HFHFEIRELEERGHIESFRREE
2024 3 2 FREWREG

2024 4£ 6 A 30 H

EEBHAN. BRESEFHFRAF
EEFEN: PEREBITRGARAF
WREXEH ER: 202447 A 19 H



OB SR A 2024 45 2 FERERE

§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 AP ERARITRO A RAAREAR -GS FRME, T 2024 £ 07 17 HEZ 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
e N EE SR
AR I 55 BORERZ 1T
AR WIE 2024 4 04 H 01 Higz 06 H 30 Hik.

§2 B&7= AR

Fe G RIFR TG SRE
4 TG 003154
%ﬁ@%ﬁﬁ LIFRIFF il

SRR H 2016 £ 9 A 7 H
ﬁi%XﬁA1ﬁﬂ@ 33, 176, 458. 46 1}
v =k TE A& F ) MU I AT R, AN 4 il K2R 7= 8] ) R G EC & AN

ZRERIF TR, g S I 4 VT K S AR A A .

e AFE G R AU OB SEE B ems, B “H B R ML & 5

WEAN BRI SR I SRS AR A . AR WL T AT T
S )N (1 R A1 PR T i a2 0 ) O W R S8 7
PR IIRE A

Ml 45 b A JE v VIR 300 FRBLZEHE X 50%  + EAIF AR FEH 35 2 X 50%

AR YA 2 4541 AF 4R — N EB R RRA RIS, FA T2 U XU A0 7l
%W SR T ARG, ST oA EEE ., Rmiiniks.
AN RIS T RA T
EEIEEN Hp ] BAEARAT A A PR A )
§3 ETEM S NELSFERI
3. 1 EEMEHE5
Bhr: ARt

F= B 55 e b WA (2024 44 H 1 H-2024 456 A 30 H)
L AHA s a2 567, 729. 01




OB SR A 2024 45 2 FERERE

2. A A 40, 215. 79
3. AT 2 35 440y AUAS 1) Sl 0.0012

4 AR & B IHE

52, 099, 686. 35

b. WIARIE S0 B

1. 5704

E: L

A LB R TR S G A AR N . el

HAtN A2 St a2 s et

FUBRAH IR Bl P A FRABLE 2R 5 B AR, A A 45 T A 10 2 seBil it n B A9 22 e A (B 22 sl

@k

2. iR 3 GV BRI AR A AW B 2 He i) & s L T AN 25 bl at K 248 T

vl S

3.2 EEFERIN

3. 2. 1 ZEHBHERK R LI ERIN S LB A s R AT L

‘ ‘ ‘ Wb g b s
IFEMKR | P ENKER | LSRR \ -
i B o R HER | O—0 @—@
® MHEED | HERZEEREO -
HEZ®

HE=1MH 0. 06% 0. 27% -0. 08% 0. 37% 0. 14% -0. 10%
XA H 0. 83Y% 0. 30% 2. 53% 0. 44% ~1. 70% —0. 14%
ok -0. 45% 0. 25% -2. 23% 0. 43% 1. 78Y% -0. 18%
HE=4F 0. 15% 0. 22% ~11.97% 0. 52% 12. 12% -0. 30%
AT 31. 14% 0. 24% 7. 90% 0. 57% 23. 24% -0. 33%
H 45 A

63. 67% 0. 46% 21. 74% 0. 57% 41.93% -0. 11%
AR A

e (1) FEbGiEME: IR 300 SR 3 X 50%

+ E E A5 R E A % X 50%;

(2) TFAE AL LU B MR B H S P il R R B, BT 2 5 H AR R e — B A H
(IAESE % HD .

3.2.2 BEEAFAMMRES RIHFEREKEAZ K HE RN SRR @
B LB

=
=
o
-



OB SR A 2024 45 2 FERERE

TE SR AN IE RGBT T A S S5 55 J] - Ml £ PO A B SR NG SR TR 6 5 9L S 32 HUE)

64. 00% LA P
56. 00% /W
48. 00% f
/ |
40. 00% A o L
! L
32. 00% th‘x v i S W W% A
W m fan g
24. 00% ) | rl'-’lu” ,Hl mf \i F,;*'J’ v va (M*.
| " N
16. 00% J.( . "WHU.IM‘ L/ Juw”w; I'fﬂl,"'ﬁ ' W
; WY
8. 00% H:'lv lmu“‘r-.l 1 ff
1 W W gt |
0. 00% |l Wi Wiy
r~ =t =t — [=] [ = = — o -0 L o4 o~ w [fe] =t oy o~ [=]
(=] (=) (=) (=] (o] o o [} [} — — — — (=] (=) (=) (=] (=] o4 o
O N TP I
(=) (=] (=] -— (=) (=) (=] (== -— (=) — (=) (=) (=) [==] — (== (=) [==] (==
B - I O O - B -
(=) (=] (=] (=) (=) (=) (=] (=) (== (=) (=] (=) (=) (=) (=] (=] (=) (=) (=] (=)
o4 o4 o o o4 o4 o4 o o o4 o o o o4 o o o o4 o o
|[—Ex=gE A B ENKE — ESFE RS BN aE %]

E BEESAFNLE, ReEEEANYHESERAERZHE 6 A NMREMRTEHELL
BIFFEREAFRINARL T, B 2017 403 H 07 H, ARECAR|E[FHE &~ m & sl

§4 BEHEARE
4.1 BEAE (RELSBENA) A

A 4 10 e 2RI | 15 Ml
EIAN | BERm | ER

w4 5%

L

it SRR S AR A A
W . JE42H, 2022 4 8 AN
FREEHARA TSI MA .
2023-03-04 - 10 4 2023 4F 3 H i EHEE Z &R G M4
B RS ) R AN B R G BUIE
TS IR AR TSR BLIE SR
BRI EZH,

LTRS i

Ve 1 ARBUH I BL R AR H IR DA G 0 4 it
2« AEFFALE SGEN GIEFRIESLENMES. WHE. S BEAN QM G S 2
) AR RLE -

4. 1. 1 BIARFAER SR E I R A SR &L RN ™ R iE
AR, AT S IR AEA S R R e 3

4. 2 BENNHRE B A E SR E B 5 RO B
ARG, ARSI (PN RICIEUESRIE) . (e A RS R4 e &
) BTSN . (BT R IR A AR BRI SIS A ) AR G

%400 3% 111



OB SR A 2024 45 2 FERERE

FAOHUE . M AT ROAR S RE , AKIRSAE . B USSR U A B I e 7, AR 4%
BT A At b, 9k AR NIRRT, B 1 2 e AR A AR 2 479

4.3 AP ZHET U

4.3.1 AR5 HIRERPATHE R

AR A, e PN R AT BOR R RS BRI A R BRI
RAZ GBI B KB RETH ARSI FHZSH AERE . EMREER T SR0r
WEENLE], BORITE BT R A G ERN PR R IE Z 5T WP
PGB AR FIR, FREAE N TGI8 AR T A P22 5 AR L 2
AT NERHIBEEER, 708 A AN s A& Z R R R 2 5 . B (i
SR B MU R 25 DL RGESEPUAN IR A L AR (R &R R 5 M52 50 2 riras
SRR KIS DL -

4.3.2 RERX BT RRET IR
AN, HESEHAREEFGEHRRAES SN 5 AT 50 R H 852 5 A 8>
RS T B AZAIE S 24 H RSB 5%

FAREIIN, AR KIAE LT N.

4. 4 |REAZES B H RSB IED T

[ P9 255 F T 4 Sk B A R, Hiligl PMT R BEARIFIESRARZE LA L, V8 27 55 7F 48
4. BRHBORRFFRSN AR AL, MTEFK SRR FHALRES . — R Eh & — RS
UK, ORI EOT - RIGR S S, —FRaEURRIt, W) —TFRaEet. HHER
8z, AHERR— TR R R T ARSI REE, TR 2R G O R IR

Bas TIAE “ZREREY Pk, UK 300 FREUIR 2. 14%. gL, 10 fEHIE
fiftli 2 e e N ZRAR A 2. 29% FATHE 8 MNEE A 2. 2058%. ZRRLE AN, g, TiE
Fe At Ha Rk 0. 75%,

ARG RACFE LN, FFRENEAL SN . TR0 /I8 200 A B i 1 4 S5k
o JIAAERSHRIRIC AT N AR s

4.5 MEHNESKNLSRI
AR WIS A A (K 2 0. 06%, k45 L B HEYR 2 6 -0, 08%.

Fo5U o 11w



OB SR A 2024 45 2 FERERE

4.6 ME AR ESRFE NBERE S ™= E & Ui U
AN, ARG AR AT H RGO PHA MET =8 ABEEE 3 EAR

THFTITHE .
§5 BFEHEHE
5. 1 EMRZEEH=HEHEMN
L WA S o) R
0
1| BLER#EE 5,525, 719. 28 10. 46
Hodpe SR 5,525, 719. 28 10. 46
BeHn - -
] 5 WAL 2 5 % 30, 105, 626. 48 56. 99
Hrp: fiigz 30, 105, 626. 48 56. 99
e HFIESE - -
R& R - -
SRbATAE AR - -
SEN IR Rl -
o SEW R 1 S N IR 5 4 i %
- _ _
BT ARG E /AT A1 17, 173, 273. 50 32.51
Hoptr gt 18, 947. 49 0. 04
&t 52, 823, 566. 75 100. 00

M AEEAMRE IR “E e B85t 7, RNRE ST CRAT A A e AT
SEITH ARG ATC A SRR “ RITHRLR” M “OREAER T CEAD, “HABT™” dig < Bk
HUE” FEASE G BEAM S IR DI AHE I E M AR RI R S &80 CRFD.

5. 2 MEBIRBAT AR B ERTHE

5.2. 1 REWARBITVWIRABABRERKTLHE

oy e AHE G ngﬁﬁ’; f“m
TN ¥ 3N 7/ N G 4 - -
B LRI 631, 908. 00 1.21
C [Hli&k 4, 369, 949. 28 8.39
D |1, T B ORI

A4 475, 843. 00 0.91
e 4 - -
R A - -
pliiber e vl a4 48, 019. 00 0. 09

p=il
pes

=



OB SR A 2024 45 2 FERERE

ERRIE V4

& EAE . A AE BRI SS
N4

R4

R4

AL ST AR 55 R 55 k.

AT FEAEBANR 55k

IR IR N 3L P

JE R RGS « ABBEAIEAR IR 55

#E

PA RS T AE

A BRI

N | WO | |Io|IZ2|I= |0 = |YH

(= AN
ga

fif

5,525, 719. 28

5. 2. 2 WMEHIRIAT WA RPBBERH MR RS
A HE G AR T AR AR A M BB BB SR

5. 3 BIRIEA FMME o FE B 1E LB KD HETF R B B A
5. 3. 1 |EFIRIEA FMME oG ST 1B LB R/ N HEFF R AT+ 42 R B R W 4

e | BEAR | BEAR (HE B | ARME o) | HEEESEREE] (%)
1 301188 TR R 48, 900 712, 473. 00 1.37
2 300856 BHE 11, 600 371, 316. 00 0.71
3 002463 W EL A 5, 800 211, 700. 00 0.41
4 605077 KR A 13, 520 206, 180. 00 0. 40
5 002532 Kl 25, 100 203, 561. 00 0. 39
6 300394 RFIE(E 2, 300 203, 366. 00 0. 39
7 600988 IR T 4> 11, 100 181, 374. 00 0.35
8 600938 H ] Vg3 5, 400 178, 200. 00 0. 34
9 688301 25 3 b4 1,533 176, 647. 59 0.34
10 002851 F K 6, 200 160, 208. 00 0.31
5. 4 MEHRZBF M RAIRFRFEHE
FFa fiie 75 it A ~RiE o b R BB L] (%)
1 K i 7 25, 389, 162. 66 48.73
2 JAT EEHE - -
3 e - -
Horbr: BURME SR - -
4 i - -
5 A Ml A g % 5 - -
6 SR EL T - -
7 Al (Al SS #f57) 4,716, 463. 82 9.05

BT 11w



R WIEINRE 2024 4B 2 TR

[ Ml A 5 - -
HoAth - N
10 | Aif 30, 105, 626. 48 57.78

5. 5 MAEARIE A A o2& 73 E LB R/ M HERF B BT T4 B 3R BA 40

e | GiEARE | fisaR |[BE G | ARME Oo) | HEEESREE] (%)
1 230023 |23 FtEE i 23 200, 000 22, 538, 229. 51 43.26
2 019727 23 [H it 24 28, 000 2,850, 933. 15 5.47
3 132026 =gk EB2 12, 000 1, 553, 478. 90 2.98
4 127086 1 3 45 9, 400 1, 167, 354. 58 2.24
5 127020 Hh g i £ 9, 200 1, 108, 124. 88 2.13

ol

-6 REFIRIE A SOME G 2 ST 35 EL B R/ D HEF IR+ 48 B SHFESR R R
Gk
ARFE AR AR RS B SCRFIESR -

ol

T AREFIRIE A SO E 5 B S T8 H B KD HEF BT T 45 St R AR B A
AREAMERARFFA SR

()]

- 8 MERIRIL A SO E 5 B T35 E i K/ N HE R I B A48 BUIE R 3% A 48
AFe AR AR ARFFERUE.

-9 MEHIRAFE SRR BRI 5 18 0L it A

- 9. 1 RBF IR A H S F ) B A3 SR S 5 2 B 40
AFe AR B BRI 5L

()]

()]

[$)]

.9.2 ARG B I R BRBUR
AEE G ARI R BARIILL -

()]

10 MEHIRSE ST R K E I 5 1B 0L i A

()]

- 10. 1 A3 G B 3 B BUR
AF AR BB E UL

()]

- 10. 2 HEHIRAE S BRI B A R 7R85 a0 B 20
A EARB B E G DT

()]

- 10. 3 A H AT B I F A
AF AR BB E UL



R HNE SRS 2024 EH 2 EFIRA

5. 11 FHEA SR MHE

5. 11. 1 ZESH BRI HBUEFRIRT ERAML T HARBEMIIVLREE, B
ERGHF B —FAZRATER. LTTRER

G HE N\ A RS G 5 1B~ 44 E 1 R AT A 5 00 P A ) N R,
B PER A it H AT —F 2 B ATFE T, AT, JCUES SR v SRR T T A BT

5.11. 2 S HFME+2 BEE R T HEE & R &R BERE
e G BT AR 44 AR HH 2 < 5 TR E FO A8 AR S P

5. 11. 3 HARBE =1 %,

e S FR A )

1 FEHRIES 15, 573. 43
2 |MGEFRTEHE K -
3 BRI -
4 MRS -
5 |BSCHIEER 3, 374. 06
6 |[FAhRYEK _
T | HAh _
8 &t 18, 947. 49

5. 11. 4 MEPFIRFFH TR T H 5727 B 4

5 (e AN E] fi 7 2K ARME o) b B A BT R E ] )

1 132026 G =g EB2 1, 553, 478. 90 2.98
2 127086 E 54 o 1,167, 354. 58 2.24
3 127020 Hh 4 B £ 1,108, 124. 88 2.13
4 111012 R R 309, 435. 21 0. 59
5 123209 R 263, 067. 12 0. 50
6 113651 FA FR A5t 130, 819. 18 0.25
7 127101 SIS FEAR 121, 975. 59 0.23
8 127035 TBEIN % 5t 62, 208. 36 0. 12

5. 11. 5 R E AR HI 148 B 2 AP A7 FEUiE 52 PR 0 O Ut BA
ARSI AR IR AT+ 4 B S AR SZ BRSO o

5. 11. 6 BBA ST HE K F A S TR 5
P TSR, A TR AN T2 L2 A

§6 JF &0 RSN

Foom o 11w



OB SR A 2024 45 2 FERERE

BT Ay
e 15 A A 35 4 A B A5 36, 021, 772. 06
e 15 1 ) S5 4 i FR D 7 40 305, 097. 96
il s HA A A 3 4 R U [m] 47 i 3, 150, 411. 56

UL =T HA)D

75 ST TR s < A2 B i (A B

e ST AR S, < A0 A

33, 176, 458. 46

§7 ZEBHENCHERRSHUEARZESHENR

7.1 REEEARFHAESHFRNER

LS ARG

e TS B HE A A
L

13, 875, 868. 37

T 75 300 1) SE N/ HR O U,
il

i T 31309 1A) 52 /e (B i Ay
il

i SRS BN A
S A

13, 875, 868. 37

I 5 I R A A S 1

S SR () 4182
1.2 BREEEANZHBEERERELEES ZHH
AR S 4 ) A T B W e R A
§S M B A RN HMEEE R
8. 1 REMNE—REZEHEFTE ESMLB LA RS 20%H) 15
% S 4 B L W IR R B
‘{,j":\
FEAT 4 G A H 1 ‘

i W G375
i e | mBlsE e 20 ﬁg Z%i gg FEA AR “sz
- FRT B 7 X 8] a a '
ig 1 20240401m2024063013,875,868.37 13, 875, 868. 37 41. 82

7 AR U

A AL G L — SRS 1A S S B L 200015 DL

PR R B A RS AL OI B R AR OL R, Wz s H P, ATRE G st & His)
PRz BEAh, P T2k e 38 SRR [0 R I Ak P R 75 BB 7 B, W REXTHFA B I
IR, SNSRI T M . SRS E B AR L I B shia 3 &5, sk
By AR A, R A AR .

1001 3L 11 0T



OB SR A 2024 45 2 FERERE

8. 2 MR E R MM E B R
p

§9 #EXHEX

9.1 FEXMHER

o [ IE M S AT S ST R ST
PG N R ARG TIPSR R R e &G R,
PSR ) R G B R B RIE R B e < HH 1
eSS ) RAIEEC B IR A TR R R et G
BB B NS TR BN =] =
RN S0 A AR R AP 3R 1 A5 A s
B FEE NS5 BRI AE AT E AR o

£
&

b

9. 2 FFTHCHY A
LSO A7 T 54 BN R IR ST AP A T 4R A

9.3 &R
PR DUE I S A, AR PSS . HEH . SRS &
e BRI A 5

HREEEHAR AT
20244E7H 19H

% 11U 3k 11



	§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


