Sl T RS
20244 AT R
20244E12H31H

EEBHEN MUV ESEHARAF
EEREN: LBBERRBBITROARAF
WX H HH#9: 20254801 H22H



Dol 2z BT T i G 2024 S5 4 F LR

§1 HEERR

BB N EF S RERRIEARRSE R R BOICE . = FHERRR L
FRE, R AR B S L YRR I RO e B AR AN ) R ST

BEREN HBHARRERATRN AR A AREAEESE SR E, 720254011
20H A T A I 55T bR IHERIAB R A ESIRESHNE, RIEEZNEAR
FAAER AL EL . R TR B BRI .

B N ARUE LA . B B 1 S U A8 B R O A 2 4 B 77, (R ORAIESE
LA,

LM NSRRI AR R BGRB8 A B sk ai
T4 PR AR J 4 O A S 1 I A R LB T

AAR A TR 55 R R 1T

AR B E20244E10 01 i E12 31 H 1k

§2 E &M

&R 2ol 2 T

AN 004216

e S A (Y L RFF I

&AM 20174£01 H0o6H

i 5 BIRFE  BUS A00 23,566,755,126.4314
TERFF RS T 2 SR s RT3 T, 8l

7 B bR FHHAEH, J7RIRGH T FE SV St LU TR HE AR
5E [l o

ARSI AR R IR AR AR B, R e A&
P A PIRR A AR R 0 SRR UR s, R E
I MTAE B 1%, AR RURS A CRAIE R Bk ) 2 i
£, JigRaa e At .

o)

PTG

)2

b &t R ERIE RIF A (BUR)

ARG B T Ak, HPUYI A0 T XU 25

PR AL KT FENES. RETES KR ENES.
A= UN DAV HE 4 AT BR A T

EE&EEAN AR R R ARAT I A PR A

N JE S R S TR Yok R mA Yol 2ciE 5 B
B IS R B AR 004216 004217

H2m, #*12m




Dol 2z BT T i G 2024 S5 4 F LR

w

T AR J8 23 A e 3 AL

631,795,623.651

22,934,959,502.7847

§3 FEMFietrMESIHERN

3.1 FEMFHER
A AR
S E Sk ?&%,H\H‘(%OMEIOHOIE -2024%32)%315)
Mol A Yok 2 1 B
1A O SE 2,674,320.43 156,001,109.36
2 AR 2,674,320.43 156,001,109.36
3R &5 A 631,795,623.65 22,934,959,502.78

VE: 1. TR I FCH% H S5 AR A

2. ACscHl e fa st AR RN . BB . HfbioN OS2 e a2 sk
i) FHERAH IR B HIAIE FORAE 4515 5 IR R, AR 9 A s piiie e in E AR H 22 7t
IrEA S, BT 2k e R R A AL S, L, A Se i E ARSI 2 %,

A1 LS BIMA  ATAS J A 1) < AR 25

32 BEFERI
3.2.1 EE& MBI EW SR 2 K H 5 R 57 b B W i 2R ) B
b2 i B T AVRE R P

N | kgt
\ | s | ek |
. FEGE | | WG
B N BbrEz | el | -3 2-@)
I N AR
@ )
@
HEZEANH | 0.4600% | 0.0009% | 0.3393% | 0.0000% | 0.1207% | 0.0009%
HEANPTH | 09152% | 0.0010% | 0.6787% | 0.0000% | 0.2365% | 0.0010%
ok — 1.9567% | 0.0013% | 1.3500% | 0.0000% | 0.6067% | 0.0013%
o2 =4 5.9344% | 0.0011% | 4.0500% | 0.0000% | 1.8844% | 0.0011%
kR 10.6399% | 0.0013% | 6.7500% | 0.0000% | 3.8899% | 0.0013%
HES A
R 22.4732% | 0.0025% | 10.7815% | 0.0000% | 11.6917% | 0.0025%
X =

He 1 AREESRNSHEEME N ERE AR R (BLE) .
2 ARHE G at 7> Be % H 45 F AR Al

Yol 22 53 T BIF{E R I

i




Dol 2z BT T i G 2024 S5 4 F LR

b 45 H A
i | PN | SR géiﬁ
o B U bz | s | | @@ | @@
=4Q)) N ARHE %
@ #(3) 3

0.4599% | 0.0009% [ 0.3393% | 0.0000% | 0.1206% | 0.0009%
0.9152% | 0.0010% [ 0.6787% | 0.0000% | 0.2365% | 0.0010%
1.9567% | 0.0013% [ 1.3500% | 0.0000% | 0.6067% | 0.0013%
6.2801% | 0.0011% | 4.0500% | 0.0000% | 2.2301% | 0.0011%
11.5354% | 0.0013% | 6.7500% | 0.0000% | 4.7854% | 0.0013%

D
1]
an

D
>F
an

1]

ES
Zh

HEeaRE
ERGEE S
E: 1 ARG RS EREFIFFEERER R (BUE) .
2 AU an > BN H% H 45 F A A

| B || | | E
i
B|®|#[>] >

24.3497% | 0.0026% | 10.7815% | 0.0000% | 13.5682% | 0.0026%

3.2.2 BEE A FERURE S Rt EWRE RR5) LI 5 RIS R Al R4
B LR

RI=EERART HENEES ISR E R EEETE

(2017%01H068-2024512H318)
24%

21%
18%
15%
12%
9%
6%

3%

D% & T T T T T 1
2017/1/6 2018/5/8 2019/9/7 2021/1/6 2022/5/8 2023/9/7 2024/12/31

— RUEERTA — WEEE

b
N
=
A\

/I

=
N
=



Dol 2z BT T i G 2024 S5 4 F LR

i EEmB R HENEES S S E BN EE R L E

(2017%01H068-2024512H318)
25%

20%

15%

10%

5%

D% T T T
2017/1/6 2018/5/8 2019/9/7 2021/1/6 2022/5/8 2023/9/7 2024/12/31
— HlEEmE — UShEE

§4 BEARE

41 ZEZH (RESLBNH) FHH

IARAmRE |
somym | T
G HR%% — Mok A
R | BIE | o
i | B
W E £, SRR 0K 5 4l
A=, HEUEFHRE
Hg Ml %R . 2017412 7
N o 2024- TPV HE B E B TR 2
EEE a7 | 0 PF | AL s
Sy~ [ eI E T
TR LFRNFE ., [ 2 A
R L B,
hEFE, midseAr, HAE
F w4 ol A% . 2013
U P 2024- FTHE2015F10HE K
HE | R o1z | T | | sepimam a mimi
KGR, EENERER
5 TAE. 20158211 A In A

i
ol
2
\

V

=
N
=H



Dol 2z BT T i G 2024 S5 4 F LR

WAt g EHARAR, BUE
AL

RGN EEEeeRE, L CEPRHN ReERANH, “ERBHT iRYE
/\‘]ﬁQﬂzﬁ%ﬂzﬁﬁﬁ¢EgEﬂEﬂ, FREERE AN, ARBIHI” A B EHIY 25 R
382> W] PR E B E HBSAE H YIRS
2« EFFALIYE SGEMN GIEFREe e VIR S . WS, SPUE BN G LML
BAEBINE) BIAHRIE .

4.2 HERA SR S E MM TEELEHA

$ﬁ¢%W ARGEHANIET (h N RIC EIESR 55 k) RS
EXERES N ERNAE, AEWLEH . BRI E BAE F 2 5, 1
F%h%ﬂhmﬁmi NG NERRAF REHN, AEEB A
A&Aﬂ,ikﬁb%ﬁAhﬁAﬂ SAINERAE

4.3 AP 5 TR M
4.3.1 AF3Z 5 B I PAT B 5L

AN, ARG EHN AT QEFHRRESEEA T AT S5 H RS
WY, SEE AN B, 8 RGN AT AR R %F%h% C o N T IRAT
QNP R RN B B R AR R A A

4.3.2 REZZAT AT
I R R IUA I AL WA AT N

4.4 5 A ZES KRR RIS ES P

AN, AR KB G D BB, @b 2IURBEEES, (HEBEEMNEA)
RmG5. O FERAR, BOR EL LI R AR I AN B RS TRt 22357 R B KURsz A T I~ %,
W s 2l5edk. 103 ZE11AH EA, Gl R 20 “XERE, P THE” 1
EH, E BT BIBRS BN I, EHMET KEFEN S THFR N, st
fi Rt g N, B MBGKE DR, RTELAIFHISERE (OMO) |
WREDTEAM (MLF) 2E4F. SKWrael g LR — g iiin e fiese 2 oy SR s tt, %&
IR ORFE FeAs, (e BN B A RN AIR A IR, o RAER Btk [ R 30 =
il . 11 RAF K E@ﬁﬂ&“ﬁ AR, 120 R TAESUGE R “ 3 n
AU I BCCSR 7 A 3 RE SRR RO BT R ” 5 SEARTIUUITHIR, & naE K & LA Y
FLE R, MR M AT IR 4056 4, 1042 J E R % — B 323 1.65%
RMRAL, A5 HAIZEREER, BRI T J7 AR DYZRE 5% G i Bk S AR X
AT TERA RS S, B AR AR B SRECR A R i BT, 1Y RAT R A ol i
FRAEAF K H AL G5 ML T BO IR IR T, A 1L.8%PHL M T 2 1.57%Fik

65, #1271



Dol 2z BT T i G 2024 S5 4 F LR

I, IRYE T 1 B4R & LU SR B U b, R TR & 1 AW AR A
KUK 25 28587 (I BC B L GTRTIIBR 7041, ORFFAL & RIS

4.5 HEHARSH SR
AR AR 2 B T AL AR BFHE 9 1.000070, AIRE AN, 280
WA I 25 090.4600%, [R] Y 2 HL BB HE U 5 % 090.3393%: = 4 AR Db 22

Tr HBAEE S AFE N1.000070, AREHIN, %

HAMb 25 LU e 1 A 26 2 090.3393%

4.6 HEMARS A ANHEE & T #ETE R
ARG N, ARG AFAEES: A TAR 0 A S h Bt A NBE AR — 0 s
HEWHIHERT LT A NEE.

§5 BRASHRE

51 EWRESE=HESH

RIL L EIFEI S N0.4599%, [H]

o e S REAI
Fe i H &H(T0) Wl (%)
1 li] 5 AL 28 #% 5% 12,587,782,117.53 46.43
Hrp: fiigs 12,587,782,117.53 46.43
BE P CHFUESF - -
2 SENIR A G R 8,954,166,975.72 33.03
Fodre Wm0 i SE N R B 4
E ] ]
3 BATAE RS H AT &A1 5,428,298,891.68 20.02
4 HAh 7™ 139,043,324.33 0.51
5 At 27,109,291,309.26 100.00
5.2 2 B 55 100 e e % 75 0
e — i 3L T I E L
75 I H LE(T) W %)
1| #RE A 5E7 [al e i 55 R 40 - 3.23
e M = [ ey i % - -
2| A R A7 a5 R 0 3,535,221,477.07 15.00

Horpe SRl R B

i

=H

H
o
=




Dol 2z BT T i G 2024 S5 4 F LR

VE: 0 I T [ A R B R o i 4 B 1 1 B B Dt 5 B N AN 2 5 H R B R

o B 7 L LB P ] B 22 A

15155 IE 151 W F) 3% 2 R 2 < T 77 1B A9 20 % 1 Ui B
FEAIR A ST PN AR 2 < 55 L [0 A 18 % < AR AU B 3 B8 7 1 HEL A 20%

5.3 BB A S FHRKHR
5.3.1 BRA G F IR RYREAF I

I H

RE

Tty FR SR BT 2 AT 2 J AR IR 85
Tt S R B AL AT 2 ) A UIRR e i 1L 90
et JA A H3 5T 2L AT 2 8 A IR e IR 63

BN R R A S PR RGBT 120K 16 5L 5 9
FEAAR N AR B T i 37 2 e e 4L & T BRI R IR ORI 120K

5.3.2 1R & WIAR BB A AP 2R R IR 5047 LL 5

Fr5 P23 A SRR

FRR B 3 Y
PREFE R ] (%)

A HIPR B £t o 2 4 B
FPHFE R L] (%)

1 30 R LAY

47.64

15.00

Horpr: JRAF S 397
R BA A5

2 30R(F)—60K

8.31

Horb: RIRAFEEIE397
PN IURER IS v

3 60K (&) —90K

17.70

Horr: JRAF SR IE 397
PN IURER IS v

4 90K (F)—120K

7.53

Horbe RIRAFEEIE397
R BA A5

5 120R(F)—397RK (£

33.06

Horb: RIRAFEEIE397
PN IURER IS v

it

114.24

15.00

1, #12;|




Dol 2z BT T i G 2024 S5 4 F LR

5.4 MEHART A S FHIRKFEBEL 240K B H A
FEARR A AT T 17 373 A U & P S F AR A B R I 240K

5.5 R HFHREFRF BT RNRFREAE

. B b RaE
F5 5157 P A (T
S e LA (%)
1 [ X 525 - -
2 AT IS - -
3 SRS 1,355,722,781.28 5.75
Horb, BURM &R 864,125,806.57 3.67
4 &bt 61,571,693.66 0.26
5 A\ 45 HE b s 5 724,482.680.38 3.07
6 Hh 2 g 183,633,849.47 0.78
7 [E] VA7 H 10,262,371,112.74 43.55
8 HoAh - -
9 &t 12,587,782,117.53 53.41
0 Tl A7 LB I 397 R V7 Bh A
- higss
5.6 MG WIAR MR A 5 E SR = #EEF K /NEER KT+ 2 HE 58 R HA
¥ bR R
AR 555 44 R i HE 5k FER AT
| P s (5%) A
24 47CD1
1 | 112415125 25E%a” 5,000,000 | 497,446,930.25 2.11
24 47CD1
2 | 112415129 29%%&@ 4,500,000 | 447,653,256.22 1.90
24VT FFERATCD2
3 | 112414228 28{ TARATC 4,000,000 | 393,692,779.45 1.67
4 | 240401 24742 K01 3,100,000 | 314,630,494.73 1.34
247 M4ER4TCDO
5 | 112495643 14F MRATC 3,000,000 | 298,416,101.48 1.27
241H 47CD1
6 | 112419151 51r FRAT 3,000,000 | 298,169,968.71 1.27
24 47CD2
7 | 112415252 SZE%E” 2,000,000 | 199,153,309.13 0.85

O, #1271




olb 2 B T T R 2024 SE 5 4 TR,

8 | 112487063 j:mﬁﬁﬁcm 2,000,000 | 199,076,975.25 0.84
2R FER A T MY
9 | 112488025 a 2,000,000 | 198,845,374.04 0.84
H247CD105
10 | 112419141 j‘l‘mﬂa”w ! 2,000,000 | 198,789,836.81 0.84
57 “BFEM” 5 “BRBAE” HEWREER = #ENWE
15 H it 515 1
25 BA DA i 25 BBE 1) 448 6B 7R 0.25(5)-0.5% 8] F YR B 0
5 A P 25 R ) B e 0.0762%
5 A P 25 R 1) B IR -0.0032%
45 HH N BN AR H i 25 58 ) 260 550 i 14D 17 BT 240 (E 0.0272%

7 0 A A7 0 S R ) 4 X (BT 200,25 % 15 50 Ui
AN S AR T A T 7 28 L ) 28 XHETE £1)0.25% (15 L

25 391 P9 IE D B8 ) 2 W {ELA 0.5 % 15 L 1t B
A e < AR A U A TS I B 1) 248X {ELE 300,50 % 1 5 DL o

5.8 HE RAR MR A & B S B E HU B RN I RT+ 42 B SCRRIES B A A

AT AR IR ARFFAT B SCFFIETF -

5.9 WBAEME ML
5.9.1 2t kR M
AT R MR RANE, BT R BLKNASIZR, 4% 52 1 A 5 sl e Fll 5
I e LSRN (i S, AL LR AR N 2 B S PR 3 000 H PRl ad
NI it A H 70 21483 S B I E 4ERFAE 1.00 TT.

592 |EMNFEERFEHET+ L IEFHRRITERHGRER I TIRAE, RER
gl A —F N REIATFET . ATIHBER DT
BHET R ARIT A AR A B 2024012 RRKEBITR R B X s EEH L
RBLFREERAFEFRBAT: T3R50/ 7T,
FEEN EIREARATHARIESF KNSR E RERFRFSHREREAAZEE SR

HIZEK.

5.9.3 HAth B FEH R,

%1071, #*12m




Dol 2z BT T i G 2024 S5 4 F LR

ELN

T
d

EHOL)

1 A RAE <

LTI 27 Bk

2SR,

JS2 AT F K

139,043,324.33

HoAt MR

HoAt

N ||| B WD

it

139,043,324.33

§6 FHBAE SR HARSN

AL A7

ok BT A

Yok 2 1T B

T T YA < 4 A 0

557,523,245.00

25,643,956,757.81

e S99 300 1) e <5 e P D 3 0

764,176,593.45

47,682,209,079.73

e S0 30 1) e < B [ £

689,904,214.80

50,391,206,334.76

T T I A B <5 4 A0 0

631,795,623.65

22,934,959,502.78

FE: IO EUE R SN Koy SR R S G s Ve [l 47 5 e 48 LH K o0 e

VR Ao

§7 ZeBEANCHEERERBAEET 5 N

ARG I B B RIZ I A B e R B A

§8 MR EEH RRMHMEEFR

8.1 HEHA R —REHFRFHESHBLEIA R SGEE20% K 1H 5

# A 1 PO A B e AR AT L WA AR B B 1 L
3
2 | 1 RSSO HI
¥ | w b B 2y cibu WA H I A0 T[] 73 5 RN 8 L
20% IR [7] [X ]
il
W 20241001-20241
1 | 009;20241227-2 | 5,526,866,469.57 25,389,293.85 5,552,255,763.42 23.56%
# 0241231

7 AT AU

AT A ) L IR — BB R B R AL A B BB 20% AT O . I RAZ IR BEH SRR ], W] R AR it

BGRANTEE Ay RIS, AR S b e BDR AT RE 2R (1D i R 22 KU s
SRV EINIESES € i va e P ey dn) CAENRPRT o #

(2) He BB BN TR

(3) 5K IEEA T

(4) RIS B R AR T-5000 5 70 TS £ 5E H Fn e B Bl id il Ik < 24 11 4
Pz B BENCRE A2 s AR P RS S G IR BN KT, JET B RE [P BEAT S BRA REXT, s v sl XU, PRI 5 AR 7t

1171,

# 12|




Yol 2 BT T T 72k 4 2024 45 4 FFREARG

e ERAEUE LS TN, PR PIALNEUE 45 R

8.2 M HERKHMERRFR
T

§9 FENMHFHEZR

9.1 FEXMFHEX
() A IR I 7 Db 220 B 1T T 3 0 < S SRR W R SO A
(=) Qb e g e it &)
(=) olkid e miip ik &30 1)
QLIPRFREy-IRY
(T Fe 8 355 B LA A0 L P
(7)) B FEE Nk 55 B AL ATE ML
(B A IR I 2 BEOR 1 HoAth S

9.2 FsHh A
B RS ON) TUCHEECT 3R EF0E ANAbAh, HoAth &8 SO 25 ORI I T R 4
HHNAL, $ NAETR NI A] A AT 2R 25 )

9.3 T
W3k : http: //www.cib-fund.com.cn

R B AWAE BUE SR, ATEEARESEHE AN ESEHAERAA.
ZPARSS HRCELE « 4000095561

XL ESEHARA R
20254E01H22H

127, #H 127



	§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


