RIS R R ER AR R RN R T E
&
2024 F38 2 2

\7U

R

2024 £ 6 A 30 H

HEEFHAN: RINKBESEHEFRAF
EEFTEN: TEBITROERAF
REZEH EHR: 202447 A 19 H



SRR 2 ZE A L6 107 2024 S5 2 TR

§1 EERT

G I\ (T 2 I RE AR 5 FR AR R B 15 P WA sl KRR
X HL P AT FTIEME . VP 5 B AR AN B 8 T AT

BEEAEANZERITRN AR ARREARE S S FME, T 2024 7 A 18 HEMXK 7 A#RE
T S HEAR . ERIMA R A G EENE, REERABAAEREICE. R PRI
#E R

S RV LIRS (5 )« B00R R 10 S5 L R e 72, (E TS 4 2 R

HES A SRR AT I . B AR, 454 1F 1F B0 e Bl I A7 4 i
&R

A I 5 R R

AARAE I 2024 4 4 F 1 A% 2024 4F 6 H 30 AL,

§2 FE 7= TR

HE & RIFR SN 2 R Al 53 153 77

Yy M fiRR T

H4a FARAY 006764

R (S LT R

R4&ERAMH 20194 1 H 21 H

et BIR B S A0 B 30 627, 640, 274. 41 fy

% HbR A G E P A ) RS DR BE PR A PR R |, i
AR ESIRTTE R, )G SIS T K AR
1.

Bt A L 587 G B A

AFe iz A BN fZE o R A R TR R TS Hr
S ERINERIRE R I E, TRARNET AR
BB B RN, IRAE AT HEHER K
FRERIER, GRS, B8 M A RSB I T
FIKV, Gia &I B Eh I L R R B 7>
B, AT RSBV IE .

2+ TR LB Hem

FGE MY E L SEf. Al (A8 it 0 E
52 5y W] AR A 0 7 5 it o5 ) 0 PR 5 e 52 2 T U
i AR AN ZE AP R (AT, LS U N T A 22K
W 7 Jm b AP TR L], PR U R Z2 R K
HIfTR 2 A A BT L], ASREAN [ 72K S 2 Th)
AZEAR T R KB ot o

R AR ORUE B = s PR A b, SREUR| 2 T

BooT o 13T



SRR 2 ZE A L6 107 2024 S5 2 TR

W 5 FH AR AL A AR 45 A BRI 7%, )
SRAE 1 1) 25 XU R B Atk b SRR R Wit o

3. BSCRRIESR AR R A

ARG IBIE N AT BRATRLIR PRI LA
e B AT W S AR AR R AR 7T, TN
PRI B A, S B TERR FUE SR RAT 55K
TR AT 208 22 AN AR HUE S B A 5 IR R I 52
M o

4y AL RL SR BT SR

XN Ao 14 2 B A 5 R e £ P I WAL it o 1 7
R EEHPT U I, AR nsEE i Ersy
B, APV S WERPPARSS &, A Bl R AT T )
WoIROL FRTHE S agie). Amlars, MEsES
JIEE T3 TP A SRR N AT RE T, RATRE RAT A
BEAT 7050 VE /R MBI 4347 o

b 45 b A JE v H SR o A (VD R0 R 2

A UL B AR5 AIE KREG RN R TS, RE5IE & T iRm
WG, RTRENES, REMES.

S AELUN SRR s 4 A BR A ]

BEEEN AT I PR A 7

N B (P TR RR SOOI IR E R A7 A 2 | UK ZRE R 4lifit C 2K

N B A 5 AR 006764 012136

I AR T & o S e 1 B

626, 419, 521. 44 1 1, 220, 752. 97 11

§3 EEM ST iR IR S ERI

3.1 EEMFHR

fz: NRIHIT

EE S5 AR

AR (202444 H 1 H-2024 46 H 30 H)

SKHCRBEAAGTA K | RIKIFE R AL C K

L A S s 2,270, 277.70 3, 999. 04
2. A% HIF) 4,910, 060. 52 8, 820. 91
3. DA 251 4 A A SR ) 0. 0078 0. 0078
4. BRI G 0 i 693, 804, 988. 88 1, 402, 146. 54
5. SR EE A Bl E 1.1075 1. 1485

T 1o A ORI IR R G AR SN . Bl . AN (A& 2 sepiEeshiias) 1
R AR G 3 A RSB R IR B R, A SYIRINE D A 38 CLSe B R n_E A28 fe A (i A2 sh il e «
2 RIS SR A GIEFA NNWESE 53 S &I, TSRS LRt K2

T IroHes.

3.2 HEHERN




SRR 2 ZE A L6 107 2024 S5 2 TR

3. 2. 1 GO E R & K 5 RN 57 LB v i 2 2R i LU AR
SIS 2R 2 M 2 {5t A 36

b &5 b R Uk
‘ TR K AR L 25 Lh A S U o
B [EEEKEO » " W EhrEZ @ O—0 @—@
HZQ i EEAE)
@
HE=AH 0. 69% 0. 02% 1. 06% 0. 07% -0. 37% -0. 05%
LEANTH 1. 35% 0. 02% 2. 42% 0. 07% -1. 07% -0. 05%
oEk—4F 2. 42% 0.02% 3.27% 0. 06% —0. 85% -0. 04%
U e o 7.83% 0. 02% 6. 58% 0. 05% 1. 25% -0. 03%
pU I ik 17. 14% 0. 17% 8. 35% 0. 06% 8. 79% 0.11%
H & A TR
20. 80% 0.17% 7.92% 0. 06% 12. 88% 0.11%
SR IS 22 85 0| alifit C 2%
\ b4 bl s i v
‘ TR KRR L 45 Lh A S U -
B [ EEKEO » W EbrEZ @ O—0 @—@
S =0) li§E46)
@
THE=AH 0.67% 0. 02% 1. 06% 0.07% -0. 39% -0. 05%
TENNH 1. 30% 0.02% 2. 42% 0. 07% -1. 12% -0. 05%
It E—4E 2. 33% 0. 02% 3. 27% 0. 06% -0. 94% -0. 04%
U e o 11. 30% 0.10% 6. 58% 0. 05% 4, 72% 0. 05%
HIE 45
12. 04% 0. 10% 6. 78% 0. 05% 5. 26% 0. 05%
R RS

e AEESH 2021 44 A 22 HilZE % C RIS, FT 2021 4F 4 A 23 HIFUEXT C 2R4y%it

AT E

3.2.2 BESAFAMMRES RIHFEE K EAZ K HE RN SRR @
RAFHIHE

=
ps

=



SRR 2 ZE A L6 107 2024 S5 2 TR

B 30 IR SR {5TA S Rt {E Y #thg—-'? [ FH Mk 25 b e B S 2 SR A [y S E B
Fs

20. 00% )
18. 00%
16. 00%
14. 00%
12. 00%
10. 00%
8. 00%
6. 00%
4.00%
2

0

X
1t

E

00% [T
00% ?‘CZ‘V'J et

—2.00%

2019-05-05
2019-08-17
2020-06-24
2021-05-02
2021-08-14
2022-06-22
2023-04-30
2024-06-30

2019-01-21
2019-11-29
2020-03-12
2020-10-06
2021-01-18
2021-11-26
2022-03-10
2022-10-04
2023-01-16
2023-08-12
2023-11-24
2024-03-07

[ EKEESEAARARRFAREE — BNKRE RSSO E|

TR R R LB CIE R T i (E Y #thg—-'? [ FH Mk 25 b e B S 2 SR A [y S E B
Fs

12.00%
11.00%
10.00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

~0

O = MWk WO~

2021-04-23
2021-06-23

021-08-23

021-10-23
2021-12-23
2022-02-22
2022-04-24
2022-06-24
2022-08-24
2022-10-24
2022-12-24
2023-02-23
2023-04-25
2023-06-25
2023-08-25

023-10-25
2023-12-25

024-02-24
2024-04-25
2024-06-30

o

[CERKEERENARCE R R MEKE — BN KRR A RCR RIS B E |

o4

TE: BRERHRRAEG DN FoF5 HREEFE I IGIAMET 80%; AHe A Pl E s
HAE— DLW I BUR 7 38 LB & T AR TR T E R 5%, Hh Bl AMUimai H &1y
& AR IRIEE LV RIS . ARSIV E 2019 421 A 21 HEEGRAERHE 6 4
Heo BEHERN, ARSHRBRAGER ERBFAGHHINER. A5EEH 2021 44 H 22 H
I C REEEMA, IFT 2021 45 4 A 23 HIFUEN C Rm AT A{E.

3. 3 HAhFaHFR
X

§4 BEEAMRE

50 137



SRR 2 ZE A L6 107 2024 S5 2 TR

4,1 RE2HE (BBEELH/PH) fHN
(AT 4 e 2 FLIIR | 15 ok i}
| — H
A WS T rmRm | mEnm| &R ved

i B AR G TR
N AT B BT e b

B, 2016 4 4 HIAAAR, LS

% : A
mm&ﬁéfgmmﬁfﬁM - 4 [, Qmwizﬂiﬁ&
e B S U 25 B S 2 T, U e ik 2s
%\ﬁ&%ﬂoﬁﬁmiﬁ#\ﬁéﬁ
WAL
Ve 1L WA ME T ASH, K TIAN B e AR, B R
SR E (A s RS R R A, AT FII” SRR A A Y BT
TR FU, “ BT FLIT S5 A 7 e ORI FL (A S 1 — D

2+ AEZF AL SCEMAT IR 2 GEZFAL AL 5 B B AR E -

4. 1. 1 IRFAEFLZE R P B ET RIS S8 5 20 28 R i B 2 A 7 i R O
o

4. 2 EENXR G AN S E S FEM T E R 3

ARG A, AREEEBENRIET (RN RIIMEIESR R %) (AT SRR
WREBIFEHINEG (ATFFHRIEFRE RS EN B EHINE) M (AT FRIET R
A5 BANER A B ME) A RIEEERIL R & T AE N . CRBHIR 2 A i i 2 AR SR 4
WREREHF) AT IEHAEBE, AHF WG B o i IR BN 2 5
PO, AEAR T A R A b, IR AR A 2t AR, Eeis PR AE
B RIS FER SR AMRNAT A BB SR b SR A G 6 A
LRI S A R IE -

o

\

4.3 AR HEF IR

4. 3. 1 A3 5 B FAT R

AN, ARESEHENRHAT GEFRRESER AR AT HERTEIL (2011
B ), SEEARRIEIEE KRR, I RGN LA Sy A Bk 5 R PR AL S AT
PAT, A PRI N ERR A eSS .

4.3.2 RERZ BT AN ETHHA
AN, AEBENEBNITAREHES SRS ATT5EN, [FH RIA S5 RS

%60

ps

137



SRR 2 ZE A L6 107 2024 S5 2 TR

() A S %R SR 24 SR S%IIEC Z 36T 3 IR, PR Bt 4L (5 B8 S 7 B A 1
A H &AL 5, EME BT T # e
AN, R R HE T B AT 5 5 FIA 2 403 1R 52 5

4. 4 & HA AN FE SR BE RIS RIE/E 2

LR TR R AT S SR, AR SRAS R RSN AN T 2 A5 T ) 3 2
J& .

HRRFHRANE TR, (HEAEGE M. BREEUK, iR, RIEE R &M 3%
WRETS. BRBOTAN, BOML TS BLIRAEXS [ ERIH 9% BB .

MK TT I, AT A TARIEAKE B, EEE A ITEGE . — 2 WA LIKxT CPT MISTIRED K,
TEHTIH BRI B He o R P CPT W ial, = RFTT IR AR SCRAH SRS AR b,
O CPT SCHEHIEREH -

Tl A ARE T, 323 PPL B2 s . AT SR80 KA, T Db 3g i E i [ bt
HAHXFRE, ARSI RE 2 (e BN B . A 4ERASK PPL RREMRALEAT, FlEZ R
2RI IME KB . WRNEZAR I EOKTRE, 1-4 A Tolkaal iz Wi NRE A R R b
Wy 1.0% T 1-3 AME 0.0% (HIKT 1-2 A/ 2.2%. AANEZHREIZER KR
B, 174 HTAEVNFREZES 5. 0% RT3 HdE ORI BT K AL .

ERRAE, RATIRN B SRR TR, HESM PR ZEE O T TBERR R B b
AR AT FE 50 kT, BERRENTEL) 1 M0, FINFE RN 5 b, AT 7 R 14 R
[ W 1) T S 3R SR B 1 SRR, A DRI S VE B A DR AT A

MM, —FEWEERRY M7, ARG AT 28BP, 5 4. 10 A0 30 [ i
435 RAT 18BP. 5BP Al 0. 58P,

JRE =2, ENATH R g ILIAFREITh . A AT HERE B B9 5 i T BUR R 2
S, 7RI H A B S ARATIC B S DR RO, B0 SRR 2t DR S th A S AE < i o
IWEE LR, “FEENAELRNE.  “607” SRS STk & il EER. &
WA, T BURA RS G . 5B R AT (HES) UL 1 2% BB NITE 2 it DA 45t
BT T %), W EORATEhIR 1 Oy BARRISR R AEAL H AR, SN A BT 4. 5000 12 “ R
BAPHAHRBUE AT AL BUG B SCRE, W it e S mtlod . B LU i T~
A7 0% B BT AR R B e AR T 5 4 1) Je B )T B i I, (B = 2R B A W B FE I By K
YW AT bR, A ) E RN LB, &= E WS, f
S AN O ) BB W MORE S 4R O 55 [0 TS . B T TG R IIaE A AT A 2 K A

BT 13



SRR 2 ZE A L6 107 2024 S5 2 TR

7o) FE 5 0 H vk b, A B S L) AR RIS PPT A JE A SCHE,  (E R s st 2 i
9955 AEHPEE T ICARID XS RS T AR SR I 1], 4% i 3953 KRS SRR o B 45
A, =B RIMSS RECHE SR G A S A DI AR G S T AT, R i A
BOCH . AR MATIIR, BRI TR, TTnk s N AT IR I AR, AidAE
BT B A A E AR SGET, AR, WERAR, HEEZNeEiz.
HEHME L, DhEAMGEHGICE N, U= E R ikas.

4.5 MEHNESKNL SR

2024 F 2 FEL, SIS R EFIBIF A ROBUFEIT KN 0. 69%, W ET HEEIE a5
1. 06%.

2024 F 2 FEE, BRI R R EFBIF C RO BUFEBT K EN 0. 67%, WEHT L EHE R R

1. 06%.

4. 6 MEWINEESTA ANHERE & F 7 E TG 3
o

§6 WHEAAGMT

5. 1 EBIREEH=HARBMR
e it H & G i 3 S BT PR EL A (%)
1| Bt - -
Hr: E - -
REeH % - -
] 7 WA 7 4% 7% 729, 967, 721. 61 94. 60
Her: iz 729, 967, 721. 61 94. 60
B SCRFUE SR - -
REe BT - -
SR ATAE AR - -
SEN IR 4 Rl 7 - -
Horpre SR ) S8R 8 4 fil
F
WATHFHMGE E &M &6 536, 790. 34 0.07
HoAt 557 41, 091, 200. 00 5.33
it 771,595, 711. 95 100. 00

5. 2 MEHIRILAT WA RPBREREAS

5. 2. 1 EHIREAT W KRB AR ER R A S

% 87 k131



SRR 2 ZE A L6 107 2024 S5 2 TR

ARSI G ARG IR ARFFA ]

5. 2. 2 MEARFAT W R BER R B ER R A S
o

e

5. 3 JARAZ A SOMME o F S 5 719 E ELABI R/ N PP B B B B B 4

5. 3. 1 REHRIELA MME G EEF = 5+ HBI A/ NERFF I AT+ B B 4
AT G AR WIRARFFAT B2 4%

\Ih

5. 4 MEWIRZE BT M RN BFRRAS

e i 75 b A ARME o) B S T A E ] o)
1 [ K i - -
2 PAT ZEHE - -
3 KA hies 207, 995, 081. 42 29. 92
Hrp: BURME SRt 93, 203, 631. 15 13. 41
4 b fizz 22, 368, 963. 93 3.22
5 Al T R B 55 121, 469, 127. 69 17. 47
6 R 378, 134, 548. 57 54. 39
7 Al (AT AZ #f5t) - -
8 [ kA7 B - -
9 HAth - -
10 it 729,967, 721. 61 105. 00
5.5 EHIRIZA AE HE ST =3 E B X/ HEF R BT 748 for 8 B B 40
Fe | gy fiiF5 44 %; ARPE o) | HEESFEEHERS] (%
1 072310245 23 [E{Z1F%4: CP024 | 600, 000 61, 074, 393. 44 8.79
2 102481369 |24 Wiyl HL3% MTNOO1 | 600, 000 60, 918, 151. 23 8. 76
3 1012480933 24 4N SCPO01 | 600, 000 60, 394, 734. 25 8.69
4 210408 21 &% 08 500, 000 52, 472, 5217. 32 7.55
5 |101901600| 19 Befi4k MTNOO6 | 500, 000 51, 623,918. 03 7.43

5. 6 MEFARIZ A RME G2 S F 3 E LI /D HEFRIRT 42 B SHFER R R
B 40
AT AR AR R RFAT B SR IE SR

5. T MEFARIZ A RMME G2 & 71588 LB /N EFF IR T4 Bt e R B A
AIEEAREWRARFFA D&

5. 8 M EHIRIE A RME (5 ST ™#E HA KM HEF R BT L2 BGER R B 4

B9

137




SRR 2 ZE A L6 107 2024 S5 2 TR

A ARG IR ARFFA B
5.9 MEMRARESH T K E G5 1B 0L

5. 9. 1 A H G B ¥ BUR
RIEAIE SR G ERLE, ARERGEH AR E 5.

5.9. 2 A HIR AT S BB 19 H G S Kr @ A4 35 B4R
AHE AT AR AR A U0

5.9. 3 AHE R R BE AN
IR AR SIS A LT, AF AR A E 6 1%

5. 10 BEHSWMEME

5.10. 1 AE SR FE M TBIUES K RAT EEAPR T HAPMEMITLRAE, K
RS gF HI—FNZBIATHET. LNKER
AN TP AR H B2 < BB A AT 44 RT3 I RAT SR AR 18 ) S 58 R B AR R T i

5.10.2 EERHE WA T L RERTE N EE S RAM B EILERERE
I AR AR S B TE

5.10. 3 HABBE = FA L

Brs A4 FE e )

A H RIE -

ISR TE S 41, 091, 200. 00

82 P A -

IS EIDSS _

R e -

FoAt MR _

HoAh -

(N[O |k |[W ||+~

f=ann 41, 091, 200. 00

5. 10. 4 R EIARKFER B4 T 5 BOW B T R 85t FA 40
AT G AR IR AR FFAT A T H B T 3 7

5.10. 5 R EHIARHT 148 B T A A FE Uil 52 R 00 O U A
ABE AR AR AR A B R

10 L 13|



SRR 2 ZE A L6 107 2024 S5 2 TR

5.10. 6 BeHEA AR & FHER AL SCTFHIR IS

I
§6 FFHRE SR B
BT A
X | BRI R IR E A Al C
i S A A R A K ?’kﬁ?igﬂ =
i W) 3 4y AL A 626, 525, 458. 83 868, 439. 00
15 HH A 7] S5 4 5 R D 7 40 3, 042. 88 352, 313. 97
ek - 75 HA 4 e 3 4 L R [m] 473 0 108, 980. 27 .
5 HA A (0] 2 S PR AR S B (A B | |
/DPL =7 JEHE)D
i I R I 4 4 A A0 626, 419, 521. 44| 1, 220, 752. 97

FE: HOBELAITERL. B BRI RS (L
§7 ZEEENCHERRSHRRFESHFN

7.1 B&EEAFHFESHHRINIER
S AA IR A 5 e R AR .

7.2 HRSEENZHEA R SRR AR S5 WA
R EHAAYIRIEHIEA R eR A LS.

§8 B H R HAEEE S

8. 1 REMAB—BRERFAESHBLPIE R BGET 20551F 5L

1 TR 1 A et B LT A R et
" ST YA e ‘

i W o i
A pes | sl 20% ;g ig gg; AT “?ﬁw
; ERYBNF 1] [X 1] ) e '
f; 1 20240401-20240630|626, 005, 186. 91 - -1626, 005, 186. 91 99. 74

A A

R A7 10 B 2 P I 4y 0 L 3 S B 3 4 0 L A 20% T 0L, T e
L S
1o KB HR T X
7 MBIV BRI, A AT VR (OB R 7 B A A UL G5 4 L
o WIS AU L, TR SR T AR
(1) 54 E FT 0 P e AR LA 05 (= T LIRS, T B2 S B R R A, S8

o1l 4k 13750



SRR 2 ZE A L6 107 2024 S5 2 TR

RS 5

(2) QSRR 2 <A A0 LU 4D 38w it e < (0 LA BT 20% 1 F— $0 B8 3 Rk [m] 51 e A0
[, SEEEEAA R (GEEaF) WL ERERM S IR, WRES: 2 MR HUE Gy
AHO KRB, FEEERATRRYE (EeaF) K€ B2 AR Hil, X
AR (182 0] 0 B3 PR 5

(32 & B AP il B UL AL AT I e [l ) B0 < 75 22, U] e ok 2k 4 B (L 2 B A A S
SN R I A A 2t 7K1

(4) RIEEG B RS FE TSI, s PRIRE (o] SRS N B G B, B vt BILRK e 3l
(5 BR P MBI /I, T HE- S BUHS 70 051 32 IR T A R S B2k < (R 20 58 AR50 H 110 e 15 8 s
(6) KA [A] FBAE G ™ LR AN, ANBERERAF LRI 2R AT, R & & R A E I &
[ Jiwier = At itk I

NI BRI ST T2 B ) AU BN, LU R IE AL A R AU, B KR EE b R 37 22 <
WA N EEN G T EAEARATE G, AR R EA R s Sk i 7] 455 B 4 S
P, At AR AT 7 dh 1) DRSS S RFALE AN b RF R 78905 58 1 B (KBS 7R 52 RE 77, BRI
37, XA (BRI ZEE R L BEESFR BT AL RS, SR Bl
IR EAT I 5T LN A5 SRR

8. 2 MR & R MM ERE R
o

§9 HEXMHEZR

9.1 FEXMHER
Ly IR 2 v SN I 57 2R S R A 55 51 03 RS 1 B8 A e S BT ) ST A5

2v (R B AL G IR R R SRS AR
3y CRMUKICRZRZE M AL F e RIE R B S S S W A5)
4y CFRIHIRR AR A2 G RS IR S S IR i)

5. SR G PG R A S fHEAE SO B, A R S
6. FoAh e P RN AR E IR LA TR AL S A E . R A 2

9. 2 FEHE =
DA b £ A SO AR IAE A 4 5 BN R I A T o

9.3 B HR
P T LE I3 A B ) G 3 25

o120 4& 13750



SRR 2 ZE A L6 107 2024 S5 2 TR

BRI IBEEEHARA A
202447 H 19 H

o137 3L 13 ;W



	§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


