I

PR RIERERETIEGFREES
(LOF)
2024 5 2 R4

2024 %6 A 30 H

HEFHEN: PRESEHEAFMWAF
EELEBAN: PREITROERAF
WEZRHHRE: 202447 H 19 H



P2 IRIRG 2024 4EEE 2 G

§1 EERR

G I\ (T2 S RE AR 5 B AR R B 15 P WA S IR,
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

HES IR AT 2T O IR A R A S A TR, T 2024 4F 07 7 18 FIAZHX T AH S
SRR BRI A S SNE, (RN A AR RITR. R PR
#E R

G RS LIS (5 P 0 R 31 S RS P 4 W, (B R B 4 — s R

HES A SRR AT I . B AR, 454 1F 1F B0 e ol I 7 40 i
e FNGERE AT LR

A I 5 R R

AR HIE 2024 4F 04 H 01 Higz 06 H 30 Hik.

§2 ZE&7= MR
B RIFR V-7 IR IR
iy A TR M 78 LOF
e TR 167001
B e iaE LRI
Fe&E R4 H 2016 £ 7 H 21 H

T JYIAC e < A7 B 0

216, 732, 835. 31 i

B H br

KRG ETFFAES (LOP) i, BRIR AT EiA ]
TS ARYME A KR ST, BT, ST
RO R OB, PR A 3 G034 AR,

e A RS ) % S LI & 8 P2 K AR 1

BB SRS ARG H N EIPGEES (LOF) 5, JFSEA A2 qiZe RE
BRGIIEF AR RS (L0P), ERNHLRZE WA Y. IEF
TN A RAEZF 375 535 07T NI IR b, SRASZE AT
XS AT ML B2 7] F) 24 AT B RN B 2 KR A, KA F
P A BB I 20, T AR CAEE AR SRSl A% o B 350 B8 SRS

Wb A YR 300 FEHURS FE X 500+ HHIESR S TR B R 28 X 50%

IS AL 2 A5 I AHE g IR RUE TR I BT, PO R B AN PO 2t vt 1 027 7
BEEMBEMTyEES, (KT REMNES.

HeEEA T A AT PR A

HEEEN T BT AR ATBR 22 7]

3.1 XEM &

§3 L EM SRR ME S ERI




SPaz BIRIRA 2024 EEE 2 BEFRGE

fz: ARMIT

E B SRR

AR (202444 A 1 H-2024 46 A 30 A)

LA ESEI i A

-12, 574, 254. 47

2. IR

-16, 101, 416. 51

3. AT 2 3 440y AUAS 1) Sl -0.0731

4 AR & B HE

273, 540, 516. 68

b. WIAREE G BHTHE

1. 2621

L AW S B aR FE 2 G AR BN . $eBtlicas . HAtloN V& 2 fetiviaAeshiiasd 1
R AR < 9 L AIAS RTBAEL AR R B AR, AR DA AR 300 L Se B in A 391 28 Se pir i A2 sh e as
2. frid e SHEAR A B R NG EE 52 & 15 W, T AN 3 Ja SERriicas K- 22

R IroET.

3.2 EEFERI

3. 2. 1 ZEHBHERK R L ERHN S B A s R A L

‘ MY 45 b e
FHEE KR | ENKER | gt
i B - IS 26 2 b OE6©) @—@
® PrAEZER) | HEREEEG) -
HEZ®
HE=1MH -5. 50% 0. 99% -0. 17% 0. 36% -5. 33% 0. 63%
I ESNNH -9. 16% 1. 28% 2. 50% 0. 44% ~11. 66% 0. 84%
o4 -19. 31% 0. 95% -2. 05% 0. 43% -17. 26% 0. 52%
HE=4F -29. 299 1. 72% ~11. 49% 0. 52% ~17. 80% 1. 20%
R TR 79. 89% 1. 84% 8. 59% 0. 57% 71. 30% 1. 27%
H 44 A
26. 21% 1. 59% 25. 53% 0. 56% 0. 68% 1. 03%
AR A

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i

RAT K



P IRIR G 2024 4E5E 2 FFPEIRG

F~A A e SRS o T - S 55 J] I Ml £ PO A B SR Ol 3R R 6 55 B S 3 HC )

160. 00% ﬂ

140. 00% fﬁl

120. 00% ‘h L(1

100. 00% y

80. 00% '»\'

o AL

% My
o, @m
20. 00% A O p—_—_ ) || ’J I \W"‘v ""‘"‘-\,..\N
0. 00% %\VVM“\\:’:\"WWH 'H H’.

-20. 00% w/“'"/(

~40. 00% Mo S
— [=] — [=] — [=] (=3 (=) o o~ oo M (=3 [ =] o~ oo o~ o M- [=]
o o~ o ] o o — [ — — — — — — — — — — — o
T S S O O S R S S U
(=] -— (=) -— o o o o -— (=] (== ) (=) o -— o - o (=] o (=]
S S T S ¢
— — — ~— — — — — — o od o4 o o o (o] o od o o
(=) (=) [ (=) (=] (=] (=] (=] (=) (=) (=) (=) (=] (=] (=] (=] (=] (=) (=) (=)
o o o o4 od ol (o] (o] o o o o4 od ol (o] (o] (o] o o o

|—$E%%$iﬂ%%i+>%1ﬁi§t’c$ — ERRERS i S ENESE

e 1 ARFEEEFT 2016 48 07 H 21 HAER:

2\ ARG NS S FME, 8 AN B e G RN BN H AR
WA WFIRFERESFNLE, MERGTPRAEE DSRES, EOHZRN S5 i E
LI & B RIZ0E

3. 3 HAh3sHz
e AREEG AR AN T HABTERR

§4 BHARE

4.1 RELE (RESEENA)

AR S LB | 1F5 Molk .

W8 WE o [ menm| R e
R ﬁﬁﬁ%i,%%iﬁﬁﬁﬂ#ﬁﬁ%
SR ﬂ@tﬁ%i,?mﬁwﬁﬁﬁﬁﬂﬁ
S ﬁﬁaﬁﬁﬁ\ﬂﬁﬁéﬁﬂﬁmﬁi
ﬁﬁﬁ%&%gzmmﬁsﬂ B 13 4 HHLH . 2020 4 6 AT 2 i
o ) 11 H HAWRAR, DT R E
(LOF) REREFRBEE S PRI LIR
St vam ARIEF R A . PROMB R E
RETESF A S (LOF) G,

e 1 WS E R ELR, H YERHY NREEEFEANH, “BAERNT A F R
SERARIRENS I, )R AR e G2, “AEEI” A AR 2 Bl R iR A = o
SE R FRIHEAT: SRR 1 300

2. WEFFMNLIE SGEMATIE 2 GIEZRAE MO R FEASE B IMEY AL E .
BoAT o 10



P IRIR G 2024 4E5E 2 FFPEIRG

4. 1. 1 JRFAERZE R E BRI R 2 B2 -2 3 F R EH K™ AR
E: .

4.2 BB ARG A AR SEE MM A E A3

ARG A, AEEGEENRIET (RN RIS ERESR 3R S aik) 50 SEHEM.
HEEM S A G B B R AE, AEWMSEM . B e e B IE R 57, AE
TR P RS A JE At b, DR  BRA N SRR RN . AR, ARG IF R SES
M, EAAMFES MBI AM G EEHBBVE L BB ] KB A G S R &
HEEFRPRE

4.3 AP HEF U

4.3. 1 AP BB RHATHER
WEHA, ARSEENEIT T GEFREESEHRA AR TS ERIFEL) M
=] ) 5E I 128 Sy AR R B

4.3.2 RERHIT AN ET A

ARG T AR N AAELE SRS AT N -

WEIIN, A REAEZS 55 AT SR H 858 5 S ) 5058 By @ oAl il
ZAESF 4 H R 5%,

4. 4 | EHAANZES B H RSB IED

2024 F " W/ME Pk, Hrb EUESRECNER 2. 23%, BVARIE T 7. 41%, JIE 300
B 2. 14%. FRPEAH A ARG R RMWICE, eI E R RIS A i KT, R
FEF S KU B G, 2R MG TR RN, AP s B e, AR
= ST 22—, I N TREBERA T, H AT S H RS A R B AR N, Tk
A R R 22 B TR S PRI BT, RGBT N LA e e A R AT A SRIR AR e, (A R A2 A
REFIRRIT . S oh —ZRREIE AL TR A W MACE, FEE T U AN TR AR 5 THUH
ghty, WORBIBNUT R, LLSE G54 1 S5O 1 RS e RAH LA 5] P S AN B FR T ST
T BEEWASAREN, REEFRITEAT LGS AT R LA B 5E
G IR AT

4.5 MEHNE KNSRI
BRI WIRA I SO BIHED 1. 2621 70, ARG SN BUFHEE K H -5, 50%, 5T

5T 10



SPaz BIRIRA 2024 EEE 2 BEFRGE

bl AR 25 26 0. 17%.

4. 6 |EMNEESTFH ANGEEES T = FETE A
AFEG AR TN AR B IUESE 20 4 TAEH BSMHEAA AEKT 200 A, FE4 5~
F 5,000 3 CHIE .

AR

§5 /A ESHME

5.1 MEMRESH=HEHNR

75 H

& (o)

4

B A EL A
(%)

B 558

200, 976, 051. 15

73.29

/\l:lj: HX?T‘\‘

200, 976, 051. 15

73.29

MR

[ 52 Wi #5 %

Hrb: g

BTSRRI

nE BT

SRR A AR

PN i

Horpre SRl SRR

)

CA

PRATHEF G H A e it

73, 243, 808. 50

26.71

ﬁﬂﬂﬁ%#

9, 856. 22

0.00

aif

274, 229, 715. 87

100. 00

5. 2 EBIRBAT IR ERTHE

5. 2. 1 EWIRBATIW O RE AR ER T A S

AR5

eS|

AfehE G

G R HRE
Bl (%)

KRS B

R

13, 409, 154. 00

4.90

filli& k.

162, 272, 400. 57

59. 32

OO || =

R 30 IR SR A A
Jil

6,472, 018. 00

SN

RN

TidisH . CEAIEENY

AR O

H = (T

Bl TN G SIS % N &
N2

14, 477, 278. 58

5.29

%6

=
pes

=




Pz B IRIRA 2024 SEH 2 IR

NI 4 , 511, 640. 00 0.55
Q=5 Y|4 - -
L [F SRR 55 AR 25l - -
M [ RFEER RO AR R S5 800, 586. 00 0.29
N PKFIS ERETAI A St EY, - -
0 |ERMRS . B HALAR S - -
P #HE , 032, 974. 00 0.74
Q | PAEMHEESTAE - -
R [3Cfb RE R R - -
S |4E - -
&it 200, 976, 051. 15 73. 47

5. 2. 2 MERIREEAT WL A RB BB R B R R A S
TE: ARG ARGPARRFABRIBRE.

5. 3 BRI A SAMME b EE B HE LI R D HEF R R R R A
5. 3. 1 MEFIRIEA MHE oG ST 7™ 1B LB R/ NP R AT T2 R B R W 4

e | BEARR | BELR (HE B | AE 0o | HEEESEREE] (%)
1 002384 RILKEE 595, 400 12, 324, 780. 00 4.51
2 601138 Tk & Bk 251, 500 6, 891, 100. 00 2.52
3 600941 o [E 3 56, 500 6, 073, 750. 00 2.22
4 300308 B A 43, 400 5,983, 992. 00 2. 19
5 603606 RIT 121, 000 5,906, 010. 00 2.16
6 300394 KBS 66, 140 5, 848, 098. 80 2. 14
7 000100 TCL FHE 1,271, 300 5,492, 016. 00 2.01
8 002475 SRR 25 138, 000 5, 424, 780. 00 1.98
9 300373 AR 132, 400 5, 150, 360. 00 1.88
10 300502 B o ik 48, 200 5, 087, 510. 00 1. 86

5. 4 MEWIRE R MM RNMFHRRAS

T AEEEAMRE WIRRFA 557

5. 5 METARIE A RAME b Ze & B 7™15E L R/ HEFF BB T4 5 50 A 2

T ARG IRRFFAH 57

5. 6 & BRI A A G ES T =1 E AR/ MHEF BT +48 B SCREESR 85

K

T ARG AR I AR RS A 5 SFFIESF

5. T EHIRIE A RMHE 5 S F 3 E LA RN HEF BI04 57 & R L5 4

BT 3 107




P2 IRIRG 2024 4EEE 2 G

TE: ARG AR SRR,

5. 8 MAERIE A A o 2 & 73 E LB R/ HERF BB 48 BUIE R 3% BT 40
e ARG AMR A HIRRFFABGLE.

5.9 MEHARARER B HRBH X 2B

5.9. 1 REHIRARSHH IR R 5028 A

VE: ARG AR A WITC AR I B 5T

5.9.2 ARSGE BB R MBHBOR
AT G A W RIS

5. 10 R EHIRAZESH B B H AL 5 F 0L i 3

5.10. 1 A3 HE 30 B 4 B B3R
AT G AR WITC E Uy T 55

5.10. 2 R EIRAE SHH I B FT B2 1G5 25 9 41
T ASTE AR P G [ U B

5.10. 3 A J H U B BB VR
ARSI AR WTE B GO B B

5.11 #EHSIRE ME

5.11. 1 AEEBRH KT B IEF K RIT EE LR T BB EMITLRAE, K
ARG mE A —FEAZBATHER . LHKER
T S PN 2 S P BRHOAT A UESR RAT BB B A T IS SRR A, SRR T 2 ) H AT —

FANRZEIATTREDTT. AL,

5.11. 2 ZEWRE M+ L BMEREE HEEAFME K SRR EE
SRR AIAT TR BEE T, B BBOE RS FUE G DL REE -

5. 11. 3 HAREE F= 1 Bk,

5 AR &8 L)

1 |[fFHRIES -

2 IEYSCIE 77 K -

3 IDAdile ] -

4 RIRLE -
% 8 3 10



VAR IR

2024 55 2 FREEAR

5 |MUHRIEER 9, 856. 22
6 | ARG _
T [ HA -
8 &t 9, 856. 22
5. 11. 4 M EHARFEAR AT R R v # et i 40
TR RIS AR AR R IFFA AT 5 B v 5 5105
5. 11. 5 & BAR BT 148 I 52 AR T i 3% PR 1% 150 B 1 BA
TR AR A AR AT 44 M S5 T i 52 FR (1 52
5.11. 6 HEA ARG MER AR SCERHR T 2
TS HENERR, 20 M55 TaesE B2,
§6 FHARE S BB
B Ay
i HH T £ 0y B 219, 977, 923. 44
i U 30 1) 3 4 A R A 4740 8,073, 416. 94

ek T ST 1 s < B 450

11, 318, 505. 07

7t SV TR < A2 ) . (A B
UL =T D

T S R < U 0

216, 732, 835. 31

§7 H&EHAZHER R ERREEEH R

7.1 REBEANFHAZSHIZRNIE L
E: .

7.2 R&EHNZHERRERRE ARSI 5 WA
e
§8 B R EH RN HMEERF R

8. 1 R EMN A —RRERFAESHBLHIABIEET 2055 F 5L
T

8. 2 UM R E PR MM E A B
i



SPaz BIRIRA 2024 EEE 2 BEFRGE

§9 #E AR

9.1 #EXMFEZR

(1) A EAIE N T 220 28 R TG B TR & AR 7R 350 Bt 3 < (LOF) SEARVE A SO A
(2) PR RGN E IR & TR B0 4 < (LOF) Jk g [F]

(3) P22 RG L B IR A RAEIF 5 58 2 4 (LOF) FRE X

(4 FHERA

(5) FGE BT B A 7 R

9. 2 TRIBCH &

TR T A FH XA FH A8 25 FH % 5033 5P 22 gxmbrhots 34 )2

9.3 &M FR

(1) HBEH BV ] R P A, A% TA SR SE R B i
(2) BHERNAWREG FIARER, TENAREEENTLESEEHAGRAA, %/ kS

FHiE: 400-800-4800 (HKiZiE#)

FREGEHARAF
2024 4E 7 H 19 H

o100 4& 10 0T



	§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


