=)

M

2024 4

—
N
f—a

532

=5

2024 £ 9 A 30 H

REFEPEARFHIESRES

ER &

HEEHAN: FRESEHFRAH
EEEEN: HRBITROERAF
WEXHHER: 2024410 H 24 B



PRI 2024 45 3 FIEIRSG

§1 EEIR

Fe G PN o N R AR G P BRI AR R AR C B, DR I RA B K
FEAF LA A A BSOS B A AN S A AT

FEFEE NIRRT A IR AR RIEA I &G FME, T 2024 4 10 F 23 HE&Z 7 ARKS
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -

G T RV ARSI FH R 5 1 S0 B IS I 4 7, (AN RAE SR & — s A
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
Fe G HOFH SO B SR

AR 55 BORER 2 H T

AIREWIN 2024 47 H 1 HEE 2024 459 H 30 Hik.

ot

§2 E&7 MBI
B G TRRR IR R 2 P R i
R4 FRY 008565
S R (N LT
HEeEREARH 202146 H 17 H
i R B 4 40 B 30 815, 608, 352. 51
ezt 5w TEVETRRE TE I Ak ) RS I RT3 T, EZER T
Wi, J5RBCK . R IR as
P g REE G TRV T AR A ) RS AT I T, B2

WG, R RIS, £t
FFIEBLIT T, ARSI R WL G E S A
TEAEhEss, AW GE TR RES, IR
XEARRTT IR AR AL Z I R, SRR EIA
W EEL S AW L, B HgHEE
BOR XA Z R G54 [ S B2t A7 o i de An
I, IFERE B RO T IHMONE R, Rt
T R AT A ISR R S (R P . {5 IS0 5
T, ASTE A A A VR 0 603 R AT A
HRATWIBFREAT VR, D HriE 2 U BL 5 2
5 IR, RAIBCE e

M 455 b i v R A E (1-3 ) F8 B0 3 R +80%+— = i
AR FZR (FiJ5) *20%
XU WA 2 AR ALE ARIEE NGFRRIFE S, HAW P XU AT 25 %

T BEM ARG RS, mTimiinite, BT
RS 3558 2 < P ) A KU A i

RN T R E HATIR A 7

% 200 3% 11|




TP AT 2024 555 3

TR

REFTLEN PR ERAT B A PR A A

B4 R A i 4 TR AR B PFEREL A R PR C

TI@ DR S 008565 011012

8 WK F 8 40 48 3 4 4 47 A 55 366, 588, 876. 77 11 449, 019, 475. 74 ¥y
§3 FEM S MESHERI

3.1 EEWM SR

fr: AR

Bl BEREE

AR (202447 A 1 H-2024 429 H 30 H)

TR AR A TR R fi C
1 AR S s 2, 561, 496. 30 3,313, 887. 85
2. ASAAE 1, 316, 659. 39 1, 867, 989. 63
3. IAARCT- 355 G A B AS HHR 0. 0030, 0. 0028
Ui R Sl G e 402, 558, 560. 56 489, 700, 445. 12
5. HAAREE S A A E 1. 0981 1. 0906

bEiE

FHBRAR I % RIAS F s AE 5%

E)F

(1) AW LIRS A WA SN . BBTaE

RSP

V- HpbfN O

& AR s D

AR g A 3 2 SR as n_E ARSI 2 se i (B A2 3

(2) Fridst e SHEbR A OIFA NNWEEE 5 28 e 155, T3 A SRR 7K

FEART IS

3.2 & FERI

3. 2. 1 ZEMBHERK R KI5 RN ST B Al 2 1 LBk

ZRFRZ PR A
MRS a30Ex"
‘ HHEIEK R | it dd
prec eEmkRo T 28 b OE6©) @—@
MEEQ | BRZEERO »
HEZ®
E=AH 0.27% 0. 02% 0. 48% 0. 03% -0. 21% -0.01%
T EAANH 0. 94% 0. 01% 1. 49% 0. 02% —0. 55% -0.01%
k4 2. 48% 0. 01% 3. 28% 0. 02% -0. 80% -0.01%
SR e = 8. 56% 0. 02% 9. 22% 0. 02% -0. 66% 0. 00%
H 3 45 1A
9. 81% 0. 02% 10. 48% 0. 02% -0. 67% 0. 00%
AR B4

p=i
H
p=i



PRI 2024 45 3 FIEIRSG

L PR A C
‘ ‘ b4 bl e
HERRK R | g, | -
B [ EEK RO - ‘ THE 28 by O6) @—@
EEQ | HRZEEG »
HEZ®
HE=1MH 0. 23% 0. 02% 0. 48% 0. 03% —0. 25% -0.01%
FEANNH 0. 84% 0.01% 1. 49% 0. 02% -0. 65% -0.01%
o4 2. 26% 0.01% 3. 28% 0. 02% -1. 02% -0.01%
o= 7.88% 0. 02% 9. 22% 0. 02% ~1. 34% 0. 00%
H3E4 5
9. 06% 0. 02% 10. 48% 0. 02% ~1. 42% 0. 00%
& sy G e

3.2.2 HESHFAEMURES RTHMEM KRR LS RS A dE i s

RBZHI LB

ZE FRE P 4 RA R IP MBI KSR 5 [ L 45 b AR B v 28 SR (4 [ 50 RE B X EL

11.00%
10.00%
9.00%
8.00%
T7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

2021-06-17
2021-08-19
2021-16-21
2021-12-23
2022-02-24

2022-04-28
z | 2022-09-01

2023-01-05

2023-05-11

2023-07-13
2023-09-14
2023-11-18
2024-01-18
2024-03-21
2024-05-23
2024-07-25
2024-09-30

—RRETFF

o

EJ‘

I | 2022-08-30

bl
:P
£

e
¥
=4
W

#|2022-11-03
A 2023-03-09

o
b

3

Frh s mARI TR R AR R

=
pes

=



PRI 2024 45 3 FIEIRSG

ZEFRE FP R RC RETAEIE KRS E MR EL R MW RS ER A0 [ 50 & B4 0 L]

11.00% ,
P
10.00% o
-

o7 :‘\/"‘ —~]
9.00% S
8.00% A
7.00% . ”’“’9/

-00% ey
6.00% //»/“
5.00% ,_,,/
et g
- v
4.00% A
("'—J-n/
3.00% .
—
2.00% i
g
1.00% || ™
s
0.00% ||
[~ (=)} — o =r Q0 (] — [ar] W ()] -1 o =t w0 =4} 1 o [1y] [aw]
1 — (o] (o] (o] (o] o [aw) [aw] [aw] [aw] - 1 1 - — (o] (o] (o] [ar]
w =4} & (o] (o] =t w <h — —l o [Ky] [ ()] — —l o [Ky] [ (o]
] (] — — [an] (] ] [} — (] (] (] ] ] — (] (] (] (] [an]
1 — — 1 (o] (o] [l [a]] [} [32] o o [a] [a] o =t =r = = =t
[ny)] (o)} (o)} (o] (o] (o] [ay)] (o)} (o)} [a)] (o] (o] [ny)] [ny)] [a)] [} ol (o] (o] (o)}
(] (] [an] (o] (o] (] (] (] [an] [an] (o] (] (] (] (] [an] (o] (] (] [an]
(] (o] [a] (o] (o] (o] (] (o] [a] [at] (o] (o] (] (] (o] [at] (o] (o] (o] [a]
;s — v " = — . &= "
|— BERFPRRCRIDHINEE — FREBEPERC R NI AR

e 1. AREGHRESEFT 2021 £ 06 H 17 HAER.
2. THWARE RS AR E, HEEHANYHESAFRERZ HESN AN SR
FHAEWHFEREERMZ e, EEHHE RN AR S S G & eH T &R S5 F205E .

3. 3 HAbda+z
X

§4 BHARE

4.1 RELE (RESZENA) 6

AR (I 4 2 BRI | 55
AN | BCAW | R

A | W%

!

TRIT 2013 4E 7 HINAZRER ™=, 4T
5 FPHEIEFE 5, 2016 48 10 AIIAZE
REASE, PUTRBERER eI GEEES
H. AT R E WA IR ST A RV
HrHlifi. 2019 48 9 H 23 HE 2023 4
6 H 9 HAR(EZ Rz thuatifi 3 > H & W
N TR R R RIS 2
sk iﬁgg ”ﬁf;ﬁ : 134F B, 2020 4F 1 A 6 F% AT B
) FHRIE G RUE R R R SR,
2021 £ 6 H 17 HEA LR 2
AT DiE s it Mo 5 G € St S 2B
2021 4E 12 A 14 HESHERFER R —
ERARGENER RS K&
. 2023 £ 6 H 9 H 25 4H/L R R
BETNEHR RS RSB . 2023 4




TR BT 2024 4E5 3 TR,

12 A 7T HEAS MR FENE 30 KEFE
N R e R &2, 2023
12 A 26 HEA LR FEHUERDEAF
FLAAA FREL T RFFA AR SR 4R BT Ak ik
S5,

T AEZF AL SGEMAT W 2 AR SSHEE o 3R P BAEHR IR AR H IR A m AR S A
Pegg i H .

4.2 B ARG A AR SR M A 15 LA 3 B
AN, ARG E BN HE TR AR U LI A FNAE, ARgialPBiks
AN, B N IBE RS O B A AR R AT

4.3 AP HETUH

4. 3.1 AP G ERPATIE R

S G RETN AT R TSI T S A S, BT AT S GIRERTRL, JEmm
7o MEMN, AERESEWNHEPATIER S GEFRRTEESE A R AL 5 EE S 2L
R TN TAS S, 83T RGN T4 77 SUAE & FR 0 P A3 A8 5 A P AT . RS B
TEENH, SR G AR O B L AR ML R, IR TS B R NI SE i 5E
PRSFETT S AT I

4.3.2 RERZ AT AR TN

ARGEHENEY T AEL SR SIREHE, WREZHIT T FPMERN
W, WA, B HIARGERNTARBEHES SRS ATF 50 R B R A5E 5 e
BUD [ BIA A Sy B 2R TR 24 H RSB 5% TS DL IS N AR R AR AR E 1T
HNo

4. 4 5 A SRR ISR (R0 A

FWAGTITH, = EAESE T 5550847 SR ALIRAE . 5SRO (7 S TR R BB
59, M2 FAIALRERSE SRUEARIESE TAT, EIKRYERFIRAL, BEAPUKE. 9 HIERK—8 T BORAENA
R R B TARR T B0, Rk 750, JESOQEBERIMMEL, LR AT
[ al fE

RN, RS R TAT, £ 9 AR T BEONRE AT, RAT RS AR
Y&, TEL IR BRI SR RN, B — R LR 1 KA AT I 2%, (EAELTHR K
ARMBE IR =T, FlRaE@aA T, £9 ARMBUHIE G, % 5P e

Foer I 11w



TR BT 2024 4E5 3 TR,

WA BONREIRL, FRAG PRl

[ e 45 Bt s b, BB, R AR B VA RS RTER T, S DD ERES shAORAT AT A4
ARk, AR AR RS, AR R, ARG TS A A T AT A 52
BB, PRI AR I g R RANHEL B T T B A A 22 fi

4.5 MEHNESKLSERI

BEAMEWRATES A BUFEA 1. 0981 Jt, ARG M S A MAUFEIKEA 0. 27%;
BAEAR G WIRA I G C IATFE 1.0906 JT, AR & IEE S C MATTHEIE KRy 0. 23%; [
b S FLE IR MERT K50 0. 48%.

4.6 MEHNESIFA ABRE S H 1 ETE R
AR BP9 A R B A TR e AR A R A — 1 A P
fEf& T BT T I

§6 WHAAAGMT

5. 1 EBRZET=HEBMN
g A @# o) RIS
1| BEE#HE - -
Hr: KE - -
4R - -
[ 5 Wi 2 #3 % 1, 197, 640, 863. 98 99. 78
Hep: iz 1, 197, 640, 863. 98 99. 78
TP SRR SR - -
iRl K gt - _
SrRATAE AR - -
SN IR 4 il % _ _
Forre SEBraE] I i) SN IR A 4 il Bt

g

>

=
AT B FH A1 2, 156, 942. 88 0.18
HoAh 7= 457, 158. 19 0. 04
it 1, 200, 254, 965. 05 100. 00

T AR AR T AR R A S P B0 52 S B 450 OB i
5. 2 MEMIRBAT LA RPBERBAS

5.2. 1 MEWARZT LSRR AREREZLHE
ARIEG AW R KA BN,

BT 11w



TP AT 2024 555 3

TR

5. 2. 2 MEWREAT W RE B BB SRR R A
AR G A AR AR S B AE S WAt (Vs o

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

5. 3. 1 REWRIEA FOME 5 EEF =8 HB N R HT 48 B BBt 9 4
ARG IRAR A -

5. 4 MEWIRZE BT M REBFHRRAS

e 55 hh ARME ) b 34 B rE i E Ee I (%)
1 EPriess - -
2 HAT s - -
3 SRR 432, 300, 575. 99 48. 45
Horr: B 4Rl o 105, 563, 579. 22 11.83
4 NIA DT 10, 253, 024. 66 1. 15
5 Aol K 4 i 5 5 438, 524, 424. 29 49. 15
6 2L 169, 150, 843. 97 18.96
7 Al EEAT (RIS 3ef50) - -
8 EINI e 147, 411, 995. 07 16.52
9 HoAh - -
10 it 1, 197, 640, 863. 98 134. 23
5. 5 MERIKRIEA RMNE S ES T2 RE AR /ADEEF BT L2 RS RE 4
Fa | gy FEA (HE K | ARME o) | HREESEIRERE] (%)
24 T.hi%
1 112402103 FIERAT 1, 000, 000 98, 299, 063. 56 11.02
CD103
20 RMVARST —
2 2028013 AALRAT 600, 000 61,071, 353. 42 6. 84
2% 01
20 REHRAT
3 2028024 EP{;QQ{T 500, 000 50, 958, 572. 60 5.71
4 1092318002| 23 K K iE K 02 500, 000 50, 893, 575. 34 5.70
22 B AR T {5
5 2220067 *ﬁjglﬁﬁT{m 500, 000 50, 215, 479. 45 5. 63

5. 6 & BIARIE A A G EE T =1 E HBI R/ HEF BT +48 B SCRESR LB

K

AT AR IR AR FFAT B SRR SR

5. T EHIRIZ A RME 5 & T3 E LU RN R T4 57 & R 455 4
A EAIR G WIARRFFA 56

5. 8 MEHARIZ A FRMME o2 & 7158 LB R/ HEFF B 142 BUIE S 3 B 40

% 81Ul 3L 11 1T




TR BT 2024 4E5 3 TR,

AT GAMR A IIRARFFA R
5.9 M EMRAZES BB E U 832 5 0L vt 9

5. 9. 1 A3 H T B $ B BUR
AT AR I R B [ 5 B

5.9. 2 A HIRAE SHH B9 H G B Rk A0 25 B A
AR G A T ST P9 AR B U O

5.9. 3 A3 H G Bt 1B A
AT AR N R B [ 5 B

5. 10 BEHSWMEMIE

5.10. 1 AESHFE AT TBIUES K RAT EEAPRE HABMEMITLRAE, K
FERE wH Hl—FNZBIATET ATTHEE

PN ERAT e 3 A7 BR 23 ) AL AR AR AT HA DT AE AR 75 G 11 BT — 4 P 52 3 [ 2% <l M B B i )
LIS R AT .

AZIBARAT B3 A7 BR 2> 7] PR AR JEAT WA ST AE AR 185 G 1 I — 6 P 52 81 [ o < i B LR
IIFASIR ISP

DG RARAT A A IR 2 =] RIS VR AL B Y AR FE AN ™ AT 9 FE A4 ot i 1) T — 5 A 32 B B K <
A B PR R ) A T AR

o LRI R AT A A IR 2 ) DRI 3 9% e D P 13 B2 B B S AT N AE AN A G T — £
P 52 B [ 2% < B R K A R AR T

A ERAT B A IR A B RURKIE AT IR DT 15 B B e KB I el ™ B R PR R IR SR AT N AE AR
G ] FT— 4 PN 52 1 [ K g B LR R AR AR

0T 0 A AR I B BT KT+ A4 UESR A AT T ARRR B3R ARSI A P I AL 1 R E A5 AT BUR
BIEE F54h,  HAh AR AT AR B I I BTS2 SR, BRAEAR S b H AT — SR 2 B AT
s AT .

o

5.10. 2 ZEHHEME+ L BMEREE HEE A FME RN SRR EE
ARG IRAR AR

5.10. 3 HABTE P HI AR



TR BT 2024 4E5 3 TR,

hur
J

ZFK & G
17 HARIE 1, 876. 36
EYSCIE 77 K -
IR ie ] -
SR S -
I AT R T 3 455, 281. 83
oA 2SR -
FHoAth -
ait 457, 158. 19

5. 10. 4 5 HARFFA FIAL T 48 o (0 T e e £555 1 41
AT AR A WIAR AT b T4 I8 T e 5t

o |l~|lo|lo|s|w |~

5.10. 5 A HIARHT 14 B 2 A AR FE Ul 52 PR 1% O ) Ui B
AT AR AR HT 48 I S RAFAESIE SZ BR TG D

5.10. 6 BFEA SR & LR AL SCF IR I 2
Lo BT & IARRR, 22N & T B T R A e 22
2+ R A AT T U RIE SR 358 SRR T o

§6 TR EHHES)
AT Ay
i H R FER A A ZRFRZ P C
15 A A 35 4 A B A 330, 817, 885. 43 911, 929, 641. 14
i 15 U A ) S5 4 i HR DA 7 40 522, 253, 694. 94 108, 459, 716. 26
Rk - T HH $ e 3 4 e JE [m] 4y 0 486, 482, 703. 60 571, 369, 881. 66

s WA R 2L SR A2 B4 A (A0
/DL “=7 JEE)D
15 A A AR I 4 A B A0 366, 588, 876. 77 449, 019, 475. 74

TE: IR ST R e F A O S LA R BN A ik < D [ 47 5 e A B

§7 H&EHANBHERRERRELEESH R

7.1 REEEARFHRESHFRNEN
WA, EEEHARIEHFEAT B I R S AT & 1R A

7.2 BRSEHEANZHERRERE ARSI 5 HAH
AN, R B RIZ B B A T [m] B S A T B AL 1 A

o100 4k 11 08



TR BT 2024 4E5 3 TR,

§8 B RE R RN HMERRER

8. 1 EMIN BB R EHFEES LML BIEGEL 2058918 5L
ARSI SR T A R R AR B BB AT 2 e O B L 913k 3 s B I 20% ) 1 L«

8. 2 MR B E R MM EEAE R
p

§9 #E AR

9.1 FEXMHER
() o IR 2 v 7 2 B 235 v A 5 55 ZRAE 3430 B 2k e M R S A5
(2D (TR LFEPHEOMLZF IR EREEF) ;
(=) (RRERLEPEAMFIIERRRE S
(W0 (FRRE P s ISR BB ST E Tl
(1) (FRREELFEP AR AIES SR R ™ BRI ) .

9. 2 FFTHCHY A
G T N AL AT AT

9.3 HEFAR
o E A AR S B SRR A O CPEREZR#RDY ) 85I 48 PN 3
(http://www. tkfunds. com. cn) FlH EE W5 25 3 4 HL 7 9% 575 o iy

(http://eid. csre. gov. en/fund) £

REESEHFRAF
2024410 A 24 H

o110 L1 T



	§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


