BRI — RN

BEEE

2024 4

—
N
f—a

532

=5

2024 £ 9 A 30 H

TR 3R B R R SRR

ER &

HEBHAN:. EEESFEEFRFEAH
EEEEN: PEARBITROBRAF
WEXHHER: 2024410 H 24 B



S 1 A B — S WIT U 2024 4R 58 3 RS

§ 1 EERR

SEHANEF 2 LEFRIEAR G PSSR AR EICE, RS VERRE s 8,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

FEFE N EDERIAT B A IR A FIRIE AR G S FRME, T 2024 £ 10 H 22 HEZ TA
WE I S5 Aahs . IFERIMBEAGIREFNE, REERABR AR BICE. ®RPER

TR B BRI -

e B BN RV ASEAS SR 5 (0 B U038 BRI IS 2 < 87, (EANIRAERE e Ao
FE MR WSUFARIARREIL . AR, BT AR BB SR NAT 40 B A

e S ANEEE AR LR

A% TR RS H 1.
A RAE 2024 4F 7 A 1 HA£ZE 9 H 30 H k.

§2 ZE &= R
FE L TR A5 B — o BT U g5
FH 4 TG 008344
SR (e L 52 R R
HeAFEMH 20194F 12 A 23 H

0 S A KL < 4 A A

921, 909, 307. 26 1>

Bt H AR E R A ] RURSE R Btk L, 38 3o 50F [ 2 WA 2 SRR AR B, B3R
B RS E R .

B A B PHIIN, ARTE BoRE AE A A TR 73 A B SHL A ST 3 L 5 ) 2 i
b, B SErAp LEINA S S R, CH B AR
LM LYy, BATIRITIAMNA S i, AT FH6L
BUR 52755 B3 7 0 L 1A1EAT JE R BC B JFAE AR T %8 SR AR
FVFIIVE A, 8GR I, BORKIAT AT S5 AT Jde s Al
RNRE AL, XA T, DERRENEN, &%
HIE NS 5 [ G BT 55 .
TN, ASH e N RFFE R A SR aE, T (55 N5,
FES Sy AT A A TR PR 5 BT LA RTHR T, 1 R B R T it
SNPERIIEBE AR, N S E )

A& b R g e iE ol 2

DRSS 2 45 AT ARG R AR, USSR A XU KSR T SR A i 4 SR A Y
e, mTRmmmiE.

HEEHEAN RS E AR TUEL A

HETEN 1 EDERARAT Bt A IR A 7

%200 k11|




HRAE BB — 4R Tz 2024 4R58 3 TR,

§ 3 EEMFIEIIMESIHERI

3.1 XFEMEHER

Bfr: ARt
BB R WA (2024 4E 7 H 1 H-2024 429 A 30 HD
L A Sl e 9,078, 053. 69
2. AHAFE 3, 041, 086. 17
3. ALY 3515 4 A B A R 0. 0033

A4 AR B HE

1, 022, 148, 305. 74

5. WIARE G BTHE

1. 1087

e L A O BGEE R S AR . el . HABIRON ORE 2 setirERshlias) 1
BRAR 5G9 RIS RBAEL R IR B R, AR D AR 34 L Se B i _E A28 Se A (i A2 sh il e
2. iR I N SRR A BIE R NN EEE 53 S & T3, TN S LA SERRIR T KT 2K T

Fr 557
3.2 HEHERN
3. 2. 1 S MBHER KR R H 5 RS B I S R
%5388
HFEIGK R | iEE KR | gt
i Bt . TS 25 R O6) @—@
® MHEEQ | HERZEERO ‘
HZ®
TE=1MH 0. 30% 0. 07% 0. 26% 0. 10% 0. 04% -0. 03%
AN H 1. 52% 0. 06% 1. 32% 0. 09% 0. 20% -0. 03%
o4 3. 27% 0. 05% 3. 53% 0. 07% -0. 26% -0. 02%
TE=F 9. 40% 0. 04% 5. 97% 0. 06% 3. 43% -0. 02%
H3E4& A
15. 90% 0. 05% 7. 81% 0. 07% 8. 09% -0. 02%
ARG B4

3.2.2 BEE S RAMMUNRES R IHFEEKERZ K E SRS EREER R
R LR

FO3u o 11



HRAE BB — 4R Tz 2024 4R58 3 TR,

AE A PH— 4 AT BB B e B R 5 [ b 25 b e vl e 2 2R 0 [y 52 3E 35

& L
16.00% A
14.00% el all
12.00% /,,f—r"“’j
10.00% e
8.00% e Mf,;w"
6.00% fw/j f,m.ﬂ
- -~
4.00% T p— B
- e "\M/
2.00% _ﬁrp,,\,n/ PR s hd
0.00% |¥ N
m m (o] — — ol — [} [} — [} (8] (a3} (] (a3} [=8] (=] [=8] [ (o]
S o N A N
(o] (a8 [Xe] (o)} (o] (a8} [Xe] (o)} (o] (a8} [Xe) o (o] o [Xe) o (o] o (Lo} (o3}
— L] (] ] — ] (] ] — ] ] ] — ] ] ] — ] ] (]
O T T T T S S G
|— 3 B — S R A B B KR — WA — R T 5 B e |
VE: RIREY, ARESEREHEUHFTFEREEFRER.
3. 3 HAthigtn
360
§4 EEAME
4.1 RE&EZHE (HELSLHE/NH) FHN
FEAREFIFEEZ TR | F2% M "
w4 | W% = M Sl B
FIREE | BEHE R
2R, R, 2007 4E 5 H & 2012 4
9 AMFHEERSEH AR EE SIS
. NI ER A, 2012 £ 9 HE 2015
Fo ATBERESEHAFARL S N 25
T, 2015 4 7 A 2016 4 6 JfT4R#%E
HEEHNFRHNREE. 2016 6
HZESTRERSEH AR S L
P, EEZM, 2017 45 H 15 HEfFE
i ARFE4] 2024 4E 2 H 20 - 17 {515 Tl SR 2 RIF R O R S S
T gz H e ENGF IR R RSN EE

H; 2018 42 H 2 HZE 2020 43 A 17
HAT 215 B A5t e T i 25 2 ke
NUEFHHEREENEELH; 2018 4F 3
H 14 BT (5 & F 4 e YT siss
RUREAIEF R R SRS 45 2019
3 H 8 H T2 A7 b i 2l £t £ 27 ALIE
BT IS IE LT, 201948 H 6
H 2% 2023 4 2 A 20 HAR @5 5 i o it

%470k 11T




S 1 A B — S WIT U 2024 4R 58 3 RS

FANE R R HEEEH; 2019
12 H 23 FH4 20224 1 H 20 H. 2024
2 H 20 HE AT RSB — 4w T
S B R UE A4 B S R 4
FE, 2019 4F 12 H 31 HilE(FEEHEE=
AN H e BATF U5 5 B e e QIR 45 0
SIRE 2T, 2020 4F 12 H 16 HAZITE
FAE ) 25 SR M Al A5 A5 95 B UE 45 T Ok
S ELTE,

4. L. 1 JARSRAERSEFH - E 8RR LB 22 B F R E B K R
o

4. 2 HE ARG A A2 EIB/E BTSSR UE A

RGN, BB EANAERF LS OIFRA AT N, EeEHEABRRI I
NFEGRFA NERP L, AT T GIEFRE) . QEFRBHHESIE) . HALA SR
SEAT CRAG A M —F R BT AR RO U SRR R e A G F) e,

4.3 AP TR

4. 3. 1 AP35 H ERPATEI

FT AP, RPHRE RIS, G PR IE G568 5. 2 ik S ik AT
o, AT GERERIESE)  GERHRRESEHATNMRHISERL) . GEHEHR
HEG AN R AP A SRR R L) SRR A B BRI, I AMEIT T (AT 5 B
B L (RFERGEEING . (AFPITENRERSERE) (R REEINE) SR
G, ATUERRZS RGP RE TATLHBE, — B HBURERE S RN TS F/ 5,
ARG AV BN SRR RBEAT IR, T IRAERBTE BNE S T AP R AR A S, P E
BEOE I 5 =705 5 S HEE A R B A A 2 IRTHEAT R 5 ik

H

E

4.3.2 RERZ BT AN ETHHA

AREYN, ARSEHNFARRAGS 505 AT SEN R B &
LAZ Gy Bl IR 2 H AR 5% DU 1 UG R BB SRR T 2, RIBAL
AZ Gy AN ad ik o

=
I
So
%
@
>
F
g

4. 4 MEHA N E SRR FEE ST
2024 = E R MATHIBAT AR RS, (HIGKBhREE 5 PRSI EELL . TE Ak i R k5|
o500 3 11T



HRAE BB — 4R Tz 2024 4R58 3 TR,

KA M, EAAUGTE RSN TEF KR IER . FESEaT T, fliEleRIE 4
HNFERE (PMD) 7EZZ IO TR LT, G TG KCEhRERIA LR . B T71H, EER
WRKBERIR ), HE B HE R T R, WA KIS flE L2, 257
SRAEMME R, Begr RuH s 2R /NME M W R, BEETGRRISRN T, MR R
AT PSRN R AR PURMRS . BRE, 2024 FE=FEAFINKMEIRA L,
HRBI LR E R, SIMBORNR I FEERE A, FECHS 2R 1 1F b
EE I Eb

Y KT, R R A% (CPD) B RIbLHrEsE S, T4~ & T kg (PPI) #H
] LE Rl A BTURCE . CPT 2T, 2 RUREM RERSE. S B i el ity smd, 7-8 H CPI
Al e 73 53) Lt 0. 5%A01 0. 6%. PPT M, HTHOREBAGR, ST M FEDES, Wb
AR N R R S AR BOIE T 4T 7-8 H PP [AJ USG5 73 il -0, 8%FI-1. 8%, FEMEEL - E4A Bk
A

TRMBER T, =2 SATHERFEON TR Bt . R AR RBCEA =, Rt Tl
OMO % 30bp. MLF F# 50bp, JFEATIEAE 0. 5 NEH7F 1L, N ILHEFEEEREME 0. 25-0. 5 DMHE 4
RIZE I AT U SR T S0 . BRI Bt A IR 1 i . JE2 T, =FEA
R TR SR THE . 9 HORBEAE LIBCAERE R I, AR MITRPETHE, B RCT 7. 0156,
BFFRERTHA 3. 44%.

iy i, =ZRERAE T MEBCRR B, R s B EBOR. 9 ABUA Rl
FER RS BEIE BT R I WAL, T KRR KRS, it R B BB 1 BT . BT,
FREN 10 A il a5 % 47 5BP 2 2. 16%, 1 1 A HE G0 FAT 17BP 1. 37%, HIFRFIZEmE A &
¥ o SR, ERETTmMITHE SN, YU T E RS, RS 5.
TRREAGEEE R ST, S HIRAE R ZEGE RSO, 28 b IR LR T I
Ja, fEHRIZEAFER.

[ o = 2 FE R FE S AR, dla DL ANE L BUON IR G, 3REURSE IR RN o TR
FRENBFIRGATR, AGTETRENEILAE G KIIRF R UL —HBTA G, AN
BRI, FRE T — € AT [l .

4.5 REWAEES RN SGRIN
AHAE BAAIE 4 VB K 22 0. 30%, PENE 0. 07%, b 45 i Ut 25 % 0. 26%, B4 33 0. 10%.

4.6 MEHINEETA NBEE S FH 1 ETE 3

%670 3k 111



HRAE BB — 4R Tz 2024 4R58 3 TR,

§6 WHEAGHRE

5.1 REMREE T HEHEMR

75 H

e o)

R

BB RIS (o)

ﬁl:l
1

%ﬁ?&

[ 5 Wi i

1,303, 491,

99.91

Hrp. fige

1,303, 491,

99.91

B SCRRIES

SR AR R

KNI i B

Horbe SR SRR

F

BRAT ARG S %A 4

it

1,157,918. 96

HAh 5™

it

1, 304, 649, 697. 26

100. 00

5. 2 MEIREAT WL KRB E TS

5. 2. 1 EHIREATI 0 REIB AR ERR A S

Teo

5. 2. 2 MEHARBATUL A RABRERRBREREHE
T

5. 3 FIRAZ A SOMME o He & 319 E LU R/ R BB B R B 4
5. 3. 1 REHIRIEA SO E 5 & F ™ 1§ LB /N RO RT 48 BCR 8UR HA

T

5. 4 EMRE BRI RIBHFRRHAE

Fe i 75 s ARME o FEET T HELLE] (o)

1 EEdhies 81, 452, 913. 04 7.97
P AT YR - -
ERLfiiR 813, 028, 712. 55 79. 54
Hrp: BURMESRRfT 210, 921, 279. 00 20. 64

4 L fi g5 - -

5 Al 3 R 381, 699, 775. 12 37. 34

BTk 11T




HRAE BB — 4R Tz 2024 4R58 3 TR,

B

27,310, 377. 59

2. 67

AR CRIAZ#f)

[F Mk A7 5

6
7
8
9

HoAh

10

it

1, 303, 491, 778. 30

127.52

5. 5 MEARIE A RME 5 2 S = 13E LI R/ M HEFF R BT L4 Bir 3R A 40

Fo | G | IR [BE GK | ARME Co) | SESEEERE] G
1 170210 | 17 EJF 10 1,000,000 107, 345,917. 81 10. 50
2 | 2028044 20[L2i§?1f::g& 800,000/ 84,816, 577.05 8. 30
3 |042480013| 24 z=#% CP001 700,000/ 71,655, 473. 22 7.01
4 | 2028034 Zoﬂﬁjiﬁfﬁiig& 700,000, 71,470, 717.26 6. 99
5 240205 | 24 [EJFF 05 600,000 63,023, 163. 93 6. 17

()]

o1

et

o1

()]

()]

()]

()]

()]

R

T

. 6 MERIRIE A SAME GBS T 3E E ] K/ HERF BB +48 B SCRRIESF B R

T G BIARIE A SO E G E B E LB R/ NHRF R AT T4 3 SR IR B4

T

8 A HIARIL A SOHME 5 2 ST 718 HL I R/ HR P I BT T A BGIE B 3% B 48

T

9 1R HIARAE GBI E R 5 B oL v

-9. 1 A A BB RBOR
.

- 9. 3 A E G B PP
o

10 WEAAHE M

. 9. 2 MEHIRAESBF ) B FH R FF &Mk m B 20
p

8T o 11

.10, 1 ARESHE AT BB RT EEAH R T HIPFRE TR TLRAE, K




HRAE BB — 4R Tz 2024 4R58 3 TR,

FEREgF HAI—FNZBIATET LTRER

AT G AR A AR A SO B o 3 < U3 7 1 L B B8 AT+ AR SR AT kR, T RARAT
FBe A7 PR 2 B RN AV RIRANE R . SRR 30 S0k AT B e Dk AR
kA ST R VAR T e I H SEAT N R T (e N RATE ARAT L
BAEMVE) Bt Bt % BINUHSFAMKRHIELENN, T 2023 4£ 8 [ 3 HZEIE

K4S BAE T A R AL LA Z AT 2340 JiT6. (T (2023) 5%

=

5.10. 2 ZEEHF KR +2 BERER TR HEE S R E K &1L EE
S G PG+ 44 B SR AR 2 4 4 (R OE I BV o

5.10. 3 HABTE = HIBR
o

5. 10. 4 B HIARKEA KIAL T 5B 1 T 3 Bt 25 W 4
o

5.10. 5 R E AR HI 148 BT A AR FE Y 32 PR DL O U BA
o

5. 10. 6 BB ST HE K F A S TR H Y
TP SR, A2 S i e %

§6 RIS M)
Hfr: 4y
i )3 4 4 A0 s A 921, 909, 307. 26

Fik 15 303 3 1) 2 4 i HR A 43 0 -
AR U IR 3 4 R B ] 47 45 -
i 5 B AR R S 37 AR B 80 (83
DL “=7 S A

i A R S8 A 0 A 921, 909, 307. 26

TE: QARG O, WS LM RN B e, B S e A B

§7 H&EHANBHERRERREESH R

7.1 REEEARFHEESHFRNER
L VARG

s HA AW B BN R A AR 10, 000, 000. 00
Fo9Tr 11T




S 1 A B — S WIT U 2024 4R 58 3 RS

S < 1) A0

i 9739 8] S5
il

N/ A,

i T 39130 ] 52
il

e /18 1] B4 A7

e AR B BN A

10, 000, 000. 00

e
1 TR 1 4 s
e AR (%) :
T2 EEBFHEANCHBEEREBRREARESR 5N

I

§ 8 MEWARERE SR BERESFELAFEN
FE AT e RS K] KR n R

T =SS YAYTISE > E A A %

S E L R R K B e T easton)
H 4 A JHE 10, 000, 000. 00 1. 08{10, 000, 000. 00 1.08 34
%4
4 A R - - - - -
S\ B
s LN - - - - -
5
T I\ - - - - -
%

HAh - - - - -
&t 10, 000, 000. 00 1. 08{10, 000, 000. 00 1. 08 3 4E
§9 B EH IR HMEEEL

9. 1 MEMANBE—BREERFTEESHHLLHIED BT 2098 1F 0
Wl f
R N R 4 (R L B RS AR S 4
& AN
% A #H4E
) G LA \
H] A 5%

A e |pmmw| OV e BE el e o
xK . 1y 1y 110
5l I 20%H

B 8] [X [
o 2024 4F 07
¥ 1 H 01 H 911, 909, 082. 62 - 911, 909, 082. 62 98.92

-2024 4

o100 4k 11 51




HRAE BB — 4R Tz 2024 4R58 3 TR,

| o9 A 30 A | | | |
- R AR
ARG T {7 2B Gy 0 s U L 20805, PTG 2 L U b T 175 0
SUBIERR, BHEETEEE R, AL SR A AR RN, FELEAIE
AR BB TAF, SR AT I R, KA R D SRR\ £
AL

9.2 MR E PR M ERE R
7o

§10 BEEXHHF

10. 1 £ECHEZR

[u—y

v R I M et A A B — A T TR 53 2 A I 53 #5583
CRAE A — e T e AR ORI B R e e B )

CRAEH B — e P R AR AR R R e S )

(A AR P — @ T i R AR SIS BB R AT M)

5. G BB 5 B HLAFRTE ML U 5

v FEEHEE N B LA AT E L U

~ I I 2R B BN AR E IR T BRI TA

[\
v

w
/

N
7/

>

-3

10. 2 FFckh =

B A SUNIE - PN

10. 3 R AR
PR T EE VAN R G BB AT B o TR SO AR RS, 7E -G BRI H) Py BUAS b 3R SC AR  5 E

BEEESEEFHARITEAH
2024410 A 24 H

o11o L o110




	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


