AR IR s AETURAT A R B, & 24
KRB ALE 1T IR AR IR -

6. FLAT 51 S

ASER A UE RIPRE XS [ A 25 5 FEI BT I el L A7l ORI R AT LUAL, JF
FEX A RTS8 & A BT LAl b, MR 22 B R0 25 6], R e AL A
PR -

V&SR8 %3 N AR R (BiE)
PR A 2 R AREATIRIN T i ARG T =8 #1100 XU AN IR 3
MW EEME, KTHRENES. BRI SMRERESE,
FEEHA IR A R 54T A F
HEFLEN thEE A LS A TR T A
VE: RIS FTIRM A WAL GER AT RES T8 #5538 H ST Ve &Ly 7%
PN SRR SR WOEAETRE Y B ESRIAT AR 5 LS A B KE S T8 B b
§3 FEMEfetlrMES I ERI
3.1 XEMEIRIF
Az ANRMG
Eo: IR SE iy WA (2024 4E 7 A 1 H-2024 49 H 30 H)
1 A 2 se il 2 4,309, 501. 54
2. A HHF 4,309, 501. 54

3. BRI 4 %%

PAHHE

1, 383, 879, 288. 76

T A S BGEE FE B S AR S SON « BT ICRS |
FAR TG BOAREL, AR A A C s st in B4 e B2 sl e

HAbe N CANE A SERSIESD ER
H 2 A AR i

ZE IS H I3 SRR RAERZ S, Bltt, A SrEshiiai vE, Aol A

R 1) <

H%E

3.2 EeFERI
3.2. 1 B a3 &35 RN 57 b B e 2R 1 LR

b 45 b S U
R 2R | b7 b
B HHEWE RO WERrEZ| O—6 @—®
WEZEQ | HEREEG
@
HE=4H 0. 3177% 0.0011% 0. 0899% 0. 0000% 0. 2278% 0.0011%

8 300 3% 1110




FHHIEZ IR LT 2024 R85 3 AR

SO ANAN & 0. 6504% 0. 0008% 0. 1788% 0. 0000% 0.4716% 0. 0008%
HE—F 1. 4400% 0. 0008% 0. 3586% 0.0001% 1. 0814% 0. 0007%
HIE4 5 FH

2. 7053% 0. 0007% 0. 6346% 0. 0001% 2. 0707% 0. 0006%
GRS

3.2.2 BEEAFAARURES RiH#ERRRED EHE RS R A R
RBFHI LR

ARSI R FBE D B eI TN B3R JE 55 ] A Ml £ HC 45 B SR N R S i 55 B S 33 HO

El
2. 70%
2. 40%
2.10%
9 //
1.80%
1.50% /
1. 20%
0. 90%
0. 60% P
0. 30% IETTSTTIORRE e B
B ——
0. 00% S —
& o 5B 5 2 5 = T B B 8 5 8 8 2 B 2 o 2
& 5 8 8 8 8 53 8 g 2 & 5 g3 s s 8 g
Y 2 2 2 2 9 2 2 29 2 2 2 3 3 & S I S =
[— DSESMEFHET BDPEBHE — DRESNERHST Zitl e |
E: ARERESEFRAEKHAN 2022 F 12 A 19 H: EHEIN 2022 % 12 A 19 HZE 2024 £ 9
H 30 H.
§4 B
4.1 BB (RELBHMD) FHN
ARG RS L AR | iF 2 Mo .
FERH® | E(EH E PR
BRI Tt EAK
2 E BR g b T ML & PR o AT i
BGIES A 5 0 R B ER « HIHIES A R 51
AT FIESF R B R ER w4 2 . 2003 4F 3
F 2008 4F 11 A4 _Figirs TAEA
RSN 2014 428 H 18 ?“ ﬁ?Lva?ﬁ#ﬁmeA
%Hﬂiﬁ%%@ . - 24 4F  |FNEZF BB IMEI B B, 2008 4 12
e A ETE IR S A B 54T 4 7] e e
S EEBLT, MWNHBREH T,
2014 F 8 A& 2021 4F 7 AfF _E#IES O
GRG0 B e BRI B
27, 2022 4 7 H 1 HiAF EEIFSA
o470 3k 1170



FHHIEZ IR LT 2024 R85 3 AR

R ES TS BRI 4 2,
2014 4 8 A BT FHFIESHIN 4 R4
BREPEE TR RS,

ﬁtmﬁi 2014 4F 4 A g EF
BMALERAFRERMTISHEL
A,mw$9HMA£ﬁ;%%Eﬁ#

F41 12023 4E 1 H 16 . _ .

oty [FAEERI 2023 4F L] . T SR, 2018 4 1A MBI G

HEe %7

w#® H 25 AR (2 P IR  2022 4 10 10
AL@&#”FE@EMEWEﬁA%E
ety 7 T 2

P 1. AR RS, SO O AR R, BB S A

A R

2« AFEESEAE, HERH A7 E AR B 70 A TR A 2 =] RS0 5E (1 HSAE AN
P

3 EFF AL SCEMAT I & GEZF AR TS W, SZUE B AL S8 B

) IR RHE -
4.2 WE RN FE SIS /E-MFE 00 U

KAREWIP, EENEEEST (P NRILRENE S5 41 A A, EIE
ML A P R ORE , AR ISR . B ST i SR U BN 7 B 7, ™ R 2
N4 BB i I S P i R U E R SN Nt O - [ I N P e (o SN e P & S 1
TP A ARt 77 BT LSBT EE B SR R AT B IR ENE I L i R Y
MAE -

4.3 APRGERHH

4.3.1 A PR 5 HIRHPITIHO
AARE A, AT GESR VST A AT S FIEIEFEI) 5 (LEE

FFR P LR AT G PRSI ) RO, TE AR SRt RE, I RGN A5 5
FES I PHARAZHNZL 5 AP HAT, AT R T B I KRR &7 dh o
4.3.2 RERGTAKERGH

WEHARKIAR RS TR RE LT ARG EENE RN ITA RES S
SWEZE G AT, AR HBUE H A5 5 K.
&4&¢%W%$m&@ﬁ%ﬂﬁﬁﬁﬁ

2024 F=F L ENATIHKEIREMELL TS, WK T IS _ETHEARSAE TARAL, RAT AT AR
i SRR BT BR, IR T 9ERR 1B, 42 T AR AT 9 40 20 i BEAROGBRE I A JT i SR rp 7 K38

% 500 % 11T



FHHIEZ IR LT 2024 R85 3 AR

[H1 A 22 10BP F1 20BP, 7£ 9 F 47 FEAIRA7 K HE % £ % 50BP. 2024 £ =ZF [ fi77 i 14 8k 2 I Sk
JEBES, FIFFRE G R RERIEAR R, (5 HARIZER, Ho RSN 6 K
W FATE9 b WS BT, SRR 6 HIRIRY F73 8 H R RRERT. #:1E
B AR RICAENAF ROy EERCE R, 7R 6 KR 8 H LB, R il E A IYE R
WKL, fE8 AR 9 FRIMNE HFER 1 distE AW .

Je B 2024 FEVUZESE, 189 H M — B FRBUNAGFFRIBECEH 65, B ANLFFE itk
AR, BIKACE I 0 THE R Dk B ab TR, AT TRTHI R B AT O 5 F4 B% TR IECR,
TIAEAEREAER TR . SR, 2024 4R IUZRPEG 5 1T MRS R 53 8 35 MMERECR, FaYIE
JBE T L T TR RS TR £ 556 56 A RO 7 I TSCISL SR A J 7 S 1 DR g 88 T REXH 51 27 T 42 s SR KA
RG] o 2024 4F P02 57 13 117 Wt G T TR 2 0 BERA MG J= o BRAESIEmK b, 2024 4R PUZRPE AT
KR fd R vy, e IRIRAIMERRERE b, RIS A A FIATAT AR S i B 7 4 & IR A 2
4.5 MEHANESHLSERR

BEAME AR, RESTRM B E R 0.3177%, [ ST b fE & %
0. 0899%.

4.6 MEWARESTE ANBEE & B EE A

R I, RS THRIR HILESE — A TTAE B A A AR AN — i NS 5 5 E AR

THT T ITHITEE .

§6 REHAAGWE
5.1 MEMIRESHHEHR

Fe I H & ) b 3 S BT PRI EL ] (%)
1| ME e 5t 1, 079, 368, 030. 27 76. 79
Hrre fiize 1, 079, 368, 030. 27 76.79
AN A SRS | |
I
2 PRANIREERT™ 143, 792, 672. 97 10. 23
o LT[R ) | |
SN IR 4 il %
HRAT A7 3k F &5 5 2%
3 it 182, 485, 408. 82 12.98
HoAth 5= 19, 533. 03 0. 00
5 | &t 1, 405, 665, 645. 09 100. 00
5.2 G HARIFEIGRLBIE
75 I H b 3 S I E I R o)

60 3k 110



FHHIEZ IR LT 2024 R85 3 AR

1 e 1IN 5127 (R i % S 0.53
o SEr = R A fid % ]
. o I G P
= 15 N
s i H SH o) ] (%)
2 i WK f51 77 (R ) i % 4 18,996, 178. 49 1.37
o S [A] ) % _ |
3% IEEEK 3 & RPEITE S T =3 ER 20%5 18
TEARI A TN AL A TE R 55 1E (R0 1 55 S R A R ok 5 7= VB 1T 20%.
5.3 RERHFAHAS PR AR
5.3.1 BHEHE PR R HREARE R
i H RE
i AR 5 2 AT 2 R A JHER 97
2 1A P 3 2 AT 4 R 4 BT BR A e B 107
2 A P 3 2 AT 4 R 4 BT BR B AR 86

ME RN B RA S TR AR YREE 120 RFLL I
A N AL A TR B AP 2R AR IR R 120 K.

5.3.2 REPRBHE A S IR AR IR 747 Lol

5

TR IR

B YIPR BT o 2 B 19
ERIEEB] o)

B YIBR D f5 o 2 e B 19
ERIEEB] (o)

1

30 KA

26. 42 1. 45

b RRAF S 397 RN S
DEST

30 K (&) —60 K

17. 30 -

b FRAF ST 397 RT3
WESIA

60 & (&) —90 K

12.61 -

b FRAF ST 397 RT3
DESEA

90 K (&) —120 K

4. 54 -

b FRAF ST 397 RT3
DESEA

120 R (&) —397 K (&)

40. 58 n

b RRAF S 397 RN S
LEST

it

101. 45 1. 45

5.4 MEFABRFASTHRKFENEIL 240 RIEHLULHA
55 31 P9 A R AL 2 P AR A S IR AR 240 K



FHHIEZ IR LT 2024 R85 3 AR

5.5 MEMIRE S MM 0 R GFHFEAE

i

157

MEREA G

A B IFE LB (%)

1

H X i

RATE

w [ D

Rl iy

Hrr: BURMEERL

Al i 77

38, 955, 936.

67

2.81

b R S R 6 7

27, 301, 069.

80

1.97

ISR

A7

1,013, 111, 023.

80

73.21

oAt

O |0 N[ |01 >

it

1,079, 368, 030.

27

78.00

10

R B 397
RIS %

5.6 REWIRIEMER A G H & H ™ 1#E AR/ HER KR +44 R A

Fe | iy L2 |iFsuE k) WRA o) HRETEFEELRE] (%
24 FiEARTRE
1 112496970 ,4AEZ§Fﬁ 2 500, 00049, 474, 295. 87 3.58
4T CDO15
24 WAL ERAT
2 112493611 AILEAT 300, 000/29, 880, 286. 67 2.16
CDO31
24 DU 4RAT
3 112499859 PR 300, 00029, 749, 367. 07 2.15
CDO77
24 I M ARAT
4 112498259 OMRET 200, 000|19, 954, 284. 39 1. 44
CD032
23 L ARAT
5 112312154 ALERAT 200, 00019, 951, 013. 27 1. 44
CD154
23 J JLARAT
6 112370935 THLRAT 200, 000|19, 946, 368. 02 1. 44
CD155
24 /\ﬂ.;: Y ]
7 112498900 %Ffka*TFﬁ 200, 000|19, 945, 283. 43 1. 44
M ARAT CD048
24 YL VH4RAT
8 112499056 PaRAT 200, 00019, 942, 818. 83 1. 44
CD066
24 FREEARAT
9 112492676 ARSERUT 200, 00019, 935, 181. 93 1. 44
CDO17
24 t'\'\‘ ?/‘PR
10 | 112493108 fiFﬁj R 200, 00019, 927, 043. 51 1. 44
#R47T CD055
5.7 “BTFEN” 5 “MRMAE” HieES T raE W5
| i 25 15 10
T 30T PN i P R 4 S EAE 0. 25 (&) —0. 5%[E) IR 3 0
A 3 PN R S R ) e e 1 0. 0802%|
A 3 PN i S R ) e A 0. 0120%|
s BA P BEAS A H A 25 55 10 266 5B 1 7 501 4 0. 0493%|

It

7N

811

110




FHHIEZ IR LT 2024 R85 3 AR

R 300 P A S R ) B HMELIA B 0. 25% TR 00 i B

7 J Y A EE A TR B A7 ff 28 52 (4 LK 1) 0. 25% 15 L -
35 390 P XE A 5 B PR A XHELIA B 0. 5% 1558 B B

A AL A THRIR BB IE i 88 52 I XA 2 0. 5% 1

5.8 MEWIRIEMER A b 2 & B 19#E LI R/ HESR IRT+ 48 B P SCRAESR B
B 4

ARG T RIAR T WA RS A 5™ LT -
5.9 WEASIREME

5.9.1 E& M

L AEESTRIMGERM “HERRAE”, BITHI X R KA BASITR, 12 1S R AR 5 il
A I RN IR AT 4, FETRIARAF S AL SRR R, R H T . %S
THRIANR I T 3R 2R _E T 58 5 (0 o A E2 408 R T ok S v h R B8 1

2« ARG il NS A THRIBHR N AR A L, EREE AT RIB R T R B &
WAL

3 BB TR AT R M T vE R HO SR S THRIHEAT (518, AR A THRIHE IR N 5175 51
WNBLR % et T H B il i i«

(1) BATHERAEATR, & HIERLAER R PR GEE, B2 IR Z Ritilai bk LR
AU 52 SEFR 7 B AR R 5 70 2 S B ARAT AR SR RS 10, R B S5 R R TR e e, TR 4o
PRI 9] L e TR A A ik

(2) [IWAE 5y CARA IR A% 205 R R AL LR A 1 18] 9 38
5.9.2 ZEEHBHA T HBIEFNRTEFAPRT HIAPFRERITILRAE, RE
MEmE|HA—ERRBATTER. LTHHE

ANHe ST AT AR AAT AT, WIAERAT . TUIARAT . JMERAT . JERUERAT. AR5

ARMTEDARAT . TPUARAT . ARSERAT . UL EE HRAT t BUAE I 5 g ] I A — 48 N 52 3 M8 0T
NIFHETT LTI DL AT G IR 3R AT A R UESR (35 58 o SRR PP 75 & A IR I
e ERZER,

5.9.3 HAWBE = HIAL

H PR i

[
%

FFe £ s o)

1 HRIE S 19, 533. 03

JSISCHIE 3 Sk -

JSUSCRE, -

ISZYAC H D -

Ol | W (DD —

oAb SR -

£
O
=
b
=1



FHHIEZ IR LT 2024 R85 3 AR

6 HoAth -
it 19, 533. 03

5.9.4 BRAGIRGMHERHAL TR
2] N FAN AP P Y P S I e el 1 T = R E e Y S8 =

§6 FAE S MRS

AL A
i ST 4 3 20 0 1,337, 608, 221. 96
i 7 A T 0 P A 3 20 6, 670, 576, 623. 75
5 SO 30 ) 45t B[] 473 250 6, 624, 305, 556. 95
A5 S A 4 0 0 A 1,383, 879, 288. 76

§7 REEHEANGHBERREREAR ST 5 YIH
57 10 R A P T R R A A R

§8 BB E RN EMBERE R

8.1 EMIN A —RREFEESHF AL BT 205591 5
T

8.2 MHBERERKNHAMERRFR
T

§9 ZAENMHER

9.1 ZFAXMHER
Ly A e M 2 [ AR o SO

PG i 3710 U A I TRALE Sec g /i gia= 2 eIk = pigua = €= S D)

3+ (RS BLE A B T A A 45 B8 BT RS 10 0
4y (CEIRIETF DL IRA 51 T R AR 5 578 BT R4 S U T 45 )

5. EHENA
6. LA THRIE 55 SR AR AR LR
7. AT RIFEE N 55 BERE LA AT E L PR
8 P EIIE £ TR 1 At S

9.2 TR
WX U R 213 SAER S RIE T

o100 o117



FHHIEZ IR LT 2024 R85 3 AR

9.3 &EIYHR
PR E R @S AMYE (https://www. shzq. com/) BXEHL, 4008-918-918 ZFif), Ei7EE L

RN RS THRIE BN 88 NP AT et & b .

LHIUEFFERFTEAE
2024410 A 25 H

Bo11m e 11m



	§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 


