B FHEIEST o~ 7] Se B SR 32 5 BT
RBOUESFRRES
2024 3 4 EREWREG

2024 £ 12 A 31 H

HEEHAN: LEHXSEHFRAF
EETEEN: PRHBITROGERAF
WEXHHER: 202541 A 22 H



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

§1 HERR

LN M #E 2 LR RS SRR R, 3T I MROR B KOs R,
FEXF LA R LS RN S R M AR AN I B T AT

FEFEE NP EIRAT RO AR A AMRIEAEEGFRME, T 2025 F 1 H 21 HE& 7 Ak
I AR AR SHERIIAR S HEIMEFNE, REERNERNAERBICER. RSVERRR
# L KIB.

Fe BN R VA LARSIEAE F - R B (0 iR 0 A8 BRI Y 2 < 937, (EANRIE S 5 — e B A

FEEHE A SRR HARRIL . SV KUK, BB 7R 30 SR A BT 4 ) 1A
e SAEEE VLR

AAR s I 55 BORERE H it

ARG HIE 2024 4 10 A 01 HAZZE 2024 4£ 12 A 31 Hik.

§2 &= AR
FE 4 TRIFR M E IR UE SR A &) So B TR ETF
3 N TR e
H & TG 516980
S (bW T 5T (ETF)
HEAHFAERMH 202146 A 15 H
s WK FE S 35, 016, 000. 00 13
e =k IS KRB P Rng, B BRI IR A &) S B RIS T

o EIEHTHBERT, IR SRHER KRS a bk
THE 2 BD PR T 220 R B0 25 P 6 5 LA I 7E 0. 20% LA N, AEEREF IR 2245
HITE 2% LN

() JRERBBE SRS
AFG FERM SR HE, RIHZ AR H48 2O An B S HAUE
MR IR AL E, JERIE AR (45 Bt 1B S A E (K2R B i
BEAT AN BE o (ERAFIRIE O AR BRI RE ., ReA i
AT R B T B RE R R AR o A FAT
N~ TN EA R 5D T EUASIE /8 BN TEA% AR 1 5 A0
B EEAT R B, ka8 R R A & AT AL,
REFIRERRZ . EIEFTIELT, ARSI XS H AR
FEIE SR H BIERER B L A8 E AT 0. 20%, FFEREAIRZEAE
B 2% BERIER R4 Hic g ] R0 0 e R A PR 2K B O 2
AUERER R 72 RV, B < PN LR H A BEH Tt 8E G B
WESRE . PREFRZEHE— D9 K
o) siLirEia el

% 200 3% 13




M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

FEFEIVF AT I, ST G mr 5T 118 SR U s F I SR 4R BU 5 55
MR ERATAE TR G R AGHATER, DIEHIF R
HA N REITTACE, FEAREREARZ, IS A S AR,
BB H AR,

ARSI G BRI DR AR S U B B, AR EDN H

(), EERPERENEL . L OERIBARII A 4. ARke g
A AR BT AT AT AR, BERARMBE SR G L 25 R BE (K58 53 BRAS o
(=) B

ARIE SR FEV R E NI E R LT ER SR EM L 5 MBEED)
[, PRINARRAM A ES, T T AR GREN I B F 25T
TEUNGR RAT e B EE W e m i, DUIRIERE
WA, JERERA G ERERR 2 .

(U0 587 SCRPE TR 5 58 SRS

AT SRE ZMAGE . RATEHE R Bt A & B i B
PRAEAT 7 AR S R R IR T, T B2 M AR OR B e A2 1 5
W TEARIE SR AAT 265, TN B A B0 F AR AT AR R IE S5 ) A
ST AR IR, R DI SRR IR A X AR IE SR R AR 5

Wi, LREIEHAMER, et s, NREBtRtinL s
Pl SRR, A5 R A2 8] KU (RS 00 JE L AS AT AR
ST EE, R KURS T B Wt e 0 e A AT 4B, DUIERAS
KPR E YRR

(1) 255 s RS 1AL 55 5 0%

ONSELF A SEBLBETE H bR, A 05 XSS 75 3 5 8~ o 18 S U PR T 52
Ny ARG HERRE N, 25T AL
AIECARAEIT TGO B E R 5L, S P LRI
Dby HARIEZRRAIPERS DL 2 DRI o 5 0 5 DR R IR 2tk E
AR E AT A . RATEL B

A DRI R 2 A b S5 R R AR AR, AR i e
BOE, VAT RV HRE AN 2RI AR .

N 3l AT GG BN PIEIE SR A A Je B SR Fa i s %

IR HAC 2 45 I
AH )R TR G, U R R U RS KT e TR 5 7
S, e SMmniE.
AT N A BB R TR O &, B EOR AT SE e R
g, BRERFFIEUESS 2 RGeS FR G XU s ik S b i B
U RAL T 37 4L A XU A A A A AL o

HeEEA e BB BRA A

HEEEN H ERAT B AT R A F

3.1 FEM &I

§3 FEM SFHir R S ERI

fr: ARMIT

B

\ WA (2024 4 10 A 1 H-2024 45 12 A 31 H)

3T O 13T



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

L AR Se Bl i 5, 563, 189. 35
2. A A 100, 038. 57
3. AT 2 3 440y AUAS 1) Sl 0. 0029

A AR B HE

39, 688, 908. 03

b. WIARIE S0 B

1. 1335

e L A O SeBGE R S AR RN . Betilicas . HABIRON ORE 2 sepiEeshliat) 1
BRAR S O LIS R A, AR Dy A 9] S s Bzt n_E A0 28 Fe (5 A2 s i i
2 TR FE e SRS ARG R NN ESE 5 3 I & T3, TH SR SERRIR i K2

T HoT .

3.2 &R EHREN

3. 2. 1 EE&MPUHER KRR H 5 RS B R 5 L

| ‘ EZEEE
AR | SRR | e )
e o #lEEE | 0—-® | @0-@
@ RO | iR |
%@
HE=1H 2. 17% 2. 77% 2. 70% 2. 80% —0. 53% —0. 03%
&2 H 47.61% 2. 55% 47.72% 2. 58% —0. 11% —0. 03%
itk —4E 27.29% 2. 10% 27. 48% 2. 12% =0. 19% —0. 02%
E=8 —1. 04% 1. 74% —0. 75% 1. 75% —0. 29% =0. 01%
EE T
13. 35% 1. 69% 7. 56% 1. 71% 5. 79% —0. 02%
HERE S

T ATV ST B =R RS A W) e B SR fR i it

3.2.2 HEE A FEMURES RHFMEM K ERD) LI5S F LG Rl
BRI LR



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

T P U IE SR 2 5] A HUeE ETF 815 T 28 S 35 5 Ja] A Mle £y P 420 0 S8 U sh S b 5 3L 5

B HC
28. 00%
21.00% ]/ &4
14. 00% 't* J )J;Ji
I "\
7. 00% }H LLL‘M"*“"H 1 . L-L." &
oo g 4 b *
i Y My
~7. 00% ' -A)\ WM,
) ﬂ%*mﬁ] h&%ﬁﬁw@wﬁﬁwm
—14. 00% o '.r\lr-lh,r'L }q ”.‘L""fj M ) Iﬁ""‘ it il
M Al i y ﬁ'u M ‘T'k‘n.l‘l
~21. 00% i VA m\(}.,bj
LU

-28, 00% Wt

“ 8§ & 8 ¥ § 8 3 - - 8 8 8 2 Q2 55 I o=

N N L e O T S

TP Y?2 L R YL I P Y EY TR YTOX

¥ 5 " 8§ 2 8 3 2 9 8 3 3823 a= a8z a8 83

S B8 BB H 8 8§ 8 B3 88 88 %8 558 &8
|—EERiEHES A D ERERETFRIDSENKE — PSR RERETF RN AR ek E|

M AR G@EH0Y 2021 4 6 16 HE 2021 5 12 [ 15 H, 20 M5 R 2100 58 7 i B LL B4
BEFAE. RGN, ARSI HRHAT T (5 PIEES A 7 S BRI A 5 BT R £k

FRERGREEF) FIMHRME
§4 BHEARE
4.1 &EZHE (HELSLHE/NH) FHN
ARSI SR | E5 Mok "
R — H
E | BE Tromnw (mEom| G ke
(2 A AN 3 250 22 1 w11 w1 B R
Eoﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁ
v ERZEEHAGRA A EAEE
EWIHS5H KA. BRI IESE R
HRAF LB, 2019 410 A
IMAEEREEHARAR, B1EE
S, 5202145 H 7 HEZTEE
3 |
i%§% HIE A100 FREOIES R RSkt e 1,
TR 2021 42 6 [ 2021 4F 6 7 28 HifEe e fiFirs
16 |8 R0 R - —
FEE iszéi 28 I o i s 5 O S T
%%@H BHRAHSAE, H 202148 A 11 H
. AT AR PR 428 25058 5 A
AFEFOE RS SLH, H 2021
11 H 17 HilfEEE 4k 100 #5
B R AN R L SIS, H
2022 4 9 H 5 HiEt(TE'E RIGHER S
RNFA R ERGLM, [ 2023 4F 2
H 9 HEFEERIEAN L&A S
o500 3 131



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

B AR EOE R R S 4 P,

H 2023 42 A 9 Hlgftfe s e N T3
Rere ka2 g M IR BGIE SR # R H &
B R &4, H 202343 H 24
H T E 7k 32 RIG e B IR & THE R
IR, HAREE N FERK.

L. EIARERH MRS A F vee e AR H L, BT H IR A =] e e 1 e i H
W, HERESFHFRAP NS ERAERH.

2. EHEMR S SGEMNPEIER S GEARESLENMES. BHE. BREH AR LML R

B EEINED) KA RIUE -

4. 2 EENX RGNS E S EER T E RT3

ARG A, AREEEE AR (RN RISMEIES SRR 5 ER) SAHGEREM,
AT N E IR S S F . H U IR A A RAE AT . ARSI 1T
NEEEW, REBURERBI MG EBHERRR. w8, M. kit BERMIKrIE. Hil
WEIE] L PR BAC MY S5 I AR P REAT, R ML RO I B S S & 5 R AT -

4.3 NP5 E TR

4. 3. 1 AP 5 ERPATIE R
A S S BRI P EE IS GEAR L S B A AT A 5 5 5 L) S
TR, SEESEhRRENL, BIET (EERSERARATATRSEHEIEY) , KRN %1
HI . A AT A 0T B RS AL, BT WSO S o A 4
ERNNA TR S, SUATSRTRSR . SR, SRR AR B TR AR
FHRS A G A RS AL SRS, FERER LA BT B RS
ARG, 2T A58 5 i B s AT BT

0

4.3.2 REX BT ANETHRH
KA W R R INATE S AEE R A TN RESIRE NI S 55 5 AT N
7] H R 1158 5 BUAE 5/0 [ B3 A8 5y BB A%AIE 224 H S B 1) 5% 15 7

4. 4 |RE AN ZES R F R RIZ /RS

BEE 2024 4F 9 HIR— RIMEIEZE WA T S BT AT Y R I ERFECR T, Bt KU R
WEARTE, A RTTIHTIE 9 HIRHEIL T PR AT, BEJE T OIS, 2024 FFHEANPUZREE A it
T 2PX EE G ER, WE EIEFEE. P9 300 FIHE 500 43 A4S 0. 46%. 2. 06%F1-0. 3%

Foen I 131



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

A BT IR, AN T BEAR AT IR ORI AN VR BR L, 22Ky LR E AL AWEIL . 7347k
K&, mAFE. B REIGEEETRIUERT; A, i Uokh R 255 Rk D5
Jio

FFHARIRAE 2024 £F 9 AJRPUERITE, TRy 5B T RIBUS IR 5™, R
Y RGP, DU AR U BR KA B Pl R AT 1R o ISR B B R U M IE SR R Smart
Beta $8%, I8 BAT 23K 0 AT MG EFE B AR ISR NS, 5 VERIIR L. HEIESRSEH BTF
VEONERERIEZF S B FE ) BTF 77 it AROARCKE AR S ORFF X SRS R S R B, DA BB R )t
—ANHC EUE T AR R A AR TR A

4.5 WEHAZESKNLSRI
BOEAHR, AESMPUFEN 1.1335 6, RIS MAFEN 1. 1335 J6. HREMH, K&
SPHIHERE KRN 2. 17%, [NV S LR FEAEIR T RN 2. T0%.

4. 6 | EWAZESTH ANLEE ST ETE LA

M 2022 4F 05 H 23 i EAMEWIAR (2024 45 12 A 31 A, AREEGEE R EAA1EE
BN A TAE LT 5000 /ICHITE TR, EAMREHIR (2024 4 12 7 31 H) FEHE 1 ETK
F 5000 J370. AEEEEHASMYE (A SEEIER R RS BT NG, PRIV
T, A RS H IR S B SR A G AT I AR A

RGN, AEESAFIEZES: A LE H IS A E A=A —E AIEE.

§6 WAAEGWMT

5. 1 REMRZS R HEHEM

Fis T H B o)

o 38 4 A T 1) EL B
(%)
1| Bt 39, 195, 373. 01 98. 63
He: B 39, 195, 373. 01 98. 63
e - -
] 7 WA 7 4% 7% - -
Hr: iz - -
BE S RRIE SR - -
Rl L - -
ST R - -
SN IR 4 % - -
Horre LW R SR IR 4l B
ﬁ
T | AT R AT AT 457, 694. 39 1.15




M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

HAh 5™

87, 439. 98

0. 22

aif

39, 740, 507. 38

100. 00

5. 2 WEMR AT R B ER R AE

5. 2. 1 EWIRBEBREZATW I RPFRARERRAS

(L]

NES

NfeE Go)

i 2R e B B EL B (%)

A

L MR Bl

B

R

C

il i

LW WA N S WA ¥ N Vs
REIAA

feRaR4

R FIZEE

sCiEIs . BB

oo |lm

1 A1 Ol

—

5 R ARG
i 55l

SRS

<Rl

39, 194, 547. 25

R4

R ST 55 R S5l

= 0=

BB TR 5

KR PREEAN A LB
N4

5 RARSS SR HoAth AR 5%
\

wE

A2 AR

AL AR E AR R

n|=|o | T

LR

it

39, 194, 547. 25

5. 2. 2 MEHIRPRBE T ROFARER RS

] 1725 ARHE o) i 56 4 R P 1R L A3 (%)
TN v SN NN G- | 4 - -
B PR - -
C [l - -
b CIVANEE VAN S W S

GIEE VA4 - -
E @yl . =
F bR MmZEEN - -
G pRidisk. A HEEL — -
H o fEmmgmol - -
I |[EEAE. ARG BER - -

p=i
H
@
p=i



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

Ik 550k

<Rl

825. 76

0.00

R4

R BRI 7 55 I 55l

s NS4

Zl=|cC|=|—

KF L PB4
N4

o

i RS AR AN AR R 2%
\y

A

AR TAE

S R H AR AR L

n|=|lo | T

LR

it

5. 2. 3 MERIRIEAT W A RBBOE R B R R B A S

T ARG ARG AR RS A B

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

BB B

5. 3. 1 REMRIEHIKE LA FAME 5 E ST F+E HL BN AT+ BR R

Bt BH 4

F5 | BEARR | BELKR (HE B | AiE 0o | HEEEFREE (%)
1 300059 KM E 228, 380 5,896, 771. 60 14. 86
2 600030 SIS 201, 296 5,871, 804. 32 14. 79
3 600837 B IE SR 199, 766 2,221,397.92 5. 60
4 601688 HEFRUE S 120, 820 2,125, 223. 80 5.35
5 601211 E =% 86, 847 1,619, 696. 55 4. 08
6 002736 E (S 92, 300 1, 033, 760. 00 2. 60
7 000776 RS 62, 882 1,019, 317. 22 2.57
8 000166 H T R 189, 548 1,014, 081. 80 2. 56
9 601995 A N 29, 664 999, 380. 16 2.52
10 600155 I PN 119, 868 887, 023. 20 2.23

5. 3. 2 EHIRBIRIH A FOMHE o5 F S 37 H bR NEE P B AT 48 B 4R

Ak
Fo | BEAH | BEAR (BE B | A GO | SEEFEHERE] 0
1 000686 RILUES 104 825. 76 0. 00

5. 4 MEIRE R A RN RFRRAS
E: AREAMEHIRRFFA 657

=
pes



R EIESR A T SCEE RN ETR2024 SE55 4 ZR R4S

5.5 MEHIRIEL A RME HES T HE B R/ MHEF AT L Z SRR A A
e ARG IARRSFAH 57

5. 6 MEWIRIEZ A RMHE G HSF P 1#E LLHIR/DHEF R4 B SCRRER IR R
B2
T ARG AARE AR RS A B SFFIES

5. T MEWIRIEA RIHE HHESF#ELFIR/DHEFRETLAL RER B H
E: AREAMEMRRFFHER.

5. 8 W FHFHIRIL A RMME 5 E ST ™13E BB R/ M HEF R BT T2 BGER R B 4
T AIEEAMRE WIRARFFABGLE.

5.9 MEHIRA R ST B MR B 5 1F 0L i B

5. 9. 1 |EFIRA T ST B KIS 77 AR 21 B 41
T ARG AR S AR AR R AR 5

5.9.2 AR SHRBIIP R PP HBOR
o

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

5.10. 1 A EH G B BRBUR
o

5. 10. 2 R E AR A E SHH 1) B FTH B 15 A5 28 B 40
T ASTEEAR T WA FAT H G

5.10. 3 A J H U B BB VR
o

5. 11 BBEASWEME

5.11. 1 AESBHEHIBT+HZIEFRRIT EAA R T MR ER I TR FE, R
R G Hl—FEARBIATTER . LTREE

AR GBI+ ZAETRARAT AT, o E R e A PR A A P IESR AR A PR 2
Al RSB A IR ] IR AR g ) BT —SE N BT T AT DT, AT RIS AL

1070 3L 13 ;W



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

AT o0t B A RAT AR UL SR [R5 B R SRR PP A5 5 A ORIR A S 2 15 R (1 K
B LR AL, B BRI IUA I SR IAT+ AR TR A RAT FE 0 BUAHR 5 9T P9 e
EHIISLRIAE, BRI M H AT AR BIRITE DT ETTREE.

5.11. 2 ZEHWFMHI+ L BRER T HEE A M SRR EE
S TIIATT A B, BOA R R o R A I B S e A R B

5.11. 3 HABBEF=HIEK

5 SR & O

17 HARIE & 12, 030. 86
EYSCIE 77 B K -
ST -
YR S -
JREYAT R 35 -
oAl YK -
5 2 75, 409. 12
HoAth _
it 87, 439. 98

5. 11. 4 FEHIRFFR B4 T 5 BP0 7] 3 e 555 A 40
T AIEEAR T AR AT T H B TR 657

)
d

O |0 [N | |1 [+~

5. 11. 5 AWK AT 14 B F - A AEUE 52 PR O ) Ut A

5.11.5.1 1R HARIEHEH A48 MR AR SE SZRR 1% 0 it BA
T ASTEEAR T WIARSR B BT+ A I AR TTE 52 RS DL«

5.11.5.2 R EFIARBRRB T iy T4 I 32 v 77 FE i 32 PR A% 0 A Ut B
T AT AR AR T 1T 1044 R P AR Ll 32 PR L

5. 11. 6 BB ST HE K F A7 R #5
TS DO FN ISR, Ao 4 302 1 2 T 000 2 o) T A7 R 2

§6 FFRRE S HHLS
BT A
S I )3 4 4 A S A 31, 516, 000. 00
i 3 U ) 2 4 5 PR U 47 0 35, 000, 000. 00
il s HA A A 35 4 R U [B] 47 31, 500, 000. 00|

T Y1300 ) B < 7 20 AR SR A (73 AR
UL -7 D

o1l 4k 13750



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

R I St B | 35, 016, 000. 00

§7 H&EHANZHERRERRAEEHR

7.1 REBEAFHARERESHBRNIER
TE: AR A A G BN AT B TR (R ] B 3 S SR ATE A BU O

7.2 Z2GEBENZHEERERR AR ST 5 WY
T AR AL & PR IS A R R A S

§8 MR HE R RN HMBEERER

8. 1 R EMIN B — R EH A ES L ELAIL R BGET 2055915 5L

" 1075 100 R T G U A T e
v RS0
" Bk 5 ‘
Il 5%
A oge | maag| OV i BREC mamm (pase o
23 o T 14 140 (G
5] 20%FT I ]
X If]
| ) ] ] ] ] ]
1
4
- . . . . . .
PR AR
x

T ARG AR A o R H A S e i WL A 2 BRI 20% ) 15 DL«

8. 2 MR & R MM EEE R

NIRRT S, DISCORBRIB B A,  ATE S AR S I N T 21 [ E 2 1) eh 2 < 2
NRHH: [ERBE . Hitd. BEmBRa ARSI, WRATHK T 4372 T0PV 1505 KA
P (D ENPEIL Y. FREUE R (nf) .

§9 #AE XM ER

9.1 EEXMHEZR
1. M5 i IES A Al S e 58 5 PR BOE S R S e 4
2. HE HUEIESR A B S BRI AL 5y BT TR BRI B 5 2 S4B il

=t

o120 4E 13750



M FPIELESR A W) SEBEHNG BTF2024 SE 5 4 R

3+ TEE HIEUES 2y A S B SRS 5 5 BT G SR B 77 5 R et S 45
4y IR E FPIEIESR A 7 Se i 5% 58 5 BT I BOE T3 B Rk SR 102 B B3l 1%

TN

N

of

9. 2 FFHE &R
eI AL EAeE AL

9.3 & AR
PRR T T AHE S TN I 0 B IR TRZIEE ], HH 5 A TR 85 4 S A 7T DB g 4 A5 A D0

HEESEHEARAH
202541 H 22 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


