FIMRIE 60 RFFAHIGFEIEFRRES
2024 3 3 FREWREG

2024 49 A 30 H

HEEFHN: FIKBELSEEFRAF
EEEEN: HRBITROERAF
WEXHHER: 2024410 H 25 H



SR 60 K FFA HIfiI7 2024 S5 3 RIS

§1 EERT

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

BEEE NIRRT AR A RREARE S S FME, T 2024 4F 10 H 24 HE&X 7 ARSE
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 ZE &= AR
R AR BRI, 60 REHA W5
F4FACY 020716
FaiafE R RIFF R
HeAFAEMH 2024 3 A 14 H

T IR I A0 AL A

376, 677, 285. 55 11

BBt Hbr

AN 4 2 BLE A BB B YRR Rl A R
BERE b, 4R Tl Gt LU i B B U s, A
Bt B R PR E 1 1

T

BB SRS

\g

1. BE7 o B SR

AR B L HI VP BRI A BT SR RiEtT
B P EZFREETRE, B A R
DA A5 e I s R P IR BN, AR XU P
VST P R R P L LA, A i A T AR R A A KU
AP MR RaE (FERE EARAL I B A

2 g5 $ R e

R EARE R =i st A 36 at b, SREURIZR T
W\ A5 FH 15 0% SR AN AL S s A 285 PR R AR M 48 72 07
e, JISRAEF 55 2 ARG ) Sty b 3R EUAR G i e
3y EfFTHI T R

AREEE I HET R R, KR XU E A BRI, DB
WIRMEN B, 12 F E GO Do AR 1 Ak AT
H, REREAER, KRS FERMRSEL . 5T
BRI B 0 & 2, Jl I 2 Sk B as S B A R A8 25 S ns gt
ITEHIRMARERAE,

%20 k121




SR 60 K FFA HIfiI7 2024 S5 3 RIS

4. EFHATA T

ARSI A% KBS BRI, DU by H 1, 2515
FIRTAE RS 5 o AR S AR BT b 10 (5027 25 (8] S YA
dn Pl R BRSBTS AT E AR B, SRR E
R AT M ISR A JIBRSE. [RI, Ak hngs
H GG AT I A 5 0 F 07+ BRI RS
o, SHAECEHNTTI BB RIETE, X525
XFTT BIRAU I SR B RE S BATAT K46
BEAT L ERRPUR B S N

b 45 b A JE v HRZRE I E (14 LLR) $RE0 a8 Z90%+H4RAT — e
WIFERR (BiJE) *10%.

AL i AR5 AIE KEG RN TS, RE5GEE & T iRm
W s, RTRENES, REMES.

S AELUN SRR s 4 A BR A ]

BEEEN AR RAT IR IR A

N B (P TR RR FMAKIE 60 KFFAHAMGFE A|FRKIK 60 KFFH MR C

N B A 5 AR 020716 020717

I AR T & o R e 1 LS

9, 160, 195. 50 13

367,517, 090. 05 17

§3 XEM ST NE S ERI
3.1 EEMEHKR
Bpr. NRMt
WAER (202447 A1 H-2024 49 H 30 H)
FEN LA
= SRS 60 REFG MG A | SIRKIR 60 KIFH IS C
1. A s e 102, 310. 90| 3, 039, 936. 54
2. A HAFE 42, 694. 29 1,032, 197. 09
3. AL 35 3 4y B0 AS HH A 1 0. 0031 0. 0024
4. BRI & %7 il 9, 306, 720. 00 372, 989, 979. 86
5. ARG B E 1.0159 1.0148

e 1 A OSBRI S AR RO . Bediilicas . HABIRON ORE A sepiEeshlias) 1
BRAR 5 9 A RSB R 5 AR, ASYIRIE Dy A 39 CLSe B n_E A28 fe A (i A2 sh il e «

2. kI
KT Rra% .

3.2 H&EHERN

S SHR IR AR AW EEE 5 B & 2%, T AR SE PRl at K12

3. 2. 1 BB ER KR L5 RS R AE i s R AT LR

SIS, 60 KAFA Wi F7 A

BrEc EHEEKRO

HEQ

R I FR AR Y 257 EL R Y 557 EL S R 1
BETESNES

EELE)

Fo3u 3 o121




SR 60 K FFA HIfiI7 2024 S5 3 RIS

@
E=A4H 0. 25% 0. 04% 0. 43% 0. 01% -0. 18% 0. 03%
LA H 1. 48% 0. 04% 1. 02% 0.01% 0. 46% 0. 03%
ﬁ/\A—
Sii§§§§%;1 1. 59% 0. 04% 1.13% 0. 01% 0. 46% 0. 03%
5y 7
FHFKIN 60 KA WiffFs: C
. » . M 235 b e ik v
. HHE S R AR L g7 L 3 S U o
WE [EkEO T T R bR O—@) @—®
HEZ - ELE)
@
HE=AH 0. 20% 0. 04% 0. 43% 0.01% -0. 23% 0. 03%
wEANANH 1. 38% 0. 04% 1. 02% 0. 01% 0. 36% 0. 03%
N
Eij&é;g;ﬁ? 1. 48% 0. 04% 1. 13% 0. 01% 0. 35% 0. 03%
2 A

3.2.2 BEES A FAMURES RIHFERKEEZ LHE RS REAE R
RAFHI R

FIBI6 0 KA BHFA R :’%’f%fﬁj{%ﬁ‘; [ 5 ol 25 b s o v e 2k FR g [y sk RE B
*F b

2.00%
1.80%
1. 60%
1. 40% e
1.20% "

1. 00%
0. 80% ~ e
0. 60% o

0. 40%
0. 20%
0. 00%

2024-06-02
2024-06-12
2024-06-22

2024-03-24
2024-04-03
2024-04-13
2024-04-23
2024-05-03
2024-05-13
2024-05-23
2024-07-02
2024-07-12
2024-07-22
2024-08-01
2024-08-11
2024-08-21
2024-08-31
2024-09-10
2024-09-20
2024-09-30

| |2024-03-14

SREEORHEAREFAR I EBRE — SINKEe0RFEREFAR TN S %

p=i
H
b=l



SR 60 K FFA HIfiI7 2024 S5 3 RIS

ﬁlltﬁ“lﬁiﬁﬁGOi‘iﬁﬁﬁﬁﬁ%éC%‘éifﬁfﬁiﬁﬁéﬁ‘; (7] F5H ol 25 b s o v S 2 R ) [y S RE
Fs

80%

60% B -~

. B /_\_f_ T

20% s P
1.00% s L

i ’_/—' _—____,-‘
0. 80% e e
/‘//_ —
0. 60% /’\ 1 _’___.———"_'f-
\‘_. A —

0. 40% SN

0. 20% ]‘//J’

0.00% (=
=+ ~t (o) o [+ [ o [+ o4 o4 [ ] o4 o4 [} — — — — (=] [an) [an)
— od () — od (=) — od (=) — o (=) — o (=] — o o — o o
| | | [} [} 1 1 1 ‘6 ‘b ‘b | | | | | | | | | |
o o =+ =+ =+ Ly Ly Ly M= M= M= o o o o o o o
T £« £ £ £T £T £T £ £§T T T T T 9T9TI£TTIT T CITCT
<+ < < = < < = = < < = < < « < < = = < o =
o4 o4 o4 o o o o o o o o o o o o o o o o o o
o (=] (=] o (=] (=] (=] (=] (=] (=] (=] (=] (=] [a=) [a=) [a=) [a=) [a=) [a=) o o
od o4 o4 o o o o o o o o o o o (o] (o] (o] (o] (o] o o

|— I 60X FFRFEFORTFEBKE — SIKHOR AN FOR Tl S WS

TE: BEMRGHE DY ARSI T TR M AR T &5 0 80%, &M% H
HAAENBRE G 5 S A F NN L S IRIES S, REFBLEEE A —F AN EUR 622 A
THRETHHER 5% H, e AORmEES e, FHRIES. MRS, AR E
CHIAE 2024 £ 3 H 14 AREESERAREER 6 M. @OMARE, AESHREHEETH Lk
BRAL A PINESR. IR B R A ARG —F. REGFAENH (202443 A 14 HD
A AR IR AN — 4

3. 3 HAh#EdR
X

§4 BHE AL

4. 1 BRE&E2E (RESZIENA)

EARE S S Z IR | %yl .
a8 Al — i
A WS T omAm | mEnm| &R Ve
AR L, AL 1 20 A 7
AT EBRZLN. 2013 46 AN
ANAAT], PIATAE G B 5 fr s
‘ FHAM12024 43 H 14 S s o
[ o e i3 R, B 2016 44 A
e ([ 28 B 22, IUAE [ U 25 7
BT, 2, A 13 FiEE.
IS AT ML 2T
V1. MEAMEMESZE, K YTIHAN #EeARAMAMS, “BEHAM” MIREA

A YOE RIS ) (ASET—HDs SRR e ER G2, AR $RIRYE A 7 kg BT

Fo5U 3 o121



SR 60 K FFA HIfiI7 2024 S5 3 RIS

R AT B, “BAAERHY $RIRE A R o KA H ) (A5 RT—HD;
2+ AEZF AL SCEMAT IR 2 GEZFAL AL 5 B BT AR E -

4. 1. 1 JIRFAERER BT MR B 2B N E S 2 E F N E 2 K™ AL
T

4. 2 HEHANRE AN S ZEEIB/E B TSI A
ARG A, AEEGEENRIET (PRI EIESR R 55 (AT SRS
EBIFEEINE) (ATFFRIEF R RS EN B HINE) A (AP FRIET 5
R fE B EINE) S IEANE M A TS AE N . CRUBHKIR 60 RH5AT I RIIESR 1
Pk e e AR MEAA REEEMIRUE, AEWSLEMH . BRUR ST R s B S 2 4
o AEERE PR KU IR A b, Ve NBOR BRI e ARSI, e fEBAGE
My RKIBHE R G R AMRNAT A LSRR SR RS A G161 A
e St il

E?r

pa)

‘1»

oy

4.3 AR HE T

4.3. 1 AP BB RHATER

AN, ARESEHNRHAT GEFRRRSER AR AT S HEHRTEIL (2011
FAELTD ), SEEANIE KA, B RGN LR T SIS 25 T RS R 2S5 A
PAT, A PRI N E BT A e A B A

4.3.2 RERZ BT ANEHHHA

AN, AEENERNTAREHES 55 AT 5l FH RIE A5 BRAS D
1 A Sy %R SR 24 H SR S%IEE Z 36T 14 1K, SR SO BT AL & TR 15058 S
i B R AR F H A1 52 5 o

AN, REDA ARG T B AT 5 ) FIA 2 303 1) 5 528 5

4. 4 RGN E SRR RENBIEDHT

[E N7, =ZREEETPIS H AT IS AT, HiliGdk PMT 72 =Z= AT H A P, 8
HIEEE 49,1, 9 HUkEKRITE2 49.8, #48: 5 M M EdARET, Bl —aEitt. B8R 7
RIS BUR A B R 5K X E], (28 H T SOV H PR, R E S 2 1. 2% 8 Hike
T 2 i 2 AR G RO 2. Tol19% 2 2. 1%, FREL R 0. 01%, 5% CPT FRELIHE Y 25—
B 18 “B M EFRTHE R KB ER KT, BRMBERIMAK S, “924” FrBdlEl — &R

Foen I o121



SR 60 K FFA HIfiI7 2024 S5 3 RIS

1% T RBORAL G 2%, TR B, MR BORERRAL TR A AR RN 2 A5 O 1 €926
BUA R W WIS T8, 2R DKM s BT 70 BRI, b=,
TH A GU T AR, W R L R B Tk BRI R KB R . AR o
TRV BUAIE SR R AT (5 O BABURIE SRR, J52ER B AU & W B sr 7
PR BUR 37716, T Bt 2% 7% M 0 A 225 S AR T e 75 L S A A& [l T S A o

HEH1 T3 T, FRERAEAE FOMC EAT RS 50BP, JEAFT & i i MR4ESEEUR KIRIE, XK 50BP
(R SR, T3 P AR SR I TR B MECR AN 5 T2 5 &, SgUR R e iR W T 1l
B PERE S AR A IRFF AV RN S . BEE LB BB A, ABRIR A s b R )
s g E A B TR AT I A

RITTI, RATIE 9 AR EA MRS, EERETIATY, H8 H LRBUNGURATIE,
BRI EA FTR T

SR, G AL A USRI AT %, FECT 2R, 5 FIEfT R 4T 14BP
£ 1.84%, 10 FEHIE 6T AT 6BP & 2. 15%, HHLLEARSEFEAL, rhaeim s Al as 5 N AT IR
N

JEEAR, Gt RE =F AL T, HEAERERLNK OB, HIEENTK
R IOGIE, fiT i R AR, S —5, IR, MR TR Bt —5 K
NFIEK UG, XA A A R . (R AT B AR TR, A 0t Bk R
LR F1, GBI SO, BAETTIR MR R, U AR MR, BITIEE R A
WP KR _EAT RSS2 [ T PR

HABRIE, WEWA, HEULREAE AN mERERGNE. HETE = FEHEE
SRR T, BOGHINAAALAT, WIATATE S . R IUZRRE, o s S U g,
HATias R U R CA R R, o mf C RS ENYE, SN EMBRIEKBEREN, #
DIRGE SRR ENNALIP/ C S

4.5 |EWAZE KSR

2024 9 3 ZERE, SR 60 REAIAGIIR A R AAE G K20 0. 25%, St LR HEY a2
0. 43%;

2024 4 3 Z=fE, RIKAR 60 RFEFH WG C A (EGK 2 0. 20%, A&7t R Ml 4 2%
4 0. 43%.

4.6 EMAEERFH ANBBRE ST ERE R

BT o3 121



SR 60 K FFA HIfiI7 2024 S5 3 RIS

§6 WHAGHRE

5. 1 R EREEHHEREMR

e o)

R

BB RIS (o)

75 S
1

%ﬁWA

[l 5 i

448, 633,

663. 16

95. 20

Hr: fid

448, 633,

663. 16

95. 20

B SCRRIESE

R

SR R R

KNI i B

18, 800,

953. 79

3.99

Horbe KR SRR
F

HUT ARG A M S il

3, 5623,

579. 28

0.75

HAh 5™

304,

837. 41

0. 06

it

471, 263,

033. 64

100. 00

0.

2 EMREAT W R ERRAS

5. 2. 1 EHIREATI 0 RET AR ERR A S
ABE AR R AR A B

5. 2. 2 MEHIARBATU A RKABRERRBREREHE

T

5. 3 FIRIE A SOMHE & H S H =3 E LU /NP I B R B R A 4
5. 3. 1 IREHIRIEA o E 5 EEF = E B KNP R T+ 8 R B R P4

AT AR AR FFAT IR

5. 4 EMRE R RIBFRFTAE

Fe i 75 s ARME o i B BB ] (%)

1 S - -
JAT YR - -
e 271, 531, 053. 38 71.03
Horp: BURME SR 30, 630, 882. 51 8.01

4 ki 5 - -

5 i Ml 3 i % 50, 095, 193. 42 13.10

% 87 k121




SR 60 K FFA HIfiI7 2024 S5 3 RIS

6 O S 112, 227, 031. 61 29. 36
7 AEEf (AT AZ R fit) - -
8 iR 14, 780, 384. 75 3.87
9 HAth - -
10 | &it 448, 633, 663. 16 117. 35

5. 5 METARIE A RME 5 2 S = 13E LI R/ M HEFF R BT L4 Bir 3R IR 40

o lmmiem | mRsm | BE GO | ARKHE GB 59%3%;: f‘ﬁw
1 2023005 20 V22 N7 399, 000 40, 875, 923. 39 10. 69
2 2023002 20 FRHE N F5 350, 000 35, 930, 952. 05 9. 40
3 2028052 | 20 THFHRAT 7K 245 300, 000 32,122, 721. 31 8. 40
4 1920074 | 19 ZRZERAIT 2% 300, 000 31, 247, 852. 46 8. 17
5 2028034 |20 ¥ RARIT — 2% 03 300, 000 30, 630, 307. 40 8.01

T EIR, ARENAEMEARD), FEEA KA A RATHIES,
FREHERT 10%, ORI A RIAUE (1 51BR P31 B A bR -

HlE Bl 2

5. 6 MEHARIZ A RMME o 2 & 713#E LL I R/ D HEF I RT+ 48 B SHFESR R R
Gk
ARFE AR AR IR B SCRFIE SR

5. T MEWARIE A RME G HE S F#E LLFI R/ D HEFRRT LA SRR B4
AREAMERARFFA SR

5. 8 MEHAARIE A FMME o 2 & 37155 L K/ HEFP O B FLA42 BGIE S B2 BA 40

AFe AR AR ARFFERUE.

5.9 MEWRAZ ST RKEFIIB 5 1B 0L Ui

5.9. 1 A HH A B B BUR

ARG TR T EE N, A AR PR BB JRN,  DAE R OME A H A, 32 P G Son A
WA AT, RS EANCR . ARG FERIRSI . A5 IR0 E AU e A, lit
2 Sk B SR AR S SR W AT S IR R 1

5.9. 2 REHIR AR SHH §9EH G SR B A0 35 A 40

A GAIRE WA ARG E U0

5.9. 3 Z< A E fR { SR B E VRN

AT AR IR R R AT [ 0




SR 60 K FFA HIfiI7 2024 S5 3 RIS

5. 10 HEAHA SIS MHE

5.10. 1 AEESE R TZIEFKRT EEAHRT WO E T IREE, &
FEREmP B —FNZBIATES. ATHEE

o B P2 N T3 ORISE A A7 R 2 =] AE 3 5 2 i) E AT — 5 P9 9 52 21 rp BN RRAT 0 SERLA A Ak

HH S N3 OR33PI 2 R AE 3R 5 G i) I T — 67 P9 8 52 38 B X e i B BELE R B A 1T
IR SERRAT A A1 PR 2> ) A A o G i) T T — 5 A 52 30 [ 5 < i MBS A PR R M0 90 R D Ak

T

ARG L IR GG R LA R B B, ERERBGERE N, 2 WS

Fet 3R AR RATUE TR AT T80 AR EHB AT+ R AUETF I H AR AT BEARAIR S IR L

Wl

BRI SR B AR ASR  H AT N 2B AITE DT AT DL

5.10.2 ZRESHE W+ RRERTEHES & FMER FEREE

AT GAR T RARFFA IR

5.10. 3 HARBE F=HI R,

FS R & o)

FHARES 27,574.13

JSISCIE SR K -

JS2 ST IBEA -

JSz SRS, -

YA FR A R 277, 263. 28

HAbRGK -

HoAth _

|| |01 WD+~

&t 304, 837. 41

5.10. 4 FEWIRFFA B4 T 5 B0 K T R B 357 B 28

AR AR AR R 35 A Ak T F O ) T #4557

5.10. 5 | EHIARET % B E P HAEREZ RF LB

I GAIRE IR AR A BB

5. 10. 6 BFEA G & FHERHALSCFHIR I 2

T

§6 A ES IS

1001 3L 12 0T




SR 60 K FFA HIfiI7 2024 S5 3 RIS

B
SiH SR 60 RFFA MGiFF | S 60 RIFH W67

A C
ik 5 AT 2 4 A A A 15, 079, 210. 24 330, 410, 179. 40
ik 15 SO 30 ) 45 e HR D) 43 20 4,112, 647. 60 243, 330, 880. 85
VR ﬂﬂlm;iéétﬁ Bz [B] 473 51 10, 031, 662. 34 206, 223, 970. 20

ﬁiﬁﬁﬁﬁ IS A HR
/I\U\ “_» iﬁi\ﬁu)

S I AR I 4 4 AL AT 9, 160, 195. 50

367, 517, 090. 05

TE: WIS AR BN, L a] 2 e it A7

§T HEEBEANCHEFRERELEERF R

7.1 ZREEEAFHERESHFZHNER
He G B ANAWIA S I A S e B R 5

7.2 B&EHENZHERRERR IR ST Z WA
RS HNAHIREH A B SR B A RS,

§8 B R E RN HMEERFR

8. 1 IEHIN BB REFEES B ELHIX I EGET 20581550
o

8. 2 UM B & R MM EEE B
o

§9 ZFEXFEZR

9.1 FEXMHHER

1y A ERIE I 2 v P S 60 RIFA G TR 151 5 2k e S AR MK LA

[\
P

(R 60 REFA MG IR R SRS EF)
CRUITIN, 60 REFA WG BRSSO I G S50 15D
CFBHI 60 REFA IR RUEIF R R R ITE 0
v SR A B BEAT BR A I HEHE SR . B R A R E AR

hul

w
v

(15N
s

()]

(o))

o110 3t 127

v AR ERIEN 48 E AR L AT G B 8 R i 2



SR 60 K FFA HIfiI7 2024 S5 3 RIS

9. 2 T R
L b B S A IAE AR S G B I AT

9.3 EH AR
P T E S0 A IR 7 G 3 2 )

RIR KBRS EERGRAF
2024 4£ 10 A 25 H

§ 1270 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
	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


