THRmERMBEHEIESFRRES
2024 58 1 FEMG

2024 £ 3 A 31 H

EE&EEAN: LREEESEHEARAR
EEREN: BREBITROERAF
WREZHHB: 202444 A 22 H



TCARF R D4R S IR SRS R 2024 FE 5 | AR

§1 EERR

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

FEIE N IAT RO AR A RREAR S S FME, T 2024 5 4 7 18 HEK T AHRE
I S5 4R bR PRI R HEMEFNE, REEZABAAERRICHE. #SEHRA
#H RN,

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A

H A SR S

PNl N2y
AIAAERAE 20244 1 H 1 HEEZE 3 H 31 Hik.

§2 &= I
F 4 TRTRR TARBEPLEA
FH 4 TG 009076
HeiE e RLTTF R
HEEFRERH 2020 £ 4 A 23 H

07 IR S <5 A 0

2,918, 512, 660. 42 1

BB H AR

FERAT WA BAT SR & LERLOU I AN, 72 7™ 1] U (R T 9
N JERSEHUEE & B I KR

BB RS

AT s AR T FU AT A N BRER T I 3R B A4k, AR R L2
IBATES . FUMATEBRRN. EHFTHET R iRz
I DL R 2R IR AT T, HIT [ Py R B 2= i I R

B SETIIRIL . AR GHMEVERSYE B, SR E TR B R
7 Y RS ST 7K T o T8 AL R MR 354 W AT S B ) i A

£, KRB RSN, R BRI BOT, &AL SR
FPECE ], ET MT R, &SRR R RO E L

o ARG RE L E ME AT AE BT AIZE S I IME, LEE
(DN S Gl WoiE AN v JINE e g AN S ep: /A S AR

Fo v e BTRES R FFRIYIRG E IR I DL R B E AE S8E, FRE
S0 RS & B E 1B T .

b £ H B i

HRAIE 700 FEEOI R X 65% i si A M e CRMED FaEul R X
30%+1E A= FEE A 25 2 X 5%

DB YA 2 AR

RIEG IR GRS, TGRS ACHIC T R, &
TG SR Mk e, ARG R THEBOE B ZARN
5, TR BOE L] N RBRIA T BRI, T
DA A 5 W 5 72 Sl R A A DR

%20 gk 11




TCARF R D4R S IR SRS R 2024 FE 5 | AR

HEEHEA TR SRS E AR AR
HEHEAN FH R AT B AT BR 22 7

§3 T F1abr A & ERI

3.1 FEM KR

ffr: ANRMT

E B SRR

WEM (2024 4E 1 A 1 H-2024 423 H 31 HD

L AW C s i

-183, 561, 278. 71

2. A SYIAE

-18, 398, 466. 40

3. BT 45 < BUAS 1A

-0. 0062

A AR IE B A

3,038, 261, 572. 31

5. IR T i BlHE

1. 0410

e 1y BREEESHRFR AT AW B 5 2 G 1 & T2, Th 38 A SEBricas 7K1 2

T HoET

2+ AW LB T R S AR « BB

HAbe N O 2 e E e s

FHRRAN IS B A FH IR 153 25 ) (AR A0, A IR A 3 CLse BRI 2 in A 2 Fe i A2 sh i i -

3. FraEdE BRI S MR E —H, iz RS AT H S SIS H .

3.2 & HERIN
3. 2. 1 BEMBUFEE KR LS RN S B AR 2 1
b 2% b s 2k
AR | PR | D | i
L o ‘ flEEE | 0-0 | @@
@ WO | l%e
#ED
HE=1MH -0. 37% 1. 39% -0. 16% 1. 08% 0. 21% 0. 31%
T ESNH -8. 46% 1. 16% -3. 38% 0. 86% —5. 08% 0. 30%
oFE—F -21. 34% 1. 02% -9. 62% 0. 74% —11. 72% 0. 28%
TE=5F —-37. 48% 1. 24% -9. 97% 0.77% -27.51% 0. 47%
(44
4. 10% 1.31% 3. 83% 0. 81% 0.27% 0. 50%
AT S

3.2.2 BEE S RAEMURES RIHFEMKERRZ LE 5 RS BRI
REHHIHER




TCARF R D4R S IR SRS R 2024 FE 5 | AR

THRERPGR & BT EE R E SR ST R s 2R pY T s FE BT HoE

90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
0.00%
-10.00%

(I
lﬂr LII #i erl

W.* o
N g0
WA

I\
| W ’“J) Hu»n\ﬂ
I /
| /\‘\)-
n'“ "Ii Illh'rrb HI\)\ I\fh\’rr‘ llIJ'rlﬂNM N
f Ayl YV ,_waﬂ.-th \f W UM\.
L M b \ W,
L pporad N e A TN N
[ o RV el
A f Wy F'P\
e o - @ = ®© - o - &6 - 0 o o =@ & @ m
d’ [~ h (] [ L M~ (=] (] o s M~ o o] [vr] L [==] (=] — [ar]
@ @ @ T 2 2 2 @ == 2 @ 2 - - Q @ 9 - o 9
[ ] [ ] [ ] [ (=] [ (o] (o] (o] (o] [} (o] [} [ ] [} [ ] [ ] (=] [ ] (o]
(=] =] =] = =] = (=] (=] (=] (=] [=] (=] [=] (=] [=] (=] (=] =] =] (=]
(=] (=] (=] (=] (=] (=] (] (] (] (] (o} (] (o} (=] [} (=] (=] (=] (=] (]
|—THEMES RRENEE — TEEMES RihlagEies

E: 1. REEFEEEFT 2020 4 4 H 23 HAEX.
2. IRERESEFME, AREECHN6NH. HEAMEHAR, AREWRAEATEREESE
[i] S T 45 By il B F5E % PR il AR e o

3. 3 HAth¥tz

T

§4 EEARE

4.1 RG22 (REGLBE/NH)

w4

HR S5

FEASTE G 13k < 22 P PR

IR H ]

EAEH

IEZF Mk,

FIR

Wi

e

2022 4F 11 H
18 H

16 4F

Wi A, AT RS K TS
P PR A Al e wi vk o1, o [ [ s <5 il
AIRAFSH 5 2010 A2 T AR 3

5, DR R R IR S e
i, 2013 4E8 H 26 HES, #HIET4E
{5 Aot = AT IR A BUIE R R I 4
FE22T, 2014 4 1 A 20 HE 2015 4F
11 A 11 H, #EFETEREH A E Y
XA R R I A e A T

2014 4E 1 20 HE 2018 44 H 9 H,
FAAE T E AR e AR R B 2 4
FL4Z T, 2014 4E 9 H 19 HE 2018 4F
2 H 27 H, T TR EHIE RIS
BIRGAIEF R RIS SA; 2015
3 H 19 HES, $AE TS B e mb




TCARF R D4R S IR SRS R 2024 FE 5 | AR

I EERIE S R RS AT, 2015 4F
3H26 H& 20174F 10 H 9 H, 4L T
R B 15 5 T B A S B S 4% B
GRERM,; mw%4ﬁnﬂ£
FAE TG B R RIS AR A iﬁ
#&ﬁ%ﬁ%%%ﬁ,mwiluﬁm

s AT TR E S R ik SRt = 4T
&@ iﬁ%&ﬁﬁAﬁA%ﬁ 2021
6 H 24 HES, R TR EZ O
BIRE iﬁ%&ﬁﬁAﬁA%ﬂ 2021
8 H 1T HES, R THEMEEN 6
MHFARE iﬁ#&ﬁﬁAﬁA%
2022 4E 2 H 25 HE 2024 4E 1 H 12
H, $4E TARHE X OP LSRG LIRSS
WHERSRESZ, 20224 11 H 18 H
Z4, AT THEREE RDOR A THER &
WREGH LSS,
L ATERH AR S A R AR H siA R & H /MK B MATER A SIRH A&
BG40 5 (0 B ER H B

2+ UEFFML R SCGEMATIE 2y (T Aol N 53 BRI ) FAH SRR E o

4. L1 IRFAERZER - EE RIS R S 1E & 258 F R E =R 5 E 0
At IR S 4 FA) K < 28 BRI AR AL 55 9 7 i BRI R R B 1 0L

4.2 BEANHRERA AR SZEERTEE LR

AME N, ARESEEIHNRALME GEFRRE ) S RNEEMAREER. 15
VLIPS SR GRS , RTINS . B R ST 0 BRI P R e B, AR 4%
il AR At B, RS I #RE A AR B R, EIE RSN HRA A 2 1T

4.3 AP GHER S

4. 3.1 AR5 H ERPATHE N

N AR S RBTEN, R BRI ARZ, B HIA RS RIAL S A Gk S5
BT, AR GEFRPESE) « GESFM 28 PR SE & L % 45 B
%) GEFRMIIR A EN MRS T E TR EEEAE) « GEFREERSEHA R AR
SR G R SEEERA R W, BIE T (A FRSEEING « (FEL S
EEINE) , WA A E RS RT AR T IR E, I R S i
i N RS AT I A& ZERE IR, AT BEAFAERIB AN P 2 Fan i S B s AU U AT A% . A4k

F

Z

25T 3 11|



TCARF R D4R S IR SRS R 2024 FE 5 | AR

T, AR TR SE . RS RSB, A2 w0 A2 BRA 2% AF ELX TRl — RS A A R 52 5 76 3R 14
HGERAE, R T RGP TR HBHHTERIE, SCILT A5 RIBIUEFEAZ
PEHEOL, HAIE G ARG ARG NS BN AR & Z A R AR BRI AR R 1
6158 53 S AE X AL 5 o

4.3.2 RERZ AT AR ETUH

AIEEARE N R BB L G RGN, AARFHRRAES 505
NITSEN R H 181 52 53 BRAT D 1 B0 75 By i AZAIE o7 2 H BRAZ B S%IIE LA 1 k. #5805
HEAB R RH AR IR T A LR HRIASE S, RFBARTEE 5 A s .

4. 4 WE ARSI B R REMBEL T

2024 F—FE, WinseBaik, WIRBARRGREEER, BARKE L, i ek e
RIS, RARSEB A R AT BON IR S o FAT TN T 37 B A b T O I A ARIRAS
FMGTHIBATHS RS, B3T3 2 A AR, (At Wil ai i b BN & . FE et
Rt M BEA R 2 . K AN SR BRI BB, EVE AT I P, LA
RINZE T, IR SRR ESE, FERARAT ML T 4ERE 7 XET REAT ML ATRERC, & A8 ki s
BOUHE BT AT MISRATIL A E, &S 7 L, R ATl 4k S RRAT .

o

4.5 ME AN EEH SR
WA, AIESIPEIEK N0, 37%, ST L EFEHE A 0. 16%.

4.6 ME N E ST ANBERES FIHETE B
ASHE G AE M T A BT i I 2014 4F 8 J1 8 FIAERKIN (CAFF SRR S BEEHE g (R4
) ST R A

§5 WHAEGHRE
5. 1 REMREEH~HEHN
o B
e WA S (o) R B
1 i 2, 812, 465, 503. 24 92. 34
. = 2, 812, 465, 503. 24 92. 34

[\
B | R Ok |5

R
% - -

A
e
SR - -
e
e 1

i

SCRHIESR - -




TCARF R D4R S IR SRS R 2024 FE 5 | AR

4 | REEER - -

5 | SRlfiTAE AT - -
SN IR 4 il % - -
Fors S IR 0 1) S N R B 4 i % |
F _
WATER NG F 8T &A1 231, 331, 561. 29 7. 60
Hoph gt = 1,959, 211. 95 0. 06
&it 3, 045, 756, 276. 48 100. 00

SECEINN < £ I L' o TN 0 P X T B s

U

S B B2 S S TR REA R 2% .
2+ AT G AR A A BE S B LR BT IR A So i E A 221, 156, 609. 79 T, A3
KRB E LN 7. 28%.

5. 2 MEHIREATW A RIBERRAS

5. 2. 1 ERREAT I REZ AR ER R A S

o LK At GO SR e
% %)
N VN NN G- A\ - -
B [RAM 74, 605, 215. 31 2. 46
C [Hli&k 1,949,911, 576. 74 64. 18
IV == I <A N /S W54 €& Y 1614
A4 52, 980, 916. 92 1. 74
E - [EF 41, 920, 000. 00 1.38
Foo e mZEeEd 153, 682. 44 0.01
G prdEEhn. eaEF ek 39, 476. 13 0. 00
H o fEmEmEgol - -
I (&R BAEAE BEORIRSS
N4 26, 080, 226. 10| 0. 86
T Rk 234, 663, 416. 73 7.72
K |FHuE 33, 853, 127. 00) 1.11
L [FEGEFIR 55 iR 55l 58, 090, 406. 00| 1.91
M RFER TR AR R S5 35, 208, 104. 94 1. 16
N KRS BREERL A it i E 108, 692. 93 0. 00
0 |ERMRE . EEFHANR S - -
P B - -
Q | DAMHtSTAE 389, 917. 08 0.01
R |SCfb. BRI R 20, 491, 805. 98 0.67
S |&E 62, 812, 329. 15 2.07
A1t 2,591, 308, 893. 45 85. 29

TE: H TP TSR 2 SO E b 2k e B i E R L B 3 T2 AN 5 ST T REAT R

BT 11w



TCARF R D4R S IR SRS R 2024 FE 5 | AR

5. 2. 2 MERIRBATIL O REB BB R B E R R A S

RES

NRME AR

B B E ] (%)

i {Z ik%s Communication

Services

123, 934, 500. 00

4. 08

AR FEVE F S Consumer

Discretionary

97, 222, 109. 79

3. 20

W T VH B Consumer

Staples

fiEVE Energy

4fl Financials

{#{# Health Care

Mk Industrials

ZHFAR Information
Technology

Ml Materials

;™ Real Estate

WNHEN Utilities

it

221, 156, 609. 79

7.28

E: 1 PLEPIERAAERITAL > FebnitE (GICS);

2+ W DU TN R A T o 5 < B B R L9 0 T AL & 1T

R#%.

5. 3 FARAL A SEMME i 2 B 713 E L5 /NP O B SR B 3R W 4
5. 3. 1 M FARIZ A FOMHE o Z 7= 1 (B EL A R/ NP R AT+ 42 B 3R B 4

e | RERE | BRESK  |(HE B | ARME o) | SEESEEEE] (%
1 300750 THER AR 1,590, 420 302, 434, 267. 20 9.95
2 600519 SMFE 139,900 238, 235, 710. 00 7.84
3 002847 R 2,488,731 187, 401, 444. 30 6.17
4 00700 o R i 450,000, 123,934, 500. 00 4.08
5 601838 HCERERAT 8,665,665 117, 853, 044. 00 3.88
6 603712 +—= 4,669,326 112, 063, 824. 00 3.69
7 300274 FH 't FL Y 1,000, 000 103, 800, 000. 00 3.42
8 03606 HR R I FE 2,721,732 97, 220, 267. 04 3.20
9 600872 O R 2,826, 901 74,601, 917. 39 2. 46
10 600919 TLHARAT 8, 800, 000 69, 520, 000. 00 2.29

5. 4 RE WKL RO RO BFRBEAS
AT AR WA R 1%

5. 5 E BIRIZ A SMHE o5 B E LU RN B BT 148 R 2 B3 A 4
A GAREWRRFFA 557



TCARF R D4R S IR SRS R 2024 FE 5 | AR

5. 6 MAEWIRIZ A SRMHE G 2 S T+ E LB R/ D HEF BIBT 42 B SCRRESR R R
e
ARSI AR AR RFAT B SCFFIE SR

5. T A WIRIZ A SOMHE o 2B B 7138 H 5 K/ HEFF BT 42 St BB WA
AIEEARREMARRFE TSR

5. 8 WG BRI A SLMME o5 F & B 3E LU /N HR P BB T2 AUIE B 3 A 248
AT AR A RIF A BULE.

5. 9 MEHIRARE SR E R B 5 1F 5L ¥i ¥

5.9. 1 HERIRAE B R KB B RF S5 2 B 20
AT G AR WA RS A B AR D35t I IYIa] 452

5.9. 2 A SBRBII RHBHBUK
ARG N, ARSI BT 5

5. 10 M H BR AZE BB 10 H GH 2L Z B i A

5.10. 1 A3 E R HA R HCR BUR
ARG AP, AT 4 A FH B B0 AT 1

5. 10. 2 A FAIRAE S BB 1) B FUH B IF S5 21 9 41
ANHe AR WA RS A B G B35, I IYIa) 452

5. 10. 3 &3 E R BR Y
AR, AR RIS E GO T

5. 11 BEHESREME

5.11. 1 AEEHRFE AT B IEF K RIT EEEHIR T HIBEEIMITILRFE, K
FEREHH Hal—FNZBIATED. TSR

AT BRI+ A UESR FRAT AR, TLIRARAT B A PR m) AR S ] H T —E N 8 %2
B E X RS RIRH AU R .

EIRFEFENS E T R S5 A B IRDUTE RO, BB R AR AT 5 8 BN [ 1) 2 22
Ko

%9 3k 11

=



TCARF R D4R S IR SRS R 2024 FE 5 | AR

5.11.2 BRERBE WM T B RER BB HES SR EIERERE
ARFE BB BT AT+ A4 BEER AR Hh 2 e 1 [RDARE PR 8 S B 52

5. 11. 3 FAh BE = Bk
F5 L F &8 o)

17 H AR UES: 149, 334. 23
ESCIEF7 T K 1, 549, 758. 04
IDAdiel -
AR IS, -
JREYAT R I 3 260, 119. 68
FoAth R -
HAth -
it 1,959, 211.95

5. 11. 4 B FIRFFA B4 TR BOHK TS 657
ARSI AR AR RFAT 2T 5 B T e e iz

RO || |O1 W ||~

5. 11. 5 5 B AT 148 B R FRAFAE LI 52 FRAB L A9 152 B
To

5. 11. 6 BE A AR MHE R F AT HIR I 7

360
§6 FFI RIS BB
BT
e 15 A HA )38 4 40 B0 A0 3, 030, 841, 424. 49
5 3 TE] S5 4 0 ER A 47 0 20, 436, 758. 56
ik T A 1A 3 4 R [B] 43 A 132, 765, 522. 63

i TR 3R AR S A (B
//I\y\ “_» iﬁﬁ”)
e 15 HH A AR I 4 A B A5 2,918, 512, 660. 42

VE: 1y SR I A B H A O WS LA R BN AR A
2+ A ST IA) Bt < U (] 473 00 35 4 L A A0

§T ZREEHEANCHERRERE AR EHE R

7.1 BREEBAFEEEESHBRINER
o

o100 3L 11

=



TCARF R D4R S IR SRS R 2024 FE 5 | AR

7.2 B¢ BENZHEERERRAE ST H N
.

§8 M T H R R HAMEEE B

8. 1 MEMINE—RREFEES ML BIBGED 205515 5L
T.

8.2 MR E R MMERF B
T.

§9 #H XM E X

9.1 FEXMFER
Uy e FEE M2 T TR 125 [0 TR £ AR 5 0 20k 54 PR A ) T S
2. (LSRR ABIER RS EEEF)

3. (CLAREGME BDGR & BUE R IR B IE S IEE L)

&

4. (CARIEEDOR S IR IR RS HE Y1)
5 FEEEE LSS BRI B LI

»
J

FEFUE NG5 B HLrE . B
v AR S P ik e PN E S b AR ) R A

\]

9. 2 FEHH =
T NS SIEE NFMERT.

9.3 &
PE G AT I RS 2R A D AR T/ SO TACBR S, 7 A B IA) A S 3R ST 52 B
4

IR EZEEHARAT
2024 4 B 22 H

oL odE 11

=



	§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


