ZAEKE—F T

BREE

2024 4

.
.
f—a

RE:

3

20249 H 30 H

TR 2 B R B R GES

£iq=)

HEETHEN: ZEREEHEARTTEAT
EELEN: XUBRITRHAERAE
WEEHHR: 20244 10H 24 H



LA I RUR R 2024 55 3 RS

§1 EERR

WS EHANESFE S REFRIEARR S PGB RRIC . R SRR B E 8,

Fxt 3

=
o

A H

HEFTEAN

PR HERA RN 58 BE PR AR AN Sl BT 54T
WARAT B A7 IR A FIRSE AR G G RIMUE , 2024 4 10 A 23 HEX 17 A4k

I 5 4R FR « AR ERIIAR R A SR EFNE, RERZANBAFERBICHE. R FIERE

H B

BB PR VE LSS F < B R 53 i B U BEANE TR < B8, (EANDRAE R — s B
RV SUFARIAREIL . SRR, BB AT BB A S A2 B 35 A

R ER IR

A 55 F R RE H T
ARERH 20247 H 1 Hil2E 9 H 30 Hiks

§2 HEE BN

K& PR GG K e igr R
R4 FAY 016734

LY (Wi L RTFF IR
HEeEREMH 2023 4£5 A 22 H

A R I 3 A0S 0

496, 713, 202. 19 11

5t Hbr

AR GAE AR AE BB G KR I ATSE N, WA A BB, T
AR Tk S U HE R BB e, BB SR A AR A A [l
o

K&
oy
=
iR

PR PSP, A S < a0 0 R B 2 B0 O 10 S L 28 T A B DL R 4% T [
SRR Wi 22 5 A 391 A AT B AR AR R R SR (K5 10 » oo 4308
RER AR DM . Wi at 2 R SRS L 5 PR PR (55 B S HF
EYR) S DIFIEFEHRNG . B2 IR SRS T SR . A S G 5T [ it
JI SRR I S B IR, AESIORAE 9 H Y, DA BV B R 4
GRS FEBPER RS AT o

FEIFTOYIN, ATk o R e AL S sh Itk R I8SF AT T R
PR A 5 B LI AT 3R T, R BB T sl PR BB A

b £ B v

s E e CRMED G %

RS AL 2 R

AT o i T <, FL TR 2 /KT AN T RS 7K T i T B8 T T
R, RTRAG B GHBEER IR G W GEF IR 3R #E A1k
BRI RO E RN, J 5 3N R AR S <5 A 48 B LA s 30
AN RE SR AN g ity DA S AT B VP, DR T AN e ) 7 il XL
6 S5 0 HL AR A RS A B R MUK SR (3L IR o VP e af RO

AR RS E AR THEA A

rudl o
B> |4
o |mh
i3 ez

> |~

POl ARAT et A R4 7]

1w




LA I RUR R 2024 55 3 RS

§3 FEMFRIFMESHERN

3.1 EEMEFIEH

Bfr: NRMJG
Es R =Y 7N WA (202447 H 1 H-2024 49 H 30 FD)
LA C s I 2 2, 830, 204. 60
2. A A -12, 337. 96
3. BT 350 3 4 A A AR HA R i -0. 0000
4. BRI 4 % vl 500, 975, 633. 16
5. FAAR I & A i 1. 0086
e 1 IR SR PR EIE R NNWEAS 5 2 &R &gk A, 1TE N3 5 SEBrif s /K- 2E
KT A3 2+ .
2. AHAC SIS s R AR SN . BRI . HAIRN CAR S A e B2 sk s ) 40

BRAH 9% 2l FHANS YRR 13 5% (1 R,

3.2 EEHERIN

AR A Y]

B n _EASI 2 SR B A sl as

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

‘ ‘ b4 bl s
HHEIE KR | EKR | SRt ‘ -
i B - T 26 R bR O—B @—®
® WEZ® | HEIREREG ‘
HZ®
HE=1HAH -0. 01% 0. 05% 0. 26% 0. 10%, -0. 27% -0. 05%
TEARTH 0. 65% 0.05% 1. 32% 0. 09% -0. 67% -0. 04%,
x4 2. 85% 0. 05% 3. 53% 0. 07% -0. 68% -0. 02%,
H3E4 4
2. 85% 0. 05% 3. 80% 0. 07% —0. 95%, -0. 02%
ARG A

3.2.2 BESAFARURES RIHFENKRED EHE RS R A R

KRR FHI R

b
Y
p=il



LA I RUR R 2024 55 3 RS

B AR — S i oo KRR 3 5 T (I 32 5 [R) 3k 4 LU Bk M WA e 3 0 T S RE

ek e B
4.50% ¥ i
.’“-I i
4.00% ATV
3.50% e
3.00% P e B
2.50% T | i
2.00% P kdﬁ/\ Sl
1.50% 7
1.00% e e
e i - - ua—" 2]
0.00% e T N T A S
NS 28 38 8 L8 838238238 35 8
g¢5gge2n2gRE8ILEL B YL
o 18] o 18] o o o 18] o =t = =t =t =t =t =t =+t =t =t =t
S 2888 gggsegegeggegegcses g
|— A — R R A BN R — %A — TR R R B TSR AR
e 1. AEESAFAKHNN 202345 H 22 H.
2. AESAFRE, HEEHARY A RS G AN kSN H AR 5 5 H E H
SEFMNLAE. EOILRE, RESHHRFHEG BT EEEEFEMLE.
§4 HEARSE
4.1 BE&4E (HESLH/NH) #Hin
ARSI EZFIAR | JE% M .
'k I — }
A BF rmam [ mmam | R Ll
ilg Lct:, TR Emit, JIERMIES
JREA A B 2 7] 08 7= A B 55 A8 B B
Ko T WRATIEE, DU LSS
A IR T A A [ 2 R o R e 2 HE
AR 24558 H br RS G B IR & AR5
VR RV 6 N H FEE IR A BUE
FI RS A E ERG R G AR SR 1
PG ARG —E A IR S LIRS
gt AEEN (2024 E 6 H 4| . BER IS 225 TR 3 AN A IR
U menm H GRUER BRI S 2 PR G —

ARG ML SR R & RE B LA H
RGN BRSBTS WK
R IENC B IR A ROIE SR B B L A5
Headke RGBS OISR BT & L 25
90 RiRANFFA R RIEF T & %
R A U R R i Ak ZAE L
St T R R S R S 2 S D E R S
fEK T WP G R e

%3 W




AR T R 2024 45 3 FRERS

Bttt 08 AU IS B 2
CLORY. 2 435 M T 2 e e
G BT R R R

TSRS (5 60 RIRB R %

WSR2,

L BEAR “AEBUFT. “BSEERS A A BCEIA S CERO P,

2. HES LSBT SRAEAT AL B2 CESRM M A BV R S0 s FES Ml A

AR S HLRE -

ARENEd

\I[u

4. 1.1 BIRFAERF B EEIT IR R G E RS2 7 [ 8 H A7 R 1H 0
A G B 2 BRI L S P AT BT R BT 20

4.2 BEANRE YA FEEIZ /M 5 I3

AN, AREEHN R (HENRISMEREF RIS (ATFERIETF
WG BB EHINE) . (RIFEEIETF R SIBEE BT NE) . (AT RIUETF R
Ef5 BPEEHINEG) SFEEENM. WE MR CIE K G RNZAE, RBWSHEM .
AR A N BN R B, AN B XU Bl b, AR iy #its
NBER KA 7, BABFE RSO AR NAT A

@
%

4.3 ARG ERHH
4.3.1 A PR G ERHITHR

RGN, AREEHEAN BT QEFREEE VPR S H ERE R MR
H] ) AP A S ARRHIE, AP R N B IR S S MR R AL

EEA

)
b\

4.3.2 RERZHIT A ETHHA

it I AR KA A BE S BA AP G A R A M R W 54T 8. RGN, KA T
AHRBHES SRS T ATTFEN R H A58 5 AR S B I A58 5 B i iZ e 27 24 H K
A B[] SIS o

4.4 B RN ESHI BB RIEAZIED Hr
2024 FE=FFEE NLFFELL B RS, WAESRESLMEE. RN, W62 HR
AR T T B SRBGETT R S . E A BCRA AR IRME 0, ANRMICREZTHE.
AN, BT RIEY 5K SCIE SR E AR R FpI e, (B553h i pr iR . ARSI+
BROERN, JIE) SR Ak AR A BT B 1] AR TR T 9 H IO A BE BRI 1 U RE 50 . 2RTT
TRROMNSE Gl et R EER, B FEEE TT. AT, Hligd PUT %8 5 4 H b T 4E X

%4 W



AR T R 2024 45 3 FRERS

). 9 HZENPERITEE 49. 8%, S5t EgERFA = im i T /oK i, Shon TN/ s =, sk 1
W BETNES R s . BARE, SRR UGS ml v, H o )i b 45 B B ORI i 22
HAE BRI AN S8 A ORFR R S, Wi LG A AT HERESRE,  HEZH L i $L BT 4 38 P
[BIF s FEdb = i Bt Ak 3R, [FILL BRI — K, “924”7 BrBUNELA 7 = WSRO 5,
M= e LR PIRSAT FF LS . T =R E LS AT G, BN R F ik T
FEAARAL, TH PR A L RIS 2o TR A .t OEAN R RRAT e O (RHESh
T, ZZF VI RF R, (HAERA1E M PMT fEWCAR X R BE— 25 R R, AR e RR 8T
A SR KA S AR ORATY R S B L VI T A — 5 IR o @R BE o, 8 B Ak R AH RS
T ST 25 7] B/, BSORT A5t A AT 08 P2 S K FRTr 88 A ) foe RS 4, R R T I AN Al A ] %
FOURGESS ML FFEIHAR, AR WSS &R MR . B EAE AR AR A B T, CPL ¥R 2 M H 4 IE,
PPT IRLURRIEFEY, —FH BT ZEY K. BORITIH, RATITRFEAERESERAE, 1 4280 5 £50] LPR 73
G FF 10bp, 7 KA 14 K OMO A 451+ FE 30bp, 1 -] MLF R &I 50bp, FF4£9 A
TGRSR &2 0.5 MAD R 9 HAIFHIPRBUAR U RS IR L A
AP TAENTER, EREMB BRI, R R A G TAER S B AL, SEIR T
WA R M. 9 H 24 HEGR/M “ GRS AT s R A R BT A A AT 2 b AT HE
e BRI R BRAT B S DEA R A AT U BB T QFT SO is T RSE — RABOK “4la%7
A D3RR 7RI .

5 = R ATY, FIRG R LIRS ES . ZHONRIGI R R4k R
17, fERE S es . Yt 26 i — 2= _BAT 15-30bp, EHIFIZEREEY . WA b T 254
Patwss . MBS MG Fra Bk, Tixt R PUHTHE, SR ERR, forlaiRit—
D TATEENAL, 8 H DCRRATH G127 157 AR 2 S BN, KAT 522 3% A R (5 K o £ 77
RAGGMEE, Wad R M R BRI AL . A BE BE et R AR R S A S g v, 5 6T e TR s PEA
LR ATV T3 1575 8 65 5 i g i, 51 A /N Bl A S 585 5 ot AR A i 9 4 3k 14740 20bp.
TS BAERAT AT 8 A Kbrg St NG BE R, sl R ambyg, 559 AR
BORATREORIE BTSN R 2 e rb S 0, BNt BORR . ALs T3 S0 RF TR
MralsL, A5 PRI TR, i 2 fEESS .

RN, AT & 3 E B h e S S R BURR R 6, TR
Weat. AZRENSF 7 RNLAR R, GG e e, £ 7-8 A
2H - ASAFIAL R LA o

AR B B 5 1 R 4L
BL AL E AW, 9 K

4.5 MEMAZEESHW SR



LA I RUR R 2024 55 3 RS

BEAMREWARAE M
UL B 0 0. 26%.

4.6 MEMAZRSFHFE ABRES R #ETE L

ARG REAES, H

5.1 EMRESH=HEHIL

§5 WBEHEGHRSE

GHEDN 1. 0086 TG, A 5 I G BAHE RS KR -0, 01%, R

BB FIAERORIG 3 5, Wl i WIS AL 75 2200 ] 1

F5 i H & ) AR BB (%)
1| BB - -
/\':F'. Elm - n
2 | BREH®E - -
3| EDEW AR 621, 162, 032. 65 98. 62
Hrpe figr 621, 162, 032. 65 98. 62
BEE IR - -
4 | REEEE - -
5 | exRlfiTAE AT - -
6 | ENRELmTE - -
o ST C1R] I R S N R B 4 i %
- _ _
BATIER MG E &A1 5, 281, 240. 62 0. 84
iiﬁhﬁifﬁ 3, 438, 082. 81 0. 55
Ait 629, 881, 356. 08 100. 00
5.2 MEMRBITU SRR ERTHE

5.2. 1 REFRBATIL S REIR A B EREA

AT AR AR R AR -

5. 2.2 & PIREAT I 2 RS 2 B8 R 2

ARF AR IR AR ST IS

5.3 WIRIZA SMME o2& ™18 LI K/ HEFF B R

A

B

R

5.3. 1 MEFARIEA FOYME o B & B E HL I R NER P U BT+ 42 R 85 9 41

AT AR AR R AR o

5.4 MEMREMF MBI RNRFEEAS

TS 157

KeE G

G T R E ] (%)

1 E K i g5

%6 I




(KA T Rt 2024 4638 3 RS

2 JAT YR - -
3 LRt fiig 245,013, 734. 79 48.91

Hrb BURMES R 30, 536, 145. 21 6. 10
4 k% 41, 574, 620. 28 8.30
5 i Ml A ik % 75 234, 516, 994. 08 46. 81
6 WO R 100, 056, 683. 50 19. 97
7 AT (Al as e fsi) - -
8 AV A7 5 - -
9 HoAth - -
10 it 621, 162, 032. 65 123.99

5.5 T HIRILA RMME 5 T 5E LB RN HEFF BB 148 i 257 B 5 A 40

e | figeag fiimfr  |$E Gk | ARfME Go) | HEETEEERE o

1 |102382159| 23 ¥I-4> MTN0OO5 300, 000 30, 568, 597. 81 6. 10

2 1092318002 23 & K&K 02 300, 000 30, 536, 145. 21 6. 10

3 2420016 | 24 JbH4RAT 02 300, 000 30, 306, 558. 90 6. 05

4 148813 24 KT 02 300, 000 29, 932, 755. 62 5.97

5 1012481913 24 MR 250, 000 25, 095, 539. 73 5.01
SCP002A

5.6 MEWIRIEA RMME &2 T ™1#E LR/ HEFF BRI+ 48 B P SCRAESR IR H
ok
AT AR IR R A B SCHRFIE SR

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B Al
AREGAREMRARFAREIR.

5.8 T HIRILA RME 5 E T 3E B /N HERF BT L2 BUES 5 A48
AT AR AR R ARG .

5.9 MEMAKRAR SR EWE MR ZE LU

5.9.1 AW MR HBR
AN S P [ A 9T BRE AR AR DU 2R ) J U
L1 N ey DR

5.9.2 WMEWIRARSHFE I EMP I CMH R HA

AT g A S AR AT [ 0] B

5.9.3 ZAHE MR R EIEN

HFH.

i
-

=

DEMREH PR, UEHEERGFHASHIA




AR T R 2024 45 3 FRERS

AHE A AR B R R B A 4.
5.10 BFASIREME

5.10. 1 AEERFWATRBIEFHRRITESLHL T RGN EMIILRFE, R
ERERE B —FENZIATFER. LTNER

R BN AR AR AT+ 4 UE SR BR 24 JERUERAT 02 (ARRS: 2420016 CY). 24 KT 02 (fX
fi: 148813 SZ). 23 KHE K2 (fRF5: 148539 SZ) APHARIESR I RAT AR 4 M1 1 LR
B, AEERE GRS AT —FE N B ATFBETT. LT,

Lo AERURAT Bt A PR A )

2024 5 2 A 6 H, ACaURAT B A7 IR 2 =] R R i B X e B 8 2R R B R R 1

O
il

2. KATIEZF AR AR 22 7

2024 £ 1 H 22 H, RITUESF B0 AT PR 2 7 BRIAR MR JB AT HA 504 [ ¢ < o B A B ) S
WE R 3Tk,

3. HEITKIEERIA R A

2024 5 9 H 27 H, EITKIEELEA R 7 R UK EAT BADTHE 11T 3 22 Xkl /8 B AN 3%
BEHIE R TR

LIRS A3 BT CLAhAT A ™A% (R B R R AR, A B i AN 2 =) 11 BE (R LE

5.10.2 ESWHMAI T ZREREGBHES G RN K &IERF
AR BB T4 I S 5 A e DM (0 6 PR S P, A e T A WA BE
iR SISV CIN SO

5.10.3 HARBE MR

75 R &H Go)

7 HPRE S 15, 292. 89

I USCIE Z5: 3 SR 3,422, 789. 92

WY A -

JS2 USRS, _

R H -

oAb SR -

HAth -

N[O | WD |+~

&t 3, 438, 082. 81

5.10. 4 &G WIREFH KL TR B BT B 8 A5 55 4

%8 W



LA I RUR R 2024 55 3 RS

AT AR IR AR KR AT AL T 5 IR 0 T e 4 55

5.10.5 #REHIARHI 148 B B A A FE ULl 3 PR O I 5t B

AEE G AR IR ARFFA B -

5.10. 6 HEAGWEMIERF SR H S
T TR, A0 S A T e R

§ 6 JFRAES MBS

AL

T ST < 0 01 i 0

496, 713, 202. 19

e 7 5130 18] i < F O 3 0

Uil : AT T S 30D I e < i DB [ £ A0

75 U T 3 < R 70 A2 B A A (A A
UL -7 3D

e T ST A 0 i 0

496, 713, 202. 19

§$7 R&EHEANZHERRERRAESBN

7.1 ZEEEAFHEFESHBRIHER

B

,ﬁj\

T AT E B A SE G 0 30

10, 001, 433. 48

T SV SN,/ D A

e 7 YT ) S L /8 [ A A7

i T IR BN RFAT A B 43 20

10, 001, 433. 48

s R b 4 0 s 2 o B LB () 201
7.2 REEBANCHBEERERELEER 5 HA

AR, ARG CRIE A 4 A IE S

§8 MEHRAREREEAEREFAHHIEMN
e T e yNY) Py

i S RS

AR REREEE i | R blos) | R R
%_{E%—“@EAIO, 001, 433. 48 2. 0110, 001, 433. 48 2.01 355|5
e
O - - - - -
R 5
FP—— - - - - -




LA I RUR R 2024 55 3 RS

HoAth - - - - -

AR 10, 001, 433. 48 2.01/10, 001, 433. 48 2.01 -

§9 HMBREIRNEMERER

9.1 MEMAN BB EFEESHB LA BT 200895

" e A e T B o R e
7%
P45 G L 1 \
13 5% A
A s | ks 20k fg ig ﬁﬁi o “%fw
g Fry i i) X ] 7 7 7 ’
i{]L 1 20240701-20240930|486, 711, 768. 71 - —-1486, 711, 768. 71 97. 99
T A

AN S T R UL B S B AT 2 e 0 L 512k 30 e o e < i 4 ) 20%, U T i KA
Bl TE L, AR SR

(1) FeAEHE I (8] A TCVEAR DL IO 527 T DARINS, FIRE ARk & A i INAE, SBUR
BVE AR s 0 SR RFAT 2 < 00 B L 9132 81 il o 266 < 43 LA A0 1) 20% 10 B — B B8 3 KB [l 51 ke 5
W], EeEENANRRE GEEaR) ML5E JE T IR, QRESE 2 NFSH PR
(EAEO RAEBEFER, ReEBARTRERE (GEEGR) WLE 1552 N8R i,
X AR BB (R [m] 7 B i R

(2) 48 HNMIOEA B IE I3 LU A I g e o (RO B0 < 75 22, ) mT A 3 4 B 7 1B 52 3 AN R
SO, SR G IR B AR A s KT

(3) PRIFE GRS RE TS R, BRI RE m] S N IR B8 7, 2 B v HE DB R e 80

(4) FEE BB/, W RE RO 5051 32 BRI A RE S DL & 7] 40 58 R 58 H A S5 %
ALY

(5) KA o] B G B P UL /N, ANBET RAF SR 56 A, RS R & & R 20 € 1
& R 2 G S RRAE XU

9.2 HMBREFRNIMBERGER
o

§10 #EXMHFHEZ

10. 1 BEXHHEHZ®
Lo FENIE WS 25 10 T 2245 K3 — 4 58 BT UM 25 204 e QIR 25 18 8 3 4 B B 1 SO A
2. (CERAEAFE—EC TSR R RIS RS RS EE A H)

3. (B EEWITR G AR AR BT R SFEE L)
%10 i



AR T R 2024 45 3 FRERS

7

CEAZ K — e WP IR B R R TR B R e S W 45D

N
5+ A FENIE M 2 BRI HoAh SO

10. 2 HFRGh A
AR HE 4 TN FIHE ST AR T

10. 3 BRAFR
IR ST AR S e S R FAE R AT A T LA AR, B e A Py B e R A

&l

HARIER A AN .
PR BN ARG FWA SR, WTERWAREERNZEEEEHARIUEAF.

RS B 4008-088-088

Mk: http://www. essencefund. com

ZEEEEHEARFEAT
2024 4£ 10 A 24 H

ERIE



	§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 
	3.2.1基金份额净值增长率及其与同期业绩比较基准收益率的比较 
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况 
	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 
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明
	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 
	5.2.1报告期末按行业分类的境内股票投资组合 
	5.2.2报告期末按行业分类的港股通投资股票投资组合 
	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
	5.3.1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国债期货交易情况说明 
	5.9.1本期国债期货投资政策
	5.9.2报告期末本基金投资的国债期货持仓和损益明细 
	5.9.3本期国债期货投资评价
	5.10投资组合报告附注 
	5.10.1本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.10.2基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.10.3其他资产构成
	5.10.4报告期末持有的处于转股期的可转换债券明细
	5.10.5报告期末前十名股票中存在流通受限情况的说明
	5.10.6投资组合报告附注的其他文字描述部分 

	§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 


