REERUE AR 3 2 BT I e B SF B 3
B
2024 £E55 3 2

\7U

B

2024 £ 9 A 30 H

HEBTHAN: RREESEHARAH
EEFEN: PERILVBITRGERAF
WEXHHER: 2024410 H 25 B



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

§1 EERR

R EHNNESE S REFRUEAR S Pra GO A R EIC . iR P VERRER B K,

TR AR S L R VAT 8 B AR AN ) 3%

-

EA
HEFUE N ERARIT B A IR A FIRE AR &S FRME, T 2024 410 H 24 HEZ TA
G I S5 ARES . AFERIMB R A G IREFNE, REERABAEAEERICE. RPMEKk

IR B BRI -

e PR VE LLERAE F < B 53 ) S0 A8 A G F R 4 8, (B PRIERE 5 — 2 A A
R EHEMW ST AMURILARRRI . AN, B5EE R AR B R AT AT 0 A

2 AR VIR

A TR 45 RR L # 1T
AARAERIE 2024 4F 07 A 01 HiEgZ 09 A 30 Hik.

§2 B &7 MBN
Fe 4 TRIFR RIE ETF
Sy M iR RIE 45 ETF
4 F A 159943
AN 159943
FgiaE 22 5 B
SaA A 201546 H 5 H

T SYIA H p A7 BA 0

230, 229, 922. 00

BBt Hbr

R IRERPR AR EL, 18 REREA i 25 B A ER 5 % 22 1) foe /M o

BB SRS

ARSI R R A, RV MRS K8 B et e 4t S AU
PR AL, IR RS I B I S A AL Bl AT
FHRL %

U AR B B R RO B G fBe  1E . r 25 AT N
I, B 5t < 1 DU RV [ S5 0 AR 3 < PR B P 418 U ) BCR T g
HEORFZMAIY , B SRR 15 O S BORAIVEA I, B AR R R
PEVEA A AR BRI FR BN, BB BN AT IR 5 4]
AT HAGE AR R, TR B A S R R AR
RE

N8 30

RAE AR 45 Bl as

IS A B 5 I

ARG, B TR AR B T A 1 2 <
i, FLX SO s TR A e Birik e SR
Eo ARERM B HNAREFS KR BRI, BA S5hrrE
B PLEARIN R BUIT AR A R T 7 AR ALK IR YA 25 45 A

R G i BAT R 8 ]

|
bl b

o |

il
Rl b

AR ARAT ety A PR 24 7

20 3k 13



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

§3 EEM FIRIR NI SIFE R

3.1 ZEM K

Hfr: NRHIT

BRIV BRI

WA (202447 H 1 H-202449 H 30 H)

1. A C Sl s

-3, 411, 766. 43

2. AR

42,375, 630. 13

3. BT 213 & 0y BUA A

0. 1831

A4 AR B HE

256, 778, 048. 19

b. WIARTE S0 B

1. 1153

e 1 A OB R S AR RN . etilicas . HABIRON CRE 2 sepirEAeshliat) 1
BRAR < 9 RIS R BB R IR B, AR Dy AR 38 L Se B i _E A28 Se A (i A2 sh il e
2 b e SRR A BIE A AW ESE 53 SIS T3, TSR SERRI i K2

KT,
3.2 HEHERN
3. 2. 1 EESMBHEN KR R H 5 RS B I S R I L
N%5 =308
HHEIEKC R | AR | LGtk -
Bt - HRERE | O—06G @—@
® MHEED | HERZEEO »
HEEZ®
ik =AH 19. 60% 2. 01% 19. 00% 2. 05% 0. 60% -0. 04%|
FEANNH 14. 16% 1. 63% 12. 01% 1. 67% 2. 15% -0. 04%|
o4 6. 42% 1. 49% 4. 16%, 1. 51% 2. 26% -0. 02%
it AR -21.98% 1. 29% -26. 41%| 1. 32% 4, 43% -0. 03%
pU R T = 27.90% 1. 36% 11. 47% 1. 39% 16. 43% -0. 03%
H3E4 5
-13. 47% 1. 53% -39. 83%, 1. 58% 26. 36% -0. 05%
o sy G e

3.2.2 BESAFAMMRES RIHFEE K RAZ K HE RN SRR @
RAFHIHE

=
=
o
5



KRR 5 58 5 AT TR BOIE S BB R 2024 £R57 3 TR A,

PRAEETF 2 i 794 186 K- 38 15 [7) 3 b 235 L e 6 v A 26 32 0 55 o 5 38506t LE I
18. 00%

o oo ﬂﬂwm
0. 00% ’M J)'VJ Mrl /\‘
~9. 0% j ﬂﬂ m i
~18. 00% Mo,
~27. 00% (f ﬂu‘.-'-"'l MM I w.d f m’/ lhlmll,-w W ‘ﬁ

=

=
=
éx

- h! 'rr
~36. 00% . o 4 “ﬁ { ) 4'1"'”'!
1".“#1| M\q (,ﬂ fm l(" r .f\\
-45. 00% M A w,
~54. 00% IHW" f W
=63, 00%
Ly — oo [5e] — O =t o M~ o™ o~ '] [ oo fe] — ow =t — (=]
(=) (=) (o] o o — — (=) (=] (=] o ('] o — — — (=] (=] o (o]
T S Y T T S S A - =
T T T T T T T TOYT TIOYT L YT OTI?T OTL T OTT T
L uy ‘é: -é: M~ M~ oo o o~ o =] =] — — ] ] o 5] =t =+
-— ~— ~— — — — -— — — — o o o o o o o o o o
(=] (=] (=] o o o (=] (=] o o [a=) [a=) (=] (=] o [a=) [a=) [a=) (=] o
o o4 o4 od (o] (o] o o4 od od (o] (o] o o4 od (o] (o] (o] o od

FIEETF RIS — RIEETF Bl 546 ELIS{E$|

M AR EFEPE, HeEHEANNY B REERAERZ HENDH WS R 4 E 4T
HREEFNZE. EeMARN, REGHRTHG IR EREERNAE.

§4 EEAME
4.1 BELH (RESEIMD s

AR 1 4 2 B | 5 B
CIRAN | BEAW | R

4 R% L]

b K TS M. 2008 4F 4 H&E
2011 4F 5 H IR TH M ESE AR A
H), AEREESZEAEES ST 2011 4E 5
HINN KRR EEAR AR, JfEH
(PRI E IS W T
T R B SRR
BESHIN, RS NRRETESES
ML AR O B S R B EE . 2020
F£6 H 29 HZE 2023 45 H 30 HAE KA
- 16 4F  MSCI H[E A B E 100 58 5 BT 78
AFEHAEF R RIS RS2 . 2020 4
6 H 29 HZ 2023 4 6 H 14 HATKAK
MSCT w1 [E A B E 100 58 5 BT 1%
R AT e e Sl ) e e
i, 2020 4F 6 A 29 HEFRIERK 40
Lo PRGBGSR R I 4. Kk
PRI 40 22 5 B BUpe i ik 4
R, 2020 4 6 H 29 H & 2022 4
11 H 30 HAERBHIE 500 B THTAS 25 Y

FEEHFL2021 9 H 2
23

A
‘[7J<
Xl Bk P ¥




R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

TR AT HOE R R S I S B
2021 5 4 A 30 HZ L KR PiE 48k
TR FE 2% 5 IR 5538 5 T T d R B0k
BRI ESIEEZATE, 2021 4£6 A 17
H AT R B IE LRI HOIE S5 4% 5 2 4
ez, 2021 49 H 2 HE 2022 4F
12 H 8 HAFEHIE 500 117 58 5 B P,
TRBOEF R SIS LT, 2021 9
H 2 B AR X HIAE 100 58 5 B ik
TRBOAEHR IR IS . KRIRIERA A 5
BTG EOE R B R e A
2022 5 6 H 28 H AT KR it 3=
I R L G W = G St
. 2022 4E 7 H 13 HAAEKREHHIE
TP AZ BTk o N AE 5 R TR R B0 77
BRI EFRESZLH, 2022410 A 13 H
£ 2023 45 10 H 20 HAEREah& 24T
HRMREAIOE R R RS S AR,
2023 4F 3 H 20 HEAT KA (48 1
T Gy BT ASR BOE v 4. K
B 4 8 #0258 5 BT T e H0iE 27
RIS GRS . 2023 4 4
H 14 HEAT KRR 300 $5E00EFH 4% 7%
FEIEZT, 2024 4 3 A 6 HEFK
FCHHIE A0 22 5 B i AR A OIE 5 4% %
FEIEZTH, 2024 4F 4 A 8 HEAFEK
FHIELL AR RSN 100 22 5 BUF il ds
BOEF vt e &2, 2024 454 A
23 HAAE K AT A50 52 5 BT i35
BOUF R RGP E SRS A,
2024 4% 5 H 24 HEAE KBRS =
W FEHR KR AU RS &2
M, 2024 4F 5 7 28 HEMAE R IET
FEHUI 2 REAZ 5 B TP AR O I3 4% 5%
Reesm, BRaRehol sk, E
F&:.

e 1 AEBRHE, BEEHOVARSEEBEAERREZH .
2+ UEFFMAER TSR AE AP BRI 2 GEFREELENMES . WF. sREHAR L
ML G B B INE D HIAR SSHIE o

4. 1. 1 IRFAERFE R - EE T RIS R 28 1 E &2 7 R B R0 i B 5
i



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

4. 2 BEAXTRE A AT E 0 A

WG HIA, AFESEI RS GEFE) . GEFRBEREGIE) S0 REREN &
[l JEEAH U B AR SRR E, DURE T 118, BUE THEBREA0NRE,
AREWSAE A B ST SR NS BT B e B0, FE RNV Sz AR AN M il 15 58 XS F1 i
N, NG HRAA NSRRI, T8 2 & Oraitiia A s 1474

4.3 AP ET A

4. 3. 1 A3 5 B AT B

WEIAN, AT AT T AP SRS EE. AFEHSH 5 =M LA, ST
PR A ES: 4 NN, 3 BN 5 HN R 10 H IR K fi2758 5 Al 17158 5 i 223k
T30, B A — G2 A B 2 MRS M ARG AER G2 B P 2B A S I
W GAT IS T PG S ot BRARNEE S (FAH. 3H. 5 . 10 H) &
A5 MR RS 5 ZRAE 3. 8RR G728 5 FRSE AR B # BER Rl A2
D R BER FERIF TR E R AR (B B RER S A2
I HLEFE, RS &5 M Z TGt 8T, AR A58 5 SR R 7 1 Do

4.3.2 RERZ AT N E T

WEWIN, AFRIE A RRAGREKIGAEREZHIT N AFE NIARBEAEGS 50
ST AT SEN A oy, TR H R 1) 52 5y A3 1R B30 58 by ol i A% I3 24 H S B %I 52
S TIR, N TRECR BB & R B SRS T A A S R A R 2 5, RFE R PR
SEJBAT T AR . BT A MAHARAE 5 H R A5 5 T S LBl eSS s i 452 5y 45 SR Bt
R ZRALH A W= L E R, TR

4. 4 R EWAZES B H RSB VRS

=, ARV RIS AT IS BT, BEARSCEURNE Bk, FESEHOTH, IR 300 K
16. 07%; HiE 500 ik 16. 19%; HTIE 1000 fik 16. 60%; GDALFREK 29. 21%. 17k L, FrE F {5
KT —FATWIIFARIENGT . b, JERAT &R, 28R, i KiEfr e =. X L,
B AN SR BrBERILE, EARDUA T B, Wi AR N A B N RSN F AN SR ]
A, BARATIERIONEG Nk By NAMEFEEE. SMEUESREEIINTRS. &FF
JEAHISE. Sk, IXBOIAIEE BT A mRGSERAT AR P I 5k, AT U AIRILE
B awEDkS b A BSR4 T I R AR XU A AR 5 R A — R BOR, iy
IR AT B B, iR IMAE. A8 T, BOERAIRMEEMEARRE. 9 AT, X

% 600 3L 13 71T



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

W BCRAN IR — R E: —RENBEE “ XKL o FERRAH TR 2R B XX
B RS LLARCA R [N, X TEN TS, R EEERITIF T R MBI AEE. Kk,
B R ABAR T IRFFANFEINE, LRI SRS rT B e o, SEONE RS, BB IME
24 HEAT ST AT R R RN R KA = . RATIG IR . e 8RB e T

TR, BETRMBE. BN, B E2 M0 5 RIS, X &l
RHGHEBHTINTU, BERPBERRES MGG, FR ORI R IR S5 0L Bl
%> 91 26 HBUA RSB E ZIUMBEAT A RMBEE. TaRmaspeEes, ki
ZRIPHT T

ARIE EARMITEBONERUE AR TR AL PRI AR FR B RIS T h B R sl PELF (1 500
AR, BN RS AR RAGHE, RS T 2 R IR T IR BRI AN I R e 2 R Al
AT, RV N 2 BRSP4 B e fbe S HA A B G R BB AL G, FFIRAE RS K9 2K
JSA7 BB e A R AR Bl T2 AT+ S T 2

BRI L, ARG S WA R, HFRIEAR N8 E08 0 Bk B LR AL 13240
LB B A G . B EARIR AT &2 A R R .

“1»

4.5 |REWAZES N GRI
BEARREWRARTESMBIFEN 1. 1153 Jo; ARG PR SMHTIHEE KRN 19. 60%,
SRR E RN 19. 00%.

4.6 MEHINEETA NEEE & F ™3 E T 3L
o

§6 WAAEGWMT

5.1 REMRESRASGHER

Fis T H & o)

o 38 4 R BT 1) EL B
(%)

| Bt 253, 158, 778. 40 97.94

Hrp: B 253, 158, 778. 40 97. 94

[ s i 2 e % - -
Hr: fiids - -

PP S RFIESR - -
%%E&ﬁ - -
EEFHJ&%‘: - -
e Bt - _

/
> N
rﬁna




K BGRE S 58 5 BT TR AR BOIE S 55 2

2024 45 3 EEAE

b KR ) SE N IR B Rl Bt

=
AT ARG E &A1 4,710, 231. 01 1.82
HoAh gt 604, 114. 79 0.23
ait 258, 473, 124. 20 100. 00
H: BRI ER BT BAE nR B AR E IS (WD,
5.2 |EMRIAT WA R R ERFEAE
5.2. 1 MEFRIBERERITU A RPBEAREREHE
] ATk ARME GO i 3 & W PRV E L B (%)
AR RRS B Dk 5,636, 313. 36 2. 20
B EREML 3,953, 867. 97, 1. 54
C [fili&ik 186, 611, 871. 63 72. 67
. #T. RR ROKAE =
D Py— 3, 352, 234. 60 1.31
E @l 377, 104. 99 0. 15
Foo R AEE 2, 239, 406. 70 0. 87
G Pz, SeEF Bk 3, 765, 776. 85 1. 47
H o {EmE gDl - -
5 AEAE BER
I Wl 13, 900, 884. 51 5.41
T R 20, 466, 117. 58 7.97
K [k 2,961, 673. 25 1.15
L SR % RSl 2, 746, 328. 82 1. 07
M R T RIER AR S5 2,371, 493. 00 0. 92
N ;Jf”‘ AEMAI BT 575, 916. 18 0. 22
0 RS B BRI H A IR 2% 1 1
MV,
P B 285, 725. 00 0.11
Q |PARIRESTE 2,110, 412. 46 0. 82
R b fRE ML R 1,581, 207. 18 0. 62
S A - =
At 252, 936, 334. 08 98. 50
5. 2. 2 MEFARBPRBEZRTUI KB ANRERTHE
45 1T ARME o) i 56 4 0 P 1R L A5 (%)
TN v SN NN G- | 4 -
B PRI - -
C  [HliE 140, 364. 04 0.05
b I #I7. RRSoKA=

AL

p=i
H
@
b=l



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

eS| 4 - -
bR AN - -
CIHIE . G AHEELLY - -
(1 Aol - -
5 AEAE B EOR
i &4 82, 080. 28 0. 03
a4 - -
5 1l - -
FHL 5% 17 25 AR 55l - -
BEEHI AR AR S5 - -
IKF . FRBEATA S B
j[ﬁ | _
R RSS . B EAN AR AR 55
j[ﬁ | _
HE - -
PAEAGE S TAE - -
A AR E AR R - -
oty - -

Gann 222, 444. 32 0. 09

5. 2. 3 MEMRIATI A RIBBRER R ESRRAS
o

— | S| T | T

Z|I=2|C ||

o

n| = |o |

5. 3 BRI A FAMME o Fe B 1E L KM HETF BB R B B B 4
5. 3. 1 MEHIRIBHR KA FLME S EEF B BN P IR+ 2 B =&

g

e | BEAR | BELR |(HE B | ARME Oo) | HEEESEREE] (%)
1 300750 TR, 57, 080 14,377, 881. 20 5. 60
2 000333 E MR 107, 507 8, 176, 982. 42 3.18
3 000858 i AR W 40, 300 6, 549, 153. 00 2.55
4 002594 EL P e 19, 000 5, 838, 890. 00 2.27
5 300059 KM 268, 238 5, 445, 231. 40 2.12
6 000651 B I HL A% 98, 600 4,726, 884. 00 1.84
7 002475 SR 5 102, 646 4, 460, 995. 16 1. 74
8 300760 LEREYT 11, 900 3, 486, 700. 00 1.36
9 300274 FHO'G B Y 31,612 3, 147, 922. 96 1.23
10 000725 AR A 703, 800 3, 145, 986. 00 1.23

5. 3. 2 MEFIARBPIRBR B A SRHHE 5 ZE T =18 H B/ B8R 4 B =

i

| Fe e mEAR [ g | ARME GB) | EEER SRR (o |

99Ul 3L 13




R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

1 301551 TeE AL 652 82, 080. 28 0.03
2 001279 SR HOHT A 2, 642 25, 574. 56 0.01
3 301611 I BEEY R R 695 20, 808. 30 0.01
4 301536 ERERH 317 12, 480. 29 0. 00
5 301571 ESEES NP 350 11, 938. 50 0.00
5. 4 GRS AP REBGFRBRAE
Tco
5.5 REHARIZA AW E GBS B F=13E L K/ NERF AT I RS e 5 B 4
To
5. 6 MG HARIEA SOME G ZE S B = 1E LA KN HEF B RT 48 B XFRES R R
A48
To

ol

()]

[$)]

[$)]

()]

[$)]

[$)]

()]

($)]

T AREFIRIE A SO E 5B ST 8 H B KD HEF BT 48 St R A

T

- 8 MEWIRIE A SO E 5B ST 3HE B K/ BT LA BGE B 5 9 40

e

9 MEHIRAZR S BRI 5 18 0L i

. 9. 1 MEWIRAE SIS R M 28 4

Teo

.9. 2 FESB R B R H R EBUR

T

A0 MEBRAE SR BN E R RSB VH
.10, 1 B E BRI FBUR

T

- 10. 2 REHIR AT S BB 50 E G R S A 4R 35 A 40

T

. 10. 3 & H E B BB E AN

21070 3L 137



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

T

5. 11 HBRAESWE MHE

5. 11. 1 ZESEBHF HBUEFR KT ERAML T HAWBEMIILREE, =K
ERGHF B —FAZRATHER. LTTHER

AT A VR IR+ AAUE T 16 RAT A AT BB B T S SRR, SR il
—ENRZ B AT T, AT

5.11. 2 S H B MR 2 BER TR HEE S R E K &L EE

AT G BT AT 42 B SR AR H 2 4 15 TR REAE PR 46 SR RS

5. 11. 3 HARBE =R,

75 R &8 ()
1 FHARES 60, 511. 09
2 |NMGEFREHE R 543, 603. 70
3 MR -
4 |RICRE -
5 |G -
6 | HAhSUGEK -
7 | HAth -
8  |&it 604, 114. 79
5. 11. 4 HEHRFFA KA T8 A B v 3% e {5 2 BH 48
T
5. 1. 5 5 1K BT -+4a B B F A7 12 005 S2 PR L 0 9
5.11.5. 1 & BARBEI B AT 14 B 2= P AR AE I8 2 PR L ) Ui B
T
5. 11. 5. 2 W EBARFIRIL B AT 748 B 22 0 AR I 52 BRI Y 14 B
TSR R | HEETEFE | REZRBER
F5 | BRERE i ZE A4 R B .
oM E (o) e %) i B
1 301551 TCLeAE 82, 080. 28 0.03 B B e
2 001279 5 FS B A4 25, 574. 56 0.01| HEAR LT
3 301611 30 o 20, 808. 30 0.01 B e
4 301571 ESERS N5 11, 938. 50 0.00 B

5. 11. 6 BEA G E FHERHALSCF IR I 2

FOILo 3L 13




R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

BT IARR, Bz ME & ReA R %E.

§6 FFMREE &0 A2 3
BT Ay
e 15 B A ) 35 4 4 B A5 197, 229, 922. 00|
e 15 T ) S5 4 i FR D 7 40 102, 000, 000. 00
il s HA A A 3R 4 R R [B] 477 69, 000, 000. 00

i WA TE] SR 35 0 R Bl A0 (A A0
/DLL“=7 3HB))
S I AR I 4 4 AL A 230, 229, 922. 00|

§T H&EEAZHERRERRAESHR

7.1 B&EEAFHFESHHRINIER
o

7.2 HRSEENZHEARERR AR S5 WA
o

§8 MR HEHE R RN HMBEERER

8. 1 EMIN R — R REH A ES ML BRI 2055915 5L
o

8. 2 MR & R M ERGER
o

§9 HEXMHEZR

9.1 FEXHER
Ly A FEIE M 2 HE B ST KRR B 52 5 TR R BIOE F 43 B8 2 < (R S A5
2+ CRBRRIERAD 22 5 IR MO I B i e ik & 5 )
3. CRBURTER M 52 53 BT TR AR B S B R L AT W)
4. K EHEARA TR Bl AR =
B AR S AR RILE TP b e 0 8 A 2 o SR

9. 2 FFUHE £

F o120 L 13



R BRBRAE AR A8 5y T AR RO 57 #5255 JE 4 2024 5 3 R AR

BN THEAR S G E BB NRIERT.

9.3 R B
PR B AR E NI R S S & ], BB SRAIE S ML http://www. defund. com. cn #E4T
B

R &EERARAF
2024 £ 10 A 25 H

o133

Dz

13

=



	§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


