HIRMH I A 5 R RATE LS
BRESE
2024 £E58 1 EME

2024 3 A 31 H

EEFHAN: BRPHmESETEFRAF
EEEEN: PERVBITROARAF
WEEHHRE: 202444 A 22 H



HERZG 2024 5 1 TR

§1 EERR
SEBAREF S LEFRUEAR S I bR AR EIC . 3R FUERRR B E R,

FEXTFL YIS e HER R e B AR A ) B DT

FGAEE A b EAM AT A A IR A A AR IE AR S FIE, T 2024 £ 04 19 HE T A
A I SSARIR . HER A A SR G FAS, RIEEZNEAAERRICE. RS
NE AN DN b

G RV LLEAE F < B0 5T i JE U A8 B A S < 5, (B PRIE R & — e &R

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
HE R .

AAR TG I S5 TR 1T

AR IAE 2024 /£ 1 1 2% 2024 42 3 7 31 Hik.

§2 ZE&7= MR

B RIFR HEE 2

M iR tPe2y (JhiEZEfaifR: P24 ETF)

4 F A 561510

FgiafE 22 5 B IR

FE&EREMH 2022 47 H 26 H

ety BIR B A0 B 300 97, 206, 015. 00 7

EPAN=R SR IREAR IR SR, 1SR ERER R 25 P A ERER R ZE 1 e ME
ARFEGE D500 H 3 IR 125 FE A HIAE 0. 2% LAY, AL ERER R 2245
HIZE 2% LAY o

P SRS 1. MR SR

A4 R BRI SE SIS, B 58 A4 BRBR IR 8 5000 B A7 B 2 i
R EAE RIS R AL A, FERIEAR 1 st I S FAL
ARSI T AR R s AR ISR B AT R R FRERE A
V6] 5 G i U AR TR, A T b AR o 10 8 5010 0 it R D01 % 97
BN, KRBT TRRAE AR, RERRIREGRE, 1
Gt 25 PR B O B B A I 7E 0. 2% LA PN, SEALBREFR ZE FHI7E 2% LA
Mo

2+ LSRR S g

RIEGIEGA RTINS . R TStk R R Al 1R
P R A3 2 SAEEEIE R, DO A R B AR 1 4L,

T8 SRR SR O S B R PR R 2 R /M

3. IR TR

NI G TR R IE o0 B A AN LA B S RN M [ A
BB -5 1% T 3 EOR S5 R E dR (m,  EAT 45 B R R % 73

%20 3 13



FREEZ 2024 58 1 R

W, AW EEAEYS, MEGTF B LS, DRIEREE B
Wt AL EERESR 2 .

4 AR I R B s

ARFE G BT BARII LT, K™ AR A RS B I, A= IR
E I, X R Gtk KRS AR LR IR TG DL N BBl P U 55
AR B 08 R BRI AR A . S SRR &4, 2k
A SR DR AR S SRS HEAT B I OR B R AT, 0 A AR I B 114
FLAFER, PR SO A AR E R B (5 5 AT IR R 1R 22, I8
AT R AR AR AL H 1

5. B SCRRIESR BB SR

B SCRAIE SR A FE G R B R 1505 T H, AT G i AT
BN SR B, s S e 'm A AE R i %,
ERE AT B SCRAIEZR ORI R KU« SRAT AT XS FshE X
B Bl SF IR, B RAT RS IR B E I B8 SCRAIE TR
T E.

6+ Rl BT N e Al AIE SR Ak 5%

ARFEEIE ] S 5 gt S REIE S 5. RS S SR
W55, RLREHRERBIRA . RESHG. HRRIESIEFIT
BB REER, GEEENZ XTI [N, fEORREHE
SAR A G 7 R I AN I DUR A R dl B BEATAT KU RT3 T,
JE R L

Mg L Sk v A KA (L S LR HE Dy e 2 FR B e 2
A UL B AR5 AIE AEG R TR B SP fe S &S, RA e &S H s
T s, B ShRIFRECL RAR T T AR I S T 7 AH A
PIRB SRR AE: — 7T, AR RG4S, AL 517
miigEEmn s, KRGS 55— 7, AT R
FER M PR B e S, HXARS AU a8 RRAERE 58 e S AR 46 2
PRIFIEA—I
REEFHEA RN L B PR A )
EEIEEN Hp AV ARAT B A A PR A )
§3 TEMFIIrMESIFERI
3. 1 EEME R
Bhr: ARt
F= B 55 e b WEW (2024 4E 1 A 1 H-2024 43 H 31 H)
L AHA s a2 -1, 644, 201. 46
2. AJHAE -4, 8217, 035. 51
3. MY 3515 G A B A R ) -0. 0492
4. SR B 4 5 1 105, 272, 951. 96
5. BAAR KL G A A E 1. 0830

SECEI I w2 8| A6 =D N K 1 S S AN Gt B Sl R E R AN A D ER MU 6w W -3

T PsIEcT.



HERZG 2024 5 1 TR

2+ AWIC SR R TR AR RN« B8R . HAlN OR

N FAMER SR FHRRAH

RWERIRAL, AR A S eIzt n_EAHI 2 e (E AR s icas -

3.2 HEHERN
3. 2. 1 S MBHERK R R H 5 F LS i 3 a8 R 1 LB
b SR b s
AR | ERE KR | gt st
Bt WS 25 R O6) @—@
® PRHEZER) | HERZEEG) ‘
HEZ®

HE=EAH —4. 40% 1. 62% —4. 17% 1. 65% -0. 23% -0. 03%
SU AN | -8. 58% 1. 39% -8. 47Y% 1. 42% -0. 11% -0. 03%
o —12. 42% 1. 30% ~14. 55% 1. 33% 2. 13% -0. 03%
HEEEH

8. 30% 1. 43% 0. 04% 1. 49% 8. 26% -0. 06%
& sy G e

3.2.2 HESEFAMURE S RTHFHEM KRR LIRS RS R E R

BRI LR

rhEZ ZiT MBI R 5 E R 45 AR RE W S ZR AN [ 56 1 BT b

00%

00% ﬁﬁﬁ
00% . )ﬂ“ r\* wr Mo r.l i
00% II.HIA Ih.l‘\ "“"-r’ f“" " WA
00%

| N |
\ZPPWARA| T
00%

"' fl 1 A W ™~
/ | 5 M .J'-I. II N b
||'~l P W J ,._IL:I.I, ¥
/ |
00% ﬂ"‘ ﬂ"w H 1’ 1
oo || 1M,

00% ) W

.H ‘
00%
00%

o
= z_.—:—

A |
k"’\kll/ ’)\ ,-‘Mf\\'\

2022-07-26
2022-08-27
2022-09-28
2022-12-01
2023-01-02
2023-02-03
2023-03-07
2023-04-08
2023-05-10
2023-06-11
2023-07-13
2023-08-14
2023-09-15

+

— 2022-10-30
4 | 2023-10-17

EHFFEIGIKE —hEH RIS

1:"@
Elr

< A

Bk

VE: BRHBIN 2022 427 H 26 HE 2024 423 A 31 H.
§4 BHEAMRE
4.1 RE4HE (RESZH/NH) HhH

%470 3k 13

2023-11-18
2023-12-20
2024-01-21
2024-02-22
2024-03-31



FREEZ 2024 58 1 R

a4

HRA S5

FEAFE G B 5 G2 PR

AR H 3]

AT H

EFR Aol
FIR

WL

AR (M

20227 H
26 H

8 £

2 BRI 5K % O LN B e 20 1 4
TRt . A LIRIESRAE 5 B
mn GIET R G A Ik 558 2 3 . 2020 4 7
AN RS E A RAR, B
FEFRBHCR AR RS M. 2021 4F 3 ARAE
HEFRAA i IR R BEVR A AL 5 BT
RIGBOE R A HEZ A IE R
AL 5 B T B SR P R 4
IR A2, 2021 4F 4 H AT
HHIERH 100 42 55 B 78 Fa BOiE 27 4%
TiE G RBRAOEGHFIERHS 100 22 5 5
TR BOIE 742 0 I G R L 4 1 ik
G4, 2021 4F 6 H AT I IIE
MEAZ O TE S F7 50 28 5 B i AR H0IE
BRI EMIESLTE, 2021 49 A
(EAEFR AR AR RS A 5 B TR
FOE SRR A E 42, 2021 4F 11
H AT ZR A G TR SR S R B% 50
o PTG O H BER e i 4
23, 2021 4F 12 HEATERRME HIE
Fais L7l 28 5 B TR FE BOIE 23 15 8 2k
SRR SR &2 . 2022
1 A AR U@ R AL 5
R AT B R S e
M, 2022 4F 7 HEEERM T HIET 2
o T GRIR O BR e 4
2. 2022 4 8 HEAFHEZM i [EHIERE
15 VB 5 BT IR EGIE 4%
PRI, 2023 4F 8 H iR riE
ZEHAEHOUE Y S TR BT 2577 b 38 5 R TT
TR OE R T R S I S B
2023 4F 11 HEfEHEZ 5 FUERHIR
100 22 5 BT TRFR BOIE TR L 0 46
SEZRMIE IR R L 32 R 5 Y
TR IR EOE TR B R S ) I 2 B
2023 4 12 HiEAEER M k4 iR E
TR 2% 5 I 5528 5 BT T8 R 2iE
BRI EMISLTE, 2024 4E 2 A
(EAEZ2 A G EAERHIAR 100 22 5 BTl
IR BOE R R G R R 1)
ResH,

4. L. 1 BRRAERZE R - E BRI R 2B E e 28 R EHK™ A H R

o500 3 131



FREEZ 2024 58 1 R

T BEAMREHIAR, RIS S L AL FAEAL S T8 B R B O

4.2 EBANRE RN EAESZ/EEMFEE LU HA
S I AR A B M GRS MBI 4 B RIS, AP I S AR
ST R

Bk

4.3 AP ZHETU

4.3.1 AR 5 HREHPATHE LR
WEIIN, ARESEBARGE GEFRREGERAF AL HHIEESEL) MER,
IERFATE R IR SR, AT S RS 5 SRR A% PR AN 7] < 2 ) AT B PR i s
e AT U IE LA ) SR SRR AR R A PR AN RSB AL o HIRAZ Gy i #5258
RMIERINE . A3 RE L& B RAT I S %, AR S R PR R AL 5 KRG AT A 1
B, BRIRATAZ G ISt [RIE,  PXURSH T BE AR 0 5 I N A2 5 AT H R A 0 BT Al
AR A, B ATAZ 5 i BB AT I DL R4 -

4.3.2 RERZ AT AR T
WE N RE ARG AR FZHIT N AREWINE TAEIL: i 5162 510
Gy ATESEN A H A58 5 RS B0 i 5.3 52 By B AZAIE S 24 H RS R 5%,

4. 4 WE AN ES B R RS E

2024 SR UGO8 E, Hdemmate, 508, AT, TR EIRIHEXTH
UF, BRERDRZ 4 12, 05% 10. 79%. 10. 78%F1 10. 23%. #EMAKA, K 300 HHIE 500 HE
1000 FIAIMEAR 5K ERIE 27504 3. 10%. —2. 64%. 7. 58%A1-3. 87%. MTIIZ NI KA, HAMEY IR
300 M {EEH (9. 42%) RFEHFRY IR 300 SRS (-1.15%) , HiE 500 HifE (4. 60%) JRHIHR
HIE 500 B (=3, 15%)

2024 FE—ZEFF, PAERZGHEEIEE 4. 17%, ST FEMFESfEEG R (-
10.94%) , FEJFHEETZIEETUIEIS . BTG MR = H MR, RN RE:
SENVSTE . E AR BURTRRFSE FILF R F A .

H BRI R R INAT B AL 2024 4. BRI SCRE IR IR, EEAE 12 H
TR 2023 FREE R H s, AR 2022 EHTG 9 ASrhsiZh i, 10 HAT 73 Ffeb sl 2 (14
FAYS R AR, Horp 34 MGG K, beindehi 7 “HEAE” ,  “HO B R0 SRR
A, 39 MR AR, —ILPE AN 38 LT AR 48 A BT AR TR R AL KB

Foen I 131



HERZG 2024 5 1 TR

BRI, 8 B v 2 A0 S b 24 e 109 9% S ) S SRR AR T, OTC 383 L3 )%
Ky CHERFEMRE P2 A B L SR B A BRI =2 2024 TP AR
IND SZHRHR 2023 FAAEN 21%, NDA SZHRAUR 2023 G4 42%, 4 A2 MRkt
b, HURR 2023 SFAAER 45%, SRR TP ZGHTA HHIE R RE P i, AR A TR S A
piapich

BRI, RELT BRI TSRS SR, ERRER T T RS “HfE
BE” (RS, SRTFEEIT RS (00 Fe vk A AN AT e, SRIHKZ . LSRRI, AR
I P ERIT AR RO T A AN, Tk Aok s R TR R R R L S K M R, I
Wi RS 3 KB IPR 5L .

BAV A IR AL S S I RE, B IRERARIOFaE BRIER R B /MU I B 5 SRS EAT Bl
Bo AIREWIN, AEEEH O LA ERE R BN 0. 020%, WA HERERRZE 0. 029%, %0
ST ARSI H AR

R N A T S B A B B M (R B B B S, AT g G P Bt N SR S A (4R
HEAR— BB R

4.5 HEMNESE LSRN
BREARR LG ARAFESMDIIFEN 1. 0830 76, AR HAFE SN HFHER KR -4, 40%, A5
b FEAEIS 25 26 -4 17%.

4.6 ME AR ETH ANBEEE T ETE RN
o

§5 WBEAGRE

5. 1 REBIRESH=AHEHMN
e TiH S GE) Bl (‘jf S0RE
1| BaR BT 103, 281, 368. 78 97.83
Hop: 2R 103, 281, 368. 78 97. 83
FEGITE - -
[ 72 AL 2 $5E - -
Hrp: iz - -
B FFUESF - -
Eﬁﬁ - -
FtE s
4

K=

|

i

i

z|z|e

B | SR
H'[> o

F _ —

0|

J&




HERZG 2024 5 1 TR

Horpe SR SRR

I_LL

AT R GEHEAA ST 2, 160, 977. 09 2.05
Hoph 577 130, 091. 73 0.12
&it 105, 572, 437. 60 100. 00

T BRSO AR IR A A (E G

5. 2 MEWIREAT WA RO ERFAS

5. 2. 1 MEMRBHERHE BT U RPFEAREZRRA S

45 AT ARME o) iy B 4 E P 4B L 5] (%)
A RS RRS B ik - -
B R - -
C [k 101, 649, 924. 24 96. 56
b I #I7. RRSOoKA™ i |
GIEEINA
E @5l - -
F o RS 1, 570, 130. 83 1. 49
G primist. SeEFmsEol = =
H o {EE AL - -
I R BAEAE B EOR i |
liF& 4
T R - -
K EHi=k - -
L [ GEFIRE 55 e g5k - -
Mo RFEERE TR R S5 - -
IKHI S IREEAN > FL A5 it A B
N " = -
i ARSI HAN A AR 45
O | ]
N4
P A - -
Q |DAARES T - -
R b, EEME R - -
S &E - -
ot 103, 220, 055. 07 98. 05
e BRI BT FE W] R B AR A
5. 2. 2 EHIRBEB R EATU I KFIBEARERRAS
g 1725 ARE o i B 4 U 1B L B (%)
TN v SN NN G | 4 - _
B ERAM — .
C |l 36, 897. 48 0. 04
D |1 By R SOKAFE - -

p=i
H
@
p=i




HERZG 2024 5 1 TR

AR

I

LR AT

SLiE s A REAEEEDL

1, 464. 00 0.00

o |T|lm

ERERIE a4

M. BRI E R A
250k

1,618. 00 0.00

B4

R4

L ST AT 7R 55 iR 55 k.

1,619. 20 0.00

BEABE AR 55k

Z|l=|C = |—

KR FREEA A L i 5 B
N4

19, 715. 03 0.02

o

o R RSS « AEBEAIHAT IR 55
N4

A

AR TAE

SOt R E MRS

n | = |o | T

o

it

61,313. 71 0. 06

M EIRBCEESRRE AR A R AR A A Y

5.2. 3 MEWARLIT U RABRBRERERTAE
VE: ARG AR IR R MR A A 2

5. 3 JIRAL A SEYME o B B F=19E LB R/ HEFP O B SR BB W A

5. 3. 1 REMIRIBHIRFE A RIME S ES R FHEHIRDHEFRET 2 B2

g
e | BEARR | BEAR (HE B | ARME Oo) | HEETESEREE] (%)
1 600436 AP 44, 000 10, 054, 880. 00 9.55
2 000538 = EY 176, 082 8, 944, 965. 60 8. 50
3 600085 [E]4= 5 153, 604 6, 296, 227. 96 5.98
4 000423 RGNS 100, 857 6, 204, 722. 64 5. 89
5 000999 HEiE = 88, 507 4,592, 628. 23 4. 36
6 600332 Hz 1l 157, 448 4,542, 374. 80 4.31
7 002603 DA 225l 187,072 3,773, 242. 24 3.58
8 600535 KLt 199, 624 3,215,942, 64 3.05
9 600566 FEIN 2k 82, 167 3,075, 510. 81 2.92
10 000623 ELS/ &R 208, 123 3,009, 458. 58 2. 86
e PR EMEAEFE R B
%9 13



HERZG 2024 5 1 TR

5. 3. 2 MEFIRBIRI R HE A RHE G EE R #E IR/ DHEF IR 12 B =8

BEEA4

e | REARE | BRESK  |BE B | ARME o) | HEESEEELRE] (%
1 601033 N 7k 2% 1,427 19, 715. 03 0. 02
2 688648 H R 156 3, 845. 40 0. 00
3 688709 AR 188 3, 647. 20 0. 00
4 601096 PR 786 3,537.00 0.00
5 688652 AR 81 3,431. 16 0. 00

e ERBEEM EA R IR ALY

5. 4 WEHIRILBFF MM T REFFRBAE
e ARSAM G IRRETA 67

5. 5 METARIE A A b 2S5 7™ 3E EL I K/ HERR BB L4 5 3R PR 4
T AEEEAREWIRARIA 557

5. 6 MEWARIE A RMME G H & F ™ 1#E LA R/ HEFF I RT 48 B SCRRESR R R
Gk
T ARG AR I WA RS A 5L SCFFIES

5. T MEWIRIE A RME HESH P #E LLHI R/ D HEFRRT LA BB
T AREEAREWIRARFFA St /B

5. 8 W FHFHIRIZ A RME 52 & T ™13E HBI K/ HEF R BT L2 BUER R B 4
E: ARSARGEHIARRFABGLE

5.9 MEHIRAZE ST E MR B 5 1F 0L i ¥

5.9. 1 |EFIRAE BB IS HF AR 21 B 41
s ARG AR S AR R R AR 52

5.9.2 AR SH B BIIPRHBRBUR
T AR ARG WA R A BRI

5. 10 R EHIRAZEEHH B EH AR ZF O v ¥

5.10. 1 A3 H R HI R B R BUR
VE: AEA ARG WA R R H A 5

1070 3L 13 ;W



FREEZ 2024 58 1 R

5. 10. 2 $REIARA Z: S B 1) B BT B2 kA4 25 B 40
T AR GARE WA ARTFA B G

5. 10. 3 A3 EH R R B R -
VE: AR AR IR R R E 1T

5. 11 BEHASMEME

5.11. 1 AESHRE KT HBIESF K RAT EEA R T MM EMITLR AR, =K
FEREwH HI—FNZBI TR ATHEER

i 0 P4 2 e BRI AT+ A RS IO RAT AR R B M LR E Y, A R
Gl HAT— AR B AIFETT . AT .

5.11. 2 ZEHWHMET+ LA BMERTE HEE S MK SRR EE
SRR A BT, BOAR T S o R E I B SR R 2 AT T

5.11. 3 FHABBE =Rk

5 B i &/ o

17 H R IE 4 17, 387. 17
NEYSCIE 77 5K -
IDAidle ] -
YR S -
JREYAT R 3 -
oAl WK -
Ry 2 112, 704. 56
FHopth -
it 130, 091. 73

5. 11. 4 IREWIRFFA KA T BT R T 34 B3t 35 B 40
T ARG AR WA AT A T AR U T e

F
d

O ([CO || [O1 | |W (D |+

5. 11. 5 AWK AT 14 B F - A AEUE 52 PR O ) Ut A

5.11.5.1 YR EB R BT+ 43 IR A AEFIE 52 FR1% DL # Ui B
T ARSI WIR AT 4 IS T AP AE TR 52 IR L -

5.11.5.2 HREFRFRILFE 5T .48 B = P A AR 8 32 PR A 100 ) 1 B
WIEZIRE A | HEETE | FEZ R
RE O fEEH %) Wt B
1 688648 R 3, 845. 40 0.00] HriBE N

FoILo L 13

s | B JB SR A4 TR




FREEZ 2024 58 1 R

2 688709 JRHRHE T 3, 647. 20 0.00] HTEEIAN
3 601096 AR 3,537.00 0.00] HrisiEHN
4 688652 A& 3,431. 16 0.00 Hreaiem
5 601033 N 7k % 1,803.23 0.00] HrisiE N

5. 11. 6 BB A G HHERF A FHEIR I 2
BT &I RIRR, 2 M5 & THI 8 ] R AL R 2 .

§6 A ZE S HEZ)
BT Ay
e 15 A A 35 4 4 B A5 96, 206, 015. 00
i S0 TR) 35 4 5 FR W 47 00 13, 000, 000. 00
il s SR ) 3 4 R [B] 47 12, 000, 000. 00

5 HA U 0] 2 4 97 2 AR S A0 (O 00
/DL “=7 3B
e 15 HH A R I 4 A B A0 97, 206, 015. 00

§7 H&EEAZHERRERRAESHR

1.1 REEFEAFHEEESHBRIFL
W e

7.2 ZEBENZHERTREBRAR ST H WA
E: .
§8 B R H R A EEE R

8.1 REMNE—RBEFFESHB LGSRSO 2055755t
s ATEGAHEIWIN RA BB AT SR G AL A BRI 20% L

8. 2 UM H FH HR M MM E RS B
.
§9 #AE XM ER

9.1 EEXMHEZR
1o ARSI G (10 v [EF 05 2 b B2 4 S
2. AL (FAETFE)

HO127 JE 13T



HERZG 2024 5 1 TR

3. A (HEUHIA)
4. KIEEN GEEHBO
5. FEGE NS B EL U

6. AIEH AL

H

9. 2 FFTHHE £
T AR X A 1199 FHERTLEN) 3 1 S 17 )2
L& NAEAT

9.3 &R
R E BN R PR ], WAl AR EZ I, BEEARE WA LN, "
BHHESEINERMIESSIAERAT . ZFIREHL: 400-888-0001 (HK-i&

) 021-3878 4638 /A FEMHE: www. huatai—pb. com

HRARESETHEARAH
2024 £ 4 H 22 H

13| 3L 13 ;W



	§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

	§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


