=)

M

ASPIRZY 3

TR RIER R B EE

2024 £ 1 EFERE

2024 4£ 3 A 31 H

HEEHAN: FRESEHFRAH
EEFEN: YEREBITROAERAH
WEXHHR: 202444 19 H



RRFKILA iR 2024 255 1 AR

§1 EEIR
G TN (¥ 3 0 O S ORIE AR, TR B/ R R B R PRI s
TR L A LS L R I A 58 BV AR AN Sl SO TAT
FEFEE NP ERAERITROMARAAREAREEEFRME, 72024 4 H 18 HEK T A
W5 I S5 RbR . ERIA R ARG EAE, REERAB AR RICE. % SR
NN PN iR S
S AR DLISIAE S B B i) BRI A8 B N i P 2R 4 58 (HANDRAIE R — E A
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
Fe G HOFH SO B SR
AR 55 BORER 2 H T
AIREWIN 2024 4E 1 H 1 HE%E 2024 4 3 A 31 Hik.

§2 E &7 MM

AL

RFRILAE T i g7

Feg EAY

009343

HaiafEir

LT

e GRERH

2020 £ 6 H 24 H

T IR I A B

1, 621, 159, 836. 65 17

BB H AR

AFe e B ER R TRILAH i 60F, @RIz
&ﬁ%ﬂ,fAﬂhﬂﬂbmﬁ%L,ﬁ%k%%A
B KA (R4 1

B A

NI o A0 T < TN A RS ) I WA 5 % ok
EOMT RS (FIFAM R%0), VNIRRT E WA TS
RNV LKA R e iy ks P P It I a e 82 )
BEAT SEIVEAL, JRAEBRIEAL b ke 2w B e B A
=AM

AT G AT 80%HIARBL & BT 53 TRIL 4
e iE Al . KIT B i dh MAR X T B 6
I BB DIBATL R T, FA 8t 8 S R M 5
Ko AFEGHGLE S XA AT AL ST, IR
TENIRE VPR RS, I ER A RIAR 2= A

AN B R U 05 SR 2 B AR 0 2R R i B
NI/ EE 8 S N R AR A NI VR £
RAMG . 7 IEALA SRS . G afeShmE 55 . FEIETH R
FHIIEAL L S S R A

b £ H R i

Rt CRMED FR80IEE F 5%+ E R LI
RS AR (BUE) *5%

DR WA AR A

AN G, R T RS R, T U

% 200 3% 13



RRFKILA iR 2024 255 1 AR

S st m T m i e, TR A G

%@%é o
FHEEHA RERSEIHE AT
HEHTEN b ] A ERAT A B R A A
K A 2 3 2 i T %%&@%%%ﬁ%%&@%ﬁ%ﬁ%%&@%ﬁ%ﬁ
A % C %D
@A FIEE IR B 009343 009344 019074
(1,272,468, 955. 79| 105, 516, 307. 42 | 243, 174, 573. 44
5 AR N 8 43 20 3 4 B4 AU 4 0 i 0
§3 EEM S TatrME S HERI
3.1 EEMEHRT
Az NRMoT
HAER] (20244 1 H 1 H-20244E 3 H 31 H)
B3Py FREKILAF WS | BREKILAF WS | REKILAF TS
A C D
L AH 2 e 3 7,041, 010. 65 796, 264. 84 545, 514. 33
2. A HAF 10, 867, 702. 56 935, 026. 71 600, 386. 40
3. S ) e L 3 A AS B
N TP S5 Uy B 1A 0.0112 0. 0090 0. 0025
M|
4. BIRFE G =l 1, 357, 545, 026. 80, 111,579, 057. 86 259, 435, 402. 37
5. FAARIE S % E 1. 0669 1. 0575 1. 0669

e (1) A O SEIUGETR S AR BN Beimilas . BN CRE A R EZS )
PR IR 2 RS FHOBRAEL B3 25 ) (R AR A, A TR 9 A3 2 Se i et on A1 28 fe i (e A2 Bl

@

(2) PriddEe v SHEbR ARG NNWEEE 5 2 e A T3, TSR SRl sk

EART A AT

3.2 & ERI

3. 2. 1 ZEMFHEE KR KI5 RENLS R A AR R K LR

TREKILE B i3 A
Mk bl e
HEEKER | g | -
B [ EEKERO - ‘ THE 28 b OE6) @—@
WHEZED | HRERERE »
HEZD
HE=1H 1. 17% 0. 03% 1. 29% 0. 06% -0. 12% -0. 03%
XA H 2. 03% 0. 03% 2. 08% 0. 05% -0. 05% -0. 02%

Fo3u o 131



RRFKILA iR 2024 255 1 AR

ot E—4E 3. 80% 0. 03% 3.01% 0. 05% 0. 79% -0. 02%
U e 11. 08% 0. 04% 5. 69% 0. 05% 5. 39% -0.01%
H¥4 4
13. 34% 0. 03% 5. 34% 0. 05% 8. 00% -0. 02%
R RS
FRFERKILAT iz C
G K il R AR
HE KR | Gt
B [ EEK RO - o T 28 by O6) @—@
MEZEQ | HREEERE »
HEEZ®
HE=AH 1. 10% 0. 03% 1. 29% 0. 06% -0. 19% -0. 03%
T EANNH 1. 89% 0. 03% 2. 08% 0. 05% -0. 19% -0. 02%
ok 3.81% 0. 03% 3.01% 0. 05% 0. 80% -0. 02%
U e 10. 34% 0. 04% 5. 69% 0. 05% 4. 65% -0.01%
H 34 A A
12. 36% 0. 03% 5. 34% 0. 05% 7. 02% -0. 02%
& sy G e
FFERKILALFH 55D
. " - Mk 45 bl s
HEIEK R | kg tb it
Brec eEmkERo, \ » HE 25 2 by O6) @—@
EEQ | BRZEERG ‘
HEEZ®
HE=4H 1. 17% 0. 03% 1. 29% 0. 06% -0. 12% -0. 03%
TFEANNH 2. 03% 0. 03% 2. 08% 0. 05% -0. 05% -0. 02%
H3E4 5
2. 00% 0. 03% 1.52% 0. 05% 0. 48% -0. 02%
o sy G e

3.2.2 BEEAFAMMRES RIHFEREKEAZ K HE RN SRR @

B LB



TR L

EHEH R 2024 SR 1 RS

FRKITAFFFRFARTMEIE KRS BN EE R ZR A 52 E B S EL

14.00%

12.00%

10.00%

8.00% AN

6.00%

L~
,l’“fd
4.00% N
o~ __/ﬂ,zw e

2.00% S W
:\_/_/J/\/V /ﬁhﬂ‘-\_vtﬂ
o, .

0.00% IJL“"‘\ /.-"‘.L.,_\‘--"'_

e

-2.00%
=t =t L (o] ] o ] = - o) =t L [1p] w o [%1] [=] 1 — 1
Wog o &g 9 4 @ oo ©f g oo oog o & o o m o 0
w [#}] ~— ~— =t w 4] — — =t [{e] o0 — — o ] [=4] (=] — [a0]
] [=] ~— (=] ] ] ] — (=] (=] (=] ] — ] ] (=] (=] ~— ] (=]
O O O W 9 9 9« = o & o o o oo o oh o o = o
™ (%] (2] (] o ™ ™ ™ (%] (] (] ] ™ ™ ™ (%] (%] (] o] (2]
] [=)] (=] (=] ] ] ] ] [=)] (=] (=] ] ] ] ] [=)] [=)] (=] ] (=]
™ (2] (2] (2] [ ™ ™ ™ (2] (2] (2] [ ™ ™ ™ 2] 2] (2] [ (2]
|~ RRKIEFEASARDHINKE — RRKISF P RSAR LA E |

F BRI PRHMES CRTAMEIE KR S R AL R B AW 2 SR T 2 FE B ST EE

’ig

14.00%
12.00%
10.00%
8.00%
6.00%
a
4.00% i
. .,—M«H\M,Af
2.00% o PP
./{%'_\J‘Hﬁ
0.00% 1+ o g
Y N
4 o W W W O O O = M = m L © @O @ ©o = o o
N O o & © +A m S o & A &N © 4S9 &N O & Mmoo+ 9 m
®w & -+ o % O 0 = = = B W o+ o o b o &
o & +H o o O o +S4 o o &6 &6 4 6 & & & A o o
oI~ T~ T N R T T T s T s T D D I D - - »
S D T D T T T A~ TR o AR o B o B o BN o SO o A o Y o B o B o B o
o O o 0o 0o 0o o0 o o o0 0 o0 o0 o0 o0 o o0 o o o
N N N &8 N &8 O o &8 &8 68 &8 8 &8 & &8 8§ o4 o 9o
— HEKIIEHFEFCRAINAEIBKR — FREKIEFHEFCAI T E AR R H
#5670 L 13T



RRFKILA iR 2024 255 1 AR

FFRKIIAPHAFMESF DRITIMEI KR S E AR LR R s R [ 52 E B X b
{,g

2.10%
1.80%
1.50%
1.20%
0.90%
0.60%
0.30%
0.00% {F©

-0.30%

-0.60% N

-0.90% b

~
e

2023-08-18
023-08-29
2023-09-09
2023-10-12
2023-10-23 ;
2023-11-03
2023-11-14
2023-11-25

2
w [2023-09-20

2023-12-08
2023-12-17

2023-12-28
2024-01-08
2024-01-19
2024-01-30
2024-02-10

024-02-21
2024-03-03
2024-03-17
2024-03-31

2

= (2023-10-01

(1

|—#EKiTL

G

H:

HFDRITHEIEKER — RBKIL

2P0 RIS A |

e 1. AREHRESEFT 2020 £ 06 H 24 HAR.
2. THWARE RS AR E, HEEHANYHESAFRERZ HESN AN SR
FHAEWHFEREERMZ e, EEHHE RN AR S S G & eH T &R S5 F205E .

3. 3 HAbda+z
X

§4 BHARE

4.1 RELE (RESZENA) 6

EAEEREEZ IR

A | W%

FEREH | BEHY

EZR MO

IR

!

AT Ak
KL
IF 5 YA 2
HFFCHE B
"A

2020 4 6 H
24 H

5
i
NI

15 4F

ZHE AT 2016 4F 10 A IIARHEASE,

PRAT 2 5 2 4 ] s W s i 70 67 N

MEl i 4L, GATREL S
e A PR 2 ) ] e W s iR AR e FE . K
F 4 PR PR A ) ] e YA o S A 4 22
FHAEENSS, 2017 4F 12 H 25 HZE 2020

1 H 6 HARAEZR BRI ik RIE T &
RETNER R EE . RESRRRIHE
HRNER RS, 2017 & 12
H 25 H &S 4E R RFEF LA —F
I U BUE R R R I S I e A B

2019 4£ 5 A 15 H & AT A FE e fi4t
fiit 6 A H & JAFF I8 5 7 B UE F7 45 B Bk 4
&2, 2019 49 A 4 HEASHAER
FREAE AR R G AR R e R 44

=
pes

=



RRFKILA iR 2024 255 1 AR

., 2019 4F 12 A 25 HESAFEZR R
TP A 58 ST T80T 27 IR I 4% B i 4 ik
G4, 2020 4E 6 H 8 HESHATRF
Hi=Fafifit 3 AN € B 2 BUE SR 1
BRI ST, 202046 A 24 HE
AR KT A B i s BLE SR R
HEFR G2, 20204F7 A 271 HES
FHAEZR B IR 63 A H 5 WIF i i 77 AR
KW HEI SRS, 202246 A1 H
2SMERFEHZREGBNEF R R L
&2, 2023 4 12 A 12 HESHHLT
R A R IR R R R e R &
2,

T AEZR AL SGEMAT W 2 AR SSHEE o 3R P AAEHR AT AT H 1545 A m A S A i v
&I H Y.

4. 2 EENX RGNS E S EEM T E R A3 N
AN, AR GE NG T RE AR U LI A FNAE, ARgialPEiks
AN, B M IBE RS O B A AR R AT

4.3 AP HETUH

4. 3.1 AP 5 H| ERPATHE M

ARG TN AT T ST RS ES, BT A
7o WEWIN, AREEEHAPRIUTIEN S GESRTE R
FAT N ERA A I, 3T RGN L8577 SR S TR PR P15 5 A TAHT . ZEAR e i
AT, SR G IEAR TTE I AR MO R, R BT E R B ORI SE i Y

PRI A N2

FAE G FEARAR, JE A IR
NAV AT AR 3 )

4.3.2 RERZ AT AR TN

AREEBENEY T AL SRR SRR, S REZHT NETHER . FHMHEER
W, IREWIN, B HIARGEENTAREAES S H I A5 R B R IA5E 5 e
BUb B IR Sy B R SR 2 H SR 5% L. RS IR R IA I S R 1T
HNo

4. 4 MEW RS K ER RS RE R AT
FWGITE, —FPE DL T G R AR E . LG TR F I 4k B4t TV BE R,

S DN SE S 1 U0 T ) P (H GOM AL (AR T ARSI - (ELEH VBT ) 32 2 T4 A U, )
% 700 3% 130



RRFKILA iR 2024 255 1 AR

ik PMI 7E 3 A4 t[al ) 50 b5 i 9% M LB R WIR R R B S — BRRHE, gt
A REWEE .

i M Iri, WaHEES M7, BRImAHRRIR. — TR R T E &1
WIERC B T ORGSR, SIS Z Bk s UEN, A TR RBOVAE R 1hh, —FE
G AR T AT 95, BRBT oK — M, ORI RRR MATIRAE 7 3. SRR Bk
CRBURRI RIS, B T R BRI

BSOS b, SRR F R BOINAT A SRS, AR 17 3 3 I ) e o A S5 15
A E AR T AL A AT
4.5 REPANES KDL SRI

HEAMEARARIES A DFUFE N 1. 0669 T, ARG IS A BHUFHEIEK RN 1. 17%
BEAMREWIRATES C HBUFE N 1. 0575 Jo, AR EWIFES C A EIGICE Ny 1. 10%; Bz
AR WIARATE S D M BUFEN 1. 0669 T8, AR HIFE G D MATF RIS E Iy 1. 17%;  [FHLS:
LB MERG G0 1. 29%.

4. 6 | EWAZESTH ANBEE ST P ETE UL

AR AR A AR R IS — A A H R i A ANBOE AN — A NBE S 587

EART T JI TG -

§5 WBEAGRE

5. 1 REMIREEH~AHEGHNR

s 15 H e ()

o 3 4 B 7 1 L B
(%)
1| BT _ _
Hor: S - -
Fee - _
] 5 Wi 2 % 2, 395, 442, 457. 68 97. 87
Hr: iz 2, 395, 442, 457. 68 97. 87
AR & e ol - -
Vg} — _
=

#
ERIATAE AR R - -
&

Rl = 45, 012, 945. 21 1. 84

AT B4 &A1 7,076, 387. 49 0.29
HAth 7t = 77, 784. 23 0. 00




RRFKILA iR 2024 255 1 AR

| 9 [ &it | 2, 447, 609, 574. 61 100. 00
T AT AR AR R S P AR 58 2 B 3558 (R A

5.2 MEMARBAT VR B ERREHE

5.2. 1 REWAREITVHRABEARERRES
ARG AR AR RFFE BN

5.2. 2 MEBIREAT A RSB ER TR EREAHES
AT G AR A W AR KR T s BG83 S WL ) 45 % ) o

5. 3 WIRIRA fUYHE 5 ZEE B =13 E LB K /N B B 1 B A 4

5. 3. 1 EBIRE A RIME 5 ZEF 7= #E IR /NHEF R0+ 4 IR % B 4
ARG AE W RAFFARE.

5. 4 MEWARE G M RN RFHRRAS

FFe fiii 75 A ~RiE o b R BB L] (%)

1 XK fii - -
2 JAT Y - -
3 SR 1,059, 023, 771. 07 61. 27

Horp: BURME &R 457,416, 312. 56 26. 46
4 kR 304, 952, 297. 10 17. 64
5 Al B g % 55 223,199, 815. 94 12.91
6 T R 660, 585, 434. 98 38. 22
7 Al (Rl sS #f57) - -
8 [i) A7 R 147, 681, 138. 59 8. 54
9 HoAtn - -
10 it 2, 395, 442, 457. 68 138. 58

5. 5 & MR A RPME G E ST 13#E BN T IR LA s R B4

FP5 | R | Bora (HE GO | ARMME o) | AEEREHERE] G
1 |212380011 23iﬁﬁfﬁﬁftﬁ 1,500,000 153,379, 721. 31 8.87
2 230420 | 234K 20 1,300,000 135, 560, 163. 93 7.84
3 150210 15 [FJF 10 1,000,000 106, 391, 967. 22 6. 15
4 |212300003 23%1:%fﬁﬁf{% 1,000,000 102,235, 967. 21 5.91
5 |112406104 24§§?ii§ﬁf 1,000,000 97,944, 400. 55 5. 67

5. 6 & MR A RE HE ST 1E B NEF RN+ 48 B STRAESR R

9T L 13



RRFKILA iR 2024 255 1 AR

ke
AT AR AR R RFAT B SCRFIE SR

[$)]

T REHIRIE A SOE GBS T8 B R/ HEF BT T4 Bt R A
ARGAREIRARTFA SR

()]

- 8 ME AR A SO E o F SB35 LI R/ R B BT T4% BUIE BB B 40
ARFe AR AR ARFFABOE.

[$)]

L9 MERAESBRNE GRS ER RN

ol

9. 1 ARG R FEBUR
R4 AR P A T R 0

()]

- 9. 2 REFIRAZESBETH0 E U L Qo5 26 9140
A G AR P R B R e

ol

. 9. 3 A E M BB P
T

()]

10 B H ARSI

()]

. 10. 1 ZEERFE KT HZIEFNRT EAE 2T NI RERILREE, K
ARG wE T —FEAZBATHER . LHKER

LT3 ERAT I A7 PR 2 w0 DR AR 42 R0 45 8 TELIER X DR RS 135 S IR AT DA AE AR o G ) BT — £ P9 52 21 ]
< Rl B BLR RV IR M R A JT AL AT A T HEPE .

EIREERAT IREAR AT BR 23 ) DRI A A AR T i 1) T — £ P9 52 31 6 o e e B P A R i
BRIV ATFAETT, IR B AT HABHATTAE AR G 1 T — 46 P9 32 1) B X i i B BLE R B
W R A TP T AN 5T B, PRI S AN B A A0 o 2 ) BT — €5 9 32 BB AN B LR
EiET o R A TR -

TR AR AT IR0 A7 BR 22 W) DRl TNl 3 P e I A, 3 FILESR e 77 AR FEAIR PP 2 55 S R 7
AT G ) T — £ Y 32 21 [ 5K < B PR R T I SR R AT AR T

AT HRAT A A R 2 ] 18] 5% i 5 AN 380 7 7% 3 S o TR R AR 7 0 o1 T — 4 P9 32 3
o R RRAT DR I B B R Dy i I Y R AR AR 1
T Y P A I G5B AT A4 RS RAT R BR IR T RS M P T A R E A BT B

1070 & 137



RRFKILA iR 2024 255 1 AR

BHEOE FoAh, HAhAAT FARR M B I A TS S, BRAER S b H AT — SR 2B AT

==
/AR

AT Y o

5.10.2 BRER BN TR HERTEHES S RAME N EIERERE

AF GAIR G AR ARFF A B

5.10. 3 HAREE =Rk

e 2K &5 Go)
1 7 HARES 6, 342. 91
2 M IRCIE 275 B2k 71,441. 32
3 |l ER] -
4 Rl -
5 | -
6 LAkl -
7 [Hib -
8 &it 77, 784. 23
5. 10. 4 REFRFFA BT B3 I m] #& #0525 BH 40
I He G AR A AT Kb T B 1 T e
5.10. 5 |E PR+ 4 B EH FFERE SZ R 15 AL ) Ut B
I G AR SR BT 4 1 B P A 1 T B UL
5. 10. 6 FBAH AR E MHE R HARSCFE /R 2
1o TP TENMEE, S50 H5 4 2 6 i e 2.
0 R I A T B I 25 B R
§6 FRRE S M HZF
Wl By
. FRKITZFS | RECTEF | BRI
> % A A HS C Ao D

T SIS <t L A0

850, 147, 194. 47

10, 615, 926. 60

I ST ] i <5 5 FR DI 3 0

439, 147, 039. 50

578, 006, 790. 58

243, 174, 573. 44

WAk - i 7 ST 1) 5 < L B ] 7 5

16, 825, 278. 18

483, 106, 409. 76

e ST 1B 2 AR 7 A B AR A (A B
UL <= IR

S¥I

1,272, 468, 955. 79

105, 516, 307. 42

243, 174, 573. 44

S IR E & 3
TE: R A R

CIX | Ck

o1l 4k 13 750

L FRIA Y B 2R P B N s 56 < T [ 47 400 5 e e A 80



RRFKILA iR 2024 255 1 AR

§T HEEHANBHEFREBRREESH R

7.1 R&EEARFHEALESHTRNIER
WEWIN, T HNRZ BT E e P R S AT & 1 A

7.2 Z&EHENZRBEARERREAR S 5 WA

APy, HEA TN KIS B A A B [ i SR A A A
§8 LM B A IR M EEFE R
8. 1 MEMNE—BRE A ES LT AL RIEBIT 20045 M,
- 4t B R S A B L B L s HIR R S 4
" HEEEN
5 Lk 3 :
i 1 i Ay
i R ig Zg gg FE 1 4 “%fw
’ 0% I 6] [X J 4 4 o
bl X
Ii]
20240101
1 200, 004, 555. 55 0. 00 0. 00200, 004, 555. b5 12. 34
ML - 20240227
] 20240101
2 490, 772, 477. 42439, 147, 039. 50 0. 001929, 919, 516. 92 57. 36
- 20240331
>
A

7 iR AR
AT G ML — R E R SR S B ik B s 2000, BE A8 B K AR DA KA
W5 KRB [m - 5 % e TR A BN A A o e PR U ) XS 2 152 T [ S 5 ST e [ R T )
PRS- LR ] RS, DA R 4 BN KB D 5 R T B, T i o 36 < A 3
J— RE R AR R

8. 2 MR & R M ERER

T
§9 ZFEHHFR
9.1 EEXMHEZR
() H [EIE s 2 T 22 B K YT 25 0 0 15 2 FEATE 25 5 8 5 4 T T £ S

(D) (BEKILAF R IER R R GRS )
(=) (FREKILA T 7 JIIES: &
(W) (BRI G i 77 IR 27

WEOKE
oS
7
B
&
m?‘
=
E



RRFKILA iR 2024 255 1 AR

(T (FRRRKILZ G 5 7 BUIE SR 5 R HE 5™ i BORMBE L)

9. 2 Tt R
B BN SFEE AL .

9.3 EFHR
e F il fe 5 BRI C (REHESFR) ) BUSFE S EH A MG
(http://www. tkfunds. com. cn) FlH EIE W5 25 3 4 HL 95 575 o i

(http://eid. csre. gov. en/fund) £

ERESEHAWAFA
202444 A 19H

o133

Dz

13 7T



	§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


