57735 HIE N TR RE 3288 5 BT i aCHa BIOIE 27 5 B B 4> 2024 SR 5 1 TR IR

5 JTIEFIEAN TR e E B 5 BB ERIE R REE
2024 5 1 FERE

202443 H 31 H

EETEN: BhEEEEEARAR
EEHEN: FPEIRRITEOHARAR
WMERHEH: —O=NENA=+H

F1TIL 13 )



S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

§1 EERR

HE NI 0 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, I B S RN e B R AN ) S E A T AT

FEE AN ETRRAT RO G RARRIE ARG S FME, T 2024 4 4
A 18 HE 7 A& H M & fabr. SEEMARRASMESAE, RIERE
N B RRICHR. RS R i E ERR .

BN KUE LLRSEAE A B RS T3 (0 S50 B RS F B2 4 05 77, (HAVR
WEEE S —E B .

SR SR ACE IR R E I BB G R, PR S E/E 3% sk
T N 240 ] S A < TR AR S U W

AR A I 55 BB R T

AR A 2024 4F 1 1 Bz 3 H 31 Hik.

N

§2 EE @B

e 4 R 5735 I T R L ETF

By A T NTHREETF

A 159819

A G A 159819

g iafEir A5 B IR

FeaFEMH 202047 A 27 H

Wt AR S A E | 7,881,229,669.00 1

Bt Hix SR IRERPR IO TRA, R PRI i 2 5 R ER IR 2 1)
/Mo

Pt Heng AFE G FEERIUE AR ML, RS8R 4R 4K
RIS I CEAFFEAEIE) 2 M A A el I 4
SRR A, AR AR 1 HR S e B A A
ZIEAT A RN R . BAE RIRF BRI TR 3 B0 & 0 58

23t 13



5 7736 PUE N LR R AL

BT RIS O 5 3 R I 4 2024 4E58 1 BREH

AR TARBRBUR AT B, e BN PRI
SRR BORE IR GRS, AR
HERERAR AR RN H o ABE G 7740k H 48 R O
B8P L X E A HILE 0.2% LAY, SEAHR R 1 25 2 ]
FE 29 LLA o DR AR5 2502 ) 08 0 ] 28 s LA A
R SBURERRZET EIRVE R, R H NN
R PR R PR Ak, A
R LR ESR Z AN R EHOVE K, E452 5
DA B M TRRIER G A se B s A
bR, TG BB BRI, BRI b 22
[ U 2 SO VR A< RIIT A 77 o A o  XURS Bl7 9
Sy A AT SR T, ASE Gl RAE B0 S BN
22 5 RIE ISR HAE 55

MG L A S HE HHAIE N T B 2 R Bl 2R
JRUBS ST 2 R AIE ARHES M RISy, TOH R 5 TR RS KT
TRAMIES ., FAlESSRMHEE. A&
GRTRBIEE S, FEER A S A S RNVEREAR 1
BRI, B S FRIREOR AL KU IS 35 RFAE -
G E A 5y 5 ik R A PR A
HEFEE N A [ L R ARAT AR AT PR A )
§3 FEUFBIIMESHERI
3.1 EEMFER
pz: ARG
FE 55 4R bR T
(2024 £ 1 A 1 H-2024 43 H 31 H)
LA C sk s -248,462,277.93
2.7 IR -43,108,414.28




S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

3N 35) 5 Gy A HA A i) -0.0062
4 AR FE 4 B = 1l 5,816,252,541.56
5. AR I S0 B E 0.7380

TE: LA R SHR AN EIFFA NNWEEE 5 2 e A5, th A

P JE B KT ZAR T B s 0y

2 AW C s I Fa Bk e A A BN . Bestdieas
fEAE BN ) FHERAH R HIAIE BB IR 5% o R AR, A A Dy A Y] L se Bl
i i A 2 Fe (B A2 B A 2
3.2 EeH#ERI
3. 2. LA E IR SR BUFE N R KI5 R LS B AR 28 2R i) EE AR

HAtN CRE 2t

N%51E4
\ ‘ N%51E4 o
\ ‘ 1 1 o B HEUE
e | B N
bir B ) KHbR N Wmx | O-6 @-@
KEO | g o
HEEQ 3 PRifE 2
@
k2 = A
Ei ' -1.76% | 2.60% -1.73% 2.61% -0.03% -0.01%
‘ﬂ‘ ;/\
Eit/ M -4.88% | 2.12% -5.08% 2.13% 0.20% -0.01%
TE—4FE | -2097% | 2.10% | -22.08% | 2.11% 1.11% -0.01%
oE=4F -16.64% | 1.81% | -20.03% 1.83% 3.39% -0.02%
kR - - - - - -
HESS
FEARGE | -26.20% | 1.72% | -31.37% 1.77% 5.17% -0.05%
245

3. 2. 2B EE A FEMURES RiHHEN KR RH) KI5 RS L R4
W 28 FR AR BN ) LR

55 4 TR A SR 5 AT PR SO S 2
B P KR 5 M LB R0 5 S A 340 L

(2020 4E 7 A 27 HE 2024 423 H 31 H)




S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

11.26%
5.63% ']| A
1&
0.00% A M) I‘,} qu i
1T ! A |
5.63% |..' W .ﬂ’ ,'L ."'"I f la, * |
I
| i l 'r"' | ' d |
-11.26% B : "'J'..II . ry LlrI Jl - il'l
‘.4 | | i
-16.89% W | "r| Il rlqlll,ll
| M u
\ ll
-22.52% N 4 1|
M }ll"l 1
M f Ty i
-28.15% | 1 || Wi /1
f :'1;1 k | I ,].' ! i Y f
_33 " ?80}‘0 l\J I II 'f,\. 1 ‘I*l |h| I'l I | )
| | ul W/ \ .'J
39.41% W 'ltll /
i [
-45.04% ' |
2020-07-27 2021-03-07 2021-10-17 2022-05-29 2023-01-08 2023-05-20 2024-03-31
|— SAAMEA TR T — DR E]

T AEESSFEAEMERE R, EESMFTEENKZER-26.20%, [N
257 Eb A vE AL 2 R N-31.37%.

§4 EHEANRE

4.1 &L (BREELHE/PIAH) FHH

I
LR |
ﬁ % SEIRIR | i
% R | BT .
A | B
R R SEH, 5
A W G, BT B
H(LOF). 473 pet. BT W I8 G
LOF). E 5 T /A 80 B 9
YR 8 ETF. 5 1A oo o o Areom
JEAENR ETF. 5771k P RICHLI RAZER
% | iE S kR | 2020- PIPEHHEE L BT 5
: IREL: | 154 | 97 ik R 4 35 4E % 4 A
B | B ETF. 5789 IEN L | 07-27 IR
(B £ ETF. 57 ETF. S5 ik ik % 1LafH
EHGEEE S ETE. 575k (LOP). 5 hikdik 418
ERS o AL ETF. 57 WA A AL (LOF). 5)
e TR RS 50 Hééé 5 77 3% HFE BN B ETF
N f LA
s TR E AT i R G2,
ETF Bc#E. A iE4

&
b=
H
b=l




S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

fRiFZ /A7) ETF BEEE. 5
07 15 I Y MBI B 42 57
T ETF BXEE. 5 718 1E
AR ETF (QDID. 5
7715 FIE 500 5 S g
ETF. G EFIELTH
5 RE s 38 ETF Bidz
R 5 IEIEERTT
ETF B e . %7718
HHIEE B 22 ETF.
5y 7 iIE RS AL ETF
BeiE R, 5k HiE
HrRETR ETF BZ RS0
P2t ea, 5k
WA [E 100ETF. 5
J7iSEA R ETF B
(QDID. 5751k LiEF}
Bk 100ETF. 5 J7ikHh
UEAS i A [E 100ETF BX
Rt &2
it}

e LRSI AT RS A R, HTIRH Y NS G FAH, “BEH 5
AR A R U i E RIS O S AR AT IR S B, AR HR ARy
A H I 7l Fa AR 2w U8 7 E IS AR H AT 1 35

2EZR MV I £ SCRE AT B2 AR DGR E
4.2 BEASHRE B A A E S EE 515 0 Ui B

AIRE AN, RIEESEINFEAE T GERRTTIEEE) S5A IEAER K
BBV B LGRS RE, DIRE T, BUE T
BRADHNTEE, AEWIEH . B st FENE BRI I 48, 7
P AR RTR T, RS AR N SR KR 5. FEARIRE AN, Bk
EVEGI, T FFE SRR AR AT .

3
3.1 A3 5 il B KIHAT E L

AT B PN F 2@ @A A O IVEAL R T T RN S Uit
FE, BLACGRALE S WA AT R O A X R AN [ B AL, DT SER Y af ik .
AN B B NHGE 1 7R A5 B A BIR T A 52 L 8 46 30 P B FE AR R 32 )

\



S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

WSS, FFEMA A PATIAITI AT 516, BRI RGN AT 5
R, DURATRERA OR AP 015 S R H G o AR N, 2152 5 il B B A AT
IFR/ Y S

4.3.2 REZ HAT AT YL

KIREIN, AT A HREAES 5SZG AN ST, FH X
18138 5y IS B/ B FRIA A8 B b i A% IR 27 24 H S R 5% 22 53 3% 10 Ik, Horp
8 TR EE AR BT AL DA 58 SR 7 ZE AT A A & R AR R A1 38 5, 2 IRO9AS
7 3 < 20 PR PR ) ik S DRI B B8 SRS AN RV T A ZE IR IR TR 5, A Rk e e B ASE
JBAT T #H IR

AR N, RIS GH W] BB R -T2 5 AA a5 i 1 57 W 22 5
4.4 WREHNESB B RN ES T

AR R B TP AIE N TR BE E R, 1R FRBULE 50 RS ROy N TR BE
SEPEIEAL TR . B BL RN I SCRF I BT A FRIESRAF S Ta A A, DU T3
e LA BT A FNESR RN R I S A A S & 1 BRI E e B L, Rlse4:
2 MR (V0 8 B ) 3 IR AL ol b LA B e i G IR SR R B AL s IFARTE b IR F 20K
A7 B S FA L PR AR Bl kAT AR R 2

2024 L, [ R WAL G BORINFFEERE [ 25t N A sl B4k S:
BE, Ar-fFmRREPA T, s TP i, B 7 It rLrSY. SE,
TR E AT AT 0L SRR, SRR R B S A I R AL R T
Yy WU ECE FTE o 4sBRN TR e AR SR A e, 8 b A It . 570
PRI, T N DR BEF LRI SAR AR B E A 25T bl T, %
BB AR IZHT e A R, B A G T IR T R IR B . 2T sl
Wi, FEECAR IR 2 TR RISl . ARG A, AR N DR e R AT 2
1.7%.

KIWPRE , N LR GEEHT Oy R B L REER T, N TR RE/E A
WA W R G g, A IR RS BT 3RE H AT AL ERN TR e
PR RIS —RRRN, RS SAMBEE R BT A e S, BEEIR)E
RAGERIGE IR THAT B P 55058 R, N TR BE U I BT HOR L 8™ A 82
BT DR E 2 A SR, A N R e R B SR s B Rt — 2



S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

ARG WA HE G 0 IR R ISR, AR STER SR AR Al T e A
], WRIFREE TR B BT SR, TR T HOBCE T B AN L 4 FR W AR BN N, B R FE 4
SR AR B AR T SO R BRER R 22, JISRERER IR 2 B/ Mk
4.5 REHAESHVSRA

BEMRGEWIR, AESHHISEN 0.7380 Ju, ARG WMHBUFEHBKZ N
-1.76%, RV G I HEIN 25 N -1.73%. FALERER IR Z 0.21%, 1F& [FHE
iSRRI hilRNE P
4. 61 E W N ESFHFE ANBERES T = #ETE U

A HAN, ARFES R HIES: — A TAEHESMHRE AREANH - EHA
B B B AN T BT TS g

§5 WHEASHE

5.1 EMRESHHEHR

75 Wi H &5 (I6)
FIEE B (%)
1 | B 5,785,716,053.62 97.39
Horr, AREE 5,785,716,053.62 97.39

2| [ i BB - _

Horpre SKWr IR ) SRR B

SR B
6 | AT MG H &AM & A 86,852,107.55 1.46
7 | HAh B 68,177,112.10 1.15
8 | &if 5,940,745,273.27 100.00

il
[e0)
=
H
w
b=l




S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

E: 1L BRI E R B AR A E B
2 A4 ACHR 5 WK mh HHIE 25 AR 274,945,093.00 76, 5 ¥HE ELl 4.73%.

5.2 WMEWRBAT D RAORERFHE
5.2. 1 REWARLATWRIEANRERRES

AR

RIEl

~fehE (o)

S SN
EEEE] (%)

A

PN NI NN 4

Kk

illig b

3,460,705,946.50

59.50

L 3877 VR BOK A PR,
14

L

HER AN

11,556.45

0.00

ACEIEH . BAEATIEBOL
15 AR O

A
15 BAE A ARG BB RS

2,325,069,468.48

39.98

il

&
Pl

G 55 Ak 550k

3,097.60

0.00

BHART FEAMBAR R

15,750.21

0.00

KA PREEAN 3 3 B0

15,863.38

0.00

JERRS BRI A RS

#E

PAERM 2T AE

A AR E AR AR

nw | "W|O|g|oO|Z2|IZ2|rX|je|—|T|® |mMm|m

&ia

At

5,785,821,682.62

99.48

5.3 JRIEA SEHME o Ze & B F19E L R/ INHE e B B TR B 3R W A
5.3. 1 BRI~ RMHE A& B 7§ 8 B R/ NP BT+ 4 R SR

A

Fre

RS | BREEAR | BE (R

~fehrE o

IR B B
ERIER=A L]




5577 R IE A T8 B A8 5 RO RGNS MU S B 2 4 2024 448 1 IR
(%)
1 002415 T R AR 15,850,183 509,741,885.28 8.76
2 300308 Hh o fIE 1) 2,719,445 |  425,756,309.20 7.32
3 002230 SN 7,869,519 |  383,402,965.68 6.59
4 603501 FIR B 3,100,439 305,114,201.99 5.25
5 688111 EAlIPIYN 994,736 |  289,468,176.00 4.98
6 603019 HH LG 4,969,993 | 237,317,165.75 4.08
7 000938 e i) 9,712,424 210,856,725.04 3.63
8 300502 o & 3,017,560 | 202,176,520.00 3.48
9 000977 RS B 4,318,215 | 185,251,423.50 3.19
10 688008 RS 3,870,501 177,849,520.95 3.06

5.4 MEMRERSF MBI RNORERTAE

AT A G AR ARG 057

5.5 MEMIREA RPE SEST#E I DNTFRET LA RS A

AT A G AR ARFFA 057

5.6 MEHIRIEA RPE HES T 1#E IR HTF R +4 B SO /e

BB

AT AR IR ARFFAT B SCFFIETF -
5.7 MEWARIE A SME b H & 37 13E LI K/ HEFF BT T4 Bt S B B B

4

AREEAMEHARRFFA R E

5.8 MEWIRILA SMME 5 2B 7138 LI R/ HEFP B BT 42 BGIE 3 5 BH 240

AT AR IR ARFFAT AL
5.9 MEMRAZERBEWRBH LR A F LU

ARG A A IR AR B AR IA TR .
5.10 MEMRAE SR FENERPIRZ BB R A
AR FE B AR B R R A% B 4 0
5.11 BRAEGREME

5.11.1 REEEFH AR KIMAR S

ISR, SR g

5.11.3 HABEF=HIR

210 jidk 13 7

AT HITEIE o

BB AT 2 UESR R AT AR BUA S i
—HENZ B AT HETT
5. 11 2 ARG BT AAT 144 ISR B H 2 e 15 R E 1Y) 98 e JB 22 1




S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

FF5 2 HR £ G
1 17 ORAIE 1,118,633.19
2 ESCIIE 27 Bk 66,704,781.24
3 | MR ]
4 | RYCRLE -
5 | RCHIEEK -
6 | HARNHGK 240,993.11
7 3 112,704.56
8 | At -
9 ait 68,177,112.10

5. 11. 48R &5 HIRFHH HIAL T3 IS T 5 5135 B 40
ARSI AR R AR KT AL T YK w] e 5157
5. 11. 51R & HR AT+ B P AR RE Z R B AL 5 B

Vi I8 32 PR 58 4 N

. IR | TIEAZIR

F5 R ZEACHS | B ZE ALK FIaseiE |
. VHE L (%) | 5

Jt

EhiE
1 002230 | B}IRIK 44.,651,880.00 0.77 %?ijr”'b
1837 R
. HERE R

1 1 25\ . . N —_—
2 000977 TRENE B 11,497,200.00 0.20 .
B g
3 603019 HrRHEE Y 11,173,500.00 0.19 %@:/"L
1837 R
: . BSE
4 002415 | HFEEEAN 8,956,560.00 0.15 %?ijr”'b
1857 R

B B Y
5 300308 | FPREA] 7,593,160.00 0.13 ﬂi,ﬁﬂ’:“’ilE
i 52 R

E‘ »%‘\
6 300502 T 5 6,834,000.00 0.12 %@Eﬁ
12 R

E‘ »%‘\
7 603501 | /MM | 5,806,190.00 010 | TERNEIL
12 R

E‘ »%‘\
8 000938 | £ 3,124,069.00 0.05 %@Eﬁ
12 R

. B Y
9 688008 | LR 2,913,230.00 0.05 %@Eﬁ
12 R

11 i3k 13 )




S 7715 e N T g R 5 ROT TR U BOIE 7 50T & 2024 SE 55 1 2R

§6 JTFHAZEEHHES)

AL Ay
i T S AT 5 4 A L A 5,980,229,669.00
i T 30T 1) 2 < s PR D 47 0 9,147,000,000.00
U: A1 ST 1) 3 < S e [m] 47 0 7,246,000,000.00
A ey T A) 2 <G AR 7 AR B A B (3 k2>
PL“-” 3D
T BB R Ik < A L 7,881,229,669.00

§7 ESEHEANEHEAREREAREESHER

71 ZEEBNFESESHIRINFR
AR N R BN R R AT B
72 ZEEBENZRABEARERREEEH Y
AR A 2 e BRI R A B . IBefl . SESEARSE G4y A

§8 BAEXHER

8.1 FEXMHER
1. Hp [ W 23 v 5 5 738 FP IR N T8 B 26 RS 5 BT IR A6 BGIE 25 5 5 3
G SO
2. {577 IB HE N T B 3 A8 5y B e e 43 T i 4
3. (B IEHIE N T4 58 5 MAE 5 BUTF R AR BOIE 4% B8 B AR B L)
4 B NV TSI A E U
8.2 FAIUH R
JN TR X BRYL BT R AR 2% 30 5 ) M RAT KK 40-43 #% .
8.3 AHEHR
P T ED I R et A, BT AR TR S B

~

A=
=

EI
G

&

95 12 513k 13 7T




57735 IR N TR i 32 5E 7 BT il AR BIE 77 #5924 2024 457 1 FREAih

SRS EEARAT
—OZyEAH=+H

13 ik 13



	§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
	§4  管理人报告
	§5  投资组合报告
	§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
	§8  备查文件目录

