[ d

TR fE M E R R R &
&

2024 F5 2 FERT

2024 %6 A 30 H

EE&EHEAN: LREEESEHEARAR
HEFEEAN: PEERBITROERAF
WREZEHHB: 202447 A 18 H



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

§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

FEFEE NP ERVRIT RO A IR A AR ARG S R E, T 2024 427 H 16 HE& 7 A
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

AWEWIE 2024 94 A 1 Hig%E 6 A 30 Hik.

§2 F &7 i BRI
B4 TR AR SE N R 5
B FAY 001043
He4rigfE =\ AT
He A FRARH 2015 4 3 H 26 H
P R R 4 47 A A 280, 266, 261. 54 {7}
B Hbx FEATHERE BT R B R R T = T, AR PR P

ot TSR A B R AT 5, BRI AT R
JSE BT i, 7 SR EGR LY 5 PR HE A o
BB RS AT (AR AT FU AT DA KN R ER TIT I 3R B A A, i
W EMAGHBATES . BWATFTBORARN. IEZFT Y
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 AL B2 R S5 H i AN S s 7 BT R i B, SR 3h
SRS, £ LBk BUR, E HEInA aE SR B
FPECE ], R TR, SRR

%20 gt 13



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

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 Y& 300 i &l ai e +20% X F LR 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

HEFREAN o [ B RAT A A IR )

NI R R TR AR CARE NI A ARSI C

MBS RIS A 001043 011478

e IR T & 70 G4 1 LS A0

273, 766, 377. 78 11

6, 499, 883. 76 173

§3 FEM S MESIFHERI
3.1 FEM &t
mAz: NRMoo
B AR (202444 H 1 H-2024 46 H 30 H)
” = VAN
B T R A T AR MR
1. AR HA B se B 2 -14, 341, 125. 27 -359, 063. 12
2. A HHF -4, 537, 555. 24| -115, 543. 54
3. MR35 35 4 4y BUA HH i) -0. 0165 -0.0173
4. BRI &% i E 400, 080, 088. 01 9, 358, 037. 53
5. FARIE A0 A E 1. 461 1. 440

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 A S8 A R R R SR BT I & 2024 SR 2R 2 TR

TARSE MRS A
‘ | ks
‘ FEEKE | Sk | -
HEERKERO ‘ ez br | O—@ @-®
WHEE® | HREERE ‘
HE®
1. 15% 0. 68% ~1. 35% 0. 60% 0. 20% 0. 08%
~5. 25% 0.91% 1. 54% 0. 72% 6. 79% 0. 19%
~17. 69% 0. 87% 6. 80% 0. 70% -10. 89% 0. 17%
-39. 38% 1. 02% ~25. 45% 0. 84% ~13. 93% 0. 18%
45. 78% L 17% -2. 21% 0. 91% 47. 99% 0. 26%
76. 83% 1. 49% 1. 20% 1. 09% 75. 63% 0. 40%
RS  E C
| ek
‘ FEEKE | LSk | -
EMKERO o #efziFds | O—0 @-®
HEEQ | R EG) ‘
HE®
1. 23% 0. 68% ~1. 35% 0. 60% 0. 12% 0. 08%
~5. 45% 0. 92% 1. 54% 0. 72% 6. 99% 0. 20%
~18. 04% 0. 88% 6. 80% 0. 70% ~11. 24% 0. 18%
-40. 24% 1. 02% —-25. 45% 0. 84% ~14. 79% 0. 18%
—-38. 70% 1. 09% -29. 99% 0. 86% 8. 71% 0. 23%

3.2.2 BES S RAEMUNRES R THFHEH K IR RE 5 RS BRI
IR



T AR A 28 NS T R ZE R S 5 e 3 4 2024 4R 55 2 TR S

THRFE M EAE AR T EIS < 5 R 3L 57 e vE i 25 2204 7 58 7E 3 Ho B

200.00%

180.00% Wh

160.00%

140.00%

120.00%

100.00% “»’

80.00%

60.00%

;ggg" ...,«*'JW"M

.00% ™S

0.00% an e ¥ s /‘J‘ ,/"'\w/w ]

-20.00%

-40.00%
(V] -] o [] [~ — (V] [xe] [~ =+ [=#] =t & =] [} [~ — =] (o] [
& §f = — @ @ & & <+ —- Q Q9 o o o - < 9Q 9 m
[yr] [=3] [yr] (=] o [=2] (o] [==] (o] (=] o (=] — ™~ — ™~ — ™~ — (=]
(=] (=] (=] o (=] (=] (=] (=] (=] o o o (=] (=] (=] (=] (=] o o (=]
H o Y O M~ M~ ®m o ®m & © — — o oo ot oh s =
— — — — — — — — — — o (] (] (] (o] (o] (o] o o (]
(=] (] (] D (=] (=] (=] (=] (] (] o o (=] (=] (] (] (] o o (=]
(] (o] (o] [t [t [t [t (o] o o o~ [t [t (] (] (o] o o [t
|—I¥F$m#iﬁﬁ%§ﬂ\? iTREEERE - TEEWRERSEAT I SAEEITEE |

TR E M AR C R EIE < 22 5 R Mk 53 He e vl 25 3204 7 58 7E 3 e[

0.00%
-5.00%
-10.00%
-15.00%
-20.00%
-25.00% o
i
-30.00% N i
Ay
-35.00% ol /‘u\
'\,.ry.ww
-40.00% \
o Lo (=] o7 [~ — e o =t [~ - L b =t [=%] [ ] o o =t =]
(=] - - [} (o] o (=] - - - (o] (o] o ==} =} - - - (o] o
T Y B S e e S T S S S > S~ S B S~V I~ R Y
(-] o o (=) - - (-] [an-] () (] - (-] o () (=) - - (-] o ]
- - — - — = & & o &N &N ¢ ¢ v o o v S = =
[ [ (o] [} [ ] [ ] [ (o] [} [ ] [ [ (o] [} [} [ ] [ [ (o] [ ]
-] -] (] () ] ] -] (] () =] -] -] (] () () ] -] -] (] =]
(=] (=] (o] (=t} (=t ] (=t ] [t (o] (=] (=t ] (=] (=] (o] [} (=t} (=t ] [t [t (o] (=t ]
|—I¥F—! EMRERBECENHEREE —THETNEMECE ﬁﬂL%%.El'IEH

v RIS EEFT 2015 4E 3 A 26 HARK.
2. MIEFEEEFRME, RIEGECHN6 MH . BMELREIR, ARGHRETEEEE
[ 5% -5 Yo T 4% % BR A1) L E
3. ARG H 2021 £ 2 H 9 HIGIN C REEEA .

3. 3 HAhIAz
o

§4 BHEARE

4.1 B&2E (RESZHEN) i

570 13T



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

AR 2 0 3 2 2 PR | A5 ML

[H)
A | FEREH | BT | FR

i B3
WL A, 2012 SN TR (S,
AR AT DR s IRAT A G 45 08 S50 8 e
FEEZI, 2015 4 8 H 18 HE 2017 4F
12 H 26 H, $HAT THL S gxd i o o
IR A R R T RSREES
PR, 2016 4E 10 A 10 H% 2018 2 A
23 H, $AE AR E 3 A R TE AL B R
GARUE R R ARSI SER,; 2017 4 1
H 25 HES, AL THRHEE RS ER
GRUE R RS SEH; 2017 4 4
H 14 HE 201846 H 12 H, FHIFETAR
B3 BT LA RS L B VR A B R  2E
SHREZM; 2017444 H 27 HE 2018
8 H 28 H, AL LHIEHINE RS
Bt B IR A B R S I e B
2018 £ 2 H 27 HZE 2019 4 8 H 14
H, $4E TAR (5 A AR i 5 A
‘kzwzisﬂ ﬁ#&%%@%@%ﬂ;mwﬁnlaj
A A (A e - 114 |HZE 2024 4 H 23 H, $HAE THRHGE
BB BRARIR 55 M R 3 P B e A T IE 5 4% T 2
¥ GIEZM, 20194 11 H7THZES,
TEAT TARHRE BB AR 30 B EZAUF 4% e ok
GREZT, 2020 4 12 7 30 HES,
AT TR E R AHT 3 FH I 1EIR
HROFR R4S (H 202245 H 6 H
i, AR TN T ARG BHS AR A BIE
B RIEL) LA, 2022441 H 11
HZEA, JHF THREMS IR 2 AL
RS EER; 2022 43 H 23
H#&A, 8T TS L AR & 2
IEHR R TR L2 202247 A 4
H#&E4, T THREE TR R A
EHFR RS ZH; 2022 48 H 22
HZEA, $EAT A 55 0N I e 3 R
FANEF RIS RS AR 2023 4F 6
H 13 HES, TR ES=5ER
HINR G AE RIS IS 2,
e L ATHRH B S A R H SRS S8 B A AN ER AT IR H s B HR H A AR R S5
PGS R R B HR H

2+ UEFFMLAIE SGEMATIE P2 (G Aol N 53 BRI ) AR SR E

s
=

&
L

N
i3

[ef

B
> b




TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

4. 1. 1 BIARSAER B B B E T RIS R B i 2 & 2 3 7 W BB 7 i T L
AR 5 SR A e ) 2 T A A B8 8 7 B R M 2 T A 1 0L

4. 2 EE NG N AT S B BT 5 1 5

AARE N, AEEEHN AL GEF RIS SARFEEMAEE SR, 15
VLR AT RIS I, RIEOSAE . EhRLS ST b R N BRI R B, 7245
il RSz (K iy b, OB A A AN VER BRI, TE R0 B AR 1T .

4.3 AR HEFHH

4.3.1 AP 5 H ERPATHE R
HTATRFERIAN, G R IIRNFIRS, B BN IE Y65 5 IS H% S
AT A, AR GERBERSIE)  GERHIRE B AL S % B &5 5
B L GERMGEE MR E RIS EEEME) « GEAERESEEARATR
SRR SR SR A T NS, BIE T (A PRAEHING « (FERZ S
GHINE) S WA TR A TR T AR RRORE, M S i
IR0 PR R TS A 25 B K, TITREAFAE SR Oy R 2 e e i o S D A7 s . A
T, IR RIS AR ARSI, A2 FRH A R % LR Rl —iF 5 R R 28 5 R A
HESPRAL, WRAT REH AT BHGITERNE, ST AP RHIEEARE
RLftEI, LA G J A K 4 5 A K S B\ B 1 H A B AL 2 A R AV A 1 1) R
158 5 B R XS o

i

S
Zl

}

4.3.2 REZHITNHIE T

AFEGARE N R MBERFE L I ARG, AAR AR EAGS 505
NIFZEN R H I A28 55 AT 30 (¥ B0 A8 oy B iU 77 24 H RS B S%ITROUA 2 IR B
NEAB BRI AT LR H RIS, RFBARTEE 5 A ot ik .

4. 4 HE N B SR E R MIZED T

2024 FE "R, ENEGHRRMAET TR, BORMWY, UMW IR . A Bl —
FERAAYEFF R A%, ZBORR BN N2 1 — R N a o, ks Bk
FFEATH 224, FHRIER RO SeikE k. — T WA e, AR (i R T (8 2 w1 AR T/
BAF, MERERTRAEREE . Tl BRI WERAT. 2R3 KbsE, Kl
R 2 E R @R RrE . KA E e B T SN SAT W R B E

BOTTU O3 13|



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

HEHAME L, S8 — TN M A, B LR beT A, IRz, Hea
CAREE, S5 EARRMESRT - M E, SRR AR E, JUH N SR B Fidh
MRS MR L, EXREHKTES ), QIEBLER MG RIS GE 1, 275
BRI AR 71 18 RE I K HE AR — s et o R 7B Kl s % F
| N A D S e S 8

4.5 WEHAESHNL SR
A IAA, AT A AP E G A -1, 15%, ABES: A B0k 57 LB HE 5 % -1, 35%:
AT C P BUFEIE KA N1, 23%, AFEE C Ak S LA HE 2t 3 9-1. 35%,

4. 6 MEMARESTFAE NBRES T HEBE R T
ARFE G WA B i & 2014 48 8 H 8 HAMN (ATT SRS I B IR I /R B )
%) B+ R HUE R %A

§5 WHAGIHRE

5. 1 WEMREEHHEHI

Aecs i H e o)

1| B e 351, 916, 044. 69 85. 62
Hope RS 351, 916, 044. 69 85. 62
R oy - -
Il 5 WAL 7 FE T - -
Hrpe fiigz - -

B CRFIE SR - -
4 e R - -
S RLATAR AR - -
SN IR A 4 ik % - -
Lrpe ST TRl D 1) SN IR A < i
BT ARG BT 58, 827, 303. 82 14. 31
Hoph g 269, 839. 62 0.07
it 411,013, 188. 13 100. 00

Ve IO TN R A0 i S B A R I A S ST REH R 2 .

B |

o
H

)

N
)z

<

5. 2 MEMIRBITW A RPOBEREAHE

5. 2. 1 |{EHIREATW D REE AR ER R A S

L] el ARME G A T E
8Tl Fk 13T




TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

B %)

TN ¥ 3N/ N G | 4 - -
B R 16, 067, 106. 00 3.92
C [l 176, 134, 040. 61 43. 02
D [HEJ1. BT B SOKAE R

IO 26, 048, 244. 00) 6. 36
E (5 - _
PR MZEE - -
G prdEEk. SAEFigEL 23, 225, 334. 22 5.67
H o fEmEAEDL - -
I (& BB BAAE BB RSS

N4 43, 307. 49 0.01
J o [ER 52,217, 795. 25 12.75
K |k 34, 101, 409. 80| 8.33
L (SRR S5 IR 55 11, 798, 815. 12 2. 88
M R AR RS - -
N PKFIS PREERIA Lt i H 14, 284. 20 0. 00
0 |[ERIRS . B A RS - -
P BB - -
Q |PAEMMSTE - -
R SCfb. E MR 12, 265, 708. 00 3.00
S |GA - -

&t 351, 916, 044. 69 85.95

TE: T SR S E 2 e B iE R LU B 2 I AN 5 Sl REAT R

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

Teo

5. 3 BIRIZA S E 5 2 B 1B EUF KR BB B B B 4
5. 3. 1 ARG A FRME o ZoeB 7= (B A5 R/ N HE P R BT+ 42 BB 3 R W 4

e | BEEARR | BREAKR (HE (B | ARME Oo) | HEEESEREE] (%)
1 300750 TEAR 201, 672 36, 307, 010. 16 8. 87
2 600048 PRF R 3,892, 855 34, 101, 409. 80 8.33
3 600519 FMFEE 23,117 33,921, 654. 63 8. 28
4 601838 HCERERAT 2,128, 675 32,334, 573. 25 7.90
5 600900 KA HL 900, 700 26, 048, 244. 00 6. 36
6 600690 IR B 5 628, 816 17, 845, 798. 08 4.36
7 001965 AR A 1,233, 427 14, 628, 444. 22 3.57
8 002223 EREST 326, 878 12, 290, 612. 80 3.00
9 002027 PN 1, 946, 600 11, 796, 396. 00 2. 88
10 002142 TWRAT 514, 100 11, 341, 046. 00 2. 77

9T 137



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

5. 4 WMEWIRILFF MM RO FFRRAS
ARG ARG A RFFA 6T

5. 5 R H BRI A SMME S ES T 1#E B NP R A A RS R B4
ARFE AR A RFFAT 557

5. 6 A FARIZ A SOMHE o 2 B 7138 H I R/ HEFR BT+ 42 B SRS R
Gk
AT AR AR A B SCRFIES

5. T WG BIRIE A SEMME 5 EE B3 E LB AN HRF BRI L4 5t & IR B U4
AREGAMEMRRFFA )R .

5. 8 WG BIRIE A SMME (5 & T 713E LB MR BT L2 BUE R R B 20
AREEGAIE AR RFFAROLE.

5. 9 MERFE SRR KB 57 1F 0L U A

5.9. 1 IR &G HIARARSH TR BTSN 2m HA
ARFE ARG IR RS AR DL 58, LI a5

5.9. 2 AESBH BN R M BHBUK
AAREWIN, I RIS BRI ST AT H508E

5. 10 & AR AFS BB H B IR 5238 5 ot it A

5.10. 1 A E AR BRBUR
AR, AR RIS E GO T

5.10. 2 |MEWRAE SR RN E R HF SRR EHA
AL G AR IIAKRFRA B A T4 %8, e BAlE 402k
5. 10. 3 A1 H A 2 B Z -
ARG AP, AL G R 12 G B8 AT 8
5. 11 BFHAESWHEE
5.11. 1 ZEERENIT TR IEFNRITEAEAYED HIH SR ILRAE, &
EREREN BT —FENZREATES. IHEE

10T 13



TR A5 SE A R SR R SR B

2024 5 2 FEMRE

A SR MIRT+ AU RIRAT AR, T BARAT ety A IR mIE R g ] H AT — 52 A 1 =2

B E X RS R H AU RIAE T .

EIRIEIR LT w55 A E R OLTC KRN,

N,
S
)

BIRFEAT

B BN B

5.11. 2 HEHFMET+ L BRER T HES S M K& IEREE
ARSI BB VTR A4 IR AR Hh 2 e 5 [RDARE PR B B 52

5. 11. 3 FAh B AL

s ZHR &R (6D
1 FHARES 193, 308. 94
2 N ISCIE F5 7 B 2K 53, 697. 79
3 | -
4 |RIRE -
5 INAQERNIAF e 22, 832. 89
6 At SRR -
7 | At -
8 &1t 269, 839. 62
5. 11. 4 H|ERFFA AT HE BRI AT 54757 1 40
AR G AR AR R AT BRI T 3 5157
5. 11. 5 ¥ HARAT 48 B = AR AR SZ PR 1B F115 B
T
5. 11. 6 B A AWM E ML HALSCE R 5
T
§6 FFBRFE S A 5]
RV
i H TARSETN I A TARSEMN B 22 C
i WA A0 A0 A0 279, 787, 175. 86 6, 685, 967. 97
i A A 1) 4 Eﬁﬂﬁi&%) 1, 166, 552. 05 837, 238. 01
Rk - Fi 5 3 A () 3 45 o DE [R] 430 7,187, 350. 13 1, 023, 322. 22
i B (B 2 35 0 AR B B (4 ek 1 1
/DL “=7 A
i A ORI 2t B A0 273, 766, 377. 78 6, 499, 883. 76

Lo A1 75 S0 300 ) k< PR O 025

ARG NS YN ¥ T

% 1100 3t 1300



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

2 FR I R 5 B et
§7 HEEBNZHERREREEESH R

7.1 REEEAFEEESHTRIHER
B Ay

2 W R A
Bl

i T 513U 18] SN/ F D A7
il

I 1t 0 18] 52 1 /6 [ B
i

i AR B R A
St

i IR AT A S
A S I B (%)

TE: 1. ZEEEPNRRA AL G S0 BN 5E 5 3 G T3 A TT IS 5 R o SRS A
2 R/ KNS SRS B AR JIIANSE /S S S

3,732, 362. 82

3,732, 362. 82

1. 33

o

7.2 BREEHNEZRABARERRARERERT 5 A
To

§8 B HEH RFHHMEEF L

8. 1 MEMINE—BREBEFEES M LFIABIEGET 20%8F 5
o

8. 2 LB B E R KA E S B
o

§9 ZEMFHEF

9.1 FEXMHHEZF

Lo I M 2 bt AR A5 5% N 40 B 3 R B S IR o 5 T
(T ARBR A 2 R P S A o &

C AR B A S N 4 B I S RIE R PR BE AT T L)
&

(R 5 56 TN Sl B A 2 TR 4R T

‘.I

&

e

it
&
i
£
A
Ny
*

»
=5
i
s
%



TR A S8 A R R R SR BT I & 2024 SR 2R 2 TR

BB S SRR B,
NE:2ig 5 L= L7 HCE

9. 2 FFHUHE R
B4R\ B ST AT

9.3 M
BB F AR ENVIN R S 2 d . WATEE S A DA S5, 76-& FRIN TR N BUS iR Se i &2 B
4,

THRMEESERFRAH
2024 47 H 18 H

o133 T 3t o13

=



	§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


