TR s A e 2 3 i SR R SR 5 B 3
&
2024 5 1 FFRE

2024 £ 3 A 31 H

EE&EHEAN: LREEESEHEARAA
HEFEEAN: PERVETROGERAF
WEXBHE: 202444 H 22 H



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

§1 HER

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

FEIE N EARART RO A RAFREAREESFME, 2024 F4 7 I8 HEZTA
A P AR HERIIANR B A SRS SF AR, REERNEAFAERBICE . RS
IR B H OB .

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A
2 SAINEEE ST R TR

AR I 55 BORER 2 U

AMEWIE 20244 1 H 1 Hilg% 3 A 31 Hik.

§2 F &7 i BRI

B4 TR AR R A Y R 5

B FAY 000991

He4rigfE =\ AT

He A FRARH 2015 4E 2 H 16 H

P R R 4 47 A A 868, 490, 888. 74 i

B Hbx TRNFEHE I 70 53 P72 5] P 2857 16K AR g s 2 R s ok
RISy, RS EA B 1 2 B REE AT 1%
B, U B A IR e G A

P SR AT G A T I A R I R T A B AR A, AR

WEMAGHABATE S BWEFBERAN. U1
IBATIRGL S [ PR3 A BU5 DR R TR AT T,
WriEzs iz etasy, e kol A= ErE
AR AE M T, £R A PR 22858 A MBS Y s KT
FE T8 A B RT3 2 W A0 S 70 A 2Rt B, RAIZ)
SRS, £ LR BT, I A RS
FPECE ], R TR, SRR

%20 gt 13




TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

PRECE LB, SR SEBLEE G KRS E B R, AN
T 28R i AN TR T 37RO 2 < 7 R B AR UL 2 7K

o

N5 {a5e i 80% X HIIE 800 i &l i e +20% X R LR G E (&
1) faflia %,

JRUS AL & RS AIE AT MR EE S, BN RR K Ta TR
LG, MBS ST ESE.

A UN TR S S HAA TR A

BEFEE A o ARV ARAT A A IR 2 )

NI R R TR AR AR S T R A AR A RS C

MBS RIS A 000991 011473

e IR T & 70 G4 1 LS A0

822, 876, 666. 57 13

45,614, 222. 17 3

§3 FEM S MESIFHERI
3.1 FEM &t
mAz: NRMoo
B AR (202441 H 1 H-2024 43 H 31 H)
4 4% $ebs
LERSs e T AR FE U 2 A TR T I 2
L AHIE s B 2 -20, 670, 613. 43 -1, 320, 806. 74
2. A HHF 36, 691, 310. 35 1, 754, 185. 80
3. MR35 35 4 Ay BA HH i) 0. 0437 0.0371
4. BRI &% i E 2,628, 665, 751. 89 143, 477, 616. 64
5. FARIE S0 A E 3. 194 3. 145

E: 1L

LT Py

2+ A C eI R IR A A BN . Bl

B W SHEAR AR NGB 55 IR, TSR SERRii e KT

HABN (A2 e EAE B

) FABRARSC 9 FAUE RSB 25 5 AR A, AT D9 A 39 CLse B e n_E A2 fe (i 22 3)

3. FTASCRA L BUR A OIRR — B, % B R TN TFI H B ST 5 H

3.2 & HERN

3. 2. 1 BEMHHFHEE KR EE SRS R E A R AR

23T 3 13|



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

TR e T S A
‘ | ks
‘ FEEKE | Sk | -
HEERKERO ‘ ez br | O—@ @-®
WHEE® | HREERE ‘
HE®
1. 46% 1. 18% 1. 71% 0. 96% 0. 25% 0. 22%
~11. 33% 1. 02% 3. 21% 0. 81% -8. 129 0. 21%
~15. 19% 0. 98% 9. 98% 0. 74% 5. 21% 0. 24%
~3. 65% 1. 07% -19. 41% 0. 83% 15. 76% 0. 24%
153. 49% 1. 25% 0. 91% 0. 94% 154. 40% 0. 31%
219. 40% 1. 55% 10. 95% 1. 12% 208. 45% 0. 43%
AR e T 5 C
| ek
‘ FEEKE | LSk | -
EMKERO o #efziFds | O—0 @-®
HEEQ | R EG) ‘
HE®
1. 32% 1. 18% 1. 71% 0. 96% 0. 39% 0. 22%
~11. 56% 1. 02% 3. 21% 0. 81% -8. 35% 0. 21%
~15. 62% 0. 98% 9. 98% 0. 74% -5. 64% 0. 24%
5. 10% 1. 07% -19. 41% 0. 83% 14. 31% 0. 24%
2. 15% 1. 08% -23. 28% 0. 86% 21. 13% 0. 22%

3.2.2 HES A RAEMURES RTHFEE K IR KE 5 RS BRI R
IR



AR A G s A 0 = I SE R S 8 3k 4 2024 4E5F 1

PR

TR G B AR ER A ST i (EIG 1 R 5 (R A b 5% M A o 7 2R B4 7 SR B 3% HU R

320.00%

280.00% ‘/WMMA%N\
240.00% -
bl

200.00% r’ﬂ
160.00% f\
120.00%
80.00% r/
40.00% Mh
v L i o
0.00% '\‘_,n\’ }.ﬂww w """‘*—v\w
-40.00%
o - L [ o] o gl [ [ ] [ L o o} - L [ o] o ol
- l— (=] (o] - - o (o] - - =] [} - - (=] (o] - - (=] [as]
-~ B - I T - - SR S . - T - B,
Lo} (o] (o] Lo} (o] o] ] ] — L] — Lo ] — Lo} - (o] - (o] - ]
W O W M~ e 0 b W o O O © 99— — o N oth o
— — — — — — — — — — — [n)] ()] [} [} [} [} [} [} (o'}
[} [} [} [} [} ] ] ] [ ] [ ] [ ] [ ] [n] [} = [} [} [} [} ]
(=] (=t} (=t} (=t} (=t} (=] [t} (=] [ [ (=] (=] (=] (=] (=] (=t} (=] (=t} (=t} [t}
|~ TRAEHUREAR DR ENEE — TRARREREAR TS

TR ARG B AR ER C T i (HIG 1 R 5 [RI A b 5% M A o o 7 2R ) g SR B 3% HU R

24.00%

: At o A
18.00% MA' /J\,ﬂ&.m\lm /-f/\" Mr ‘{Ih’w JJV‘J MIH JJU UW‘ /\“g./ }Hﬂ Jﬁh

12.00%

6.00%
0.00% ”’I\W ™
. o [ W
6.00% I.er %fl\iu {,ﬁ W ..;ﬂ,ﬂ“ "ﬂlhl \\ﬂ ﬂrm
500 o il
-12.00% \
12.00 L\nr\n r Mpﬁ'ru--. R "
-18.00% Llr,Lr»'H Ny WAt
24.00% U
Y|
-30.00% N
L =] L =t (2] od ol o ol ] [=s] [ o [~ o L cr cd - ol
[} [} [} [} [oae] D [ap] L] [ap] [ap] (o] (=] (=] C\I (=] o (=] [n] o [ap]
4 3 @ & S d £ 3 b g 22 d e A a2 3
Lo} [} Lo} (o] - - ] ] ] o] L] — Lo ] C) L] o} (o] - (o] ]
2 2 2 2 2 2 dd ddd A d b EEE s ST
[ ] (=] (=] [ [ [ (o] (o] (o] (o] [} [} [} [ ] [} [ ] [ (=] [ (o]
= [} [} [} [} [} ] ] ] ] [ ] [n] [ ] [} [n] = [} [} [} ]
(=] (=] (=] (=t} (=] (=t} (=] (=] (=] (=] [ (=] (=] (=] (=] (=] (=t} (=] (=t} [t}
|— TREmEHRECE D EN K — THRARRBERECTIT LA |

V ARIEEHEEFT 2015 4 2 A 16 HARK.
2. MRS EGRAME, AREEOHIN6 MH. BERREYER, ARSMLEKE
7] 56 45 Wt P B 8 PR O R
3. ARG H 2021 £ 2 H 5 HIGIN C RAEEEA .

3. 3 HAehIEbz
o

§4 BHEARE

4.1 B&2E (RESZHEN) i

570 13T

Reh



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

A e R & TR | A5 il
ERAN | BERN | FR

EE N AT S|

Wi-EWF R A, 2010 SEIIN TS, B
(WP REES S, R, e
. 201542 A 16 HEA, #HETAR
Tiig {5 GRS e 2 I S A SR AR B R 4
FEE4T, 2016 4E 11 A 2 HE 2018 4
10 A 12 H, ##HF THRmEmRE 18 M H
B AR IR R S R A
FH, 201741 H 25 H&E 20184E 6 A 11
H, $EAT AR 15 I 2 2 5 e B R s Aot
FANE SRR I 2 ;2018 4F 3
H 22 HES, AL THREERERKIE
HRNEF R RS SE; 2018 4F 11
HI14HE 202141 H 18 H, #{ETAR
B {5 BT RE TR 2R 32 AR A BRSO
SREZM; 2019 4F 4 H 24 HZE 2023
- 134F |8 H 15 H, FHAT THLEGS HREE B %
WIRE BRI B RS S48, 2019
12 25 HE 20204E 12 H 31 H, 4
AE AR IS 7= b T+ R SR B IR # B
SIEZH; 2021 4 A 2 HE 2023
8 H 15 H, AT TRIE VAR HE
E MR A TN R e R &%
., 2021 FF 4 H 26 HEA, B/F TR
Bty 5 R Wz DLVR A AN R s S i 4
2 202241 A 13 HZES, LT
RS HT REIRVR G R & B R BT
eI EZTE, 20224 11 A 18 HE
A, AR TR B 3= = ReA R &
RNEHA R IS4, 2023 £ 6 H
13 H&ES, T TGS = FRE
HRABEF R R IR R G .

e L ATERH BRI S A R AR H SRS S8 B A AN ER AT IR H s B ER H B A AR RS
PGS R R B HR H

2+ UEZFMLAIE SGEMATIE 2 (G Aol N 53 BRI ) AR SRR E

2015 4 2 H

I__ll\
Hr . A% 16 H
&

4. 1. 1 BIASREASE R EE TR REHNESEE F N EE L™ R
A A G I 2 B HEAT R SE 0 2 LR BT 2 B

4. 2 BT AT SIS AR 35 16 1L A
AN, ARSI QEFR R EER) A EHEM RS 4, 05

26T 3 13|



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

VLR AT A VA SO I, KIEOSRAE . B LR ST IR N BRI R B0, 245
il KRS (R 2t b, OB A AN VOR BRI, TE R &0 A AR AT -

4.3 ARG EF U

4. 3. 1 AP35 HI ERPAT G

FT ATRFFERAEHN, G R EARIRS, BEG HBUR E Y56 5 . ik Seis
BTN, AT GEFRHIESE) |« GESMT R E PS8 L 45 55 B
W) L GERMRAE RS S RB MR« GFRRR S IA F AT
SR TG SR SHEMA AT AR, $IE T (A TPRAEHING o (RHH N
GHINEY , A TR ELR) BB A TR AR T IR IOME, FEE N TSR, i
IR0 PR 7 TS s 22 B K, T REAFAE R . ) 2 e S e Vo A DA W % . ARHR
W, RS AR ARSI, A2 ERH A B 4% 1 LT R i 5 R R A8 5 R I
HESRVAL, WRAT RGN TR BT ERSE, KB T ATL 5 RHIEHEAE
BRI, FLAKE G o ASE G 5 AL G BN B P HA B W AL & 2 i R R AV T A 1 P SR
158 5 Be XS o

&l

P

4.3.2 REZ BT AR RN

ARG ARG AR LIS HEARZH NI AREWIN, KRR RBEAES 5050
ATTFEN A H 18152 55 BAE B0 i B0 52 Sy B e 12 27 24 H B B S%ITE LA 11K, &t
MEABRNBRAGHBR R A TR ER BRI S, RFEAR T 5 A wb ik

4. 4 5 N E SRR E R BES T

1 Z=JE9P9% 300 Bk 3. 1%, FFIE 500 Rk 2. 6%, HEARBKELIEASK, {5 1 WA
BIZL, SR 1 A FRZE 2 A LAKHIE R, Fo NI E R RIE Rk, AT 0 R
B, ENE, MERENTSIEIEZERI, THRGHESHEIR, BT FBREE MM AR R
PR, WK E B IEHORE . AWKUE B, 2D XU AL AT, AR 45 AR
FRERIELS, B2y, M= RImes . EMETITH, SUrus T, JUHREN 1)
N, BB RS, TV INE B S U (H K BRSO HOR T B R IR 2 B
AT B RAIER . BORENE SN, RO R WSS, 53— J7 A RAT L B R 2
Be, WARYEAFI RS R, P4 VB ER, BIFEGF, TR wRIs. BB EE,
M TR BUR A, ™ X 225 e R IEAEZ DI, ML KR A sk, A im iR
AR AR, 32 FERICNFIE S, WEhAst TR . fEAL P K ITHME LR T

o7t o137

N N



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

N, BIN—RIRRE TSI EER, SR AERAD R RASEEMEMTRE
R AT EA G, —FEREF TR SSMIIARE, SN BEEA T AR 1 &
.,

4.5 WEHAZESHNLSRI
MBI, A4 A MBI RN 1. 46%, AL A MBS LB ERERRER AN 1. T1%;
REA C MBI EIKZ N 1.32%, AL C LS L BRI S % 1. T1%,

4. 6 MEMARSTFA ANBRES B HETE LY
ARFEG AR A W B il 2014 4F 8 H 8 HARIN (ATFSHEIER R R GISFE T
%) B+ R HUE R %A

i
R
hes

§5 BBEAHEIHRE
5. 1 REHREEHE=HEHEMN
e T S Go) Egééffmww
0
1| a5 2,489, 616, 522. 05 89. 56
Hrp: IS 2,489, 616, 522. 05 89. 56
2 | REWRE - -
] 7 WL 2 $E - -
Hop: iz - -
T SRR - -
4 | RERE% - -
S AT A SR - -
6 | ENIRELRHT ™ - -
o SR 1 S N IR S 4 i %
- _ _
AT MG H A &5t 268, 574, 234. 92 9. 66
Hopt g3 21, 564, 059. 58 0.78
it 2,779, 754, 816. 55 100. 00,

Vs FHT G N 6 DR 01 e 2 P 1 LB T 2 5 2 T T R %
5. 2 MEPIREATL A KRB ER B A S
5. 2. 1 B BIREAT W KRR N BRI R AL &

(] 1k 35 ~feiE Go)

G B RHE
5 (%)




TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

il i Ml 791, 126, 854. 16 28. 54

IV WA NI /S W& e Y 1108

IOA14 - -
E (5 236, 721, 171. 04 8. 54
Fo e mZEE 16, 674, 006. 69 0. 60
G prdEEhH. SAE e 11, 556. 45 .00
H o fEmEAEDL - -
I (& BB BAAE BB RSS

N4 14, 955, 394. 18 0. 54
J o |ERlk 763, 769, 649. 03 27.55
K |FpHur=k 610, 611, 409. 09 22.03
L [FHGEFAR 55 MR 55l 41, 702, 228. 92 1. 50
Mo RFEE TR AR R S5 15, 750. 21 0. 00
N PKFIL PREERI A Lt H 816, 966. 48 .03
0 |ERMRS . B AN RS - -
P BB - -
Q | PAEMASTAE 13, 211, 535. 80 0. 48
R 304 ARE LR R - -
S &E - -

At 2, 489, 616, 522. 05 89. 81

T iU TN R R 2 SO A o 3 5 B i A B 23 L2 AN 5 1T g

5. 2. 2 REWIRBAT W/ ROBBE R R M ER T A S

T

5. 3 JIARILA St b5 G BB L KRR B B B B 4
5. 3. 1 WA FARIGA FRME o ZeB 7= (B A5 K/ N HE P R B+ 42 BB 3 R W 4

R#%.

e | BEEARR | BREAKR (FHE (B | ARME Oo) | HEEESEREE] (%)
1 001979 e 27,296,510 256, 851, 257. 50 9.27
2 600048 FRF K J& 26,909, 401 245, 682, 831. 13 8. 86
3 601668 Hp ] 28 50 45,175,796 236,721, 171. 04 8. 54
4 600919 TLIMRAT 25,991, 548 205, 333, 229. 20 7.41
5 601838 R AR AT 13,772,538 187, 306, 516. 80 6.76
6 601009 B RUERAT 20, 381,289 182, 616, 349. 44 6. 59
7 600926 B AR AT 10, 595, 705/ 117, 718, 282. 55 4.25
8 600325 e Ay 13, 194, 147 91, 910, 048. 69 3.32
9 688016 O K EEST 388, 565 71, 410, 475. 70 2.58
10 002572 RIET 4, 058, 303 62, 538, 449. 23 2.26

5. 4 MEWIRZRIF WA RIS E R A S
ARG ARE AR FFA 67

% 9 3t 13

i



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

5.

5.

-5 R HIRIE A SOHE 5 2 B 7= 8 H /DR B BT T4 B B R A4

ARSI AT AR RFFAT 557

- 6 R HIRIE A SOHME 5 2 S 7= 18 F I R/ R BT 42 B SRRES R

e
ARSI AR AR RFAT B SCFFIE SR

T HRERREA fHE S ZE & B HE AR/ RIRT LA R SRR A

A EAM T AR ST EIR -

-8 MG RIREA oA o 2 & B 18 H ) K/ R P B BT A2 BGIE 5258 B 4

AREE ARG AR ARFFAROLE.

O MERRFEES BRI R HH OB
- 9. 1 MEBIRAZS BB BB R & 12 B 20

ARFE ARG IR RS AR DL 58, LI a5

. 9. 2 AR SEB BRI B BBUR

ARG WIN, I RS B LT H05

. 10 WG HAR AR STEE 1 E R 532 5 B0 i B
. 10. 1 RAE R R R BUR

AHRE IR, A oRIE PR G SR 8

- 10. 2 1R 5 BIRAE S5 B I E 6 SR 45 28 B A

AT G AR AR A B U B35, I tila) it .

. 10. 3 A HE R BB F VRO

ARG, AKEAAE G0 5 T4
11 BEHEWE MHE
11. 1 ZBEESEBENIT TR IR RITEERAHED B BEERI T LRAE, &

R EwE Hl—FNZBIATEST. A THEER

ARSI R T+ ZAETRRAT AT, BUMERAT Bt A7 IR 2 =] 2R3 5 G ) H AT —4F N 9 52

B E R R E RIR UG 7R R T TLIRERAT A7 B 2 R AR & il H AT — 4R A

2100 3 131



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

5 31 [E o e R M R R TR RO A 1

IR LT AT S A E RIS E R, $E R SRR AT & J 48 BN A il
5.11.2 EHFEHNM TR RERBEHEES S RN E K& EREE
AFE G F AT 44 B SR 4 B TR R T 2% e IR S 2
5. 11. 3 HAhBEF=HI Bk
s EA &R (6D
1 FHARES 227,451. 72
2 NG S K 19, 383, 716. 63
3 | _
4 |RIRE _
5 AL H K 1,952, 891. 23
6 AR -
7 HAth -
8 Bt 21, 564, 059. 58

5. 11. 4 G HIRFFE ML TR BRI AT B £t 35 B 40
A I AR A R A AT A T e MU T e e 277 o

5. 11. 5 3R AR AT+ 48 B FE A AF FE LI 52 PR 0 O3 B

o . o TIEZ BRI A AME | SRS T | EZ R
S BRIV R ) EEE 0 | s
AN B 7.

1 001979 4 g 1 50, 910, 242. 50 1.84 jEA%@@

2R

AN B 7.

2 600325 1595 Ay 44, 858, 537. 49 1.62 jEA%Q’é
prd

5. 11. 6 BEA GRS MHE M FH A FRER I 7

Tco
§6 FFM A S M FEES)
BT

i H TR AR RS LRI ZE A TR RS AL UG EE C

e 15 B A3 4 A0 B0 A5 857, 756, 419. 82 49, 209, 407. 75
5 33 TE) 35 4 5 FR 47 0 29, 707, 394. 53 3, 391, 138. 57
ek - 2 15 1 A 1) 5 4 L E R 47> 5 64, 587, 147. 78 6, 986, 324. 15
i I R I 4R 0 B s 8. (A 20008k 1 i
WS- v7lp)

R b

=



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

H&%%ﬂﬁﬂﬁ?ﬁ%%ézﬁ%%ﬁﬁﬁ%ﬁ | 822, 876, 666. 57 45,614, 222. 17
Ve L AR S0 IR) o 4 5 R D (B 2R PR B N3 B0
2 IR TS ) 2 < el B ] 3 A5 A A S 47

§T REEEANGCHEAFRERAFTESF N

7.1 ZEBEAFEEEZSHIRFHER
T.

7.2 RE&BHENZHBERTRERNRAE ST H WA
T.

§8 SN T H RRH HADEEE B

8. 1 MEMINE—BRHEFEES M LHIX B EGET 20589155
To

2 MR EE RRP MM EREE R
To

§9 AN HEH=

9.1 FEXHER
Ly o L 2 3 TR B ket 2 T e e S8 RIS
PAN

2+ (RS s 5% B E R SR RIS S B ik e ik & 5 A])
3 CLARERE s 55 T F MU R RE S BB R AT E i)
4y CHR R s 5% B AU RNE A R S e i 45D

(@]

v B E B BRI B
v BEEFEE NS BRI B
v R I A e BN E B IR A T T

(o))

-

9. 2 FEUHN 15
S P NBEE AR AT

9.3 &P HR

o127 313

=



TR T R e 7 R SR AR SR B i < 2024 S5 1 IR,

B E AR E LI (A G SR A . WATAESI A AR5, A2 A B 8] A BT L3R SR 2 ED
.

THRmERSEHEFRAF
2024 4£ 4 F§ 22 H

213

=

1 4t 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
	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股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§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


