HE T KBV RGP IR R E S
2024 3 3 FREWREG

2024 £ 9 A 30 H

HEEFHN: BEHTARELSEHFRAF
EEFTEN: BINRITROERAT
WEXHHER: 2024410 H 25 B



M TR BAZEA Z 057 2024 58 3 =AY

§1 EEERR

HEE A HEN FEF  J G FREAR S IR A A RS 8 RS MR B E KR,
FEXTFL YIS HER R e B AR A ) S DT

FGAEE AVUMERAT IR A IR A AIARE AT G FFE, T 2024 4F 10 7 24 BB T AR
TS5 HE bR AHERIAMREASIREENE, RIERZABAAERERICE. ®FVERRIE
KR .

R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A

RSN GIFAREHARRIL. SH R, Bot 8 EAF AR R Al LA 4 bl 134
e EE AV LR

AR I 55 BORER 2 1T

ARREWIE 2024 £ 7 H 1 HiEE%E 9 A 30 Hik.

§2 H&7= M

He 4 TR A 76 KTz R 2R £t

He4 ARG 019563

Y (S LT

HEE&AEFEMH 2023 410 A 24 H

i 5 WK I 4 A AU 3, 985, 639, 477. 25 ¢

% Hbs TEF2 1] RS AR 5 7= S M A Bl b, JE SRR 4 087
IRIREIGE, IF R PATE L 5t bR HE I 5 %
4.

LR SRS AIEGIGIEGE B HIWT AT I TR STk
Wy RISHEPAAGE AT L SERE B, S5 A BT,
iff e A [R50 % 11 PR A PR K A 4 % = i L AN 5 5 2R s i
B [T IE I A RS VAL, B B R R B 2 A L
TRFFT I E )R Was P, DA R A A 1R
oo ARFEETTRIEASE: 1. AHIRRS, 2. IR
ek Heng, 3. BIGERIHNE, 4. BT D 5N

b 45 bl A FE v AFEG RS LR BEAE A - B 5 S BCR PR ARAT i
B GMED faflas .

AR 2 REAE AFEG NS, TOAW S A XS KPR TR A 2
B4, WEAESE, mTRMimiE.

REEEHEA TR RS EHEA R A

HEEFEEN BUNERAT et A PR A 7

NS P HE A R S R AR A TR R Z A5 A A TE RS R Z A5 C

B LA AE G AR 019563 019564

5 B T8 43 2 4 AR 3 4 3, 985, 636, 984. 94 4 2,492. 31 {3

Fo2u k11l



M TR BAZEA Z 057 2024 58 3 =AY

3.1 XEM &R

§ 3 EEMFSEIIMESIHERI

A ARt

- 4 m?%%}?mi7ﬁlaa@€Tga@E>
HE3E 76 KA R % A3 A H3 76 KA F) % A5t C

L AR s Bk i 32, 091, 690. 40, 19. 36
2. AR 29, 852, 238. 38 18. 12
3. ALY 3515 4 A B A R 0. 0075 0. 0072
4. AR G 0 4,152, 674, 666. 02 2,593. 37
5. AR A e 1. 0419 1. 0405

E: L A OB RS S AR N . Bestilieas . AN ORE 2 seprE2Rshlia) 0
BRAH IS 2R JE R A, AR A3 C S s in B A o fe (i AR sl i .

2+ Prid S BHE A B NGB 5 0 6 1 5 Y (B, i < ) HR e
ol 2. BEGRH TR, TE B SRR AT EAR T I AT

3.2 EEFERIN

3. 2. 1 & MFHEN KR LR E RS B 20 R F Hh
A3 TE RIS RISA5% A

b4 b s i v
VR E B R bR ML g E s S v -
B [EEKERO ‘ W EhrEZEZ @ O—0 @—@
HEZ® g E1E)
@
HE=AH 0. 16% 0. 99% 0. 13% -0. 26% 0. 03%
tEANH 0. 13% 2. 64% 0. 11% -0. 63% 0. 02%
HIE4 5
0.11% 5. 94% 0. 09% -1. 75% 0. 02%
R RS
HEE] 6 RBMAZE R Z- A5t C
‘ Vb5 B ik v
TR E K R BR MY g B s S v o
B [ EEK RO » Wi RhrEZE O—0 @—@
HZQ & EE)
@
HE=AH 0. 16% 0. 99% 0. 13% -0. 30% 0. 03%
LEAH 0. 13% 2. 64% 0.11% -0. 70% 0. 02%
%37 3k 11




M TR BAZEA Z 057 2024 58 3 =AY

4. 05% 0. 11% 5. 94% 0. 09% —1. 89% 0. 02%

3.2.2 BESAFAMMURES RIHFERKEERZ R HE RSB R
R KR

3 7 KB PR GA R T 118 1K 15 ] N 25 SR M 3 S S S L,
4

6. 40% £
60% -
80%
00%
20%

[ T R - N 4 ]

40%

s
T
w
3
-+

2023-10-24
2023-11-29
2023-12-17
2024-01-04
2024-01-22
2024-02-09
2024-02-27
2024-03-16
2024-04-03
2024-04-21
2024-05-09
2024-05-27
2024-06-14
2024-07-02
2024-07-20
2024-08-07
2024-09-12
2024-09-30

2023-11-11

(]
(=]
o

|—Eaa kR E AR MK E — EET AR ERAR I SR |

316 5T KL FETC B L v L3801 5 1 (5 39 25 L A B I 2 5 0 7 o 7 9k L
7

—V
6. 40% /.f" \
~\ y -
5. 60% AN
vy W
4. 80% ’_/\‘_/_V—'\,.-f ||
X L
4.00% A el
s "\."J
] fo gl !
3. 208 N~ e
2. 40% S MM
1. 60% \_/'IJ
e ~
0. 80% -
— N —, —
0. 00% == - ,,_\_ﬂ_u/f"'_'_
= — o L =t o o~ [ O o — o [ =t o4 =] M~ '] o o
od - [} - (=] [} o [} - o [} o [} ~— o [} o od — o
e Y N
T T T TTITITITIIZTITITITITITIOTIOTZTIOTZTOTOZ
el Ine] [5¢] 5] e =t =t =t =+ =t =t =+ =t = =+ =+ =+ =+ =+ =+
o o o o o o o o o o o o o o o o o o o o
(=] (=] (=) (=] (=) (== (=] (=) (=] (=] (=) (=] (=) (=) (=] (=) (=] (=] (== (=]
o4 o o o4 o o o o o4 o o o4 o o4 o o o4 o o o
|—EanxmhEmcRita gk E — ERnAhnR EMoRih Il S E k%

§4 BHARE

4.1 RE&2H (RESZHEPA)

A o O 4 2 TR | 25
EREM | BEO | ER

%47k 11

4 | HRSS B




M TR BAZEA Z 057 2024 58 3 =AY

MATF AR S E AR A AL FiHET
KEESE AR A A S PG
S22, 2021 FIANEETORESE
BIRAT, BARAEREDE WA TT A &

%$ﬁ$%$M2wwﬁmﬁ B 19 48 8 bt NS I GRE RSP EE - At
g 24 H eiiss s g S S VW R S i Te

RNETR BT & ST K = H €
W U TR BRI T BB A & AR T
EVE e aitilIsn e N S E DTN
WA T RIE R R e R e A

WA 2R 7 24 LA PR B A =) ] i
AR R, 2017 SFEAMANSEE o R4
EERABRA T, BT ] [ i a5 5
- 94  |GLEL H AT T KRG AU
P BT AL G I T K = = A H e W
Jf5R F R S 4% BT S 4 R e KLz A
i AR R R R SRS AR,

N B

52024 4FE 2 A 2
it H

&

pi

%
&

4. L. 1 BIRFAERF R - E BT RIS B 28 R &2 2 F 8 B R iF
AR W TE_ESR T

4.2 HEANRE A FEEB/E - TEH KU

FEARIRE AN, AREEHN SN 7 PN EIESR IR R eR) R A I i
AN AL eI A R AHAAR SRR IO RE , IFAEF MG BiR ot. BUE T,
B TAE 2 B SR E B ATE 3k 507, e NRSREKAat . ARG N, EeRiE
BT A RN e SR ME, AR E SR AR IIT A,

4.3 AP GEF IR

4. 3.1 AR 5 ERPATRH IR

AN, He e B B SR A R A m) AR B OG- AT A S A SR E , AR
WEBEIESIT AP AIR R A G, A PRI EPITHL R A, REETR AT 5 H LK
M.
4.3.2 RERZ BT R ETUH

AIREWIN, REAAIE SR FE LT N

4. 4 5 M A E SRR KSR E 0
= P R 22 B R AN e R T TR R A TP TR TEOR, R RRIR “CIREARE
AL K HFMES” AT, WX B S R A A R U SCRpERI 5L m

5T 3 117



M TR BAZEA Z 057 2024 58 3 =AY

BURIEATE ], IO BB g FE FTUHI I R A 24 R0 5 3 i K T 2 . 6 1 7E U I AR AU A7 5
WRAZT, PR TRCRIRGATS . BAFRERE, Efilai Rz MR RERE, MRy
T, FIZMGT 7 A0, 8 H LAILLK 9 H NI MIE = RECKREE M5, Wl E T
K, Horb 10 F I E GUERFRE 9 H KRB, @i 2 Rmik 26BP. 56 %, &
i (R RENR I R, IR 9 RS A 26K e AT 3 805 F R 22 3003E R . 3 41 AAA
A P AT AR 25 2R R B A A, 2. 01%_EAT S1BP & 2. 32%, 3 R3] AAHS 3 b £ A 20 2 2% el e
AT 2. 03%_LAT 37BP 2 2. 4%, =ZRfEG T AR MR H 3 A W1 —RASFELLRFEITIRRE % T
ATREPR,  SRAT BT PR TIC AR SRR 3 AT S UKV E R, AT 2 T T s fs, T =2
FE ST — RAVRE TR, ARE0H T A RRE R 56D . X2 7. 8 AR 32
JRE . T 9 KRB S BAE, R— R “SRRAFRmRERRE" MECEHA R EN 2
PR AR, BT R ik, R Ar T B BTITRAR T, SET R, Y
e 4 S AU IS 7 ot D 4 0 2 [ B T ST ATy, IR T4 PR 5 R R

FIE G ATEEAE RO E RC B A MIBIL T, BETT @ R AT N LB 5« ATEPEfif
TR FE ORI N AR S B AT n, (H R ORFF Likia s, R R AF .

4.5 MEHNESKL SR

AR IR 7T KB AT A GO BUFEDY 1. 0419 Jo, AR WIZE & 0 BUdHE
BT 0. 73% ; BAEAR S IR T RHLZ A A1 C 2 BUHEDY 1. 0405 7o, A&
BB EIIR AN 0. 69%.  [FIHL ST LB HEY 23 504 0. 99%.

4.6 ME AR ETFE ANBEE ST ERE RN
AN, ARG AFEES A TR HEE SO PFA ABE AW — 0 ANsi#FH 5
HECT LT e I .

§6 WAAEGWMT

5.1 REMARESR-HEH L
B BH W O G BRI ()
1| Blan - -
Hrr: BE - -
FEG BT - .
[ 2 AL 52 B 4,125, 652, 250. 65 99. 31
Horp: fip 4,125, 652, 250. 65 99. 31
B SIS - -

1 | Bemi - -




M TR BAZEA Z 057 2024 58 3 =AY

SR ATA - -
SENIREE il s 7= -3, 843. 29 -0. 00
Forre SEWT R S8R 5 4 il 7% - i
FZ
AT H & AT A1 20, 577, 967. 26 0. 50
HAth 55 7= 8, 004, 392. 33 0.19
it 4, 154, 230, 766. 95 100. 00
5. 2 MERRBAT W3R EREAHE
5.2. 1 REWAREITVHRABARERRES
RIS AR AR RFFA RS .
5. 2. 2 MEWRITIT U RABREBRERERTAE
AT G AR AR TR HE OB S
5. 3 WIRIRA fUYHE 5 ZEE B =18 E LB KN B B 1 B A 4
5. 3. 1 EBIREA RIME 5 FEF = #E IR /NHEF R0+ 4 IR % B 4
ARIEE ARG AR A FFA RS
5. 4 & BARIE MG MM R GFREHE
¥ i b ARME o) b I T E L (%)
1 [ K i 75 674, 409, 939. 18 16. 24
2 JeAT B - -
3 SR s 3, 252, 865, 220. 88 78.33
Hodr: BORMEE R 3, 252, 865, 220. 88 78.33
4 kR - -
5 A b S A R R - -
6 Hh T 4 - -
7 AIFEf (Rl A2 5D - -
8 [ b A7 B 198, 377, 090. 59 4.78
9 HoAh - -
10 it 4,125, 652, 250. 65 99. 35

5. 5 & MR A RPME G E ST 1#E B N HETF AT LA s R B A

s | RS | BURARE [HE G | ARME GO | HEEFHERE] B
1 230205 | 23 [EJF 05 5,300,000 570, 541, 079. 45 13.74
2 230208 | 23 [EJFF 08 | 4,000,000 412,562, 520.55 9.93
3 220220 | 22 [®FF20 | 3,000,000 319,727, 786.89 7.70
4 230210 | 23 [EFF 10 | 2,700,000 284,795, 556. 16 6. 86
5 | 2400001 |24 #5HJEFT 01| 2,500,000 264,314, 538. 04 6. 36

BT 11




M TR BAZEA Z 057 2024 58 3 =AY

()]

R
AT G IR RS A W SR -

()]

AIEEAREIRARFFA SR

[$)]

AT G AR IR AR ARG

()]

-9 B IRAE GBI T B3 5 1 0t i O

()]

- 9. 1 FHE BT BB BUR
ACHE S AR WA R R B 55

ol

- 9. 2 R FR AT S 4 H8 ) BB S0 A4 2 B 40
AHE AR AR AT & H AU

()]

- 9. 3 A E A BB P
NI AR AR R AT [ B2

5. 10 BEHSWMEMIE

. 6 MEWIRIEL A SO E HZEE T 3E H B KN HEFF BB+ 48 B SORRESR IR

T REHIRIE A SOYE S BEE T =3 E B KM HEF R RT L4 St R BB A

- 8 AR A SOME GBS T 738 H B R/ HEF I BT A8 BGIE R 3 B 40

5.10. 1 AESHBRKIBI+HIEFR AT EAEHRE IR E R TVLRFEE, R

RS g H ol —F N ZBIATED. ATTHEE

PR T R ARAT I I AE Rl 7 A AT ML S AN B Ml g5 b, DIANIE 2475 s i 320 s

H ERAT IR T 358 2 T P o He R s B

AN, ARHE BN A G R SR T BN OCHI FE R, RIRIESR RAT E AR S

MAT N A G RRE R DR, SR ARE P AT G IR AR 22 =] i1 B AR -

5.10. 2 HEERFENI T LRERTENEE S RAMEN EILREE
AT AR N R B

5.10. 3 HAMBEF=HIER

e K e o)

1 [ RIESE

2 |NGIEFIHE K

8, 004, 392. 33

3 MU




M TR BAZEA Z 057 2024 58 3 =AY

RS

JOZAT TR

HoAth SR

HAt

o |~N|o|o | e

it

8, 004, 392. 33

5. 10. 4 FREIARKFEE K40 T H BP0 ™ B e 555 A 40
ARSI AR AR FF AT Ak T F I ] #4555

5. 10. 5 A WA+ BOR A7 1EIIE 52 BR 15 1 3t B
AT G AR IR 44 IR 5 eh AR LIRS PR L.

5.10. 6 B EA S & ERHALSCFHIRER 2

AP BRI, BB A SR T AT T A ST T 8] ) REAFAE R 22

§6 FFHRES BB

BT Ay
i H A TR R R A5 A A T AT R 2 A5 C
i ) 35 4 4 A0 e 3, 985, 627, 132. 69 2,532. 35
i S0 TR) 37 4 5 FR U 47 00 9, 892. 28 -
ek - e B4 e 3 4 R R [B] 43 0 40. 03 40. 04
5 HAHA ] B S PR B S B (A B | |
/LPL“=7 3HA)
15 HH A AR I 4 A B A 3, 985, 636, 984. 94 2,492. 31

TE: AL RIS LR B BN A, B (B 25 e L A

§7 H&EHABHER R ERREEESH R

7.1 REEEARFHRESHFEHNER

AR IR A R R ARG B, BRI A R R A OR K AR

o

1.2 ZR&EBENZHBERRERREEER 5 AH
AR P 2 A B RIS I A BT e BB AR &

§8 B HH RN HMEEES



M TR BAZEA Z 057 2024 58 3 =AY

8. 1 REMNE—BREFRFAESMHBLHIE BB 20681550

T B R A G B L T AR I T bl
# Ty
i (L
eI HHA A 5%
i o ﬁiﬁj ﬁg Zg gg BB [ (0
5l R X
2
2024 4 7
bl 1 A1H= 3, 985, 621, 197. 87 0. 00 0. 003, 985, 621, 197. 87 99. 9995
YA 2024 4F 9
H 30 H

7 R R
ARHe G T ARG I DU — BB B A S S i B L B B B L 20% MR, AEEEEA
WEAPIQNET ) T SRSV 1Y RSN i1 X P E b kil Y o /N P K B S e R o
BRI BB B E R D A B A A S S i AR S B bR B R . KB (] XU B
LA B RS SR AT AU

8. 2 MR EE R M EERER
B 2024 4 8 H 13 Hilg, FEEKABEAFIEARERERK, EHERIZUTARERERK

%

§9 HENMFER
9.1 #EXMHFEZ
Lo RN 256 TREASE & SR IS
NES 2SS

3. AEREITE I
v AR ST A AR RE A T BB R A A T

S

9. 2 FEHE
DL E B SO T 3 A AR ST N A T

9.3 AR
A N AT LE A0 I ) 035 40 T\ RN G085 A 10 702 3 B 0 A i 4 B 25 1

HETTAEREEEGRAF

o100 &1

=



M TR BAZEA Z 057 2024 58 3 =AY

2024410 A 25 H

91 3k 11t



	§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
	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


