215 60 RERFIFAMFHIEFREREE

2024 4

.
.
f—a

542

3

£iq=)

2024 £ 12 A 31 H

EETHEN: ZEREEHEARTTEAT
BEEEEN: BEBITROARAE
WEEHHR: 202541 H20H



{5 60 RHENFAT B 2024 45 4 RS

§1 EERR

FGE IR E R L E SRR S TR AR RICE . RSV B E R,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEFE N RO AR A FRIEAR LGS FIE, T 20254 1 H 17 HEZ 7 AHRSE
I SRR . HERIIAI R A AR EENE, REEZABAFERBRICHE. ®RSERR
#E KR -

BB IR LSS H - SR B i S 0 BN IS F R B, (BN ORIE RS 8 — e A A

HG IR A S AR AR R S R, B0 EAE HH TS SR A LA 40 Bl B A
RS .

ARG P 55 BRL R 2 i

AAREWIE 2024 410 7 1 HiEg= 12 7 31 Hik.

§2 HEE BN

4 TR 25 60 RIRshFA fitds

e 021332

e S (e LTI

e FRAERMH 2024 4F 6 H 18 H

A AR 3L 4 4 B 216, 140, 819. 78 #»

% Hbr TEFERE AN AR FI R R = A PR T4 T, 7SR 3RAG Tk S
El A T HE R B U 2

% A 1. A HARC &

AFE G H R R AL & AL, X GDP. CPI. H
BRUS S 5 51 R 288 A IR AH DG IR 3 AT IR NI I, 0 i A
Grig T Rets 5.

2. Wan Z 2R g

WA 2 2R 2R PR TR AR AL A P T T 3 B A ) AR B 2 —, A4
B ABA S K. . IR

3. Fa e

AT G0 SR F e TR SR H 5 2H A IR R AR

4. BZERWE

ATEG KR B ZE 5K, DL B B 4 MR AL AT IBOR e 97 3 B 1Y)
W as 1 B .

5. KM & R

KIFMCE F ARG R EE . SRV 10E A A LT %
PR AR E

6. MIREPERNE

AIEGAELRG I8 PR e B A b, i e SRS AE

ER

~



{5 60 RHENFAT B 2024 45 4 RS

oM, BEAEBEERHM SR Wt SHS%, RN
LA TR %
Ty {5 G VLSRG (& %7 RIS
ARESHEE M EMAS R . TR SRR . {5 R
RIS AKFER R, A w{E G T 3505 AR 2 A 2
RIS 85 AR XU DA R A5 R 22 R i Ak 34, o {5 F 45t
FHINBCHE

b &% b S H 25 B At CEVED) RIS R ZR+90%+—4F 1T W47 3R 6 (i
J5)%10%

R IR 8 4R FE KEEG IR A G, TR & 7K S A0 T XU 7K P g T 5%
Mipis, MTFRAMESAMERIES . B GEFHIHRRS
HIE U INE) S HEEMN, AR N AT 4 Ho A A
BN RE 5 T BN T T AR e 7= il XU S kAT BBV e, TR
T A 355 4 0 7= il XU S5 2 L Ak 5 SR I DA B M LA B (L 1 BRI VT
Pt FONHE

HEEEA TSRS E AR FTE AT

EEFTEN AR RAT I H PR 7

IR E FAE o 25 60 RIRENFFAF A 25 60 RIRENFFA 5 C

B I AL B A 021332 021347

P =N

ﬁgﬁg?ﬁﬁﬁgﬁw 7,291, 541. 28 {4 208, 849, 278. 50

§3 FEMFRIFMESHERN

3.1 ERMFER

Bhr: ARt
W 55 e = j&%ﬁﬂ‘fozéli 1?,H 1 Elf034 ix 1?*)? 2D -
ZLE 60 RIRENFFA MR A | %5 60 RIEFFA G C
L AHA 2 s I 25 27, 205. 11 549, 527. 09
2. A 79, 754. 49 1,784, 075. 19
3. B35 B 4 A ZUAC B R 0. 0124 0.0128
4. SR B B = 1 E 7,422, 108. 25 212, 366, 669. 62
5. AR FE A B E 1.0179 1.0168

TE: 1y Frid e SHR I AR AW B 5 2 e 1S T3, T\ 2 A SERRiS et K1 2

&TProET .

2« A OB TR G AR R SON « Bestlicas . HARIRON OR S 2 fepir a2 sh i) 0
W AH 50 3% RTRIE I JRAE 45 I AR, AT Dy A 39] E s Bz In_E A 0 2 Fe (B 22 B i i
3v AREEFEAFAEME N 2024 £ 6 A 18 H, BEAME RALE S A F A R —F.

3.2 EeFERI

#
Y
p=il




{5 60 RHENFAT B 2024 45 4 RS

3.2.1 B MBUHER KR &I 5 RN 5 B A e 2R i R
ZAF 60 RIRBNFFAHIF A

b4 b e 3k v
TR K R A ML 457 b B Sk v -
B [EEKEO - " WK EZE O—0G @—@
HZQ lEEIE)
@

HFE=1HA 1.11% 0. 03% 2. 05% 0. 08% -0. 94% -0. 05%
LR H 1. 73% 0. 04% 2.32% 0.09% -0. 59% -0. 05%
H3EE 5

1. 79% 0. 04% 2.61% 0. 09% —0. 82%, -0. 05%
RS

L5 60 RIRBNFFE 75 C
Mk 4 b e ik v
TR K R A ML 57 b 5 Sk v -
B [EEEKEO - " WK EZE O—0G @—@
HZQ lEEIE)
@

TFE=1MHA 1. 06% 0. 03% 2. 05% 0. 08% -0. 99% -0. 05%
TFEANMNH 1.63% 0. 04% 2.32% 0. 09% -0. 69%, -0. 05%
H3E4 5

1. 68% 0. 04% 2.61% 0. 09% -0. 93%, -0. 05%
ERER S

3.2.2 HESEFAMURES RHFER KR LIS RS L REER R
REFIH R
ZAHO0 R IRB R MARA BT R 5 5 [7) 3L 40 L e ol A o £ [ k2

EE

2.70%
2.40%
2.10%
1.80%
1.50%
1.20%
0.90%
0.60%
0.30%
0.00%

\

2024-06-18

2024-08-07
2024-08-27

2024-08-17

2024-09-06

2024-09-26

2024-09-16
2024-10-06

2024-10-16
2024-12-23
2024-12-31

Wi

= | 2024-06-28

[9}]

'2024-07-28

4| 2024-07-08

[w]
= |2024-07-18

o
SF
I=

e
=
oy

2t

[ Hi6 4

s

— ZISC0R BB

> 12024-11-05
= |2024-11-25
= 2024-12-05

| 2024-10-26

—

= 12024-11-15
4| 2024-12-15

s
il
)
=g
=80

oy
i
T

%3 W




{5 60 RHENFAT B 2024 45 4 RS

LAEO0 RN FF A i 77 C R E I 2 5 [ Ik 27 U A oA e 58 B4 ) B2 E 3456

[ 3
2.70%
; -
2.40% A
IF\'
2.10% /
7
1.80% !
J J
1.50%
1.20%
0.90%
0.60%
0.30%
0.009% {£=
Lo = i = = 0 = o T D TN A 1 S 4 N 40 [ ¥ o= R ¥ T 1 R I Y o R I R IV W I R 0 M
- Y T s 7Ty Y 89 7o
W W M~ M~ M~ o @ T Oy O o o o~ o~ — ]
e S B B 8 8 B 8 8 5 B oo g R g o g gy
<+ = == = = = = = = = = = = = = == =& = = = =t
[ A Y Y Y I Y IS ¥ Y Y Y o Y Y Y Y N i N i N Y Y Y Y Y N Y N Y Y Y Y Y IR Y I Y R ¥
L R R > B S - D < B o D - S - - I - R i B s R - N e B - E e N e E - |
L A Y Y e e e e e e Y )
|— 21260 K A A R C R IR R — 2 E60F A HHFCR I ISR A %

VEe L ARHESHESATIEN A 2024 4 6 1 18 F, M A AAIE S & A K — 4.
20 A A MR, B2 5 A A e RN AN I PR B e O 4 45 L
HEEEHFAMARE, OGN, AEE RS LI E S G RIAE.

§4 BEAWME

4.1 RELE (RESLHE/NA) FHi

w4

AR B <5 1) ik < 22 AT FR
ERHMY | EAEEH

W%

EZF Ak,

FIR

W

BEIHR Y

AR 2024 4 6 H 18
ez H

18 4

W TRSeA, KU, T EERT
A A PR A 7 SR A A B B, 2R
UESR A A PR 2 =) 5377 B 55 5 A 45t
WA, PUEZEREE A RITEA A
[F] 7 W 2 F L G 2 B T A5 PR A B
—EERPA IR SRR B R & 7B
FEXUR] 3 A F 35 Wi & BLIE SR #e it 5
& RAFEAIY R RIE R A &
TR K4 5 JAIT I I3 A R 2R
IR AR DA B T i 5
& BAF 60 RIRBNFFA g AL I BBt
HErkeaH,

S

R4 2024 47 H 8
ez H

11 4

gl b, TREEL, HERMIES
Pt A7 R 2 ) 93 7 4 B b 55 S AR AE B B
Ao T WRAHE, PUEZEHEE
EHRAT R DUE 2 m [ W ot Ak e B
BUE 2558 H bs RIGHC B & BRS¢
PR LAEVER 6 T R R S RE

%4 W




{5 60 RHENFAT B 2024 45 4 RS

FFPCBE AR G S IE A 5 27 ALIE TR X
W ZEME - F A PR G RIES
FBEIEGE | ZAE TR 3 A H R R
AR R e ZETRE 8 F5F
ﬁ%@éiﬁ%?ﬁ%\«iﬁﬁiﬁﬂ
RIS A E IR & AR S B S G A5 Tk
KRG B R & IR o L =58
Poidke RIS B IR & IR R BT A L 25
90 RIRFNFFAGIF AR RIS, &%
B8 2 U MIE R BT 3 5 ZA5H
SR MR e e e B %
Rk 7 — s WIT e 2 R s GE 7
PR ZEEM G RUE R R &
(LOF) {5 2 2l fi i BRI IR 5 B 2
B TR E R IR A A A
UEF LG 25 60 RIRBIFFA i
RO IR R a2,
Lo BeAbiy AR A, “BEAEEHN” RIEAFRENA S CERD HEHS.
2~ UEFF MR IR S ARHEIE AT ML 2 CUESF AL AL N 53 BEA% B B AMED oG TSR Mk A

SRR A R RILE -

4.1. 1 $IRFERER =GR RR R LN E S L FRE KR HER
A G AR PR AT SRV B R R 8

BHEANRE B A A SI2 R F 5 B 0L UL
AMEIAN, ARSEHNRIE (AR EIE SRR ETR) . (AT RIE T

WR BB EHINE) . (QIF R BIRSIBEE R I NE) . (AT HRIUETF R
Ef5 BPEEHINEG) SFEEENM. WEMITIARCIE K aRNZAE, RBWMSHEM .

PR T LA R R N B S 5, AR A R 500 WU (B At B, NS 0 BRF AT
NBERE KA 7, BABFE RSO AR NAT A
4.3 ARG ERHH

4.3.1 ARG ERHITHLR
RGN, ARGEHEANBHAT QEFRREEEHER R AT HERTEIL) M
A 8 B AP A ORI RE, A PRI B T e e AR R A A .

&l

4.3.2 RERGTAKERGH
W HIA AR KB B F AR P 5 MR s M7 H T N AREHA, A=

#57



{5 60 RHENFAT B 2024 45 4 RS

AEFHEZ S5 P ATE5E0 R H R A SE 5 AR B B I 80758 by el i e 57 24 H

AZ R 5% T o

4. 4 B BN SR H RIRAZAED BT

PUZERE, 10 R3] il e 2B RFFITIIX R & . e HItRE AT s, =R T T
29 4Top, Wi phL BTG, 10 AR 11 Ahf), EEEGERPEN T &l . H7 Fikir$
R SRR AL FEME T, 10 W E filloan R4 2. 1%-2. 26X (A /MER G . 11 6 T2 12
A&, AFHRAF B AME N TR BORERSH Y “CER %", — R HESh U T 2 X 8]
GNP AT, AR 10 FHIE UG F N 1. 67%, Bl s T4 52bp.

BEMBGRTI T, AT VU B AR AR 1 5 W R SCRFVE R B8 BUGRSLY,  Romfs B S 9 AR 1

TEMBGK, R IMBOK TR B BEMAM W EIRE, anf R, RFEFRaitEas, s
RRGE R, BRI R 2 GG Uik a A HUN H AR ILRC . BBARE TR MBOR S R 4E
FERERR

AEEENFEFCURIFRERGONE, FREERS 6T, gefrh AN RRaITER

4.5 MEHAZESHLSERR

BEAMR G WIARZME 60 RIRANFFA G A TS M BUFE) 1. 0179 Jo, A WS 0 B
EM KRN 1. 11%; 215 60 RIRNFFA i dr C HEMBUFEN 1. 0168 JG, A WIHEE M HiF
HIGK N 1. 06%;  [RIL & L B R v 2R 26 2. 05%.

4.6 MEMAZRSFHFE ABRES R #ETE L
o

§5 WBHGHRE

5.1 MEMREE T =HEHNR
75 i H & ) AR BB (%)
1| BT - -
Hop: - -
2 | BREH®E - -
3| EEW AR 208, 391, 234. 23 94. 22
Hrpe figr 208, 391, 234. 23 94. 22
BEE IR - -
4 | REEEE - -
LR ATAE S - -

6 0l




{5 60 RHENFAT B 2024 45 4 RS

6 | KNIRE G T 10, 882, 497. 96 4. 92
Horpre SEWraCIEIE 1) SEN R 4 il Bt | |
F
AT MG E &A1 1,539, 583. 19 0. 70
HoAh gt = 351, 825. 92 0.16
it 221, 165, 141. 30 100. 00

5.

5.2.1 EHFRBITIV S RHBEARE

2 REHIRIZATI S KRB R

ARG ARG WIRAR AR

BHE

RHE

5.2.2 MEMREAT W KB IBR BB R BAE
AT AR AR RIS

5.3 WIRIZA SMME o2& ™ 1#E LI K/ HEFF I B R

g

5.3. 1 MEFARIEA FOYME o B & B 8 EL I R/NERFF U BT+ 42 R 85 9 48
ARG ARG WIRAR A -

5.4 MEMREMF MBI RNRFEEAE

e i 75 s ARME o) i B4 T P IE L (%)
1 K fii 77 18,933, 914. 80 8.61
2 JAT B - -
3 SRlfiFF 149, 089, 585. 46 67.83
Hor: BORPESRLG - -
4 Ak fii 55 - -
5 Al A B 55 21, 142, 405. 47 9.62
6 R 9, 268, 846. 03 4.22
7 AT (Al as e fii) - -
8 iRz 9, 956, 482. 47 4.53
9 HoAth - -
10 &t 208, 391, 234. 23 94. 81

5.5 REHARLRA RNE & FE B 7= E He ) K /NEE R AT T 4 13 27 B B R 40
e | am | msan WE K | ARiE Go 5§iﬁgfﬁ%
1 [212300002| 23 JLFR4RATA 01 150,000 15,474, 982. 19 7.04
2 2421002 |24 g /M 01 150,000 15, 408, 759. 45 7.01
3 ]212380032| 24 Vi KARAT 01 140,000] 14, 494, 292. 05 6. 59
4 (212380023 23 KEATAR 03 140,000 14, 369, 099. 07 6. 54
5 019740 24 [E 1% 09 115,000[ 11, 645, 290. 68 5. 30

7




ZA5 60 RIRBNFFA 157 2024 5 4 MRS

5.6 T HIRILA RME G E S T 3E HBI KN HERF BRI+ 48 B SCRRES R L5
R
AT AR IR AR I B SCHRHE SR

5.7 MEMARILA RNME A E ST E ELFIR/NEF AT T4 SR R 5 I 40
ARG ARG WIRRFFA SR

5.8 & MR A M E G ES B 1#E LI BRI A BUES B 40
AT AR IR AR FFA B

5.9 MEMRFE ST T K E AL 5 1% 0L i

5.9.1 A E MM B B W BUR
AN e P IR () DR AR RS B SR, LB ORED H N, LS B BAR A E A
WAL B AU KT

5.9.2 MEWARAESET N EGA ISR HA
RIS AR IRRFTA B E 4.

5.9.3 AW E BB EIPM
AT AR IR A B G T 54 .

5.10 B HAESREMRE

5.10.1 AEESHREMITLZIEFHRITEAEPLETHIBBEMIILRAE, =K
ERERE B —FENZHATFER. LTNER

A HIN AT SRR A2 UEZRER 24 BRSNS 01 (fRRY: 2421002 CY)D. 23 JuRAR
1745 03 (fRF%: 212380023 CY). 23 Fg4RAT 01 (fRf%: 2320013 CY). 23 BUIHARAT 01 (fRfd:
2320022 CY). 23 BIRARAT (AURG: 2320026 CY). 24 JLEHRAT 03 (fRfZ: 2420018 CY) ~hHAth
UEFRIRAT EARRA R E ML R A, AR S gl H AT — A Z 2 ATFEST. AT
U

L R RARMARAT B BR A 7]

2024 4F 12 3 10 H, BigERN AT RO AR A 7 BIE S S0 E R SRl B & H e R b
W A TR T AR

2. HEDERBAT B A IR 2 7]

%8 W



{5 60 RHENFAT B 2024 45 4 RS

2024 55 7 23 H, wEJERERAT Bt A7 PR 2w R 2 7 4 R o < M B LA R

3. bHRATI A IR
o

4. BUHARAT BB AT R 22 ]

2024 4 1 H 15 H, BUMARAT B A PR 7] BRE 2450 i R I ™ H R S 1R R TR 40 1 o < i
B S RIS

2024 4 8 H 15 H, BUMARAT B A PR 7] BRE 2450 ik ke I s ™ H R S 1R PR TR 40 1 o < i
B B SR L R

2024 4 11 H 25 H, HUPHERAT Bt A BR 2 7 58 o S i Fs AR [ S AN B R 48 70
RS TR RICEETE .

5. BURHRAT AN A IR )

2024 £ 1 7 10 H, BOBHATER A R AR FIE ML E . 58 P B R ey™ EiR F IR
1) 5 < il M B A B ) 22 BB R T K

6. JEHRURAT IR AT R 2 ]

2024 4 2 6 H, JatRAT B A PR 2 =] PRl R 8 e B o < B BB R AL Rt A8 JR) 1
e

PAE SRS (85 58 AT PR ™A% IR B DR SRR AR, A5 S VR RN 2 =] 1 BE R LRE

5.10.2 ZEREMAM T HRERETEHES S RAMENEIERE
AT S P TR I+ 44 B SR i i A R RE AR A RS P, AN e N MR B A A
EESRBER LA NN

5.10. 3 HALBEF=HI R

s e s o)

17 H PRAIE 4 24, 661. 80
EYSCIIE 57 37 B K -
YA F -
AR A2, -
JRZYST HA ) K 327, 164. 12
Fopt B2 YSEK -
Fopth -
it 351, 825. 92

0| N[O |O1 | | W (D |+~

%9 W




ZA5 60 RIRBNFFA 157 2024 5 4 MRS

5.10. 4 REWIRFFA H4b T BOA K AT B 5 A4
AHE AR IR AR FFAT A+ Fe B v] 3 4 5155

5.10.5 & HIRAT 14 B AP AR Ul 52 FRF O0 Y 5t B
I GAIRE IR AR AR

5.10.6 HBEAGHRE MEKI AR FHERE
BT ERARE, S BZAS & T R

§ 6 JFAEEHHRSN

BT A
i H 25 60 RIEBNFFA TR A | %15 60 RIEFFFAFIF C
s HA A 35 4 4 00 5, 918, 447. 60 152, 151, 439. 43
et HA $ e 3 4 i R D 7 40 3, 355, 939. 99 141, 947, 316. 22
ek - i 4 3UH 30 TR 3 4 S [ 473 0 1, 982, 846. 31 85, 249, 477. 15

5 ST 18] B 4% 7 AL S A (4 Bk
UL -7 3D

it A HH AR 3 4 1 A0 i 7,291, 541. 28

208, 849, 278. 50

$7 REEEANZHEERERHAZSRBNL

7.1 ZEEEAFHEFESHBRIHER
AARE WA A B TN R A4S

7.2 ZEEBENZHER RSB RAEEST 5 HH
AN, AREE AR EAT R R AR .

§8 MR EH RRIOIMERFE

8.1 EMIN A —RREFEESHH AL BT 20%591F 5
o

8.2 MMBRERRNHMERGER
T

§9 FEXMFHEXR

9.1 HEENXMHHER



{5 60 RHENFAT B 2024 45 4 RS

- HERE M HET 205 60 RIRBIFRFA i 77 HLUIE S 505 3 G SEAE ) S AT
(215 60 RIRNFHA G ANEF AR B G IEEEF)

(215 60 RIRNFHA G ANIE R R B SFEE U

(2215 60 RIRBFFA G BIESR BT HE S SR UL )

5. v ENIE M R I H B A

wW [\ —
7/ 7/
jafl

o~
7/

9.2 FERGH S

A EE A T NI ST AT
9.3 &R

RS AT FE A A A P IR ST A W) LI A, B TE LA A P B S
B BR ST A F A )

BHEEXARE PG LN, ENAEREEHEANZEREEHGARTEAT.
% PR S 4008-088-088

Pdk: http://www. essencefund. com

ZEZSEHEGRAMEAF
202541 H 20 H

ERIE



	安信60天滚动持有债券型证券投资基金2024年第4季度报告
	2024年12月31日
	§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 
	3.2.1基金份额净值增长率及其与同期业绩比较基准收益率的比较 
	安信60天滚动持有债券A 
	安信60天滚动持有债券C 

	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况 

	4.2管理人对报告期内本基金运作遵规守信情况的说明 
	4.3公平交易专项说明 
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明

	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报告期末按行业分类的股票投资组合 
	5.2.1报告期末按行业分类的境内股票投资组合 
	5.2.2报告期末按行业分类的港股通投资股票投资组合 

	5.3期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.3.1报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细

	5.4报告期末按债券品种分类的债券投资组合 
	5.5报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细 
	5.6报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细 
	5.7报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细 
	5.8报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细 
	5.9报告期末本基金投资的国债期货交易情况说明 
	5.9.1本期国债期货投资政策
	5.9.2报告期末本基金投资的国债期货持仓和损益明细 
	5.9.3本期国债期货投资评价

	5.10投资组合报告附注 
	5.10.1本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.10.2基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.10.3其他资产构成
	5.10.4报告期末持有的处于转股期的可转换债券明细
	5.10.5报告期末前十名股票中存在流通受限情况的说明
	5.10.6投资组合报告附注的其他文字描述部分 

	§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情况 
	7.1基金管理人持有本基金份额变动情况 
	7.2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 
	安信基金管理有限责任公司
	2025年1月20日

