HARIEFRIC N — 5 W U R ;
BB ERES
2024 4E5E 2 TR E

2024 £ 6 A 30 H

EEEEN: PHRERESFRGERAA
EEFXEN: XURITROERAT
REZEH EHR: 202447 A 18 H

Shay



TSR E DTG 2024 SE55 2 F=Edlh

§1 EERR
HEE A HEN FEF  J G FREAR S IR A A RS 8 RS MR B E KR,
FEXT LN A B S VA A 2 B AR AN ) %A TEAT
SIEE NDOVARIT IR A IR A RIARGEAFE S FME, T 2024 4F 7 H 17 HE& T ARG
TS5 HE bR AHERIAMREASIREENE, RIERZABAAERERICE. ®FVERRIE
KR .
R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A
RSN GIFAREHARRIL. SH R, Bot 8 EAF AR R Al LA 4 bl 134
HE R .
ARG I 55 B RER W 1
AREWIE 2024 £ 4 H 1 Hilg%£ 6 A 30 Hik.

s

§2 H&7= M

B G RIRR HERIE 59 % 8 W iU 57

e 008863

ey (e LR, G

eGR4 RH 2020 £ 7 H 24 H

e BAA I 4 A i 1,923,001, 998. 00 {7

Gl ARER N AFEGAEIE R I T KR Mg I (A I Behh b, 15 RIS M AR
N B e 4 B i v ) e e IR

P g ARG IE I A A F RS . SRR RS . RS M B R . (5
o7 08 R Je 0% P SCRPUE SR P B8 S, DASCI IR 4 0% 7= ) i 3
{H.

b 45 b A ik i Hr 5 B AN PR A R

A S 25 R AE A G R i R 3 4, FL TR A0 T XU - B 2 7Y Je i A 7R 3k
&, miTRmiiyiks.

REEHFHEN Hh R L B iE 55 B 0 A PR A 7]

BEEEA POl ERAT A A B A 7

§ 3 EEMFIEIIMESIHERI

3. 1 EEME 5

i ARt
Est il Eas N WA (2024 44 H 1 H-2024 46 A 30 H)
L AHA s Bk 2 17,936, 911. 63
2. IR 39, 208, 924. 10|




TSR E DTG 2024 SE55 2 F=Edlh

3. AT 25k G 4y WA TR

0. 0204

A4 AR & B HE

1,998, 933, 699. 37

b. WA A0 B

1. 0395

e L A OB RS AR . el . HABIRON CORE 2 et ERshlias) 1
BRAR S O LIS R A, AR Dy A 9] s B et n_E A28 fe i A2 sh i i
2. TR FE e SRS ARG R NN ESE 5 3 & T3, TH SR SERRIR i K22

T HroT.

3.2 HEHERI

3. 2. 1 BE&MPUHER KRR H 5 RN S B R s 5 EL

‘ N%5 =308
HHEIE KR | AEKER | gt -
Bt o . TR 25 R bR O6) @—@
® MEZEQ | RO -
HZ®
HE=AH 1. 96% 0. 06% 1. 06% 0. 07% 0. 90% -0. 01%
JU AN | 4. 11% 0. 05% 2. 42% 0.07% 1. 69% -0. 02%
o4 5. 31% 0. 05% 3. 27% 0. 06% 2. 04% -0. 01%
o= 14. 27% 0. 06% 6. 58% 0. 05% 7. 69% 0. 01%
H 45 [A
18. 85% 0. 05% 6. 94% 0. 05% 11.91% 0. 00%
AR 4
v kGBS = s A I R E R

3.2.2 HES S FAEMMRE S RTHFEMKERRF LS RS R E R R
RABFHI R

=
=
o
5



TSR E DTG 2024 SE55 2 F=Edlh

FRERIE 25 T 2% 52 WO i 2 R v FEL I 32 5 [R) b 4 b A L W R S 0 Jh SR A
%t b B
18. 00% ,;«’Nf
16. 00%
14. 00% ey Jm/
12. 00% - /,//j -
Pahambalia
10. 00% o |
8. 00% e~ AVadl
6. 00% /.m’/r o
4.00% B
2. 00% rﬁ//dfw e RN
0. 00% {jRr™ i -
2. 00%
& 5 5 83 8 8 = m 28 2 &5 2 &8 58 85 8 8 8 83
5 e & 2 8 o ® o & g & 8 o 5 & 8 & - 5 oI 3
S S 2 5 &8 N N 5 § £ 8 2 2 222 I I
|— RERESEIC L BN G S R iR EIE K E — PiEE L EIFHESHE R il S g E E
T ARREESAFT 2020 4 7 A 24 AR
3. 3 HAhiRiR
F: T
§4 BEAME
4.1 BE&4HE (HELSLE/NH) N
EAREREE R | 5 Mol "
4 A = H
WE L BE T rmnm [ mmam | ER B
FEE, it HEEFE, DB
ES . FEE MOl TR . 2006 47 HZE
2008 4 7 AAEER TR E AR T % 41
B, A5 T 2008 4 8 H A 2016
6 AR TR EAARIT SRl 3
i, AL G s =R 5 s 2016 4F 6
AR E BRE S G R A, JifE
PR AIE 5 i 5 e S CR VR it B VR A T
T AEEAR2021 9 H 1 - s WA I 4, PR R S AL
S ez H BB ES PHRIEREA | SRATIES
P I 4 TPARIE Z2 s 3 2 BT IBCR VR e
BIRATNEHF R A 4 PR 222010
RS R B PRI SR 5 i WITT
U R AR SR 7 3 4 P ARIE SR
W 5 BT U 3 T R e e 5 4% o 2
G PRI e I U 7 T R =
WL FE G PARIE SR 2R BE SR
BRI L FEHRIES R 2R B T
FoAap o121




TSR E DTG 2024 SE55 2 F=Edlh

G, TR ARTIE S5 DR 128 705 i VR A
TFS R 4, HARIE 2530 25 A I B R
L ENEH IS, PHUES TR A
IFH RIS, FRIES R 6 M H il
HR S ANE SR 5 S, hARE 2 22 461
HANEH IS, PHIER R IR AR
TES R 4, HARIE 25 2 s R E 255
PER I AL AT, BUTIE A8 BRI M
253 %t ARAIE S5 e LR TR I S e
S ORISR P S BE S
S RIS 220 AR 8 WIFF IG5 BNE
S PR R I D — 4 8 IR
fif 5 R AR RIS R 4 AR S
B9 AN H R BIR S ANE SRR M4
SIS AR — 4 BT R 2  R e =
TES R B4, AR 25209 3 4 H e )
TR BNE S i 4 P AIIE S5 v il
6 N H A IR G BIE SR 44
230
Ik, BLwid, PEEE, CHE
IEFR 4 Ol FE %, 2009 4E 6 H % 2012
G 8 LI i {E IE 5 A R 35 AT
AFE, GRS, 201249 HE
2013 4F 10 AAFIR T X FHE = HA R A
], SN 2013 4E 11 AN

i 65 [ B AIE S PR AR R A i, A AR E
i o PO o s s ke, e s

e AP A5 BE S B 4, P ARIE S 225
KANFHR RIS IS LT DT PARITE
SN SE IR 25 R e a2
POR TS, TPRIIE S5 220 =4 E IR
SRS R B4, AR 55 2 R 5 7
T P B4 P ARAE 5 2078 3 AN A M
FEIR 5 BNE S R R S R 4 2
VE: 1. _RIRAEER F AR O B A SE B0 U, B R A R E O A B AR
S T AEHR 95 4 4 IR A 2 3

2. EH ML HRRSGEMN GIESE 2B HME R, WS, S B R O R B B

INED HIFRAE -

4. L. 1 BIRFAERZR - E BRI B 28 1 E &2 3 F NS E R R iF R

w4 7= iR P (D #wgE Oo) FEHR I 1R

il

Fo5U 3 o121




TSR E DTG 2024 SE55 2 F=Edlh

N 0 - -

N A = 0 - -
- HTHRI

HAhdH A 0 - _

it - - -

e
4.2 BENHRE A AR S E MM T 180 A3

AIMEMN, ARESEHNRIET QLRSI S RRHRENARES
LW EAT A A IE , AFMSRE R B STt SR U B A S I 2R e 97, R4S
B HTRTEE &, ARSI EREA NSRBI 5, AAERAENER B TR E AR
o

4.3 AR HE T

4.3. 1 AP BHIBERHATER

NTIRIEA RV E ARSI A G/ B AT R, RIS GG, AT HENRYE
GEFHRFIEEE) « (AFFRIEFRBEEGEHAMEEHING « (ERREESEHEA
R AR SR PR SHEAEM, @A T IV AP GEIRINEY « (BE
BV 55 50 A oy A% SRS BIME) AT ORI R . AT B0 A R AL I
FERHE, 5B SRl —20in e, —glinil 58t @ Bins), F RO, ot
T RO L HPAT WETPAESF G VS S R . 0 TE R A7 SR AR Bt 7T
SCHF, BRI SRR, S E MM 5 I A, SRR R B e S AT
HPREME A, N5 BTGB W2 AT E R, RIE T A5 1
RIS AT AT AT RREL

WNE] - EPAR G AT R ERIE, PAT R AT AT N P RRITEHE ST,
AN, AR B S75 RIRAS 5 UL S 2R 1R 28 5 5 IR HIAE 54T

WEIAN, AFXELLIUAFLEEIAN . AFRNEEHT o 1HA 3HN. 5 HRD 2
BRI A S RIS M ZD M. o HTEERERY], AR N 2 7 & 554
BT AR ST N

=
=

m}*

(B~

\r

B

E

4.3.2 RER BTN ETUH
AN, AR RBEAES S5 AI e 8T, RKER HIRIALE S K

AT ) BN 2 By R AR R 2 H S RS & 5% L.
% 600 3t 12 71




TSR E DTG 2024 SE55 2 F=Edlh

AR AN, RAIASE A T BN A-T2E 5 A 2t s 157 1 58 50

4. 4 |5 A E SR B RIS E D

SR, SRR R R AR T T MRS, R EAT AR
71, W BARUE RrRIR, BARCREFAE KA, AT A S0, 5 - BERIMK &
RITEERIIBRR > B T30 3 TS A 300 AL oS Dt S U RE S KRR R, i T e S A FR
fE“BIEFTANS” BRI R, St mal “Bidt” SR . ARIRYUGRCE S it BT, 8k
B WEEE R . SRR RIS, A R AWGEMR, (EHAAZE BRI
SO, BN CREGERGULFARE AT . B TRE CRRE. BE RS, FlEAIL
a RN MR HAE 4 AN, AERAT 2 RS KRR G R, K AT S A 3T S
—MAEANEERS . A 6 ABFREm- TR, MamiiEsiiERT, KEMEK
U R B R AR G XA, [ Mk 4 A 23 H AR R4 K.

WEHIA, AERSBTTHREEREA AT SRS EA Sk, 2 TE 6
el A (0 AT AV FH A ZE IR 4, A A —FFREIRAT T R AaE .

4.5 WEHAZE SNSRI
B E AN PARA LS AR EN 1. 0395 J6; A B S M A EIE KN 1. 96%, A5t
U FEHEUR 25 A 1. 06%.

4.6 MEHINEETA ANHERE ST E B
ARSI AR T A AR S A TAE H B R AR T 200 A B2 & 557 1#H IR T 5000
JITeHIfE .

§5 BEAEHE

5. 1 REBIRESH=AHEHMN
e it H EH () A R T (%)
1| B - -
Hodp: B - -
Fe - -
] 5 Wi 2 X % 2, 550, 055, 104. 51 97. 58
Hr: gz 2, 400, 738, 992. 17 91. 87
B FFUESR 149, 316, 112. 34 5.71
4 | mEEEE - -
G R A SR - -
TN IR 4 il g 7 - —




TSR E DTG 2024 SE55 2 F=Edlh

Horbe KR SN IR 6 Gt B

=
BATAE S H &A1t 63, 122, 579. 05 2.42
HoAth 5% 7= 26, 915. 97 0. 00
&t 2,613, 204, 599. 53 100. 00
5. 2 MERREAT W3R EREAHE
5.2. 1 REWAREITVHRABARERRES
E: ARSEARERKRFFA RS
5. 2.2 MEBIREAT L RSB ER TR EREHE
T ARSARE AR BRER .
5. 3 WIRIRA fUYHE 5 ZEE B =13 E LB K /N B B 1 B A 4
5. 3. 1 EBIREA RIME 5 FEF = #E IR /NHEF R0+ 4 IR % B 4
E: ARSEAREARKRFFARE.
5. 4 & BARIE MG MM R GFREHE
¥ 7 s Fh ARME o) b2 T P E ] (%)
1 [ K i 75 - _
2 AT I - -
3 SR s 103, 166, 174. 86 5.16
o EURME SR - -
4 kR 1,081, 141, 426. 48 54. 09
5 Al A R 25 51, 160, 114. 75 2. 56
6 A 1, 165, 271, 276. 08 58. 29
7 Al AT (AT RZ e f50) - -
8 EIR &3 - -
9 HAthy - -
10 =ann 2,400, 738, 992. 17 120. 10

5. 5 & MR A RPME G E ST 1#E B N HETF AT LA s R B A

e | il T AR Fa GR) | ARME Oo) | HEERESEFFFERE] (%9

24 BEAF

1 |102481612 bt 1,500, 000 152, 004, 600. 00 7. 60
MTNOO1

2 184598 22 NILfR 1, 000, 000| 106, 645, 479. 45 5. 34

3 188550 21 7# 01 1, 000, 000| 106, 460, 410. 96 5.33
23 A4

4 1102380807 R 1, 000, 000| 104, 136, 876. 71 5.21
MTNOO5

5 2226007 |22 JLF4R1T 03| 1,000,000 103, 166, 174. 86 5.16

o8 u I o121



TSR E DTG 2024 SE55 2 F=Edlh

5. 6 MEFARIE A RME L2 S H 713 E LB R/ N HEFF R BT+ 48 B SORRESR IR

Gk
F5 [IERAA | IERAR ([ BE ) | ARE Co | HESTEEERE] G
1| 2189012 (21 R#AJCE 1A3] 2,100,000 108, 589, 821. 70 5.43
2 180928 |  iiE 02 fk 500,000/ 30, 734, 276. 71 1.54
3 | 1989205 | 19 HZi M4A2 | 1,640,000 9,992, 013. 93 0. 50

5. T MEHIRIL A RME HE ST =3 E LA /NP RIRT T4 & BB 914
T AEEAREIRRIFA SR

5. 8 MAEARIZ A SMHE o 2 & 7135 LB R/ HERF BB T8 BGIE R 3% B 40
T ARGAMREHIRARFFARGLE.

5. 9 MEWIRSE ST H K E I 5 1B 0L it A

5.9. 1 AEFEHFREBUOR
VE: ARSIV ERASEE G, TH R ECE.

5. 9. 2 R FHIRAEE S ) H A 52 ke A48 25 B A
T AR SAMR AR RS A EH 66t

5.9. 3 A H AT B R F
TE: AREEIR BRI E G, AR

5. 10 BBEHASWMEMIE

5.10. 1 AR SR BERT TR IEFFIRIT EAA LT HASBEERTLREBE, K
ERE RS B —FENZE AT ER . LTTRIEE
AFEEFAA M “22 JLFERIT 037 AT TR F4RT (R E) H IR A S ER S s Hal—5EN

] 5%
AIEEE BN FEVIREAN R, 72 Ml PR HNE AN 5 [ Atk AT BB PR
AFE GBI A2 ISR HARAT EARA IR MBS E TR R A, BEIR 5 g i H
B —ELANZ B ATFETT. AT 15T .

5.10. 2 ZEEREME TR EEREE NEE S RAME RN FIEREE
T ARIESAMRE AR RITA B

5. 10. 3 FAM B AL



TSR E DTG 2024 SE55 2 F=Edlh

hur
J

4R & (o)
17 H RIS 26, 915. 97
ISR Z57 55 K -
ST R -
NSRS, -
AT I 3 -
oAt SR -
HAth -
it 26, 915. 97

5. 10. 4 5 HARFFA HAL T 48 o (0 T e e £33 1 41
VB AT AR IR R b T4 IR U1 T e 515

o |l~|lo|lo|s|w |~

5. 10. 5 AR AT 48 B SR AP A7 1L I 188 52 PR 17 0 A e B
s AEGAH IR RS B

5. 10. 6 BBA ST ERF A R 7
O TN RR, 3002 R 2 30 ) ] A7 R R

§6 IR E S L FZFh
BT Ay
e 5 A A 35 4 A B A 1,923, 001, 958. 00
15 A S ] I 4 s R D 47 40 40. 00|

s Fik A S R 1) 2 45 e ] 47 0 _
i 35 JA R R 4R 0 2 S 80 (4 01K
DLL“=7 IHAD

it 5 AR I A0 AL 1,923,001, 998. 00

T SRS LR BN A, e TR R 4 B e e A

§T H&EHAZHERRERREESHNR

1.1 REBEAFEEESHIEHEL
s ARSI ST R A S

1.2 ZR&EBENZHBERRERREREER 5 AH

T RS HIA RS EEARIEHEA RSB RHAREE.

§8 MEHR K ERE SR LRSI BTN

T A SRR IR T SO I & RO B SR AU I, AR AT C A s el .
%1000 k12 17



TSR E DTG 2024 SE55 2 F=Edlh

§9 B R E RN HMERER

9. 1 EMINE—BREFEESHLFIXBIBGEL 20589155

W e R LT L W R B
1 Ty
s (L
B, 13 i i
i e égiﬁ gg Zg gg BEME BB 0
5 O I
e
20240401
bl - 1, 923, 000, 000. 00 - 1, 923, 000, 000. 00 99. 9999
& 20240630
R A
I T T TRV G A i LU BT 20RO B, A 7 T e ] e 47 A

[ L A% EAURE ] (0 XURS:, S80S < BN ISR B Ay o RIS, i e TN S AR T [ ) A2 B

AT AT REAE L G B 1B 52 AR B 7 AR O BN AN e BN Ja IR
VAR g A R B R, e G B — B AR T AR SR i, [RINDRE S A A 1k XU, X 4

AR R A28

B,

&I ERY

GV EPN G

T ARG SEAN GO A ERE R W 5T TR SBT3 O 45T 35

EREE ML

B SO T e i Mt DLSE AN B b FEIE 2 FO VR SCUEZ3 45 58 2 < i) A I B
AT B — BB A 2 e WA R — BT B 2 BB R I 2R e i AT IA £

Gy Cibus

9.2 MR E R M ERGER
P

50%,

10. 1 B#EXHEZR
o ]I s 2 T A B 4 B AR VR A SO

1\

2\

3\

ot
FEA X
LR

AT N BT H AT

§10 &/ H*

S TN 55 GRS HUAT AN E L Ah
He A Nl 55 BRI AT E L

v R 2 EOR A A SO

B o110 3t 127




TSR E DTG 2024 SE55 2 F=Edlh

10. 2 R A
BR5 6 TR ST AL AL, HoA SO ITE 3L 4 B 4 T

10. 3 EFE AR
et B v AR E T 8] e S B ), ) 3% TR 9 e SE A B4

W4 E eSS B B R A ]
202447 A 18 H

% 1200 3k 12



	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


