Z2EEn 90 RFAHGFEIEFRRES
2024 3 3 FREWRE

2024 £ 9 A 30 H

HEBHAN:. EEESFEEFRFEAH
EETEEN: LIEERRBEITROBRARE
WEXHHER: 2024410 H 24 B



B R 0 90 KR IO 2024 465 3 BRERS

§ 1 EERR

RS EHANWEE S MEF RIS R B RBOCE. R TR B KR,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B BT AT

FEFUE N LRI AR R RARAT I A IR~ FIARIE A S e A FIE, T 2024 4 10 A 22 HE#
TR F S TEbR . ITERIMB A GIMEEANR, RIERZNENMAERERILER. XT

PR IR B ORI -

e B BN RV ASEAS SR 5 (0 B U038 BRI IS 2 < 87, (EANIRAERE e Ao
AR SOF AR RRERI . BT, B0 R AR P58 RS AT R A 4 1A

e S AN AR LR
AR M 55 SRR A

A RAE 2024 4 7 A 30 HA£&E 9 A 30 H k.

§2 H&7= M

He 4 TR SR 90 KIFHE W

e A L 021578

Y (S LR

R4&ERAMH 2024 F£ 7 H 30 H

35 AR I & A0 A 4,770, 102, 167. 89 £

% HbR N v s DN A OE - S i M oA 7 e i a2l =
ECHRMER RIS AR, 1B SR AR E IR 2 A A A 4 BT PR I
KR (e 1Y

P AW AFE G R E B R E R e A A, 45
N BN FRIE R TR R R A A .

b 45 bl A FE v g e CafE) 830

AR 2 REAE KRG NGBS, T R S B s AP T
A4 IREMIESE, BT RMmmmEE.

REEEHEA BERSEHARTEAA

BEEN R AR R AT IR B R A F

IR 8 A e ST i SR 90 RFFA IR A5 825 90 RIFFA R C

NI LA N AE 5 AR 021578 021579

A5 HAR T @8 2 2 5L 4 (4 35 s i 1, 549, 009, 461. 57 7 3,221, 092, 706. 32 {4

§ 3 EEMFSIIAMESIHERI

3.1 FEM &

Bpz: NRMIT

%200 k11|




ARfE R 90 REFHNINEE 202 455 3 RO

- . A (2024 47 H 30 H-2024 49 A 30 D
Bl SEi=y N . - NP . "
WEEMN 00 RIFFA MR A | BI55 M 90 REFA R C
1. A S s 4, 298, 903. 76 7, 845, 346. 48
2. AHHFE 3,411, 018. 54 5,999, 571. 54
3. MR- $5) 3 4 47 B HH A i) 0. 0022 0.0019
4. IR B G R P21 E 1, 552, 420, 480. 11 3, 227, 092, 277. 86
5. FARIE S % E 1. 0022 1. 0019

e 1o A OIS IR R G AR SN . Bl . AN OS2 sepiE2eshiias) 1
B AR < 9 FAIS RTBAELB R IR B AR, ASSYIRINE D A 390 L Se B i _E A28 Fe A (i A2 sh i o
2 Frid 2k e SRS AN ISR NNWEEE 5 2 & 15 T3, TSR SE Rt K22

R rET.

3. AREEHEESEFT 2024 7 H 30 HAEM.

3.2 EEIBEHRENR

3. 2. 1 B&MPUHER KRR H 5 RS B R H T LR

G 90 KA B A

Nk R
AR N S B
MBSO KRR 0-0 | 0-@
HEO | Wiike
@
SEE
0. 22% 0.01% -0.17% 0. 12% 0. 39% -0. 11%
LA
HAE R 90 REAIINR C
W e
H R KA SR B
WE elEEKED KaFEEE 0-0 | 0-@
HEQ | KiikE
@
GIEE AR
0. 19% 0.01% 0. 17% 0. 12% 0. 36% 0. 11%
ERGRES

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B AR

R LR

FO3u o 11



HAEEER 90 REFA MBI 2024 555 3 TR

AEEIRIORIFA WIBUHFA R T B EN 3R 5 R 4 e 3 vl as S iy ) 52 B 55

0.70%
0.60%
0.50%
0.40%
0.30%
0.20%
0.10%
0.00%
-0.10%
-0.20%

A b

°12024-08-11
2024—08—14
2024—08—1?

o
o
[=8]
<

2024-08-23
2024-08-29
2024-09-01
2024—09—04

=+
[
(=]
(o]

112024-09-07

2024—09—10
2024—09—13

2024-09-30

=1 2024-07-30

Ly
i

' 2024-08-02
3 12024-08-05

Hkb,
ey
=N

*

5| 2024-08-08

,_n_

|'J' 4]"!—\

it

"|2024-08-26

b

o

£
A
|

L 90K

A4

_+ 2024—09—16

PR HfRAR

£|2024-09-19

:;.m

| 2024-09-22

.;T
Bk
Iy |2024-09-26

AE R IOKIFA WA CR T EHHC R 5 R HA L 201 e i e il 2 B B0y 52 7B 54

A b

0.70%
0.60%
0.50%
0.40%
0.30%
0.20%
0.10%
0.00%
-0.10%
-0.20%
o [ LN =] — =T [~ (] m o (03] — =t [~ ] A p] o (9] [} i} -]
A N S e e A A A A A A S |
5 833 333333383838332838323233%38388 38 8
T
%%%%%%%%%%%%%%%%%%% S
|— 35 3 QORI B IR C RIS N K F — WM Q0 RFF A I C Rt LB Il T |
e AREFEEFT 2024 4 7 A 30 HAR, @ERS WAL T RO,
3. 3 HAhdatz
To
§4 BEARE
4.1 B&28 (REELH/NH) i
EAFEGRNEGZ IR | 1E5 M .
weg | mp [ B i
EIEN | BEam | FR
AF41[2024 £ 7 H 30 AR, Wit 2013 4 7 AN

R

Sep

H

11

GAEE PHER LB AL [ E IR

%470k 11T




B R 0 90 KR IO 2024 465 3 BRERS

R EWIRAT T A BT IR, S A
BHFRANE 223, 2021 4 9 A 16 HilgfF
EEEAGF IR R RSN EES
., 2021 4 12 A 13 HEFRED 41
R MR e AELH; 2022 4 10
H 18 HlAT 215 & =R e AR g7 1
BHE I HESZH, 2024 2 H 21 Hig
RS B A5 27 BLIE SR P T i 42 1)
2P, 2024 £ 4 A 26 HEMTEER
G4 5 W U R AL R ke IR
RS LT, 2024 £ 7 H 30 HifT
G 90 RFFA W AL R 0 A
RN oL
S, it AT S A TS
PR STATA FIVRG o A, BH G 58 7= B
A PR~ w5 B FL R 2015 4 10 H N
NG A B e S v, TiEm s
. e, RESH, 201947
17T HEMERE R MR EE4
H; 2020 4E 5 H 20 HEAEE S E G

A RREF I R SR 203 2021 4F 6
s e PR 18 | 29 HREREIA A T 4

e (423, 2022 4F 1 H 20 HAR(EES
I EA T o it Ml =5 e S N S e A
H; 2022 4E 5 H 19 H RS & =
MR R R LM RS ST 2022
12 A 29 HEATE(EFEM 30 KEFH
AR R AWM S L 2024
7 H 30 HEATEAE &2t 90 REFA Hifit
M e A S A (E - S s

4. 1. 1 BIRFAERSFR - E BRI F 2 E R &2 2 R NS E R R F
o

4. 2 HE ARG A S EEB/E BT EH KU A

RSN, EEEHEANAFERERSMIAE AT N EeEHEANSMR T3
NFESHBHFA NFRFIZE, oAy T GEFRE) QEFFHRBFERE) . HAlA A
SEA (R 90 RIFAMGFMIER R R EEF) KIE.

4.3 AP HERHHA

4. 3. 1 AP35 i B AT B L

RNT A FIAFEN, R HEE NG, #2528 fnik S5 v AT
Fo5T O 11



ISR 90 KIFA WIS 2024 43 3 TG

Ny AFIRYE QEFFIRBHEEEER) « GEFREEREFHARNSERESEL) « QEFRRE
FENF AP ZHHI AR R EIN) SFEEEM AT AEHIEE, HIEMEIT T (A5 E )
) CRERGEHINE) « (AFRIEARR S EEINE)  (CRIRarh R BT ME) 58X
BRI ARMERRN S RGP RE T AT RSB, — BB R S g F i SESE F—IEZR i
ARG HB IR AT G BEBAT R, MRS E B AP A RSRA S, H
BB 5 =7 5 5y LAHRHEAN R BT A 5 2Z A1 3EAT A 2 ik o

II

4.3.2 RERZ BT AT

AN, ARGEHRNTARGRAES SNZHTA A2 5y IRAZ L )
LAZ Gy Bl RS 2 H AR ST DL 10 R BB S BB T 2, RIBA A
AZ G AN aHiE o

=+
el
=
0
Im
X
=
W

4. 4 & AN SR B RIS RIE /R

FEMEGET7 1, =Z A THRAT SRS, (BN eI 2L [ o G MV R 2 21 4 % (PMID
B, PMI $550LE 24 4F 7-9 H 0 BIRAG 49. 4%, 49. 1%F1 49. 8%, HEFFIESRMZEY F. MK b
E, [BE GRS, 1-8 7 R R g 3. 4%, AL 24 4 EAREERIVE 0.5 ANE SR
Mo B, il R B N R, R R R TR LE T AT, i R R R
BRGNS Lo T S F LT AR I, 1-8 AL 29 9 B BUAA LG 3. 4%, ARLE 24 4F 1
PAERTE 0.3 MRy BEHI DT, 1-8 A Bt LR Tt U R EEHE G 3. 7%, Herhi
FILEHE K 4. 6%, 2 FRILEIEI 2. 5%, Btk 24 £ AP FTr. WAEMim BE, 1-8 A4
BB TV IE IR [F] EE R 5. 8%, KT 24 4F EPAEIGE 0.2 MEM . BEE, 24 F=FEER
PRgAT PR, (BAMEIRRIESINE, I AU KA S

HWAKTTI, 24 4F =ZFFOEMKEL R T, R RN (CPT) B H R RSGE R, HEIbA
PR ks (PPTD) B RIELEEMREY . WS F MRS LE, 1-8 A /ERIE M CPT [H
b T 24 4 ERAE, URT 0.2%, 2 HE T, 8 H A E R B it R EL 2353 7 0. 5%Fn BT
0. 6%, HAHEEMIUZ R HEmE K, NSRS EE, 1-8 A2E TIA & H
FAHEL 24 4 FRAERRIRICE, YT -1, 9%, Hb 7. 8 A4 H PPL AL 5 2h-0. 8%F1-1. 8%, 7. 8
FE AR SR S AR T SE R RS R AT, IEMEYEREREAZEIR, TSRS IS ETS, W
SRR F AR R O N A7 .

WEHEABRHBCRZEH, 24 F=FEF RS REMSS, 18 THBCRARR IR, &

%670 3k 111



B R 0 90 KR IO 2024 465 3 BRERS

ITOREEFR PR PP R oK, RN = 2R AT N BCRR Z2, Rk NI 7 R [l A 22 30bp.
MLF )% 50bp, FFEATFEAE 0.5 NE 70w, F IR EEFEHE 0. 25-0. 5 ANE 70 il BEEAIH i
K&, 7T RBATEIEF]ZE (ROOT) FRAXAERF-FAS, FEARLERF(E 1. 8%2. 0%X . MARTICE B,
= ANRMIER SR IE, 9 AARNRT SR ITRNERWCT 7. 0156, 5 24 4 L4 K THE
3. 44%,

iR, = ZRPERTITIE A EOR, R BIECREL 1, BRI R R AT
B, BE, DEMEGAN | EIEIT6i4Z A0 N AT 17BP A1 4BP & 1. 37%1 1. 65%, HIRF
ZMGAAEY . 1AW AA RIS IR 23 %6 BAT 15BP 2 2. 17%, {EHFIZEIIRER. 140 AAA
(MY AE B 25 UL T 1. 91%, LT =22 K 47 5BP.

AN, AIESRIETIES, WSO E MR, BAEZROR I fd 52 e B0 m]
VEPTIE), RN d TSR,

4.5 EHANESKNL SR
AAREWIARE S A P EIEKER 0.22%, WBIFR 0.01%, WS HEFEMEREEF-0. 17%, HHER
0. 12%, AFERIAILES C KR 0. 19%, JEHE 0.01%, Mgk Ei L utll 25 % -0. 17%, 355

0. 12%.

4. 6 MEHINEETA ANHEE & ™ ETE 3
T

§5 MEHEMSE

5. 1 MEBRZEH=HABMR
75 I H & G b 3 M B R E A (%)
1| B fEss - -
Hop, B - -
e - -
[ 5 WL 2 $3 % 1,829, 761, 854. 73 38. 27
Hr: gz 1,829, 761, 854. 73 38. 27
BE S RRUE SR - -
Rl L - -
SRATA R - —
SENRE SRt 2, 752, 829, 797. 78 57.58
o ST IR R SN R B 4 i %
F
T | AT E &M &R 198, 467, 902. 72 4.15

BTk 11T



ARfE R 90 REFHNINEE 202 455 3 RO

HoAth % 7= 82, 465. 75 0. 00
&t 4,781, 142, 020. 98 100. 00
5. 2 MEMRBATIW A KH B ERETHE
5. 2. 1 MEBIRBATI A RHB AR ERRHE
T
5. 2. 2 REWRRIT IO RPBREREREREZHE
T
5. 3 BIRIEA AU 5 E L5 r= i E L X/ INEE P B SR 35 B 4
5.3. 1 EHAREA RIE 52 E T =3 E K /NEEF IR +428 B 83 B 4
T
5. 4 GRS A TRPHEFRBAE
Fe 5 s b ARME o) b 3 S P A L] (%)
1 [ K i 75 - _
2 AT S - -
3 SR s 119, 941, 487. 67 2.51
o EUORYE SR 51,011, 452. 05 1.07
4 b i - -
5 Al A 25 1, 112, 183, 729. 64 23. 27
6 A2 s 125, 236, 069. 52 2.62
7 AJEAG (AT R f50) - -
8 ENZeA: 472, 400, 567. 90 9. 88
9 HAth - -
10 =ann 1, 829, 761, 854. 73 38. 28

5. 5 R & MR A RME HE ST 1#E BN T R T4 s R R A 40

Fs | S| BRER [ BE G | ARE Go) | SEEFEERE]
24 FhE AT
U |11za0s0aa| 2 TERET L 000,000 196, 730, 113. 42 4.12
(D044
24 KIPHRAT
2 |nzasaers| 2 STy 000,000 196, 540, 508. 49 1.11
CD202
24 T LA
3 |orzaseass] 21 MY 500 000 130, 157, 210,96 2.72
SCPO12
o1 T
1 Joreatooea| TR 600,000 100, 591, 824. 66 2.10
CP007
24 FE{ZIF%
5 072410132 2131; %11, 000,000 100,170, 104. 11 2.10

8T o 11




AE(EEERE 90 KR WA 2024 438 3 L

()]

()]

[$)]

()]

()]

ol

()]

[$)]

- 9. 1 A G B BOR
o

- 9. 3 A E G BB P
o

10 B A AR E ME

-9 MEWIRA RSB E G 5180 i A

- 9. 2 R EFHR AT S4B 1 B3 S R A0 i 2 B 40
o

- 6 MEWIRIE A SOHME 5 ZBE T35 H ] K/ HERF BB +48 B SORAIE S B R
R
o

T REWIRIE A SOHE S ZEE T 3HE B KRR R L4 St R BB A
p

- 8 AEWIRIE A SOME 52 E T8 HLF R/ HEF BT A BGER 3 91 40
o

5.10. 1 AESHBRKIBI+HIEFR AT EAEHRE IR RE R TVLRFEE, R

RS g H Bl —F N ZBIATEDT. ATTHER

AN 2 S N BB AT A4 SRR R RAT SR MAOR e e S 1) S 5 R AR R o i o) ] T

5.10. 2 L F MR L BMERTEB N EESFAMER &L FEE

H BT 44 B SR A HH 2 5 [RE BB -

5.10. 3 HALBEF=HI R

Fe 2 EH ()

1 FHRIESE -
2 |MUCIERTE SR 82, 465. 75
3 NS -
4 |NICFLE -
5 |BIHIEEK -

b=
H

=




ARfE R 90 REFHNINEE 202 455 3 RO

6 ARG

HoAh

8 feann

82, 465. 75

5. 10. 4 I HRFFH BIAL T3 B 0w e et 27 B 40

Teo

5.10. 5 AWK AT 14 B = R FERUE S FR1E L UL A

T

5. 10. 6 BBA ST ERFAS R H S
IO TR, A3 G i T e R

§6 IS H RSN

LS ARG

WS

BE& i 90 RFFAH Bz
A

{EFE M 90 RFFH Wiz
€

L4 A E AR H (2024 47 A 30 H) 24
73 A I

1, 549, 009, 461. 57

3,221,092, 706. 32

L <A A AR A H R A AR R 2 8
F I 3 01

ek - 3 < [ A 2% S 2 i 75 10D R 3
< B [ 47

L <A TR AR A H R A AR R IR e 0
P AE R (s L -7 181D

T YIRS < UL 0

1, 549, 009, 461. 57

3,221, 092, 706. 32

TE: 1 WHATAHRITE DL, FRIAE LA R BN S e T [ e B B

2. AREFELEEFT 2024 7 H 30 HAR.

§7 H&EHANZHERRERRFESHR

7.1 B&EEARFHAREESHTRNEN

T

1.2 ZR&EBENZHBERRERRAEER 5 A

Teo

§8 MR EE RRPMMEESFR

o100 4k 11 51



B R 0 90 KR IO 2024 465 3 BRERS

8. 1 REMNE—BRFRAESHBMLHIE R BRI 2068 1F 5L
p

8.2 B EE YR M EERGER
T

§9 ZEMFEZ

9.1 FEXMHE=R
v P ERE R SRR (SRR 90 RFFA WG B IR 3 B2k S B 1 S

—_

2. ({53 90 REFAMGFMIER B R EREEF)
3. (EfEFEa 90 RIFAH I ML R R R G U W 45)
4. ({53 90 REFA MR MIER B RS E L)
5. G B 5 B HLAFATE ML 5

>

v FEEFEE N B LA AT E ML U
(NS PRt DNCE = sk (S il Mnk /3 A1 E By PN

9. 2 FECHE &
HE I NS S AL

9.3 TR
Bt F a7 E I (8] G SR B D]« 7R SOAT AR J5, 786 BRI (] Py BUAS _E IR SO E B,

BEEESEEARFEAT
2024410 H 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 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


