RAEMNMBEBIE 6 MHFFHIESRE
&H 4 (FOF)

2024 3

33

%)

202429 H 30 H

EETHEAN: RENBEESEEHARAH
EEEEN: PEHBREBITBROHAERAAE
WEXHBHRE: 2024410 5 25 H



R INR AL & 6 A~ HIR AR FOF2024 FF55 3 ZEM &

§1 EERR

H 4 TN I 2 2 S R AR A B B B R AETE R RC 20, iR T MR IR B K3t
I F A A LS L AN S B VR AR AN B RO A ST

BEEND EEERATROARAAMREAES SR E, T 2024 410 H 24 HEZ T A
W I AR AR AR A G MG SN, RIERZAB A ERICE. 3* SR
bU IR LR N b

G BN ARV LASE AR FH 80 0 LB Jo ) A RIS Y 4 R 7 (B RIIE B & — e R

WS AR SO ARE IR KR B A KR, $ & 71 5 5 P w47 48 Bl 152 A%
e SR E VL R L

AAR A 55 RR L

AR E 2024 4 07 A 01 Hi2 % 2024 4£ 09 A 30 H ik,

§2 &7 AR
e AL FOAE 4R sk B 6 4 H VR4 &L FOF
e F ARG 008886
B S (i LRITFF R
REeERAERH 2020 4 2 H 20 H

e B WA 0y A 0 1,281, 951, 632. 32 4

B H AR FERUFIEAT T, ZUFSKHEE . S0 IES . MBS, Wi
BURSE ZM AT RSB AR AT RA RS R 2. K
B AR AR AR XS R RT SR N, 8 A RN 3h A4 B G B AR
KARA RIS IR B30 . ATL SRl AR a8 KR
B BT KA R 1

A G WA T MBEOR . MBOK. TR LS
PN RN . RGE BHAMATTE, KM “ B B A

“CHNMT L RS BB A, AR AR ] DR AN DR A TS AL R
e HEAL b, SIS RGP I E LB, J1 R ORIR P AR Bt
A RBEh e, F7 5 R SR E Y W

b £ L A A PR 300 FRBOR AL A X 30%+ LR & iR AU A A X 65%+— SEHTE
WA ER R (BiJa) X 5%

RIS AL 2 A ARG RIRGHEE G PR, WO MU & T R
&, mmgie. foriidkethie. RMAHEReTEE, H
T REREE. BRI E. ARSI BERRM
WeER, A BOE NG T BRI SRR 1T R
L AE Gy 3N S 2 e i R R R A R

RAE IR B B B IR A 7

AT B T IR 7

8200 3% 123

e
2N
o
=

ol
Sl
it e

> |-




RAE IR AR AL E 6 A H IR &2 FOF2024 28 3 =Rk

§3 FEM B MESIFERI
3.1 FEM &
AL ARt
Eot -3V WEM (202447 A 1 H-2024 4£9 H 30 H)
1 A CL s B 2 -5, 099, 978. 09
2. A HAF 28, 848, 643. 60
3. NINAL - $5) 3% 4 3 40 A HA V) 0. 0220
4. JAR I & T =il 1, 240, 541, 259. 39
5. AR I &R 0.9677
E: O RS VSHRA AR REAE NNEEAE 522 ST H, 1N %% G 52 bRl as /K2
& F BT 587
@A LI 2 FE I S AR SN . HotiicaE . HARN CR& A R B8 shikcsm ) fikxAH
B ARG FUAE 2% J5 AR 80, AR A A A ) se ik as in B AR 2 se (i A2 sh i &
3.2 & HERI
3.2. 1 ZE MR EE KR LS RS LB R 2 A L8
b G b g
HFEE KR | BEE KR | gt
B Bt HE 25 R bR OE6) @—®
® REZQ | HIEZRG
HEED
TE=1MH 2. 42Y% 0. 30% 4. 95% 0. 44% -2.53% -0. 14%
TEARANH 2. 72% 0. 25% 5. 05% 0. 35% -2.33% -0. 10%
k4 ~1. 65% 0. 31% 5. 34% 0. 31% -6. 99% 0. 00%
oE=4F -16. 12% 0. 40% -0. 82% 0. 32% -15. 30% 0. 08Y%
H 44
-3. 23% 0. 39% 5. 88% 0. 35% -9. 11% 0. 04Y%
RS

T AL lk 55 LU E Y -
FEARIEHERI R (BLE) X 5%

VIR 300 FEEOR A A X 30%+ T LR B FE B0 A 48 X 65%+ A 1

3.2.2 HES A RIAMDRE & RTHMEM KRR KI5 RIS R a8
RAFHI LB

i
w
p=i
p2
©
b=



RA IR AR E 6 A~ AR A FOF2024 55 3 RS

B & 7048 3 AL B0 671 A SR & 2 FOF R b8 il 55 3 55 8 0 Ml iy HC 8 6 ol i 38 A éh 5
LB X 5. ]

00%
00%
00%
00%

ﬂmw%%

Y

r,.'!""J o "‘I'meh o/

/
WMMﬂH
o

6. 00% / WJ H
i, o P,{'
3.00% VUW NW@WJWV =
ST,
0. 00% fhfﬁ:}ﬂ ?5 “ﬁ TR .
o f"m\.' A s ud
-3.00% {| | ﬂww
—6. 00% L“ Ml
-9, 00%
g T3 7 ¢ 8 & 38§32 35833 &8 8 8
(w ] uwy o — [ ] uwy o = — =t [~ = — =t [~ = (o] (o] ‘éﬂ o
T T £ @I £ £ £ ¥“I T ¢£T T I T £T T 0.9 %
od o o4 od od od o4 o od o4 o o od od o o o4 o4 o4 od
(=] = = [=] [=] (=] = = [=] [=] = = [=] [=] = = (=] = = [=]
o~ o~ o~ o~ (] o o~ o~ (] (o] o o~ (] (o] o o~ o~ o~ o~ (]

—REMNREMILE N RESLFOF 2R HIgRKE

— REMFFHILE N BE S TFOF Rl Skl %2

E: ARELESFET 2020 4F 2 H 20 HAE,

FIEGECHINEEE

AR HER 6 M. #E

EEWISEA, ARG R I i 7T 5 e A S S U W A R I B LR BN 25

§4 BEHE AWML

4.1 B&2H (REGZE/NH) Fh

I 4 (13 4 20 TN
wo | g [ERBEMIES R

FEREH | EEEY

IEZF ML

IR ek

A3 1)
B bl

20229 A 1
H

FH

PN

i

B EREH A A, 8 RIEH NS
Ji. H 20124 7 HZE 2014 4 6 H{EH
R B pe M B ST s B
2014 4F 7 H & 2016 4F 4 7 EE
Wit e REV BEBIE FE AR IO BEAE 5T 62 |
2016 4E 4 A% 2017 4£ 7 AL S5 E
BIME # 5E HA R A AR B TR
2017 4 7 AN IRAE AR AL 4 B A TR
ANFE, JHERARE RS, SRR
B, BN, EesmmE, YT
HEenw, [ 202249 A EA5HARE
IARF I E 6 N AR ARG IS
4 (FOF). RAMRARERE 94
HEERAMESETHESE (FOF). K
AR 6 S H e IR &M 5 4
W4 (FOF-LOF). A IN4R 5Lk &
6 ™ ARFAERARES RS (FOF)
e,

8 4

A O LBRERRE Y, BAE 0 IR A X

EEH

;f

NS A AT S H PR .

4T 4L 12



R INR AL & 6 A~ HIR AR FOF2024 FF55 3 ZEM &

@UEFF MK B SCBEAAT Ml 2 A R R E

4.2 BEANREWRALE SIB/EEM 5 1600 U B

AMEHIN, BEEHEARET (RN RICNEIES: S5 R) S A SR
MR S ME ML A R A, REWSEER . SRRt M B A 2L e 5, 8™
R RS AT I T, 2R e AR A AR AR 2s . AR A, e P RAR A,
ToAR AR AR 2 AT

4.3 NP HTHHHA

4.3. 1 AP35l B K AT 5 5t

NEFERIAT QEFHRRBEEHAR AT RZSHERTEL) , 58% T A7 A5 5
BE, RV A T S BRI R R T s B S i B B S,
I SR BETE . R ZZH AT IR O BIE S SR & AR, TR T
BRI DL PAT R

XNTIALS, RERH TS RGN TFZHIERR, 20 KA PATH B, B
RGUREI AT 2P RS Behh, A ARSI A FIRB A A 2 B R H RS2 5

XTI Ty, NEI S EBRAT WAL 5 225 Fiv KR8 5 % AR5 P Se i 32 53 (128 5 4y i 1)
B, RIERHBRAGIRE AT S 2. X TED 60— Hiia . ARRTF AT R R IE4E
PAAR) 4 AT RS 5, S I B & A AR A0 5 RO A € 5 R A S I B g e, 2
mlE MRS LS . LA FE AR S U 5 B & R AT 3 I

AARE AN, AREGE NN -T2 5 A5 2 RIF R BT, RRIAAAE I AT 5 ]
W FR) 1 o

4.3.2 RERZ HAT AT TV

W] PR RIS R R AL A Z R H A A2 5, A5 1R RE 5 BUA 2152 53 A 2 A 4 D 7]
HRELE S RGN, REGREKIATRERN RS, AMAEMARBRAGZ5NZS
JIT A TF 3EAT TR H S 180 52 By A 50 ) BRI R A BB I A% IE 57 24 H A B 1) 5% I L -

4. 4 E A B K BRRIEAIBE ST

2024 E=FP, AMWHEAL AN ARG TAT)ET 9 HRITIG KRS, 45k 1 RE K
KEIM L. 7H, EAMER FUIR &AM T 83 b, (H A RIRIARS B
Wbk, BUEERGES. 8 HE 9 AWH, I EERHEH I 2REAT . BN EART

57 4L 12



RAE IR AR AL E 6 A H IR &2 FOF2024 28 3 =Rk

SBRENTERT, BT 5 5% B BONRE, SO B — B [ N 4ERF#£ 6000 12

JEUA T B, RAESRECR R G T AT RS IF — BEBRAR 2700 fi. 9 AR, ERAT. EREE S
JEs RS O T Gy e R AN 37 (K BOR L& 2203, DLREUE & 2 WO By 3 S5 40808 T30 (14

BRERST, RELIRMERH, EIEfREOA K 5 N5 5 H N RBEKkE 21%, Al 3300 . fifd
T, BARENA BT IR B AR AR IA AL T 847 471, 10 AR IE f a2 N 6 H I 2. 23%F
EEEZE 9 H AR A 2. 03%MHT, B JSTERE AR — RAERFECREW T, POl EFZE 2. 16%
KAT, BEANFREEREMGE S RNLRE T IEWE. SIREE, = 2R3 T 3 BARTE K 2 K (]
RIS, LA B 5 — A 0 K S TR 7 AN I Tl 4, i £35 7l UM AR AR L T — s IR Bl

Bk

TEIR I, BAT A 2 2B - LA LA AT T/NIE B e BUR B, B 5 g SR BE
7 L LA P B A TR YRR SR B 7 R T L L A B T o AR BE 7 B AR T K A
PG I BC B L o A5 5T, AR LR Bl Y Tl 3 1 R KU =

4.5 MEH ARSI SR
BB ARAIE SO BUFEN 0. 9677 Jou; AR %
P I i 2 R 4. 95%

PR EE K Z N 2. 42%, k5

4.6 WEH AR SFHFE AL RE ST FERE R A
AT I AT e AN AR TS A AR H B S AR N AN — i A B S 5™ 1
(IR (S R T A I U ¥

§5 MAHEGHME
5.1 EHRESEZEHEBN

BUE A ]

e 5 H SH B S (O/fzmt“ﬂ
1| B H® - -
Horp: 5 - -
2 | REew® 1, 154, 277, 975. 65 92. 85
3| Il A A T 65, 778, 722. 57 5. 29
Hrp. iz 65, 778, 722. 57 5.29
FESCRRIE SR - -
4 | mEEHRHE - -
5 | GRbATAE SRR - -
6 | LNIRES T - -
e S X R 0 R SN IR 4 ik - -

b3
o
p=il

H
—
o
p=il



RAE IR AR AL E 6 A H IR &2 FOF2024 28 3 =Rk

NN

P
T | RATHERMSE SN ST 15, 318, 017. 97 1.23
8 | HAhwtr= 7,737, 753. 94 0.62
9 | &it 1,243,112, 470. 13 100. 00

5.2 IR EHREATV R BRER KA S

5.2. 1 MEMRBAT LA KM BN BRBBEA &
VEs AE A WK R R

5.2.2 MEBREATI A RNBRERERERRAS

T ARG HIARRRFA B
5.3 IR A b E & EE B E IR D HEF R RS R A A

5.3. 1 E BRI A SO E o 2 B 1§48 LB K /N REFP B BT+ 48 B SR 1 B8 B 40
TE: AR AMR I HIRAR A B

5.4 WEMIRILBFF MM RN FFRBAS

B

357 i Al

~feHrE G

2 e B E ] ()

1

X 77

65, 778, 722. 57

2

RAT R

3

SRR

Horp B ERLf

Ak i 77

A b Y 8 7

1 22 9

W (Rl AE )

A7 2

Ol |~ |lo|lo |~

i

10

ait

65, 778, 722. 57

5.5 WEHIARIE A RME G ZES T E HHIR/NEEF BEr 42 SRR A

Fe | iR | Bimak (R G | ARME Co | HESFEEELE D
1 019740 | 24 Hf% 09 389,000 39,204, 443. 12 3. 16
2 019727 | 23 [Hfi 24 260,000/  26,574,279. 45 2.14

5. 6 AR I A SME 15 He S B 7= 13 E LB R/ HEFF BT 148 BE P SORPIES 4 3t
K
T A AR HIRAR R 5™ CRHIESR .

5. T WEWIRILARME S H SR HEWHIR/NHFRIET LA REREEAHA

87T 3% 123




RAE IR AR AL E 6 A H IR &2 FOF2024 28 3 =Rk

T AREEAMREWARFFA TS .

5. 8 G BRI A MME b7 F B 38 H A K/ EEFF KB T2 BUIE B B 40
TE: AR HIRRFFAPOLE .

5. 9 1R G HIR A G B K a3 5232 5 15 Dl v A

5.9. 1 &5 HIR A H: S F ) B8 3 S Rp- R0 45 28 B 40

TE: RIS AR IR R 55 A Id 19 5t

5.9.2 AR ST HE BB R R EBUR
A3 < 1 R AE ik < A A TP AR B B IO B B SR L ELBIRR Bl 5 R FRSE, AREEAS
ShEEL IS

W

5.10 & HR A BB H K B A 3L 5 1% 5L i

5.10. 1 A H E R SRR BE R
A HE 4y b A E 4 A R ob B R R A S B SRR . LU IR S BB EES, ARSEAS
S E GRS .

5.10. 2 REMIR AR B F B BTSN B A A
I ARSI AR E U5

5. 10. 3 Z< A E £ #A S B TR
R 4 AR A R A T A5 8

5. 11 B H S 55

5.11. 1 ZEEEBMNAT T HIEFK T ECAHES HIKEKRERIILRAE, K
FER G S HAl—F A RB|ATFER. LIARHEE

ANH S BB AT A UE SR I RAT T ARA I BAT B B R I L R A, BRI g ) AT
—HENRZB AT, LT
5.11.2 &R EMA T XRERFTEHES G AMENEEREFE

ARG IR KA IR -

5.11. 3 HAWEE F= 18 Bk
527 A S8 (6D
1 7 HARE 4 21, 955. 68




R INR AL & 6 A~ HIR AR FOF2024 FF55 3 ZEM &

32 WACAIE 25 7 Bk

7,029, 003. 94

JS2 YR

IR GRIDSS

S WAL FR K

686, 782. 02

oAt B2 WK

12. 30

HAfi

CO | [O [0 | | (DD

#it

7,737,753.94

5. 11. 4 5 ARKEA 14k T I 0 0 W 9 48 5 35 BA 40
TE: ARG AR WIARAR KA AT 5 I ] #1277

5.11. 5 & RAK AT+ 48 R T AA L T8 52 PR 1% L B e B
TE: K G ARG AR A IS

5. 11. 6 B A GR & IHE R H A SO #R F 57
TP FNI R, 49502 A A 2 1) ] R e e %

§6 EEHhHES
6. 1 HEBRZARME SEEEZHERH K/ DEF R T2 2SR EHA
=BT
E pazaxs
A N FRAE ﬁﬁéﬁiigﬁ
Fe5 | ZERE | RELRK | BIEFA ,\\ . PEEEE
€D (78) 8% NSRBI
0
it B
H*&
B [ 1 R .
o [RAEFEIK
1 017710 | kit 71, 046, 743. 7075, 309, 548. 32 6.07 5
Y
A
2 100066 = At ;gzgﬁg;$ﬁy67 071, 759. 6574, 865, 498. 12 6.03 mN
EHREN R A IR ‘ g
B i
SERELE | 31
3 519718 | iz kil " 56, 942, 907. 5762, 454, 981. 02 5.03 5
A/B *
i R
4 020089 Fif?fg1k RE ;¥Hk49,476,532.1661,934,722.96 4. 99 EN
777 E G2V
e M EZE ORI DAii'e
5 003978 o 55, 464, 705. 4658, 609, 554. 26 4,72 &
Rarefis A R g
= [F K-y
m-hiﬂﬁﬂ%m
6 009289 | &yl X 49, 928, 508. 5553, 173, 861. 61 4. 29 %5
e X
i fii 5
THRME (LRI
7 519782 N 37, 264, 512. 3651, 197, 713. 53 4.13 EN
aifffisz ol R .

5

9T 3t 127

~




RAE IR AR AL E 6 A H IR &2 FOF2024 28 3 =Rk

= [E] 8L K
WA g
8 004920 | 4hifiifii %z X 43, 890, 657. 2846, 067, 633. 88 3.71 &
BEER N
%m?ﬁﬁﬁﬂ%m
9 000205 | TR H X 38, 282, 707. 14144, 729, 515. 02 3. 61 5
. x
fifiZ: A
515G | R
10 000032 ﬁﬁfiifgézxjg . 39, 338, 934. 3744, 401, 855. 22 3. 58 5
D1y T

6. 1. 1 & IR A SAME o5 Ze B $ 8 LB RN R OB+ 48 A TT SR B A )
HEUES B R E B R 4
E: .
6. 1. 2 MEMREETHFANEMA T FREM B IESF SR EEE L
H: T
6.2 X H KFHEST LA

Hrb: 5 REFAESE M
WIgEF 2024 £ 7 A 1 HZE 2024 i
T xﬂ%mﬁwisﬁﬂa LRSI
FeL = A 1) o
H
4050 598 % L O O 1519165 ]
(7o)
H E=1
AR 5 o7 IR 5 51,061. 38 4, 296. 56
(7o)
R A B G A I RS AT
191, 866. 46 546. 44
%% (Jo)
H]
SARTREFENNINE 1, 350, 255. 49 51, 274. 09
H 2 (6D
\'ﬁ =3 e MW, D)
SRR R RO AT 312, 420. 63 16, 758. 85
o ()
YA G B R AL B o
2,170. 15 .
(7o)
NSS4 3 6, 144,49 ]
&)
e U A RS AR R ST E RS . NS E B RO E SR BA IR R E SE S

ERZE AT AR S e A G BUEE, RIS S B % AL G0 gl it 2k

(10 SE B 6 15 DU AR 8 1 45 B8 2k

WRAEAH RIE B AT &5
EMEHY, EETEAN G RETEE
SEENIZ AL &

LR 22 e WA O 4 2

< HR 3 WIS e v 2 2 X T 9%

B B FIZ0 58 (AR 3% R M55 50T SEAS 1

FIRZE, B AAENEehREM AN E S E

o ik

o107 JL 12

W 7= PR R 1 B SR

WA 7 ) 1 B PR oA G ) (ETF



R INR AL & 6 A~ HIR AR FOF2024 FF55 3 ZEM &

BRAb), R B JRTE R BN SOOI . IR 2 R HRAR DGVE R . B 44 B 0 W 45 2 B
B IR TN G TR RO B ST R AN ) B RS SR AR SR, P W g L B[R] B AR SRR

W e (Rl 42 BRI e AT B IR 55 B AR B 7 BN BB 6 < WSO IR 3 28 A ik 4 B

Kot O
6.3 AMEMBFTENESRENEKRYHWE4
T .
§ 7 FRREES LD

BAL: Ay
i 2 33 ) L 4 0 R A 1, 342, 056, 723. 44
i TS 1A R 1) 2L 4 L HR 47 1,098, 973.73
e S T A A 3 4 LB [n] 43 61, 204, 064. 85
i 4 3 1A ) I 4 3% 4 A8 sh A3 00 (0 ek |
/DL “=7 A
i T 33 R 5 4 00 0 A 1, 281,951, 632. 32

§8 HREEHABHERREEREALESFNR

8.1 ZE&FHEANRFHAESH PRI
T AR A T 4 BN AR S i A 1

8.2 Z&BEANEHEAREREFTESTHNH
Ve AR P9 T G N I I R B AR e L

§9 WMBBEE R HAMEEFR

9. 1 REHNE—BEERAESHBLH AR BGET 205 F 5%
T AR AR T Y A AN A AE R < 03 A B 491 12 38 3 S 20% K L — $ B AR IO

9.2 M BE REHHMEERFR

W, AKESEENRA T A%

1 202447 H19H B A IR 8 AT PR W) B R R B4 2024 AR5 2 AR
oA

2 202447 H 19 H AR AL E 6 B FA R A MES B S (FOF) 2024

ZOILT JL 12



R INR AL & 6 A~ HIR AR FOF2024 FF55 3 ZEM &

FH 2 TR
3 202448 H 30 H B AR AR 2 < R AT PR 2% w0 70 2 4 2024 48 IR T $E o

A
=

18

S

4 202458 H30H AR FAC E 6 D H FrA R & ek g (FOF) 2024
R

§10 ZAEXMFEFH

10. 1 HEXHHEF
(1) rv [ I 2 T 25 v U ) SO
(2) (RAEMEEBRE 6 MHFARESMES RS (FOF) #HERIH)
(3) (RAEMBEBEE 6 MHFFESMES RS (FOF) E&&6F) |
(D) (RAEMBEBEE 6 MHFAIRESMES RS (FOF) T8I
(5) R LA
(6) FEAAEHE NS5 B AE . AR
(7) FEEFLE N5 B B FHUE .

10. 2 FEHCHE B
5B SO CT S 4 R /S R A A T

10. 3 &EFH
Beot Al B S BNAN/ B e IR NIRRT B LI I e W v G B B 6 SO
FESCA TAR R, BV AL A BRI 6] A HRAS 2% 2S04 1 B2 AR s R A

REMBEEEHFRAF
2024 %10 § 25 H



	§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 基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§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


