R EHAETERFEFRIEFRRES
2024 £ 1 EREWRE

2024 £ 3 A 31 H

BEEEEN: ZEESEEEFRAH
EEHXEN: TEBITRBERAT
WEEHHE: 20244 4H19H



RAGHF T METF 2024 58 1 FREIRSG

§1 HEERR

ARHE G  TEN P o T AR UE AR T A W R AN AE MR A 20 3% 3 PE R IR B KT8
FEXE LA R S TR A e B AR AN I B TAT

AREEG R NSSERAT A A IR A RS R & H O T 2024 45 4 A 18 HE M T A h
(I 55 Fihs . EHE R R A GG FNE, RIEEZNEREERBICE. B ERRE
ORI -

B PR LA L BRI U BRI R 4 0, (AN IE R & — e B
S AL SO AR AR I BTH KK, Pt 7E 1 H B0 A A4 ) 15 A 4
HHEEE SRR L

AAR G I 5 SRR A

AR 202491 A 1 Hilg® 3 H 31 Hik.

§2 EET ML

S AE s RIEREPEA G

e 016239

e BLRITF

e FAMH 2022411 H 2 H

A R L 4 0 B 300 6, 846, 747, 743. 97 {3

et Hbw AN G A PR A ) XU (O A B, ) s B £ PRI
KR e 1

% A AT i TR R G SR, AR S o B D kA,

e TR EWBEETT R AR M A, SEt
BB RSB, DAREURRE 1 it o= 4 & 355t
el o AR <R B BT ARG SRR B 7 I B RS
PR RJBBC E NG . AV PRERNE . Ucs ¢ i 2R SRS |
R BT IBLRMS . (5B CF B3RS 35T
SR [ U SR RIE S 2 7] e 3] 2 ] {5 5 30 B SR 55

Mg L S v HETZR G E (1-3 42) FREOIN i 26 X 80%+ N IR i 47
FUEE R (LD X 20%

JABSE YA 7 AR AIE KEEE G BUE S 3 BE 4, LTS RS A T XU
KPR FRERES ., BEHES, mTRMTgESE.

AL N RERGEHARAF

REEEEN SCIRERAT AR A PR A F

IR & AN E AT RERE TR A RERE TR C

T B R EEE AL A 016239 016240

A IR N 8 7 Gk 4 Iy B0 2, 627, 888, 360. 65 {7 4,218, 859, 383. 32 fi

8 20 3k 11



RAGHF T METF 2024 58 1 FREIRSG

§3 EEMFIatr A SFERI

3.1 EEMEKIEH

i NRMIG

B AEE E N WMEW (202441 A 1 H-2024 4 3 A 31 H)
FREUE P HEM S A G EM SR C

L A s I 28 35, 867, 846. 05 40, 164, 315. 90|
2. A 31, 212, 854. 89 34, 897, 595. 97
3. MY 35 B 4 A7 B A A A ) 0. 0072 0. 0067
4. SR B B = 1 E 2,799, 599, 010. 39 4,481, 518, 239. 92
5. AR FE S A0 B E 1. 0653 1. 0623

TE: 1y Frid ik eb Sa b AN G 0 B A N I EEE 5y 2 e - IO ) (Biltn, JF st <
T FE G [ Bl . 2R PR BT O L BRI AR, T NS S BRI R AT AR T T A

2« A OB RS G AR RN« Bt licas
FHOR TR F G IR A, AR A A S S BGGEIn EA A se i EAZ S s .

3.2 EEHERIN

HAN (A&~ M EZRS D ER

3.2.1 B MBUHER KR &I 5 RIS B A e R i R

RIEIE PR A
Mk & b e S v
‘ VR K R A ML &5 bl 3 S e -
B [EEKEO » W ZbrEZ O—06 @—®
HZQ I ERESE)
@
HE=1HAH 0.67% 0.01% 0. 90% 0. 02% -0. 23% -0. 01%
TESNNH 1. 48% 0.01% 1. 65% 0.02% -0. 17%| -0.01%
TEk—5 4. 25% 0. 02% 3. 11% 0. 02% 1. 14% 0. 00%
HE 4 A
6. 53% 0. 02% 3. 55% 0. 03% 2. 98% -0.01%
ARG A
RIGINE T HEGFF C
Mk 4 b e i v
VR E B R A ML &5 bl 3 B e -
B [EEEKEO ‘ WK HEZE] O—0B @—@
HEZ@ i §E6)
@
HE=1HAH 0. 63% 0.01% 0. 90% 0. 02% -0. 27% -0. 01%




RAGHF T METF 2024 58 1 FREIRSG

TESNNH 1. 38% 0.01% 1. 65% 0.02% -0. 27% -0.01%
TE—8 4. 06% 0.01% 3. 11% 0. 02% 0. 95% -0. 01%
H¥EE&EH

6. 23% 0. 02% 3. 55% 0. 03% 2. 68% -0.01%
ARG A

T AREEG IS EEEEEE N P RIZRE IV E (1-3 4F) SRR %8 X 80%+ A B i ik A7 s i i %

(BiJE) X 20%

3.2.2 BESAFAARURES RIHFENKRED EHE RS R A R

RRFHI LR

FeTE 35 I P AR NI 2R A S b T M S X 55 5] A Al £y HE 4 K O N B TR oY 55 B S - L )

6. 40%
5. 60%
4. 80%
4. 00%
3. 20%
2. 40%
1. 60%
0. BO%

\

i

0. 00%

A

80%

%

2022-11-02
10l | S
2022-11-29

2022-12-26

023-01-22
2023-02-18

o

2023-03-17

2023-04-13
2023-05-10

2023-06-06

2023-07-03
2023-07-30

2023-08-26

2023-09-22

2023-10-19
2023-11-15

2023-12-12

2024-01-08

|[— #EFEPEERSARSERKE — REFEPEARSARTLSIEK

| 2024-02-04

BF

2024-03-02

2024-03-31

FeTE 35 I P AR i 22 C S b3 T M S X 55 5] 1A Al £ HE 4 3K O i B R o) 55 B SE - L )

6. 40%

5. 60%

4. 80%

4. 00%

3. 20%

2.40%

1. 60%

0. 80%

0. 00%

80%

2022-11-02
2022-11-29

2022-12-26

2023-01-22
2023-02-18

2023-03-17

2023-04-13
2023-05-10

2023-06-06

2023-07-03
2023-07-30

2023-08-26

2023-09-22

2023-10-19
2023-11-15

2023-12-12

2024-01-08
2024-02-04

|—EFETEERSCRIDPERKE — FEFEPERBZCRITL

&

Ml E|

L]

471 4L

N~ 7N

110

2024-03-02

2024-03-31




RAGHF T METF 2024 58 1 FREIRSG

Ee 1. AEGHEEEFT 2022 4 11 H 2 HAEX.

2. FEE BB A BN ARTEE X G H B AME TR 4 0 7= 1) 80%, Hrh4#: T
R B EEI AR T IR S F & 5™ 80%. ANFEERENAE 5y H H 4D R4 I sl 2 H #E —
DA I BUR 5 25 1 8 08 LU BIANIG T B B = 4B 1 5% JLrh, SN BIRER &4, AR
WE4 R RS o

Bt

§4 BEARE

4.1 &4 (HELSLE/NH) BN
AR 35 2 2R | 125 Ml

WE | BF T mnm [ mEnm | eR B

FAERF
i 1%

s
gziﬁ AT S, eI 28 22 43 8 2
o e, DHE (R ATIR FE AR
PR B EGRER A RS AEA DDA
B B VPRI R, RO
o B B, TTHRER AT A
V42t EPRPE IR AT, 2020 4F 5 AN
v BRI IR A, YA IE RS2

. Hl. 2020 48 6 A = ASERE R AR 18
spgar [p e U ok e e, 20 k6 1S
i A8 R TP T 0

iﬁgz é%é%g,mmﬂH2H§2@§¢3
&R EE%EE%EAE%%ﬁWﬁ#EE
B A #&%gﬁ%%%&tmmﬁniﬁgg
725 90 E%ﬁﬁ%¢ﬁﬁﬁ#@ﬁ#&ﬁ%§L
PSEEEL IEGRLI, 2023 4F 11 R BRI
(T 90 RFFH IR ANE R IR &R &S
FF LTI .

SRE%

H

WL DR HR IR AT A H .
2 UEF MRS SGE M GES LS IS . TR TN R A N 5 A 78
INEY IIAREIEHLE o
4.1. 1 BIARSERFE R EE I RIB R A BN E S H FREH K> RiF
AR A5 AR A K 0 G 20 TR T AEAL B3t 7 TR 5 e R TR 1 L

% 500 % 11T



ARG T ARG 2024 S5 | MG

4.2 EEANRE YA FEEIZ MM 5 I3

AN, ARGEHENEIENE GEFBRBE ) (AITERIET IR e 2
INED (RERFHEOGGF LRSS A ) MHAMKEREMAIE, AH WL
. B, BUS s, BUS TS 0 RS BAIZ IR e 9 . AL BNAE ™ M2
il RS R At b, DNk e B A NSRRI 2, O R e AR AR 478, Ak

IR BRI AEAT A7 RVE AN e 5 RO E
4.3 ARG ERHH

4.3.1 A PR GH ERHITHLR

s QEFRHRREEHAFT TS HERTEL) (FEIER A& [2011]18 5) , &
AfIE T (RERSEHARAF X TPLESEHINE) UL (RERGEHARA T REZH K
FEHMEEHIME) , ST RE R, DR RS E RS, WAL, ot #
TR PTG SR B B OR A S1T, WTTL. #0888 Mk,
IR EEAC 5y SERIAR A, FF H ARG R0 41 DO 158 5 1 DL EAT R JTRIAN 52 I PP A o

AP WIS A R FTE B PR 7 i AT IV, e S B RS AT A IR, oL
MR N IA R BHR S, I RIS AEET R BEPIIT, HRLHIREA AL, BRZS

~

W T TR R
AN, S S R S % AT R RIUAE G5 S e 2 WA AR A 17, 2
TS 5L AT 1 5 L

4.3.2 RERGTAKERGH

AN T PERAE AR SR AL 5 Z B[R H R A A8 5y, P AR AR L AT RE 2 S804 24128 5 ANt
BRI H RIS . RGN, REeS 505 AT sef FH R A S, KRB Hb
(AL AE 5y R RS 2 H A& S, IR TG HAt R A8 S AT N

4.4 B RN ESHI BB RIEAZIED Hr

FYBLTT BURAT 18, RMBCRIER BUTHR, 2 A FBEMER D, 5 4] LPR A% Tl 25bp
WER T, (EIFRGEMR T HR Tr R T, AT H R Gr i gk 85E F. 3 A BAIRAT &
T B B . MLF g 2L4E, RemaZREEA eI, FHRATIR AT HE0, #
B BT 3 A LA Wit e WK s A A i dy . B SR G N R RS54 prif
P, BEJE AAG I 1-2 A 2350 BARNS T, (R P A TS R 35 Sk TP AN GoU RS2 4R
AR, 3 H Bl Bshms AR

60 3k 110



RAGHF T METF 2024 58 1 FREIRSG

AT G AE T I PR LSS AR A A, R R S s, R T3 5
BRI A B E L, T BB NQNE KR @ i st k.

4.5 WEHAZE SR SR

BOUEAIR S WIRRGINGE P FUF A e M BUGEDY 1. 0653 T, Ak i 12k & 0y B (E 1
KN 0. 67%; BUEAIR IR E A TE P RGUEIF C RS MBUFE 1. 0623 JT, AR MRS 4
WUFE G Z0N 0. 63%; A7 LAY 2 %0 0. 90%.

4.6 MEMAESRE ANBEE ST EHE i Y
7

§5 WHAGHRE

5.1 REMARESH-HEHA
s Ui H &H o) S E B RS (o)

K&

plii

7,959, 077, 900. 03 98. 24
7,959, 077, 900. 03 98. 24
B SRR R - -
4 | B - -
ST AE ST - -
6 | ENREGERHT - -
Horpe SEW IR S N IR B 4 Rl it
ﬁ

BATE G E & &6 8, 465, 508. 84 0. 10
HoAth 7t 5= 134, 152, 073. 85 1. 66
it 8, 101, 695, 482. 72 100. 00,

5.2 MEMIRZBATIU A RIREREAS

| Bt | O | 35
| & | B | | BX
=

S| B | RE | R

i 5

N

\
/]

5.2.1 MEMREATW T RIPEARERRAS
WA IARATE SRR

5.2.2 MEMARIBATI D RIBREBRRRERRAS
e IR A G R A B BRI S -
5.3 FARIEA SRMHE & E ST A IR/ B R B 5 4
5.3.1 MEFARIEA FOYME o 2 & B 8 HL I R/NER P U BT+ 42 R 85 W 4

870 3k 11



RAGHF T METF 2024 58 1 FREIRSG

e IR AT G RIS

5.4 MEMREF S MM RN GFREAE

Fe fii 75 i A ARME o i B T IFE L (%)
1 K fii 5 - -
2 PAT EHE - -
3 SRz 693, 618, 426. 99 9.53
Hrb BURME SR 523,519, 617. 49 7.19
4 kR - -
5 Al B ik 5% 5 6, 173, 451, 211. 88 84. 179
6 HOH R 1,092, 008, 261. 16 15.00
7 IR QR i) - -
8 [ VA7 5 - -
9 FHofth - -
10 it 7,959, 077, 900. 03 109. 31

5.5 & MR A RME GES T 1#E BN EEF RET I A RS S B 4

Fe | G | BRAKR [BE GR) | ARME Co) | HESREELE G
1 190208 | 19 [EJF 08 1,100,000 113,278, 360. 66 1. 56
2 210303 | 21 #EH 03 1,000,000 103, 151, 420. 77 1. 42
3 210207 | 21 EJF 07 1,000,000 102, 628, 852. 46 1. 41
4 190409 | 19 &K 09 1,000,000 102,574, 918.03 1. 41
5 230206 | 23 [EJF 06 1,000,000 101, 886, 065. 57 1. 40

5.6 WMEWIRIEA RMME b2 & T ™1#E LR/ HEFF BRT+ 48 B P SCRAESR IR H
k]
T IR AT G AR FF A B SCFFIESR -

5.7 MEWIRIZA SOME o 2 7135 LI /N HEFF BT 42 Bt IR 4R B Al

WERA L G RIGTER.

5.8 T HIRILA RMME 5 E T 3E LB R/ HEF BT LA BUES 5 40
T IR AT SR FFA B -

5.9 MEMAKRAR SR ENE MR ZIE LU
5.9.1 AW HE MR B K BUR

AR IR AT R BB I B2

5.9.2 MEWARAESET N EGA RIS R HA

BRI WIRASE G AR BB H I Tt

8 85 k11T




RAGHF T METF 2024 58 1 FREIRSG

5.9.3 AHIE R E I
R AR SR E A

5.10 HEAEMEIE

5.10.1 AESHENI +LIEFNRITERABRTHIWBER LR FE, =
FERE P HAl—FNZBIATBI. ATIHER

AR FE G AR IR BE I R A4 RS RAT AR R R AR A #1757 S U B AR o G ) A
—EARBIATTETT. AT L.

5.10.2 EEHFWET+ L BRERLTENEES S FME K &R E
AR IIRAIE R BBEER , AMEAE AT+ 44 B2 2 e RI U #8382 AN G 7

5.10. 3 HAhBE = %
F5 b4 &/ o)

17 RIIE 4 1,988. 95
I SCHIE 5597 B K 51, 820, 000. 00
YA F -
SR 2, -
JRZYST HA ) K 82, 330, 084. 90
Fopth B2 YSEK -
Fopth -
it 134, 152, 073. 85

5.10. 4 REWIRFFA H4b T HBOA K AT ¥ B 5 A4
T IR AL G R FFA AT 5 B e e i 77 o

0| N[O |O1 | | W (D |+~

5.10.5 & HIRAT 142 R P AR UE 52 PR 1B OL Y 5t B
W WIRAIE G RIS

5.10.6 AIREW RETHEMKULFIN, ¥OAESHHEER DHREEETE, WARNA
A L BT & it

§6 FRAE S MRS

Bfr: Hy
TiH FERNEPHEAGUT A RIEEH MG C
5 BA A 35 4 0 400 4, 560, 684, 116. 78 6, 384, 144, 739. 79
s FA e 3 4 i R D 7 40 2,016, 220, 087. 69 2,513, 668, 204. 86

890 3k 11T




ARG T ARG 2024 S5 | MG

U - il T S0 1] 2 < i e [l 47 0 3,949, 015, 843. 82 4,678,953, 561. 33
i 5 A 1] ik 4 ﬁ%&ﬂ%ﬁ(fﬁﬁ | |
DL “=7 3D

i R BB R 35 44 20 20 2, 627, 888, 360. 65 4,218, 859, 383. 32

§7 ZeTEANCHERReBRREESHFR

7.1 ZEEEAFHEEEZSHIRHER
AR I PR A &

7.2 ZEEENZHERRERRFEET 5 A
A A e BN RS AT R I eI A

§8 BB E RRIEMBERER

8.1 ME MW BB EFEESHB LA BT 20055
T A AR LR — BB R AT 2 e B EL )3k 3 Bk 20% 15 7 -

8.2 MHBERERKMHAMERRFR
o

§9 ZAENMHER

9.1 FENXMHHEX
Ly o IR 2 O HE 2R VN3 v 4 B i R I I B R 2k e BT 1R S
(RAERE PG IR R SRS SR
(REDFE PO RIS SR S S U] 45)
(RERZE PR RIESR B ST 0
5. FEE N BERALIE . ELIRAN A F F A
6+ FhEFLE AL TR HEAERTE LU

[\
/

wW
P

N
7/

9.2 TR
ARG AESTREEEN . ReIE NN, HIREE RN,

9.3 EFEFR
PR LT EAE S AR S TN A ] Pk (www. ftfund. com) 2[5 FIRAHIESCHE, BUIRTT 27
AR e B g (400-888-5988, 021-38784566), FIA L4451 \ HEHL A,

o100 o117



ARG T ARG 2024 S5 | MG

REZETHEARAA
2024 ¥£4 A 19 H

i

Follp 3t 11

=

N



	　 
	§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 


