BRER &

= BT U SR R R R A

EFSREE

2024

FH 32

=

2024 £ 9 A 30 H

w5

HEEEHAN: RRESEHFRAH
EEEEN: TEHIBHEBERTROEBRAHE
WEXHHER: 2024410 H 24 B



TRFR A IR AGI 2024 4R58 3 TR

§1 EEIR

G TN (¥ 3 0 O S ORIE AR, TR B/ R R B R PRI s
TR L A LS L R I A 58 BV AR AN Sl SO TAT

BB FEE A b E IRk & BT R B IR A R A S & R ALE, T 2024 4 10 H 23 HE#
TARE M SRR P ERAR R A A MG ENE, REEEANBNEERRICE. 37
PERR IR B B R I8 o

BB TR Vi LLCSEAS L B S 51 00 S A8 B Y R < 87, (EANORAE S 5 — 2 A

FEG I AN SO REH AR R S R, BB 1A HH 0 SR Bl B4 4t Bl 15 4
Fe G HOFH SO B SR

AR 55 BORER 2 H T

AIREWIN 2024 47 H 1 HEE 2024 459 H 30 Hik.

§2 EE 7= MM

Fe 4 TRIFR RREFER—FE I idr Rl
F 4 FAUY 015712
%ﬁ@%ﬁﬁ 20 52 WA K

&AFREMH 2022 £ 9 A 28 H
ﬁ¢%Xﬁ g sX i 1, 233,296, 033. 11 {7
e =k ARFEEFH B WIS E R, B R E SRR S, 7

A B ] RS (P Al b, 3B SRR O 25 P I R &S K o

Erarigs AT AR A K ) 7 W8 5 A B RN 2 % A W Bl Ea s, AT it

T AIARRGES, TR R AT R A5 F I, 2
SHBAGH AN . ARUR R 2 PR, ERRmAaA
W, DR EEkia; ST R i B, &
%%ﬁﬁ%k%,uﬂﬁﬁ#ﬁ%Fﬁmﬂho$ﬁéLLLﬁ
Wy EASTRIYIRR it e 52 5y B AR AR AR 3 A T 37 78 ST PR L P36 5% i
Uf IFES A FGE 3 1 Wi £ 538 AW 57 d A AT 152
o MR G ARG, SSRGS T EOR . X
%ﬂi%@ﬁﬁriﬁ%ﬁﬁ\ﬁ#%ﬂfaMﬁ,%%ﬁ%@
5155 T3 O R 3R A0 3 SRR G54 . B BURAT S [0 S T sa Bl
MIFREE, TR BRI s 2 M ZR I 2 S R e 55 I, AT
FE TR KL TR B B Y I B SRS P AT R PO sl S

NEaa e i HitHsR e CEVED REkai %
IR WAL 2l 4 AT AFE G PR R E,  FARHT 8 U AN PO 28 AR T e 22 Y
Loge e, mTRmigEs, B TEFESEEE eI
JRS A ik it o o
HEEEA RIS E AR A

%20 k11 I



TRFR A IR AGI 2024 4R58 3 TR

EXZiaoN | e st 25 AT P A B )
§3 FEMFIEIMESHERI

3.1 EEMFZER

Hfr: NRot
F B 55 FR AR AW (202447 H 1 H-2024 459 H 30 H)
1 AR E s 15, 648, 108. 15
2. 2% HFE -2, 317, 485. 35
3. IOA - S50 4 A A AR e -0.0019
4. BRI G 0 P A 1,313, 461, 060. 27
5. FAARE S A e 1. 0650

e (1D AW Ot e R AR ON . BE8T0Ras . AN CR &2 et A2 shiicas
FHERAR < 3 FTAME IR A5 Ja (AR A0, A A DA S Bliias in A 24 se i E A2 sl as

(2) Prid e SHE b AR NNEEEE 5 2 e 15 9, T3 R SRRl e K1
BT EC 7

3.2 B FERIN
3. 2. 1 ZEHBHERK R L5 RS B A s R AT LB

‘ ‘ ‘ Wb g s L
HEIE KR | ENKR | it
i B o HIE R | O—0 @—@
® FEED | HERZEERO »
HEZ®
HE=4H —0. 18% 0. 12% 0. 26% 0. 10% -0. 44% 0. 02%
TFEANNH 1.57% 0. 09% 1. 32% 0. 09% 0. 25% 0. 00%
oA 4. 33% 0. 08% 3. 53% 0. 07% 0. 80% 0. 01%
H 45 [A
6. 50% 0. 08% 4. 01% 0. 06% 2. 49% 0. 02%
AR A

3.2.2 HESHFAEMURES RIHHMEM KR LS RS R A MR
R LB



TRFR A IR AGI 2024 4R58 3 TR

RRER—EFFISF AL BITMEIRKERS E V4R LR B S WS R 52 FE S
%of b

8.00%
T7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
-1.00%
-2.00%

B

7

<

13

4]
inl
o
o
o<
o
o
o]

2022-09-28
2022-11-05
2023-01-20
2023-02-27
2023-04-06
2023-05-14
2023-06-21
2023-07-29
2023-09-05
2023-10-13
2023-11-20
2023-12-28
2024-02-04
2024-04-20
2024-05-28
2024-07-05
2024-08-12
2024-09-30

2022-12-

|— £ EEE—FRFASRRRNAMENKE — SR FRF AR R DR RKEE]

e 1. AREGHRESEFT 2022 £ 09 H 28 HAR.
2. THWARE RS AR E, HEEHANYHESAFRERZ HESN AN SR
FHAEWHFEREERMZ e, EEHHE RN AR S S G & eH T &R S5 F205E .

3. 3 HAbda+z
X

§4 BHARE

4.1 RELE (RESZENA) 6

w4

HA5%

EAEEREEZ IR

EZR MO

FEER H

A H Y

IR

!

ES REN

2023 4F 4 H
25 H

SHHELT 2016 5 7 A IMATREASE,

B

8 4

fEFE BT T A B e s R4t
BhEE, PTG e s e s
., 2022 49 A 6 HESIEERELRK
aifi i IR R R eSS,
2022 £ 9 H 29 HE AL Fe it
it — 4 58 ST TR 7 R E 7 4% B ik 4 i
GAF, 2023 4 4 H 25 HEASHHER
FRFFR— 4w W s A ke sk o
KRS R G2, 20244 4 H 29 H
BT RE PR 0-3 FEBCEME 4R
RO SRR AR ESE . 2024 £ 9
H 3 HEAHEZR R Al fi—a4 e
TR R AR R R e R 44
H,

=
pes

=




TRFR A IR AGI 2024 4R58 3 TR

T UEZE AL SGEMAT W 2 AR SR E - 2 rp BARER IR B4 H 1445 A m ARG A o
ez v H 3.

4.2 BENNHRE A A E S E MM T E 1B IR
ARG AN, ARG BRI ST A A A A S S L E, Ak aiafE Bk
FEM, B I E RS O B A AR R AT

il

4.3 AP ZHET U

4.3.1 AR5 HIRERPATHE R

RIEGE NN TR N ERW A RS S, @7 AT GHIERRE, I
7. EHIN, AESEHNBIUTIERS GEFREERSE AR AV 56 ERFE L)
MAFNERATZ G, 8 RGN TEET7 ARSI 5 AP IAT . ERBE B
W, BARR AR E R AR R, SRR IR S S NS i Bt
RATT TP AT HIHL =

4.3.2 RERX BT RRT IR

AREEBRNEN T AEL SN SIERE, X5 EZ AT NEATHER . FhMEER
e WA, A AR EEANTERRHES SRS AT 50 B H 758 5 AL
B () BAILAE By R AR S 2 H BRASE SRITE DL R A AR R IR AR AR 0 A8 o AT
HNo

4. 4 |5 A E S HIBR RKIENZEDHT

FMEGEITH, =F IS T 39I8AT « S I UIRIRFIE . i 7 SR O PRI 2% 1 R LA I
59, M2 AIALELSE SREARAESE NT, EIRGEFIRAL, BEAPUKE. 9 AR 8T BORMENA
Rl BRI AL VAR I T, IRk 7150, JREIEBCRI T, LR G
(IR RE

M, WaiF R M7, 129 HIRHIL T BOvRERR T, RAT LA S
5, ST IRERENIE SR AR, R L 7 KImAR TR S, EAELFHXR
ARG R T, MBS T, £ 9 HIRMNBUHE 25, 557 B P RIAT AER
WSS EONREIZL, R PRI

FICR R 5T, i A LR DARAT Rt 58 5 Pl B e 5 045 I 5t 9 2 B4 R 07 1)
IRYE I ARG R B, a2 5 DU G BURAE .

Fo5U 3 11



TRFR A IR AGI 2024 4R58 3 TR

4.5 MEHNE KNSRI
BEAR G HIRA S GO BUHEY 1. 0650 TT, AR I3 S 0 #iHE R KA 05-0. 18%;  [FH
Mk ST LB HE I 504 0. 26%.

4.6 ME AR ESRFE NBERE S ™= E & Ui U
AIe N REREE G HBEARRE IR, SREMAH=E, AEH (AITERIER R
SISVEEBINED) BN+ — R ERAUE -

§6 WHAGHRE

5. 1 REMRES T HEHM

Fr5 T H £ o)

3k 4 B B4
(%)

] 5 WAL 2 5 % 2, 068, 409, 183. 13 98. 52
Hrp: fiigz 2, 068, 409, 183. 13 98. 52
e HFIESE - -
Dit ALy ariy - -
SRATA R - -
SEN IR 4 Rl gt 7 - -
o SR 1 S N IR 5 4 i %
ﬁ
BT ARG H /AT A1 31, 095, 201. 47 1.48
Hoptr 537 25, 095. 98 0. 00
&t 2,099, 529, 480. 58 100. 00

T AR AR T AR R A S P B0 52 S B 50 B OB i

5. 2 MEBIRBAT AR ER T HE

5. 2. 1 MEWIRBATW A R RARERFTAHE
AR G AAR T A AR A B 2
5. 2. 2 MEHIRIAT W KRB RBERFRERFHE
AR B G AR TS AR AR R A o B 5E 2 B A 5 B R
5. 3 HIRIEA SLYME 5 ST =8 LU R/NER 7 O B R B R B 4
5. 3. 1 REFIRIEEA FRHME i 2 S5 8 Ho ) /N PP RO BT 42 BSR40 3 3 4

%670 k111



TRFR A IR AGI 2024 4R58 3 TR

A G ARG AR AR A B

5. 4 MEWAREL G M RN MBFHRRAS

T 5 i Fh NRME ) b IS E P E ] (%)
1 e 291, 732, 788. 70 22. 21
2 AT - -
3 SRR 906, 502, 222. 31 69. 02
Hrr: BURYES R 83, 265, 154. 76 6. 34
4 b fi 5 294, 044, 589. 06 22.39
5 Al B R E 7 151, 496, 731. 02 11.53
6 R S R 314, 584, 677. 79 23.95
7 Al EEAT (R[S Hf5) 99, 861, 431. 78 7.60
8 [F] M A7 B - -
9 HAth 10, 186, 742. 47 0.78
10 it 2, 068, 409, 183. 13 157. 48

a5ﬁ%%*ﬁ&ﬁﬁﬁEﬁéﬁﬁﬁﬁwﬂﬁ$mﬁmﬁﬂzﬁ%&§%%
e | Rl e [ BE k) | AnihE o) SR rEEEEE O
1 110059 T R AT 901, 190 99,861,431.78 7.60

21 ‘R 4T —
2 2128036 fFj;ﬁE{T 600, 000 63, 600, 786. 89 4,84
3 143474 18 BkF 02 600, 000 62, 679, 567. 13 4,77
4 220008 |22 Ff B E 5 08 500, 000 60, 166, 502. 73 4. 58
20 T RARST —

5 2028044 riéfoffT 500, 000 53, 010, 360. 66 4,04

5. 6 MEFARIZ A RPME G2 S F A LI/ D HEF RN+ 42 B SHFER R R
Gk
AT AR AR R AT B SRR SR

5. T MEWIRIZA RIME SR SH#ELLHI R/ D HEFRET LA BRI E I
AREAMERARFFA SR

5. 8 MEHIRIE A RME 5 ST ™HE LA KM HEF R BT L2 BGER R B 4
ARSI G AR IR AR ARG

5.9 MEHIRAE SR F I E M ZF OB

5.9. 1 A3 H AT B SR BUR

AR XU 2T,
FFNsA TS ML, 45 &

AHE e DLE I OR(E D8 28 H kAT 1Y
] 52 H B2 P sE A Y

L

T W 5T

TREAHAIMG R, 575 2T IR,

Tk 11



TRFR A IR AGI 2024 4R58 3 TR

KA TELS . S GRS 54, I 2 ks Sk B W IR G S5 s AT B R (e R .
BENTE 2 R8GO BT U i v SREh T RS PR, 2 Y U B o R e KU X o
REIRAR O T BB RS, An K0 R AR (] 48 5 R P < AT 2 i AT AT AR, LR BB R 4L
AR RS ) H o

5.9. 2 MEHIR AR SR K E A 5 ke A Bt 25 B A
R L/ N FHHEAES]
(

- - 2y .
ARG % ) ATHE O)

A RIMMER S R AT OB -
B B B e A Bk as (o) -975, 132. 64
E T R A A R EAES) (o) -

H: RAFEEUIESRR, BHRFeEUAEERR.

RS b b

5.9. 3 A H AR BT
FEREAT T A HIMA NI EE S BT e, A AR 5 10 500 5 2 00 OR R4 1 Ay ik
PRI REE SRR S R, PR T R E s, S T FU X s ROk .

5. 10 BEHSWMEME

5.10. 1 AESHBRKIBI+HIEFR AT EAEHRE IR RE R TVLRFEE, R
FER g H ol —F N ZBIATED. ATTHEER

I RARAT A A BR 22 w45 I v BRUET G 5 R M 55 7 i A R A2 S0 PR AR 75 AR AR 41 75 2
AT —4F A 52 2 [ X e R B E B R AR R AT AR 1T

F BUERAT B A7 BR A 7] 38 e B o R B 8 i AU BN B BB PE A AR A
2 G 1) T — 4 P 52 3 B K e R B LR R B R ) BT 2 SO E A A TR AL T

T ARAT B A IR A T RIZEVEHLHIAS 2 ST S5 8 AN VE S AT U FE AR 5 S 1 AT —SE A
2 31 [ o e Ut B B R IR S R A JTAL T DR SR A Bl 55 7™ B I w22 B N S84 T
ONAEAHR S il FT—4F N 32 2 [H X Rl BLEUR) B R ATTAL T AR R EisE P
LT 5 M 55 25 A% Bl 1 S AN Fr BESEAE AR T A AT A 52 B [ R el I B R R R
MIATFARAT s PRI EAT WA BTAE AN S 4 ) AT — £ SO o (B IE S B A B 2% DA IR I A =)
R EIR R AT

Hh RS B ERAT e AT BR 2 ) RIS G AR 7] — 2 THE R A St 3 SRS A Rl T R LRl 5%
EAFEAT AR AR i AT — 5 A 52 B E X e B LR R A TRAR T BROFRE AT T

A R IR R A 5 R — 45 P S R e BB S R 10 AT A T
% 8 U 3L 117



TRFR A IR AGI 2024 4R58 3 TR

075 TP A < BB T A4 TESR AT AR IR A I R T A R E P AT B
E ISR A, B R ] AT — SR A R B A TTE

Bt E F5Ah, Hofh A AT AR T B

1 AT .

5.10. 2 ZEHFMEI+LBRERTE HEE S MR SRR EE
ARG IRAR A -

5.10. 3 HABTE P HI AR

S K

T
df

A HRIE

5,137.78

I ISCIE S K

19, 958. 20

YR

RSB

2 K

Hopth SYSCEK

HoAt

0[N0 |[W ||+~

fif

25, 095. 98

5.10. 4 REHIARKTFH KA T 52 BP0 7] 3 #5155 A 40

Frs i

77 K

KfehE Oo)

=B

BEPEHE B (o)

1 110059

TR it

99, 861, 431. 78

7.60

5. 10. 5 #RE AR HI 148 B 2 A A7 FEUUE 52 PR 0 O Ut BA

AT AR AR HI 44 e 2 o R A AE I

ZPRAF -

5.10. 6 BEA SR & FER AL SCF IR IR 2

1o P& AR R,

Iz M54

THIZ 18] ] REAFAE

2+ AR A B 7R U B RIESF 5 SR AR

§6 JF B E &R B S

R#%.

L DANG)

T YA <ty U

1,233, 296, 033. 11

T 1300 ) < H D

Uk AT A

I [e 473 5

I 75 S 18] 2 e R 0 2SS A (A7 B

/l\u “_» iﬁﬁ”)

0T TR < L

1, 233, 296, 033. 11

o3 CU<

(i
TE: R I 2

YV aLx TR AR N 2 N GE T

%9

73 115

ik 4 e JUE 0] 7 800 25 Pt LR A B0



TRFR A IR AGI 2024 4R58 3 TR

§T HEEHANBHEFREBRREESH R

7.1 R&EEARFHEALESHTRNIER
WEWIN, REEEHARE BT HEE R, R LS

per
t
it
e
=
ft
g
=
=

7.2 Z&EHENZRBEARERREAR S 5 WA

A, B B RIE R A BT FA . BE m] B S SR A g PR JE e 1 0

§8 |EMR R ERE SR ERSIFHE HBIFI

P AL 4 A e
Iﬁ %l: /\Aﬁ\‘%\ N N S a /\,\,ﬁ)é‘ N N
I R e N s o PN

AL UK
AR

A YN - - - -

s4 e A 10, 000, 450. 02 0. 81j10, 000, 450. 02 0.81

HoAt - - - -

&t 10, 000, 450. 02 0. 81j10, 000, 450. 02 0. 81

§9 B R EH KRR HMBEERF R

9. 1 IWEMINE—BREFEESHFELAIX BT 20589155

AN A 15 J A R R AR B — BB R SR e A L i B e B I 20% 15 L

9.2 MR E HRM MM ERFR
o

§10 HEEXHFHF

10. 1 &EXHER
() P EIE W S T FR R 2845 T3 55 TR e oI P 0 ST
(2D (ARBEFEFE-HEEWITREHHREREERLEAR)
(=) (EREER IR R R AL SRR
(WD (RREEER 4 E IR EH R R R RIESFTE I

1001 3L 11 0T



TRFR A IR AGI 2024 4R58 3 TR

(1) (BRFER-FEHITIAF R AR AL S TR .

10. 2 FFHGH A
AT N RIS 4L AMEFT.

10. 3 EFA R
R FEM RS BRI C GERRR) ) o8 R AE S5 MG
(http://www. tkfunds. com. cn) FlH EIE W5 25 3 4 HL 95 575 o i

(http://eid. csre. gov. en/fund) £

RRESEEARAF
2024 4210 A 24 H

%110

Dz

1171



	§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


