R LR E A A ZLRIRE 5 BT e 3
B BEES
2024 5 4 FHEME

2024 £ 12 A 31 H

HEBFHAN: BNESEEERAT
EEFTEEN: [ RIEFBROERAF
WEXHHER: 202541 A 21 H



BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

§ 1 HERIR

G\ (T 2 SR A R 5 BT R AR R B 15 P WA S IR,
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

HEAIEE AT RAES R O IR A RRE A S A TAME, T 2025 4F 01 7 16 [T T A5
SRR PRI A S SNE, (RN E AR RITR. R PR
#E R

ARV LRSI 125 PR B0 0P T 1 00 3 RS2 I B 7 (PR R A e — S R

HES A SRR HAAEI . B, 484 1 1F B0 s Bl 740 i
e FNGERE AT LR

A 5 R R

AR HIE 2024 4F 10 H 30 Hig= 12 A 31 Hik.

§2 &= AR
FE 4 TRIFR B _EAIFEAE b4 R ETF
3 N TR FAFZLR] (AR FR: 20 ETF [E 4D
F 4 FACY 530880
S (bW =T 5 T IR
HEAHFAERMH 2024 410 A 30 H
s WK FE S 172, 336, 000. 00 4}
e =k R R EEAR AR R, B SR PR B B AR R ZE B ME . AR FE S

T4 H BRI O 2 BE R B0 ANERRL 0. 2%, SEERERIR 72 At

2%,

BB SRS AN < BRI 5 4 IR SR R 3 4 (10 75 A QA SRS A S e ) R
WRRIRE, KBRS HRE H. EEFTSELT, AREEIF
H 35 BRI O 125 P I 0B AN RIS 0. 2%, 4 ERERIRZEAEIL 2%. 41
PRI 1A i 0 ) L DU R R A8 A B AT, 3 0 < R B i 12 B8 R R
BRRZEE I FIAVER, FEEAE N NCRECE BRI, I8 o PR B O
R BRR ZE I — 2B K

IR oo Rl iU

AI g EEERIGE B HNE, RI5E A% RAR (075 20 it e 2 A
L HAUE R i B SRR R, JFARIEAR B Bt dn I S AL
H A B AT AR

2 B AR

X BT IR A EA AL . BRI R PR A 1 By IS4 BR 1 45
WENUL, SEAESTEFE L BHERN PR, EeEHA
Keis I HA & B R B A G e PR Bt A, B
LA B e ARRAR B AR I T A i S AT 4K, JBSKR

%20 3L 121




BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

ST REMGIE AR A FE R I

SR RONA A Tk O R TR, HL AR A LA
RAE R, S BN ZI A AR it e r s, &
AT A BB SR 5 S5 IR AR D% ey R AT 1 B

3. AR B e

AR R AP B I ATIR T, KIS S 358 HARAII 221 B2
W, X BERHE SR 3 B U E AR AT SRR W, Gt g P b
A B MG, ik AT LRI A FE e
4 AR B

ARSI G BRI DR AR S XU B B, AR EDN H
(1, EEEPERENIELF . S OIERIIBARII B A 4, DURRRBER
ORI BT Gy A RIERBR R 7, S BB R, AT BE 4
HhERERR AL

5+ I BT B A

AT SR AL IR RS B SN, eI 3 AR R 0, DA ORAR
NEZHN, BHEGURIOSEARTHEHITER, R
M. ARG TERMRSIL . Lo ERME G54, @
2% Sk S B W IR B S M AT B R HR A

6. IR B S

AT SREAE AT AN E FR L A ZEETEH . e iR i
2e. M RIEGES . A5 R ZZIRBLAN G T PR R TFE R 1
At b, A WBHS AMMETFNIC AL, FIEfiTE, TR
A it o

T\ ARG IR AN ] A T B SR

A I AT S 4 f A B 2t AR I3 5 [ 7 WAl AR Z7 O
P, BATIRAE N AT IS 2 EAEE A BRI S . A Sk
FEMNAFZEART M BIREM AT PR RATHRN WET
1] A AL S5 07 T 2R 5 VAl AT R 03 I AT A e e e B0 B i,
R AR A ] e it I3 Sl S i il AT e

8. B SCIFUESF R 53 g
ARIEGRERE BT REE MRS & 7515, SRE TR
FASCRFIESF A SR U SR AT RS sl P MU Bl i
FHE, EFEARE BRI E R SRR AT I E .

9. Z 5 RhTE KL RE UE SR Al 55 SR

ARIEG W S 5 R0 B KRB B 55 . AT S SRR
%5, KA ERB A, RESS). ROAESIES T
KBRS, EFEEENL ST Ir. FN, IR
SRR G TE R AIE UL A REE I R BATAT KBS TSR N,
SERLBTELB . AR G T AR XU PR SR, 2 5 e B IE 7
5 5. AREHEE ARG BBE R 54, L
FIMEHE . AR PR DL R, & B € AR IESR KV
Bl SIBRANEE], JFHZ I BB B IR, 2tk 2 SIEEAT He
EUETF HAE A S DA BSOXUSE, AU A S5 i sl 1 XU i 2




BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

10. RK, BEEIEZF IR TRE M, AHen] UAE
JEAT 1 2R i AR L U BN B A SR 5 BT SR

N E e 3l FE EA b ZE R Hol s
JRBS WAL 2 4k A GONBCER A G, UK AU et s TR G R A . fik
il Y IT IR E

AHGNIRERRE G, FEORM S R EAAR 1 FE 2 2R
Bl BA SRS ULEARIHREUI AR AR T AR A X

B W i AR
== N L] 4 T AT PR A )
EEFEEN 7 RAESE AR A PR 2 7]
§3 ZEMFIeIrMESIHERI

3.1 XEMEHER

Bhr: ARt
F B 55 Fe AR A (2024 4F 10 H 30 H-2024 4 12 A 31 H)
L A SLH 2 7,179, 693. 60
2. A HFE 11, 882, 345. 04
3. IAARCT- 355 G A B AS HH R 0. 0333
4. AR G T 179, 333, 970. 07,
5. HAAR L S A A E 1. 0406

1. AW C sl e R e A AR . et HAtloN (V&2 e EAR D
FHRRAR < 3 HTAME IR A5 5 Ja R0, A A 9 A s il as in_EAS 2 se (AR i et
2+ PR b SHEAR AN EIERAT NN EEE 5 3 & A I, TS SEbRil e /KT 24K T
plk G

3.2 & ERI
3.2. 1 B&MHRENKERESFEBSLEZEER R R LR

b G R
FEERR | HEERR | gt
BB el Fds | O—06 @-®@
) REZEQ | #ElE ARG

HEZ®

HEEER
LG E S
T AR GBIy EAEE A VAR Bl

4. 06% 0. 86% 3. 78% 0. 94% 0. 28% —0. 08%

3.2.2 HES A FERUREES RTHMEMKRZF) LIS RS A fE i
BB

#
N
=
pres
=



BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

PRI A [ A 2R ETF 2R vH (B 05 1 32 5 [R) 3 45 b e i i i 2 = vy Jj S A 94
Xt LG B

4.80%

4.00% f,‘

3. 20% o

2. 40% [—"\ / \

1. 60% ~ L~

0. 80% f

0. 00% __ ff

~0. 80% N

I AV | "II. \Y/‘_

~1.60% |\ / A/ —/

2. 40% 1|
[=] [ ] Wy [+ — -+ P [=] S - o [ | uy ] — =+ P (=) (o] I~ —
o o (=) (=] — ~— — o4 o od od (=] (=) (=] — — — od (o} (o} o
L N
T T R 1
[} o od [} od [} o o4 o o o [} o [} o od [} od [} [} o
(=] (=) (=) [=] (=) [=] (=) [=] [=] (=) (=) (=] (=) (=] (=) (=) [=] (=) [=] [=] (=)
o4 o o4 o o4 o4 o o4 o o4 o4 o o4 o4 o o4 o o4 o4 o4 o

|— s i EAR W ARETF Rt EHKE — BT LiEEAR A RETF Rt S g s %|

E: 1 AEEEFT 2024 410 H 30 HAR, MEARMRE WRAIE &6 FA RSB — 5.
2\ B EEFHE, FEeE AN B3 e a R4 BRSNS A ARG SR 4L A ]
MEREERMNAE. BEAREHR, REeHitTEel.

3. 3 HAhtr
X

4.1 RE&ELE (RESZLIEPN)

§4 BHARE

w4

HA5%

EAEENEEZHIR

FEER H

A H Y

EZR MO

IR

!

S

K> W
o e

B
EE

2024 410 A
30 H

18 4F

Wi-LWF R A2, CRA, 18 FFiEZ#47 L
MNEZE 7 8 5 e SeER T 2R 7 ik i 4y
AIRAF. TR EESEHRGRA

Al FERERESEHARAT. &8
REFHAMRAT . NMREEHAR
AFl, WHEHFIT. BEAHK TIE. 2021
510 AN RS EHA R AR, B
A E S FOF # B REL S (ERFLT
B RG24, 2022 4 1 AEIE TR
PR 300 FREOY AR SUE S %
FREFEZTH, 2023 4 10 AL TR
A R G B IR A AU B A e 0
S, 2023 4 11 HEEAEHRE#
F RS G2 ANME 100A BEFREUH Rk
NIEFHF R R SR SEH, 2024 4F5 H




BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

ECHRAT AR HE L2 N AR HUR e xUIES
R RSS2, 2024 4F 7 F LT
BRI HRIE LRI B 100 FEE0IESF 35 5%
Fe by AR TR AR S e B IR
B RIS (LOF) FE42H, 2024 4
10 A EAEAFRAR HH LA W 4% 5 i 4
RAENIEFRE IS B EIEE A 4
MR AE 55 B T BOuE - P 3 4

B L

e 1 ERPERAMY AR REZ H .
2+ AEFF ML AE PR 3% N FIESR AR SRAT ML ML 22 ) R R 5

4. 1. 1 BIARFAER B R EHIT R R S H 0 E 43 RN EH K™ A iE 0
A 4 2 I AR AT RSV BRI 4 0

4. 2 EENX RGNS E S EERTE R A3

AAREWIN, AREGEINKIET GEFRE). QEFRRESER) . (FEEHRD) MEMta
FAEEEMIIIE, A%F WG Badc. kR MENE A HRE ™, £a
A ATSE N ERIE T I OREAGE, 55 7S & @iRia NIAI RS, ToHa =5 2k e 4
FEH AR IAT N, FeBBtuR . S ] At A S 68 RIE R e & R RHUE .

BEMY 55 B R RATAE YR, ARG E B RELFR A . Biatic. R i
B, UMy GEFRE). GEFFREEGIR) SREE MM RIE, 3 Pnes KU g B 2%
WHEBEERI AR, NS i aiF A N BRI AR E 1 [l .

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R

ARG A, AT EE R ITA BRA G R PATHOGERE RS AR, ERRE
LR BRI S HPAT AT NIRRT DN AP G BE T AR S, B ORAFfr
AEETEHE. FR, AT EXAFES GG R AR a 5 7 5 DU Rt ) (B fhide)
Ml R Z AT T

EEX R S0y, AREHIN, AT N ERRAREAS EeEREEt ek
A8y, BSUANZFREAN . AFEREET (HAL 3 HAL 5 HND AJF5EM A8 5 RIIEZREAT
TNZEINT, FFE R A o5 0 S S B VA I A R AT TR T, RAELE R R
L

X RIS 88 5Y, ~ FRE A RS R A S L DRSS (BREREMGR) 585

%6 3L 121



BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

IR ZE G A REAT 1AL 3T, R R R W 1 10 o

X AR A 44 SCHEAT 0 — i3 R IEAE RS B, S R A B R B P F | LU E ST
SESF RN A R, AR5 BB 23T AR U)o SR PO AP 3R 4T 73

M A SR S AR B e sems, SR ER DA SE 2 B 08 A AR TR R ER 7%, #2
3 i A Lk B A il 20 R Fi A ) S v T A S IR SR S B AL, O D U AR e 1) i A0 e
AR BCHA B (AL AT A B, AR S IR R KR H AR O, MEETARRAGS
51525 BT A T a0 7 B 1 32 5y BRAZ e (1 B A it i iE 55 24 H RS & 5% 16t
(EEEHIMTEEEE SRR
4.3.2 RERX BT RRT IR

ARG N, REDAR e S HE BB HE 2 8A 0] 53 BUR 738 5 AR 2 4k 1 7 1 28
5 o

4. 4 ] 5 A E SR BB RIS R0 A
FERE IR A FIRORE , SR BRI SR e . R (i B B MU L B SRS HEAT R B 508

4.5 |REBAZES RN GRI
R E AR E PARRI_EAEEA M ZF] ETF FE S0 80FE N 1. 0406 JG, AR & MRS 50T
{EIER R 4. 06%, [F)HNV SR LR L HEY 25 2N 3. 78%.

4.6 MEMAESFTFA NGEE ST HERE LY
I G AR W AR R A S AN A LS S A BB — T A B e
PEFEACT LT I E T I

§6 WAAEGWMT

5. 1 REMAREEH~AHEGHNR

s T H B o)

i 3 4 A BT 1) EL B
(%)
1| B st 178, 465, 655. 90, 99. 41
Hrp: B 178, 465, 655. 90, 99. 41
e - -
] WA 7 45 7% — -
Hr: gz - -
B SRR SR - -
AR AL R - -
G RIAT A AR - -

=

B |




BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

DN i

Horpe KRl ) BN IR B Sl Bt

-y

BAT RS A e 6t

1, 056, 706. 57

0.59

HAb 5™

it

179, 522, 362. 47

100. 00

5. 2 WEMR AT R B ER R AE

5. 2. 1 EWRBEBR B ZATW I RPFRAREERAS

G AT ARME o) o JE 4 B = 1 AE A (%)
A RS RRS B ik - -
B R 61, 858, 867. 20 34. 49
C [fili&ik 15, 738, 478. 00 8.78
b I #I7. RRSOoKA™ i |
Gk A4
E @5l - -
Foo R AEE - -
G idisf. GEAmEL 29, 691, 400. 00 16. 56
H o {EE Al - -
. 5 BAEAE BER | i
li& 4
T Rl 59, 843, 315. 70, 33.37
K EHi=k - -
L SR 55 g5l 11, 317, 236. 00 6. 31
M RFEERE TR AR S5 - -
IKHI S IREEAN > FL A5 it A B
N " - -
fi R RSS S BN HoAD IR 5%
0 W - -
P HFH - -
Q |DAARES T - -
R i, REMGR - -
S GE - -
it 178, 449, 296. 90, 99. 51
5. 2. 2 MEHRBRBH LT RBEARERTAHE
N AT ARME o) o B 4 B = 1R A1 (%)
AR AR M Dk .
B PR = —
C [l 16, 359. 00 0.01
. CIVANEE VAN S W ¥
GAkE I A2 - -
E @yl - -

#

=
pies
=




BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

R A

SLIE s A REAEREDL

ERERIE Y4

SR BRI BRA
25

Rl

i =l

R BRI 7 55 I 55l

BEABE AR 55

Zl=|Cc| =

IKFI . PRSI 3L 15t 5
N4

o

& R SS  AEBLA A IR 5%
\y

HUH

PA A4 T AR

S R H AR AR L

n| = |o |

LR

it

16, 359. 00

5. 2. 3 MEFIREAT W KRB B R B REREAS
ANFe G AR AR A I

HE

I 73~ o

5. 3 JARAZ A SOMME oy He 5 7 15E LA R/ INHE e ) B S B B 4

5. 3. 1 REHIRIEBIREHA FAME S E ST #E BN ERF AT 2 B R

Bt B4
F5 | BEARR | BELRKR |(HE (B | AE 0o | HEEEFREE] (%)
1 601919 HHoz s 823, 700 12, 767, 350. 00 7.12
2 601699 i s SNE 501, 000 7, 194, 360. 00 4.01
3 600546 L [ B 607, 500 7, 186, 725. 00 4.01
4 600971 TE YR 715, 500 6, 732, 855. 00 3.75
5 601088 Hh [ A 151, 700 6, 595, 916. 00 3.68
6 601000 JE 1L 1, 377, 400 6, 487, 554. 00 3.62
7 600028 HEA 1L 945, 200 6, 313, 936. 00 3.52
8 601225 e P 269, 000 6, 256, 940. 00 3.49
9 601666 PR A 599, 500 6, 006, 990. 00 3.35
10 600282 A XA 1, 279, 000 5,998, 510. 00 3.34
5. 3. 2 MEBIARBIRIR BT HR A SOMHE G Ze S T =8 LB/ MR 8T L =&
e
e | BEAR | RESER |(HE (B | ARtME Go) | HEEFEEREE] (%
1 603072 RANREA 1,330 16, 359. 00 0.01

o

9T

#1279

7N




BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

5. 4 WEWIR LB M RPFHFRELHE
ARG AR IRRIFA G

5.5 MEHIRIEL A RME HES T HE B R/ MHEF AT L E SRR A A
AF EAIRE AR ARFFA 67

5. 6 MEWIRIE A RMHE G2 F P 1#E LLHIR/DHEF R RT 42 B SCRRER IR R
B2
AT AR IR ARFFA B SCHFIE TR -

5. T MEWIRIE A RMME HESH P #E LLFIR/DHEFRET LA BRI
ARG IRARFFA RS-

5. 8 M EHFHIRIL A RMME 5 E ST 13E HBI KM HEF R BT T2 BGER R B 4
AT AR IRAR ARG

5.9 MEHIRAR ST B MR B 5 1F 0L i B

5.9. 1 REHIRAT S KRR B ke @ A48 25 B A
AT AR AR FFAT AR BT

5.9. 2 AEEER B BAEH B KB FBUR
AT AR IR ARFFA AR

5. 10 I EHIRAZE S HH 1 EHFE 5 F 0L i ¥

5.10. 1 A EH G B BRBUR
ATE AR I N AR I 6

5. 10. 2 R E AR A E SHH 1) B FTH B2 1 A5 28 B 40
A G AR S P AR B U B

5. 10. 3 A< H R B B B VLA
5 G AR 1 P AR A 5

5. 11 BBEASWEME

5.11. 1 AEESBHEHIBT+HZIEFRRAT EAA R T MR ERI TR AR, R
R G H | Hl—FEARBIATFER . LTREE

#1000 4t 127



BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

I —FENZBATFETT LTTHIEIE.

5.11. 2 ZEHWFMHI+ L BRERTE HEEe S MK EEREE
7 H A AR IR B BRI+ A4 IR h B RS 1 (R e P S e A I B 5

5. 11. 3 FHANE F=HI Bk
AR HE A AR AR T A 72

5. 11. 4 ERIFA B4 T 52 BT 0 7] 3 #5155 A 40
AT AR IR AT AT B ] 3 555

5. 11. 5 A HIARHT 148 B 22 P A2 FE Ul 52 PR 1% 00 ) Ut B

5.11.5.1 G YIRIEBBE AT+ R A RIE Z R IF UL i A
A G A AR SR Bt 44 B T AR YR S PR A R

5.11.5.2 R EFRBARB B BT A BE P AAERE 2 PRI LRI U6 3
TAZ IR A | SRS | IR
RE o EHH %) Ui 1

1 603072 T FIRA 16, 359. 00 0.01] HTAtIEAZ IR
5.11. 6 BB A G IR G VE I HAN ST /BRI 5
PRI AR, 852 AR A G A LB 23 T2 A AT el RE AP E R 22

e | BREAE R AR

§6 JT IR &4 3 5)
Hfi:

LA AR H (2024 410 A 30 H)
AR RS A
oA RAMHEE RS RE S
R A i
U FE A R AR R H S A R R 2
o S [ 3
oA RAMHEE RS R E S
PR ARSI (A LA “=7 151D
it 5 AR 5 A0 AL 172, 336, 000. 00|

TE: SHIA AU LR A B NAR A, e TR R A e e A A

561, 836, 000. 00

21, 000, 000. 00

410, 500, 000. 00

§7 H&EHANBHERRERRELEESH R

% 1100 3% 1200



BT _EAIE A AV AR A2 5 ROFIGRAR BOIE 7 5 i ik 4 2024 455 4 R

7.1 R&EEARFE LS HTRNIER
A I B P RIS HY B B e i AR

7.2 ZE&EHENZRBEARERRAR S 5 HAH
At Ik e PR KA i F B R e AR &1 5 -

§8 B R E R RN HMERER

8. 1 REMNE—BREFRFAESHBMLHIE R BRI 2068155
ARSI G AR N TC B — BB R A 2 S B LA B B8 20% 15 L -

8. 2 MR EE YR MM EEGER
o

§9 ZEXMHFEZH

9.1 FEXHHER
Lo o IR M 2 AR B ST AR _E AR A A Mb 2RI AE 5y B T F s e O 2 15058 e G 0 SO f
2+ CHRU_EAEEA b 20 A5 5 ROF G BOE S B 2k & 2 & 5 [A])
3. CHU EAEREA Mk 20 A58 5 ROFIRGEIE BOE SR #5338 7l
4 T EIIE I St S AR Sk < B PR 22 W] S0 A
~ BRI AE A A 2R 52 5 BT TR AR IO I 5 58 0 < W 554 R SR R I
~ R I R TR P 3R A A

()]

(op)

9. 2 FFTHCHE K
hE R R SR X Bk 99 5 21-22 )2

9.3 &R
FEEN AR BUA SN, SRR SEE AR RS E AR AT .
B HIE: (021) 38568888  /400-820-0860

ANaE] Mk http://www. cgf. cn

RNEEEHEFRAF
202541 H 21 H

Bo1270 312

=



	§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


