it

i

o E AR BIESF RRE S

2024 £ 1 EFERE

2024 4£ 3 A 31 H

HEBHAN:. EEESFEEFRFEAH
EEFLEN: PEIHBRITROERAT
WEXHHR: 202444 19 H



AR RIS 2024 4508 1 BAERY

§ 1 EERR

SN G2 N AR TR E R C . R SRR B K

FEXTFL IS HER R e B AR A ) S DT

FEFEE AP ETEEATROARAAREAREESFRME, T 2024 4 4 17 HEK TA
WA R SSARIR . A ER A A SRS FA S, RIEERNEAAERRICE. RS
NE AN DN b

BB R VR LLCSEAS B 5 i SR U BENLIE A 3L 557, (HABRIESE & — € f A

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
e NEEE AV LR

AR I 55 BORER 2 T

AREWIE 2024 4 1 H 1 Hilg% 3 A 31 Hik.

§2 H&7= M

He 4 TR AE R IR i

e A L 530008

Y (S LR

R4&ERAMH 2008 /£ 6 H 25 H

T IR e A A 0 415, 885, 075. 82 17

% HbR Wit EFAXEEGHAS, FERESR Rkt
fith 3R = T4 B A M A B

P AW AR E B N E R A S AW, &S
NI AN SRR T A R R A A

RIEGEINSIREG S k&lm& eS8 K b T
e TP EI N R 8 T?ﬂﬁiﬁ“ﬂnu
R, SR RIEEARRIR T, MR GRS AT
RAWEIT, TR BEong, ALdler, SRIUATRFSEN
S T 37 P 21 7KCOP A e B s i e
%EE%&EAW%%&%%EW SRl B, &S
WUBCRAT HW B8 SR I FR W, DR e A N AL
i, SEPUEE B AR IR E S

b 45 b A F v A FE A g LR SR v S b [ i g5 AR L
AR AL 2 4541 AIEG NI S, AP35 RS AN T A 2 221K
TRERESE, BEMESE, BT RMTSEE.
A= UN BERSEHARTEAA
EEREAN [ TR ARAT IR A IR A #
TR R EE L R SRR AT E A6 A AERRE SRR C
B WAL AL GG 531008 530008

%200 3 13




A RE MR 2024 455 1 AR

| 05 Wk TRAZEE IR |

187,942, 4

96. 15

227,942, 579. 67 11y

§ 3 EEMFIEIIMESIHERI

3.1 XFEMEHER
i NRMt
- 4 ﬂ%@i@w4%1ﬁlaawﬁﬁsﬁ31ai
BERE A6 A EERE AR C
L AR sk i -3, 083, 259. 44 -3, 640, 901. 25
2. A A -199, 054. 65 -443, 874. 03
3. ALY 3505 4 A B A 1R ) -0. 0008 -0.0019
Ui R Sl G e 372, 756, 860. 76 4317, 697, 362. 70
5. JHRJ 1 A 1.983 1.920

T L A OB R S AR S N . Bestilieas . AN ORE 2 seprE2 sl 1
R AR < 9 FAIAS RTBABLB R IR B AR, A SYIRINE D A 39 L Se B B A28 fe (i A2 sh i
2 Frid 2k e N SEEAR AN EIE R NN EEE 53 & A I3, TS LRl e /KT 248 T

RTE G

3.2 e FERI

3. 2. 1 ZEMHUHERK R KI5 RIS b el 2= (1 LR
EAE R E A7 A

‘ ‘ Mk g b i FE v
THE S R AR 5 b 3 S U o
e [REIE RO ‘ » Wi RhrEZEl @ O—0 @—@
HEZ® g EE)
@
HE=AH 0.11% 0. 25% 2. 05% 0. 09% -1. 94% 0. 16%
TEANTH -0. 54% 0. 22% 3. 52% 0. 08% —4. 06% 0. 14%
HEk—4F —0. 44% 0. 18% 6. 10% 0.07% -6. 54% 0.11%
U o 9. 10% 0. 20% 15. 90% 0. 08% -6. 80% 0. 12%
P A 13. 15% 0.17% 24. 14% 0. 10% -10. 99% 0.07%
H3E 45
60. 41% 0. 17% 53.92% 0.11% 6. 49% 0. 06%
ERGER S
HEREHEAFTE C
B [V EK RO E KRN RNV S s R O—® @—@

3T 131




AR RIS 2024 4508 1 BAERY

#HEZQ et EIONI SRS YT
@

HE=1H 0. 00% 0. 25% 2. 05% 0. 09% -2. 05% 0. 16%
T EANMH -0. 78% 0. 22% 3. 52% 0. 08% —4. 30% 0. 14%
o E—4 -0. 83% 0. 18% 6. 10% 0. 07% -6. 93% 0.11%
JU i 7.83% 0. 20% 15. 90% 0. 08% -8. 07% 0. 12%
kA 10. 89% 0. 17% 24. 14% 0. 10% -13. 25% 0. 07%
Bt

147. 70% 0. 19% 98. 53% 0. 12% 49. 17% 0. 07%
ARGEE S

3.2.2 HES & FAMRE S RTHFHEM KRR L H S RS R E Y R

RARFHI R

AF TR R ZRA VT B 1 2R 55 R 0 ol 25 bb s i v c s SR B Py 2 R Bt Lt I

£3.00%
56.00%
49.00%
42.00%
35.00%
28.00%
21.00%
14.00%

7.00%

0.00%

|
X,

vxwfﬁﬁwﬂvxf”’ﬁthhJﬁAf

)

JfﬂUJﬁ

o
o

et

T
M S

A \v»ﬁf“’”

o
2015-03-30 é

2014-09-29

2015-09-28

2016-03-28
2016-09-26

2017-03-27
2017-09-25
2018-03-26

2018-09-24
2019—09—23

2020—03—23

2020—09—21
2021-09-20

2022-03-21

2022-09-19
2023-03-20

— R MR AR T N KR

r— 2019-03-25

In_ J_J‘IYI{ |'J' {J"!—\

"12021-03-22

il o B I 7 R

2023-09-18

2024-03-31



AR AR G 2024 4538 1 RIS

AF TR RE SR B R C R T (B R 5 R b 207 o e 2 e i 3R O By 52 RE B0 EE

160.00%
140.00% m
120.00% fﬂwa//MrH”
100.00%
80.00% NM,F/,J»f’ﬂ“/A#;
60.00% g
40.00%
20.00%
0.00%
KIS§ 8258003983883 33835 5
- R - s s R =TS~ T B = R
|— e A R C B hF N KT — RN RIS C Rt ol |
W ARG, AREHREASHHFEREESFER.
3. 3 HAhIaHr
o
§4 EHEAME
4.1 Z£&4H (HELSLE /N FHN
EAZEEMIESZIIAM | iFE2 Mol .
AR e [ mmam | eR b
FHEREA, it 2011 4 12 AT
TN R ZEAZHL A e TR b AT
R R P A R A R 5 E
B o E N IR R A A PR A A i
PER 4, 2021 4F 8 AN NS 4[]
ﬁﬂ%$%$mzwwﬁwﬂ B R B AT R GE. 2021 42 10
HeswH 15 H H 15 Hil T2 QU LRI AR 5545
TR L BE AR E MR 5 B S 4 B
SFEELH, 2022 4 1 H 20 Hilgff&
FIL o — A R A BRI R 4
MR 4E2H; 2023 42 A 7 HETEE
E A BOE R R S R S A B
BAPETseE, . 2017 4E 7 HERLT
U E N IRR S E Ll FE 7 AN
éﬁ%ﬁxﬁﬁmzwwiwﬁw ~ 6 @%%ﬁ,mﬁmﬁﬁ%ﬁ\ﬁ%ﬁ\%
HE2H H 2 AN - e e L BT A TI AR 3: )
%, 2023 2 H 9 HiEST 2545 60 K
Fr W A G AR J5 4 W 3 4 1) 3




A RE MR 2024 455 1 AR

G4, 2023 4E 5 H 19 HifEdf5fa e
R 25 TR 7 4% 5 ok < P ik < 2 T
2024 4F 1 7 29 H AT 2582 fige B
IR TR N e

4. 1. 1 RFAER ISR P B BRI B 2 3 R G20 78 R A 2 A 72 i S
p

4.2 BEANHRE A A E SZE MR TE BRI A

FEARIREIIN, BB EANAERF RS MIRFA AN @A N, EeEHEABRI I
NFESHIHFA NFRFIZE, AT T GEFE) QEFFRBFEEE) . HAlA B EE
SEAT CRAGREEA G RIS B &R &5 F) IIE .

4.3 AP HERHHA

4.3.1 AP 5 ERPAT BN

AT ATIHERAN, AT, BB IE SR 5. 25 ik S sk AT
NFIRAE GESRFEAE) « (ERERESEHAR NS TEL) . GEHRE
AT TS Gy IR SR L) SRR A = BB, R RS T (AR5 B
) (RELHEEINE)  (ATIBIENEL SEEINE) (IR EINE) HME
BRI AFERA S RGBT AT SHE, — B BN RS RN L3R —iF s,
ARG ANV B AT G ERIATIRAE, B RAESRRE IS P AP ARR TAES, AR
B 55 = 07 I 5 S A R 4 A 2 AT R 25 % o

I

’
Y

A
B

Zl

4.3.2 RERZ AT AR TUH
AR AR I A RS S 5 A5 B A3 IR H S R 58 5 RSB0 1 #0425y &
I IZUESR 2 H RS R 5% HITE DL ARG, RAIAILSAFE ST HZHITN.

4. 4 |5 A E S KR KRB EL T

— R T E S ERE RN, WITERIFESTRT AR R B, BRI 98 70 T TR (1 9R%5
S, X R SRR T BB KU B PR O AN AL, REIRER T 25 L, S AR B 3t
MR IFVZER B BRI S TS 5 & A RE “BRME" FOSETES, ZHTH
TSR RN T ARGE BB AL . (AR S, DS TR — F FOX R AR A R B A 15 D L
KRS, — R ERRE TR OEON R, SIAMNEATRE Z 2 GHE E i HaE
FERONYIN. ot 3 A PMI 345 50. 8%, RIUETTHHUN (50. 1%) , TRl HyIGTHI R AT

Fo6T o 131



AR RIS 2024 4508 1 BAERY

SO IR SR AR DRI, IS B 3 H PMI IR R R EE, 3 A RAEFE R
PRI BE e Iy, A 7 SR SR T I R W G R, B ERBUE AR R
AN TR (R R SRIE 5 Ed— P IR, F AT ST T O T B R R Al DL e B
Ry B RE V2 AT WA AR 8. WA ML TR SR RIE, WS TR B R 2R
TAT. MTE, HOTREATIEAERE: gk, IR I Wk BT, Rl B2
W H RIS TFRENLR T RS IUBG Bl . WA REEGR A K%,
ik T, BEZ.

BEAVYA WK B EEZ AR, IWTHTIR4EER 4 H a5 b So it RELEERE 7 feoi A
iy, PMLEETUYI AT RESRALLZE G R3S, Tiipsiat— P R E 2k, n ULE Sek S E Az in 4l
5T R MTIELEERE R, R AT AR T AT, X —ZR Sy — @R IAE X 1D
o QRERL RE . #E RIFPEI SCR~M. DSOS 2) BRE: BTG 3) filid:
P shim e, isdes. Ashibied . FLHR T 4 T Hihk. JofFsE; 5)
Er R BREg AR ISP, R, DS, AR EERAE, I kiR
(¥3 TMT ARI¥, BRSO EAE AT I, (EIFAS 2 DOSCHEFE X A4 KIikiE, 2 2 FFS
FIKE . MO T O SR I R 2GR, AT S AR ST, AT
— IR B 2 (N T A AR 5 AR R MU 5 D0 () L1852k Ml 55 LU 9T BOR R e 3l
(ERXIFFAEIATI R R, WA IR, BRAGKIRR N OIS T RlE G kT
MBEIE. Brdim, Wi miek s, JTHR K, ReMZ o ARSERYE, i
375 H A AE T RE 2 o AR R A R IRPIRA BRI T B e o e A 28 T A

4.5 |EHANESKLSRI
ARERIARES A PEBE R 0. 11%, JEEIZE 0.25%, MEithE ISR 2. 05%, JEh%
0.09%, ARG HIAIES CIEIE KK 0. 00%, WahFE 0.25%, W\ai LRI 2. 05%, P5)

0. 09%.

4. 6 MEHINEERA ANBEE & F ™ E T 3
p

§5 WAAAGMT

5.1 MEMREER-AAHER

s i H £ o) R BB o)
1| Bl - -

%

8Tk 13



A RE MR 2024 455 1 AR

Hodpe SR - -
Fe st - -
] 5 WA 7 $5 % 908, 070, 936. 66 95. 29
Hrp: fiid 906, 031, 418. 22 95. 08
e FFIESF 2,039, 518. 44 0.21
Dit AL iy - -
SrRATAR SR - -
SN IR 4 % - -
Horpre SEBraCIm e ) SN R B 4 il Bt B |
F
BT ARG E /AT A1 11,978, 681. 06 1. 26
Hoptr g 32,907, 142. 38 3.45
it 952, 956, 760. 10 100. 00

0.

2 MEMIREAT W KRB ERRAS

5. 2. 1 MEHIRIATW A R T ARER R LS

T

5. 2. 2 WEWRIBATW A RIOBEREBR R ERRAS

T

5. 3 FIRAZ A SOMME o B & 31 E ELBI R/ N HEFP B B R B R I 4
5. 3. 1 |EFAARIEA FOMHE o 2o B 7= B L5 R/ N U BT 48 R B 4

T

5. 4 MEMREFF R RNREFRTAE

e i 75w ARME o) i 4 TR E R )
1 X fii 7 79, 253, 772. 60 9.78
2 P AT YR - -
3 SRfiZF 114, 321, 862. 29 14. 11
Hrp: BURME SR 20, 680, 989. 07 .55
4 b fii g5 17, 375, 036. 79 .14
5 i i T % 91, 796, 770. 81 11. 33
6 P A 372,914, 243. 84 46. 01
7 AIEAR CRPAZ #f57) 230, 369, 731. 89 28. 42
8 [ M A7 H - -
9 HAh - -
10 it 906, 031, 418. 22 111.79

5. 5 A MR A RPE SRS T 1#E GNP R ET LA BB A A

| 5

PG

[5E () | ARt «

) | EEEHR LS W |

8T o 131




SR E R 2024 455 | ZRREAR s

23 AT 4%
1 |232380066 qui A 300, 000 31, 493, 118. 03 3. 89
% 03A
20 VTALHT X
2 1102000690 (LALHTX 300, 000 31, 396, 986. 89 3. 87
MTNOO1
21 Hrined
3 102101694 Wik 300, 000 30, 670, 442. 62 3.78
MTNOO1
4 102102081 21 HEEL MTNOO6 300, 000 30, 615, 262. 30 3.78
22 FF4E
5 102280002 IRARIEL 300, 000 30, 463, 249. 18 3.76
MTNOO1

5. 6 MEHARIE A SRMME o 2 & 13#E Le I R/ D HEF R RT 48 B SHFESR R R

K
s | RS | IERAR | BE () | ARWE Go) | HEEESFELS] (%6
1| 260440 | KIE AL 50,000 2,039,518, 44 0. 25
5. T WFHIRIL A SME o5 E G T 3E LB /NP R T4 57 & R 85 D4
o

ol

. 8 ERIREE A SOME 5 F S 7138 P R/ HEFF I BT 4 BUIE L3 B 4
T

()]

-9 MERIRAE SRR 1 E R 5180 i

()]

-9. 1 A A BB RBOR
o

[$)]

. 9. 2 WMEHIR AT B E 63 R S A0 47 2 B 48
o

()]

- 9. 3 A E G B PP
o

()]

10 WEAAHE M

()]

10, 1 AESERE B IEFRRT EEARE HIBREER TR AE, &K
RS HH Hl—FNZBIATTEDT. ATHER
AT A2 AR A S P B T A4 RS (K R AT 2 AR I R A ¥ 1) 7 S R AT A o 2 1) I A

—ERNRZBINIETT. AT

5.10. 2 EEHF KR +4 BEER BB HE e S R E &L EE

Foom o 131




A RE MR 2024 455 1 AR

B G RLB I AT 44 BCER AR 2 A R E R BTV

5.10. 3 HABTE = H AR

e R 8 )
1 fFHRIES 16, 678. 29
2 |MUGERTEH K 32, 724, 850. 29
3 RS -
4 |MYCRLE -
5 R HIEER 165, 613. 80
6 AR _
T Al _
8 |&it 32,907, 142. 38
5. 10. 4 MEHRFFH BT AR v 5525 B 40
e fiegr A fii 7 44 5 ARME o) bR B A L] (%)
1 113050 PR it 16, 365, 364. 16 2.02
2 111000 AL fiit 12, 310, 436. 44 1.52
3 113055 FER it 9, 830, 936. 09 1.21
4 127074 HoKE% 2 9,673, 091.77 1. 19
5 127045 W L e A 7,369, 991. 40 0.91
6 123172 G S 7,212, 697. 40 0. 89
7 127086 E 4 5 6, 648, 230. 11 0.82
8 127020 Hh 4 B {7 6, 508, 056. 79 0. 80
9 113563 M2t 6, 418, 890. 22 0.79
10 111011 7ok A 15 6, 282, 819. 72 0.78
11 127066 R i 5, 786, 378. 27 0.71
12 127050 T Bt 2% £ 5,529, 710. 19 0. 68
13 110090 % 1 A5 5, 360, 522. 07 0. 66
14 123149 AR 5, 228, 803. 09 0. 65
15 123071 KA i 5, 132, 764. 09 0.63
16 111017 R it 4,751, 638. 22 0.59
17 123150 JUsR A5 4,626, 533. 16 0.57
18 110091 WAk 4,391, 019. 30 0.54
19 113637 HEN A 4,375, 813.01 0.54
20 123194 [ERE3=hi 4,210, 578. 35 0.52
21 113045 2Rz 4,205, 569. 13 0.52
22 113024 Mt 4,029, 272. 99 0. 50
23 110085 18 22 HAit 3,908, 434. 08 0. 48
24 123221 J1kE A 3, 806, 007. 99 0. 47
25 118025 28 ¥ i f5it 3, 587,207. 75 0.44
26 123169 1B A5 3,539, 490. 74 0.44

10 3L 137




A RE MR 2024 455 1 AR

27 113067 PR 23 H i 3,333, 514. 52 0.41
28 113061 P i 3,007, 455. 29 0.37
29 110068 T 1o 2,909, 313. 97 0. 36
30 127084 M T 2 2, 802, 593. 67 0.35
31 127073 PN L 2,801, 226. 94 0.35
32 113051 T REFE it 2,730, 171. 92 0.34
33 118027 7 B i 2, 661, 059. 46 0.33
34 118019 G B AR 2,607, 334. 71 0.32
35 113632 9 21 A 2,530, 839. 45 0.31
36 113641 TR A 2,434, 477. 87 0. 30
37 113664 Kook fi 2, 355, 596. 85 0.29
38 111008 e MR E T 2,304, 672. 79 0.28
39 111004 HH 3T i A 2,294, 631. 46 0.28
40 110094 RN A5 2,211, 116. 27 0.27
41 110077 U3 fiit 2,067, 292. 83 0. 26
42 127076 g 2 2, 040, 818. 00 0.25
43 127064 Ut 1,984, 392. 16 0.24
44 123133 i 2% 5t 1,948, 544. 88 0.24
45 123192 AR 1,894, 773. 56 0.23
46 128134 G B A 5 1, 800, 373. 35 0.22
47 118041 BRI 1,762, 122. 68 0.22
48 113598 1R 1,673, 716.09 0.21
49 113663 B 1, 563, 343. 93 0.19
50 127082 ERH it 1,484, 344. 55 0.18
51 111005 B R 1, 107, 200. 39 0.14
52 111002 R 3 1,074, 612. 36 0.13
53 113667 F 23 HA 1,071, 069. 56 0.13
54 113662 B he i 1, 035, 354. 26 0.13
55 113636 & % it 978, 746. 26 0.12
56 128141 HE e it 870, 525. 08 0.11
57 123174 K it 862, 447. 21 0.11
58 113064 PR 829, 754. 90 0. 10
59 127088 kiAot 793, 498. 45 0. 10
60 113605 K fi 737,717. 25 0.09
61 127069 JINBE 4R 498, 798. 99 0. 06
62 127054 R e fiit 480, 682. 63 0. 06
63 110086 ¥ A5t 4, 686. 35 0. 00
5.10. 5 R R BT 148 R 5= AP A7 AL Tl SZ B IB 1L 1 1 B
T

5.10. 6 R A SR & FHER F A FHIR I

o1l 4k 1351



A RE MR 2024 455 1 AR

hF P& TS, DB A i R %
§6 A Z & AR S

s 4

5t H R EREAE A EERE A C

7 ST < 1 A A

262, 202, 966. 66

269, 997, 960. 87

15 HH A (] 5 4 e HR D 7 40 13, 386, 296. 70 3, 906, 684. 54
ik - % H R 5] 25 4 S B2 [m] 43 0 87, 646, 767. 21 45, 962, 065. 74

I 75 1300 ) 22 < 45 0 AR S B (G

UL =" 318D

T I R <y L 0

187,942, 496. 15

227,942, 579. 67

TE: WHATAHIRNAE O, HRIEE LR RN B e, B 5 R i A B

§T HEEBENCHEFRERFELEERFR

7.1 ZREEEAFHERESHFEHNER

AL fy

i S B A
SE et

5,070, 486. 82

T 75 3 3 18] SE N/ R A
i

i T 391309 18] 552 M /08 m] A
i

e TR B F A A
SE et

5,070, 486. 82

S IR RF A A2 & 4
W S A ] (o)

1. 22

1.2 ZR&EBENZHBERRERRAEER 5 A

52577 3

52 5 H Y]

oA ()

5 oy (t)

H

P

i3 (%)

5

1 AN

2024-01-12

126, 762. 17

126, 762. 17

§8 MR HEE RRPMMERESFR

8. 1 REMANE—BRERFAESHFLHIE R EGEIT 20%81F 5L

Teo

8.2 MR EE PR MM ERGER

o120 4 13751



A RE MR 2024 455 1 AR

§9 ZEMFEZ

9.1 FEXMHE=R

v R R M e Ao A A 1 R 51 55 AR I B B L R S5
(RERERAM O AIE R R SRS EF)

CRAER A O RIS R B G S U 45D

4. (REREHMFFANEF R ESITE DI

5. G B 5 B HLAFATE ML 5

v FEEFE N B AL AT E ML U

VIR I R B BN ST BRI A IA

—_

\)
P

w
/

>

-3

9. 2 TR =
HEEH NSRS ITE N,

9.3 TR
Bt F a7 E I (8] G SR B D]« 7R SOAST AR J5, 786 PRI 1) Py BUAS _E IR SO E BN,

BEEEEEHARTLAA
20244 H 19 H

13| L 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国债期货交易情况说明
	5.10 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


