TR EE I — 5 2 B s ROE SR 1
2024 58 1 FEMG

2024 £ 3 A 31 H

EE&EHEAN: LREEESEHEARAA
HEFEEAN: PEIBMERITROBERAF
WMEZEHHE: 202444 A 22 H



TR £ B v — A WA TS R B SR 4 0 B 4 2024 456 1 R RS,

§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

B AEE A b E B B RAT A A R A AR AT G S FRE, T 2024 4 4 H 18 HE#
T AR PRI SRR IFERIMAB R A AR EFNE, REEZKABTNMAHERERICHE. 17T
P RR Bl BRI -

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
e SAINEEE ST R TR

AR I 55 BORER 2 U

AREWIE 2024 4 1 H 1 Hig= 3 7 31 Hik.

§2 F &7 i BRI
Fe G TRPR TCARER I — 4 E TR
B FAY 016144
He4rigfE =\ LR E PR
He A FRARH 2022 £ 9 H 27 H
T R H 4 0 B 0 1, 403, 151, 873. 87 i3
B H bz PR A ) U (R 3t b, 3 I [ s 0 2 SRR 1)
R T, B R FE G B 7™ (K AR 1
P SR BN, A G 51T R R I B AR K T

Ak, X GDP. CPI. PPI. AN K ElBr i % sl
VBN 1 D0 A 51 A2 AR R AE R B AT IR
5T, ST S E Py A BB AT T RER 5, JRTE
PR At b S B0 575 IO IS 5 LA % ] g R 2 B R TR 5K
Je X [ B8 RBOR . 26 BURTE A ) 72 48 B BRI
[], % T KSR & 26 i 2R AR 1 AR A a3 4
TR, 25 57 1T 9 <6 X i i sk 45 4
LA iads, e et iR - AN E . £F]

%20 gt 12



LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

RS TP PSS 878 [V R(EA= L PRI S il e i B UK
s T AN RPN AR S 5 10753, B BT R AEfR
— R i, BT ML G P, AR
7 [FLAF B A 587 S0 2 8] BEAT SRR I
B, B E B RS R B A . [
I, AEEGIRER I E S g . B2 5nE. ik
I7ox w2 F GO SRS S, SRAE SR B 5 XU
RIRTHR TR ATRERIPR Ml et . JFONN, AT iR
FRRLR A G TBIE, TR N L HH R, T
I RBTTIRE S R GIMRTIR T, K EEK
R T T B A, SR I E RN

ATAERS

N2 e E-3i hfigE I E Gl BRI %

RS YA 2 4 AT AT R A G, PR AR KPR TR
MG OR G GE, WmT RIS,

A EUN TR 53 & B HA TR A A

HELEAN o 2] S it 5 ERAT AR A PR )

N Gk B R AR

TARER L E T A

TARE I 6F C

@A F AT H A 016144 016145
e HAR N 8 23 2 2 4 1A AU A 1, 403, 151, 871. 87 43¢ 2. 00 1
§3 FEME I ME S HERI
3.1 XEM &
Hfr: ARt

WA (202441 B 1 H-2024 4 3 A 31 H)

F B S5 4R R

TARHR IR A

TARER 2 T fioF C

L A L sEai s

17,731, 011. 48

2. AIYIA

20, 081, 952. 11

3. AT 4 3 4 4y A HH i) 0.0143 -
4. BRI & i E 1, 439, 127, 160. 62 1.99
5. FAARIE 0 & E 1. 0256 0. 9950

E: 1L

LT Py

EIRSE W SRR A OEREA NNWEEE 5 5L 5 I, TS JE SERR i e KT



LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

2. AT IR 2 TR B S AR SN . B BET . HARION O & A et B4R 31k
f ) FHERARSC 5 AE RIBAEA 2 IR B0 AR A, AR Dy A 9] s B s n_EA 2 fe (522 5

2 o

3. PSSR BRI S MR E —H, iz H RS NI B 5 A sE 5 H .

3.2 B ERI

3. 2. 1 EEMBHEE KR LIS R ST B R A liean 2 1 HL R
TARFRIL—HFE T A

TS e Mk 2 b R
7 xS ) (J'Z't jC_—r_
e kRO ‘ w2 | 0-©® | @—®
2O | Hlai%e |
HE®
HE=1MH 1. 41% 0.07% 1. 99% 0. 06% —0. 58% 0.01%
T FESNH 2. 35% 0. 06% 3. 42% 0. 05% —1.07% 0.01%
FE—E 4. 02% 0. 05% 5. 86% 0. 05% —1. 84% 0. 00%
HE &5
4. 51% 0. 05% 6. 67% 0. 05% -2.16% 0. 00%
HERGEES
AR — 4 8 T il g% C
FEMGKE | Gk IR
AHEIE KR | L GithEs
prec Em kRO, \ i Er | O—06 @-®
FEZO | MilEE ‘
HEZ®
HE=1MH 0. 00% 0. 00% 1. 99% 0. 06% —1.99% -0. 06%
T FESNH 0. 00% 0. 00% 3. 42% 0. 05% -3. 42% —-0. 05%
oFE—F 0. 00% 0. 00% 5. 86% 0. 05% -b. 86% -0. 05%
S Zoean
-0. 50% 0. 03% 6. 67% 0. 05% =7.17% -0. 02%
FERGEES

3.2.2 BEE S RAEMURES RIHPEKERZ RH 5 RS BRI
IR



TR £ B v — A WA TS R B SR 4 0 B 4 2024 456 1 R RS,

LRIk — 2 FFHH AR T EIE R 5 RIHA 87 B i a5 2209 7 s2 B B
LeE

6.40% Saaved
5.60%
4.80% e

4.00% /
3.20% P S e er/

7
2.40% S oo
N — _/\,_/_/_H\N\—"-u-—'_ T e
1.60% S
0.80% Pt
P o
0.00% F-'“WWN
", /\r
0.80%
[~ (V] = [3p] — (=3} [} [=9] [~ 9] =t (5] ] [} [~ [Ye] =t [} (5} —
QY Y s § T 7 s T = = 0 2 9 9 9 9 o
&h -] — (=] — [} o 'W}' us (V=] [~ [=e] &h -] — (=] — [} [ar] [yr]
e - T T 9 8 g o 9 oo g 9 9 - = = & & 9 9
o (o] (o] o o (o] (o] o o (o] (o] (o] o (] (o] o o o (o] (o]
-] [ L] ] o] [ [ ] ] [ L] [a] o] [ [ ] ] o] L] [a]
[=] [} [} (=] [=] [ [} (=] (=] [} [} [} [=] (=] [} (=] (=] [=] [} [}
Ll 5 Ly e .
|— ISR SR FREARTIENEE — THSR—FEFREAR MR E i |

TR Ik —4F 2 T C R EIE K 5 RIHA b 87 e i 75 22 09 [ s2 B B
LeE

f ]
6.40% v
s
o
5.60%
e
4.80% e
p
4.00% o
o ____-x/—’
3.20% e e
2.40% e
..-\_."_'F.
1.60% e
0.80% e
A e
o _ ~ \ . el
0.00% |} &
-0.80%
[~ (Y] = [xp] - (=] o] [=9] [~ 9] =t (o] o] =] [~ (=] =t [ (5] —
Y Yy s sy s s = = 00 Q9 Q 9 0
&h -] — (=] — C\I M 'ﬂ' [Ty} (Y] [~ [=s] =] [ ] - [t} — [} [ar] [yr]
[] — — -— ] [ [ [] [] [ -] L] ] — — -— [] ] -] ]
o (o] (o] o o (o] (o] o o (o] (o] (o] o (] (o] o o o (o] (o]
-] [ L] ] o] [ [ ] ] [ L] [a] o] [ [ ] ] o] L] [a]
[=] [} [} (=] [=] [ [} (=] (=] [} [} [} [=] (=] [} (=] (=] [=] [} [}
Ll o = A il — e . w e L e
[ IERR—EEFAESCENPEREE — TEBA—FEFASCIILAEEEE)

1. AEEIEEFET 2022 9 H 27 HAR.
2. RIEHEEAFRIE, AREECH N6 NH. BEAMEER, AREWERTEELES
[F) 5 - 45 9 3t e B 4% T R il PR R 5

3. 3 HAehIEbz
o

§4 BHEARE

4.1 B2 (RESZIHNH) FHr
| w4 | % [ERRS R SSIIR] 5 A | ]

o5 o127

N N




LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

TEREN | BEEM | FR

Wi-EWF R A, 2011 SEIIN TARER(S, Bl
AT [ e W A A T . JE AT

2019 4F 6 H 20 HZ 2022 11 H 2

H, $4FTARm(E it 3-5 BT fit
FRaBUEF IR TR SRS, 2019 4
6 H 20 H#&E 2022 4F 12 A 28 H, H{E
TARIAE F it 1-3 R AT Fg= 4R E0IE
KRR LSS ZT, 201948 H 14
HZ 2022 4F 12 A 28 H, 4B/T TARFR(S
Hift 1-3 S EFFAT iR IR # B 5
SREZF, 2019 4 10 H 22 HE 2021
F4H 2 H, $H4E RIS - E
(7-10 4F) BIRHUE R R R SR &5

T, 2019 4F 12 A 23 HE 2022 4F 11 H
2 H, LTSS 1-5 kbt 1

[t 7€ W 1T TR B R R S T e B
EiEsarigs 2022 4 9 2020 £ 2 H 17 HE4, HAETiREE
BRiR (MR, Ak o7 | - 124 |[RERE Ui AUE R4 B 54 (QDIT)
KB S FE2T, 2020 46 A 23 HE 2022 4
223 12 A 28 H, #HAE THEMS S E K

EIFAT S 1-3 FFaEOE R T4
(H 2021 £ 8 A 24 Hilg, BH NI
5 I E AT 57 1-3 FFaEuE 4%
Tiig) HEeLP; 2020 410 H 9 H
24, T TGN MR EEF %
PGSR, 2021 4£5 H 26 HE
A, AT TR SRS A [ 4R 60 KFEFA I
AR AR R R SRS
. 202249 H 27 HEA, TR
B it B — A o ST i 7 BRI 4 B
IR, 202341 H 13 HE
A, FAAE TSRS v i R L 51 27 LR
FRIL LTSI, 2023 2 H 28
HZEA, 8T TS fadl —ERea 1
BETHEF RSS2

e 1 RERH BN S & FAE R H s IS &8 AT /M T ER H s SR H A AR &4
BN A R 0 B E A

2+ UEZFMLAIE SGEMATIE 2 (G Aol N 53 BRI ) A AR SR

4. 1. 1 BIASREA SR BRI IR REHNE S48 F N E K™ R
AR A G I 2 B HEAT RS2 0 2 LR BT 2 B R

#o6T b o127



LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

4. 2 AN E N A ZES BB TS B HA

AN, AREEEHEN AL QEFRRIREIE) FAREMEM ARG, 5
VLSS AT RIS I, RIEOSRAE . B RLS ST b R N BRI R B, 7R 4%
i RS (K iy b, OB A AN VOR BRI, TEI RS A AR AT .

3 AR BT

4. 3.1 AP G HI ERBPATER
HT ATFRFEEFHAEN, AR SRR AFI, B IR IE 2 0B 5. R &5
FIEIAT N, AFHEIE GFRRERATE) « G2 B R B P2 4 F A 55 5 3

%) . GEFMIREENMBER - EHETRISEEEME)  GEFRREEERAR AT
DR FEIL) SEEEMM AR NS, €T (A PEHEBINE - (REZH N
=)

EHEINE) R ATVEBISIRE A TR T R E, JEIUER SRSEREE . fiiF
I (AN RS AN T S A% Z2 BRI REAFAEBRIBEAT . AR i S VAR DUt AT M. ARl
T, HER RS O AR RS I, AR 2N S AR PR A S A ELG [ 2 A AR )52 2 /5 5K 1Y
HEHERTHE, YRA T RGP TR BBBAT R, KT A TS RIS HAZ
PLRITE L, HARKE S R & 5 AT &3 N 1 HAD R A A 2 8 AR A VR A AR 1
7138 5y R AEX AL 5 o

4.3.2 REZ BT AR TN

AHEE ARG AR LIS HEARZ S I AREWIN, AARPRBEAES 5050
NIFZEN R H I 7132 55 AT 30 (¥ I 58 oy B iU 77 24 H RS B S%ITROLA 1 Ik B
MEAHRBR A G NIRRT ER B RS, RFBARTEE 5 A mb ik .

4. 4 5 N E SR E R BIES T

1 R, (ERMKBORASNHIHEI T, KUk RO RIS, M NkE#H CPT k%
wife) BRI, AT IR . BURTT T, W HE AR R ) E G ), B sk
P AR AE & 4% 50BP, JF R T 5 4F 1 LPR F .

FEVL AT RS . BB R T, BN AR DR S5 S T R AT
B FE 1-2 AR, G i SEAAR X SR A, 2B R R HAE R AT, BIE I T — e
B, WE R EATIRE RN RPN B . B BT I 5 I AL, WIRA =180 [ 4. 3t
A3 H, AT Afr R O DLRBE S Ge R A i I [ 7 R S e
T, WIHENRG AR, 1 FE, GUFIREERE FATIREEOS, AR, (a2 i

% oTu gk 12



LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

BRI S . AZE 3FEEIT. 5 FEEIF. 30 FEM. 14F AM PREIIZESE. 3 4 AAA
S I ZEHR I RS R 40 I N AT 17BP. 22BP. 37BP. 19BP. 21BP.

HATETEERIRRE T RRATAFRIA . BN 3 AZ G, BPRAL T A A RAM. 454
b AR SR 2 B 4 R

4. 5 HEHAESHNL SR
WA IAR, AHES A BUHEIE KRN 1. 41%, AEEE A ANV ESEEN R A 1. 99%:
AT C P BUFEIE AN 0.00%, AF:E C il s b B R 2t %0 1. 99%.

4. 6 MEMARSTFA ANBRES B HETE UL Y
ARFE G WA B i & 2014 48 8 H 8 HAMN (ATT SRS I B R S Is /R B )
%) B+ R HUE R %A

§5 BBEAHEIHRE
5. 1 IEMREESH=HEHMN
5 | EB o Egéé& ) PG
1| M &’ﬁ - -
Horpe RS - -
%{\&*ﬁ - -
Il 5 AL 7o FE T 1, 829, 274, 858. 37 95. 58
Hope fiigz 1,829, 274, 858. 37 95. 58
B S FFIE SR - -
4 | R - -
G RbAT A R - -
6 | ENIRELHEE 70, 015, 534. 25 3. 66
o SR 1 S N IR S 4 i % i B
P
AT H A &5t 4,085, 751. 39 0.21
Hopt g3 10, 532, 887. 80 0. 55
it 1,913, 909, 031. 81 100. 00

Vs FHT G N 6 DR 01 e 2 P 1 LB T 2 5 2 T T R %
5. 2 MEPIREATIL A KRB ER B A S
5. 2. 1 & BIREAT W AR BE R RS

AFE G AR WIRARFFAT B A BB

28Tl 3t 12|



AR F {5 T £ E JD TR IR B i

2024 55 1 BERS

5. 2. 2 & IR BAT WL/ R BB S B R B A&

T

5. 3 BRI A SAMME 5 B S B 1$E LI R M HRF R R B B B A
5. 3. 1 MEFIRIE A SME o ZE ST 1E LA R/ NV HE P T BT+ 42 R B R W 4

ARSI AR AR FFAT IS -

5. 4 MEWIRELF S @M R HEF R TAE

Bis 557 dh il

~RME G BB

ERPHFE ] )

BB

94, 139, 354. 72

2 RAT

w

ERfE

1, 735, 135, 503. 65

Hrr: BURMEERf

1, 735, 135, 503. 65

b 7

Al IR B o

A

A (ATAZ#AD

[ A R

O |CO [ |01 |+

HoAt

10 | &#it

1, 829, 274, 858. 37

T iU TN R R 2 A A 3

BB HHE R B > I AN A

AR REZE.

5. 5 R & BRI A SO E G E ST 58 B /DR BRI LA B B B4R

g | Bl | BiRAm ([ HE 6K | ARNE G | SEEFEERE]
1 230202 | 23 [EJF02 | 3,800,000 385,712, 147. 54 26. 80
2 220207 | 22 [EJF 07 | 3,100,000, 315,066, 721. 31 21.89
3 210203 | 21 EJF03 | 2,200,000 225,702,821 92 15. 68
4 230207 | 23 [EJFO07 | 2,100,000, 214, 115, 655. 74 14. 88
5 200212 | 20 EJF 12 1,700,000 176,971, 579. 23 12. 30

5. 6 1R & HIRIEA AR E 5 E ST 5E B KDNHEF IR +48 B SCRAES B R
k]
AT G AR WIRARFFA 57 SRR TR -

5. T & FAIRIE A SO A o BB B 718 H ) K/ HE R BB 4% Bt G R B B A
ARG WIRARFFA &R -

5. 8 I H HIRIZ A SOMME o5 Fe & B 7= E LU /N HRF BB TL42 AUIE S 3 B 40

ARSI AR AR R KA B




LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

5.9 MEHIARABRER I E MM 5 1B 5L

5.9. 1 A3 H AT Bt B HBUR
ARG A, A gARIEH EFUR TR

5. 9. 2 1R &5 IR ACEE S-45 B 1 £ A B fp o A4 25 B A
ASFE AR AR FFAT H G S vt th e it .

5. 9. 3 A E R B BT BB
ARG, A4 A IS R e AT

5. 10 HEH AWM EIHE

5.10. 1 ZEEBFEKIF+BIEFKRIT TAAMR T HIRRER I TLREE, R
AR EmE B —FEAZBATHER . LHER

AT SR MIRT AR HIRAT BARARTIR MBI IS S, srE R 5 ] H AT —
FARBIAIFETT . LTI .

5.10. 2 ZEHFME+ L2 RERTE HEE S FME NS EREE
AT BRI T+ 44 B AGE 2 5 [RS8 AR A B 2

5.10. 3 HAhBE F=14 %

5 R & ()

A7 R UE 4 1,582. 88
I WCIE 77 H K 10, 531, 304. 92
JEYST ) -
ISR S, -
I YAT D 3¢ -
oAt S WKk -
Hopt -
it 10, 532, 887. 80

5. 10. 4 R 5 HIRFFA B 4L T Fe B 0 T Fe e fii 27 A 40
AT G AR WIRARFFA AT Fe B n] 5 557

3
d

O[O [O1 | W ||+

5. 10. 5 3 35 BAAKHT 144 B 3= AP A AR Ui 52 FR A 0 BT U B
o

5. 10. 6 BB A G MHE RIS AD S P IR ER 5

ZBO10 0 3 127



LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

T
§6 F RIS HEE D)
BT Ay
i TR —E TS A I%ﬁ@; fﬁﬂ”‘
i I A 4 4 AR A 1,403, 151, 871. 87 2. 00
I A 1 30 R 3 4 HR 47 6 = -
Rk - AR 75 3T (R 3 G e e (B 43 A0 = -
i S TR 2 3R 0 AR B A (4 A0k 1 B
DUL“=7 HAD
HR A5 A R B A B A5 1,403, 151, 871. 87 2. 00
E: 1. R AR SR A FR A A R R R N AR
2. It A (A I 4 S [y S e 4 AR
§T HREEHANCZHEARRERBELREESBEMN
7.1 BREEEANFAFRESHTFENR
T
1.2 BEEENCHABARERELAESET S HA
T
§8 M HEHE RENHMEEFR
8. 1 REHNE—REEREES D HIAR ST 20%0)F L
W TN R 2 S A L E AR R EEL
E5'd e
e S
9 WAL ,
# X . HAH] i (7] N g N=Ned
o 75 @ﬂﬁ% i Wi e FA (%)
7l I 20% )
i Ji] X (]
20240101~
1 699, 080, 113. 44 - -1699, 080, 113. 44 49. 82
Ml 20240331
) 20240101
2 699, 079, 000. 00 - -1699, 079, 000. 00 49. 82
20240331
A
) _ _ _ _ _ _
P2 A A

% 1100 3t 12T



LA A B U — 4 8 T TS 07 RUE SR ST 4 2024 58 1 RS

ARG B NBNES, S IBORIRE SIS, LR b S B0 eI s B K3
RS o

Lo 063 BN IR B 6 A5 A 8 35 AR 28 H 24 KA A
2+ IR EIAMHET: RN LR, BB IR AT SR F A

8. 2 M B RR A EEE B
.

§9 HEMHHEHFR

9. 1 FEXMHHE=

~ P EIE 2 v AR {5 B — S R ST I S R UE R 5 B i < 5 F A AV SO
(AR ERR i — SR € T I R B Sk e e e B F)D)

(AR B B — £ € BT I ROIE R B 2 AR W0

(AR 5 B — 4 € WP B ROIE SR SR B SR S5 )

He G ST B BRI

HGFLE NS5 B LA BRI

v AR S P 2k e AR E S AR ) S A

—_

[\
v

w
/

o
7/

1
/

»
J

\]

9. 2 UM R
R T NS EITTE NERT.

9.3 &R
P AT EE I ) S PR A B AP 7E SO ARG, 7 A BRI IA) Ay B L3 ST i 52 B

G

TREEEEEHARAT
202444 B 22 H

o120 312

=



	§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


