R HIEETE B A HEWLAR 5T
AR BIEF R EE

2024 =

—
=N
f—a

532

b )

=R

2024 %9 A 30 H

EEFHAN: BRPHmELSETEFRAF
EEEEN: PERVBITROARAF
WEXEHHME: 2024410 H 25 H



1) ETF2024 455 3 Z=E Rk

§1 EERR
SEBAREF S LEFRUEAR S I bR AR EIC . 3R FUERRR B E R,

FEXTFL YIS e HER R e B AR A ) B DT

FGAEE A b EAM AT A A IR A AR AR S FE, T 2024 4F 10 7 24 HEK T A
A I SSARIR . HER A A SR G FAS, RIEEZNEAAERRICE. RS
NE AN DN b

G RV LLEAE F < B0 5T i JE U A8 B A S < 5, (B PRIE R & — e &R

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
HE R .

AAR TG I S5 TR 1T

AIREIAE 2024 /£ 7 1 2% 2024 429 H 30 H ik,

§2 & MR
Fe & TR Hi, /7 ETF
N TR B/ BTF (FALiE g5 FR: H /1 ETF)
F 4 FARY 561560
B Y (e ) T 5 BT IR
HeAFEMH 2022 4 4 A 26 H
W AR B S B A 221, 624, 186. 00 17
g d=R i B IREEPR IR BRI, 1B SR IR R B RN PR R R 2 I Mk
7 TR 1. PR EE R B 0t o ms

AFE G RBUE R A, R 58 2% IRAR RIF8 K it e 2 s e
BRI TR AL, JPARIEAR K48 KU 6 IR S A
AR B AT AL - éﬁ%ﬁﬁﬁﬁm%ﬁ% FEROFE A2 8] B
G LA SN, A g AR A s 14 i A0 10 2 R D) B T S
o M EAT R A S IR, RERRIRERZE, 5
H 2 PR 7 O 125 FEAEARIAE 0. 2% LA, SRALERIER IR ZEIEHIAE 2% LA
2+ FEFESEUE ML 5T 5

AIESELREH BRI W FaPESFER RS -, R
P R N5 B2 AR R BT, DU A R ER AR AR 4L
1B SRR i 125 B R PR R R ZE R /M

3. FiTFHE AN

ARG KL T N AN AT B RN i A I
BOEK 5 B8 i B SE R Rou gr ini,  AT & ﬂ%ﬂiﬁ
W, KT EEAGE S, MRS, DRIERE
Tt JERE R4 AR R .

4 AR BT B s

%20 3 13




1) ETF2024 455 3 Z=E Rk

ARIE G BT BARII LTI, K™ AR A RS A U, A= R
EAH, X R Gt KBS AR LSRR IR TG DL N BBl 1 U 55
BRI BRI R R R R A AT . S IR BRI &4y, 2k
A SR R AR A SRS AT B I OR B R AT, 0 A F AR I B 114
FLAFER, BRSO AR E R R 58 5 A M IR R 1% 22, 155
AT R AR AR AU H 1

B+ BUMSCHRFIESF R 51 s

PO SCRAIE SR A FE G R B R 1505 T H, AR G i A TG
BN SR B, s S e m i AE R T %,
ERE T B SCRAIE TR R SR ATEEAT KU JEsh PR
K. BN SRR, B RA RS RSB B SCRAIE SR
ITHCHE .

6+ Fili BT N e Al AIE SR Ak 5%

ARFEEIE ] S 5 gt SRS 5. AFESS SR
W55, REREH BB RA. RESHE]. MRRIESIEF T
BB RER, GEEENZ XTI [N, fEORREE
AR A 7 R AN AR A R hl B BEATAT KU RT3 T,
JE R L

b &7 FL R HIE AT 0 28 F Shlk i ol as
JRUSHAC 2 45 I AR TR ST R RS, RS 2R H K pEh

BN, BA SARMIEE SR 4R B AR IR R T I A AL
B e R AE: — 5T, AN TR GG Gir R E 51T
Mg Em s, HXRA TR R 53— J7m, AT R
FEE AR B Gl =, KURS AT 2 5 oK BE e 5 b R R 5
TRIFIEA—HL

BEEHFHEA RN L B PR A )
EEIEE N Hp AV ARAT B A A PR A )
§3 ETEMFIIrMESHERI
3. 1 EEME s
Bhr: ARt

3 B 55 TR A A (2024 47 H 1 H-2024 42 9 H 30 H)D

L AHA L SeHi i s 5, 706, 161. 50
2. A HFE 3, 376, 461. 15
3. IIRCT- 3515 G A B A B ) 0.0173
4. SR B 4 5 1P 284, 041, 978. 71
5. BAAR KL G A A E 1.2816

e 1. FREESWSHR AR NS 5 3 i & g, vh 9] A SEPRi as 7K1 2
T IroHes.

2+ AW O SEHEE FR R G A IR RO« Bedilicas . HABIRON CAS A et e shiieas ) fkkAH
R HIARE, AR A S sl as in_EAS 2 e E AL s i e .

3T O 13T



1) ETF2024 455 3 Z=E Rk

3.2 &R {ERI
3.2. 1 & MR EN KR REE RS BRI R LB
MRS =08
HHEEKR | PEEK R | gt
M B R EEE | O—6 @—®
® PrEZER | HEREE G
HEZD
TE=1A 1. 93% 1. 41% 0. 54% 1. 43% 1. 39% -0. 02%
i 2R H 9. 24% 1. 26% 7. 28% 1. 28% 1. 96% -0. 02%
it 4 21. 52% 1. 12% 19. 67% 1. 14% 1. 85% -0. 02%
HAEL A
28. 16Y% 1. 12% 28. 34Y% 1. 17% -0. 18Y% -0. 05%
R Z A

3.2.2 HESHFAEMURES RTHMEM KRR LS RS A dE i s

A LR
B0 ETFRiTAEI K 2R 5 E) MV 45 Eb i 2 Ak 28 2R 0 [h 5P fE B4 R L
32. 00% |
28. 00% ‘ I,r.,.':"|:1, U
24. 00% ﬁ. V
20. 00% |' \ | N ,,"ﬂ"';ﬁ
J |' ”‘i|||L1 m A /
16. 00% I |" Al v
i " || i I; .\’I]Hll lif‘" e Iv"_.r.f:L I,-'|'l| |||| FUI
1200 h“fm '?' L fﬂ A ﬁ.ﬁh f“ﬂ d%/‘hxv%uﬁ n qﬂﬁf
8.00% 1| {f by | A A ' J"w: |
|| ‘ | N f 'l,.h U ch W A Wi ‘
4 00% ."[ \P)wd‘ n'ql I J'\\} \] l '..'Ilfjﬁl'vq ,w'“'h'l 1 Nu'll \ﬂuﬁv 'ﬂ;ﬂ, v ‘ﬂ
0. 00% e U lp '*HI'IJ
-4, 00% :
$ - K o KR &K ¥T g ¥ g ¥ g L g & 5 &2 5 3
T & 5 3 2 ¢ 5 32 3 85 8 <2 S 53888 g
408 8 ¥ 8 §$ 2 2 2 2 2 2 22 I I I I IO
| — R AETFRit2 MK E — R AETFRit SR T
i BURHBN 2022 424 H 26 HE 2024 429 A 30 H.
§4 B ARE
4.1 E£&&£H (HESLE /N FHN
EARFE S IR SL IR | %Mol .
63 I — H
WA BE Trmem [ meom | R L
;Wwaﬁﬁﬁﬁ 2022 & 4 H - 6 2 B BHS LU K52 B H G -2l
T ey 26 H 2017 4F 8 I NAEFR T 4 2 BAT

4T

It

7N

13 71




1) ETF2024 455 3 Z=E Rk

L, AR
CA IR
Z

AF, PR B B BB T 0L
FO. REELHEE, 2021 4 1 AT
HeZasm AR A 5 B I
BOUFF R RS RS LR ., 2021 43
H AT =M B PR S8 Ak 32 5 BT
AT RO B 4. e A0 E ik
VISR FLEKZE J) BUF I AR EOiE 77 4%
TR HIES LT, 2021 4F 8 Hil R
ZeraER HE AR A 7 B R 2
UEFF R B R S R R S N e e P
2022 - 4 H AR H R AR )
O F L AE 5 B TR R B Z7 45 5 0k
SRS, 2022 4F 11 HE(FHER
e ER HR RS 22 P R s 2 AR AE B BT
KIBFOEF R R RS MRS, 2023
I 3 H AT MEGIHNIA T 100 225
R HFREOE SR BT 54 (QDIT) 1)
e, 2023 4 4 HRRATERME T
WEAHB ) o A 5 BT iR 2L
WEFR R Bt & i B S I R e 28
. 2023 4F 9 HEAEHEZAASG HHIE 2000
LTGRO R H 4. R
e ER HR RS 22 B R s 2 AR AE B BT
IRHOE I S R AL 4
(QDIT) W44, 2023 4 10 A
M IRAITE T 100 28 5 B
ERA R e S A Sl VRN s e
(QDIT) W44, 2023 4 11 A
1SRN T B 7 AR T A8 iz 2R R
22 Gy BRI ASB O IR 2 B B 4
(QDID). HEZRM1HGHIE 2000 52 5 BT
AR EOIE I #8054
(L4208, 2024 4F 1 H AT
FA 77 7R L8758 Friz R ma LR A2 5 BT
AR EOIE I #8054
(QDIT) [ R4 22 T, 2024 4E 7 Hi T
R F P 75 2R VDR R R AR AZ 5 BT
A HOIF A HE 4 (QDIT) FE 4 2

pul

4. 1. 1 BIRFAER B R EHEIT R R S E S48 RN E K™ B I1E R
T WEAMG IR, ARSI S L EATEE A BRSBTS R IR (1 L

4. 2 BE ARG PN S ESEE - FE B3
A N AR GRS AT A IGER. BRI S A FIRAE, AMAEREESRFA AN

% 570 k13




1) ETF2024 455 3 Z=E Rk

4.3 AP HE U

4.3.1 AP 5 HREEPATE R
WEIIN, ARESEBAMRGE GEFRREGERAF AL HHIEESEL) WER,
AR SEE IR A, AT PR 5 SRR R AR A AN 7] 22 < 2 18] W] BE A 2 ik
T SE B AT U B LA ) SR SRR AR R A PR AN RSB AL o HIRAZ 5y i #5258
RGN A RE RS BVEAT IO B 4%, AERC 5 IR B IR A 5 R G P ) 1 A S
e, WHORAFAZ BN R, XU BHAROS $5 35 JT A 52 2 BEAT L M P A0 7 A PP A
AR A, B ATAZ 5 il BB PAT I DL R4 -

4.3.2 RERX AT AR T

WE N RE AR SR FZHIT A

RGN, AESEHABT A REHES 5SS AT s T, [FHIRIESE 5K
A 1 BAAE By BRI TE S 2 H RS B 5% IR S 2 IR, #RONTRE A A N PR i R
B R A SR AE B o

4. 4 5 WA SR RIS RZE DT

=FFRE, RS B AU T DL AR AT, KR LE A e, KL R AR
AR, MR M T FRNFOCRG s, WEH BRI . BARRIA R, =FF RKIERE A
VR 300 _EiEk 16. 07%AEKIEA — g R, EEMRRDY 9 HORBURIIAR 3 1 2 A ki iR
RIS H BRI, A B AR IUBE I ORI X — R PR AT o B B0k, (EIR
Bho

JEBIUZRE, sk A BN SiHE 1A, AR A B2 T 9 AR AN
I — RIS S 2 B0E, AR AL RIS 5™, IR EOR . FE TR & ki
kT PRz E, AREANERRI, 20T,

FAT R ML e A RIIE , B BREAAR AT R i B fie MU R B SRS HEAT B3 43
B AN, AHE 1 H L0 ERER W ZE D 0. 035%, HIIA] HERERIRZ Y 0. 065%, byt
SEHL T AT T H AR,



1) ETF2024 455 3 Z=E Rk

4.5 WEHANZESHKNLSRI
BB ARE RIS M AFEN 1. 2816 o, AP RS M EIEKF N 1. 93%, ks
Eb B FEHEUR 25 A 0. 54%.

4.6 MEWINEETA ANHEE S ETE N
T

§6 WHEAGHRE

5. 1 REMREZE R HEHEMN

T H

e o)

3k 4 B R B4
(%)

R 558

281, 885, 150. 13

98. 84

Horp B2

281, 885, 150. 13

98. 84

HE R

[ 5 WAL 2 A5

Hrp. figp

Vi AR

SR A R R

KNI Bl B

Horpe K U R IR SEN IR 4

=

il B

HUT A 54 1 it

2,682,621. 90

0.94

HAh 5

628, 941. 91

0. 22

it

285, 196, 713. 94

100. 00

M BIRBCERAR AR A R AR A A

5. 2 MEBIRBAT AR ER T HE

5. 2. 1 REFRBHERBFTUSROFARZREL S

g AT ARME o i 56 4 0 P 1R L A3 (%)
AR RS B DIk _ _
B ERHIL - -
C [hli&ik 3,671, 833. 60 1.29
. #T1. RE BOoKAETF
D - 278, 118, 996. 52 97.91
E sk - -
F o bR MEE - -
G oz, SegAmEELL - -
H o {EfE Aol - -

p=i
H
@
p=i




1) ETF2024 455 3 Z=E Rk

5B BAFAE B EOR

I | |
i 55\l

7 Rl | |

K =k | |

L (BRI 5 RS | |

Mo REE TR IR S5 | |
IKA . IR N L5 it i 7

N | |
\I
& RIS BRI H A AR 5%

0 | |
N4

P BE | |

Q |[PAMSTE | |

R [Cfb. RE R RL | n

S A | |
At 281, 790, 830. 12 99. 21

T ERBCEEAR AR IR B A A

5. 2. 2 EMIRBPEBRE AT WA RO RAREREA S

(%]

e

KRME Co

i 2 e B AHE EL B (%)

A

KL MR Bk

B

R

C

il i b

34,512.72

0.01

WL B R OR A
REIDA

i Rk

R AT

SCEIE . A REAHEEOL

| |T|lm

{41 R Ol

S B ERR
25

50, 265. 61

<Rl

s ik

LT AN 55 i 5Ll

BEHATETEAEA R 55k

9, 541. 68

ZI=2(C ||

KA PR A Lt
N4

o

& RS BB A AR 55
N4

uE

PA A2 T AE

SOt R E AR R

||| T

i

it

94, 320. 01

p=i
H
@
p=i




1) ETF2024 455 3 Z=E Rk

e PRI

AR

BACTAL (LA (EL

5. 2. 3 MEFIRIAT W REB R EBR B REREAS

T AR ARE

5. 3 JARAZ A SOUME o Ze S B 7= 15E LU R/ INHE e ) B B B B 4

WIARARFFA BRI TR

5. 3. 1 MEFR IR A M E G E ST E IR RT 2 R R

Bt R 41

e | REAR | REAR |(HE R | ARtME o) | HEESTESRES] )
1 601985 Hh [E % 2,765,617 30, 836, 629. 55 10. 86
2 600900 KT HL Sy 1,014, 401 30, 482, 750. 05 10. 73
3 600905 — g HEY 4,799, 917 23,279, 597. 45 8. 20
4 600886 E 4% ) 1, 000, 939 16, 965, 916. 05 5.97
5 600795 L L ) 2,992, 710 16, 370, 123. 70 5. 76
6 600674 JIEsa: = 653, 464 12, 317, 796. 40 4.34
7 003816 W E 2, 637, 600 11, 869, 200. 00 4.18
8 600011 Hehe E bR 1,472, 291 11, 351, 363. 61 4. 00
9 600023 Wi /) 1, 349, 579 9, 082, 666. 67 3.20
10 600025 HEREKH 603, 559 6,971, 106. 45 2.45

e FIRREMMEACIE AR B ALY .

5. 3. 2 REHIRPRI K A O E 5 E ST $+E EL B /NERF AT T B R4

Bt B 4
F5 | BEARR | BELR (HE (B | AE 0o | HEEEFREE (%)
1 688615 EEER 132 25, 637. 04 0.01
2 688692 IS 63 18, 487. 35 0.01
3 688710 2 v A 332 9,541. 68 0. 00
4 688721 Je B ER 279 8, 099. 37 0. 00
5 688530 KR HTHE 344 6, 171. 36 0. 00

e FRBEEMEA IR ALY

5. 4 EMRE BRI RNBFRRTAE

T ARG RRSFAH 57

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A

E: AREAMEHIRRFFA 67

5. 6 & MR A RE HE ST 1E B NEF RN+ 48 B STRAESR R

%9

7t

3t

137




1) ETF2024 455 3 Z=E Rk

K
T AT GAR T WA R IR B SHFIL TR .

5. T MEHRILA RME HE ST E WA R/NHRF R RT T4 &R 35 914
T ARG WIRARFFA St /B

5. 8 MAEARIE A SMME o 2 & 3 735 L R/ HERF BB 48 BGIE R 3% B 40
T AREARREARRFFABGLE

5.9 MEMARFZE SR H KB IIA R 5 & 0L Ut A

5.9. 1 REFIRA RSB I BRI LR QA5 26 B4
VE: AHEG AR WA RS R

5.9.2 AR SHHBIIP R MR EBER
T AFEEARE AR FA IR T

5. 10 | EHF MR FEEHF 1 E FUA R Z1F LA

5. 10. 1 ZJ E S BB BOR
VB AEES A WA AT A B

5. 10. 2 R EIRA T SHH ) B0 B 15 A4 2 B 40
TE: AR SAMA AR RS A E GG

5. 10. 3 A3 H R B BB E VM
VE: AN AR A B R A [ 5%

5.11 BBEHASWMEME

5.11. 1 AESHRHIBI+HIEFH AT EAE R T IR E R TVLREE, R
FER g H el —F N ZBI AT ATIHEER

ety 9 P4 2 BRI AT 4 IR SR IO RAT AR U B TR E Y, A R
Gl AT — AR B AIFETT . AT .

5.11. 2 e F MR+ BMERTEB N EE S FAMER &L TEE
G WBTRT T2 BEE T, BB T IR e A RS S R AR .

5.11. 3 HALBEF=HI R

o100 L 131



1) ETF2024 455 3 Z=E Rk

hur
Jo

SRR EH ()
17 R IUES: 42, 041. 31
SR Z7 7 K 549, 196. 76
INAidivel -
AR S, -
JREYAT 3 -
HoAth R -
R 2 37, 703. 84
FHoAth -
it 628, 941. 91

5. 11. 4 AR FEA B4 T H O 0w R e 55 A 40
TE: ARG ARE AR RS AT 5B v 5 i .

O O[O (O[> ]|W | D[+~

5. 11. 5 R EHIARHI 148 B B o A7 FE Uil 52 PR 0 O 4t B

5.11.5.1 R EYRIR IR B+ 48 R A7 AE Ui 52 PR 1% DL 1 Ui B
T AT GAIR T WIARIRHA BT T 48 2 AT 52 RS D«

5.11.5.2 R HIARBRAR S A 148 B 22 AA AR T3 52 PR 1% e 14 Ui

i MIEZ RSN | HEERERF | EZRBN
Fe | R i B .
E 6D BB (%) A

1 688615 EE5EE 25, 637. 04 0.01] HRBUEIHN
2 688692 IS H 18, 487. 35 0.01 BN
3 688710 i 9,541. 68 0.00| HrARB T EAN
4 688721 AP 8, 099. 37 0.00 HBUEN
5 688530 KSR 6,171. 36 0.00 HrARBEAN

5. 11. 6 BB A S E ERF A R 5
G NI ETDN S R TRA EE R gt R PA I e (=t

§6 R E S FZH
BT Ay
e 15 A A 35 4 A B A5 206, 124, 186. 00
5 33 TE) 5 4 6 ER U 47 0 123, 500, 000. 00
ik R HA Y A 3 G R IR [A] 43 A0 108, 000, 000. 00

A HH A B S 95 2 AR S A (4 B
/DL “=" 3HA)
e 15 1A A AR S 4 A B A 221, 624, 186. 00

§7 H&EHANZHERRERRELEESE R

o1l o4k 137




B/ ETF2024 ££55 3 i

7.1 R&EEARFHEALESHTRNIER
E: .

7.2 Z&EHENZRBEARERREAR S 5 WA

i T
§8 IR A FRN M ERFR

8. 1 REMNE—BRFRFAESHBMLHIE R BRI 2068155

TN AT} B e
1 TN
7 DI
o R e g e | gt
x| 75 lgon|  p 5 i L
sl I 1 X
]

7
o7 20240701

1 69, 177, 500. 0020, 702, 700. 00[30, 442, 500. 00/59, 437, 700. 00 26. 82
= 20240930
4

o R R

ARH AR WA A A SRR G R S e AT 20%M R . A AKX Sy A5 AT LU B BOR )
BB E R, AT RE P EEAIE R, AT S A RAE RS, AT REXS Bk A A R R (1) ZEHY]
BRI [ R 7 BT £ 2 [ ) DA o 4 A ERRE [T N, 5 98 38 T TR i B (] PG SE ST /02 L
G ST BRI B A ARG o (20 JE BB ER IR I BN R o 8 BN 17 RO KU [m] ] i
JELIS 18] A EAT B3 AR, SRR e B AE AR RS, (RN ] e AR KR ] 5% AN
ST S WU EOR B AR B TN A, XA AT e i R < B AHE IR
o (3) FEGHBT H AR ES BRI B3 5E RBUS 5 Rl e S e MRS/, KT
I BHARAT I G5 2 T fide i 22 5 WE RIS 1, TS SEBLIE 4 Bt H AP AE — € AN
B e (4) e FRATA LR . USRI BTE KB R ] (e T B G5 R, A
e AT 2T, SR ARE JE e R A0 20 0 T i 5 () % LT 00, B RS RS o AN/ 7
MR FE VI IIE HIEB 1), B PP A0 R B B e RF AT S BE RIS, [R] IS s 58 3 T sl P U
BN, RORPREEN ORI e B A AN S .

8. 2 UM B R E LR MM EEAE B
e L.

§9 HHEFER

9.1 HEXMHER
L A G ) o IR S At 53 B2 SO

o127 4k 137



1) ETF2024 455 3 Z=E Rk

2 AEEH (GEEEF)

3. AHEEH (S

4. RIS GEEBID

5 ZEEEH LS B B
6. AEEEMAL

9. 2 T R
TR AR X AR R 1199 FRUE R LB L 4 1 58 17 =
FEE NPT
9.3 B AR
Pt F LB R S A, BT ARG . B E AR i e, A]
HlRGE N R ImESEHARAR .  FIRSGHL: 400-888-0001 (4 ki
i

) 021-3878 4638 /AF]MHE: www. huatai—pb. com

ER MRS EEARAF
2024 £ 10 A 25 H

13751 3L 130T



	§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


