]

2024 4

.
.
f—a

512

S BRAE 300 RO R AR SF RBREE

=R G

2024 23 A 31 H

EEEFEN: PRESEHARAF
BEETEEN: PEBITROERAF
WEEHHR: 20244 4H19H



P2 AIE 300 TRETI IR 2024 FE5 1 FBEFIR G

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

S FUE N AT R PR A FARYE A S e 5 I RUE , T 2024 4 04 A 18 HEM 7 ARG
R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

ARG TR 45 R R .
AERE 2024 01 A 01 HiEEE 03 A 31 Hik.

§2 EET ML

F & TR 22 AIE 300 FE K 5
S 4 ARG 700002

R (P L) RIFF

HEE A/ 2011 4F 12 7 20 H

e AR B A0 AU A0

40, 355, 096. 43 13

BB A bR

K AR T 1) 256 RE O B i ) 45 B S e, RIER J HR B0 1 U7 v
A~ BREFIRIE 300 T 45, 75 ™M 42 il PR v 25 B AN PRER R 22 IR AT £2
NHEAT AR G R LG H iR AR S E I K R S LS
B FEHE 2 [B] P H 25 PR 25 B IO 265 AN R 0. 5%, SEERBERZEA
#E 7. 75%.

SR A FE 805 ) 405 5 AU 90 6 P30 W8 SRS » B3 I e AR R 1 1) 7 5t
T BRERIRIE 300 $55k, JFAE ™A% 12 ] BRI 125 B2 AN PR B R ZE IR Al 2
T HEAT AR XTI SR A BT B DU R IR S is AR RRAS TR S A
BBl R o o FE BRI SRR e AR R I T 3, RV
(A R P e A AL BR R 2 & AL S B IR P8 B0 e SR B
I S5 i SR A 7 | BRI v 2 PSR R B3R 22 A Rk L, i DA IR 2 Y
PGSR K — PR, DOSRIRBCH B 1 F B il s R R
o

b5 H B HE

TRUE 300 FEEUS 25 XO5%+ i AR IR A7 R R (BiJa) X5%

IR 2 AL

IS T i e TitE SR AN L 6 N R A RN BB N e
FG AR AR . RN, AH: G T BRI R B AR R AR 1 FE 5L
IRIL, FA SRR BOH A XU i AL

I G A A

8 20 3k 11




P2 AIE 300 TRETI IR 2024 FE5 1 FBEFIR G

AT | o maw

§3 FEMFIetrMESIFERI

3.1 ERMFER

B NRMIG
Sl EE 7N WA (202441 A 1 H-2024 43 H 31 H)
L A B O S 28 -10, 871, 802. 88
2. A -821, 753. 59
3. AT 35 B 47 B A A A ) -0. 0206
4. SR B B = 1 E 77, 583, 665. 10|
5. IR F= & A0 BFE 1.923

T LA E eI s a3 AR RO . #eBtiieas . HfbioN CRE 2 setivEARshikas) 1
B AR < 3% RIS I JRAE A5 5% A (R AR, AS I Dy A 9] s B s fn_E A 2 Fe (B A2 s i a5

2. Frid 3k S BHEAR A OFE A NNW B 5 3 S i & T2, T AN B 5 S Bl K1 22
T oET.

3.2 EeFERI
3.2.1 ZESHFHER KRR IE RIS B ARl 2 SR i LR

‘ Mk G b g J
HWHEIEK R | EEK R | gt
M Bt o IR 2 bR O—6 @—@
® EZQ | HIEERG »
HZ®
HE=4NH -0. 98% 1. 43% -0. 42% 1. 46% -0. 56% -0. 03%
T EANAH ~7.01% 1. 20% —6. 47% 1. 22% -0. 54% -0. 02%
ok —5 -19. 40% 1. 04% -19. 09% 1. 06% -0. 31% -0. 02%
= -25. 70% 1. 16% -32. 48% 1. 17% 6. 78% -0. 01%
TR HAE 20. 94% 1. 32% -3. 63% 1. 31% 24. 57% 0. 01%
HIEE& 5
107. 31% 1. 47% 41. 96% 1. 45% 65. 35% 0. 02%
G B4

3.2.2 BESAFARURES RIHFENKRED EHE RS R A R
KRR FHI R



SZARAE 300 FREIG TR 2024 S5 | BREERE

FA2 IR LES00F5 2 30 558 5 i3 T < S 55 5] A Al £ B AR BE SR G BR S e 55 S S 3 HC )

240. 00%
210. 00%
180. 00%
150. 00%
120. 00%
0. 00%
60. 00%
30. 00%

0. 00%

E: 1L

2. AL I A

WG IR &

%
T
=
—ﬁ:
L

AN

aRRE, e

= o w M= — =t [Ty ] oo o o el o o =+ Ly = o =t ~~ -~
[} - o ™ o4 - (=] (o} - L (= ] 4 ™ — o od (o} — (e ] o
d 5 & L L 32 0L &5 & & L L d KX & L& & & &
-— (=) (= B (=] (=] -— (== (=] - (=] = o (== (=] [==] (= ) -— (=) (=]
S L VI S
— — _ = — — — — f ox — x= = = o o4 ) o o o )
= (=) [ T o | (=] (=] (=) (= (=] (=] = = o (=) (=] (=] (=) = (=) (=]
o o Lo I o o4 o o o o4 o o Lo B o | o o4 o o o o4 o4
|— T &RiEs00iE BB RIS MK E — FRRIF00iE MR R S B |
AREGFEEFT 2011 4 12 A 20 HIEAXAERG

NS 2 B HE e A A AR FR N A A 2 R4
FRMZE, WERGPRAEECTRE S, EOHERN 505 i E

A7 & 4 B R E
3.3 HAhIadr
VE: AR GAH A P T KM R A
§4 BEEARE
4.1 B4 (HEEEH/NA) @
(EARES IS LI 15 Mol .
WEBE T (mEom| &R B
ﬁ%ﬁt o YK N e =L | 20
+, W E AR R SOE S R TR A J13%
G L IR T 5 AR 4 A R A 7]
— E R TR FE R E S I R4
500 f55% aﬁa%@omw¢9QMA¥§%$
s ozt 46 11 A 4 EHAIR AR, EIERTEEE, IUEP
ZE N i . - 1246 [%2040F 300 FEEUM R E BB S T
o SEPYR 300 SRR LIRS B S
2 P22 IE 500 FERHE TR TR 5 2 2 B
W4 P WA 6 N R MRS
RNES AW R 4 L T2 g IR —4F 2 201
FFIRR A BNE S R 4. P22 thilE
2000 1435 S 37 5 TGRS BT 5 5




P2 AIE 300 TRETI IR 2024 FE5 1 FBEFIR G

2
%i

L | | | | GBI, |
Fo 1 LSRG AT, I “MEREMT WIS A, BRI RUEA T
SERA RIS L BRI AESE G, ELEIN™ 1 “BHAE LN 5 BSR4 i
WA BT FL LA

20 R A B2 G A R BTN (A

4. 1.1 ARGFAERZE R EE TR T LB N E 2 B F R E K7™ R E L
e

4.2 EENXHRE A AR S E M ST 15 L A B

AAREHIN, AREEHEAET (PN RN EIESF SR B GE) S RIEAEM.
T IR > AN i e 5 FIOERE , AR ISEAE . B S SR 0 B Bk W7, £
AR S (A B, VB AT NSRRI . ARG, AR GIEERIE GRS
B ELEMPEA AR . BeWRTEH . R G R B H SR &0 RIEEE MK
A HIRLE -

&
%

b

%
El

B
4.3 APRGERHH

4.3.1 NFRGHERPITER
SN, ARSEHEINHPAT T GEHFREERSEHR AT AT SHERSEIL) A
] il 58 I A 3T 2 A R

4.3.2 RERXGHITRNET U

BEEG TAMEHARNEERE LT A

WEHIN, A RGEHES 555 A TF SN I8 H R R A8 5 AC D I 8L A8 ) R il
ZIES 24 H SR 5%.

4. 4 B BN SR H RIRAZLED BT

— %A BT AR BN A AR BT ES R I ERIE 300 FREC T K 0. 48%. 1 AT
BB PE, T BT BT N [ YA T AR U N & ok i R 4 3 . 2 H JHIRIE
I SRBIAR R, ZHAR AT IR R, X BT SO Ut B D stk . 15
TP IRETIA S b it T T 1407 SR B, WA EF B 725 s R R
JI AR L b T A b SRR BOE G A [ 2 1k — 2D HE S T b b= Rl B3 W SR AL 9
WG B IpRAT 22 MERRECRARNAE S, WA, W, S OsE2 AT, Wit e 4k

% 500 % 11T



P2 AIE 300 TRETI IR 2024 FE5 1 FBEFIR G

WA I LR G2 B AT

AHe SR AR 7 00T 50, BRI . BFIBTR . ik shiE. o rIm i ssE4e iz,
FAVEAT R IR B 7RI TR 2 LRGSR HE i A AR il 1 S5 R BRI 22, B KA YT i SR A 15
AN, JREE A G A AR T A . B R A A AT A AT IR B, AR S
FRECAIAT WA A D BN, T ARSI G SRS S 4 T3, Il KA LA B, A2
HBRAR 72 o A, AEFE I ERER R Z BN RN, S IS DU m R A 2 S (5 RS, 45458
s SR B HE T BOE 4 (1 [

NI BRI IOTRIE 300 $5%5,  BEMA ) HL i s eV BR 25 RAhORE, ARERAT ERhaEAT
A, HPABRWRCR AR N E . WIE2E ok, BEE A Bl Ak gt “SeiEl” , &t
BX T AR BOVE, WiREA UKL, T ELarREE, HEEERGEXEA
Ko HETHrEHBER G HieT, WRECERE TS R, 3R RTE B T R R AR
Mo X TN EEEICNEE, BRI EWATRE A E

'—r

4.5 MEHAZSHNLSGRI
HEARWRE ARAIESMBIFE N 1. 923 0, ARG AR SO EIEK K N-0. 98%, k8
FE BRI AE I 25 %6 0. 42%.

4.6 MEMAZRSFHFE ABRES R #ETE L
AT GAR T WIN AR BUESE 20 AN TAR H RSB AR T 200 A G55 EKT

5, 000 J3 TG
§6 WFEAEHE

5.1 REMREEFH=HEH/N
Fe i H &8 o) B ST (%)
1| B 72, 811, 707. 10| 92. 89
Horp. e 72,811, 707. 10 92. 89
2 HeHE - -
li] 5 Wi 2 # % - -
Hp: fiigz - -
BE P CRFUE SR - -
4 | & EEE - -
SR AT SR - -
6 | ENIREL T - -
Horbre SEWraCIEIE 1) 2GR B £l vt
ﬁ

60 3k 110



SZARAE 300 FREIG TR 2024 S5 | BREERE

BATH RS B & 51T 5,491, 603. 55 7.01
HAth %t = 82, 886. 57 0.11
&it 78, 386, 197. 22 100. 00

5.2 MEMARIEATIL R BE

RHE

5.2.1 MEMRIBHERE LT RIFEARERRAE

AL AT ARME G ok 5 4 R P v E EL A3 (%)
ARG AR B D 2, 020, 042. 80 2. 60)
B ERAK 563, 113. 00 0.73
C [l 47,710, 534. 08 61. 50

HI #T7. BRASOK A=
D " 784, 959. 00 1.01
E [k _ _
Foo B mMZEE 114, 700. 00| 0.15
G [iEEH. CAEAEL 891, 392. 00 1. 15
Ho {EmE Aok - -
: &R AR AME B 2, 682, 424. 00 3 46

-l
T Rl 4,950, 149. 64 6. 38
K =k 1, 090, 095. 00 1. 41
L [FGEAIR 5 55k 122, 576. 00, 0. 16
M RHEER TN AR S5 446, 809. 00| 0. 58
N PKFIS FREE AN R B 77, 558. 00 0. 10
0 JERRS B AHAD RS - -
P HE - -
Q | PAEMMSTE 318, 434. 00 0. 41
R b, EEMERSR 602, 426. 00 0.78
S A - -

At 62, 375, 212. 52 80. 40|

5.2.2 MEMARBRB B LTI RIFEARERRAS

A5 ATk ARME o i 38 4 R PR Y L B (%)
TN v SN N G | 2 - -
B ERE 744, 481. 00 0. 96
C [k 7,789, 859. 73 10. 04
b B #7. BRR KA = A

(VA - -
E sl - -
Foo R MEE 89, 721. 00 0.12
G il g iELL - -
H o fErE FE Ol - -

& AR TS B AR
I

5l 514, 910. 00 0. 66




P2 AIE 300 TRETI IR 2024 FE5 1 FBEFIR G

<Rk

s il

R G A 55 1 551

BEART U AR5

168, 222. 85

0.22

UK PRI A S B

311, 108. 00

0. 40

i BRI 55 < A AN A iR 550k

HE

DA RS T AR

SR AR AR AR L

818, 192. 00

1. 05

ni™|o|T|o|l=z2|l=2|C =

22
CRe

it

10, 436, 494. 58

13.45

5.2.3 MEMIREATW A RKBREBRRBREREAE
e AREESAMRSG

5.3 JIRIZA RMME b B & T 13E HL I K/ M HEFR I B R

FR AR R A HE O B2 -

B4

5.3. 1 MEMRIEBIE LA M E G E ST E I KN R BT+ 48 B R

Bt B 4

e | REA BEAR ([ HE B | ARhE O |HEETEEEERE] (9
1 300750 THERAR 22, 820 4,339, 451. 20 5. 59
2 000333 KM A A 40, 200 2, 581, 644. 00 3.33
3 000858 iR W 15, 700 2,410, 107. 00 3.11
4 000568 PIMNEE 11, 000 2, 030, 490. 00 2. 62
5 002594 EL Pt 7, 600 1, 543, 256. 00 1.99
6 000651 ALk 38, 100 1,497, 711. 00 1.93
7 300059 KT E 104, 446 1, 346, 308. 94 1.74
8 300760 LEREST 4, 200 1,182, 132. 00 1.52
9 002475 DALY 39,512 1, 162, 047. 92 1.50
10 300124 JCHAR 17, 500 1,071, 350. 00 1. 38

5.3.2 REHIRPIRIE A M B o5 2 S B e E H B RN HEF A BT T 48 B

A

FFa | EAR EAR ([ HE B | ARE O |HEETEEHEE] (9
1 603596 Lekswl 17, 000 948, 600. 00 1.22
2 600373 A 33, 200 507, 296. 00 0. 65
3 601058 FRECFCHAR 33, 500 491, 780. 00 0. 63
4 688041 HLERE 6, 155 475, 535. 30 0.61
5 603278 Kok A 44, 400 472, 416. 00 0.61

5.4 MEMREF S MM RN GFEREAE

TE: AREEEARREPRARIFA 6.

% 87 J 11

g



SRR 300 FREUYE 5R 2024 £ 1 FERE

5.5 T HIRILA RMME 5 E T 3E B RN HEFF BB T 48 i 27 B 5 A 4
T RIS A RFTH 7

5.6 MEHIRIEA RME HES T E LB RDHERF KIET+ 48 B SOFIESR 3
ok
TE: AR AR G AR RS A 58 SRR -

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B Al
T ARG HARRFTA St @RI .

5.8 RE AR A RME A HE ST E ELFI /N BAT LA BUES 3 A
TE: AR AR AR RFF A BUESR 5

5.9 MEMAKRAR SR E MR ZE LU

5.9.1 MEWIRAFE ST B MMM/ M1 22 B 40
VE: A AR WL R WIS

5.9.2 AEESBHBIROBHEBR
AT AR T B A B

5.10 MEHRAE BTN BEFIHRZ HH RN

5.10. 1 FWIE R BB BOR
ACHE AR W R R B

5.10.2 MEWRAE S BRI BRI RSB R WA
T ARG AR I TCE G S Bt .

5.10. 3 AME BB
AT AR I B U 5L 5

5.11 BBRHAESREMRE

5.11.1 AEEHRHH +LIEFRRITERAHR T HIAMRER TR FE, =
FEREmF HAI—FENZB AR LTHIER
5 YT 2 BRI T AR I RAT BB B BT IS S A, BAE R 5 4 H T —

FARZBIATTETT. AL,



5.11.3 HAWBEF=HIRR

s R &8 ()
1 A7 AR IE 4 7, 342. 80
2 \NGEREHE K -
3 USRI -
4 MRS _
5 AL R T R 75, 543. 77
6 ARG _
7 |HAh _
8 &t 82, 886. 57
5.11. 4 REHRFFE WA T BN T #5354
T ARSI WA KRTA LT 5 B v 36 57
5.11.5 MEWIRAT+R2 R EFFERESZ R IF U3
5.11.5.1 & MARIBEIR B0+ 2 R =P A ETIE 32 R 1B Ol 1156 BH
T ARG ARG B T a0+ 44 W S T iE 2 B i 5
5.11.5.2 & BARPRE T BT 742 B 22 P A 7E VR 52 PR 15 0 A 1 B
T ARIE ARG TR A 5 5T 1044 B S TP AN A e T B A2 BR A A 52
5.11.6 BHEHAESIRE MHERHAM L ZHR I
HF s RNERE, 20z M55 TEREE.
§6 FFIAE ST D)
BT Ay
i AR 3 4 0 s 39, 782, 709. 01
ﬁ%%%@%@%$%ﬁ% 3, 405, 744. 93
ks RS HA 3 ) I G e VB [ 43 A0 2,833, 357. 51

ﬁ%%%@%@ﬁﬁiﬂ%ﬂ(ﬁﬁﬁ
/I\u “_» iﬁﬁ”)

e T T A 0 i

40, 355, 096. 43

§7 EEEHANCHBERREEREAZESHR
7.1 ZEEEARFEFESHIRIHER

% 1000 3L 11




P2 AIE 300 TRETI IR 2024 FE5 1 FBEFIR G

& .

7.2 ZEEENZHERRERRFEET 5 A
e

§8 B FE R HMEEF R

8.1 ME MW B —RBEFEESHBELAIAT BT 200895
e
8.2 MHBERERKNHMERRFR

o

§9 ZFENMHHZ

9.1 FEXMHEX
(1) v EIE I 2 A% P 42 TRAUE 300 #6508 5 R I 5 43 0% 3k 4 B4R 1 S AF
(2) “FZPRIE 300 FEEUE I AIE R BB G &
(3) “FLRTE 300 FREUM FR AL IE FR 48 e 5L S FE A 1l
(4 ERE A
(5) BN TR B PRI A =] F L

=

9.2 FRUh S
IRYITH AR (X 4 A 1 25 FH % 5033 2P 22 &b 0 34 2

9.3 EH

(1) 8w e e A R S S A ], ) 4 A SR SE A B

(2) HBENS ARG BUA LR, WJERUARGERNFZESEHARAR, %/ kS H
ifi: 400-800-4800 (Hi&iFkh)

FRESEEARAA
202444 A 19H

Bo11m e 11m



	§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 
	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 


