BEITRESRIT-F

% 17 E=EEFES

2 s SR B X

2024

s

RE:

=

£ig=)

2024 & 09 A 30 H

BEN: EIIRNELRITREAERAE]
BEAN: TERRITROGERAS

REIEHB:

2024 £ 10 A 22 H



§1 FEERR

EELNGRUEAAR A BT R AL R S8 1 S PEMRR B s, JExd 3 py 2811 31
SV RPN S8 B AR AN ) SOEAT AT .

FEE N T BARAT IR AT PR A rI AR A B S RIFLE, T (2024 4F 10 H 17 HY B 1A
R I SRR HERIAI R A SR ENE, REEZABAFERRICHE. ®T
PR Bl KIS -

BRI LSS . B 53 1 R U A5 FAE B0 T ) B, (AN R AIE RN TR
—ERA

PRI AR SR AR AR KR . B KUK, 555 AEAF 5 SR AT ML A48
5] T A BRIV -l ) 4 B S A

ARG 45 BRI ARG . ARSI E 2024 4F 07 01 HEZE 2024 4£ 09 F 30 H k.

§2 HEHF=HER

B TRFERIT-FIR 17T S=EFEE =LA HE
FHI 7
Sl VR -
AR FW1701
PRIV B dm iy 3042721000011
PRI EAE J7 2 LIFRITF I
PRI = i 2 fi] s A 7 2
PRIV = i Rl oz H 2021 4F 06 H 24 H
5 3 A 47 740 e 302, 626, 713. 58 i
(LN JE 1A A i ML ARAT e A PR A ]
LN TUERAT et B R A 7]
§3 FEMEZIIFMESIFERI
3.1 X EW &R
A, NRMot

» A (2024 4F 07 H 01 H—-2024 4F 09
o) EFR
ESC: VR =Y N H30 @)
1. A 2 sk i 3,437,843.61
2. A HF 1,980,598.81
3. AT 25) BRIV 43 B0UAS HAF 3] -




4. WK B 587 14HE

295,691,764.65

5. BRI 0 B4 0.9771
HP[I7001A] [(FIR=4F 17 5740 AL-H 3h 221 0.9705
HA17002A] [(FIR =4F 17 SZZR40 A2-H BN 4EH] 0.9706
HA[17003A] [(FIR=14F 17 5Z=F=40 A3-H 3h 2] 0.9709
HA[17004A] [(FIR=4F 17 SZRF=4L Ad4-HBh 2] 0.9708
HAR[17005A] [FIR =4 17 5 AS-HB) B ] 0.9743
HA[17008A1 [FIR =4 17 5 A8-H 3L ] 0.9778
FLHF[17009A] [F9K =4F 17 5 A9-H Bh 4] 1.0065
HA[17010A] [F IR =4F 17 5 AL0-H BhE:] 1.0069
HA 1701 1A] [(FIR=14F 17 5 AL1-H 3h ] 1.0075
HA[17012A] [FIR=4F 17 5 A12-H 5h 8] 1.0036
HP[17013A] [(FIR=4F 17 5 A13-H 8) 2] 1.0044
Hrp[17014A] [(FIR=4F 17 5 Al4-H B) 8] 1.0037
FH[17015A] [FIR=4F 17 5 A15-H B E2 ) 1.0046
HA[17016A1 [FIR=4F 17 5 AL6-H BhE:] 1.0050
HA[17017A] [(FIR=14F 17 5 ALT-H 3h 8] 1.0055
HA[17018A] [F IR =4F 17 5 A18-H BhE: ] 1.0065
HP[17019A] [FIR=4F 17 5 A19-H 8) 2] 1.0044
Hrp[17020A] [FIR=4F 17 5 A20- H 8) 22 1] 1.0046
FH[17021A] [FIR=4F 17 5 A21-H B 2] 1.0048
HA 1702201 [FIR=4F 17 5 A22-H Bh 8] 1.0051
HA[17023A1 [FIR=4F 17 5 A23-H Bh 8] 1.0055
HA[17024A] [(FIR=14F 17 5 A24-H 3h B8] 1.0048
Hrp[17025A] [(FIR=4F 17 5 A25- H 8) 22 1] 1.0049
FoA [FWIT73A] (IR =4 17 5 A3 4443 41] 0.9688
Fo [FWIT4A] (9K =4 17 5 M-4LFT4r 4] 0.9939
6. JAAR BRI 28 tH 40 BB 1.1100
HA[17001A] [(FIR=14F 17 SZ=F=40 Al-H3h 2] 1.0702
HA[17002A] [(FIR=4F 17 5ZF=40 A2-HBh 2] 1.0695
HrP[17003A] [FIR=4F 17 5740 A3-H 3) 251 ] 1.0689
HA[17004A1 [FR =4 17 SFZ40 M- H 3h 520 1.0678
FLHF[17005A] [F4R =4F 17 5 A5—H Bh 4] 1.0551
HHA[17008A] [FIR=4F 17 5 A8-H B 4] 1.0556
HHA[17009A] [FIR=4F 17 5 A9-H BN 2] 1.0242
HA[17010A] [(FIR=4F 17 5 AL0-H Bh B 1.0240
HP[I7011IA] [(FIR=4E 17 5 ALL-H )82 ] 1.0235
HP[I7012A] [(FIR=4F 17 5 Al2-H )82 ] 1.0194
Hrp[17013A] [(FIR=4F 17 5 A13-H )22 ] 1.0196
HA[17014A] [(FIR=14F 17 5 Al4-H Bh B8] 1.0183
HA[17015A] [FIR=4F 17 5 A5 5h 8] 1.0185




HP[17016A] [(FIR=4F 17 5 A16-H 8) 2] 1.0183
HP[I7017A) [(FIR=4E 17 5 ALT-H B3) 82 ) 1.0183
HA[17018A] [(FIR=14F 17 5 A18-H Bh Bl ] 1.0155
HA 1701941 [FIR=4F 17 5 AL9-H BhE: ] 1.0130
HA[17020A] [(FIR=4F 17 5 A20- H )82 ] 1.0127
Hrp[17021A] [(FIR=4F 17 5 A21-H 8) 2] 1.0124
Hrp[17022A] [(FIR=A4F 17 5 A22- H 8) 82 1] 1.0122
Hrp[17023A] [(FIR=4F 17 5 A23-H B) 22 ] 1.0117
HA[17024A] [(FIR=14F 17 5 A24-H Bh 8] 1.0110
HA[17025A] [(FIR=4F 17 5 A25-H ) 8] 1.0106
HAr [FW173A] (IR =4F 17 5 A3 %241 41] 1.1048
FoA [FWIT4A] (IR =4 17 5 M- 4LF4r 4] 1.0487

T 1A O Sl e fig B AR BN« BB aR . AN OINE A e i A2 i)
FUBRAR B A A8, ARSI D A 390 O Se B i _E A 28 Fe A (B A2 sh 45 2

2. EIRHEWE S AR A SR AT NN s 5 B R 25 300 9%

3.2 HH R ERI
AR HHER I SR H A 3 K R AR B
BBt 2024 5 3 ZFE
[17001A] [FFIK =4F 17 5L Al-H IS IFEE KR 0.5616%
[17002A] [FFIK =4F 17 SR A2- H S 1 EIE KR 0.5616%
[17003A] [FFIR=4F 17 S A3-H LA NHER KSR 0.5718%
[17004A] [FFIR=4F 17 S AM-H I LIANHERKZ 0.5614%
[17005A] [FRIR=4F 17 5 AS-H B S 1 AHEIG K 0.5698%
[17008A] [FRIR=4F 17 5 A8-H Bh ] A {EIG K 0.5677%
[17009A] [FRIR=4F 17 5 A9-H Bh S AHEIG K 0.5575%
[17010A] [FEIR =4 17 5 A10- HEh & 1 EH K R 0.5573%
[17011A] (SRR =4F 17 5 AlL-H B ZHIEIE K& 0.5569%
[17012A1 [FRIR=4F 17 5 Al2- HBh S E I K& 0.5490%
[17013A1 (IR =4F 17 5 A13-AshE M EBE KR 0.5486%
[17014A] [FFIR=4F 17 5 Al4-H B ZIH I EIE K& 0.5591%
[17015A] [FIR=4F 17 5 Al5-Ash S E B KR 0.5485%
[17016A] [FIK=4F 17 5 Al6-Hsh S E B KR 0.5583%
[17017A1 [FRiR =4E 17 5 A17-H B4 E I K& 0.5480%
[17018A1 [FFiR =4F 17 5 A18-H Bh4: A1 E I K& 0.5525%
[17019A] [FFiR =4E 17 5 A19- H Bh 40 E 1 K& 0.5536%
[17020A1 [Fik =4E 17 5 A20- H Bh 41 E I K& 0.5535%
[17021A) [FFIR =4 17 5 A21-HEh S i EHE KR 0.5534%
[17022A1 [FEIR =4 17 5 A22- H BN 1 E K R 0.5532%
[17023A1 [FiK=4F 17 5 A23-Hsh S E KR 0.5631%




[17024A]1 [FIR=4F 17 5 A24- A BN 21 A K R 0.5564%

[17025A1 [FIR=4F 17 5 A25- A BN 201 B K 0.5584%

[FW173A] [FIR=5F 17 5 AT A 1A KR 0.5730%

[FW174A) [FIR=5F 17 5 M-EZ AN EH KR 0.5717%

4.1

§4 BHEARE

BREHE (BBEREEN) 6

a4

faifr

VG2 A2 30 KA Al TR L, 104 B s e 2%, MR RARIT AT Sl
TR~ A, T RRMINOEAT A= M T R Wit AL S, ABATES
T L PR R %o e R AR SRS s | R ARAT B AT Sl T S i e ot e B, A EE
FE A BLIAB00 244 . 20144FE 1 H I JE T VR ARAT, 53 7= ST R R 85 7 i B
20144F 10 H 22 H g S J5 $0AE SR T TR R ARAT EAR « M4t . F= RS TS B 1 57
BER B P AR 2016558 H 16 H L [/ T T IR AT ik 15 . Fik2
S RIS E R S R AR, BRIANEE, MR, haiR.

Akt

FE MR 2B 2 2 VAT Guit i, AT B AR P AR AT BRI R 4% BT 42 2. 2010
6 HMAETTRBERAT, SR TSR FRALH K. BELHK . =ik
A, M EEENK, HU R EEASREONES . 2017-2020 FHAEE K
FIERAT F RN R I TR R T R B ARAT E AL BN R MBI R A R,
BRI R, R R

4.2 EEAXRE A A IS VR 75 1% L A U B

AARTE W, AL BN PR S A SR EEA M I HUEM R ERD , AH R
SEAG IS B IR ST S0 BN T BRIV R B, AR S A KU (K B A L, BRI 47
FAANBOR B A i ARG I, BT RIS ERAA GRG0, BOA IRE B a8 A A
Aot o B THRIFISCR V] S5 ] RSB R A G156 SR AR B & R E -

43 APRGETHH
431 AR GHIERBITER

AR I, AP S BN S A0 B B S e, 3l Id RGN A5 & A5 sU7E %l 55
ARG R 5 AP IAT, A PRI N B B BT B P s AR AL A




43.2 REXSITANLHUHA
AR T AR I R R B A AT
4.4 WEHANERI TR BB R RE R A

=, FIRGTWER “RG-FBTAT-POE B A7, 10Y/30Y B 6 R %5 T
H2.0%/2. 1%, ZEAR EATE 2. 15%/2. 36%. 5 A7, YRRk 20 “w” BEH, R
AT 1 A A VA8 P 0 v T R At

WA, FERRGE SRR, BRI E GRS B I R, ORER
57 i U E FE A, SRR SRR 5 B SN R E . TR . BORAILIR] R Pl e E
P BORAERY U R . 5 2R 3 G b = T 4 B 75 LE 2Kk [l A LR B8 8 U O 1) R

AP AR R T = MM L DA R BE FTRE fRE Ll . 6T, AE 924 XU,
B T THDN IE AT E MR 7T, 24 4 RS i 28 58 1) %% 54 PR DRSS, B i A 5 i i et e 77 A
KRN o %W B AR T 3 8 I 5 A O, P E R A5 0T 1) e i 7. 0%, 6T 32 A
AR ROV EGN A P, 9 F 18 H St PR 2 50bp,  Fk [ B8 MUK 25 1) 4%
B3I, 9 A 24 HRAT, &MEE LR, RS =MIBREHEe W FEmBsE, 9
J3 26 H i RBUA R 22 A TR T SRAN M BCR T . AL i KU f e B 8 B, RN
PRI SN B, BE I H 30 H, 8 M HHK, LiFfa% bk 22.8%: 9 H 30 HATHM
AT 2. 6 TG, BEATIEWEN T, HAiiimEE IR S, (HA2 0T 0w w0 5
B A, S RS T A G .

B 5 SRR KRG 875 b, BERAT 1 AT B N TIUAC By [ FEAR T G I 28 . AL AT 1 A
LR ALK, B R A AR JS AT Th B BRI . 5 2R 456 = R UG AN £
o (i B ol [ A T A FH XU 2 B v YIM 6, AR L2, W RPEHEAITIE Y
B ab B

4.5 MEBNWEYFE ANBEEY B HERE 3
T
§5 BRAGHKE

5.1 REBIAREMTHRIBHEHE ML



5 TiH EH (J6) o7 F A B 5 R I B A5
1| FERaE R 306,943,237.50 98.75%
Hh, fE% 276,056,945.47 88.81%
YR S HHIE S 30,886,292.03 9.94%
B4 - 0.00%
SENIREE G Rl gt 7= 1,400,117.46 0.45%
Horep SCHW AR WN
‘ i f%fiwmm* - 0.00%
IR R e
TR AN N ey
A i%”ﬁﬁ‘* AR ENER 2.494.172.22 0.80%
HoAth %2 7= - 0.00%
it 310,837,527.18 100.00%
52 WEIHEARIIEEFRER
5.2.1 & KRR B Eh o
F5 TiH o PRI 8% 72 4 ) ]
A ]El_‘i‘
1 i E'%H,E\] 1’;# 2. 83%
(] A s % 4 0
Hodr . LW .
I ()
[ g ik %
75 i H EH (B o HIE B P A 1) B A
W WK i 5
2 e 15, 004, 665. 34 5.07%
[] V) ik % 4 0
o, S
“EP; ZL Wi - 0. 00%
[ DA ik %

T A S P 5 2 [ N R o R A 7 A ) A8 DRt 15 U RS A B H R B R

o B 7 AL B A1 ) g BT S A

5.2.2 WEMHE TSR T

AP R T2 i, S PATIE RSB AN A7 AR 7 B [0 T g5 AR BRIV U1 ) B2 7 P 6 A
HA B M PR B0s s, RIS AR 7= S ATAT 238, R B A& i sl 1 U

P AR PV

5.3

MEBIRE BT BF D ROFFRRAS

| 75 | %5

| L ReD)

o BRIV B AR L A




1 K fii 20,181,501.10 6.83%
2 | RATER - -
3| ERbfiFE - -
Hp: BURMESR - -
4| kfiEFE 36,200,261.99 12.24%
5 | Al Az AR 57 - -
6 HOH R 66,883,346.59 22.62%
7 [F YA HR 9,818,683.97 3.32%
8 | HAth 142,973,151.82 48.35%
9 | At 276,056,945.47 93.36%
10 Pl RAFE IS 397 RIW -
TIPSR s
54 WEHRETHKE™
e ATREE Y i e oy B B 7= 1 o B
1 19 365} A 28, 884, 930. 00 9. 77%
2 22 BRI 04 21, 443, 813. 15 7.25%
3 24 K Y1 20, 532, 172. 88 6. 94%
4 24 LI MTNOO1 20, 279, 613. 97 6. 86%
5 24 2 E i 13 20, 181, 501. 10 6. 83%
6 23 ZE3¢ 3 PPNOO1 15, 853, 170. 25 5. 36%
7 23 % FE MTNOO1 15, 707, 053. 28 5.31%
8 24 Y 22 [F B¢ PPNOO1 15, 388, 076. 72 5. 20%
9 22 5 [ % MTNOO3B 10, 633, 053. 84 3. 60%
10 22 HE 01 10, 504, 465. 75 3. 55%
5.5 WMEHARIEFAEALGBERBEIAAE (0H)
E: T,

5.6 BEHEGREME

5.6.1 FLAEE =Bk




.

§6

FHGE G 5 322 5)

AL

e 5 0 391 0 2
W 3 50

e &
9 e B
W S
173 5

IRk - i T 30 34 1)
U TR [e]
i

5 01
RETEET
DI
W
" U
)

e 5 3930 R 2
W 3 50 i

[17001A] [FiK
SV SE ===
41 Al-H 3h4:
]

2,676,000.00

2,676,000.00

[17002A] [FiK

SV SE ===

41 A2-H B4
1

1,865,000.00

1,865,000.00

[17003A] [FiK

SV SE ===

41 A3-H Bh 4k
1

3,279,000.00

3,279,000.00

[17004A] [FiK

=AE LT S5FEE

41 AM-H Bh 4k
1

861,000.00

861,000.00

[17005AT [k
ZAE 1T 5 A5-
H 3h 54

140,000.00

140,000.00

[17008A] [Fik
=417 5 A8-
SEES )

100,000.00

100,000.00

[17009A] [Fik
=417 5 A9-
SEEES )

867,000.00

867,000.00

[17010A] [Fik
=417 5 Al10-
SEEES )

3,638,000.00

3,638,000.00

[17011A] [k
=417 5 AlL-

790,000.00

790,000.00




SEEES )

[17012A1 [Fik
=417 5 Al2-
SEEES )

1,377,000.00

1,377,000.00

[17013A1 [Fik
=417 5 A13-
SEES )

885,000.00

885,000.00

[17014A]1 [Fik
=417 5 Al4-
SEEES )

4,567,000.00

4,567,000.00

[17015A] [=Fik
AR 1T 2 AL
SR

825,000.00

825,000.00

[17016A] [ZFik
AR 1T 2 A16-
SEES )

1,475,000.00

1,475,000.00

[17017AT (K
ZAE 1T 5 ALT-
ERESN

3,515,000.00

3,515,000.00

[17018AT [k
ZAE 1T 5 A18-
ERESN

918,000.00

918,000.00

[17019AT [k
ZAE 1T 5 A19-
ERESN

5,839,000.00

5,839,000.00

[17020AT [k
ZAE 17 5 A20-
SRS

698,000.00

698,000.00

[17021A1 [Fik
=417 5 A21-
SEEES )

1,110,000.00

1,110,000.00

[17022A] [Fik
=417 5 A22-
H sh221]

546,000.00

546,000.00

[17023A1 [Fik
=417 5 A23-
H sh 2]

3,119,000.00

3,119,000.00

[17024A] [Fik
=417 5 A24-
SEEES )

377,000.00

377,000.00

[17025A] [Fik
=417 5 A25-
H sh 2]

1,010,000.00

1,010,000.00

[FW173A]1 [Fik

316,257,069.80

108,105,879.60

208,151,190.20




=417 5 A3-
sy AN

[FW174A] [Fik
=417 5 M-

53,998,523.38

- | 53,998,523.38

LU

§7 EEANEHBERREREAERMTRIFR

7.1 EEANFE RIS

TE: ABREBRFFA A B R A

7.2 BEANGHER RSB RAEYHRIZZ 5 9

T RGN, BIE BRI e[ Bk S AT I R (5

8.1 EIATHRIFER & BAR BB KRBT RATHIESF KR 6L

§8 KBRS

L7 FEREHA (Jion) 5145 T4
23 J& [E % MINOO1 500 JE 1T 51 4R A o A PR A ]
24 %15 MTNOO3 1000 JEITRIGEAGRA A
23 F4E V4 500 JE TR ERHRA A
24 F#K Y1 2000 JE T TR A A PR A A
24 JE5A Y2 1000 JE 1T 57 4R A o A B A ]

8.2 W THRITER & I N B8R KRBT K AT HIIESR I 1B L

5 HM LG FRI) RHEM | ZH&H (Jimn) KK T7 24K

2024/7/29 24 JE% Y2 SEA JE 1 1 51 A A I A A BR A ]
2024/9/18 | 24 J& [F $1 5 MTNOO1 S JE T BH 4 i AR A BR A ]
2024/9/23 | 23 JZEH MINOO1 S JE 1) I 5 A A ey A PR A )

8.3 EWHRIERE NI MM ERKEI 5

AN, ABEMHHRIAAE LR DL

§9 HABENHFBEF




9.1 FEXMHEZR

—_

VA EARAT I EIE B IC R GURAT B 7 i Sl R A

L ETTRBERAT-FIK 17 5 =FE I FFLAAT B0 B R v 5

2V ETTARB AT 3R 17 5 =8 T F LR B B TR RAT /T8 A & (REASD
v BEITRBERAT-FIK 17 5 =58 LA BRI P A A

4y EITRERAT-FIK 1T 5 =T FFLAATF R M T RIFEE il

[\

A}

w

5.1, BEITARBARAT—FIK 17 5 =FE I FFLAM R 5T BRI P CRMED

5.2, BEITARERAT-FIR 17 5= T FEFLAMF R B TR P (AR
Gip)

6. BRI 552 5 HE S (2020 AN A/ HLRIRRO

-3

~ BITRERAT-FIR 17 5 =58 LA B BT XS 45 s 15
v E VAR EAT R = RS A o (A

oo

9.2 TR

PRIH & [ e] Ep e B, AR R BN . S EN I A A E L By . B
HEETHREEENE TMEE (www. rebxm. com) _FRJPAE [ .

9.3 ®RHIR

B T LAER AL BB LI G S0, T L BB A 77T
Cwww. rcbxm. com)  BIE I MR )& 3N 2B 3R SCAF L F i, ARk

xmrcb _amc@163. coms



	§1　重要提示 
	§2　理财产品概况 
	§3　主要财务指标和理财净值表现 
	3.1主要财务指标 
	3.2理财净值表现 

	§4　管理人报告 
	4.1　投资经理（或投资经理小组）简介 
	4.2　管理人对报告期内本理财运作遵规守信情况的说明 
	4.3　公平交易专项说明 
	4.4　报告期内理财计划投资策略和运作分析 
	4.5　报告期内理财持有人数或理财资产净值预警说明 

	§5　投资组合报告 
	5.1　报告期末理财计划资产组合情况 
	5.2　报告期组合流动性管理情况 
	5.3　报告期末按债券品种分类的债券投资组合 
	5.4　报告期末前十大资产 
	5.5　报告期末非标准化债权投资明细（如有） 
	5.6　投资组合报告附注 

	§6　开放式理财份额变动 
	§7　管理人运用固有资金投资本理财计划情况 
	7.1　管理人持有本理财计划份额变动情况 
	7.2　管理人运用固有资金投资本理财计划交易明细 

	§8　关联交易 
	8.1理财计划在报告期末投资关联方发行的证券的情况
	8.2　理财计划在报告期内投资关联方发行的证券的情况
	8.3　理财计划在报告期内其他重大关联交易 

	§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 


