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§1 EERT

P B BAAEREER . SR TR EEAE &R, LR
P SRR R R RAEEN, EARIE” & — & F,

FREEAREAFEGARNL, T2024 49 A30 HEZT RRE FHT 535
B, BEXAFZELARESHNE, RIEEBAETFEERICHK. BEEKRR
HE AR,

eI ELEAITREELAERT. BRAARNR, BEEEEBRIR AT
oA B R H A

AT HFRAREF I

AAREHE 2024 F7 A 1 HARZE 2024 £ 9 A 30 H 1k,

§2 FEMEN
2.1 FREXER
FE 5 44 AR FAE99 &% 34 THEI
R RA JQB2434
B ERFILRAFILHRA | 27002224000068
P RS H 2024 £ 3 A 29 H
7= B 2R -
B E TR nNE
7B A R R EER
7= i IR EiRE:ES
W R EE (%) -
WREHIR - BAAE (T 3,338,401, 810. 30
FLAFACE (%) 107. 36
R e & % — % (KD
RN AR 2 R TR ST A H]
FEREE A N BAT AR A TR E]

MLAT K F=RH /B s 77, BN g =L %Ki
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§3 EZEMFEAMFTRGEERA
3.1 XXM H M= e ERA
Ef: T . T/

&
e SN (2024 4 7 A 1 H-2024 49 A 30
=)
1. #AK F= & K R4 1E 3,338,401, 810. 30
2. B K 5 5 B 3,338,401, 810. 30
3. iR = b I B e fE 1. 0000
4. BAKR = A BT E 1. 0000
WEMKTEF - adrz EHE
Ny oo wH | hHE 2 .
F 5 4 FR F SRR A Y (E s fE &P E
44 34 5 A JQB2434A | 1.0000 | 1. 0000 721,669, 835. 83
4834 5B JQB2434B | 1.0000 | 1. 0000 541,421, 948. 09
44 H 345 CH JQB2434C | 1.0000 | 1.0000 783,597, 285. 64
4% 34 5D JQB2434D | 1.0000 | 1. 0000 722,875,551. 09
4% 0 34 5 E JQB2434E | 1.0000 | 1. 0000 247,324,473. 57
448345 F & JQB2434F | 1.0000 | 1. 0000 214,179, 664. 62
4SHA34 TR JQB24341 | 1.0000 | 1.0000 11,026. 73
434 5 W JQB2434W | 1.0000 | 1. 0000 107,322, 024. 73
3.2 FRdkiExH
7= b % AR L HFHKEE (%)
A 345 AR 1.71
444 34 5 B & 1.71
A HE 345 CH 1.71
4 HA 345D 1.76
4% M 34 5 E R 1.81
458 34 5 F &K 1. 81
S5 345 T &K 1.92
& 345 WK 1. 61

R A B /L HF R T E AR A:
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*P oL/ MFLEFRERITE AR ST HHF ks ®/7, £
¥, BEMRERTEARA: (HHFFAeR i ka-2S HEMITXIEE %-
LHEMTXEER-SHEMITREERSFR-AMBR) /L HEMITXI 0
*365%100%

*Fm I EVFHEREECLETRREALY;

BV FAREERRORA R kE, BMEFR, THEAR, &
KFIEME,

§4 BHRALGH/E

4.1 WEH A= &K K H R

CEENR, RERERERTA, ZENEFEET 2FEZFNE BB A,
ZFRNEREKH AR, HEBERIBES, FHFARKERETLE, H
BEAZEBE, BRFEER, THERTSRE. KX 7@E, 7HAUERRT
AR, RRENRB _ZFREAT %, FELAHR KA P, &
M BT AT E AR B TR, EBOR AR A ORI E T 10-20bp, B
BKWAE, 8 AURLT A e E T EME, EmMARE>~ KR, 9 A 24
H, #47 “W#HF L, G, BE. BEEEFRANE, QIRaFRTREIL
(XFRT) FHFEFHE, BHANLBREMRNRRTEA, GFHTAAMAE,
EEEAME, REREAES, FHAURRARZEARETAT, £ &Mk
R—FAIT 2022 FULHFMK. NkmFERE, #E9 A 30 H, 10 FEMK#E
£ 2.16%, BWFA TAT 40bp, 1 FHEKF LR E 1.91%, BFAT T 4T 49bp,
3 H AR Uk 3 & 2. 40%, AT TAT 48bp, 3 FHA AAA ARAT Z BT A AR
Wi & 2. 33%, BEFA AT 52bp, ALK, ZRE ARG ERF LS RS
ETABEEA, ARG L, AFSARBEEARK. F£. B TL4
EEATBRET, EREFERIBRENELT, FREAL S,
L2FRkRRY

RE 2024 FMEE, NERERE, —FELURHR. PML. ZWE 5T HIE.
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W AKHHE. CDP R F U IR AT, D RS ERTFE—F TEAR, 8 A PN
BT TAT, ERKIERE, ZZE0 RN HEBRANLHALER, HEM
RTEEBBEARET, ZRFNEMIVERES, EATBHEARTIRSE K
BAERE, BZF 2R TRETMHAEL, MR REKRAN TR BTN
T, =BT 9 AT S, REKTRFSMARME, 5E%TERK
R, ARA—SRERETH. BERE, BRNTHIREXLNZ, 2FA
EERTFREE, AT EEENE, B AWRE. 2FHEA, BHHK
AERETA, HHRAERFANKF, BEWIMEEE LRI, firka
Ry THL, BEHWRTRERCKIRBAT, ARANZHERAMNZHLTR
L, MEER TAXACHNARBREAL, FERE AR TATH T REERD.
MR THAREATE, EEARREEAT RS . ERED. A Rfetta
A& PR TATHTH, BEEXFRIBMG. RNTEATFE G REFERRR
AR, Ko LRESRAELT, KEEREARSFENNS, E5IP 6,
F Bk R AT AT B AU AR .
4.3 B A 6 R RS 44
RABERNGZEEM & LB RAT FERFE U EXARHERE T
R¥Ee, ATHRZEN @R A EBER K., BATEMN SRR,
AFaBTAERRT &, ERRIEEETANZ M, RERFLA6R
BHRAE, TERETHRMR, Al FE. EEEE>. K- EEALRE
(RATARIANTEREM "R TER RFME ) (B0 EM > &Rl
VRIS 2 70k ) T AR R IR ALY B R, S A & e R A T R #E AT B,
o RS & B H A & A6 W s A AR AT RS N, 7 e AR B 1 R
. MEMN, KAFRAakmHRAES ey F BREZHALE, K245
EARAERNRE N, EEARREEV R ETHEM, BT mnll&RmeR
BREHA, B e BZHRT EHAHARES . EEAefekTE7 X, #R
P B R AR 2 A MEE,
4.4 REHRBEFK ALK
7 | JH HAZRMERAT | HAFEE S EE
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= Bl (%) el (%)
1 o KAFATFZ 5.65 7.15
2 Nz 8.28 40. 30
3 7 K Bl b B A o E R E 0. 00 31.35
4 1 5 12.33 21.21
5 FEAREA G R KK 0. 00 0. 00
6 i KR 0. 00 0. 00
7 S BRAT & 0.00 0.00
8 REF SR % QDIT 0. 00 0. 00
9 EEES 0. 00 0. 00
10 7R 0. 00 0. 00
11 INEE A 0. 00 0. 00
12 hEE L 0. 00 0. 00
13 KEEE" & 73. 74 0. 00
14 TR F— W TR 0. 00 0. 00
15 At 100. 00 100. 00
4.5 MEMAREW LK FHAE
B AR
5 % 7= 4 £ (o) o P % A
(%)
1 24 &l 54T CD043 99,574,927. 37 2.98
2 24 2T 4R AT CD272 98,257,221. 75 2.94
3 20 ¥ 1 05 71,565, 682. 88 2. 14
4 15 [E FF 05 61,934,016. 52 1.86
5 20 EJF 03 61,662,257. 51 1.85
6 24 R % 01 60,654, 352. 59 1.82
7 24 K IR AT CD142 54,202, 007. 37 1.62
8 15 # % 08 51,703,811.95 1.55
9 24 T B 44T CD043 49,878, 694. 31 1.49
10 24 & 1 R AT CD294 49,091, 497. 81 1. 47
4.6 | & BB K HF N
B ARTTT
F5 T H 428 (70) b EFEEERE (%)

1| &R A B Y& 5 245,013, 049. 87 7.34
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2 WA B R B IR AL 0. 00 0. 00
3 HAt 0. 00 0. 00

§5 FROHEI

AL
2 HA 2 A7 7= o A0 AR B 7,206,669, 542. 80
2 A2 K = o 0 B0R B 3,338,401, 810. 30
§6 W 10 2 KHER
HLA 2K A A A mHE (%)
HLA 23,266, 844. 07 0.70
A 20,101,917. 97 0. 60
A 20,101,917. 96 0. 60
NA 20,094, 981. 04 0. 60
ANA 20,078,576. 51 0. 60
ANA 18, 348, 216. 28 0.55
NA 16, 156,994. 07 0.48
MA 16,101,290. 21 0.48
MA 15,170, 118. 36 0. 45
MA 15,142, 028. 91 0. 45
§7 B|FHHH & R
7.1 B—REXHFHH & A 20%F R
B IR AR 20%8Y 1E T ARSI REF L
"HH ‘ i H ‘ G | REE
Bl i Feh o (%) Feh s %) | I %)
A | 2024-03-29 | 160, 000. 00 51.61 0. 00 0.00 | -51.61
A | 2024-03-29 | 150, 000. 00 48. 38 12. 33 0.00 | -48.38

7.2 FRARER

FRNEAE, 1899 24034 SEMNLEEXEN Ry B2 —#&
KHF M HAAEL " B ERH 200N E . BHE 2024 F9 A 30 HLE—RFEH
Froh FAB L B LR 20%89 & I,
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§8 T AME

AREHHN, WMBETRGERLE (UTEE “KEEAD EXRF &
HMIEEREY, PBRETT (ATALeRIME = ETELSFHESFENL) (A
ﬁ%ﬁ@%ﬁ%“ﬁ%ﬁﬁ&»«ﬁﬁ%ﬁﬁ%%&?”ﬁﬁ&»%W%&ﬁ&

REMNAR, REZERET AT GNAIE T, NAF BT KIEME
ﬁTwﬁ WA E ST REML BN EE, B NEECARE & 007
HAMBEHATH, WEGEH., GRRATHETTHEEALRH LS.

AREANERT AT BREFOM FHETFERAMEE L REFANE,
ZEM, AFRREFRENEN &M HFHELT — 2

§9 MEH W RBXZ I
9.1 FREF TR RITRAHNUESR., KFTES R, REMKBEXS

BA. g6,

7 e - KFE | 2% | RBAE ‘
= KER &4 £ | %£m () 3
9.2 =R ERBH XA A
g %8 %A XBAR ()
1 AN R AT B B PR A E] TEF 340, 555. 13

§10 BEXKFER
F 4 EAE 99 &4k H 34 S EI
k= 3301040160015309811-322434
TP AT RN GRAT & AT B 3

HUARE A IR ST E A F
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