R HIEETE B A HEWLAR 5T
AR BIEF R EE

2024 =

—
=N
f—a

522

b )

=R

2024 %6 A 30 H

EEFHAN: BRPHmELSETEFRAF
EEEEN: PERVBITROARAF
WEZRHHRE: 202447 H 19 H



1) ETF2024 55 2 F=E Rk

§1 EERR
SEBAREF S LEFRUEAR S I bR AR EIC . 3R FUERRR B E R,

FEXTFL YIS e HER R e B AR A ) B DT

FGAEE A b EAM AT A A IR A A AR IE AR S FRIE, T 2024 £ 07 18 HEM T A
A I SSARIR . HER A A SR G FAS, RIEEZNEAAERRICE. RS
NE AN DN b

G RV LLEAE F < B0 5T i JE U A8 B A S < 5, (B PRIE R & — e &R

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
HE R .

AAR TG I S5 TR 1T

AR IAE 2024 4F 4 1 2% 2024 426 H 30 H ik,

§2 & MR
Fe & TR H1 7] ETF
N TR B/ BTF (FALiE g5 FR: H /1 ETF)
F 4 FARY 561560
B Y (e ) T 5 BT IR
HeAFEMH 2022 4 4 A 26 H
et HHA IE S 40 AL A 206, 124, 186. 00 1>
g d=R i B IREEPR AR BRI, 1B R W B AR ZE M
7 TR 1. PR EE R B 0t o ms

AFE G RBUE R A, R 58 2% IRAR RIF8 K it e 2 s e
BRI TR AL, JPARIEAR K48 KU 6 IR S A
AR B AT AL - éﬁ%ﬁﬁﬁﬁm%ﬁ% FEROFE A2 8] B
G LA SN, A g AR A s 14 i A0 10 2 R D) B T S
o M EAT R A S IR, RERRIRERZE, 5
H 2 PR 7 O 125 FEAEARIAE 0. 2% LA, SRALERIER IR ZEIEHIAE 2% LA
2+ FEFESEUE ML 5T 5

AIESELREH BRI W FaPESFER RS -, R
P R N5 B2 AR R BT, DU A R ER AR AR 4L
1B SRR i 125 B R PR R R ZE R /M

3. FiTFHE AN

ARG KL T N AN AT B RN i A I
BOEK 5 B8 i B SE R Rou gr ini,  AT & ﬂ%ﬂiﬁ
W, KT EEAGE S, MRS, DRIERE
Tt JERE R4 AR R .

4 AR BT B s

%20 3 13




1) ETF2024 55 2 F=E Rk

ARIE G BT BARII LTI, K™ AR A RS A U, A= R
EAH, X R Gt KBS AR LSRR IR TG DL N BBl 1 U 55
BRI BRI R R R R A AT . S IR BRI &4y, 2k
A SR R AR A SRS AT B I OR B R AT, 0 A F AR I B 114
FLAFER, BRSO AR E R R 58 5 A M IR R 1% 22, 155
AT R AR AR AU H 1

B+ BUMSCHRFIESF R 51 s

PO SCRAIE SR A FE G R B R 1505 T H, AR G i A TG
BN SR B, s S e m i AE R T %,
ERE T B SCRAIE TR R SR ATEEAT KU JEsh PR
K. BN SRR, B RA RS RSB B SCRAIE SR
ITHCHE .

6+ Fili BT N e Al AIE SR Ak 5%

ARFEEIE ] S 5 gt SRS 5. AFESS SR
W55, REREH BB RA. RESHE]. MRRIESIEF T
BB RER, GEEENZ XTI [N, fEORREE
AR A 7 R AN AR A R hl B BEATAT KU RT3 T,
JE R L

Mg L Sk v HIE AR ) AR F i Bl s &
A UL B AR5 AIE AEG R T B SP fe S 5 S, RA e &S H 1w sh a0
B g, BA SRTRECL AR BT AR I S T AH A
PIRBG ISR R AE: — 7T, AR TIREG TG, iS5 1T
MmiipAEEm s, KRGS H—7H, AT R
FER I FR B B e 5, HXRS AU a8 RR AR BE e SR ) 2
PRFFIEAR—I,
BEEHFHEA RN L B PR A )
EEIEE N Hp AV ARAT B A A PR A )
§3 ETEMFIIrMESHERI
3. 1 EEME s
Bhr: ARt
3 B 55 TR A A (2024 44 H 1 H-2024 4£ 6 H 30 HD
L AHA L SeHi i s 8,033, 031. 49
2. A HFE 14, 160, 179. 71
3. DA 515 4 A A SR i) 0. 0838
4. SR B 4 5 1P 259, 160, 820. 05
5. IR I & B E 1. 2573

e 1. FREESWSHR AR NS 5 3 i & g, vh 9] A SEPRi as 7K1 2

T IroHes.

2+ AW O SEHEE FR R G A IR RO« Bedilicas . HABIRON CAS A et e shiieas ) fkkAH
R HIARE, AR A S sl as in_EAS 2 e E AL s i e .

3T O 13T



1) ETF2024 55 2 F=E Rk

3.2 EFERI
3.2.1 BRE&MHHEM KR R HE 5 RIS LB R R R LB
Vb g b
HHEIE KR | EIEK R | LGt ‘
i Bt ‘ HRHENR | O—0 @—@
® WEZR | HEIREERG
HEZ®
HE=1MH 7. 17% 1. 10% 6. 71% 1. 11% 0. 46% -0. 01%
THEANNH 19. 36% 1. 14% 19. 36% 1. 16% 0. 00% -0. 02%
o4 11. 47% 0. 93% 9. 09% 0. 95% 2. 38Y% -0. 02%
H# 45 A
25. 73% 1. 08% 27. 66% 1. 13% -1.93% -0. 05%
AR B4

3.2.2 HESHFAEMURES RTHMEM KRR LS RS A dE i s

A LR
BN ETF R R KRS E DIV AR L EE AR RS R B 5P EE B XTELE
32. 00%
l\l
28. 00% i
| lIf',J ! lu‘”'1
24. 00% LTI e
20. 00% — | " N -'}'I'N
i rJ[ il M| A I [ A
) { I| || [ A TI' .ll".'1 ,I}.'r.j"-
16. 00% | J | l Ir'l|||'. II."I II!I Ilhﬂ'll II‘I" W Jl.l Illll F"\n‘l
WM i Al m Wb ll
12.00% ‘A'II".;'J"I‘Illf'.lIHlm aIl-lflplnlll I. L .""-"| , . '|‘ ,~| l IIr"M' L‘I"V’P‘ 'L\" \{1”.'"'.\ . . ” [JL..l
8. 00% \'||PI | I'J\. r Wl ',."l, |II | .I‘I Y I'}JI-‘ '-II. J r,]( A\IM',IH' H\/. . Jtlulr ”l‘"
*.|| H.ll ' l IJ|ﬁ|||,|||| nl M b I.ﬁ A .'llr.-h-l e [ aNgy R _J\‘. \
4.00% il Tl ["I ' r‘" Jj |I '.h,ll.' '.wm'-"l WA Vﬂ.l aANAY, |
(| (N I
0.00% JN J |,ﬂ“ H“a“,l f
!
~4. 00%
S 8 °-" & BT &8 5B 8 8 2 &% T & 5 T X 3858
TP G gt
e O N G
| — R AETFRITS MK E — R AETF RSO W |
i BEURHBN 2022 454 H 26 HE 2024 456 A 30 H.
§4 B ARE
4.1 HELE (HEELFE/NH) fFHH
EARE RS EHAR | EH Mo .
g | mg [CoDEEE sl B
AFER H #A AT H PR
kI TRER B | 2022 4E 4 H ~ 6 ir B EE R (S | Ay NE= 3 VA S 2 R =22 T
0 M By 26 H 2017 4F 8 H NN M s 2 4 A TR

4T

It

7N

137




1) ETF2024 55 2 F=E Rk

L, AR
CA IR
Z

AF, PR B B BB T 0L
FO. REELHEE, 2021 4 1 AT
HeZasm AR A 5 B I
BOUFF R RS RS LR ., 2021 43
H AT =M B PR S8 Ak 32 5 BT
AT RO B 4. e A0 E ik
VISR FLEKZE J) BUF I AR EOiE 77 4%
PRGN A4 T, 2021 4 8 HARfTiE
ZeraER HE AR A 7 B R 2
UEFF R B R S R R S N e e P
2022 - 4 H AR H R AR )
O F L AE 5 B TR R B Z7 45 5 0k
SRS, 2022 4F 11 HE(FHER
e ER HR RS 22 P R s 2 AR AE B BT
KIBFOEF R R RS MRS, 2023
I 3 H AT MEGIHNIA T 100 225
R HFREOE SR BT 54 (QDIT) 1)
e, 2023 4 4 HRRATERME T
WEAHB ) o A 5 BT iR 2L
WEFR R Bt & i B S I R e 28
. 2023 4F 9 HEAEHEZAASG HHIE 2000
LTGRO R H 4. R
e ER HR RS 22 B R s 2 AR AE B BT
IRHOE I S R AL 4
(QDIT) W44, 2023 4 10 A
M IRAITE T 100 28 5 B
ERA R e S A Sl VRN s e
(QDIT) W44, 2023 4 11 A
1SRN T B 7 AR T A8 iz 2R R
22 Gy BRI ASB O IR 2 B B 4
(QDID). HEZRM1HGHIE 2000 52 5 BT
AR EOIE I #8054
(L4208, 2024 4F 1 H AT
FA 77 7R L8758 Friz R ma LR A2 5 BT
AR EOIE I #8054
(QDIT) (P24 2P

pul

4. 1. 1 BIRFAERE R EHEITRIRR SR E &4 RN E K™ B I1E R
T WEAME IR, ARSI S EATEE A EA S B R IR (1 L

4. 2 BN G PN S EEEE - FE B
AN AR GRS AT A IGER. BRI S A FIRAE, AMAEREESRA AN

h3

SHIAT N

p=i
H
p=i




1) ETF2024 55 2 F=E Rk

4.3 AP HE U

4.3.1 AP 5 HREEPATE R
WEIIN, ARESEBARGE GEFRREGERAFAFZHHEESEL) WER,
AR RS E IR LA, AT P AR5 SRR R R A AN 7] 22 < 2 18] W] BE A 2 ik
T SE B AT U IR LA ) SR SRR AR R A PR AN RSB AL o HIRAZ 5 i 5 58
RGN A RE RS BYEAT IO B 4%, AERC 5 IR B IR A 5 R G P ) 1 A S ik
e, WHORAVAZ BN R, XU BHAROGS 5 75 JT A 52 2 BEAT L M P A0 7 A PP A
AN, IR ATEE 5 i BB AAAT IR I R 4

4.3.2 RERX AT AR T

WEWNRE AR SR EZHIT N WERA, AEEEENE AR RAGSE
IAZ G B AT SEN S v, TR H S A1 AE 5y AT 50 R B 58 oy B I A IE 55 24 H RS B (1 5% 14
R HIAT 3R, TR R B G D BREAR B 220 R 2B N R A3 55

4. 4 | E AN ZES BT RIS RZED

[ 2024 4F —Z=JE, ARERGSS, BIMRIUENEAZ 1 BRI, A7 TR
FO P IE 4 iR B RO R 09 6. T1%, A7 fd g™ AhTKERIE Y 7. 17%, [ 300 5805 2k ig -
2. 14%.

MR BT R, R TR IRY), ERMBRAGIE L “HIHsIEE” HseR T
HRIEIRE R A, JEREINAERFEERVE, KRR AR SaE. RN, KSR MR
MLREE =, WHRI, BONTTIZIEHEIR R 5350, SERSRKEEAT S, HikK &R
R 1t — 4RIt

JREETT, FETIH BRI T, B E A SO — 5, A B A
FBCE R R, R B ERE, DAR IR EERIX R, FRIRAEHEAERMET %
fF, REENMENE.

ARSI S SR HE, BRIRERR R Ra . IR O 25 f /MU IR B SRS BEAT 1 5 152
Bo AN, SN H LT EREA R B0 0. 019%, JIIA] H BREARZED9 0. 032%, HL4f i
ST ARG T H bR

7 T g Ak T R BB S B M R B B T S, AT A B B TR SRR R A
FEAR — BT [l

4.5 MEHNESKNLSRI



M/ ETF2024 ££55 2 S

BEAR G WIRASE GO AUHEDY 1. 2573 T8, ARG SO ATHEE IR F N 7. 17%, k5T
PLEIEAMEIR 2 5N 6. T1%.

4. 6 ME AR ESRFE NBERE S =3 E & Ui U

Teo

5. 1 REMREEH=HEHN

§5 MEHEHE

o

T3 H

w8 )

1

256, 458, 889. 47

256, 458, 889. 47

: figF

BTSRRI

RaE

SRR A AR

FNIBEE R

Horpre SRl SRR
o

CA

PRATHEF G H A e it

2,861, 219. 09

1. 10

ﬁﬂﬂﬁ%#

452, 118. 88

0. 17

aif

259, 772, 227. 44

100. 00

T EIR ISR A A AR A E I E

5. 2 MEIREAT WL R RS

5. 2. 1 |MEFIREBREET LD ROFARER TS

AN AT M5 ARME o) o B 4 B = 1R PR A (%)
LN SN NN G N 4 - -
B R - -
C  [Hlligk 2, 680, 023. 72 1.03
CIVANIE VAN S W ¥
D P 253, 161, 141. 92 97. 68
E @&yl = -
Fo R AEE - _
G Pz, SeEFmsEok . -
H  fEEfgE gl - -
I 5L BAEAE BEOR ~ ~
i} & 4

p=i
H
e
b=



1) ETF2024 55 2 F=E Rk

B4

D =l

R BRI 7 55 I 35l

= |10 | )|

AT BN 55k

KA FREEERT H ite  2
\y

& R SS  AEBA A IR 5%
\y

HUE

DA RIS T AR

S R H AR AR L

| = |o | T

22
el

fif

255, 841, 165. 64

T B AR IR B A A

5. 2. 2 EMIRBPEBRE AT WA RO RAREREA S

(%]

e

KRME Co

A

KL MR Bk

B

R

C

il i b

67, 609. 29

WL B RS OR A
AR

526, 103. 00

feRaR4

R A

SCEIEH . A REAHEEOL

— | o |T| T

ERERIE ¢4

S B R
45

20,723.78

<Rl

s ik

LT AR 55 i 5Ll

BEHAETEABA R 55k

Z| == |

IKF S IREEAN A L it 2
\y

3, 287.76

o

o BRSSO R 4%
\y

uE

PA A2 T AE

SOt R E AR R

»n|=x o | T

27

CRE

it

617, 723. 83

T R BRSO IR B A G

o8 I 131



1) ETF2024 55 2 F=E Rk

5. 2. 3 MEFIRIAT W REB R BB B REREAS

T AR ARE

5. 3 JARAZ A SOUME o Ze S B 7= 15E LA R/ INHE e ) B S B B B 4

WIARARFFA BB TR

5. 3. 1 MEFR IR A M E G E ST E IR RT 2 R R

Bt R 41

e | BREAR | REAR |(HE R | ARMME Oo) | HEESTERE S
1 601985 Hh [E % 2,531,517 26, 985, 971. 22 10. 41
2 600900 KITH S 931, 101 26, 927, 440. 92 10. 39
3 600905 —Ikfel 4,370,517 19, 055, 454. 12 7.35
4 600886 E 4% ) 909, 439 16, 588, 167. 36 6. 40
5 600795 L L ) 2,720, 810 16, 297, 651. 90 6. 29
6 600011 TEREE PR 1, 345, 591 12, 944, 585. 42 4.99
7 600674 I e 602, 664 11, 299, 950. 00 4. 36
8 003816 W 2, 405, 600 11, 137, 928. 00 4.30
9 600023 Wi /) 1,229, 579 8, 742, 306. 69 3.37
10 600027 e [F PR 1,037,796 7,202, 304. 24 2.78

e FIRREMMEACIE AR B ALY .

5. 3. 2 EHIRPRIHE A SO E 5 E S B 5+E BB /NERFF B AT T 48 B

Bt B 4
F5 | BEARR | BELKR (HE (B | AE 0o | HEEEFREE (%)
1 000040 RIBHE R 218, 300 526, 103. 00 0. 20
2 603350 N 2 Jyik 1,051 21, 608. 56 0.01
3 603285 S IR Ay 1,029 19, 190. 85 0.01
4 688692 N ik 63 11, 020. 59 0. 00
5 688691 N AliEs 134 5, 696. 34 0. 00
W FRBEOMEA L FE R B AL .

5. 4 EMREBSF R TRNORER LS

T ARG RRFFA 57

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A

E: AREAMEHIRRFFA 67

5. 6 MEHARIZ A RMME L2 & 738 LB /N R RT+48 B SHFESR B
K
TE: AR EAR A AR R B SRR

%90 Sk 13




1) ETF2024 55 2 F=E Rk

5. T MEWIREA RIHE HESF - #ELLHIR/DHEFRET LA RER B
I ARGARENRAFFA St /B

5. 8 MEHIRIL A RMME HES T 3B HBI R/ HEF R BT L2 BUER R B A
T AIEEAR YRR BGLE.

5.9 MEMARARERENRBH LR 5B Y

5.9. 1 REWIRAE ST IR LR @R 24 B 40
Vs AR AR IA AR 1 46 0 5

5.9.2 FEER BB KI B BBUR
PR ARG AR WA R I AR IS

5. 10 R EHIRAZ SHH B HAH L 5 F 0L i B

5.10. 1 A3 30 B L B BOSR
T ARFEEAR WA ARFFA E G

5. 10. 2 EHIR AR SR H K B IR OB R A
VE: AHEGAHR S AR B 0.

5.10. 3 A J E G B BT
ARG WIR AR EH G5

5.11 #EHSIRE ME

5.11. 1 AEEBRH KT B IEF K RIT EE LR T MBI ER TR AL, K
ARG wE T —FEAZBATHER . LHKER

Tt A B BB A AT A IR TR RAT BRSO R B W LR AR, A ek
gl AT — SN B ATFIEST. LTI

5.11. 2 SR MH+ L MR R T HEE A RN SRR EE
S HBRIAT TR BCE D, BAA B TR I A FIUE & B LA .

5. 11. 3 FAMBE = HI Rk

5 AR &8 L)
1 B ARESE 33, 252. 97
2 NSCIE ST F K 343, 456. 79

o100 L 131



1) ETF2024 55 2 F=E Rk

3 IR -
4 |RICRLE _
5 MUK -
6 ARG _
T FERESRH 75, 409. 12
8  |HAth _
9 |air 452, 118. 88
5. 11. 4 HEHRFFA KA TR T H 5557 0 40
T RIS A FIR AR AT 5 B I v 5 #5105
5. 11. 5 HEHARAT 4 Bt B P A EREZ R R U8
5.11.5.1 | EHARBEHEFFE T2 B E P AEREZRBE R U A
T RIS A FIRIEEIR AT+ 4 B S P AR B SZ BRIB
5.11.5.2 & & HIAR PRI 5 8l o 42 i 5 WP AAAE il 52 PR 1% 100 1Y Ud B
TWESZ RIS | HEETEF | REZRBEN
Fe | REAR it B .
eE o) LB (%) AL
1 000040 RIBE R 526, 103. 00 0.20] EKZFHIEM
2 603350 N %2 )ik 21, 608. 56 0.01 BB b
3 603285 BB A 19, 190. 85 0.01| HMEAR LT
4 688692 N k4 11, 020. 59 0.00] HTIREIE AN
5 688691 N At 5, 696. 34 0.00] HREBIEIHN
5. 11. 6 B A A& MHERFHALSCF R I 2
H T VU ENIJR N, 43 T2 A5 AT 6] ] GEA7EAE R 2
§6 FFHARIZE S M)
Hfr: 4y

T S5 < L

109, 124, 186. 00

I ST Ta] i <5 5 FR I 3 0

186, 000, 000. 00

Ual: T ST 1 < B B 450

89, 000, 000. 00

T Y1300 ) 5 < 7 20 AR B AR A (A7 AR
UL =T D

T SIS AR <ty L 20

206, 124, 186. 00

§T HREEHEANCHABEFRERFEAEERHF R

7.1 B&EEARFHERREESHTRNIER

W .

o1l o4k 137




1) ETF2024 55 2 F=E Rk

7.2 REEENBHERERERBRARET 5 N
e T

§8 B RE R RN HMERER

8. 1 EMIN BB R EFEES LML B EGEL 2058915 5L

T W R S B I L A N L
i TN
i L
o R I e f I | s
x| 75 lggoon|  pm i g | FEEE
51 BRI
2

m
Bz 20240529-

1 20, 660, 700. 0054, 484, 700. 005, 967, 900. 0069, 177, 500. 00 33.56
3 20240630;
&

o R R

AT AR WA A AR SRR G R S S AT 2007 . I SRR S A A L BB
BT E R, AR EEAIE R, AT S AR A KRS, T RERS B A A R R (1) 2E Y]
B[] PR T BT R [ ) S o 4 ELAURE (BT AN, 5 %8 3 T R T e [ R SE ST 70 8 L SiE
G STAY BRI [ A XAUBSE o (2D JE B RIS KRS, o ik 8 BN 17 RO R 08E [m] ] i
FELIF (8] A HEAT B3 AR T, IR XTI g B B AE AR RS, [N T i e AR KR ] 5% AN
BT T O BUTE R B A 80T NS R R, X ST RE e A e B HE ORI
o (3) HEG BT H AR (WU 358 KU ] 5 AT e 3 S e A ), R T
I BHARAT I 7 58 5 Tt I 52 5y IR T, MATIAEAS SEBILIE 4 B H AR AR AE — € AN
BE M. (4) B EFFRATZA LR XS . AR5 AU [l ] fe T B G 5 s /s, A
RET AT L2, B R ARYEJE B B R A0 20 08 T ey 5 () 6 A3l 00, B R A U o A Bk /e
IR D) R FRIRES ), o MDA KA R TR0 2 s A SR rh BE RS, (RIS H SE 3 sl 1 KU
EEHU], RORBREERI R R e B A AN BB .

8. 2 MR B JUR K AR EEAE B
Ve

§9 #AEXMHER

9.1 #EXMHHEZ
1y ACHE G i o [EE s 2 fHef S 41
2. ASEEH (FEEER)
3. AL GRZEHDI)

o120 4E 13750



1) ETF2024 55 2 F=E Rk

4. RIS GEEBID
CEEWNE a7 er: A NI = £

9. 2 T R
T AR X AR R 1199 FRUE R B L 4 1 58 17 =
FEE NPT
9.3 EFHR
Pt F LB R S A, R ARG O, B E AR A e, A
Hl R E N BRI ESEHARAR .  FIRSGHL: 400-888-0001 (H ki
i ]

) 021-3878 4638 /AF]MHE: www. huatai—pb. com

HEmmESEHEARAF
2024 4E7 H 19 H

13| 3L 13 ;W



	§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


