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L1, BRARSME: 2 58, 10 FHREkaEH T, (0Y-2Y) B
B B L R A R e 3
1.2. HSbAFHME: 10 FEMKEFEES, P £ 10 FHERMGA 2% LA
2 3
2 T I B Moo 4
2.1 NEFE: 1-10 AFHARZEEWFR L DR 4
2.2.ETF ¥4 : 1-10 A# & ETF A& RE 4, 10 A#H Rz 7
PR ZAL ETE 2B 5
23. BimT4: A& TEEFARAN, FAERNS20 LA........... 6
24, maftst: LARTEATIHF, & ABRKRIFALETH ... 7
2.5, REF£: AE 10 AKX, 10 AA 11 £238) IPO K47, ARFERX
BB 4.7 AL T oo 8
B R B TT oot 8
BB X
Bl LANFTHRAADEERN 851410, 3
B 2:10 A MLF 2 %5 890 40T ....cceeoeeeeeeeeeeeeeeee e, 3
B3 EA2FH. 0FHBEMKBEES T e, 3
B 4 EA3IAA. 15 SHIBOR ZFRE ..o 3
BS LAERBTANESNTETREN 96.4% ..o, 4
B6 LAELEE 10 FHERKERTZE 437%. oo 4
B 7: BB EAREIE R T e 4
B8 EATE 10FHERKBERAMNEREAR. ... 4
B 9:10 AMA RS S5R, A3 3333108 oo 5
B o10: 10 AFHAREREL 28R, KA ISLTALH oo, 5
B 11: 10 A#H R ETF RERE AL TR, KAWHHN 19914.......... 5
B 12: LA ETF REEANER 275021070, REXF & ERAEE 19.3%5
B 13: 10 ARAZE ETF EEZE 50 990107 oo, 6
B 14: £, PREETF ££E5H4 70810, S 71.5% ccoeeenn.. 6
B 15 LRAETESENTL01CT oo, 6
Bi16 AEZLAHATEAFEARRERAFRAY 305FMCA .o, 6
B 17: LARAREE, 847, AEFTLEAT LS RAAERS, @ETLA4
T T D e 7
H18: LA& ST EREHHARN, L PEFRBSANEKS .7
A 19: LABKEAFTOHA, EABRRIXFE TR, 7
B 20: RELSE, ABLFLH1LT0FTICA, ARARBEAZ . ... 7
B 21: LRABTFEARKSHITRAELT. HM, ARE.o 8
A 22 LEAEATRHELENOITLAET, FRITER, HHM ... 8
B 23 &ZE 10 AKX, 10 A TPOKHN 11 K, BLXBEKMAERN 49.71L74 .8
B24 B, 10AF 0FEXIEERHE o, 8
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BLEIAAFFTHRTARDELEH 8514 LA

— % E (L)

40000 4
30000 A

HAE (L)

2 5

20000 M ww‘ w 15000 -
10000 - _
0 Jfk".- .Jum IH J Y 4]“4 120032

1. MR HE

1.1 B AAESDME: 2 8. 10 FH B4k s 35T 47, (10Y-2Y)

BmA £AFRY K

ERA (10.28-11.1), LA 2 ¥, 10 FHRHKAERH T, R IA

A. 1% SHIBOR ¥&%., #Z 11 A1 8, LARITAFTHRKFEDE
2 851417, 10 4 MLF 4 & %24 890 17T, 2 FHEHMUEZFE LD
% F 1.4338%, 10 FTATZE 2.1406%, HAMRA £ ARy K E 0.7068%. Hik
B+, 3 /~H SHIBOR F4TZ 1.8790%, 1 $E%Z 1.9430%.

E2:10 A MLF % & %4 890 1¢ .

i) S MLF #3#% (f2) MLF ® %% (fz)
MLF # #% 3 (fe)

20000 A

5 PRRRRTT1 || FTONT] ||!l!=,,g1||

-10000 1
-20000 - -5000 A
-30000 - -10000
-40000 - -15000 -

— — - [Te) o« o 7o) o A o [Te) o
SSE853358582523953s553 MR EEEEEEEREEEEEE:
Ny ITINYY Y Sy dy YN T Iy Y

FAHFE: Wind, & il KL HAHFR: Wind, FiEXTFLIF

B3 LR 258, 10 FHEGKEFH T

B4: LB 3AF. 1% SHIBOR # [+ & %

— b 2R E I EE (%) %) 34~/ SHIBOR (%)
R0 B ol i (%)

4.00 1 EHEBRA L (104 - 24, %) 14 SHIBOR (%)

350 3.00

3.00 -

250 - 2.50

2.00 | ] ,

150 2901 i Ly et

: .)\", "’Vuvwm

1.00 - 1.50 1 \4

050

0.00 1.00
e o N ILINeS VLT N E?Q 8833538839383 8838 3
o S 0 0 & d A4 S NN oo Do g N &N N N MO M MmN M Mt

o o~ o~ o N o
HAHFR: Wind, & IELTFLEF FAHER: Wind, §HIELETFLEI

1.2. #5hRsE: 10 FE£MkSERA, P £ 10FHEFAH £
o 4 A

LA (10.28-11.1), 10 53, 2 FHEMK B RSP, EARKRHELR
BF, P£10 SHEMKSRMANERSELAE., LA 10 FHERMEER
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SN THETRERN 96.4%

FE437%,2 FMEFRKEFRT EITE 421%, £ OHKEE R LEHAE 104.32,
BEILALB, £ 10 FHEMA £ ) 0EARE E-2.23%.

B6: EAE£BE 10 5B SE £ A £ 4.37%

% Bdf T ORBUE 2R F 5P T e

*E2FHE Gk A E (%)
* B 10 M B A E (%)

B £ AT R BUE AR R T TR 6.00 -
500 BHMRAE (105 - 29, %)
100% - : Wv\
4.00 J
v
80% - 3.00 - i\
2.00 4
60% M //
1.00 - ..\k 4
s._...._._.,....n..-/
40% 000 =it
-1.00 A
20%
-2.00 -
© 9 Y99 NEL o NLe YOS QS
0% A sS85 5858838g833+%
2024/5 2024/6 202417 2024/8 2024/9  2024/10 3888 YIYgIIYgITIx
N N o N N N
FAFER: Wind, & HERTE HAFRM: Wind, 7 HERTFEI
BTLAAABHEERETF B LAFT £ 10 FHEARKBERAZREAF
— & K BREAAAR B (4 %) —— 10F £ EE (W) 104 Mk 5% (%)
b £ B H10FA 2 (%)
120 - - 750 6.0 7
115 r L 725 40 -
110 LL, A
- 7.00 e
105 - Y WV 2.0 'F\“"\ ‘"«.x*//
100 A - 6.75 W’
95 0.0 ——
e - 6.50
90 v
20 A
85 - 6.25
80 —— ~ 6.00 40
© 9 ¥ © 9 ¥ © 2 ¥4 © 32 o @ 9 © 4 ¥ 2 9 &z N © 9 9 @ d e
c @ 49 4d 292 d 0 & o o @ g < 9 o & o ©o 494 494 9@ & & o o 9 <
o o (s} o — o [aN} N o o ™ o [aN} < - (=2} o (s} o o — o o~ (s} o o [aN}
o o o o o o o o o o o o o o o ) o o o o o o o o o o o
N o (V] N o o [9V] o N o o N o o N o o o~ o o o N o o~ o N o
N N N o N N N N
HAHFR: Wind, & HERFEI TR EY B, F A F S, Wind, FELTFE

Vs

2. THRAHME
21 0%%K4: 110 AN A Z AL HFR LI BIRSA

2024 5 1-10 A £4926 R, 2353710 AH 913 R &+ K47
A 5% 8871 1C4y, 23 AT 10 A K 8131 1e4y. & ZE 11 A1 B, 10 A#ms=
£ 455 R, S KITWE 333.3 10y, FHERITWEH6.06 10y, HF, 10

A EIRERE A28 R, KT 151.7 104y, &b 45.5%:; 10 A#HmR
SRAREA 13 R, RITEH 23.6 04, & 7.1%; 10 A # & ik 52
A48 R, KATHE 134.8 104, &b 40.5%.
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o0 A#r A A4 557, A 333.3 14 P10:10 A #F K IR ER A4 28 B, K47 151.7 1e 4y
— AR A K AT (L) PR 30045 2 (H4h)
25000 maEAE A (L) AR & (L)
6000 1 r 6000 T RAEEE (Lh)
5000 - L 5000 2,000.0 1
4000 - 4000 1.5000 -
3000 - 3000 1,000.0 -
2000 L 2000 5000 1
1000 L 1000 0.0 —-,—-,-—,-ll-l,-lrl—,-l,-l,-l,-lq-lvl-.-',l-,--,-—
S owLwEreddowuredd oL
0 A 0 33338 s33333
o O O O O gy ©O ©O O O O gy ©O O O O O
S2UgdQLUIdUD LD LD S JIJIJIJIEIIIIIEgEIITax
4 9 0 6 O~ ©® ® O OO d NN ™M S I N N
g8 3838383383383 383888888888
AN AN O AN &N AN &N AN AN NN AN NN NN
AR : Wind, & HERGFE I HAF R : Wind, S E R EF T HF

22.ETF 4 : 1-10 A # &% ETF A& F R I3EMm, 10 A 3
BRETREERETF A&
2024 % 1-10 A# L ETF A &K R M, 10 AHHRLTREE
A ETF 4. #E 11 A1 8, 2024 5 1-10 A# &= ETF £4 128 7,
2023 4FAT 10 A # sz ETF £4 116 R & L4745 788 ¢4y, 2023 F
AT 10 A % 784 fetr. BARRA, 10 A# AR ETF A& 8 R, 7 ANKRER
ETF & &, R 731 19.9 ¢4y, L A M E A ETF 2 & KA 3149 226 124

& (10.28-11.1) ETF M Z A &AL A 27542 1L 7T, M A% 531510
T, & EAE 19.3%, FLEE 2.6 NE 5% 7B oh, #IE Wind $ABAIT,
B 2024 ik ETF L E A S L7 IR 300 455009 £ % EA48 X o BB
£ 6 A 30 B#FEN 2024 FoakhedREE, KMAAUF RICEAH K
FOBE R 2024 FUARKMEEANS REL ETF, ¥ L4 F ETF &4
MRS R X IE

B11:10 A # % ETF R ERA XS L TR, KITHH B12: L ETF R E X AABA 27542 e, BRI
A 19.9 ety & E A A 19.3%

#Hom L ETFIZA K& (2h)

ETF B 2 A &M (L)

— P E 30048 2 (HEh) AR ERIALE B (B )
700 4 r 6000 30,000 1 - 40%
28,000 1 N\
600 - L 5000 1 35%
26,000 L 30%
500 24,000 - °
4000 ’ F25%
200 A 22,000 A 0
L 3000 20,000 - - 20%
300 A 2000 18,000 'MA/j/ F 15%
r 16,000 A L
200 14,000 1 10%
100 1 - 1000 12,000 P 5%
10,000 — T — — — —1 0%
0+ rrrrrrrrrrrr+rr+r+1m0 ® 9@ O 4 N o N O ¥ WO~ D OO
QIO AHLIIORIORIVAIORIORIOD o o2 dd g 935 I I I I I IS
O OCORNNNRORDPDOOSAATNNNDBO DT I RIS TS TS S T~ T~ T~ T~ B~ B
Al el A e A A s A A A AN AN AN AN AN NN NN NN O
S5 55055555555 0000000000085000 N N O © O N AN NN NN N 9
NNNNNNNNNNNNNNNNNNNNNNNNNNNN N NN o
HAFRR: Wind, B NERFLLH RAFRE: Wind, B NIERFIH
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K 13:10 A A% i@ ETF £ 3 X 34 990 12

R AR

B14: 3 %, FRiE ETF £ EH % 708121, bk

71.5%
e ETF %3 %5 (AE, ) ETF % % &3 CRKRE, feh)
R ETEZ £ 85 (L, &) BETF £ &5 CFrd, 124)
; ’ 1200 1
1200 - 4000 1000 A
3500
1000 A
500 3000 800 1
2500 600 4
600 - 2000
200 1 1500 400 1
1000
J 200 A
200 500
0+ . — 0 0 -
Q9 dQ Uk @ dd Qw2 T 9 4d Q v x e d d Q@ wvwx
NNSMtfzmmm(‘#«ﬁﬁ-ﬁ S 0 9 o o o o »n & § 5§ 3 9 <
g8 3888888888 8 S 8 3 8 88 88 8 88 8 8 8

B ERdami£4EN 140 27T

23. QT e: LAHQTEFRAN, FAFRANSQ211LL

rRAGATEERN, FRARN R TEHEIF, LA
B EFENLY 1401070, QT A£ 2024 FMELS (REINLAL1R) %
RNS521 e, Rt RN EA S Am &8 ik B3R AN 3.05
AT HP, PRBRE 24 FE5% KRN 3355 e, FEARETF
RN 1.65 ALK ; R B 24 F E L% RN 2066 12, Fi@AkR
A RN 1.40 T

M6 RELRAA AT & AR AR BRI HRANY

3.05 7L L
Ba %R AN (L) —— #H @Rt FEN (L)
PR R RN (L)
R AR AR AEN (L)
30000 1~
25000 A
20000 A
15000 A
10000 A
i 5000 A
b 0Oy v v T T T T T T T T T T T T T
T Q23S 0N g YO XL er Q29 -5000 -
®» o »m @ 9 d § 9§ ¥ IS 9 9 3§ 9 5 S dW A AL dw dw dw dw dw do do
N A M MmN NN NN NN T dSndod~rdodododadadmd g
L 8 8 984 9922989328338 < ¢ T AW AOC AN 90 40NN NNN DN
HO A0 A0 40 40 40 N0 aNO aNO N O
N NN N OCNONONONONONONONONON
~N o~ N N N o~ o~ N N o~
HHFR: Wind, FFIERTFLIT FHF T Wind, 75 HIERFE

T EE, BREEHFRANRKA 62510, HRBAT. AETL,
L 3AT AT FANLY 13810 T; FRBESHITLEERE (-1431C
). AERAER (791 ). BwEL (1512 ). Lk 3 AT At
AT 29.7 127

A& Ed, AL H, 2R R ARN, AHRRA SR E, L
HR R AN S H 130 10T, HARBHRAE AN 49 1071, 28K
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AN 3T LT,

BT L ARHARE. RIT. AFTLHGT LB RN
B%, @EHLE3AHRS

i B B R A& 47 6 12T

A1 LA & @ K e FEREAHRFRN, XFHR
R A% RNE S

B 6K & B AR A (L)

B @R B A RARA (L)

70 A 140 -
60 - 120 A
50 4
40 A 100 1
30 + 80
20 A 60 A
10 A
. 40 ~
0 A1 -y
10 20 A
'20 = O N T T _ T
WEd XL R EFFAAREIRERHAHER L s ETP I F o
HEWEDURL U AR W HEW P F YR A I E WUl 20 4
5= ® 0 e & FHR hwkme EE
=) & ER& §  dAgw R Q¥ 4 % EE 4 gk
HAHRN: Wind, 7§HIERFAE HAHRN: Wind, 7§ HIERFAE

24 BT 4

LRABTEAFES, & ARAIFLE T E

LA (10.28-11.1) BT EAFEA, & A BRRZMILETH. LA
KRAEFZNFHMEH 1998 124, FRb EF 45%. RE 11 A1 B, Harsd

29 1.70 AL,
T EAIRT %,

B1o:LAZGAEAFDH, EARRIALETHE

R LA 2.2%. R EHEET, BaRTHHE A KR
TR £ 10.4%.

B20:A&ZEZ LA, BaELH Y 170 L, 9 B KA
kE¥EAZ

W kR RN A (L) BRAFENG b AR A (H4) 20000 BTRRAR AT (L)
2500 4 14%
12%
2000 1
10% 15000 A
1500 A 8%
] 6%
1000 10000 A1
4%
500 1
2%
. s N
83803885982883838Y5 88873895982 8838343839Y5
O MMM MNMOWOOWO OO O O O d A4 N AN N MM < O I~ I~ I~ 00 0 OO OO O O O 4 4 N N N M M < <
8383888883888 8888888888 g8 8888383888888 8888888
SN A N N o N A o I N A o I GV A & VA o I o I o I oV A o N A N N N A N A SV S VI oV B oV ) AN AN AN O AN AN AN AN AN AN NN AN NN NN NN
FHA R Wind, 7 RTFE FAF K : Wind, 7 HAERTFRIF

BARKALREFN: LA (1028-11.1) FiAIT L AH&RTERN. £

PERARSEFRANRSHAHET., HHEI, AE,
. BZE A1 B, EETLER

AR HEHM.

YAEEF (2 73.417T).
HFENY 164 1L, BT
T\ M (25 0.26 1CL). RauikAt (49 1.03 121), LStk
AEHEL AT Z 6947 AROR R T (49 1865 127L)

B AT B

£9-10.3 L. HAak

BT AN T A
TN S 04T
A (2 5741C0). AFE (£ 33.21L7),
HFENE YRR (H-11.6 1
- E PN
FE4R
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R R R

r4ak (#1581 12L). iHH#L (£ 1240 12 ),

L E A 2.85% 2.85% 3.47%.

oA b & B ATk

RABTA

B21: L AT 4 FEARRS TR R T, i HH, B22: LA ARKRHLETOFTLAET, LT
i 28, it H M
W E 4 EANE(fL) R AR (T ) M Ak A B b RET A (%, % 4h)
80 1 2000 - 5.0
70 A 1800
60 A 1600 - 4.0
50 A 1400
40 A 1200 - 30
30 A 1000
20 A 800 - 20
10 4 600
0 1 400 - 10
-10 A 200
-20 - 0 0.0
R FFEH LK IR EA R VLR A LLARKOT TR
PRSI L IR U YW EEE TR K
x L oE F ok KL O kwE MRS -
g ek mE ERE EEE R &
RAAER: Wind, FERTE RAHFER: Wind, FNXIERTLE

B23:A&ZE 10 AX,

AR 497107

25. B EF 4 BRE10AX, 10 AF 11 E28 IPO K4T, &
EEKXELH 4971t

10 A ITPO A EHHAI NN K

B REAR ERFTHAEH 145.3 /e T, IPO 7 1y,
Yot e MAEN 49.71270; 9 A A BZ IPO &) 10 R, EitakiTtAAE 56.2

fet. ¥7 @,

T 9 ARRA 5 ENALGHHA

10 A TPO¥H 11 R, HR&F

B 24:F #1,

, BT AR AL 13.8 12T,

10 A 10 RN L 5%

, BAERKSH 49717, BE 10 AKX, 10
10 A A 2 IPO N34 11 &,

10 A& 10 R ET S A5, Eitakit sk 711 1

HREEF AR LH) ¢IPOEHK (R) RIBEF(CA, T b)) o2 55 IS po ]
70 4 r 1200 100% - - 1400
60 - * I I
1000 80% 1200
50 - » L s - 1000
40 @, 60% - L 800
., ] ®, - 600
o ]o%lle® %t 40% - 600
20 A * * * & 40 - 400
* *, 20% A
10 1 Ty L 2 L3 200 - 200
9,00
S85589585589538495¢ 8858958485835 9495%
§888838888888s8g888 §8888388888388888
R : Wind, 7 HERTF A A F: Wind, 7 iE EFEA
o =
3. M &R T
BHRRLBTFAM. AREFALEAT S ERB S ST b 0 795K
—RWF, NhFrhzFeLaik L,
HHLEEREEXLEZAFA 8
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27V % 9

AAREF LA EA T BHER L VR4 T 69 IE R BT F PR A ZM HIER DI, AHBRFTHRLE R,
FUFRAGF R T &, Bz, BN L KRS, RIERERLANEZE LA R AN EE, FAHAREOARNE R
To RFEEABIEET RIRE O PT A FF A RAEMARIE, RIREPTE & GEATIE G FW . B, o FRR BT R
ARG EFe i, FRTEME Z TR ERF 0. I, AT RARFMGEMELTE . 5, LB R4 5
A& ey LARIER & R 5 A4 X484 X,

2 8] 3 4 A B
AXIERARA S ZY BIEA R HERER A0k, FUFIERBTF QLS T, BEIERLT FRLHTA.

BRXPEHEEIFEEX
BRERFFR: SHTFLETIFARPHELPT —AREAMRENIARD A (R) FERBABREBAL 6 MA
P 2 ) AR AR A T ) A7 3 AR R a5 B R LA Ak
EN M & 5% T AR B 455 20% A E
R JEAN F LK% T A R4 5-20%
GikE FEAN F LB AT A A A5 R E 5% 1]
B RN F N 55 T AR A 455 5% A L
TR HEFRA: AL ETIFR T L P — AR ZAMRBIT LB LA AT A (3) FEM A FRAT LA RE
BAI12AARNGERE Tt TR THE A BENGEF L,
¥ R Tk AR mALF, At R AR TR 0 A R4S
GikES TR AmAiae, Mt NS R RA EIHK T
A TR AR ATmA K, rat RIS T R A A4S
A KIEF T H R ERECGLI . A BT H AP R 300 35 A KA BT H B AEIRKA K E; H =T FH L ZHRK
1 AT 35 b ARG ) R AR d54k (APt T4k ARed ) A E BG4
BB
TEE R A K A TR B 61 R KB R I BAT A, BRFR RS RRIMEAMB PR LA T L EF. KRR
ZARRORAIIFRINE, BRAE LRIEFGORERIE TFAANEREL, BAEBZAEEERSE, UFERILE 7 %
B 515 8, ZFH TR AT 69 B 1 B I ARAA G547 5 H] B,

% % 9

EREHTOHAT, BERATRA AT WA < AN 87 S LRI T i & HA R AP B AM A F LT 8
TEA SRR BAT R S, TN X2 G40 RS TR IR AT . W4 PP A A ik 5 SR 4. Bk, #
FH B H BN AN 5 B E AT B 4 % o ARSI B AL G0 AL R, IR A 09 AR AL R
B B — B E A, TR BN RS T AR A 80 F) b,

AL 5 B

RIBERAB T BT AN E, B TIENTFITH. ANAMABERG A, RERKANNFLRPBFET, HTMN
MBIANAATIF AT RER . L4, 8., PR AAREPOEMTAR. THHLERG - RRE R A K E
TAEEAAER,. B4, HE, PE 55 R E K,

FHHELHERELELESTRE A 10



") BiES RERH

T2EW

ARERHEANEEA, BEENSHEPER, B THEUMAREEARE LS. AN FREMAE AN T H A E

RIBIRHAEZARERAELARNENNEFP, BPRE MR AXRARENEER T, R EEERARL MR T XF R

RN E R BAE, FURNIEATIZEREA L, KNSNBETEPWELEFRA. AMEBARNTHRERA,
RAEZ A B, EAEANIHARE SR POBRSBA, RIZIEETAE, NABEMIEAZTEORSE L%,

AREFHE LY RBTEMIAND TEWY AT A, ANtk ae) LEMN., AR T EE TAEAEATRIE,
ZM&*"LEPQMQ,-M BEREHBREERE FAE, ZFEE, ELFARAFEIERARE ARG EARLT B 69, W 5K A
B E R, BARATIAEG T IR AANAYEE . B P B Y37 KRS P 6942 e & LT IR 2 046, SRR B
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