2024 4

—
N
f—a

532

=5

2024 £ 9 A 30 H

ER &

EEEHEN: BRESEEHERAF
EETEEN: LEERRBEITROEBRARE
WEXHHER: 2024410 H 25 B



B2 iU RS I BT R G 2024 FF 55 3 IR

§1 EERR

Fe G PN o N S ORI AR S T BRI AR R ARC B, DR I RA B e
HRE I A A B S L RS T T 58 B AR AN Sl O 54T

FEEE N B AR RIRAT R A IR A AR A S & RAUE, T 2024 4F 10 H 23 HE#
TR I SRR RN A SRS NS, RIEERNEAAEERICHE. =%
PERR IR B B R I8 o

B N AR U DL SAE S B0 B 1) S ) A R 3 FH B 45 557, (BRI R & — 2 BH)

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

AAR A TR 55 TR R i I

AR EWIE 2024 F 7 1 HEEE 9 H 30 Hik.

§2 E&7 MBI
B G TRRR L3l Kiie s
R4 FRY 006337
S R (N LT
HEeEREARH 2018 4£ 9 H 6 H
i R B 4 40 B 30 5,909, 497, 850. 28 {7
ezt 5w IS — e R B H A S B SR T,
734K 3T A S BB R M 257 b 5 R T P R [ 3
P g 1. 87 B

2 ARSI A3 B S
3+ A M 2 S
4, BEESCRFUIE S5 B SR

5. H/NE RASE 5 55 45 B SR

b 45 Eb A i o H R 25 A AR R R 28 X 90%+1 AF I 5 S A7 5 R 22
(FiJg) X10%

AR UL 35 REAE ARIEG NI RIS, T XURS: R T (AL & 7K
PR T R EAIE ARG RIE S, BT Rmiigit
&

A== UN Heg F G AT IR 7]

HEEEN IR R BT R AT PR A F

TR R R SRR g fifiigr A | RRESE C | ifigr E

B RIEEAE A 006337 006338 021124

2 TR 0 L 4,724, 42, 164. 751, 167, 5?/;, 945. 96 | 17, 5081,5]\739. 57




B2 iU RS I BT R G 2024 FF 55 3 IR

§3 FEMF R MELSHERI
3.1 EEMZER
Bfr: ARt
S 4 LI L.
e s A e zififiigr C | Rl E
L AR sk i 63, 578, 675. 66 15, 197, 634. 44 461, 325. 07
2. AR 2,883, 015. 71 684, 339. 97, 166, 472. 58
3. ALY 3515 4 A B A R ) 0. 0006 0. 0005 0. 0040
4. AR G 0 5,390, 581,935.28 1, 149, 674, 875.45 19, 967, 039. 57
5. AR S A A e 1. 1410 0. 9847 1. 1404

E: 1 Prid e SR AR AW B 5 2 & 152, TF B R Sebaiicat KT
BT E 7

2« AW OB st fE i e AR BN . BB a . AR (NS A Fe (B AR B e )
THERAA R SRS RAREL  AIAE A Csedilieas in EAS 2 fe i AR sl et -

3.2 EEFERIN

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

T i A
Mk bl e
‘ HHEIEK R | kgt dd ‘ B
prec eEmkxRo » T 28 b OE6E) @—@
EEQ | BRZEERO »
HEZ®
HE=4H 0. 02% 0. 08% 0. 27% 0. 09% —0. 25% -0.01%
I ESNNH 1. 33% 0. 06% 1. 26% 0. 08% 0. 07% -0. 02%
o4 3. 82% 0. 05% 3. 33% 0.07% 0. 49% -0. 02%
oE=8 12. 27% 0. 05% 5. 83% 0. 05% 6. 44% 0. 00%
ok TAE 19. 76% 0. 05% 8. 11% 0. 06% 11. 65% -0.01%
H3E4 4
24. 56% 0. 05% 11. 02% 0. 06% 13. 54% -0.01%
GRS
Ry C
EERMRK R | grbhie e | st
B [EEKERO - ‘ ‘ - OE6) @—@
WHEZQ | EIRERO | R R bR

%3 Sk 121



B2 iU RS I BT R G 2024 FF 55 3 IR

HEZ®
HE=AH -0. 02% 0. 08% 0. 27% 0. 09% -0. 29% -0.01%
LA 1. 26% 0. 06% 1. 26% 0. 08% 0. 00% -0. 02%
ok 3. 71% 0. 05% 3. 33% 0.07% 0. 38% -0. 02%
U e 3. 02% 0. 30% 5. 83% 0. 05% -2. 81% 0. 25%
o kA 9. 70% 0. 23% 8. 11% 0. 06% 1. 59% 0. 17%
H3E4 4
-1.53% 0. 41% 11.02% 0. 06% ~12. 55% 0. 35%
&SV 4 T
TR B
N P~ N &5 58S
FEEK R | kgt
B [ EEKEO - o T 28 A OE6E) @—@
WMHEZED | HREEERE -
HEZ®
HE=AH -0. 01% 0. 08% 0. 27% 0. 09% -0. 28% -0.01%
JU AN | - - - - = -
ok - - - - = -
HE=F - - - - - -
U - - - - = -
H 45 [A
1. 05% 0. 06% 1.11% 0. 08% -0. 06% -0. 02%
AR A

T ARG 2024 5 04 H 10 HEHIE ERIEE M.

3.2.2 HESHFAEMMRE S RTHFEM KRR LH S RS £ R

BRI R



LM B BUIE R I B 6 2024 SR8 3 R

Te S-S S 2R A 2203 THL I I T 55 U] A Al £ P A B SR K BR SR 6 55 S S A . )

24. 00%
21.00%
18. 00%
15. 00%
12.00%
. 00%
6. 00%
3.00%
0. 00%

0E-60-F20Z

§Z-50-¥Z02

0E-10-¥Z02

90-01-£20¢2

ZL-90-€202

91-20-£20¢

eZ-01-Zz0Z

6Z-90-ZZ02

S0-£0-2202

60-L1-Lz0Z

91-L0-120¢Z

Zz-e0-1z02

9Z-11-020Z

20-80-0202

80-¥0-0Z02

Yl-Z1-6102

02-80-6L02

9Z-¥0-6L02

LE-Z1-8l0Z

90-60-810Z

HARH SR N E|

-3
L2

| R R RESART R A KE — R Rbf

e
s

e S-S 24 C 2213 THL I I T .55 5] A Al 55 P A8 B SR NG B S &) 55 S S A .

12. 00%
9. 00%
6. 00%
3. 00%
0. 00%

=3. 00%

—6. 00%

=9. 00%

-12. 00%

0E-60-F20Z

§Z-50-¥Z02

0E-L0-¥Z0Z

90-01-£20Z

Z1-90-€202

91-20-£20Z

£2-01-Zz0z

62-90-2202

S0-£0-2z02

60-11-1z02

91-L0-120Z

Zi-e0-Lzoz

9Z-11-020Z

20-80-0z02

80-+¥0-0202

¥L-Z1-6L02

0Z-80-6102

9CT-¥0-610Z

Le-Z1-8L02

90-60-810Z

HoRhl AN E|

-3
L2

| R mhEScRI e Al KE — R Ribf




g Gl U RUIE SR B PT E  2024 S50 3 TR

e S-S S i A E 2213 THL M I T 55 U] A Al £ P A B SR NG BR SR 6 55 S S A .

2.00% o
1.80% v
1. 40% \'\‘A»,\\/”
1. 20% o W \
1. 00%
0. 80%
0. 60%
0. 40% //A B ﬁ/ 4
0.20% 1 =% AN
0. 00% {¢/ \r
©S ¢ / 5 ¥ 94 8 ¢ 5 8 5§ 2 5 g I g5 2 & 3
T 3 3 8 8 8 3 & 8 8555 8338 888 8
T3 3 3 3 3§ 3 & & 3 T ¥ T ¥ ¥ o:ozxosz
| — R RERSERIP IR E — ER ARSI GE |
e B2 RGIE A R4 [ 2024 4F 04 H 10 HAZHHY E 284034
§4 EEARE
4.1 ReZH (HEESEHE/NH) FHh
EAREEE G2 IR | E %5 Mol .
44 i — H
! B TImA | BEa | R Vi
LA, 12 FFEEAT I MILARL .
“E%ﬁﬁA”ﬂﬁ@AjﬁﬁW“*
BeLmhE, WEESERARAR
R s HMESLHE, AlasHE,
2022 - 2 HInNHezdk4:, 2022 46 H
AT 22 3 2l 11 RGE T B R & R S5
WRIEEHNREEZLH., 2022 49 HilL,
7 B LA 2 R 5 05 R TIE 3 5 % i
| AREES 2022 4 11 H L4208, 2022 4F 11 A, [FR4E
FHRF - 12 4

HeaH 25 H

R R AR R S 4
SR, 2022 4 12 AL, [FERHHTER
A R i i 2 2R R ke TUE R 4 B 4
fIRE G223, 2023 4F 4 A, [FRHEAE
G RINI5 BOE R R S e
B, 2023 4F 7 Hilg, [FREEELIRE)
AR R LN RS ST, 2024
6 AL, [FII TR AR R 5 5T
FHANEHR RSN RE S,

VE: AR ER H AT H I 4

AEERREZH, BIBLA T H 9. EFR Mok 8 SCREM

Tkt GEFREELENMES . HHE. SmEUEEA LM B EHEINE) B

Foen I o121




B2 iU RS I BT R G 2024 FF 55 3 IR

SE o

4.2 B ARG A AR SR M A 15 LA 3 B

AIEHIA, AEEGEENRIET QEFBRIEEE) FAREHENLEEEEF. %
VLA SRR AT I E . AB WSS B UR ST R B Y e 7, RS
RS AT T, e B A NSRRI i, AR IR S I BOR B AT 2 & & R AR U 1
e

4.3 AP HET A

4. 3.1 AP G ERPAT IR

AR EIE S GEF RS RAR A TR SHERFEN) , AfblET (Eiks
EHERAT NP GEEH L) , WERBEHEGIET T BOTRE . L HPITE I 4
AN T G E R PR, FERT AR, BEA AN A RV LI & KRR AL AR T
FAEE. BREUGIREE, BRRSKE. MBERIE. BT R S BB R G %7 2R 7
BRAGHAG LB LA A1 BIRBLE . ERAIET, A F & RRASLHRIER AL
FRY XA AR B SR, 1) I P A PRAT 2 S SR SRR, DAORAIE 25 #5058 41 6 58 2 R S ) 2 e AN A
o RIS PR PUTHRPE ER R, HRVLR A, BRI S B U AR,
HEAMAERPEEE N H FRE, 8 SRR R FEZ 2l R . £ 5T,
AT SATIRBIA TSI, RERHEZEATHIZSITIE. (1D RHHT g
%S, AR MIRARSE . BERIOESE . FBIAMAE . A PRI R, SCBLIR — I R F i 4
BRHAEZ SN KA T, (2 KHF—EMIIS, PR AL I & BT AT
55 ik, FHAEHAS G AbIEAT Bl . #5120l 5 LLA R 44 SCEAT WA 5 A, 3% SEBR ih 281
BLLAEEBI S EBEAT 3. (3D HRATIR T Lk 45 A 4 A e IRV DR SR SR, S 315 vt 4%
BRI . A5 Mt M SRAEERT, 0T KR B A T 8B AL & 15 B A I 5 Tl
B F T S R BEATEAMOAR AT AT RS R DA R 4 SUEAT IO — 2 i 47 o
W AR AL R R AE 5 1 AR R3S 5 LA AT R BAOAR 2F 58 5 R 2 ik () 5 58 5
FRHT IR, BIRTTAANNE = ER (. PEBIEREED , EUngRRaa 5%
S 2 U3 5 HIAE S b 2 SO EAT W 28, R AN R 2 0 52 5 1 R0 160 58 5 B8 5
IR HURIZE 53 4 2 AT 00T . ARSI, 2 31 40T 58 5 i BE S AT 00 BT

I?U]

(|

4.3.2 RERX TN E TN

RIEHEIER = GEFREEEEEAF A TS ERTEL) » &
% 700 3% 12 1

)
X
[
I
iz
TRk
N>
ol
o



B2 iU RS I BT R G 2024 FF 55 3 IR

ERE L RS EIIHeHE TR A G B R iR [BIWSE BT iR eSS 5 Bt S ARAT A
1R H S 352 A= R, IR ERR S R g aAT T E, SCBL TS e R GEH]. [FIRINsE 1
FRBBHA G TR H P22 5 1 4% S5 0 B ) A58 5 e d - XSS BT R 1 R 28 5 0
ARG, MAKF A G I AT RS, JF R W AL A 18 i [R5 52 3 A7 O EAT 1 B i o
AAREHIN, HHGREIEE H a5 R R R, BRIEEEE e USMNIT A HRRH eSS
HIZE G T ATTSEN A G T, TR H S R AE 5 FSSSA0 H) BIAAE By Bl I i AIE 27 2 H S &Y 5%K)

TEON 1R, RIS H LS .

4. 4 RGN E S RIS IED

TAAEF=J51H, T RA RS A = VA, 7 . 8 H TGN [F] He 43 [517& 42 5. 1%,
4.5%, Zifyt, MORIME, (AHAMEImMIS, SERmC. FEs R m, 75, 8 A
BT 5 A LG 10. 8% 6. 2%, FEG@IGHE [T, FEZIEAELNR . Bl R g
GHEE, 7 H 8 Al 7o [F ELH K 8. 3%A1 8. 0%, ATk ok, 40 2 4l b 4% Bt
[V W o Bt S BRI B R AR Rp P AL G, BT DA AR AR, 8 22 5 B 4RI
fr, ORI NSRRI BORA S . A Z R ARG AR, bt — P m, R T TN,
7 H. 8 HAEZ 4 AIFILLIK 2. 7%F0 2. 1%. Bk b, ZREUHRImMIT, AT RA LI EEH
R, 9 HBUR RS WA TAE, SRS R B0t i BCHawt 8 JR15 J0 BE, RS 8Bk
Vil

=P, 7 RW[EIGAZF R T 30bp & 1. 5%, 5 4EMI LPR Nif 7 10bp % 3. 85%, KL T
SRR AR T R . TR PR B TR, 2R DROOT MM 1. 81%, K ZEPE F4T 6bp.

=7, BGEERBESAERTIMK, Mgl E ) ERARGER, RRGRIWETERG EHFRZE
EN. HE 9 HIK, 1Y EIFFHR —Z AR NAT 4bp £ 1. 65%, 10Y EIFfil a2 F4T 5bp &
2.25%; 1YAAA FFZEUT 25 47 15bp & 2. 17%, 3Y AAA FHEZEIL25 %K F47 19bp & 2. 32%,

Fimg b, RIE B AMIRALAT, 40 LR E ST T @GS G, R SRR R E
i, TEMCEE MR BN A, BRSNS

4.5 |EHAANEE KW SR

A 2024 49 H 30 H, AHES A BMBIFEN 1. 1410 78, CRMEFEN 0. 9847 76, E K
BHUFEN 1. 1404 7o, AR A ETFEIEK RN 0.02%, FHDLEST AR HER KA 0. 27%,
C FMBIEIG KRN0, 02%, FEIDLSTHLEREAEG KA 0. 27%, E KM A0 {HIHE K2 5-0. 01%,
[ Y 45 L B HE G K2R 0. 27%.



B2 iU RS I BT R G 2024 FF 55 3 IR

4.6 ME AR ESTTE ANBERE ST EHE Ui U
RIESRAG A ANAAIERE S A NEUR T 200 NBUR: 4 58715 EAK T 5000 /3 TCHITETE «

5. 1 REMREEH=HEHN

§5 EHEHE

L 5 H

e o)

o 3 4 B T B4
(%)

1| Baasess

7,965, 749, 734. 75

7,965, 749, 734. 75

B SCRRIESE

=N R
DAkl sy

ERLATAR WA

TN G Rl B

I_LL

FHorpre SR SE IR S Bt

HATAER G 5 (e it

166, 912, 927. 95

2.05

HAb 5™

7,120, 132. 41

0.09

aif

8,139, 782, 795. 11

100. 00

5. 2 MEBIRBAT AR ER T HE

5.2. 1 REWARBITVWHRABABRERFLHE

AF AR AR ARG R

5. 2. 2 MEMRIAT WA RIOBBERH R RS
AR EAM T WIRARFFA BRI

5. 3 JIREL A SEYME o B & B 19 E LB R/ HE AP O B SR BB W A

5. 3. 1 IREHIRIELA FoME G EE T 1 HB KNP R RT48 BR B 9 4
A EAMR T RARFFA R

5. 4 MEARE R A RN RFRRAS

P fiie 75 i A NRME OB RS R E R o)

1 K fii 77 179, 874, 678. 10 2. 74

2 JAT YR - -

3 e 3, 508, 355, 441. 66 53. 48
Horbr: BURME SR 910, 028, 381. 47 13.87

Foom o121




B2 iU RS I BT R G 2024 FF 55 3 IR

4 |4 biess 435, 399, 921. 60 6. 64
5 i Ml A il % 5 116, 968, 456. 72 1.78
6 O e 3,703, 744, 463. 45 56. 46
7 AT (Al RS Hefit) - -
8 [) A7 R - -
9 HoAth 21, 406, 773. 22 0.33
10 ait 7,965, 749, 734. 75 121. 42

5. 5 MEARIE A A G 2 & 73 E LB R/ M HERF BT A2 B 3R B 40

Fa | el 55 44 HE (GK) | ARME o) | HEESESFERE (0
1 240203 24 [EJF 03 2,600,000, 267,631, 213. 11 4,08
24 44T TLAC
2 |312410005| . sz 1 2,000, 000 199, 825, 797. 26 3.05
HAAE 01A (BC)
23 S &bt
3 102383045 H ik 1, 640,000 174, 126, 381. 64 2.65
MTNOO7
4 110248326124 J_4: MTNOO5 | 1, 500, 000] 148, 568, 745. 21 2.26
230023 |23 fHEEM 23| 1,100,000 127,011, 770. 49 1.94

5. 6 MEHARIZ A RMME o 2 & 73#E LI R/ D HEF R RT 48 B SHFESR R R

Gk

AT AR AR R RFAT B SCRFIE SR

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

5. 8 W EHFHIRIE A RME 52 S T ™13E HBI K/ HEF R BT L2 BUER R B 4
AFE AR AR A BUESR T

5.9 MEHIRAZE SR FE I E R HF I Ui W

5.9. 1 A H i B SR $ BEBUR

Teo

5.9. 2 TR HIRA RSB B0 EH G SR AR 8 A
AT AR AR R AT [ B2

5.9. 3 Z< A E f #H SR B VR

Teo

5. 10 BT H G MHE

o100 L 121



B2 iU RS I BT R G 2024 FF 55 3 IR

5.10. 1 AR SBRHIBI+LZIEF R RAT EAA R T HIRRET I TVLRFEE, R
FERE g B —FNZBIATTEDS LTKER
AT B BT+ AR A RAT Tk, b ARV ERAT AR A BR 2 W FE 4R 35 ] H BT — 4R A
W2 P E R R B AR ESONCE B R AR 2 R AR T
ANHE GO0 13 A AR T RAT LS (KI5 BT R SR PP 445 15 24w BB Al BE XTI E
WA, A SE A FTT 4 HAIETR FRAT ERRAT RS ML R AR, B
WE g H AT FNRZBIAIFEDT TR

5.10. 2 ZEHFMHI+LBRELRTE HEE S MR SRR EE

AHe

5. 10. 3 HARBE =4 Bk,

BEHIAT R, AFESREE T8 B 5 TR A 1B I 2 P AN B

i G S G
1 7 ARIES 72, 555. 50
2 |NUIERE R K -
3 A -
4 \RUYCRIE N
5 IR R T 3R 7,047, 576. 91
6 HoAth SIS ,
7 HAth -
8 &t 7,120, 132. 41
5. 10. 4 M EHRFFAE AT F BB v # Bt 25 i 40
ARG AR R KRR AT 54 B BA R vl 3L 5155
5. 10. 5 x5 BAR BT+ 42 I = P AR T 38 32 PR 1% 150 i U BA
AFE G ARG AR AT+ LR S P AR T IE 2 BRI
§6 A IE S M HEZE)
BT A
V) ey T=|_|_: S
il BN | rsBEe |
15 B A3 4 1 AU A5 5,591, 755, 634. 71| 1, 498, 498, 361. 85 76, 300, 474. 93
15 HA A (] 5 4 e HR D 7 0 431,067, 089. 33| 610, 855, 665. 87| 5, 978, 184. 56

Ak - 1 7 ST 1) 5 <5 L U ] 473 0

1,298, 371, 559. 29

941, 816, 081. 76

64, 769, 919. 92

7 ST 1B 22k < 0 AR B A A (A7 AR
UL -7 D

T SIS AR < L 0

4,724,451, 164. 75

1,167, 537, 945. 96

17, 508, 739. 57

T 3t

AP AN

o1l 12 71




B2 iU RS I BT R G 2024 FF 55 3 IR

§T HEEHEANCHABEFRERFAEERHF N

7.1 R&EEARFHEALESHTRNIER
o

7.2 Z&EHENZRBEARERREAR S 5 WA
p

§8 B R EH RN HMEERFR

8. 1 IEHIN B —BREFEHES B ELAIABIEGET 2058155
o

§9 ZEXMHFEZH

9.1 BEXHEF
1. (HEselfms BE R G R S 4 A )
2y (HRaa IR ANE S B R R A S )
3. (Rl ENE AR A M)
9. 2 FEHE &

B SILE N, JFE 8T a8 BN IR

http://www. huaan. com. cn.

9.3 &EF AR
P B SR S S PN B A ], Bl A I [R] Py B A 4 BN B S AT N B
Go B AR

B SEHERAT
2024410 A 25 H

§ 127 3t 12 7



	§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

	§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


