B GRS 532 2 B
ISR EE
2024 SE5F 3 FHEMR A
2024 £ 9 H 30 H

o

SEHEN BPEESGEHARA A
HEFE N TEERRATB AR A
HEHHEY: —OZNE+AZ+HH

o

I



He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

8 EERR

FEE T NRE RS L FERORUEAR S i BRI AEAE RS B R T R IR B 8
I, TR LA  AERA AN T8 B AR AE AN ) T ST A

FGFEE N EE AT IR A IR A AR AR S-S FME, T 2024 4210 H 22 H&E
% T AR T S48 bR R IANR B A S N, RIEE A B AEE R RIL .
e M ROA B B .

S B RN KA LSS - S 57 10 SR U A B s < B 77, (EANVRIE & — €
&A.

F B HIARM SUF AR FRK R 15 0H XK, 5T AR AR08 i AT 2 B
EAFEEMHSF R

AR I 55 SRR H I

AR EWIE 2024 7 1 HEE 9 H 30 Hik.



He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

& EET Mk

B4R e Rl GoR A B ETF
A TR T ETF
AN 159985
& oA 159985
38 5 BT

22
FegiafE iR
&5

R A% H

20199 A 24 H

T JYIAR He p A7 BA

955,924,066.00 1

B H b

g e N E R OB ER N PR T o N PSP 5 N A

AT 3 BOR B A SUAE B AENE , ARIE AR 1 Fa H 1 7 ik,
RESRAFFA R IR BUS 6y 1 B2 A 2RISR BT £ & 4

BB s LB RIF BT H b, HoR B4 32 BB T mii sl PR A [ 2
e 2 SR B8 AR R 1 . B R B SR iR AL & B
Mg BT TG &

N&2d=a5083 DRI & 52 5 i SR B s F Kol an 2

JRRSE A 2 45 ik

AT dh B, DASE 5 TR A S R R B A 20
TERRARN, BREARS SISO R, T KU AN T
W R v R A A BT T A, R TR XU e

HEEHAN e F e E AR AR
HEFEN Hh RS e ARAT e A PR W)

8 FEMF I MEEIFERI

3.1 EEWS54RR

A NRMoo
a5 1
EEC R =Y N
(2024 /£ 7 H 1 H-2024 49 H 30 H)
LAHAE S e -123,560,755.26
2.4 A -126,730,405.66




EH

BRI B8 5 BT TBGRIIE R 5 BT 2k 4 2024 4R 57 3 T AR5

BIA Y- 15 22 4 A A -0.1627
AR G 58 1 1,897,486,488.30
5HIARIE S B 1.9850
T QPR IE SNV SHEFR A EFE R NGBS 51 6 1% B A, v N2 F A sebrili
HACPFEART A s 87 .
@A T LI AR 4R B AR S ON S BT UCRR S HAB SO O A oM E AR Bl 28D

FHERAR < 9 IS RSB0 2% 5 (AR, A R D A0 C SEBUR R N AT 24 Se e A2 3l

3.2 FEiHERI
3.2.1 A ALy BUAHE G KR R L R ME St b A R HE A e R 1) LA

NZ5{= %%
‘ HEBEK | kgt ‘
VR E K o ‘ FEER 2
B B RhrfEE | AR o -G @-®
EQ)) R 2
@ ESE))
@
HE=AH -8.95% 0.97% -9.20% 0.97% 0.25% 0.00%
LEANTH -7.11% 0.91% -7.58% 0.91% 0.47% 0.00%
xR -13.32% 0.91% -14.15% 0.91% 0.83% 0.00%
HE=4F 56.64% 1.09% 52.15% 1.09% 4.49% 0.00%
TEAE 98.26% 1.05% 91.42% 1.05% 6.84% 0.00%
HIEE AR

R S 98.50% 1.04% 91.49% 1.05% 7.01% -0.01%

3.2.2 HEEEFAER LRI G RTHMERG KA D) 5 R ST BRI 28 A2 3 (1)

Ea57

e AR SR B 5 BT GRIE A 3 ik &

B 5 M M 2 2 7 5 A 380t e

(2019 4F 9 H 24 H % 2024 -9 H 30 H)




He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

131.04%0 I
Rl /
116.48% I f.ﬁj i R
| ! 'IJ.-H‘PIJ
101.92% I
' Ay 'w' f
87 .36% N ; f | (‘:
| ! P
72,80% s HL."
58.24% o
43.658%
20, 12%,
14,56%%
0.00% | R
-14.56%%
2019-09-24 2020-07-26 2021-05-228 2022-03-30 2023-01-29 2023-11-20 2024-09-30
|— B oA e — A E|
5 BB
4.1 BESM (BHEEAI/ND fEN
AT AR B4 1) e 45 22 BRI
P4 IR — EZR ML AR Wi B
fEERH FAT H
fifi+. 2010 4E 7
Hm N E
SEHARA
o JHUERF K
Je& 8 e 2 i
M, BERR
Rl ARE 4
PN Z3E I S e Z L
(154 B, 4o RHiE
| S % 2019-09-24 - 14 4F T ARIE S
Tk A8 Gy B iR
Il i HOIE 77 #2 %
LR
R4 43 (2018
FUHIUAHE
2021410 H 21
H (8] MSCI
HE A BAL S
RUTT T8 = Fi H




He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

E 77 4% B Ak
F 423 (2016
F10H20HE
2018 4E£ 9 A 16
H #A1E]). MSCI
HE A KRS
LD Ve R
E 77 4% B 5k &
Bz it 4 5 &
2B (2016 4E
10 A 20 HZE
2018 4E£ 9 A 16
H#AE). AE
FEHRZS
BT T8 A 2
R FAIE 77
BRERESR
(2015 4F 11
H 6 HZ 2020
F£3 H 18 HM
[F]). =
UIREND' RN
AR e IR 77
A ey
21 (2018 & 3
H 6 HZ 2020
£3 H 18 HM
i) F£ & MSCI
i E A BER
WA 5y BT R
AR HOIE F
BREERESR
(2018 4 9
H 17 H#% 2021
fF£10 H 21 HH
i) £ 5 MSCI
E A BER
HAZ 5 BT IR
A F8 BOIE 77
YOk L B A
o Y R
(2018 £ 9 H
17 H% 2021 4F
10 H 21 H#A




He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

). =Nk
AR B AN B 2
oy B I T K 4R
HOUE 77 $ 0% A
& Kk AU R
Reikesn
(2019 # 6 H
26 H % 2021 4
10 H 21 H#
[f]). HE )ik
i b iE 50AH
P % 8 HOuE 75
(LOP) 448
¥ (2016 4 10
H 27 H# 2022
8 H 22 HM
[f]). HE ANk
]R3 & K
oy B IF i A 45
HOE 7 4% B A
& Kk AU
Reikesan
(2019 £ 6 H
26 H % 2022 4
8 H 22 H#
[E]) et
TR AL 5
BT 78 Ik 77
7 A 6 R
TP 2 2 4
&4 (2020
F£1HI13HE
2022 4F- 8 A 22
H ). 5
AR RO X
¥ 100 225
B TF s A 2
WE 5 0 4
Fe 4227 (2020
FE2H2HE
2022 4F 8 A 22
H ). 5
TSRO X




He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

83 100 %25
LD Ve R
E 77 4% B 5k &
S Tk A
o Y 2
(2020 4 4 H
29 H % 2022 4
8 H 22 H )
&,

e O BREHAE B A0 B AR B AR 23 7] vl i O H AIAR IS E Y. E AR
A, HARRE G Ny EE S FAERH .
@IUEFE ML E SGEMT I 2 GEFFRESLENMES . WFH . SmREEN R L
RN EERIE) AHRIUE o
4.2 FEHE RS WA A G I 1 IR S5 1 0 1 U

AN, AFEEEBNATARE T (P NRITNERER R ER) . (ATFEEIES
WREEIBIEEHINEG) . GEFRARESEH AR AP SHERE SRR, (EeE AR
FRREBLBE . WIS SIBE N FE A 8 G R SRR AR S A, AW EH . B
JRTT 224 i R B N BRI P AR B 7, (8 )™ R P P B0 XU (R it b, Dk < 4y R
ANEREBCRHR, WA F RSO AT .
4.3 NP5
4.3.1 AVAZ S I AT IR O

RIS E N — BN PRI T I T S SR A, 15 P b 0 <7 I 1 ol P A
TR, I RGN LT AE &I AR S 5 AP AT o I, AR R AR AT
T GEFRBESE AT AP 56 ER SR M (R EGE AR A 7 A3 5
FEY HIHE
4.3.2 SEZHAT NI

A N AR K INA T GAFAER T L HIT N

RGN, AEGEHAE TIARRAES 5N ATTENZ ST, FH &AL
5y BRATH D W 07 By Bl i A2 IR 7 2 H BAS ) 5% HIAE 5384 52 Ik, Bt
DA A DR R 8 s 7 B R A R IR A1 A 5

it




4.4 Rt TN L G 1 $ R SR R St 30 Ui
4.4.1 5 I B AR B SR A s A 2

A 4 R 1 b K 48 O R T T 58 5 i KA IA B A A P 8, DR T 58 5 P R B
IR BT R BRE S 18 98 T RO R 28 5 T I IR 3 1 B 0 2 Sk IR RIS R AR ALE , &
PE NP S I EREEAR . A 2024 4E 9 A 30 H, ZIEEURMMIES N EH] 2501 &4, A
B A TR FH A & S 1R SRS 3 2 F B A REmes LB 47 M ER B (KR 4, SR S48 55 F b

FVE, B A LG REAETFRIE T SMEKE, ZFEATIKIIREES: T —FRLK
MIREAS, 5 EERAEFM TR SAEIT 5N, DUB R o, RIEETEARENE
AR BTRE RS . MW EAAZSREIE R, 8 HEoHHliE . PMI B2 49.1%, %E4E 4 A 4L
F4EIX 0. BUR T, ESBEHEAAET 9 H 24 HEATHIE R %, & FIiTirKie
320 B AR AT s DR 56 R J B S v 5 9] [0 T 6 45 3 ) % T IBOSE T R S R 2
T IAFeE KRS — R IR i, R T 3RAR T 4 15 4 - 56 [E 5 T, SECAl o B il L,
IExUEAEE 50bp, LRI E B A B 25bp, BTG H T 37 T o

%20, =TT AGE eV BE S, BAGEA B R R N F B R 7
H RERC TN /R I BE, 56 5 i AR Xl R R B K, T EGE T4 R, TR
R 5, TRk S8 R BES: 8 AP HLLE, 021X BRI, A
U AR R, SAE 8 H N Lk IR HIE S
B RISHE T, ATESTEMUT IREAR B0 R0 b, AR T2 H R
e [ S TAE

NEREARIE & T TR s P RSP ARIE AT, ZYIRESRAE B AT F R, ISR A w4
NAFESHIREERS . B, AEESHRENEMRS B aRm RIS R AR AR hiE
EHRBBARAT . HEEHRMARAR . & EBAES B A IRA R E AR S
WA RN A5
4.4.2 WA AN FEE ISR

W 2024 4E 9 F 30 H, AFE S8 B%E 4 1.9850 TT, AR 5 S 4734 (8 489 K % 9-8.95%),
(7] J9 01 257 B v T K 24-9.20% 0 A Ik B AN 157 JUT R P29 2 +0.25%, 5 b 5% b Bk v
AR RS ¥ R R O H ISR SR L R AL [m] S 7 A I 22 5
4.5 Rt I RE G R N B G B 7 1B T 15 W

G AP, ARG AR DS = A LA H RS 8ReA NBCR AT =0 N s R4 9t
FEFHEAR T AT T eI I .

pry

SRy



He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

& BAEHAEHRE

Frs 73 H EH (o) o 2 B (1 LA (%)

1 TR - -

3 [ 5 AL 2 $5 % - -

Horbe fiidF - -

B SCRRIESE - )

%
7 AT F G E & AT 1,736,645,706.62 91.02
8 Hoptr 5% 171,385,241.40 8.98
9 At 1,908,030,948.02 100.00

5.2 A WIARALAT W7 SRR R A &

5.2.1 R HIRIZAT W MR A B B R AL
A ARG R ARSI A B

5.3 JIRI% A SOHME o B G B B LU B/ HE e R B S 15 53 B A
AR ARG R ARSI A B

5.4 i WAL BIR d A RN G BB A
AIE ARG IRARFFA TR .

5.5 Rt AL 2 FOMMEL o 2 e B 7 HE LR/ INHE R (T 144 B #5258 Wl 4
AIE ARG IRARFFA TR .

5.6 R AL 2 SO o 5 <5 BR AR B R /INHE R BT 44 B2 7 SCRFIE SR £ 5E W1 40
AFE G AR WIRARFFA 5™ SRR -




He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

5.7 R HAARIZ 2> SO U B 7 2k < B3 7 4B EE 1) /NP B I 144 B3 Je 35T W 4
KESARERAFE LR
8 T WIRAZ A SOAME 5 H <8 B 7 B B R /N HE e B A .44 BGIE SR B 4
KBS AR IR RFFHRUE.
5.9 R WIARATE BT A AR 5222 5 175 1 i W
5.9.1 # 5 HIAR AL G BT 1B W DL RR-O A0 2 W 4
I AR IR TR BT
5.9.2 AKHE G Bt AR W BT M BUR BUR
ARFE G AR WA TR R
5.10 75 HIACAR = 4 Bt (1) [ 5 1 B2 52 2 6 0 1t A
5.10.1 A G BT R BUR
AR FE B AR IR T [ 0 B
5.10.2 3t A AR Tk G B 1 [R5 0 B (0 R 2 4
AR FE AR IR TC [ I e ot .
5.10.3 A G LT B PO
AR FE AR IR TC [ I e ot .
5.11 #HEA GG E
5111 REIN, RIEGHE IR R G AAHRIEAE I EOR, RRIIA T SR BT+
BAEZFHRAT TR A E B L5 A, BE RS il H AT — N2 B A TFRE T
ARSI -
5.11.2 FEE R M HT T 44 B B 4 TR 1 4% B R S
5.11.3 HAh 5 F K

Frs K e (o)

1 FHARIES 171,385,241.40

2 YA UE 7 SR

3 VUGl

4 2T S

5 JSZHAT FE R

6 R UIVEVEN

10



He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

7 e
8 oAt
9 &3t 171,385,241.40

5.11.4 5 WIRFFAT K AL T 52 U ol #2450 525 W 2
ARHE AR AR RS A AL T H O I AT 4 557

5.11.5 i IR Al 44 B 5% Hh A7 AE T3 52 PR 1 2 (14 i
AFE AR ARARFFATIEE -

5.11.6 3Bt AA o PR At ST ik i

1o AR IR AT S BRI A il 1 5252 5 1 L 1

L1 R IRAEE G 3BT 0 7 e U D5 & A0 40 W A0

fmo | sm | meR | anwncy | O g
3h(t)
s @ AR EE:t B iR E|
) 2 B 45 1 o 5 R
\ o bR Fa S, 2
il SRS 4 &
M2501 W 60,898.00 | 1,904,280,460.00 | 9,742,004.27 | 7& /&, i 3 KU AT
2501 ) ¥, Mt &Anishik
BT, AR DR T AR
J2 5 0 UK 1) A B
SR
N AN EAZ B S8 1T (OT) 9,742,004.27
e i S B 4% B AU & (7T) -126,895,322.06
P it B 5 B A A Fe i (B A2 B (7T) -3,169,650.40

1.20 ARHE G BBt St Y B 03 UK

AT 2 EOR B B AU BN, MRAEAR 4R B ] 752, BRSNS RIER S5 o)
JIT SRS B A A% 4 Bt 1 075 20 B =R 0% 3 0 & 2 LR B B H
2. HFMELANWRR, 2B M5 &I B AL R 2% .

& FFHAESHHE)

AL Ay
AF A S AR 3 4 4 A A 652,324,066.00
A5 HA A 1] 5 4 5L HA I 47 0 356,400,000.00
Vol: R 30 R 3 G R T [B] 473 %0 52,800,000.00

11



He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

4 3R] 5 S 5 20 AR B A A -
AR A B HA AR S 4 10 A A 955,924,066.00

§ EEEENZHBERReRRAEERH/IL
71 HEEE A AL S HHER
ARIE A I B A 145 V5 e A I AL«
7.2 K B NIE BT VR R AR 450 55 A
ARSI A I B A 145 V5 e A I AL«
8 EmBREE PSRN EERE R

8.1 R I B — B B B A LA B B I 2096115 1L

A P R S B A AR Ot LSRR R IGE = AU
EEE S0
B (gl
X | ml I\ %]
i? z giiﬁ SR 3 HR 473 25 I 473 25 A hﬁﬁ
B TR X
[A]
i
2 ﬂ 2024-07-01
/ﬁ;;@ 1 ES) 265,152,297.00 | 202,459,800.00 | 154,148,800.00 | 313,463,297.00 | 32.79%
) 2024-09-30
ETF
Bz
PR AU

AT G AEAR A A AFAE B — PR 3 R A e A 91 38 R o R < B 200 M I, AE TS
TAPEA R ITEOLT, WiE AR EAUE R st e ], G BN AT RETCiZ LA BR K 0 % B I 22
DU G877, A AT REN BB AL — B IR, LB W RE 5| R LG M sh R XU .
FERFERILT, R RGBS LU A 58 KRR AR 5, T RE 3 SR FL e [ A o < %
PR SRR T IE WIS/ EKCT, Wil ua a0, 5 HAME S & IFeE Z bR & & FEHIE.

8.2 SUMABL T # R F I HoAD 2 S,

1. A TP 3 1 3 B T

2024 57 [ 16 H KA e R 3k & BRAT BR 28 ] 50 T B AADREE R 5258 5 BT I e
Etan s e e A T

2024 5 8 [ 21 H AAi e R 3k & BRAT BR 28 ) 50 T AR SR 525 5 BT I e
B R R S5 R A

2. HAhAHRME R

HEESEMARA R MALT 1998 4E 4 H 9 H, 24 b [F1E I 2 bk s i e i 4 [
12




He G RL SR 55 5y BT GRAIE TR B B 3 & 2024 455 3 4l sy

WRGEHAR 2 — AR LRI, EIL L. YL BB mats Bl M
T8 ROUGLHBE AR, EFE. Wl R, a7 AR . AR ZEHAEEE
TRIESE N EMAAFSESERAN, BN E/ QDI S EHHA . BN E N ETF 4
RN BNE RIPEE ETF EEEEA. Tt S FERE LARESEIA . Hiltk
RFFLRG RSB AT . KIS E ST R AR A SRS AR Eitt
NG FOF HEEIAN, BAFFEZARESERA, BHMAFEZSRESEREA BN
Witk H W ETF B4 E A ki m e ETF BEEHEA . HHtA S MOM &4
N EHINEICEE ETF B 88BN EAbAC S o 1R &8 B\ DU R e % ) 97
HN. RIS A% REITs BHAN, 5K EB PR B4k B AR AR
NERGNT], FHTATFRZEH RQFN B HA . 4 B4R SR 12 e

BHAR 22—

N
|

F

® ZFEXHEF
9.1 &AM HR
T o e M o T i S A SCA
2. FEaE;

3. FEWI

4, FHEE AL

5. BEEH NS EARRAIE B
6. FEEATE NS BHEALIE . EDNL I

9.2 TFih A
B S AT 5 A RN B IE S 4T AT .
9.3 Ak

Pt ] B A BN B AT NP e S A B 6 B30 . AR S AR A,
Pt AT A A BRI 8] P HOS % SR R B A A sUR B

HE T R4 TRA TR A )
—OZNEFHZ+AH

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
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较

	§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
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现
	4.5 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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	5.9.2 本基金投资股指期货的投资政策
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价
	5.11 投资组合报告附注
	5.11.3 其他资产构成
	5.11.4 报告期末持有的处于转股期的可转换债券明细
	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	5.11.6 投资组合报告附注的其他文字描述部分
	1、报告期末本基金投资的商品期货交易情况说明
	1.1、报告期末本基金投资的商品期货持仓和损益明细
	1.2、本基金投资商品期货的投资政策

	§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


