EFELERR R B ERESBIESFRAES
2024 FF I FTFRE

2024 £ 09 A 30 H

EEBTEN -BEHEIESEEERATE
EETEN :PERVBITROER AT
WX HE: 2024410 H 25 H



I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

§1 BEERT

HE
FrxFH
HE
B ORI -

SR EE LR

SE AR EE S MEHORUEAIR S PGB AFAE R B R P PRIR B R,
WA LS R AN 58 B AR EA ) S0 DA

SAUE AP EAOWARAT B A IR~ AR IS AL G A FIE, T20244E10 15 H B 1 A4k
T S bR ERIINSER A SR ENE, RERRN B ERILE. RITERE

e PR VR LLBCERAE F B0 51 SR I BEAE T 2R 8 B 7, (HAPRIER: & —E R
BRSO AR ARRERI . BFTAH W, B5E B R AT BB AT AT 20 B A

AARE S5 TR R L H T,
AH A 2024407 H 01 HAZ F20244F09 A 30 H ik .

§2 EE& RN

B4 fRTFR Expe SR )
4 FARAY 001068

S (e LR R
e FAMH 2015 4F 04 A 15 H

T IR I e A B 0

106, 327, 762. 77 1y

W R IE ) 2 R B s, RTINS, 7> E AT R A K

HeE H A IO, A 2 PR IR BTAR 50 R EG Tl LB B o
K MU 123 O 7 RS, T PR 5 2 0 7, e

He it TEBLLFEETITIE RN 9 IR ARHE L QIS 10 (ORI AR I, 32 P 2 REAL
[ B ST AL AT, ST B K

A R PR 300 JRHOR R % X 50%+ 1 E A R MO % X 50%

. AN AR A G, SCRUNICRE A TSR AT T 35 00 e A B
it sadE g, (RAR FIRLEALIE G, o1 MR AT (OB

A F 7 A2 4 LA LA

SR o ] el AT IR TR A

3.1 EEWMFHE

§3 EEMFRIFMESFERI

#
=t
H
S
p=i|




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

Bfr: NRMIT

FEMFH

A (2024 4F 07 H 01 H-2024 4£ 09 A 30 H)

LA L SE I 2t

-14, 351, 451. 41

2. A IYIAI

17, 334, 372. 99

3. BT 459 35 <y BUA Y1 )

0. 1582

4. IR FE G 5 1E

120, 183, 290. 30

5. IR G BUTHE

1.130

e (D AW CBifat a3 AR RN . #itlas. Hfhlon CRE 2 et E2eshiiai) 0
B < B HT RS FHIRABL A5 J5 (R AT, AR 9 A s Bl s n A 2 Fe i (AR Bl 2
(2) EREEEWEHARA BTG NGB 5 AT, T A2 E Ll KT 248 T

BTy

3.2 B HFERI

3.2.1 EEMBHEN KR RIS FRBLS LB RN L8

= 25 2R

. BUKE |k | it ﬁ;;gig S
® FrifEZE@ l§ESE) @

Tk =1MH 17. 59% 2. 63% 8. 63% 0.76% | 8.96% | 1.87%
T F=NH -0. 44% 2. 43% 8. 54% 0.61% | —8.98% | 1.82%
i F—a -9. 74% 2. 37% 8. 42% 0.54% | —18.16% | 1.83%
U B 1. 16% 1. 72% -0. 79% 0. 54% 1.95% | 1.18%
ik AR 11. 77% 1. 46% 18. 15% 0.58% | —6.38% | 0.88%
HESA 13. 00% 1. 19% 52. 02% 0.55% | —39.02% | 0.64%
AR A

3.2.2 BESERAEMURES R IHHMERKREZ KL RS LB A R 22 I L

EHEE RS R ELE RS EINEHFIR G E S Riha itk R SRt S B i S = m
FEHNTEbE]

(2015404815H-20244098300H)

75.00%

50.00%

25.00%

0. 00%

-25.00%

2015/04/15 2017/03/06 2018,

— EHEE#H S

%]

fol

5] 2020712717

— dbiREL g

2022/1108

2024/0%/30

%

27, L 10T




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

T AEEREEERE 2015 4 4 A 15 AN RIEEEGFNE, AREEERENZHE 6
AN H WIS TG B G F AT SR A R ER, AR OISR, FI05 ™ & 7

HEEEFEARBEELBINAE. Ak AREe WSS S B HER T e, A= H 2016 41 A
28 HEHs AL GV Gt LU ACHEHE R IR S i) “ 1 ARSI R T 58 S R v R 643, 00% 7 AR TN “ P iR
300 iAo 4 X 50%+HIE 2 FFE A A 4 X 50% 7

§4 BEEARSE

4.1 R&LE (RESEE/NH)

EARREHEESL | iE
R

) o Ui A
w4 IR %% e Ui ]

u]
ERIYSR ] H 15

2 #HKE F Sk

skt &, XANEBFH B KA
A=A, 11 fElIE%?U\ik%:%o
2021 = 7 H 0N ¥ E L 4
EHARAR (e EE
HARATD, 202149 H 7 H
SR T [ E g R
RAETUEF R B RE HEE&2
skt & AR HELH 2021-09-07 - e Mo PR ER R AR A

FERSDPAER T, KAEHE
B ) A PR A JRREAT L
s ZRDGUESR A A PR 2 =] A
FTRHUA A K. EEEE
A PR AT m TR A AT
AN YRk 4iet (5§ AN
BT AEH,

LRGN EEEESH, K ERH NREEFRANH, “EAERYT R A7 ke i
SE MRS FY; XS AR RS e B, “ARUH I A “BAE E I 20 0 FR AR 2 7] R E 1 E 1
HEAE AN A 301

2. S MDA PR TSR AE I P ERE M & GEFR G ENMES . WF ., mAUE BN R AL
BB B RE) FAT L2 5% TUEZREE < Mol N 5338 B AR S E .

4. 1.1 HIRFAERFER = EE TR R LB KR SLE RN EE> RIER
BUEAIRE IR, RIS L BRGS0 8 BRI e 3

37T, 107




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

4.2 FEAXRE W A E B A5 00 5

A EENAEAR S WISy (R NRISMBEREZRERD) . (PR N RIS E IR 552
SVEN (AT HFRIEF R RSB E B INE) . GEFRFRR IS E B AT A4 5 6 1 T 8 L)
(EEEHARIFRIE . UHUEsiENRZ ARSI SEEEIE K CEHT EIE R 3 R
BRGNS RGR GG ) L€, RBEMSEH . i) o BRI B IS R e 5,
FETAE A RS (2R, AR e B A N BOR BN 2, o4 3 28 0 BT AR 23 19474
AREEGTEE . BTN, ARG HRBHETGA BN IEE G FRNAE .

1.3 AFRHETHY
4.3.1 AP G HEHIPITE L

AR AR BRI S WA GEFRREREEHARAPZ S ERFENL), @377
BEH BN TR GPATERR, FRIEATFXAFE TS M RAE.

R REIRT, ARESEHEAME TR A&, NETIE TS A PR
XHE. AR, ERFREIIRES, &2 B Rl S AR SR 4 BN I 25 05 58 7 B | P N R 4%
BUHIEE,  PRAIE B4 0 4 A A B S 45 58 i SR AL

L GPATIAT, AEESEHNIATENZGHE, %08 B, Mgtk sl o,
SR RN, BRRS R EHAEA AR S HATH S .

ERFIREART, ARESEHENEPRUERZ DG T T, BB AL GHATRE LT
s Ash, AREESEENIENTAAE 5 6l B B8 7 AR SO - AR AT 15 Lt AT 2 BRI AS & 1
PIRE AT, FFX R B A B AT S i i 4 o

ZE LRTIR, AREEEEHNTEARMR D N A HAT T A T2 5 B A R

4.3.2 RERXGATAME I

AR IAN, ASEE R RIGFEATRE FEORA TG MR Ik A 7 HZ DT A

AR 1 P B G BN T AL S 2 5 1058 5 BT A TE SEA R H R IR0 58 5 1 A8 e A 1) o
N7 Gy S AR I ZAE S 2 H S &1 5%

4.4 REWANESH T RS

SRR = 2R A T — =T

MNEMBZHEE, ENETREAEFR RIS, WOy EC I, 9 A&k PMI %43 49. 8%,
B EHBET0.TAAED A 1-8 H € B =it R is 3. 4%, A7 7 AV 0.2 MEr M 8
M2y 2 B BRI G 2. 1%, B B EVE 0.6 ME 4 A 8 H i bk 8. 7%, &t EHEIF 1.7
ANES R 8 H T IER LG K 4. 5%, B EAFE 0.6 NE Y A METEFNAEREHS, HE
—ERIBEE R . WA, NSRRI — =4, 9 HEBMEL T IR0 BB, X
R4 S 50bp, AXBRIR BN IEHTEL o




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

MECR AR, FMBOE L, ZEFRE L RAGE T RS AT, A X WA LA K&
WARTHARECEN ARG, 9 H24 H, £ “—T—JR—=” BN “SRFFmEERE” ¥
kAT b, AT EA G IR MBCE TR, F1IF 7 RAT R sh I m B i S ieg. 9 5 26 H,
HIL R R EBUE R A P R A B TAERBUE R, 0T T2 R B RAAE R, T T4
ST B T . PENVIBUR B, SERSBUR TAERE S, FREAFEEEES N KA
ek R, IR EFIRA 7). 7 FHEAIR R EEER S — PR R Ha=h4s
Yo WERNT A7 RO A RS T KRR EE SR . 9 AR “ SRR R E K
J&” il AT ot B Hh IR AR R S5 o A 7 ) A E R U

SR, IR 200 Z TR USRI E B, Wi IR E e R k. SRR B A i
B8 M iR Bz B i ia . 2 A A, FRBEUE N £ = 5 Tk — 0 kgl 45 I DR R JC 4
AT K ETF HEFG B BOR R, M 2T tare. Bl BURIE#T IS B2 550 s 2
%, AR T —R s, KRR . R, Wi BRSSP ST, E
P 5 = DL BB AR SO S BOR T T E 5, KSR B R, SARE LR U . ==,
B AT S B R LA R =i 2 BOR BURT 2 M A A Fl g, (A2 25 HiHEm, 8 HEis
THEEWBGET, A RARTAT, 9 A FIEF RSk 2700 £, 9 A NE), “Ericcfrmis kR
W K AT 22 RBUR R 22 W T A& s i AR T, A BT 3718 46 IV g A, ISR FR K . M AT =2
B, 9 H A e E XS i et ek, 9 H R K I th B0 2k, 18 5 B RUR 1) 43 A BRSCS
ELE A A AR AR AR FE AT IR AR IB AR RO 35 o AT TH, 44T (R fE) Rk 35. 01%, ZKHL (H
f5) E¥k 32.81%, AFMRATERAE ({5 Eik 32.61%. FEIEHOTE, VIE 300 FEH LK 17. 10%,
FHXE T FRAIE 500 Bk 5. 78%, HHE 1000 Tk 3. 03%, HHIE 2000 Rk 9. 72%, Al 50 ik 2. 39%,
A1 100 T #k 11. 24%.

AR IR AR ARG RN, R E SRR B S A E T A K A 1]
AR, DR AR IR AR R AP AR, SEILA I ZE 23R o

JREJETT, 9 ARMIPRIREZESWIT I T AR KRBOR K I B2, Wk G 82nT se kA
BRGSO A T AT R, XA B T4 3 i i WSl th IR 2R B, A X R
KR TE B RF SR R G . 5 e 3 H TR s A 7= ) B e 1, 5 T IRAIY E VR iR R S
AT e AR R BUR LA, B R B AE R L
AT BRI EE =R RN BT E U AR R R, XA R TR 1R 5 A I
(485 7 ] o Ja BEARATG AR SRR NTIEA], SR IR AR AT S A D A T Ry, a4 Bt &
ORI B AT

4.5 WEHNEE ISR
Aok 2 A O AR [ [ I B0 A S LA 1. 130 T, AR I, BE S AL E KR

17.59%, RISt L FEHE 25 A 8. 63%.

4.6 MEYNESFHAABBES T~ HEME BN

%550, L1001



I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

WG, AR SR M BUES: A TAR H R0 AU A AN B AN — 0 N BGE e 51l

R LT,

5.1 MEWRESHEHESHMR

§5 BmdA

o
of

H

s i H

& On)

L R B EL B (%)

1 &R 85y

111, 104, 160. 00

88. 47

Horpr R

111, 104, 160. 00

88. 47

2 e

[ 5 WAL 2 $5

Hrb £z

PSRRI

S ER e

ERbATA AR

6 NI A B 7

SRl B

Horpre KW U R ) SRR AR

PRATHFMS TR S H 1

7,611, 195. 96

6. 06

HAh 5™

6, 874, 094. 52

5. 47

it

125, 589, 450. 48

100. 00

5.2 MEMRBATW A RMBRERKAE

5.2. 1 MEHIREBAT W REIBE N R

il

e NES]

K ehfE Oo)

RS R HRE ] (%)

K MR G

KAk

il i b

17, 328, 900. 00

14. 42

SO |wm| =

Rl

B 3T R ROK A A

I,

R AT

ALl A AEAIREOY

A R ROl

H|lDZ |||

N4

5 R A RS B RORIRSS

93, 775, 260. 00

R4

D=l

LA 55 A 551k

=0 =

AR FEMEBAR 55

#
o
=

pie:
—
o
=i




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

N IKH S FREEAN A S 4 B - -
0 Ja R ARSS . A5 BN A IR 25 - -
p HE - -
Q DA A2 TAE - -
R Ak R E AR R - -
S o - -
&it 111, 104, 160. 00 92. 45
5. 2.2 MEMRZBT A RKBRER TR ERFTHE
AT AR AR R A HE B 3 5 I 5
5.3 MEPFIRIRA RYME & EE B = 3E HL K/ N R BT+ B = 3 5 B 4
e
PR | mERm | mmer | mEM | Aricn | T
1 688095 A BT A 168, 000 11, 229, 120. 00 9.34
2 688083 HHEE A 111, 000 10, 820, 280. 00 9.00
3 688225 WAS %4 690, 000 10, 218, 900. 00 8. 50
4 688088 WT R 300, 000 10, 110, 000. 00 8. 41
5 688111 EAIIPAYN 36, 000 9, 590, 400. 00 7.98
6 688507 RIERHE 120, 000 6, 744, 000. 00 5.61
7 688232 R A 120, 000 3, 656, 400. 00 3.04
8 688489 = NS 90, 000 3, 173, 400. 00 2. 64
9 688326 24 ER]E 30, 000 2, 569, 800. 00 2. 14
10 688288 5 SRR 150, 000 2, 362, 500. 00 1.97

5.4 MEWREFSFBFIRNBFREAE
AT A IR R FFAT 77

5.5 EFHIRIEA SRMME HES T 13E B/ AT T4 R 8 B A 4
AT AR IR R A 67 o

5.6 REFWIRIZA SMME o 2 ™38 LI R/ HEFF R BT 42 B 7 SCRFESF BRR

4

AEE G AR IR ARFFA B AL SR -

5.7 MEWIRIZA RIME HE ST #E AR/ D HEFRRT LA SRR A
AT G A WA RS 5B

5.8 EHIRIEA SMME G ES T 138 B/ HEF BT A BUES B B 48

B0, 107




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

AT AR AR R A AU .

5.9 MEWRASEE BRI 5 1K 0L i I
5.9.1 MEWIRAR S HEKIBIRHRIF MBI HA
AT AR AR R AT AR B B2

5.9.2 AHESHT BRI BUOR
ARF GAIR I IR ARG BRI

5.10 MEWIRAZE S B K E G 5 1E OL U A
5.10. 1 A E 3 52 £ R BUK
AT AR AR R AT [ i

5.10. 2 EFIRATE S BB K9 E 59 51 150 17 25 B 40
AT GAIRE IR ARG B U6

5.11 HHEAESREME
5.11. 1 AEEHRENH T+ R IEFRKRITEAEAPZIRET T LR FAERRERFIHIT —FEHNZ
BIATFET. AETIER LA

ARG IR T ZAES O RAT B0 R, 7 M b S s S A 45 IR A T FE 3045 ] I T — 4
A S 3 W B T A A T o AR et b3 S T R AT IE S ) B W SRR A 2 L P

5.11.2 ZEGHBHIRT 2 B T & & FIHLUE ) % 0 i 1% L A Ui 9
ARSI AR AR A4 ISR R 2k < 5 TR E (10 2 R IR

5.11.3 HAhFEF=H R

e G S 00)

FHARES 79, 168. 77

PSR TE S 2K 6, 206, 809. 18

YA -

JSEYSCA) -

AT FH R 588, 116. 57

NN EN -

oAt -

[l N I N epi e I B ROV NG S

it 6, 874, 094. 52

5.11. 4 MEFIRFFH KL T R B W B et 27 BA 40

871, 107




I 5 [ I B B R T VR A R SR AR R

4 2024 £33 FEWE

AN AR IR R AT AE T IR (0 P e #5157

5.11. 5 E AR AT+ 4 I 5 77 7E 38 52 FRA% L i1 4t B
AN S AR S IR A+ 4% B P RAF AR T B PR (5 20

5.11.6 HBA SRS MHERHMSCFHIRE
BT AR, ARG IS &Iz B R A R %

§ 6 JFAEE MBS

AL

T AT < 1 LR B

114, 046, 311. 89

AT Y30 1) i < R 47

10, 198, 152. 81

ol AT 30D k) i < ]
it

17,916, 701. 93

0 S 18] B S 95 2 A2 B
BB LL =7 388D

T IR & i BUE B

106, 327, 762. 77

$7 E&EHEANCHERRERREESEN

7.1 E&EEANFHLESHBRINHENR

ARG WIS E ARG A RS Bl SRR .

W

7.2 ZEEEANCHERR SR EAE ST 5 UIH
ARG IR G RIS B B . e[RRI G0 8.

§8 MR ERKNHMBERRFR

8.1 MEWIN B —RREFAESHFLFIEIBGED 2058915 5L
e T B — BB AT s e A B BRI 20% 5 L«

8.2 MBRE IR HMERFER
AR A R R A B R BB R S At EAE

% 91L,

pie:
—
o
=i




I R R 0 P B VR A R R 4R B 2024 4R 5 3 TR

§9 FEEXMHFEXR

9.1 FEXMHHEX

N O O W DN

v P IR M 2 T R < RSP

~ CEE T IR B B R G B TR A ISR 4 B A <

+ G IR B R 5 e B R & B R IR R e 5 A
~ CE T IR B B R C B TR A ISR R R et

v ARG TR NME 55 BERE LA A E M PR

v AT AL S5 TR LA AR L PR

v AR S P AR I A PN i E A B A T

HEBWIAS)

e
Bt

oy

3

B

iz

/

9.2 FFikh s

i

R B S A S ¢ BN B I8 N2

9.3 HERFR
PR H OAEEM I B R & o ESCAT LA G, $E8E vl e A B 8] Py B 3R SR & )
PRECR B FHOCATF PR & B R S, R EIE AR SFHAM Y (www. crsfund. com. cn)

A

HFEIEEEEERARAH
—OZlETA=THH




	§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
	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


