BAPHRO-3FERM EMGIERIESRAES
2024F FIFEME
20245£09830H

EEEEN - BAESEEHFRILATR
EEHEN  PEHITBERITBROERA A
WX H HE: 202442108 24H



BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

§1 HERR

BEEHNMEF S RERRIEARSE 8RR EIC R = FIERREL
R, TR AR R LS L R R e B M AR AN ) B A ST AT

B HEE N B RREUE & AT I A IR A RIRE AR & & RIFE, 17202441052
SHEM T ARG RIS iErs . SERIMBTEASIMEENE, RIFEEZNER
AR B E . T PERRR B R -

BB TN KUE LSS H . B 53 00 J5 0B B AE A B 4 05, (RO PRIIESE
LR .

BEEMS NSRRI AR R BTN, B E AR BT sk ami v
-4 ) 15 A i 4 4R S U B 1

AR % BERER A O

ARSI F 2024407 H01 H A2 2024409 H30H 1k

§2 E&7 MR

B & TR BT £33 0-3 5 I 5 1 4 i 5t
He TR 017566
S (e L RFF I
EeERAERH 20235203 H08 H
i 5 WK S 4 B B0 3,178,122,591.404
AH G TR AL BT, SRR & 1098 H 2 A1
B H R SRAFEFR BT OB B4, 38 SRR R O 25 P I

PREFAVRZE I /MU o

AR R G, T BRI R A S S
Wik, BB b RgREoh RAAGR MR s 14
T g (IR 73 A I A 7, B FEAR AR 71 9
A 138 SR AR BB W RFAE AR LU 587 4
& PLSEIUR AR I3 B RORER o

HH 157 0-3 4 O M Bl 5 5 20 2 8 x O 5% +HARAT i

R WA (BUB) x5%

AH MR R G, AT R T XU 5 T
Wt AT it miin s e, IRTREMES. K
JRUBSE AL 2 R I L SieE S

A GO TR R R &, T ZOR R R R ER Bih
WAL, BAT S hriFa 8 K bs R B0 AR

%20



BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

R e T AR AL R XS HAC 2t R AL

HEEHAN BT S E AR STEA A
HEFTEN rH [ IR il &5 AR AT I A PR A 7]
M 70-3 FtE4 | E FO-3FE R M4
R A 4 iR . TPL EER M4 A fiﬂ% FEER M
Rl A A5 C
@ AL SRS 017566 017567

==
jaliy
&
Yo
>l
|
P
X
it
&
=
&
&
Gk

3,168,299,049.204;

9,823,542.201»

§3 EEMFEIFNESIHERI

3.1 FEMF BN
A ARt
45 812024407 HO1 H - 2024409 F30H)
FEMF IR BT RO E | BIPR0-3FBUR M
SRfTA LR fiC
LA 2 S 34,662,074.22 85,273.88
2 ASHA]E 22,979,882.50 49,681.09
3BT 35 5 4 2 AR R 0.0058 0.0051
4RI G BE = 3,228,869,228.94 10,094,838.06
5 R B S A 1.0191 1.0276

. QTR EEE L SHR A ORE R NN 5 & T, TEN SR 5 Sebr

e KT AR T S8

QAT LI RIS ARSI B HARN ORE A RINMEEF I
i) FHERAH IR B HIAIE FORAE 4512 5 R R, AR D9 A ] S aiii e in E AR J 22 78

iR S L En R

32 EEHRERI

3.2.1 EEHBUFE NS KR K& 35 RIS R A e R i LR
BT 1510- 35 B il T AT R I

. | Mk gEHE
g | PN | LR ﬁ%‘{’zﬁ s
e o s | B | ST @O0 | @-®
@
oE=A4 0.54% 0.07% -0.23% 0.04% 0.77% 0.03%
L ERA 1.34% 0.05% -0.11% 0.03% 1.45% 0.02%




BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

ok — 3.27% 0.05% 0.22% 0.03% 3.05% 0.02%
HESEH 4.92% 0.04% 0.48% 0.03% 4.44% 0.01%
E&&E%é\ . 0 . 0 . 0 . 0 . 0 . 0

BT 510-35F R A B A 5T CHAHE R BN

NZ
. L | AR | kSt 5
N gk | D i HHE R
B B N Fhp | Sl | OB | @-®
FO N RS it
@ Z03)
@
HE=ANAH 0.49% 0.07% -0.23% 0.04% 0.72% 0.03%
LR H 1.27% 0.05% -0.11% 0.03% 1.38% 0.02%
ok — 3.14% 0.05% 0.22% 0.03% 2.92% 0.02%
H&E4& A
AR 4.77% 0.04% 0.48% 0.03% 4.29% 0.01%
X =

3.2.2 BES A FERURES RiHHER K RRE) LI5S RS R Al R AR
B LR

EHAPE-ERFEE S EAR T REE R ES R R i A R E T E
(20235038 080 -2024F 085308

2%
1%

0%

-1% T T T T T T i
20230308 2023/05/30 202300817 20231108 202401025 2024004022 20240711 2024005030

= EhhRo-aFHFRE RS — BREEE




BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

BEHAF-EFERFEEEAECE T HEE FES SR W A e
(20235038 080 -2024F 085308

6%

5%

4%

3%

2%

1%

0%

-1%

2023003/08 20230530 20230817 2023411109

2024101125

T T 1
202404522 20240711 2024008030

= ERth 02T R EabRC — IHREEE

54 AR
L1 EGHE (RESLENMD B
e [
AN
W4 % i L Y 4
TR I
ERIE:
Bk, @ TR
BHIRAT, SEHILIH I
FetE A DUERTHES
i | AEEiEesm | D2 |9 | RS EAT R,
202344 H 26 HilAEH £30-3
EEE I SRR
B G 4 25

e O LIBAEIRE M BT H RS A< 56 445 U SR (04T 4 H IS
QUES ML 5 SGE AT 2 CUES L MO B R R 005 (A S E
@A S ARG MW A S S LI HAT A ST B B R R L I

4.2 EEANIRE BN A ZE B EEM T EHR KA

AN, AREEEHAGES (e NRITAEIE RS m R eik) « (AF%
FILF R R GBIFE NG« QEFRRESEHEAAATESHERFEAL)
(EEHEAFI R HEsENR LSRRI SR EE MM e,



BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

AEWSAEH . B 5T, A m R R U BENTIE HY e 4 B, A AR 2 i B30T KU
Bkt b, OB A NBORBRHM 2,  BOA 1R FH 3 G0 BRFa AR 1T 8.

4.3 N3 5 E I B
4.3.1 AFZ 5 B FIPAT R

N T BN P RN S B BT J SR Ar, ) 58 R 30 S A N (1 i B AN R
I RGN T 557 SR AT PR 3 38 5 AP HAT - & I, AR HAT T GIE
FHREESEHEATATLSHERFEL) M (EFREFEGRIVEAT LTS
EHINEY BIE . MRS HNEM T E, #BARKNEE D (EFIHN. 3
HH. SHWD , SHRE MW EE REE G0 22347 T 4001, AR RIUE A28 5 IR 1)
(R

4.3.2 RERZZAT AR TG

A A AR DA I A SR I P FE R 2 IR I3 58 5 i i A YD AH 5%
NG PE S R GE W AT 0. SN, RIS AL G 5 5 Fr AT 564 7
H & F15E 5 o

4.4 W5 A E S K BR RISAISES

B = TR I R 59 AL A DLIL BRAR AN K, T8 35 2 BEAEOR T akah
T MBGRIT I, WIZAETA M= as mE IR, 29 H A K EE 7 I TR X 2 U
AT Zy, BT AR ATWN TR, HARRE K BCRITH, Z AT &4 K
RS, HEIAR - RINBERHEGZEE A, M4 7 ERE, 51RFHRR
W AT, SEBEAN=FRAEEIL TG ERES. AN, HEmd A5,
IR 5 ) SR LA K A 7 B 40 RS PR32 P AE BR R TR R Atk Q13E 1 B B R A 2t

45 EHANESHNILSRIN

HE M WA BT F0-3F BUR M & i AL & AR E N 1.0191 7T, AN,
RS ER K R N0.54%, AL SR LR FEHEIR 28 5 N-0.23%; BB E KR
BT 57 0-3F BUR M B CHE S M AUFE N1.0276 70, RGN, ZREE M
K N0.49%, [FIHML ST EL B IR 25 2 N-0.23%

4.6 HEHARS A ANEE & T #ETE R
AN, AT R HIUES: A TR H R & 0Bt a AR A — 0 A
e T HHERT LT e

§5 REAGHRE

51 EMRESE AR
FP5 T H EH(T) fh i < A B A B 48

%611




BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

(%)
1| B HE - -
Hr: E - -
2 | A% - _
3| e s 3,992,400,745.73 99.94
Hpe fiigp 3,992,400,745.73 99.94
B CHFUE SR - -
4 | REBEERE - -
5 | T A SRR - -
6 | EANRELET - -
Forre SEBraEE R SR
R Gl
7 ﬁﬁﬁ%ﬁ%ﬁéﬁéé\ 2,492,061.31 0.06
8 | HAth#i ™ 20.00 0.00
9 | At 3,994,892,827.04 100.00
52 WMEMRLITL AR BEERELHE
AEE G ARG PR R A 5
5.3 M HIRE A AME HEES T = #E LR/ AT+ 2 R =1 R A
RIS ARG AR KA RS
5.4 REAR LM P B RSRRHE
o ” . o 4 T
¥ 5 5T 7 i 2 FRAMECGT) EHEL (%)
1 E K fiii o7 141,849,619.50 438
2 PAT AR - -
3 LRtz 3,850,551,126.23 118.88
Hodr: BURME SR 3,850,551,126.23 118.88
4 {0l fi g5 - -
5 ANl Jo I R 2 - -
6 H SRR - -
7 AR (AT AZ #efit) - -
8 [F VA7 5 - _




BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

9 HoAh
10 &t 3,992,400,745.73 123.26

5.5 i HFHIRE A RYE G S B8 B/ HERF 8T 4 R SR 5 B 4

FF _n " s - b G B I
o (AN (RN o (5% A IHECD) (L (%)
1 | 240403 2442503 7,200,000 [ 733,097,293.15 22.63
2 | 220412 224 %12 3,300,000 [ 340,549,000.00 10.51
3 | 240303 24303 2,500,000 | 253,317,945.21 7.82
4 | 230207 2307 2,200,000 | 222,961,863.01 6.88
5 | 220305 223105 2,000,000 [ 207,057,049.18 6.39

5.6 W E RARIE A SO E & 2 B E EU IR/ IR+ 42 B SCRRIES B A A
AF AR IR AR FFAT B SCRFIE SR

5.7 T E BWIRIE A FOHHE o5 2 B E EU B /N EEFP BT 144 5t 2R 3 B A
AIEEAMERRFFH TR

5.8 B HARIE A SOYME o 2 S =3 E LU R/ HEFF BT 42 BUE S 5 148
AT ARG IR AR FFAH BGIE -

5.9 &G IR A E SR KB BE3 5 16 Dt it B
5.9.1 |E AR FE SR E KB M0 P 4
AT AT I TE AR I B 35

5.9.2 A B S BB AE I B B BUR
S SRS = ilaPMWiEiEt iicra s

5.10 55 HAAR A B S48 BE 19 H SR A 5238 5 1% 0 Ui B
5.10.1 2= 3 E A S B B UR

AT G AR 5 3 P4 TE R A T 4
5.10.3 A& E B R R TN

AT S AR AN TG B T B R 0

5.11 R A GRS ME
5111 FEER BRI +RIEFKRITEAT, BEFRBIT. PERLRKBRIT. F
]t D ERAT 73R 5 4l H BT — S 1 B R B BRI T AT BB 1T .

% 811



B TFeh 5t 0-3 FBURTE G Al

BACIE S % 71 4> 2024 458 3 FREMR S

FEEBERA+LIEFT, EREERTRTIEFHRERREFRE

FREHIRRE -

5112 ZEEAMEMRRFTRE

A BB

5.11.3 HAhBE = p%
Fe 2 FR BHE(TT)
1 77 HH ORAIE 4
2 IR Z537 S K
3 JREYST 5 )
4 SR
5 JREYAT ) R 20.00
6 oA YK
7 HoAth
8 it 20.00
5.11.4 WG HARFFE A T R BN T #e fizr 4
AR FE G AR AR AR A AT B 1 P A 457 77
5.11.5 I & AR AT+ 42 B B2 A7 AR L E 52 BR A% 0 1 16 B
AR FE G AR AR AR FEA I 5
5.11.6 B H A SR MK HARSCFRR E 55
BT IYE& AANMER, 73T ARG T 2 6] 0] BeA77E e 2 .
§6 B E LN HRS)
AL
A F0-3FBUE S | B 60-3F BUR %4
filfii A Rl C
i T S AT A B A 4,240,740,128.63 9,805,019.28
T 30 S 1) 2 i Eiﬂ V) 173 245,054,526.71 160,663.81
e A0 T SO S0 ) o e e T [ 7 0 1,317,495,606.14 142,140.89
i 5 391 B] B 4% 7 AR B 4y 40
3 Z k> BL“-" 3E 5]
0 T S AR e A B A0 3,168,299,049.20 9,823,542.20

§7 ZREEHENZHEARERELESHIL

%9



BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

71 ZEEEANFHEESHBRIIHER
AT AR WA JE R e BN d2 B 38 S B AL S 5 DL o

72 ZEEENZHER RSB EAEST 5 AH
AT G AR T A TE A < BN IS [ 8 e OB AR L G O DL

§8 MR EH PR HMERFR
8.1 HEHA R —RBEHFRFHESHBLEIA R BGHEE20% K 1EF 5

# 3025 01 PR A e S A O TSI R4
®
x| | FPABEGEL
s | o | UEEIRF I 53 550 T [ 5350 EEERAY T
T 20% 0 A X 7]
51
B 1 20240701 - 2024 1,589,999,000.00 - 389,999,000.00 | 1,200,000,000.00 37.7581%
A 0930
P AT X

AT SRR A A S — BB R SR e W L 910 3 s i e SR B20% I T, AR T Il EAS RIS LT
WE BT B o B R e ], i BN AT RETC IR DA B A% S I AR B B 087, AT AT RERS Bk B 2R — 58 5,
F AR HE S R HE S AT KU -

FERFENE DL, 5 FPA S 0L LEBR BB B K RIS R A 6, W] RE T BUE JL IS (B Jo AT & B3 P B B T I W 8
PEACE, s i, 5 GIFaiE Kb e A RS

8.2 MR RF RKNEMERF R
AFE AR A TE R BB R Hefh L EAE D

§9 FEXMHFEF

9.1 FEXMFHEX
o [ IE M 2 v T 3 < 53 SR T ) ST A
(BT fi0-3EBSRME G A SR SR e & & F)
(T f70-3E BV Gl ftis FOE SR BUR B BB 1)

H B MY 55 BRI ATE LI

H T AL S5 TR HEAERTE LI

0T 9T Py 2k i BN AE R B B R 1) % T 7
A I 2 R A et SO

9.2 FFIBUH
BN AT S S NI EIEE NP 2.

9.3 & A3\

1070



BTFeh T 0-3 FEORIEGAGTHEBOES 5T 5 G 2024 450 3 FRERY

Bt w] DL A BNt L o [ R o B FE TR R I, A B R B
FREE .

BAESEHRERFEAT
20244E10H24H

9 11001



	§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 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


