R F IR R RFHIETRRES
2024 3 3 FRWR G

2024 49 A 30 H

HEEFHN: FRIKBELSEHEFRAF
EETEN: MXURITROERAT
WEXHHER: 2024410 H 25 B



SRR F i ot (17 2024 R4 3 TR

§1 EER

G I\ (T 2 I RE AR 5 FR AR R B 15 P WA sl KRR
X HL P AT FTIEME . VP 5 B AR AN B 8 T AT

BEEFE \OOARIT IR A IR A FRIE AR &G FME, T 2024 4 10 H 24 HE& 7 A#RSE
T S HEAR . ERIMA R A G EENE, REERABAAEREICE. R PRI
#E R

S RV LIRS (5 )« B00R R 10 S5 L R e 72, (E TS 4 2 R

HES A SRR AT I . B AR, 454 1F 1F B0 e Bl I A7 4 i
&R

A I 5 R R

AARAE I 2024 4 7 F 1 BAEE 2024 48 9 A 30 AL,

§2 H&7= M
HE & RIFR SIS RS a6 52 55
Yy M fiRR T
H4a FARAY 001750
R (S LT R
R4&ERAMH 2020 £ 4 H 23 H
et BIR B S A0 B 30 2,618, 544, 156. 87 {1
% HbR A K4 F BB F BT T B WA R, TR XU

AE SR G B KRR E 1O 2R A B, 043RI m Tk S
PR HE A BB, N EREBE R R AR E M B3R -

Bt e ANHE ) B BRI B PR E SRS . IR E
SR R B AN L PR 45 ) SR B IR 7 0k B SR
PR R B T RTEE N, AR AR 73 R A S At 1)
BEHLe, SSEA AT HEE.

1. B e B SR

AFe iz A B fZE R AR TR R TS Hr
S ERINERIRE R I E, TRARNET AR
PrBCE T IR RN, IRAR R AR TE . JEEAR K
FEERIER, GRS, B8 M A RSB I T
ARV, GBI G B Eh Ik LR E R DL 7
B, AT RSB E .

2+ JUIBR G54

Ar 2 4l LR TR AR A ) 3 B2 PR 3K 2 5 WL 28 5 AR T
PR B BRI 8 A SUIRR (i 4 LA B 25 SUIBR Fr) £ 27
PEg o ARG R ARAT — €. Xl R 2k 5

%20 k121



SRR F i ot (17 2024 R4 3 TR

PR BUE PEAT 2 RIS S5

3. BiFFRE B AL E
HEEHMARGEE G, S, Al (2F)D . 5E
A2 5y BT AL AT AT 2025 it b5 [R] SYTBIR [ {55 B R 52 2 TR ot
HRZIG KA 08, s g In iR 2= 4 i
BB RIE A SR L], BEARTUR 2R 4K
iR P B LEG], DRI R 555728 R 22 1) A
ZEAA T R AP T

4 FZF BB

UL SRAE B P vk R BEAE b, SRR 2 Tl 5
W A5 SRS AN LSS AR 45 S R M BB %,
SRAE 15 1) 25 SRR R S Ak SRIBURE A Wit

b 45 b A JE v HHIELRA B fe gl s %

A UL B AR5 AIE ARG NI I E, LTI RS AT 25 KPR T
A S REMIES, mTRmliniEs.

AL UN SRR s 4 A BR A )

BEEEN POl ERAT I A PR A 7

N B P TR RR SIS a6 53 77 A 28 | SIS RISt i 55 C 2K

N B A 5 AR 001750 009871

I AR T & o R e 1 B

2,533, 761, 799. 70 11 84, 782, 357. 17 ¢

§3 LB F IR S FERI

3.1 ZEWMEHER

fz. NRIHIT

WAER (202447 A1 H-2024 49 H 30 H)

o

R SO R 7F A 2B | SRR Y a7 C 28
L AR el s 13, 152, 154. 46 721,971. 62
2. 2% HIF -5, 164, 984. 98 -279, 951. 47
3. DA 2515 4 A A SR Vi) -0. 0022 -0. 0028
4. SR B 4 5 1 2,948, 904, 913. 72 98, 121, 870. 56
5. SR EE A BliFE 1.1638 1. 1573

e L A S BGEE R S AR RSO . Beiilieas . HABIRON CRE A sehirEeshlias) 1
BRAR 5 9 A RSB R 5 AR, ASYIRITE DA< 34 L Se B o _E A28 fe i (i A2 sh il e «
2+ RIS SR A G FA NNWESE 53 S &I, TSRS LRt K2

T IroHes.

3.2 H&EHERN

3. 2. 1 ZEMFHER KR LRI 5RENLS R AR 2 FR K LR

SRR F i as iz A 96

%30 k121




SIS IS 28 A 25 2024 FE5S 3 AR
» X Mk g b s R v
: Vo B TR N S L e e
WE [EkEO T T R bR O—@) @—®
HZQ I EEAE)
@
HE=AH -0. 25% 0.07% 1. 14% 0.11% -1. 39% -0. 04%
AN H 1. 62% 0. 09% 2. 90% 0. 09% -1. 28% 0. 00%
k4 3. 23% 0. 09% 6. 45% 0. 08% -3. 22% 0.01%
o= 9. 18% 0. 06% 15. 19% 0. 06% -6.01% 0. 00%
&4
511&&@22;1 12. 73% 0. 05% 18. 82% 0. 06% —6. 09% -0. 01%
X 4
KIS Fm U aR A5 C 28
M 235 b e ik v
‘ VL S AT N L e | =
WE emmkEo 9 Wb O—0 @—@
S =0) l§E46)
@
HE=AH -0. 27% 0. 07% 1. 14% 0.11% -1. 41% -0. 04%
AR A 1. 58% 0. 09% 2. 90% 0. 09% -1. 32% 0. 00%
ok —4F 3.13% 0. 09% 6. 45% 0. 08% -3. 329 0.01%
o= 8. 85% 0. 06% 15. 19% 0. 06% -6. 34% 0. 00%
A
Eii&ﬁ@géji 12. 69% 0. 05% 21. 40% 0. 06% -8. 71% -0.01%
A 7

e AFEET 2020 427 A 13 HIE¥ C SIS0 50,

ftifH .

I 2020 £ 7 A 14 HIT4aXT C KA 4

Tk AT

3.2.2 HEE A FEMRES RTHFMEM K EED) L5 F LS Rl
KRB

=
ps

=



SRR F i ot (17 2024 R4 3 TR

T 0 R E 2 (B 5 A 8 R T Y #thlg? [ FH Mk 25 b e B S 2 SR A [y S E B
Fs

20. 00%
18. 00%
16. 00% e

14. 00% N

-~

12. 00% P
10. 00% //'
8. 00% J"—"/ﬂu‘-\/"ﬂ

. Py
6. 00% j‘w
4.00%
2.00% ~7
0

—2.00%

<
E
)
\

2020-04-23
2021-03-29
2021-06-22
2021-09-15
2021-12-09
2022-03-04
2022-05-28
2023-05-03

023-10-20
2024-04-07
2024-07-01
2024-09-30

2023-07-27
2024-01-13

2020-07-17
2020-10-10
2021-01-03
2022-08-21
2022-11-14
2023-02-07

o

|— BRKE SR RSARBITREHKE — SRKHEREERSAR BT SR E|

SR 30k 37 g ik 50 55 C 2 R T B ﬁ:ﬁfg [ 3 Ik 251 b e B 2 6 A g SR AE
I

22.00%
20. 00%
18. 00%
16.00%
14. 00%
12.00%
10. 00%
8. 00%
6. 00%
4. 00%
2.00%
0. 00%

2020-07-13
2020-10-02

020-12-22
2021-03-13
2021-06-02
2021-08-22
2021-11-11
2022-01-31
2022-04-22
2022-07-12
2022-10-01
2022-12-21
2023-03-12
2023-06-01
2023-08-21

023-11-10
2024-01-30
2024-04-20
2024-07-10
2024-09-30

o4

[— Bk R RS AR ANKE — BMKRE RS RSO ISR E|

VE: SO SR o 2 BP0 BRI i e T B 4 45 TR 2 5 (6 A1 2% 3K, T 2020
4 7 23 H e I O 4 1E U RO B SR 4, B AR AR B K 3057 i
AN RIS (LURFIRR “AIEEY Do BEMBRAGHHIN: ARERE T 6T
P I AMIG T 2 8 B P2 1K 80%. AL R B4 s B H 75— LA MBUR i AMICT 54 58
FEAE RN 5% HP LS AN OFRREE AT & A7 HGRIIE SRR H K S ARSI dE e H 2020
4 H 23 HERSRESEGFAMER 6 MH. B R, AESHREAAXR FIRETHE
BRI EOR . AFEG T 2020 4F 7 H 13 A C RIEGMmAT IFT 2020 4F 7 H 14 HIT4RXS C K
AT AN 1L



SRR F i ot (17 2024 R4 3 TR

3. 3 HAthts

§4 BEAWBE

4.1 RE&E2E (RESZHE/PA) i

FEAKE G R G 22 BIRR | 1F 35 Mk
TEIEM | BEHm | FR

w4 | % 1t B

s, CFA, FRM. B94EF22484T EPr
M55 5 N I T 507 i =, F
L5 G AT PR ) [ A 2 A% B
MMAJK%QWZM4$1H4 B 1948 e W T A R LR, IR
HEeELwm H FRAFIR TR 2 T =Rl E . 2023 4F
12 AIAAAT, H 2024 4 1 BT
EERGE . Regl., BF 1246
ES EEITI ML,

LT, FRM. B PR eEHE
PRA ] [ W as S R h O R, £ 4R
BRG] (2024 4 1 H 4 WA, FELFEF, 2021 4F 12 AN
Haesnn H AARAT], H 2022 4 5 HERETRER
PR RS, BF 8 il s
1AL ML 25

ot

i g

R TIE  Er EAO A T I  R
AT AT LB
7. 2016 4F 4 AIIAARAH], HAELF
1@@£§iigmﬁﬁgﬂ2g . W AT, [ 2019 4 2 F T
: S A A AT s A
W REGET, AT 4R, et
MM Z 56

P

e

5

E: 1 RS EEReLE, H CERENY BEeSRAMHES, “EEA REL
A YOE RIS ) (ASET—HDs SRR e ER e, AR $RIRYE A 7 g BT
JEE S H, BRI SRR 2 7] g RS B CAdRT—HD;

2+ AEZF AL SCRMAT I 2 GIEZRAL AN 5 BT B I AR E -

4. L. 1 BRSRAERER - B R R S B R E 2 7 F R & K7™ M F
o

4. 2 BE ARG N AR SEE RN T B LA
AN, ARSI REIE T (PR RIOIELER 5050 (AT AR
FAESIEFRT NG . (ATFSEIEA R RS B B AT AN A1 (AT SIS

%670 k121



SRR F i ot (17 2024 R4 3 TR

A5 BIERE BINE) S5 FIE A A T I  CRMTIS H a7 B I SR 43 2
EAEE D) AHAA REEEA A E , AFEWSAE M B 57 10 S U BTS2 e 97
PR RS RS (2R L, ORI NBOREBAR 2. ARG I, EeiafFRIR A S,
REDHFEIEERA AT HEBTTER . B LA S/ 68 RIEEE L
S AR E

4.3 NP 5T

4. 3. 1 A3 5 B AT B

AN, ARSEHNRHAT GEFRRERSER AR AT S ERTEL (2011
BT ), MR KRR, I RGO T SR 5 2 L 55 PR TR A 5 AT
PAT, A PRI N BT SRS .

4.3.2 RERZ AT N E T

AN, AEENERNIAREHES 5 S I AI3EN, FH RIS
1 A o A AZAE SR 2 H RS SRS 38 14 4K, SO TR ORI BT AL & IR 0BT SR
5 E A R B 58 5

AR, REDUA AT REF B A58 2 FIM 2 560328 1) 5 58 5 o

4. 4 T AN ZE S HH B RIS RIE /R

SRR AT HERE, Bl PML 8 HEVEE 49. 1, 9 HILEk[FEIFFZ 49.8, #4:5
MATFTEERERE T 8 A UV ECCH RN T, @b T2 1. 2%. 8 &l 2t
A AR LG TR 2. 7%[R0VE 2 2. 1%, ZFRP LU AR O, FALE TR 0. 01%, &1 /&
RO 2SS, S5#%0 CPT PAELHHE T 28—, 7E 9 H 24 HEEF Ao & BB MBS R T),
“9247 FrEUEL — R T M ERECRASZ, iU, NEBCRERATF RIS ARIR G
FARE ORI, 9267 BUA A2 BRI “ DRI BT M BRI A 1R /R R EN, 5k,
T DA AR RS, M R I AR D M T I R R RIS BT . AR S B0
TARIRATE WU AE 58 A T 45 O BABUREIE S1EH, didp R i 252t it 3l
HEH B, 98 24 HZE 9 H 30 HIIA, LuEfaHCRtHkg 21. 37%, AR R Hikig 52 sk
42.12%; SULFEW, i IURIZOR R, 30 4 E AU BUUIE R TR 4. 57%. HEANT, SEBcAE
fE9 H 18 [ FOMC EAfif% 5 50BP, ARYEEEURIZRIR, sl LA MR LA i (R I M BURANE
JE T AR, IR EHR Y] T IR R B DA A I ORF R TR . DT I, AT
PRI S S T RIS ERGI SN, IR A SR, FEEE T

% 700 3L 12 1



SRR F i ot (17 2024 R4 3 TR

o SRS G AR

JEEDUZTE, 20 R 5 B R SR W BORCR I LAR R 005 1], IR B AN T e 75

FLE AR RITHRORHE . ATV MR E TR IE S Sk, )RR TR R A, B FHE
Kigi# e, ANHHIRER AR, REMERERTT. B, AP OREF S5 AWK
PR R SR A U SR B AR, RIS R 32 F 7 s AT AT 4 S0 o

4.5 MEHNE SNSRI

2024 4 3 =,

A 1. 14%.

2024 4 3 T, SRR A 15

A 1. 14%.

4.6 MEMAEERH ANBEE SR ETE R

§5 R HEHE

5. 1 REMAREERAGHELR

SO IR T 5177 A R0 AU E G 3 09-0. 25%, Mk &7 FLEHE el 2

I C R A K A N-0. 27%, WGt LRI 2%

i H

wH o)

RSB BRI ()

Rt $52

Horp: SR

BB

[ 5 WAL 2 $5 B

2,952, 668, 720. 32

84.93

Hr: fiidz

2,952, 668, 720. 32

84.93

B SCRFIESR

SRaER

<SRRI A AR

TN G R

370, 080, 010. 72

10. 65

HorPr. SRS A 5\ B
ol

RIT NG HE N &G

14, 362, 153. 34

0.41

oA B3

139, 436, 842. 81

4.01

it

3,476, 547, 727. 19

100. 00

5.2 MEMIRBIT WA RPBEREAS

5. 2. 1 EHIREAT W RHH AR ER R AHE

I GAIRE AR FFA BB

p=i
H
r
b=l




SR B ad 51 73 2024 £R57 3

TR

5. 2. 2 MEHARFAT W KRB BEER R B E R R A S

o
5. 3 JARAZ A SOMME o F & B 7= 19E ELBI R/ N PP B B B B B 4

5. 3. 1 REHRIELA ME G EEF = 5+ H B/ NERFF I AT+ BRSP4

AT AR AR R FFA AL

5. 4 MEBIRIEBF MM RPRAFRBLHE

e i 75 b A ARME o) bR B A ] (%)
1 oK i3 - _
2 | RATEE - -
3 SRl 502, 775, 768. 19 16. 50

Horp: BURME &R 192, 576, 630. 14 6. 32

4 |4 949, 107, 032. 03 31.15
5 Al B g B 55 475, 962, 214. 94 15. 62
6 Hh S 1,024, 823, 705. 16 33.63
7 ARG ORI A2 #f57) - -
8 [) AT R - -
9 HAth - -
10 | &ifF 2,952, 668, 720. 32 96. 90

5.5 EFIRIZA RWE HE ST 5E LB K/ HEF R BT B4 Fior s B 4

| g | MEsR | BE GO | ARfE GO '5%3{% e
1 | 092318003 | 23 fKKIEK 03 1,500,000 151, 627, 808. 22 4.98
2 241550 24 [FFH 01 1,500,000 149, 647, 397. 27 4.91
3 | 102484197 | 24 MEFEGH MTNOO2 1,500,000 148, 693, 389. 04 4. 88
4 2420034 |24 E[THEPRRIT 01 1,300,000 129, 332, 476. 71 4. 24
5 241380 24 % 03 1,200,000, 117,878, 663. 02 3.87

5. 6 WMEHHIRIL A RMME G E ST 1#E LB /M HEFRIBT 42 B SRR 85
BH 240
AT AR AR R AT B SCRFIE SR

5. T MEHIRIL A RMME HEE T 3E LB RN HEFRIBT L2 &R P4
AIEEAREWRARFFA D&

5. 8 & HIRIE A FME o5 F & B3 E LU RN HEF BB TL 48 AGES 3 B 40
ARSI GAIR T IR AR ARG




SRR F i ot (17 2024 R4 3 TR

5.9 MEWRFEETRH KB FUHH 5 1B 0L it

5.9. 1 A H AT BB R BUR
IRIEATE GG A FLE, ARG E A E f 5t

5.9. 2 IEHIR AT S BB 1 H G K A7 35 B4R
AHE AR AR AR AT U0

5.9. 3 ¥ E R R BE AN
IR AR AR S S FL e, AKS B B a5 E 6 1.

5. 10 B H A& HE

5.10. 1 AE SR E AT +HIES K RAT R R T HAPME ML AL, K
RS gF HI—FNZBIATHET. LTHER

AN TP AR H B2 < BB A AT 44 RT3 I RAT SR AR 98 ) S 58 O AR R e
BN 2B ATFBETT. AT O

5.10. 2 BER BRI+ R BERTE HEE & RME N EERRE
A HE S AR WA R R IS

5. 10. 3 HARBE =1 R,

5 B SEH ()

17 H PRIE S 87, 759. 75
JREACIE 777 S K 139, 000, 000. 00
AR -

o}
d

IS gINSS _

IV TR 349, 083. 06

FoAt MR -

HoAh -

RO || |[O1 | [W ||+

it 139, 436, 842. 81

5. 10. 4 5 HIRFFA AL T8 B B v #3555 BH 4
AR HE G AR IR AR A TR K AT s e 5

5.10. 5 R AR HT 144 B T A A FE Uil 52 PR 0 K U A
RSB AR AR AR A B

5. 10. 6 BEA SR & MHERFH A FHEIR I

1001 3L 12 0T



SRR F i ot (17 2024 R4 3 TR

§6 A EZES M HES)

AL fy

T3 H

SR M3 S5 B YA 2 53 7 A S

SR B Ui i £ € 96

e ST < 1 A A

14, 336, 389. 73

114, 392, 479. 53

e ST TA) S < 5 HR A 3 0

4,972, 635, 755. 41

20, 984, 827. 65

WAk - 1 7 ST 1) 5k < L B ] 73 5

2,453, 210, 345. 44

50, 594, 950. 01

i A TR 5 S5 2 AR S A (4 A
//I\ u\ “_» iﬁﬁ”)
S I AR I 4 4 A0 AT 2,533,761, 799. 70,

T B AER BN, L a] 25 e i A7

84, 782, 357. 17

§T HREEBEANCHEFRERELAEERFR

7.1 ZREEEAFHRESHIFEHNER
He G B NA WIS A S e B &

7.2 B&EHENZRHERRERRFE S5 WA
RS HNAWIRE A B SR B A RS,

§8 B R EH RN HMEERFR

8. 1 IREHIN BB R EHFHESHFELHIX B BT 205891550

# S I S S B b ARG IS
YR,
2y
FATSE S L | .
H ) Gl I ] | B
| kB R 20% | N " FEAT (4
xR GE R {GE e (%)
BN S S 2 A gl
fro 61X ]

A
" 1 120240718-20240721 —-| 335,992, 440. 15(335, 992, 440. 15 - -
¥ 2 120240722-20240930 -2, 519, 737, 107. 34 -12,519, 737, 107. 34| 96. 23
‘A

3 120240718-20240721 -| 671,963, 714.99(671, 963, 714. 99 - -

P R R

AR G P T A7 20— BV FE A St LU B S 0 LR B 208005 0L, TR

HI a0 R :

1 KA FA ) KRS

TEH BT KA IS, WAR TS 4 TR 8 bR AR W8 7 R S I 2%, U T i PR ik v (L T 1
2+ LTHI e R ATUBE (R (O 5L, 7T g S 8L R

(1) BE4 10 R 8] P TEVAR B 05 HO W 7= T LARINE, W] g E B A o o AR R o, S 85 sh
R 3

o110 3t 127



SRR F i ot (17 2024 R4 3 TR

(2) QRFAT 2 <A A0 L AP 38w it e < (0 A Y 20% 1 B —H0 B8 3 AR [m] 5 e A0
[, FEEEEAA R GEEaF) WL ERERM S EIRER, WRES: 2 MR HUE Y
AHO KRB, FHEEERATRRYE (EeaF) K€ B2 AR Hil, X7
AR V082 (0] 70 B I R T 5

(32 & B AP B UL AL AT I g [l F) B0 < 75 22, UV ] e ik 2k 4 B (L 2 B A A S
SN R B IS AR A 2t 7K

(4) RIEEG B RS E TSI, s PRIRE (o] SRS N B G B, B vt B e 5l
(5 BR P HUAEIL /I, T HE- S BUHE 20 8058 32 IR T A R S Bk < (R 20 5 AR50 H 11 S 45 8 s
(6) KA A] 3 BAE G B B AN, ANBERERAFSERI 2R AT, R & & R A E i &
[EE SR A 2ITE ]

NI BRI ST T2 B ) AU BN, DU R IR A A R AU, B KPR EE b R 37 22 <
WA N EVEN G R E AR R ATE ST, AR R EA R s Sk o R 455 B 0 S
P, At AR A B dh 1 DRSS S R AN il RF IR T8 905 18 1 B (KBS ZR 52 BE 77, R
37, XA (BRI ZEE R L BESFR ST AL RS, SRAGIE Bl
IR EAT I 35 LN A5 SRR

8. 2 MR & R MM ERE R
o

§9 ZFEXMHFEZH

9.1 Z#EXMFHER
Ly o R 2 v 7 S TR I8 5 i A B 2 SO T 5 73 AR AIE 343 W 3 < AR 0 S A5
CHBHR IS R e O BRI R e e B F)
CRBH I B ot o AR I R G S )
(RS i o 7 RE TR R B AT E )
5+ MR EE G B PR A SR AE RO BEDNE R, AR SR,
6. AR P EE N SR E IR B AT RIS S B E . R R 2

[\
Y]

w
P

S
7

9. 2 FERHL
DA £ A SO AR TAE A 4 5 TN R I A T o

9.3 B HR
P T LE I3 AR ) G 3 5

RIKBEESEEAR AT
2024410 A 25 H

§ 1270 3t 127



	§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 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


