s

ER I EERF IS R EE

2024 35 3 2

=5

2024 £ 9 A 30 H

ER &

HEBHAN:. EEESFEEFRFEAH
EEFTEN: TEBITROERAF
WEXHHER: 2024410 H 24 B



FEAEWE IR B 2E 2024 SE5 3 TR

§1 EEERR

HEE AN 2 S AR S IR A A RIS 8 S M RR B E KR,
FEXTFL IS HER R e B AR A ) S DT

B NSERAT IR A IR A AIARE AT G FE, T 2024 4 10 7 22 HE% 7 AR
IS5 FE bR IHERIAMEEASIREENE, RIERZABTAAERERICE. RFVERRIE
S DN it

BB R VR LLCSEAS B 5 i SR U BENLIE A 3L 557, (HABRIESE & — € f A

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
e NEEE AV LR

AR I 55 BORER 2 T

AREWIE 2024 457 H 1 HiEg%£ 9 A 30 Hik.

§2 &= FEL
B4 AR BRI IEE R S
B4 ARG 000756
Begia T LTIFF R
B A AR H 2014 49 H 10 H
5 A 2 4 3 AL 20 280, 620, 223. 96 43
#e Bt H iR AREEFERE TR ETY, @R IE A3

B, AR RIS AT N, IBSRIE G5 1K 1Y
{6, J15 B v Tk S B ME I 5 [l

T

BB SRS RIEG W A5 T MAE T . BORE A SR 20 & AMT
b B b 2 m] I DA SR O B SR B A AR KT, 43
EONTIEZF TN ES, LWL, B
MIB - RCE, SEME ST BGE . iR SRR
iV A iU Eiarid =1 DS s NINEE: L S itarie SREy i)l

k. e miiat.

\g

Ak g b A I v 85% X YR 300 FEEUL 52+ 15% X st e (Al 5
Hol i .

A 2 R AE AFEG N RIS, BRI B T &
REAE, RS AT P R 3 s TR G B 4. BBl gt
SR TS .

REEEHEA BERSEHARTEAA

HEEFEEN AT I H PR A 7

IR 8 A e ST i AT B E A BER I HIEERE C

T B F A A SRS 000756 014967

R B T S8 3 0 4 AR L 263, 535, 483. 83 17, 084, 740. 13 £+

%200 k11|



ST IR TE B EE 2024 (R4 3 RS

§ 3 EEMFIEIIMESIHERI

3.1 XFEMEHER

Bhr: ARt
I ek ?%%fﬁ%$7ﬁlaa@fiwiﬁa>

BB R E RS A BER I EERS C

L AR sk i -80, 394, 381. 62 -5, 004, 698. 93
2. AR 44, 056, 642. 25 3,415, 747. 08
3. ALY 3515 4 A B A R ) 0. 1460 0. 1942
4. AR B 4 5 1 814, 850, 755. 15 52, 247, 241. 38
5. JHARJ - 10 A 3. 092 3. 058

T L A OSBRSS RSN . Bestilieas . AN ORE 2 seprE22shlia) 0
B AR < 9 FAIAS RTBABLB R IR B AR, A YIRS DA 39 L Se B _E A28 Fe (i A2 sh i as
2 Frid 2k b SHEAR AN RIS R NN EEE 53 & A 0, TS LRl e /KT 248 T

PTG

3.2 EEFERI

3. 2. 1 ZEMHUHERK R KI5 RN S R AR i 28 2R i LA
G REE ER A

b4 bb s i v
‘ THE G R A b 5 LU 3 S U o
B [ EEKERO ‘ » WaiEhrEZ @ O—06 @—@
HEZ® g E1E)
@
HE=AH 7.51% 1.81% 13. 80% 1. 34% -6. 29% 0. 47%
HEANNH 7. 25% 1.51% 12. 04% 1. 06% ~4. T9% 0. 45%
HEk—4F 1. 28% 1.39% 8. 74% 0. 93% —7. 46% 0. 46%
U o -6. 81% 1. 40% -12. 71% 0. 92% 5. 90% 0. 48%
ok HAE 129. 38% 1.53% 9. 36% 1. 00% 120. 02% 0. 53%
H3E 45
209. 20% 1. 66% 68. 91% 1. 18% 140. 29% 0. 48%
ERGER S
ARSI E R
T E KRR MY S B s R v M 4 s R v
et [ EEKERO ‘ - O6) @—@
i =0) WEERG |k R hnifEZE

FO3u o 11



FEAEVE )RR %5 S 2024 S5 3 TR

@
HE=EAH 7.37% 1.81% 13. 80% 1. 34% -6. 43% 0. 47%
LA H 7. 04% 1. 52% 12. 04% 1. 06% -5. 00% 0. 46%
oEk—4F 0. 86% 1.39% 8. 74% 0. 93% ~7. 88% 0. 46%
H 4 AR
-5. 68% 1. 36% -10. 09% 0. 95% 4. 41% 0. 41%
R RS

3.2.2 HES & FAMURE S RHFHEM KRR LIRS RS R E R
RARFHI R
AEEN %E%BQ%A%‘HT@E%-&%SEE@%% Bl s R VI 2k FR Y [y 52 RE Bt e

320.00%
280.00%
240.00%
200.00%
160.00%
120.00%
80.00%
40.00%
0.00%

AFE N B EERECR T ER R R "—JET%@

35.00%
28.00%
21.00%
14.00%
7.00%
0.00%
-7.00%
-14.00%
-21.00%
-28.00%

i \M\J
‘M’ﬁ'\'ﬁ.\m«
A
’ WW"
A oy M“‘\-,.M\\,I
i)
Mmf b, i,
] [} — — — ol — (381 [ [an] (381 [xn] (o] =+ [t} =+ [y 8] =+ [Wa] (o]
Y 7Y Ty 7Y 8 78 709
(8] o [ =t [ LN — LN (o] (s} (o] [~ — [~ (] (=8 (] (%)) o [5)]
S 9 79 799 392 7 799 99 99999
=t LN LN ) [s] [~ [~ [=8] [=8] [8)] [8)] (o] — — (] (] 18] o =t =
[ [ L] [ L] L] L] L] L] L] L] (] L] (] L) (] L) (=] (=) (]
[} [} (o] [} (o] (o] (o] (o] (o] (o] (o] ™ (o] ™ ™) ™ ™) [t} [t} ™
[— i B R TAR I KR — R W R AR T Il & |

-{r

or L M 2 SR Y [ SR RE S HE

'umv "\k (("‘W\.

p I‘,’\r f'»’\ Y
| - " (‘ W \
Wy \Lu. A w\f e \‘Lu\.f‘u - \ A W
| Y, A o W
il oo JPiaa . W] "
L4 - o ',
Yr\uhl\\ *\'l
L7 [~ [~ [~ [~ [~ [~ [~ [93} L83 L83 [0)] L83 [0)] L5} i [} [} — [}
I D e S L R
— [n] L Lo [0} [} — — o =t Lo 28] [0)] — — [} =t e [~ L9}
599 37T 799997 9T T 999999
[t} [t [ (] (] [t [t [4a] (48] o o o o o = = = =t =t =
[t} [ [ (] (] [ [ ™l ™l [t} [ [ [ [ (] (] [ [ ™l (]
L] L] L] L] L] [} [} [ [ L] L] L] L] L] L] L] [} [} [ L]
[t} [} [} (] (] [ ] [t [t [t [t} [} [} [} [} (] (] [ ] [t [t (]
—HEEEHAFEFERCEITFENE —BERIHFEERFECRIT LG EE

&
o~
=

pies
—
ot

=




ARG IR ISR 2024 S5 3 ARG

I A, AREHREAS R &5 &6 FZK,

3. 3 EAh¥s
o
§4 BEAMEL
4.1 &2 (HESLE/NH) FHN
ARSI FEEZFIIR | E% b .

B8\ BE Trmam (mmem | FR UL
FARSeA, B m g RS S,
fi e, AT 7 2 S B PR A R TR

A 53, A ] ] s 4 o B A =) 90 3

R, bR PEE T A IR ST A A

B FEEBAN 25 TR 70 D AN 2 B

o LR B A Ak A B R R P
P 5t AT, TARE (S A S AIRA A S S
R S Rl o
2020 -9 H 18 PO R AT, 2020 4F 6 HInAE

JE R |2 P - 14 -

e H SRR R E LI L L 2020 4F 9

S 455 H 18 H T a5 i/ N A B I SR ALIE S
BBt IE G RAG T 10 I B R A S
BRI GRS, 2021 9 A 29 HiEg
fEAE AL B IR & AE R H 3L 4 1
HEZP, 20224 10 H 14 HEAFEE
BT RBIR A AN R R R R SN E LA
.,

4. 1. 1 BRFEAEE = EHT B ELENE LS L EH FNE R REL
Tco

4. 2 HE ARG A S EEB/E BT EH KU A

RSN, EEEHEANAFERERSMIAE AT N EeEHEANSMR T3
NFESHBHFA NFRFIZE, oAy T GEFRE) QEFFHRBIEEE) . HAlA B HE
SEAT CRAGIE Wi B IR R IR e i e 5 D) RLE

4.3 AP HERHHA

4. 3.1 AR5 ERHATER
RT ATFREREN, R RE AT, 8% IR IE S CA 5. it S s T
B, ATRE GEHERESE) | (FFREESEHAR NS EL) « GF%

A ARG HIEAR R E ) SEEMAM AR WEHIEL, BT T (A5 B
o500 3 11T

II

=
X
Al



FEAEWE IR B 2E 2024 SE5 3 TR

) CRERGEHINE) « (AFRIEARR S EEINE) « (CRIRarhRE BT ME) X
EEHE. ARG RETRE T A TS ER, — B WA R G RN KSEF-—IER,
ARG AU AT G EREAT R, MRS E B A P A RS RA S, 4 EH
Bl 5 =7 A 5 HHHEAN A e s AL 2 [REAT A i

4.3.2 RERZ TR E UL

ARG A, AEEEEEAABREHGS S5 N5 AT SE0 R H SR 28 5 A5 1) 5
LAZ Gy Bl R 2 H AR ST DL 10 R BB S BB T 2, RIBA A
FAE G AR 2 ik

4. 4 MEHHNESKER T RBRZEIES T

WEHA, T RERE T KB R TURAG PriEs, SRS RFRERHBR T, SFRA
bl . WA, 9 A0 LBEaE %S 50bp J5, RBEEIE RS REA 50bp Mk RS0, X
FE— RS LG EELN FATE R, ok, 11 ARREREFAEEL, FHENIME L
FEWLBR (I ROR 7 B A TE Z R AT Re . N7, 7-8 H, 2GR0 7 RKAA
A2y AR, WIASNRMIRAAE R R E R, BTSN R IR, G T s T, Sk
AL MEINES . 9 AIRE EM—RIBERAR TREN . RRTMSET, 7
TARAF G LA R AR IR .

W, SMEEOY I T Bk, oS BAREK L. Horb BERR Rk 12, 44%,
TRAAR K 19. 00%, GMEAHE Bk 29. 21%, FH 50 bk 22. 51%, FiiF 50 b 15. 05%, ¥ 300
3K 16.07%, HHIF 500 FEk 16. 19%, HHIE 1000 35K 16. 60%, [EHIE 2000 kK 16. 36%. 4347k
G AP EAT LR, BRIESE AT = AT R AR S35 SR A 5, BKIE S A 43. 8%,
42. 5T%H1 28. 06%. TKIESE 5 I =M 5 A B ) Mooy i gilk,  BERAA AL, TKIE7 )
5. TT%, 4. 54%F!1 2. 47%,

TAVELEM PR E TSR] USR5S, MEBHmEHR T, THENTFAER
e, HNEFEAIARTUNAESEE” , KRR ST )RR 2 AT AL B CaWiT i 9
R UK 245 MR B BOR 10 C 4 M. B % BAWMRE 5 1R, 5 E0E B0 R
Phi: URETH R E AR KRR, EREUR AR A R R, EERASHIE S R IR
FEEE, [ENETNIIEAD WA, BUABCRMHATE ., 5808 1A 1 R EUR DL S BRI
HEXRTIIRBUR FEMEE . Jehh, BUER TS B AT RIS RE . R R

%670 3k 111



ST IR TE B EE 2024 (R4 3 RS

DUT, PRI L S E R A F], FRAEM R, A EBAESE 3 4 FROA TR 2
A, RBATHESRIUA NS . Kk, ARGE:E T L, FHEFIRM . MBS L m )
AT X GFFLBATHRE, EARE TR, B BB SOR R RT3
SRR, IR R

4.5 REBAZES R GRI
ARG IAARE S A M E K 7. 51%, IR 1.81%, WEibE LMl 252 13. 80%, JHIHR
1. 34%. ARG HIATE S C I EINKE 7. 37%, WEIZ 1.81%, Mottt s = 13. 80%, 3

Z 1. 34%.

4.6 MEMAEERH ANBEE SR ETE R
o

§5 WERHEHE

5. 1 REMREER~AGHENR

e it H EH () A R BB (%)
1| Bt 778, 893, 273. 19 89. 31
Hop: i 778, 893, 273. 19 89. 31
Fee - -
] 7 0L 2 $5 - -
He: iz - -

AP &SRl - -
T BT - -
S RATAE AR TR - -
SN IR A 4 il % 7 19, 671, 708. 33 2.26
Lrpre ST R0 (1 S R B 4 il 7%

| R

\

<

AT M B4 &A1 72, 208, 304. 57 8. 28
HAth w2 r= 1, 329, 296. 43 0.15
&t 872, 102, 582. 52 100. 00

5. 2 MEMIRBAT LA R ERBAS

5.2. 1 MEWARFITUWHRARABRERFZLHE

_ . Ko b

foi N ARBHE G 5%% g )@‘Et
Zz A) $¢ AY 4‘& Al ?‘/@ﬂ_k — —
KAk 38, 624, 373. 61 4. 45
il i 564, 617, 049. 14 65. 12

=

% T3 11T




BAGTE JIHTIE B I 2024 458 3 MG

CWANE 8 NG S W S Y 1
N4

12, 875, 528.

ML

HERAZE

AZIEIE . RSB

fra Aol

5 RAR RIS B AR RS

41, 370, 914.

SRl

88, 825, 372.

D =l

8,769, 552.

AT 55 R 55l

BHART FEAEANR 55k

16, 942, 830.

KA IR N FE B B

6, 867, 652.

JE B ARSS « AEFRAI A IR 25l

A

DA TAE

AL AR E AR R

I "o |v|o|l2|=2E|I0)"R|S9|IHTm QT E

22
Zia

#it

778, 893, 273.

89.

5. 2. 2 WEWRIBATW A RIOBEREBR R ERRAS

T

5. 3 FIRAZ A SOMME o B & 31 E ELBI R/ N HEFP B B R B R I 4
5. 3. 1 |EFAARIEA FOMHE o 2o B 7= B L5 R/ N U BT 48 R B 4

e | IREARRD | BRESKR | BE B | ARNE o) | HEEESESEEIE] (9D
1 688169 F SR 207, 057 57, 545, 281. 44 6. 64
2 300433 R 2, 307, 400 47, 186, 330. 00 5. 44
3 688408 i 1E 478, 664 40, 188, 629. 44 4.63
4 601601 Sy NN 921, 800 36, 042, 380. 00 4.16
5 600031 =—®ET 1,697, 100 32, 041, 248. 00 3.70
6 600256 I Re R 3,987, 719 28, 671, 699. 61 3.31
7 002296 FE ISR 2,873,900 26, 468, 619. 00 3.05
8 688349 ——HfE 835, 042 24, 090, 961. 70 2.78
9 002273 KA 1, 216, 300 23, 024, 559. 00 2. 66
10 300750 THER AR 88, 600 22, 317, 454. 00 2.57

5. 4 MEIRE MM RN GEHFB R A S

T

5.5 MEHHIRIL A RMME HEE T3 E LB MR R BT T4 R I B R B 40

Teo

8T o 11




A /BT IR S 2024 4R 3 LK

()]

- 6 MEWIRIE A SOHME 5 ZBE T35 H ] K/ HERF BB +48 B SORAIE S B R
R
o

()]

T REWIRIE A SOHE S ZEE T 3HE B KRR R L4 St R BB A
p

[$)]

- 8 EWIRIE A SME 5B ST 38 IR/ M HEF R RT A BGER & 9140
o

-9 MEHIRA RS BRI 5 18 O i B

- 9. 1 IF IR AT BB HI AR SR S A4 25 B 40
o

ol

ol

()]

. 9. 2 FESBR B B REBOR
o

[$)]

10 MEHRAR SR B E RSB LB

[$)]

.10, 1 ZHE R FEBUR
T

()]

- 10. 2 REHIRAE BB 10 E G B FKF S A5 25 B 40
o

[$)]

- 10. 3 A3 H BB BN
p

5. 11 BBEHAESWEME

5.11. 1 AEESHR R AT TBIESF K RAT EEA R T MM E IR FE, =K
AR EmE H I —FEAZBATTES . LTKIER
A B G2 A T ) P B A A4 RS (K RAT AR I R A B D S SR A R A 75 g 1) L I

—HENZEIATTEDT. AL

5.11. 2 HEHHF M EI+4 MERTE N Ee S FME N SEBEE
He GBI 44 PR ARG 2 5 R LE R BT L

Foom o 11



BAGTE JIHTIE B I 2024 458 3 MG

5. 11. 3 HABTE = HA AR

Fs SRR &5 (1)
1 FHARIES 274, 702. 63
2 |NYSCIFERIE B -
3 INUg il -
4 NIRE -
5 NS R A R 1, 054, 593. 80
6 HoAth SIS ER ~
7 HoAthy -
8 fann 1, 329, 296. 43
5. 11. 4 EHRFFA 1 4b T8 30 1 ] S e fm 35 HH 41
T
5. 11. 5 i & BAR BT+ 42 B = A T 38 52 PR 1B 1 R 146 BH
T
5. 11. 6 B A A G ER AN SCFZH#IR I 2
BT BINER, S0z M55 TReaRE.
§6 A IE &M HZ )
BT Aoy
i H B IHEEREE A HEEIEERZEC
15 A A 35 4 A B A 356, 904, 565. 47 18, 006, 626. 70
15 A A ] Sk 4 s R D 47 40 9, 275, 674. 55 485, 455. 80
ek - T H A 18] 22 4 S0 B2 [m] 43 40 102, 644, 756. 19 1, 407, 342. 37
s W R S SR 0 S I BT (4 B | 1
/DL =7 THE]D
15 1A A AR I 4 A B A 263, 535, 483. 83 17, 084, 740. 13

TE: QARG O, WS LM RN B e, B S e i A B

§7 H&EHANBHERRERREEESH R

7.1 REEEARFHRESHFRNER

Teo

7.2 BREEENZHERRERE SRS 5 AH

T

o100 4k 11 51



ST IR TE B EE 2024 (R4 3 RS

§8 B HEE PSRN MEERFR

8. 1 EMIN BB R EHFEES LML BIEGEL 2058915 5L
o

8. 2 MBI E PR MM EEE B
7o

§9 ZEXMHFEZH

9.1 FEXMHER
L IR 2 S T 0 52 B R I S5 B B 3 < e S 1) S
(RS B R BRI BE SIS A )
CRAEIE I8 B R RS BB e AR S U )
CRAFW pr i B B RS BRI ST E )
VBRSBTS HEAERVEN L U
v BEEFEE AL B HEPERTE LU
v R I R AR SR E SR T R I A

[\
v

w
v

S
7/

(@)]

(op)

-3

9. 2 FEHE &
XL PN e T PN

9.3 BN
Pt AT e I ) S R A ] o TR SR AR SRS, 762 BN 1) A B b3 SO 52 B

BEEESEEFHARITEAH
2024410 A 24 H

o11o L o110



	§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


