HRMIEIER KBS RIEFRREE
2024 3 2 FREWREG

2024 £ 6 A 30 H

HEEHAN: ERHMESEEHFRAHE
EETEEN: HRBITROERAF
RELEH ER: 202447 A 19 H



LR MR E KRS 2024 55 2 R

§1 EERR

G N (¥ O S ARIE AR, TR B/ R IR 3R PRI s 8,
FEXTEC YRR S HER MR R B AR R AN PO ST

FEFEE NIRRT A IR AAMRIEA LG FRME, T 2024 £ 7 H 18 HEZ 7 ARG
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
B N AR U DL SAE S B B 1 R U A8 R ds P 2 4 57, (B ANDRAIERE & — TE 2R

B N BUFAMCER I ARAKRIL . BB MR, FoEH AR H BT R SR AT ML A2 B 3 A
e N EE SR

At I 55 BERER Z H I

AIREWIE 2024 £ 4 H 1 HEE 2024 46 H 30 H k.

i

§2 E& 7= MM

AL

BRI R IR A

Feg EAY

018790

HaiafEir

LT

e GRERH

202348 H 22 H

T IR I A B

164, 666, 406. 63 13

BB H AR

AIE IR RN AT TT, F240 B s by
WA BTN 2, RS B H 4 & WU 7% e sh 1k
IRTIR T, 1B R ST LR IR I B e, 7745
BB IR AR (G M

B A

1. KRRV ALE
RS

(1) A B ot 5k

(2) MR IE bR I 5 S 45 5 SR s
 AEFE SRR S SR
i 20 B SRS

v R RIS R
« RTAE AL B SR

(1) R AR % SR ms
(2) Bt A58 5% R s
(3) B ZEHARLAR B2 R s
7. Rl S S S

S O B~ W
7/

b £ H R i

AFEL PSR LR HE Y FIE 800 FREI A %
*70%+HUEHE B 28 A FR 2 ON IR ) U2t 26k 10%+H 5t
ZEA MR RS R %20%.

DR WA AR A

ARH oI S AR, PO KU A U s KT

% 200 3% 12 1




TR BT IR A 2024 5 2 R

TR

I s ) A5 3 XU

ReSttmmie, KTREMEE. &
S A REBIBUE RGBS B, BRARIA S B NIESR
Bevt T SR B T 3730 BN U 55— AL B U, 3
AR 28 RURS: DA R A s T 37 AR 35 B A MIE S T 7 43 %

FEEHA feRMIE S EHARAR
HEEN TR HAT B AT BR 2 7

IEEE S E AR A

TR I ARG A

HeZRAnH A KR A C

EEE S S AR INE

018790

018791

T IR N IR 7 S 2 S ) 40 B

96, 629, 260. 78 13

68, 037, 145. 85 13

§3 XEM S TatrME S HERI

3.1 XEM &R

Az NRMoT

B REH] (2024 44 H 1 H-2024 46 H 30 H)
B VRSE i=Y
2 TR RS A | B i R TR 2

L AH 2 e 3 -958, 664. 96 -739, 471. 23
2. A HAF -1, 821, 411. 26 -1, 197, 209. 96
3. IR £5) 35 4 4 A B i -0. 0186 -0. 0170
4. JAAR I & % 1l 86, 092, 648. 18 60, 410, 195. 28
5. IR I S A 0.8910 0. 8879

E: 1L

LTIy

2+ A CseI e fia 2k S AR S ON « BT ER

Mnb B A2 L N R L SR S NN G I R Bl R 2 E R AN I ER MUY T v S

HAtle N (ANE A SEZR S E) 1ER

HASR B G HOARA, AR g A ] E Sl as n_E A 24 so i (5 A2 sh Ui«

3.2 & FERI

3.2. 1 ZSMBIHMER KR K H 5 FIH ST B AR e 2 57 H

TR I I ARG A

b & bl et
‘ EIRR | gt | B
MrEr  [REEKRO o o HER 28 A OEE) @—®
EZEQ | HIREEERE ‘

HEZ®
E=AH -2. 08% 1. 04% -1. 28% 0. 64% -0. 80% 0. 40%
T EAAH -8. 13% 1.31% 0. 00% 0. 80% -8. 13% 0.51%
H3E4 4 -10. 90% 1. 17% -5. 56% 0. 73% -5. 34% 0. 44%

Fo3u o121



LR MR E KRS 2024 55 2 R

T T

WBEC

IFEIERK R
HEZER

FEHEK RO

N e
L& ELE)

Ak &t
HENSC i AR
HZ®

k=4 H —2. 18% 1. 04% —1. 28% 0. 64% —0. 90% 0. 40%
i 25 A -8. 32% 1. 31% 0. 00% 0. 80% —8. 32% 0. 51%
HEEER

—-11.21% 1. 17% —5. 56% 0. 73% —b. 65% 0. 44%

3.2.2 HESEFAEMURES RIHME KRZZ) LIS RS A dE i s

RBZHI B

LRI ARKIRSARITAMEE KRS EN AL R R AR R A 0 52 E B ST L

ri-!
2.00% {[-— A
Mo\ P
‘:. r'_#‘"—‘-— S n\ 1 -
0. 00% | \E“v"“"‘_ A . [V ! AV,
~2.00% N M j{‘,.,\"'r' | X e VRCK
_4 O OC \ I'_ I(‘. .‘I.I I Irll‘\“' |I'_\1 - I.A‘/' Iﬂl\ |I N )I IA| \\‘V .J\'
N | ™ L\ v | | \J"r"J WY / \ '."I \ I,IN| \\J.
—&. 00% | | ,\/.\ ! II,—-_I\ |.I ."I\I l} ,‘llll'a\ | I \ﬁ ','\\U
\ A\ -
~8. 00% \J AW . | |
' ' SN AN ! \,
=10. 00% _ 'II." | wl ! ".ull v\
-12. 00% A Y |
-14. 00% ! w
-16. 00% i |'
-18. 00% Y
Il M~ oy o Ly [=1 e [ ] oo o = =t — M~ ] o=] =t =] [T T « QR }
[} (=] (o} (=] (o} - (o} - (o'} - o4 - o - o - o od o - o
L T e O N A
o (== ] (e ] - - - - - - o (=) o o o (=) (=) (=) o o (=] (=]
b h b b b h b b h w4 o4 o oo % oA o & & &
o o [} [} [} [} [} [} [} 4 o4 o4 o4 o4 o4 o4 o4 o o o [}
o o (o] (o] (o] (o] (o] (o] (o] (o] [a=) [a=) [a=) [a=) [a=) [a=) [a=) o o (=] (=]
o o (o ] (o ] (o ] (o ] (o ] (o ] (o ] (o ] (o] (o] (o] (o] (o] (o] (o] od od o o
|— et nRR R SARIDPERKE — ERMRBNRCRSAR LS kS

p=i
H
p=i




LR MR E KRS 2024 55 2 R

R RKIRE CRITHMEI KR S E VAR L 3 B s 2R ) 56 3 Byt

L
2.00% || A 7
0. 00% |l —ANCN VN Y
2. 00% / ) EIAY | : o
) | [ A ,l'l =Y 'f.‘\“ | n \ ,r”. v P N | Sy
4. 00% II-.\\-') l/\v'lll \ | | A o \v"-"H “.I""; ! 7 J"‘I'| -’IIAI'] 'NI \\‘-’I
~6. 00% I\ | A a /s SATANTY i
| N f \
—8. 00% ! " Wl . [ s |
" ! s 11 N /\.,Ih” /'l,l‘\ I_,"\ W \”
-10. 00% W I Fy "\,
12, 00% l'uﬂ 'I.II u /'r\‘ y .Ilr
-14. 00% - f
~16. 00% \ II
L
~18. 00% \
~20. 00%
[ r~ oy o L (=] O o o o o~ =t — M~ ] ow =t =] [Co T « B }
[ ] (=] [} (=] [} — [} — [} — o4 — (=) — (=) — (=) o4 (=) — o
S N L N
(=) (=) (== — — - - - - (=) [==] [==] [==] [==] [==] [==] [==] (=] (=] (== (==
T T I T T T T T T T R S S
o o o o o o o o o o o o o o o o o o o o o
(== (== (=) (=) (=) (=) (=) (=) (=) (=) (=] (=] (=] (=] (=] (=] (=] (=] (=] (=) (=)
o o o o o o o o o o o o o o o o o o4 o4 o o
|— R HRR R SCRINP M KE — ERBMBAMKRACRIT LSSk %

VE: 1. ASRERHEI A 202348 A 22 HE 2024 %6 H 30 H. CRERHBAN 2023 £ 8 A 22

H# 2024 %6 H 30 H.

2. HEGERANE, ARGAREEGRENHE 6 MHNNECH], Bk PRI
H I L] Ok B S AR+ 28 (2D BT RUE .

3. BHEEE FEMGE E AR HIARAN—

Fo

§4 BHARE

4.1 RELE (RESEENA)

A MR 5 hol -
E | BE Tomnw (mEom| G Lk
o TR, R RS
- UL, KO
iy AT A TR M R e
Hﬁ:j’ﬁﬁ‘ B, FIRRERRESH ., MEEAENSS
M B o3 a5 o FFA. BT BT, KBS
o | = . g [ BUTRIAIRE, B
Hﬁx Zlig 22 H EEﬁKEA ﬂ*ﬂm?&ﬁﬁg:ﬁ%ﬂ“:um\ 25
At SEM, 2022 F 9 HINAERZ G IE S
i EFEATLAR), DL A RS
. RLEUS. 2023 4F 8 AT RIS B
WK IR B RS 3 3 50

4. L. 1 BIRFAERFR - E BT RIR 2 E M E &2 3 F NS E R R g

=]
]

w4 PR | REE (D

a0 AEHR S 8]

o503 o121



LR MR E KRS 2024 55 2 R

NEIG 1 146, 502, 843. 46 | 2023 4£ 8 H 22 H
hB T
ik zﬁéiéh'uAE 1 84,538, 411.22 | 202349 A 22 H
b T
HAth2H & - _ _
f=ann 2 231, 041, 254. 68 -

4.2 B ARG A AR SEE MM A 1503
WA N AR GRS ERF S MOGER . BB A e A RNAE, M FEEERA AR
i AT

4.3 AP G TR

4. 3.1 AP35 H| ERPATH M
RSN, ARG IAMIE GERBRPRESS AT AT SRS ENL) MR, @
S 2 5 3 MO AP R AR, TR, bR S 5 AR b R [R5 2 D T R O R B it
28 BV SRR S MV P e S TR G A TR A AR R R A . RS B e
B4 TG IINE . A R0E A B HEATIOL T A%, 758 5 1 R b TR 5 R G I A P Sy i
P, WA TR SIS, RIS, XU BR300 15 15 30 P B3 5 HEAT L s 2 BT A
ARG, R AT 58 5 i B s AT 00 BT

4.3.2 REXHIT R ETHHA

IR RIAREEFERTLHTH. WEWN, AERSERNE FERBAE55
IS S BT ATF A A8 S, (R LR IRIAE 5 B A8/ ) 8300 5 G Bt A 2 24 1 e B ) 5%
TSI 3K, H IR E VA R R A T I R AR R AR 5

4. 4 5 A S AR RIS AZ 7E A

2024 5 R BEE W AR, St EERAF TR B, 2 a Lk
FEMGTFREEE DN, EREMEL. RMEEZULTFBERAGET, a2t PaiE
Tis B A F AL BN T [ IR e s S s 7 BURFRE SR 6 1 — R 81 B ™ RIIBOR, P
W= T A R R, 3G RO DB A BRI IR A XU . AT A BT I A B Al T BRI KT
LU BEGE, AT RAKIOE BRI S -

AFE AR TIEAE T, AR 2R SRS HAE AL, S IR E R B, 5570 i
S GHEE, REEGMMERRK . KIRE, BATRS I ERHA NBIE M E.

4.5 MEHNEESE KNSRI



TR BT IR A 2024 5 2 R

AR HIR R AR A A S M ATFE Y 0. 8910 JT, AR5 HIHE S A4
EIG AR Iy-2. 08%, [FIIML S UL AL 2 2 1. 28%, AU AR 5 IR He 2 i i S 47 TR &
C B BUFE Y 0. 8879 Ju, AR HIZE &M AN KR -2 18%, AL S LB EHE I o
ZN-1. 28%.

4.6 MEMAESTE ANBERES T HEPE RN
T

§6 WHEAGHRE

5. 1 MEBRZET=HABMN
o il S GO et (; FaRER
1| BB 135, 252, 373. 07 88. 42
Hope SR 135, 252, 373. 07 88. 42
FewT - -
[ 72 WA s F - -
Hrp: fiigz - -
e HFIESE - -
R& R - -
SRbATAE AR - -
SEN IR Rl -
o SEW R A SN R 5 4 il 7
ﬁ
BT ARG H /AT A1 13, 872, 599. 22 9.07
Hoptr 537 3, 840, 800. 56 2.51
it 152, 965, 772. 85 100. 00

VE: BN BGE AT S LR RS A E I N T 22, 761, 983. 65 76, (HEEEHEHIEEIIEL
124 15. 54%.

=S

5.2 MEHIRIBAT WA R B ER R A S
5. 2. | REMRBATI A RPFARERRA S

e KT ARME GE) 5%§ﬁzfﬁ%
N VSN 7 NN G\ _
BRI 31, 109, 851. 79 21.23
C |k 31, 328, 530. 20 21. 38
D |HJI. T R SOKAE R

VA4 19, 423, 936. 00 13. 26




TR BT IR A 2024 5 2 R

E (@5 _ _
Fo bR FEEI - -
G |dEisH. ShigARENk 23, 900, 523. 00 16. 31
H  fEEmEmol - -
I (BEAfEs. BAAE BRI
N4 7,694. 31 0.01
J &Rk 3, 468, 268. 00 .37
K (b= - -
Lo [RE 5T A 55 AR 55 - -
M RFEERF A AR RS - -
N KA BRETRI A it 3,942. 12 0. 00
0  |ERRS. BEAHANRS - -
P HHE 3, 247, 644. 00 2.22
Q | DA TAE - -
R 30t RE LR - -
S |gEAE - -
ait 112, 490, 389. 42 76. 78
5.2. 2 MEBRBAT A RBRER TR ERTHE
ATk AfE CANRTD i B T IE ] )
10 REdR 7,821, 777. 12 5. 34
15 JE# AL 4,288, 181. 35 2.93
20 Tl 3, 688, 614. 47 2.52
25 WL o - -
30 FEH . i
35 BRA A - -
40 4Rl 2,922, 720. 80 1. 99
45 15 BHAR - -
50 IE(E RS - -
55 AL 4, 040, 689. 91 2. 76
60 )75 Hh = - -
At 22,761, 983. 65 15. 54

e AR FER A AEAT ML 73 Febmit o
5. 3 JIARAZ A SOMME oy B 3 7 15E LA K/ INHE P B B SR B B8 4
5. 3. 1 IREHIARIEA FOME 5 ZEF ™ E LB KNP R BT+ 48 SR B 9 40

Fa | BEARE | KRESEKR |(HE (B | ARtE Go) | HEESEEREE]
1 600256 I RER 941, 700 6, 309, 390. 00 4.31
2 601899 Kelk 303, 000 5,323, 710. 00 3.63
3 600398 T 2 K 569, 500 5, 262, 180. 00 3.59
4 600023 Wree HL 697, 100 4, 956, 381. 00 3.38
5 000543 i BE HL 525, 800 4, 653, 330. 00 3.18

o8 m I o121



TR BT IR A 2024 5 2 R

6 601872 AR R 550, 000 4,647, 500. 00 3.17
7 601989 rp [ B T 922, 400 4,547, 432. 00 3.10
8 000975 WRWE 272, 400 4, 437, 396. 00 3.03
9 001965 AT A 368, 600 4,371, 596. 00 2.98
10 01378 [ = 397, 500 4,288, 181.35 2.93

5. 4 WEHIRILBFF MM T RIFFRBAE
E: AREAMEHIRRFFA 657

5. 5 METARIE A SRAME b 2 57135 LU K/ HERF BT L4 B 3R A 40

T ARG YIRARIFA 657

5. 6 MEWARIE A RMME G H & F ™ 1#E LA R/ HEFF I RT 48 B SCRRESR R R

Gk
T AT EAR A WA RRFAT B SRR -

5. T MEWIRIE A RME HESH P #E LLFIR/DEFRET LA RBP4

T ARGARENIRAFFA St RmBE

5. 8 MEARIE A FME o 2 & 57135 E I K/ N HE R O I T3 BUIE R 3% A 40

TEs ARG AR IR R I AU
5.9 REWIARFE ST B K BIEHHZ A B O A
5.9. 1 | EHIRAE ST BB A SR S AR 25 B 40
T ARG AR AR R AR 5

5.9.2 AR EHB BB R BRBUOR
ARG WIRRFFA AR

5. 10 5 HIR A RSB F 1 H GUH KL Z1F O v A

5.10. 1 23 H s B L B BUSR
T AR ARG WA ARG E G5

5. 10. 2 I HIRA K G H 10 E £ 3 B 45 145 2 B 40
T ASFEEAIR T WA AR FAT H G0

5. 10. 3 A H AT Bt 8 R A
T AREAIRE WIAREA E 65

Fo9u k12




TR BT IR A 2024 5 2 R

5. 11 BHRASWMEME

5.11. 1 AEGHRH AT B IEF K RT EEARP LT BB EMITLRAE, K
FERE P Hl—FENZBIATTED. ATHER

RIS AT+ ZAUESR I RAT E Ak, PEET (601989) 1EHHR S gl H Al —4F N & 2 3
o RS MBS A B 2 o AL A SR R AR 1T

AHe et EIR FARPTRATIES R M8 R SRR P AT S M RIE AL e & R fe o m] Bt il
IZK .

S A B R B R A4 IEZR A A A AT AR U E B T LR A ARSI, A
et bl H AT — A Z B ATHETT . AT .

pat

5.11. 2 BRER BN TR BER @ HES S FRAME N EIERERE
G HIRT TR R, A BT 2 e RS S R A

5. 11. 3 HARBE F=H Rk,

e SFR &8 OB

1 HFEHRIES 80, 671. 89
2 |MBGEFRTEHE K 3, 713, 269. 82
3 |NUEA 41, 584. 00
4 MRS -
5 |BISCH K 5,274.85
6 |[HAhAUEK -
7 A -
8 |&it 3, 840, 800. 56

5. 11. 4 SEHIRFFA B 40 T 5 BT 0 w] 3% S 555 A 40
T ARG AR T WIRARFTFA T H B0 T 555

5. 11. 5 R E AR HI 148 B 2R AP A7 FEUiE 52 PR 0 O Ut BA
T ASTEEAR A WIAR AT+ 4 IEE A AESUE 2 RS Lo

5. 11. 6 BB A ST IE K F AL S TR #5
P TN I RR, 3002 5 2 30 6 W] A7 R R 2%

§6 JT A E & H BN
Hfire
i H EEATRERKIRS A | BRI S C

o100 4k 12 51




TR BT IR A 2024 5 2 R

e W) 3 4 AL A 98, 833, 603. 77 74, 312, 093. 54
15 HA A 7] S5 4 e R D 7 40 141, 170. 65 482, 557. 09
ik - % 1A (5] 22 4 S B2 [m] 43 0 2, 345, 513. 64 6, 757, 504. 78

s 3 R 3 SR AR B A (A ek
/DDL =7 TEHE)D
e 15 A HA AR S 4 A B A 96, 629, 260. 78 68, 037, 145. 85

§T HEEEANCHAEFRERFAEERHF N

1.1 REEEAGHEERSHIRIEL
T

7.2 B&EHENZRHERRERR AR S5 WY
e TG

§8 B R E RN HMEERFR

8. 1 IEHIN BB REFEESHBELAIAIEGET 205891550
T ASTEGAIR T WIN RA BB R S 0 B LL 34 2 BB 20% )15 DL »

8. 2 MR EE YR MM EEGER
E: T

§9 ZFEXFEZR

9.1 FEXMHHER
Lo B i) o [ IE M 2> it S 4 S0 A
2. AEEH (EEEF)
3 AW (HHEHYIA)
4. REEEH GEE B
5 FEEE LS BRI EL I

6. AREEMAL

9. 2 FFHUHE £
T AR R X A 1199 FERTOE )3 1 58 17 )2
FLENAEAT

§ 117 3t 12 7



TR BT IR A 2024 5 2 R

9.3 AR
Pre v e I R B A I, BT AR B, B E ARG g g, A
GG NERMB RS S HAIRAT . BFRSHL: 100-888-0001 (Fukik

##)  021-3878 4638 /@] MHE: www. huatai—pb. com

HRAESEEARAH
20247 H 198

o121 12 71

Dz



	§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


