PR R RSFEIESFRAESE
2024 B FEERE
20244F03H31H

EEEEN P INELSEEFRAF
EERXEN LA BITROARAF
WX HEH:20244£04 5 19H



HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

§1 EERR

BEEH N E RS SLFEFORUEARR S T s R AR B BIC . 3 S ERRIA EL
ORI, FE AR Bt A MR e B M AR AN SO ST

BEFEE NEE TR A IR A AR AL S A R E, 120244504 7 18HE#
T AR WSS FabR . IHERDAB R A S WETHNE, RIEEZNENTFERER
W0E RS B RN .

B BN R R AURSHAE F . B B 0 S A B R O P 2 4 B8 7, (RO PRAIE S
LR .

&M SRR REKI . B7TA XK, B ETEAE BT Sk /i v
A4 bRl S AR 4 ) FR S5 U R

AR IS TR A I

AR B EF 20244501 H01 Hif2 £20244£03 H31H 1k

§2 E&7 ML

& RIFR HHOn B 4l 57 57 7

B4 AU 004910

Y (e FLIRTF I

& FAEKH 2017407 H27H

1 AR B 4 4 B0 i 2,760,053,185.184}

W b TR PR A 4 BT RS R RT3 T, KA Sk B

O 27 LU AL AE A L B [ 91

AT GRS B A 20 B s Vu B N, B X 8
METHBATIRDL 62 BRI BOBGR . [E
PNV S B AT 3 B e MR T T, AR AT R
WLZE T R S ey« MAGE S Bz Tz AR as .
TER R AT BURAS FKT, 2 a5 Bt Tid,
fffy e B AR RS R e Wi SR TR (EI T, R
HRAT S A{E PS8 e Wi i SRR 55 2 18] ) e L
ELA

b & ek e et GaVE) fREuk a3

AT o i A G, LRI 2R AN U RS KT
RS AL 2 AR AL s M e, RTREMIEE SRR

éo

#ovT, JL13mW



BB S0 (0 AT 25 H T S 42024 4E 5 1 R AR 15
HEEHA N3 48 B PR A
HEFTEAN e RAT B B PR A #]
IR e O AL HRINERE A5 5 R A eI = 4l i 25 C
N & I 4 A8 S A0S 004910 016536

5 AR T JE o 3 S A B
i

2,553,034,208.444

207,018,976.7443

§3 EEWFHEIRAE SIFERI

3.1 FEMF R
A ARt
_ 2 #1(20244E01 HO1 H - 2024403 A31H)
ERIF $hhn FnE A RA | R A RC
1A 2 s i & 15,706,987.79 1,253,900.40
2 ASHAE 25,961,120.91 1,065,963.40
3LV 35 5 4 A B9 AR R 0.0107 0.0047
4RI G BE =1 2,603,106,320.83 210,292,424.79
5 R E: & BiAHE 1.0196 1.0158
A 1 EIRES W SHER AR N B 5 2 e & Wi A, v A2 H 5 S8 brii
an K EAR T B E ey

2AM I R R A AR SN . BB aE . HAIA (A S A
AR A 2 s Bl et n_E A 22 Se i fE AR Sl e

THBRAR S5 M A (R,

3.2 EEHERI

S EAE B an)

3.2.1 Z S U A E NG 3R K 35 R 5t b Bt v i 2 R Y LU AR

N = 2l 5t e AT E R

. X N5 a0
v | B | LIRLLE ﬁ{zﬂ&
NEe U iz | Emdkes | 0T @O0 | @-0)
FO @ %G R 2
oE=1H 1.15% 0.05% 1.35% 0.06% -0.20% -0.01%
LR H 1.82% 0.04% 2.18% 0.05% -0.36% -0.01%
ok — 3.21% 0.04% 3.15% 0.05% 0.06% -0.01%
oE=4E 9.79% 0.04% 5.94% 0.05% 3.85% -0.01%
o 2= ok 18.49% 0.05% 6.96% 0.06% 11.53% -0.01%
3T, 137




HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

29.24% 0.04% 11.10% 0.06% 18.14% -0.02%

HHOBR B = A5t 51 77 CHaHEL R B

L L fiy
s | g | LR

B K UL 25
B B @f@*‘ TARMERE | FEHEIRS }_ﬁfé% O-® | @-®
@ E46E))

@
dE=AH| 0.71% 0.05% 1.35% 0.06% -0.64% -0.01%
it 2N H 0.91% 0.04% 2.18% 0.05% -1.27% -0.01%
it B4 1.44% 0.04% 3.15% 0.05% -1.71% -0.01%
iiﬁii 2.83% 0.10% 2.46% 0.05% 0.37% 0.05%
4

3.2.2 BES A FERURES RiHHER K RRE) LI5S RIS R ARl R AR
B LR

RiIREiEEES AR T HER EES S R SR A s E R
(201 TETB27E-2024F038310)
30% -

24% |
18%
12%

6% -

0%

_ﬁ‘% T T T T T T 1
ZMTOTET 20180705 20190618 2020006/01 20210519 202240506  2023/04M7  2024/03/31

- PSR RTA - HRHEE

i
S
=
bisd
©
=




HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

4% -

2%

1%

-2%

HBR S R R CR B R E S R R g R et

(2022 F 038 220 -2024F 038 31H)

2022MmaiZz 2022.-;1 116

202300209  202305/04 2023407725

T T 1
2023M0M8 202401704 2024/03/31

= PIEREE RS C - HREEE

TE: RAEH ] 2022 £ 8 H 22 H (ST i n 25 (it 77 BLUE SR #L B 2 ifn € 283
SMBIBEBIEE G FATE A S, H 2022 48 H 22 Hid, AFLHNC %K

Tt

§4 HHEARE

41 E¢2¥ (BEELB/NAH) Fh

wE4

WA 55

AT 15
Srezsiit ]l

EER | B
HI | HY

IEZF
Malk.
FIR

Vi

ERUN

2020-
03-03

11

TERSeA, AR E B TR
L. 201245
HZ201545H, FIRTR
AR AR A, HHAE
[ WA L BN TR, 20154F
6H &20194F11H, fEHR
S B FOEF R A TR A
w], AT E A B TR T
20194F 12 A in e 4
EMARAA], SRR
FAF IR AUE SR B A
4 (202043 H4H %20214F
8H20H)  HhnFsaalifs

#
U
=i
P
&
=i



HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

g BRI 4% 7 3 4 (2020
FESHTHE20214:8H20
HD)  HomEsiE i foi 2 44
IEFH T34 (202043 H4
HZE20214E12H21H) | o
InE A At oo Bk 2 1%
B4 (20205E3 H4H 220
224E3 H28H) . AnEG A
A f s AL F 45 R 4
(2020411 H25H %2022
FIHISH)  FnEizzat
G MR T 4 (20
204E3 H3H 2202241272
OHD « R ME R
BE AR T34 (2020
FESH13H F202443 718
HDO i =R =4 T
B B SR T 4 (20
204F2 H 19H E20244E3 7 1
8H) &AM, HTH
I = 40 5 45 95 B IR 27 4%
B4 (20204E3H3HE
A L HhnEvE A fior A
EHH RS (20214:12H
15SHZEA) . g
& BATF TR 27 BRI 4%
4 (20224 H29H &
A L iR — e T
TR A R AR TR R 5
e (Q0229E5H13HE
A g T
TR A5 7 2 R AR 5 4% Bt
4 (202246 H20H &
A\ iR — e BT
T A R AE TR R 5
4 (20229F9H13HAE
A i As Al o 1Y

#

=i
bisd
=




HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

W& R4 (20234FE11H
24HZS) FEELTH,

FE: L ARBRH W ARSEHTERESELHN TR AARRESERAENMH, FIEE
S M PEIRHIHCL L RS 2 B RS AE H I A AR B E e A Y (4
0O HIEA.

2. BAEHBUE: TG,

3. UEFMOAFEIR P EAR SN GEFRELENMES. WH, SEEEANR LN
N R EE B IR A o TR SR FE A MO D3 S ] B AH SR R

4, RAESTIEESEHE.

4.2 EE AN E W N A ZESIBEMM TS H K3

AN, B AR FREEOH DA AN M7, LT A
RSN E A A NBERA 2, TSI 1 QIEZF R k) S Rk
M e EFRIE .

4.3 NP 5L IR
4.3.1 A2 5 BRI HAT B 5L

N TR PRF BRI, RIS RBBE AR 28, G DA 25 AE 5 Al
MESEHRREMAT N, AR (PR ANRMEIER R EE)  GEFREEE
EHAF AT HEERSEL) « GEFMGEE YIRS 58 B 55 & B INE)
SHEBHERAM AR AR R, E T (PinEeEHARAF AT SEHRINEG  (F
INJk B PA RN T WL EHINE) 5 XA FE B ARG AR T B
HARIIRE, JFRUENS KRB B R AT 7048 2 BEBOR, AT BEAF AR
A« P ai ik S R DUEEAT M . AR N, KRR BN AR AT T A
o LA RIE , AFAESRFE R BT E N AR T 51T N

4.3.2 RERX AT AT R

WRIEHEIER & GEFREEEEER AT A TS ERTEL) , AREE 7 FH
H S 11 52 il R, 3 B aimoek 2 & 1 [R) B 1m0 58 5 1) S 42 AR H S 13142 23 e
& RN, AFFHATIE S0 250, XA E RANR I B & H TR R 2S5 fE bt
Irfreiads, UG RIRFE AL 5 AT 0. RGN, AARARRAES
558 5 i AT 5E 4 1R H S 132 5y BRAS D 1Y FIAAE By B AR I 1R S 24 H RS & 1Y)
5%. GG B BIRAFAE RIS TN, B GRZAMEZI ARG S AR 25
BEMGTtai R, KRBT G AR 5 IE AT RENE o ASTE S AR TS I N R 3
FEHEAZ G RO

4.4 RGN EE BB RIS AZE S

7T, L13T



HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

20244F —ZREfigr Il as 22 KMR RV, KAt S KR 2L 80 57 3%, 104304
HAE 7> 5 F4726.5BP. 36.8BP, %2.29%#12.46%. HrhFHRAE1-2H HiLEM, 35
RALEHNE. BIRKE:

T IR AE B — 5 PSLAL I S B2 & 1H 77 J2 () 1l L, (HL e A A B PR R 2k A2 1
WELRETREUIE SR AT, 304 B 53 S 7 il M I A5 i SREm B B T TAR IR, T SReAT A [
BrIrHTIE R AT 2 B E AT EEO.SAN E A s N B UK T iR B 30, ik — 2
PSS — P RAATH . BT ATARERSANSE, SR RPOL TR RIS, HEFREA
%, WIS ImiEE, 104 EF7E2.4% M RO D i 2% . &1 BRI 2 = -0 2k
TR R ST, WG S CL_ELPREE TUH A F25bp. IS BURE AR & T T
WL SATIR Bt A 2 (A S5 DR 2 4 T HE SR 2 B i s R AT . SR B [RIE 3
Hed], HI. CPLL kA=, il b5 05 5 2 A G 5 Ty, 30 (=] I AIMLF 4
BN ST MBI FE sz, R N R shinok, fenl B AR A7 77 gl &
ok, MERFENRGH B

SEYIL G R bR AR, (HATHEIR PN SRR AR A B0 . 1-2H 2% M
AT, R =, —R&BET AR TR T Tk A=, HFAiR
WE R AT TR 2 IR 55 dn A i e A BRE L A HE A el eg, 55 [E i PMI,
W R O R, AR, FRER AN BTS2 B PER; & 12 H [
TE R PR P IR S LAy B E IR T 17%, B e & SE R HE s e vt . =
WIFREERRE, BRI K AERAESE, 7 E FREREDE &S
= PR IR WSS, SE ML AIAE DA e AT RS T, B @A & G &
P H & Tk R AR TAEFE R, 2w sem, —ZRH s Rita SR E
b [T, FEBE3 H AR i M PMGE TR B2 AR i T A& 23 DORAE R 4R Fi i)
(&, LTS TUHR SR A2 M B s, AR R N3] SR AN D R 7 SR I Fp 42
P % B 9 I B e T 2 iR K

THE TR 2B — R BRI T 2F5% A &5 B hr i 58 s, i
BN R INAS 7S R BCA PR, B A AR T IR HT I O S BOR VR SE B . 2R I BUE sk
) IE MEE FEBUM T RAT 1128 b MRIEUMAELRLS, — 20 AT e 2[RI 0 R e 4y
S A5 A B0 R AT Bt 77 BURF 5 33 I AR R AT 3E B Atk gh iy, — D7 T B AR P ik 4h Bl
P S A R 2R RS E oM, HN—J710, YT O 2 IREE SIS 0 BUEsCE ) I
Ao AR R RN 2 AN IR I FE BEAR KRS BT AT Fim sh e SR . B i
FKHM, Pl R mE S, WAV R E 5 MLFSE &S sl s kg
FAT YR LRI EPERIRES T B B & B K, AdZFERNEER SR BRI THEE
FECER R, TR R B SRBUR R 2R S 52 FAT VAR BEAIRAS . I8 2 2 Fi =L
BrRAZeATI A R, B TR E A T BRI AR S50, R BN IR 20 05 BUR R 2R R
B2, FEAE S AT KR 2 B 1 fid ke BRI BRCEAR,  Ap I I 2R AR I DGy SR At T BUK RE
AT F IR B i Ok F R 25 1A



HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

N, BEEIREET I AR B AL, e RLRAT SR KO R4
P e 2 B[RRI A AR R TR BE 5 1 R A A

4.5 HEHARSH SR

A R OB 2 5 7 A iy BUFHE N 1.019678, AR A, 12383k
S A ERE RN 1.15%, FIL SRR a3 00 1.35%; 4R 3R Hhojn s 52
AR i CR M AITEN1.015870, RGN, ZERES M HUFEIE K H80.71%,
() Y 5% LB AR I i %6 1.35%

4.6 REHAZRSHFAIABRE S T FHERG RHA
A AR A AR R AL A T H MR e m @A ABE AW A A
WHEBETER T ART AT uiIE L.
§5 BRASHE

51 EMRESE AR

2 8 B Y LA

e 5 SHGE
L) (%)

1 7 5% - -

Forr: R - ]

YR
2 | EEeRHE - -

3 [i] 5 WAL 3 % B 2,978,949,761.11 99.98

Hrh. i 2,978,949.761.11 99.98

B SCRFIESR - -

g
|
HE | S

AT

()}
K | 2B
gl |

Y

o | 2|
| =
N

iR Gl B - -

o
P

N
~

LSBT PN

.
7

\

#
Lrfe 3%
iR il

AT MG HE &6

639,829.49 0.02
i

g | HABEE~ 5,000.00 0.00

9 &t 2,979,594,590.60 100.00

5.2 MERREBATIW D RKBERRAE
5.2.1 IREHIRZITI T RABEABRERRAS

4
/«gﬁ

g

137

¥



HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

AT AWM G IRARFF AR A B

5.2.2 |EARETIL T REOBRERERERKAS

AT ARG IR AR A B IOEREE

5.3 A HIRE A AN E HEES T = r#E LR/ AT+ 2 R B8R A
A FHe G AR AR AR FFA IS
5.4 R EMF R IR FRFREAE
e e ARAHEGE) Eﬁziff
1 K fii o 123,975,384.62 4.41
2 JAT =
3 LR 2,854,974,376.49 101.48
Horpr: BURYE SR 1,587,946,570.69 56.44
4 |4 biess
5 Al B R % 55
6 HORH SR
7 G2 QI EE )
8 [F YA HR
9 HoAts
10 it 2,978,949,761.11 105.88
5.5 RE AR LA UM E 5 ZE 8 B 7= 13 E BB X/ HEFR B BT L2 R 1R B A A
ol e e - _ 5 HE A BT
o e AL fiigr 4K HE (5K A ECT) @ (%)
1 | 230202 2302 3,200,000 324,810,229.51 11.55
2 | 230203 23[EH 03 3,000,000 306,972,540.98 10.91
3 | 220207 2207 2,100,000 213,432,295.08 7.59
4 | 220202 22[E 102 2,000,000 201,652,876.71 7.17
5 | 230207 23107 1,500,000 152,939,754.10 5.44

5.6 R BRI A SOME 5 2 B 8 ELI RN HEFF IR 48 B 7 SCRRIE SR 8 3 B 40
AT AR IR ARFFAT B SCFFIETF -

5.7 MEARBA RIE S EE B HE AR/ TR L4 R SRR EAA

21070, FL137




FIRER = A5 5155 U TR 43 B 2 2024 4F 55 | 2 AR 7

AIEGAM G IRRFFA St 2JE

5.8 R IR A S E 5 2 B 8 B R/ HEF IR A BUE# 3 B 40
AT A AR ARFFABGIE

5.9 EMRA RSB REKBRRBTL 510
AT A A AR ds IR I BT AT $e e

510 REWARAZR SR B W E BB S 1E LU
ASH AR WA AR IE Y E BUR BT AT 5 3

511 BHSREME

5111 FEEREHH HRBIEFRRITEAF, BXFRBATEREREIHIT—FEARZ
IEXxeMBNBEEEL R, PERLRBEITERSGRE BT —FAREEX &M
BEEHESRLAT. BERRRBRBTERSEFRH O —FARIER SR EEEE
BatT. IREBATERERFI BT —FEAZIERX MR EEEL RN, FEARLR
TEREHRF BT —FEFAZIERSMEEEELR. FTEARRITLN. FEEx E
BREFRATHMHRIEZFHRERREFHEAREREALEEEFRNER. HibEA
FHIAR MBI B SRR, BERS il H BT —F N ZBIATHET. LT HHE.

5012 AREHIN, AERSBERNET+LBREREHES S RME RN EERERE.

5.11.3 HALE FE AL
Frs AR EH(T)
1 17 HRIES:
2 SR 5597 55K
3 AT I
4 ISR,
5 IR AT HR K 5,000.00
6 oAt SR
7 HoA
8 it 5,000.00

5.11.4 REGRFFH KL THEBIA R T 855 A
AT AR R AR5 A AT e I T Fe 4 527

5.11.5 G IR AT+ B2 A TRIE 2 PR OL 0 Ul B

117, 13|



HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

ASF AR WIAR AR FFAT Ui 52 PRI SR

5.11.6 TR ARG ER A 7R #Ro

BT UE AR, SIS G aeH R E.

§6 FFAESHHARFN

AL
HOInE E AL iR A IR = 44 35 5125 C
i 5 B A 35 4 47 00 i 0 2,550,436,738.53 39.38
i 5 B 1) 25 45 A B ) 3 00 2,553,029,305.84 2,572,949,536.73
P AT O SO T e < S B [ 43 00 2,550,431,835.93 2,365,930,599.37
5 A (R 2 37 40 AR Bh 3 40
O iR L= 353D

i 5 BB AR 35 4 47 00 i 0 2,553,034,208.44 207,018,976.74

T

S FR A RS LR B BN BT B [ 3 005 T 8t A 4

§7 ZEEEANCHERREBRLEEHR
AREWIN, ARGEHEANRIZHEA R R EAE S BEAMTIR, AReEH
ARFFAAEE.

§8 MR EH REMHMEESFE

8.1 HEHA R — B HRFHESHBLEIA R BHEE20% K 1HF 5

# Eira=p (IS S TR Y AR =R G RFE R LB
b3
% | 5 RS MHiL
% | = BIE 3 8 B I B A FR U 173 351 % [ 473 51 SRR P b
k=) N N
5l 20% P A [X 7]
1 202403322%'20240 0.00 | 1,380,126,182.97 | 1,380,126,182.97 0.00 0.00%
il 20240321-2024
2 0240321-20240 0.00 985,804,416.40 985,804,416.40 0.00 0.00%
) 325
20240101-2024
3 0 03(;1 0240 2,550,431,746.66 | 2,553,023,369.99 | 2,550,431,746.66 | 2,553,023,369.99 92.50%

7 AT XU

AT AR I AR AE B — BB R A B R AL A B BB 20% AT B0, AZ AR B DT A IR A o LR, 4%

WEAEREE A S M, ARSI ERSIIN; Foh, BT B B T A R e i, Rl
REAFAE 9 X [BHIE 23 AR B A e o A

8.2 BB HE RKNHMERFER

1270, 137




HRODE SR A 57 5 55 IR S5 B B 2 20244 3 1 R FE ARG

§9 ZFEXMFER

9.1 FEXMFEX
Ly IR B 2t o o B o 2 5 55 R IR 7 43 B B e B S ) S A
2. (mm Al i AR IR IR BTk A A R
3. (P nER Al R BRI BT AT E B0
4. FGEI NS FEAAT . B A 7] =

9.2 FFIBUH
YN

9.3 Y HR
BEEMNIp sk JE IR X A K35 545 G I bk
R FER ARG PG LR, TERESEHEANPINESEHERAF
ZARE G 400-00-95526 (ki)
FH LS AN Mk www.bobbns.com

HiINEEEEARAF
20244044 19H

2137, 137



	§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
	§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


