-
s
3
&

fafdic =1 H A imssilE

&H#E4E (FOF)

2024 =

—
=N
f—a

532

=R

2024 %9 A 30 H

HEFHEAN: PRESEHEFMWAF
EELBAN: PREITROERAF
WEXEHHM: 20244610 H25 H



PRERREILE = AFA G (FOF) 2024 45 3 RS

§1 EERR

HEE AN 2 S AR S IR A A RIS 8 R S M RR B E KR,
FEXT LN BRI B S L VA A 2 B AR AN ) %A TAT

FEIEE NPT IR A IR A AIARIE AT G FE, T 2024 4 10 7 24 HE% T AR
TS5 FE bR IHERIAMLEAEGIREENE, RIERZABAAERERICE. ®FVERRIE
S DN it

R R UE LLSAE F SR 5T ) JE 0 A8 F A S F R 58, (B A PRI & — e A A

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
e EE AV LR

AR I 55 BORER 2 1T

ARG HIE 2024 4 07 H 01 Hi2ZE 09 A 30 Hik.

§2 FE7= RN

F 4 TR P f SRR L B — A H FA fiids (FOF)

e AW L 012909

R (S LT

REEAHRARH 2021 £ 8 H 25 H

A5 TR B S BB 72, 142, 959. 38 £

ot Hbw AFE Gl ERE RS A, JERE TR
R G N AT RS, ) 4B SR ALK R {1
=

P R KIEGIERNFEMETTER . TRMBURAT 5
SRR LA b, @ A ARG
W, XA, fiF. OSSR T AERE. B
T FE I KRS TG B SR, R SR JEAN I, 7R A X
FERIRTEE N, J14 IRAGH R HE AR 2, B SR
SR E. 1 BRERR; 2. RERESR
DM 3. HARBT R RN .

Ak G L i PRSI E (1-3 45) $RE0I A F+80%+ 41
SERIAFERIR (BLE) *20%

A IS SR R AE AEEE AL TS, FLTUHIRES S TR RS
KPmTlRmimigke. RMAESTES, (KTR
GRS, IREMELS RS WEMELS AR
Raehis.

A== N -2 4 A AT R A )

BEFEAN AT I A PR A 7

B G K A R S R AR -2 T AR A B = A R P AR E = H

%20 3 13




PRERREILE = AFA G (FOF) 2024 45 3 RS

iz (FOF)A

A iz (FOF)C

@A FIEE IR A 012909 012910
5 IR R B 40 20 3L 4 140y 4 2a 75 38, 326, 915. 96 13 33, 816, 043. 42 43
§3 FEM EIetrMESHERI
3.1 FEMEHER
A NRMIT
B RS Ri=Y A G (202447 H 1 H-20244£9 H 30 H)
VPR ERERCE =N AFE G | PREKBRERE = HEFES
(FOF) A (FOF)C
L AH 2 e 3 714, 684. 00 700, 732. 73
2. A A 133, 156. 01 104, 490. 49
N A I 4 /\"*ﬁ\
. DB S92k G fr UK 0. 0026 0. 0020

SR

A AR B HE

39, 218, 659. 82

34, 334, 603. 38

b IR & BUTHE

1. 0233

1. 0153

T LA s B e fia ik e AR SN . BT RE

T oET.

3.2 & FERI

HAtN (A& A SRUHEAES D 30
B AR < 5 L AIAE RTBAEL B R B AR, ASYTRIE DA 391 L Se B o A 91 28 Sepir (i Ae s il s s
2. ik N SHEAR A BRI NN 5 5 A IR, TG SE Rt et KT 22

3. 2. 1 ZEMBHERK R KI5 RN ST B Al 2 1 LBk

T kR il B =N A A 2% (FOF)A

Mk 4 Eb s
HERR AR | g, | -
Brec eEmkRo ‘ » HE 25 by O6) @—@
MHEEQ | BRZEERO ‘
HEEZ®
E=AH 0.17% 0. 03% 0. 48% 0. 03% -0. 31% 0. 00%
T EAAH 0. 86% 0. 03% 1. 49% 0. 02% —0. 63% 0.01%
ot —4E 1. 20% 0. 05% 3. 28% 0. 02% -2. 08% 0. 03%
SR e = 2.32% 0. 12% 9. 22% 0. 02% -6. 90% 0. 10%
H3E4 4
2. 33% 0. 12% 9. 40% 0. 02% ~7.07% 0. 10%
o sy G e

VR AN E = H A igF (FOF)C

3T O 13T



PRERREILE = AFA G (FOF) 2024 45 3 RS

‘ ‘ b4 bl e
HERRK R | SR, | -
B [EEKERO - ‘ T 28 by O6) @—@
MEEQ | HRZEEG »
HEZ®
HE=1MH 0. 10% 0. 03% 0. 48% 0. 03% —0. 38% 0. 00%
T ESNH 0. 72% 0. 03% 1. 49% 0. 02% —0. 77% 0.01%
o4 0. 94% 0. 05% 3. 28% 0. 02% -2. 34% 0. 03%
o= 1. 55% 0. 12% 9. 22% 0. 02% ~7. 67% 0. 10%
H 3 44 [A
1.53% 0. 12% 9. 40% 0. 02% ~7. 87% 0. 10%
& sy G e

3.2.2 HESEFAEMMRES RTHMEH KRZZ) LIS RIS B A HE i s

RBZHI LB

Pt BALPLEC R =~ H 35 A2 (FOF) A St T4 5 S b5 51 31 sle i 4% 8 SR i

IR A Y BB R A L E

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

= O =MWk - 0o

—=
s
N

I
[o&]

2021-08-25
2021-10-23
2021-12-21
2022-02-18
2022-04-18

2022-06-16
2022-08-14
2022-10-12
2022-12-10
2023-02-07
2023-04-07
2023-06-05
2023-08-03
2023-10-01
2023-11-29
2024-01-27
2024-03-26
2024-05-24
2024-07-22
2024-09-30

—FREBERRIEE=1ARGESS (FOF) AR HEIGKE
— PEREERELE=ARRNEHRS FOR) ARSI SRS

p=i
H
p=i



PRERREILE = AFA G (FOF) 2024 45 3 RS

T E AL PLER A =T A 3 3 (FOF) C Rt T 4= 32 55 8] J1A Al 8% HC 4% 2SR

10. 00%
9. 00% e
8. 00% e
7.00% L
6. 00% e
5. 00% T
4. 00% T
3.00% — i s
2. 00% __m___/-'"/ P
1.00% A N 0 YUV A e
0. 00% ‘D-s?w_/ﬂ %III i S \‘\\/Jvﬁm/n HJA‘“\_,I"’
~1.00% L\ﬁmmg
-2, 00% |
3. 00%
o o od -— -— -— -— -— -— (=) o [ o o o o4 o od (o] o
2 & & & T & & 54 4T L s LIS E L &
(=] -— -— o (=) o (=] -— -— (=) o o o - -— (=) (=) o (=) (=)
L A 1 T A A O I G G ¢
od o4 o o (o} (o] od o od o4 o o o (o) od o4 od o o od
(== (=) (=] (=] = (=] (== (=) (== (=) (=] (=] = (=] (=) (=) (=) (=] [==] (=)
o o od od o (o] o o o o od od o (o] o o4 o od (o] o4
—ERRREREE=1BA#HE5%E (FOF) CREitaHEIgkE
— FRREBRIEE=1H$5{%EEF (FOF) CREitlliaitEnsEm 3

W L. ARESHEESSFT 2021 4 08 H 25 HIER AR
2. BWARE RS G R E, REEHANYHEESGFRERCHENNHWEEENH

BB EESEFNAE, BERSMRAESOERER, SN & s g
L7 & 54 B LT .
3. 3 HAh 34z

T AL EAR A TEH AR

§4 BHARE

4.1 RELE (RESZENA) 6

fEAFE & (I S A AR | 3E% Mk .
&\ BF Trmam | mienm | R Vi
ik H &t HRKEE T E-LHEA
A, HEFHEREFE GRYDARA
-2 7o AR AT AL SEHEHE R g
Fe g e & F. FREPERFEHR (Rilg) AR
=AHE AFAREE . FEIRERGEARA
A A WG| 2024 4£ 6 H _ 10 4F AT A, MEESRIER RGO
R4 28 H CHRED BB aEeE. 2018 4
4 12 AN P2 B HARAR, Wi
(FOF) R, IR T2 A g i &
Heswm A ARG R G b B
(FOF). P& 6 /N HFef Wifige
FodhIid (FOF) R4e45,
G |RFARE | 2021 49 H | 2024 4E 7 | 16 4F  |BSC¥ENkd, HHRSRATAEAL
50 13




PRERREILE = AFA G (FOF) 2024 45 3 RS

HIEA A Vas 17 H H 12 H Jefa R E A R E R S B H SRR
pagilliN R AR i PR A ] B A B
TN, AFRREH, P g E R A O

2 i B WRAH, P30 SRR s g s

Fefd il E WHRZT, 2018 4F 11 AP R4

—“NHE EARAR, SRR ERZ %

EER Clrieis IR a g% [N N 5 225 LN

LB St

4

(FOF)

L

e 1. NEEREEEESE, K ERHHY NEEEFRAENH, “BEHH RS = R
SERARIRES ) )R AR e G2 B, “AEIRE 7 A0 “ BRI 20 4R iR 4 2w ok
SE A FRIHSAT E AN 3

2+ R AR SCRMAT IR 2 GEZRA AL T 3R BT NED HIAHSRIE -

4. 1. 1 IRFAETA S R B BT RIS 2 3 (5 S22 28 [R] B 282 O 7™ I 1
E: .

4. 2 EENXR G AN S E S EERTE R A3

ARG I, AREEEENRIET (RN RIS ERESR R 2 k) 580 SGEHEM.
NI S AMAS I e 5 R E, AFEMSEAE S B o0 i U8 BEAIZ Y R e 987, 1E
TR P ARG A JE A b, ORI B A AN OR IR M R . AR, ARG FRIEEES
M, BAMFIES OB AN LSRRV B0 ] KBRS S RIEHEI &
HEEFRRE .

4.3 AP HEF IR

4.3. 1 AP 5 I EHPAT R
AP, ARESEIATHIUT T QEFR IS AT AT GBS R 2
QEEPA S F S

4.3.2 REX BT RET A

REE A T AR W A A AETE R AT A

WEWIN, FIAREAES 5055 A TF SN E H RIS 5 A/ 803 5 Ak it
ZAEY5 24 H RS & 1 5%,
4. 4 5N EE KB T RIERIEESHT

Foen I 131



PRERREILE = AFA G (FOF) 2024 45 3 RS

W HIA, PR BB R DA SHHVC IR, W AR HE AT A RO
PIE BRI BEAT I RE R E RO, BAARILE, BEimae Bk 6 R, FROR
HEAY 7 S B BRI A A A [T SRR S R RS — R — B OGRS, AR SRS
[l T ZEANFE AR e, JCHAE RS =58 5 0 R oS as i3z L ™ I T i R A 1 2
WK X TRSE AR, AFENHERZAE, HEZFMRE M-I R, ™
i P EE RO, AN 2 CREF VA BT X 6

JEEARK, ARRIBHIR T “SOFastmEA R Mflid, TUHBeRN “da%” i3
RGBS I, mZGRRIEE BAs, BATAEMMET e AT “mfoi
A7 R EEEE S, RV Rk R TS G A 1 R R, R U BB 2 AUB A AN BEBTE AR
NN EEEM IR, WEIREPEM, AR, ST sl Rat B o™ dhoefn, PR %
Friah Rt BB RN, RIS BN S BB, A B B e A RS B AR Bl 1 ik X
RIS, RN 32 mliad o

4.5 E A E SR SR

BEAMR I 2 BRI E =D AFA 6 (FOF)A IEEE MBI 1. 0233 78, Ak
T IEE G O BUHEIG KRN 0. 17%, RS ELBIEAEI a2 2505 0. 48%; A AR 5 IR 12 f ik
FRfERCE =M HFFA6YF (FOF)C MEEMBUFE 1.0153 Jo, AR I EEKE )N
0. 10%, [V ST L AE 2t 3 0y 0. 48%.

4.6 EHNEES A ANBEE LS T HETERHA
AFE SR IAN AR B IES: 20 N TAEH B S MHFEAA ANEUET 200 A &5~ EA
+ 5,000 3 TCHIETE

§6 WAAEGWMT

5. 1 MEMKREEH~AHEHNR

T H

1| B - -
Hrp, e - -

ERBE
S (G o 3 4 B T B4

FE R

66, 373, 994. 13

88. 25

[ 5 WALl A5 B

5, 158, 879. 14

6. 86

Hrp: figp

5, 158, 879. 14

6. 86

B SCRRIESF

4 | stelEi

=
pes



PRERREILE = AFA G (FOF) 2024 45 3 RS

SRbATAE I - -
SN IR 4 il - -
Horre LW IR IR SEN IR 8 4 B
F

AT ARG E &A1 3, 613, 834. 04 4.81
HoAh gt 62, 724. 67 0.08
&it 75, 209, 431. 98 100. 00

5. 2 AR AT R B ER R A S

5.2. 1 |REWRFIT VR BABRERRHES
e ARG AIRE R KA

5. 2. 2 WEMRIAT WA RIOBEER R MERRAE

TE: AESARE PR K FABRBRE.

5. 3 FARILA SOUHE & E S F = E LB RN R BB R B

5. 3. 1 MEHIRIEA OB 5 E G FE 7= LB NHERF BT 42 BER B % 9 41
T AR SRR IR RSFH IS

5. 4 MEMREFF BT RNORER LS

¥ e 75 A ARME o) BT R (%)
1 K i 7 3, 755, 187. 78 5.11
2 PAT A - -
3 SRS - -
Horp: BURMEER: - -
4 A i - -
5 i Ml 5 3 i - -
6 A A - -
7 AT (AT RS 57D 1, 403, 691. 36 1.91
8 [ b A7 R - -
9 HAth - -
10 it 5, 158, 879. 14 7.01

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A

e | GRS | ke |[HE G | ARME o) | HEEEFERERE] (%)
1 019740 24 [H it 09 19, 000 1,915, 249. 97 2. 60
2 019727 23 [Efi 24 18, 000 1,839, 937. 81 2. 50
3 110085 i 22 B 7, 500 772, 335. 00 1.05
4 113053 B 22 137 6, 200 631, 356. 36 0. 86

5. 6 & BIARIE A RME G EE T =13 E HBI R/ HEF BT +48 B 7 SCRESR L5

o8 I 131



PRERREILE = AFA G (FOF) 2024 45 3 RS

K
T AT GAR T WA R IR B SHFIL TR .

5. T MEHIRIL A RMHE HE ST ™ E LB NP IR T4 &R E5 Y14
T AIEEIREHIRRFFA SR/

5. 8 MAEARIE A SMME o 2 & 3 735 L R/ HERF BB 48 BGIE R 3% B 40
T ARGAREHIRARFFABGLE.

5.9 MEMARFZE ST H K E R 5 & 0L Ut A

5.9. 1 XY EFEHRBEBOR
AR G AR W TC R SR

5. 9. 2 R IR AEE S4B A H A5 3 52 Kp A4 25 B A
T RS SAM N T E U R R .

5.9. 3 A3 E AR BRI
R B 4 AR5 W TC [ £ 0

5. 10 BBEHSWMEME

5.10. 1 AESHBRKIBI+HIEFR AT EAEHRE IR RE R TVLRFEE, R
FER g H ol —F N ZBIATED. ATTHEER

ety 31 P4 2 B A AT+ AR TR I RAT AR AT U A T 1L S, AR 5 i AT —
FENZEINTTETT. AT .

5.10. 2 HEERHENI T LRERTENEE S RAMENEILREE
AIE G AR IRARFFAT IS -

5. 10. 3 HAWE =1k
Fe B S EH ()

17 H R UE S 31,914. 91
INEYSCIIE 77 B K -
IDAidivel 30, 000. 00
YR S -
JREYAT D 35 809. 76
HoAth B2 GR -
Hofth -

N (O |O1 | W ||+~




PRERREILE = AFA G (FOF) 2024 45 3 RS

| 8 |eit | 62, 724. 67]
5. 10. 4 HEHRFFA KA TR T H 5557 0 40
T RS % %R ARME G h7 A TP E L] (%)
1 110085 W 22 R 772, 335. 00 1.05
2 113053 [ 22 #:f5 631, 356. 36 0. 86

5.10. 5 A HIARAT 14 B 2= P R FERIE S PR 18 0L ) U A
T AR GAR WIRFEA B

5. 10. 6 BBA WS MERF AR 7
IO TR, A3 G i T e R %

§6 &P HSE
6. 1 MEMARIZA RWE S5 E S BT 1#E LHI RN HEF T+ 2 ZE SR T A
RGBT
wanE | AnhE 5%@%%§§§
Fe | ReRE | Heam | BEak | ) c R 1 A
) (78 7 N KB
0
& H I
4
Ha gz By 25 |51 94 T T,
1 005709 ;gif%ﬁﬂn REEITI 3,324, 001. 04 3, 754, 791. 57 5. 10 %
%% A 7
JCHE B R
2 008864 gjiqj% REAIFIL 3,003, 667. 57| 3,476, 444. 85 4. 73 &
it A =
NN f2=
BB i .
3 006824 EZEHZEH % 2,823, 274. 31| 3,475, 168. 35 4. 72 i
R A
[l 43 4R ‘
SO sy g
4 005725 | HPEP4E 2 3, 133, 238.99 3, 473, 195. 42 4,72 5
N I
R A
ABIE gt
5 007542 e 2 3,076, 119. 54 3, 470, 785. 68 4. 72 5
A A *
AR BT
6 006545 g %EEM RELTFI 2,860, 917. 68 3,469, 148. 78 4.72 &
it A =
SNE I
2 IEEA] (BRI TITF I
7 006609 . 3, 146, 284. 25| 3, 468, 463. 76 4. 72 5
4 13 15 = -
% A

10 3L 137



PRERREILE = AFA G (FOF) 2024 45 3 RS

N g. |
SBT3 0
8 008204 | H 4 fifii 2,710, 070. 25| 3, 125, 253. 01 4. 25 5
% A
FSRILEE | oy g0
9 007529 | Tr4EfEfE 2, 850, 735. 91| 3, 124, 976. 70, 4. 25 7
% A
ZAEEH |RLATIF L
10 007245 |77 2,787, 546. 76| 3, 123, 724. 90 4. 25 7
sifi s R -

6. 1. 1 EWIRIEA RYHE 5 ST #E B D HFRIRT+8 AT SRR B

FEAEZF B B SR F A

T ASTEEAR T AR RFAT A TT 555 SR Bt IE T 5 9t 2k

6. 1. 2 MEWIAREESTA N EM AT HEEEMBEIESF TR SE I
T AT GAR T WIRARITFA AJT SR BRI TR BB 5.

6.2 JHR 5 KA EES LR

Hrh: 5 kAR EEH
HA 2% s
5iH 3 il 2&?2?; U 2024 ) ) e A ey pr e
LA w3
S S 0o 59 i
)
B R G RO B 5, 936. 82 604. 10
)
MIHRER IS T A N S AT 4
i o 129. 86 127. 98
MR AN A E
i o 71,139, 81 1,245.21
%ﬁﬂﬁ?%ﬁfgiﬁﬁﬁjiﬁﬁ 20, 170. 75 212,48
B )
éﬁfﬁ%%ﬁ?#iﬁ’]ﬁ%% 16. 02 |
o)
%ﬁfﬁ%%ﬁ#iﬁ@%ﬁ% 11, 201, 93 |
)
6.3 KB MR IS RN E KW
TC .
§ 7 HRAREEHHZS
A Ay
i 5 PR ERNE = | PERERERE =1H

o110 L 13 0




PRERREILE = AFA G (FOF) 2024 45 3 RS

FA g5 (FOF)A FE i (FOF)C
i B AT 8 1y B A 78, 767, 318. 94 104, 532, 832. 11
i 5 A R 2 4 A FR 4 61, 404. 40 353, 051. 35
R - i T BB ] 2 4 i B2 ] 4 0 40, 501, 807. 38 71, 069, 840. 04

s W R 3 S PR 2 B A (A Ak
/DLL“=7 3HB))
S H I AR I 4 A A0S AT 38, 326, 915. 96 33, 816, 043. 42

§8 H&EFHANZHERRERRAEEH R

8.1 REBHEANFHARESHALNFIL
e TG

8.2 ZR&EHENGHERESRBEAR S 5 W
E: .
§9 MR HEHE R RN HMBERRER

9.1 REMNBE—BBEFFESHBHFIETISET 20555
W e

9.2 MR R E R M ERER
o

§10 &/ H*

10. 1 £EXHEF
(1) FEFS ST P2 B RaEm B =4 H A 5 A S b e S (FOF) SR8 M

P
(2) P BBERENE = A e bR e (FOF) &4
(3) P B REILE = FA R e 5 E (FOF) FLE MY
(D EHER
(5) FEGATHE ML S5 RS . B RN A =) 257

10. 2 FETCHE KX

PRYITH A8 XA FHAETE 2 FH #5033 5 P22 gl ol 34 J=

10. 3 &R

o120 4E 13750



PRERREILE = AFA G (FOF) 2024 45 3 RS

(1) o H LBV 8] G S 25 ), ] 42 A 9l ) S &5 BN
(2) HWHEEMNAWERIE LR, fEHAARKRSEHEANTZREEEHARAT, BIRSS
Fi%: 400-800-4800 (Hutigsifizh)

FRESHEHEARAF
2024 #£ 10 A 25 H

o133

Dz

137



	§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
	3.3 其他指标

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	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
	4.4 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
	5.3 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
	5.4 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
	5.10 投资组合报告附注

	§6 基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


