FBRARGRFEIESFRAESE
2024 B FEERE
20244F03H31H

EEEHN P INELSEEFRAF
EESFEEN T MANEIRITRODE R A A
WX HE:20244£04 5 19H



T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

§1 EERR

HeEHNNEF 2 LEFRIEARS GO RBIC . R PRI
ORI, IR A A R RS VAT 58 B AR AE AN K BT

SEEFCE N MR FDART Betn A IR A I IRYE AR G A FIME, T202454 1
SHEM 1 ARG WM 5 fahs IHERIMBRAGIWEFAR, RIEZZANEA
FAERE B TR MERRIR B BRI .

BB R LSS . SRR 5T SR s BRI B g 58, (HANRIES:

B ERA .

B AR SUFACRIEARKER I . B RS, 5 HAEAF 58 T

20 B A 2 e A S
AT I 55 BERIR G T

ARSI 2024401 H01 H#E £2024403 H31H 1k

§2 E&7 ML

B & TR HH A A0 £ 157
He TR 011187

S (e L RFF I
EeERAERH 2021402 H23H

1,916,269,800.3117

TIFAE TR S B A A AT HR T, RIS
I e B 257 b A R BT

A GRS G A F 2 E SCVE Y, @l
XFEMA G IEATIRGL . 5 B M BRI B
NESE U167 NG A e NN Rk e ST
BIRACIR E M5t K eass . FIRES. figr
AR W e 5 s Z M iR s LU A F KT
LA RIS, WE B A ARE HISR I E
Yea Kby (Ef, A JRAT 255D {5 M
e Y 2 FAE SR Z IRl R L L LE

b & ek

LA (RVED FREGE %

RS AL 2 AR AL

AFe G EE A G, ST 2 AU XU
KFmTRMTHES, KTRGMNESEK
ERHEE.

v, L1




T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

A== IN rh 0 4 FA TR A )
BEeEA AR B ML ARAT B AR A R A F]

§3 EEUFEIIMESBHERIA
3.1 FEMF iR

Bhi: ARt
FEUF R A (20244E01 701 H - 2024403 H31H)

LA eI 13,850,684.80
2 AR 19,562,852.51
3 INA T35 35 4 3 A BA R 0.0128
4 IR EE G B 1E 2,081,906,832.38
5 R E: & B AHE 1.0864

AP W nb e =8 Ak =1 N R S R AN N A G 7B = A RS 0 P NG RV E R M TN
i AT EAR T T A

2AM eI R R A A AL SN . BB as . HAIRN (A 2 e E AR i)
THBRAR SRS R AR, AR DAY L se Bl s in EA I 2 fe i A2 sl at -

32 HEHERI
321 EESHAIHEN KR R R SEH S B AER R R LB
. | kgt
e | R | g |
N X ERLES o oo | R
B Bt . TARMERE | FEHEIRS mr O-® | @6
O N HAREZE
@ E46)
@
oE=1H 1.20% 0.05% 1.35% 0.06% -0.15% -0.01%
LSRN H 1.99% 0.05% 2.18% 0.05% -0.19% 0.00%
ok — 3.31% 0.04% 3.15% 0.05% 0.16% -0.01%
oE=4E 8.69% 0.04% 5.94% 0.05% 2.75% -0.01%
B4 A . . o o 0 0
VRN 8.85% 0.04% 6.26% 0.05% 2.59% -0.01%

3.2.2 BES A FERUREES RiHHER K RRE) LI5S RIS R Al R AR

B L




T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

iR FHEFRIIGEEEE R TR ER EES HE TR flinE e EAvtE
(20215028230 -2024F 038 31H)
10% -

8%

6%

4%

2%

D%_ T T T T T T 1
202100223 20200730 20220110 202206/24 2022201 202300515 202310023 202400331

- PIERARERRS - LSEE

§4 BEARE

41 ZEZH (RESLB/NH) FHhH

ARG [ .
szEmm | .
44 1% T an Holk S
AR e

Hi | HIY

B, PEANRKE
AR}, &RizEmiL. 20164F
5H#E20205%8 A L 15
R E ST G A T o1
TEHR-[E S F BT R I e e B
B3 202049 H £20224F8
H AT BRI ] e Wi as 4%
2022- B AT . 202248 A
12-05 TN MRS HA TR A
al, AR - 1-34F
M Al T HOIE IR 45 5
H4 (2022811 H15H %20
2451 H2H) KR4,
T A NS A 2 £ £ 55 Y
WS4 (2022411 H
1SHZES) | i R

ot
¢_H
S
Bt
ot
=
ot
e
N
=

#
S
=
i
=



T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

Bt B VR & AUE S R R 3 4
(2022411 H1SHZES)
Hho A 25 51 2 AR 2R
B4 (20224E12H5H
24 N EG— 458
VAR QTIE LY, & e W'
BHe (20234E3H29HE
)~ HFINEE A R
IEFHR RIS (2023FE7H1
2HZEAD | RnEEE R A
H & SHFF U7 8 R ke =
IEHBTRE S (202451 H 1
THES) ML,

T

I AERHUY: AR EEReaEIERHAAR S RENH, REkes
B AEER H DR Sk 22 B AR H WD A R ARG S B R e I o~ i (ERO |
.

2. BAEHMU: .

3. IEFF MR FITHE SRR GEFFIEG2ENMES. HWHE. REEEANG LN
W G EE B INED) R T UETR S AL GV A S E

4. RIEGTIEGL I,

4.2 EEANIRE BN A ZE B EEM T EHR KA

AWEHN, EEEEAAGARFERSOIREFA AN KT8 BeE A
RSN A A NBERA 2, oI 1 QIEFF R eik) S Rk
M e EFRIE .

4.3 AR GE U
4.3.1 AFZ 5 B FIPAT R

NT RN FIRFERBEN, R ERBEEAR G, BB IE S XL 5 Fla
BIESEEE AT N, AFRYE (PEANRIEMERERRRESDE) « (ERREES
FHNTATESHERSFEILY - GEHRHREENAIFAZE T =& H L 5 & H /ML)
SFAEIRI AT A, HE T PR ESEEARAT AT SEHINE o (F
IS EHERA T REZDEIINGD XA T BRI BHE72 10 A TRHRF 8T WA
FARIRE, e Xt LS 2 Fids ik A AT 3 % 22 B OR,  RTREAEAE#E
A A SR i S i i A DA T M . ARG I, AR S TR AT T AT
G IFINE , AR E R T E R I AT N

5T, JL11T



T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

4.3.2 REZZAT AT

WRIEHEIER & GEFREEEEE AR AT ERTEL) , AREE 7
H S 11 52 il R, 5 B aimox 2 & T [R) B 1m0 52 5 1) S 42 AR H S 13142 53 e
B [[AI, AFFHEATZS 0 RS XSG AR 18]S T R 5 5 18 bridt
T iids, U ERRFE A 5 AT 0. RGN, AARARRAES
52 5 BT JF e R H B R0 28 55 BRASH D [ LA A2 by B AR L U I7 24 H A B
5% BURA G BIRAFAER I AT N, (BEG 3G 2 73 A Gt oo i R A A 2k
BEMGttai R, KRBT G AR 5 IE T RENE o AT S AR TS I N R 3

X4
SEHAZ S I DL o

4.4 ME AN E SR T EEAIBES P

1 H 23U s R RIE RV, 10FEE 6] F20224F LIRHTK, 304 [F {5 th 4k 42 m) 5
. 1A FEHRRLGEG N, BIRPMIS REATRKIFER, (HR471#035001ZPSL
Bhikab, ST RARR B S BT Rt A TR T fE, A
Kk, BBk Bh 71304 i o iz e —mbh, Wal e Rt &Rz, RN
JAT B ANE B AT I R A 2 BB AT P05 F 4 s — AR B AR B T % 4 T W
2, BINAREETUHER, RRTITILLHEA. R&105E 6104 E I 1 6 e
W25 28 40 LT H R AT 12.2F19.0BP, 43l £22.43%H12.59%, 304 [l Al (i Wi s e A 1
H FAT17.9BPZE2.65%.

2H AR R KR B, KRR FFE QK. FEHARREG N, F
AEGE I, (7R REULAI S R B A R AMK, RN AR T ) BOR A, iik
ERJEEK, 104F E512.4% 0800 N T 1 & Sy &g sh. WERRIFEInE F7, —Jm
BB ES L RS o R, BORTUAAE N 55— R SR,
T SO RedE 55, SAELPRE U T 5 Bt MBUR SR TR AL, /M7 AN R
R, ARAT BRIV A T DR IS: U2 A7 2K 1458 T RE TR R 250 B O AL TR, [ 57 10* 303 FRF)
ZEANEWAE o B2 104F [ {5 A0 1 04F B 1 o A5 At 4B AL 2 %6 20 8 i A R 479.5F1114.5BP,
I3 2.34%H12.45%, 304 E Gl E I a5 25 H T1T18.7BP£2.46%.

SARRMEAI RS, =50 EHGERRZEKER. AV, WatlEmRsER 5
L T 5t A IR 1) [ GO S AT G T I WU, W AT AR B [ A = B3R M Bk
A [ KRR QK. ALBEEREAT L, H0. CPL. TolkAEF=, gk
PRGBS T, T3 A AR T /N RS s BOR A, WE R BT I G
FE L R FAIMLFEAE AL & R0 B G AT 720 NRMIEERWEII A, 55570
ATANBEATZRORI R L — 2R3 T M = Y BUR AL S 4k 5| R T3 0508, FIREENR G EL
B 2 10SE (B 5RH 104 [ I (1) A At AB WA 25 2R 2 R H N AT4.7F03.5BP, 43 51l 222.29%
F12.41%, 304EE I R A F170.2BP%2.46%.



T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

JEBJaT, THEFRER=MLOE. —, BUFGUELATECER T Re = i R
BVEMA&SRIS T7 . ARIEDMEL S, —ZF Rl RE 2[RI RO RIS ol [ 100 /5 3l AT St
JTBUR R IR A AT BEE (2 by, — 7 TR 5 B o (1 4 B o e i A R 28
AR, B 55— J5 T BUR B 325 X 5155 %€ O (152 MAURE Bt Bk T SR AT 3 e 38 [ A
MLF. Ut MBUE T AR AR . &, SFRMEEERS. JFEDSREH £
BRI, AR F AT G F R AR AR I RS R R AR, 25 A
HEBNREE AR B, A BRI AR R [ R SR O 25 e J= T A B
RE, ARG EEREAEMIFRFERNE LM BCC R R R K. =2, ROl 1T 82
o FIAARAL = 5 181 32 5 B A N U PESR T, AL 5 IR —F L A A 2
o B B AR R TR K, SOR PR A R BEIIR S, DI 51 I B8 it sh S LA
NG JPRGEGTFRIES . BMRE, MBS ARG, fiFshiliEas R
RAEAAL, ABARR R IAEE N B InRAE P S, S BCINSRMINT P 3 dh sl o

PEBARG ORI AN, e DR SR GO S0y T ZEBBAR Y, R EREE
WU G RN, JEEE NG R AR R GUIR &5 BT 4E
FREEIALE, IR E S22, [R)IN IR o R IR 2 050 BUSE 5 48 )5 46 o

4.5 EHAES KGRI
B A WK p AR A Al A5 5 5 B A B N 1.0864 00, ARG AN, 414
FEE KR N1.20%, [FEINLST R R N 1.35%.
4.6 REANESFE ANBEE ST =@ E TE A
ARIEEARRE AN KRR A ESE A TAEH B S0FiFEE NEEAW A A
WE RSV E T AR T T T ciB .
§5 BRAEME

51 EMRESE AR

s S SHGD) iy B 4 5 BT I L A5
(%)

1| B
Hp:

2 | EeH®

3| ey a5t 2,358,509,091.04 99.99
Hrr: fiize 2,358,509,091.04 99.99

B CHFIE SR
4 | eI




FOINRE 2R 205 (5155 BLUE S5 B B 2

20244 1B FE

BTG
it

309,199.98

0.01

HoAh Bt

it

2,358,818,291.02

100.00

5.2 |EHIRIZATIL D KK BE
5.2.1 1R & BIRIZAT WL 7 R N =
I GAME HIRAR A TR

RHE

BHE

5.2.2 |EARETIL T REOBRERERERKAS

AT ARG IR AR FF A B IOER

5.3 E WKL A RYE GBS T 3HE I KM HEF RIRT + B R
I AW IARRFFA RS

5.4 EMREFRF B TRNRFREAE

B4

8

o155 dh

e EOT)

SR T oNaE
HEEB] (%)

1

[H 2K 5t 77

467,780,553.05

22.47

RAT R

R 77

1,890,728,537.99

90.82

b BORME R

833,006,534.41

40.01

Ak i 77

Al AR B o7

Hh S S Al

A CRTAZ e f5t)

FLA7

Ol ||| B

HoAt

10

it

2,358,509,091.04

113.29

5.5 B RARIE A SOYME o 2 S =3 E LU R/ HEFF BT 48 £ 25 B B A 40

?

i

iz 4R

g (5

e EOT)

AR TR

8T, JL11m




FINRE R A 15 B TR R B 2 2024 4F 55 | 2 AR 7

5 L (%)

1 | 230020 23 B E 20 2,500,000 254,115,983.61 12.21
2 | 220208 22[H J108 1,500,000 155,402,131.15 7.46
3 | 200203 20/ F103 1,200,000 122,152,393.44 5.87
4 | 230023 23 5l 7723 1,000,000 112,675,245.90 5.41
5 | 200204 20 J104 1,000,000 104,090,983.61 5.00

5.6 HE RARIE A SO E & 2 = E EU IR/ IR+ 48 B SRR R A A
AF AR IR AR FFAT B SCRFIE SR

5.7 G WKL A SO E G 2 =8 EL B RN HEF BB T4 St e IR AR B A
AIEEAME KRR SRR -

5.8 ME HARIEL A SOYME o S B3 E LU R/ BT T 42 BUE S 5 148
AT ARG IR AR FFAH BGIE -

5.9 EMRARE S BRI BRTL 510
ASH AR WA AR IE R B A BT AT Bt

5.10 IR 5 HIRAE R B E RS E LA
AT AR A AR ds I U ST EEAT H05

5.1 |EHAAIRERIE

5111 ABEESHBENETHRIEFRKRITESEY, BFFRBITERERH BT —FENZ
IERSEMBEBEEEL /LD . PERVRBBITERERHI BN —FENZIERESHM
BEEHELRLT . KPRITERERHBN—FEAZIEREMBEEEHEL /L.
MAVRITAERERFI BT —FEAZIERESMBBEEERLRLET . | REBITERSE R
Hil —FEANZIERERBEEESHELRAT. S NETERSEFH HIT—ERNZEER
SHMEEEHELR. PEARBITLAT. ZEER LR FEAREITRIFERUES F T Rk
BREAEMERERENAZEESERNER. HbEARERBIFGEER I ILRIFE,
ARG RH Hl—ENZRATFETR. LTHEE.

5012 FREWN, FEEEFNEIT+LRERBHES S FMNE R ZERERE.

5.11.3 HARBE F= A RR
T



T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

5.11.4 REGRFFH KL T BRI T 855 A
AT AR AR AR5 A AT e I T e 4 527

5.11.5 G YR AT+ 2 B2 A TRIE Z PR 1B L Ul B
AT ARG IR AR R UEZ IR

5.11.6 H A G5 FER H Al S iR #2)
BT LR, 22 S & Refa R %=

§6 FFHAE SHHARFN

AL
i 5 B A 35 4 47 00 i 0 375,689,614.03
i 55 3 1 1) 25 4 R A 47 3,396,749,884.00
PB: R B D i A [ 7 0 1,856,169,697.72

SR I SR A B B A (R B
“_n i/E\ ﬁl‘] )

2 HA A AR L & 1 B A 1,916,269,800.31

VE: B EUE LR BN A R [ 47 A A A

§7 ZEEBENZHERRERELESRHFIL

BT
5 BARAW) & PR\ F A PR AR 3L 4400 76,412,698.41
A5 HAHA E] SE N/ B ) S A i -
A5 HA A 1) S H /e [ A i -
s BIHAR & PR N5 1R AR 31 4 4y i 76,412,698.41
A5 B AR B AR FE S0 80 5 FE & B BBl (%) 3.99
§8 LB HERKWEMEEFR
8.1 MEMWA R —RHREAFEESHHLLHIE R SHEIT20% K F 5
# R B A A 4 O AR R AR A AT S 4
§ | PG
5 | | A W63 A 45 A T [ 45 25 B B L
| 20% 0 A X 7]
51
LIk 1 20240 11(;19_20240 76,412,698.41 0.00 0.00 76,412,698.41 3.99%
g 2 20240101-20240 299,226,047.15 1,540,602,320.19 0.00 | 1,839,828,367.34 96.00%

1070, FE11m




T DR 2 A0 5 5 05 IR S B B 2 20244 5 1 R ARG

331

20240130-2024
3| 20 0230(; 0240 0.00 | 15856,147,563.81 | 1,856,147,563.81 0.00

0.00%

7 AR XU

REAFAE 2 N T2 [ HIE S5 AR B 7 A= ) b ot R A

AT AR I AR AE B — BB R A B S AL BA B BB 20% A TE B0, A2 AR T A BOSEE  aili) o5 BB, 4%
WAL P RS M, ARSI ERSII N FAoh, %SRS B R YT RA RS #in, FanT

8.2 M HEHE RKNHMERRFR
T

§9 FENMHFEZR

9.1 £EEXMHFEXR
1y IR St Ao A 2 2 52 e IR S 43 B Ak e B S ) ST AF
2. (rPobnER AR Al i i BRI R B e < A A)D)
3. (AR Al i BRI BTk ST N0
4. FGEI N FZFEAAT B 7] =

9.2 FsHh A
B =R P NN

9.3 EFE B
BEEMNT AL JE IR X 35 545 G I Ak
BRFER ARG BUE LR, TERESEHEANPINEESEHERAF
FAREIE: 400-00-95526 (HKik2)
FHEEH NMHE: www.bobbns.com

HMESEHEARAR
20244044 19H

1101, 4k11m




	§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
	§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


