THRmEZOMERS IR RS
2024 £E58 A MG

2024 £ 12 A 31 H

EE&EHEAN: LREEESEHEARAR
EERXEN: PERITROERAF
WREZHHB: 202541 A 22 H



TCARF {E A O BRI B B 4 2024 457 4 TR,

§1 EERR

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

FEIE N EHRAT RO AR A FIREAR S S FHE, T 2025 4 1 7 20 HEK T AHRE
I S5 4R bR PRI R HEMEFNE, REEZABAAERRICHE. #SEHRA
#H RN,

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A
e SAINEEE ST R TR

AR I 55 BORER 2 U

AR EHIE 2024 4 10 H 1 H&E= 12 A 31 Hik.

§2 F &7 i BRI
B4 TR THRZOMERE
B FAY 481001
HEfEr = AT
He A FRARH 2005 £ 8 H 31 H
P R R 4 47 A A 15, 213, 796, 683. 41 17}
B Hbx AR IR B AR, 18RI B 1K R e
fH.
P SR ARFEGRIA LI N, et s AR

&y TERCE S GRS R R AT B RO E . 7E
ITVVECE T, AFE SRS AT T A A A L AT
WFE S ar . AT RSB ERER, AT
IR B MEREAT LR G 200, PRIE IR AT AN
APl BEATE AR BT FERCER BT, AFE R
B A5 GY B A R R RS AL, isH
ERRHEE, HRGTER. SR REEH M EE
fili IR e S AR TaERE. REROLES

%20 gt 12



TCARF {E A O BRI B B 4 2024 457 4 TR,

P OHERARAG AR PR BT 2 = ] BEER

V4% L ik i 75% X YR 300 T Hi s # + 25% X HHIELR G i frElk
R

JRUS AL B S AIE REEG R TIREGMIES, —RIBIT, HUS & FH
Wi T IRmiiakES. ks, TR
4

LA UN TR S S P TR A

BEEFEE A Hh [ AR AT i A PR 7]

GRS AR = AR

TARRZ O MER G A

TARZ LR S H

T @ KA A H A 481001 960010
e R 8 o L A A BB 15, 213, 796, 683. 41 1y 4y
§3 FEM SRR MEESFERI
3.1 FEM&HER
A NRMo

AR (2024 4210 H 1 H-2024 4E 12 H 31 H)

B BER =T

AR O IMER G A

TR D AMER G H

LA B sl et

43, 378, 640. 32

2. AHAFE

-157, 740, 687. 26

3. AT 2235 4 1y A B 7 -0.0103 -
4. BRI &% i E 4,053, 041, 323. 51 -
5. FARIE S0 A E 0. 2664 -

E: 1L

LT Py

2+ A C eI R R e A A RO . Bl

Mnb e S A2 L A N L SR S NN G a7 B A IO RS 0 P AN D E R MR 62V S

HABN (A2 e EAE B

) FABRARSC 9 FAUE RSB 25 5 AR A, AT D9 A< 39 CLse B e n_E A2 fe (i 22 3)

&R

3+ PR AL RIS MR )E —H, KR HEZ B NIH B % rifsg 5 H .

4 P A SYITA] B R TEAE W a2 4 5 0 18] SO R TS 1% 2R A

3.2 & HERIN

3. 2. 1 BEMBHEN KR LIS RS R AR R AT

%3l gk 123



TGO ER S

RUESF it ik

2024 S5 4 ZEREERA

THRZOMERS A

‘ | kg
‘ EIE IR | gt
e EEMKEO ‘ #Elm Ly | O—0 @-®@
PAEZE® | HEIREEEEG ‘
HEE®
HE=AH ~3. 69% 1. 34% ~0. 72% 1. 30% ~2.97% 0. 04%
HEANH 5. 55% 1. 31% 11. 50% 1. 24% ~5. 95% 0. 07%
k4 11. 89% 1. 12% 13. 42% 1. 00% ~1. 53% 0. 12%
M= ~28. 80% 1. 13% ~11.49% 0.88%  ~17.31% 0. 25%
NN 30. 97% 1. 34% 4.77% 0. 92% 26. 20% 0. 42%
EE- ek
892. 71% 1. 50% 323. 56% 1. 20% 569. 15% 0. 30%
AR TS
T NMERS H
N Eaze
FEIE KR | gt | B
BrEc ([EEEKEO o #Elai e | O—6 @—-®@
HEEQ | HRERG) ‘
HEE®
EE ek
3. 03% 0. 93% 5. 33% 0. 62% ~2. 30% 0. 31%
ERRER S

3. 2.2 HES A RAEMURES RTHPEE KRR K H 5 R SRR R
REFHI R

THRZHER

1440.00%
1280.00%
1120.00%
960.00%
800.00%
640.00%
480.00%
320.00%
160.00%
0.00%

AR THFHEE 5 R 3L 57 o vE s 2209 P st JE Bt o

E|

ﬁ

iz

5

2005-08-31

2007-09-12
2008-09-17

2010-09-29
20111005

2012-10-10

2015-10-28

2013-10-16
20141022

2016-11-02
20171108
20181114

2020-11-25
20211201
20221207

H | 2006-09-06
=

s
=
=

AT E

AFET

S
:l‘
-Hjl

FEREE — THRELER

Jp, 2019-11-20

EAF T

£if

F_FFr

G

%4t 12

20231213

2024-12-31



TCARF {E A O BRI B B 4 2024 457 4 TR,

TARZHHMETR & HE T FHENE R 2 5 R 57 OB v 45 2R rY T sk A % LU E

10.00%

8.00%

6.00%

4.00%

2.00% |

0.00%

-2.00%

-4.00%
o od = [=)] cd [ o] 3 =] - =t [=4] o [ (=] cd [~ (=) < ol
T e 6 o 4 g - 9 - O - o © o =2 o 9 M
T}' (=] [ar] [=] [} =] — I~ (=] =] - T}' o [vr] h [} =] — [~ [t}
= 2 @ @ 2 9@ 9 - 9 == @ - @ @ 9 92 9 9 -
- - — - - - — — g [ ] [ (o] [} [} [} (=] [ (o] [} (o]
[} [} ] [ ] [} [} ] ] [n] [} [} ] [ ] [n] [n] [} [} ] [ ] ]
(=t} (=] (=] (=] (=] (=t} (=] [t} (=] (=] (=t} (=] [ (=] (=] (=] (=t} (=] [ [t}

[ IEmOEREHE N EREE — TERO M EREHE LS

e 1. AESEEESAFT 2005 458 H 31 HAAL.

2. MRS AT, RS HESERENER 6 MH AR, BEAREIR, AEESM
PR G IS AR BEE . BRI AT A5 BRI R E o

B HRMAVERH N 2016 4 4 H 29 H. BSEHAH 2022 45 A 31 H R 3 0%, &
R H 2B BN 7 o

3. 3 HAthibz
o

3\

P

§4 EEARE

4.1 B&EH (RESLIEN) fHih

EAFEE MFEEZIIAMR | SE% M .
BERE A [ mmam | e b
WA AR . AT AR R SR ST AT
B, RS R, EELH,; 2008
I ERE SEIMNTREE, DU S %
T B, BRELHMTRBEE. 2014 4F
[N 3 A6 HES, HETHREEZOLME
{mﬁﬁ$%%$2m4$3ﬁ6 B 26 4 RAEINE RS &2, 2015 4F
235N H 1 H 271 H&%, HAETHREEEASCE
ERAELE F R EANE S R e I S5
EHR R A 201546 A 2 HZES, L THREEA
H BB R 5 5 R e e
H, 2015 4F 12 A 29 HEA, T4
B {5 e 34 RS T B R A A S S e




TCARF {E A O BRI B B 4 2024 457 4 TR,

GHAEZT, 202243 H 23 HES,
AL TARERS I K IR & BOIE SR %
RS,

Lo AT 2R [ AR A F B 8 B S AR R 300 B R F I AR S 4
BN A5 i (0 B 3
2+ MEFFMLAIE SCEMATIE Sy (G Mol N G2 BRI ) AAH SRR E

4. 1. 1 BRSRAERER - FH IR R LB E e 2B F RN EHK™ AR

w4 FE A EmEE (D BreEE Oo) AT B Bisf ]
NBEFSG 5 7,245, 393,862. 15 | 201443 H 6 H
hBE R
* 5%7 R 2 15, 426, 199, 356. 40 | 2022 43 A 30 H
iy | Bk
HAth2H & - - -
&it 7 22,671,593, 218. 55 -

4.2 BE AR E A ARG EER T EH AR A

AN, AEEEBA AL QEFRRIE L) A RFHEM ARG, 5
VEH PS5 I SR IAUE , RIRIRSEE T . B ST R JE A BEAE TR R B, 4%
il AR At B, NS B N BOR B, EIE RS0 HRA A 2 1T 8.

H

4.3 AP HER B

4. 3. 1 AV 5 ERPAT RN

HT AT R RIAN, PR SRNFIRS, B PR IE Y LB 5 2% %
VAT A, AT GESBREEE) . (SIS SN SEV = B 5545 31
) L CGERMIRAE MRS PGB RISEE M) « GERRRESEHATATR
GG PR SEAEMAM AT NS, $IET (A PRBEHINE) « (REZHIE
GHINEY S TR B S A TR AR T IR RO, S TSR fitd
IR0 PR R TS A 25 B, TTREAEAEAR B« 2 0 5 B ML WA T M 1 . AR
), AR SE . AR AOLSR BRI, AR 2 w06l 2 BR AT 2% A1 B[R] —iEZ+ A AH R 58 5 /R R 1
HESERAS, WRITT RGP R AT S EYTERE, ST ATFRS: RIS HAS
REEIIL, LA G J AR G 5 AR o B N7 B 1) E A R 2L 2 DA 2 AR R A 11
7] 28 5y B AE X AL Gy o

0|

4.3.2 RERXHIT AR ETUH



TCARF {E A O BRI B B 4 2024 457 4 TR,

A SRR AR IS H L S HEIL . RGN, KARFAEREHES S50
AIFFEM TR H S I 52 5 RS B0 (4 H0 58 By B AR SR 2 H BRAS B S%ITE LA 1 Ik, #5t
HEAH PR H AR ER T A ER HRERZ S, RFBAR TS MA mt ik .

4. 4 AN B SR TR IBED T

2024 48, BRELFFHEANE AR RILRESH, MBS Y. B AL
R K BERIMISE 5 F, DUZRRE DORIG KB REIZH 2 Ae . AN 7T, AT SRR B 5 4h
PEAFHGE R, OGRSl H e s, AR, RAH#E . BORZLA A SV 2% T
THIRIER, P G A, XL R s g L B B R

9 AR VAKEER F A Z ML GT B WA SCEBER IR J1, A B K b st
—BYUE, FUESHE. TR 300 S E AR AU MBI Bk, ATIRIEE . DU X
b, FSHEE. BT TR A ARSI BRI AT

TARMZ O e LU AL — BRI IE B XU R R P Y, B BT P M, Fp S H A
e R KB, o LU AR N B . DU ZR ARy 0 P A2 A (R 33 2 B AT T A A 461
H/NERESIET AR, e 7 eRt. WEHE . MEEOR, e TEMEL Tk, RER. HIRAH
B HIAT I EE R JFE AR TR BN i, R AT BB R H R 2 AR T R
fi o 2 A BLAN B 070 ik v 2 R MY SR A RS A A B A S 8, IR H DTSk A~ 7l O
F.

4.5 MEHNE SNSRI

I, A KL A Y EFE I K SN -3, 69%, AKE S A (A0 55 LU R HEUR 2 26 -0, 72%;
HABEN 0.
4. 6 MEWINEERFA ANBRE ST ETE R

RIEGAER A WINBCA il 2014 4F 8 H 8 HARK) ( ATFSAUEF R I SIS EE L Ip
) A 2R HE AR

§5 BmAEME
5. 1 REMRESEHETZHESEMN
e FHE MBI
e i SH Go SRS (j/;bm 2
1| Blaafs 3, 371, 249, 440. 65 82. 98
Hrp, IRE 3, 371, 249, 440. 65 82.98

BT 12|




TCARF {E A O BRI B B 4 2024 457 4 TR,

BEBH

[ 5 Wi #

Hrr: fid

B SCRFIESE

A EER e

SR SRR

S e

=29, 377. 52

Forbre KR PR SN GRS <6 %

}1‘;:

BATAERR G B it

286, 087, 409. 72

7.04

Hoph 58>

405, 505, 268. 50

9.98

aif

4,062, 812, 741. 35

100. 00

T T DU TN SR AL A i < R B 7 R B9 T AN St R RE

5. 2 MEHIREATW A RMBERRAE

5. 2. 1 ERREAT I R B AR ER R A S

R

(v

RIS

~RME G

i B4 T P IE B
Bl (%)

R ML M ik

R

144, 462, 193.

00

il gl

2,135, 637, 554.

20

52. 69

O | Q|| =

). B, RO R
Bl

7, 366, 815.

00

N4

144, 751, 122.

00

RN

LB is . AREAIREDL

44,809, 432.

80,

Rk a4

== o ||

=R RS BRI S
\

179, 883, 185.

41

.44

R4

470, 822, 774.

76

.62

R4

158, 273, 960.

56

3.91

AT AR 55 i 5l

AT TEAMEA R 55

9, 987, 204.

92

IKA L IR 3 it i B

JE R S5 < BB AR R 55

A

DA TAE

SR AR B AR R

75, 255, 198.

00

(22 ==H "=k Bav il e R < I — Hanil = S I

2
i

it

3,371, 249, 440

.65

83.18

T TP TR 2 SO E 3k e B iE R L B 2 T2 AN S ST RE R

Sepe

8 1l

It

N

12 7



TCARF {E A O BRI B B 4 2024 457 4 TR,

5. 2. 2 MERIRBATIL O REB BB R B E R R A S

T

5. 3 BRI SatHE 5 B B 1$E L KM T IR R B B B 4
5. 3. 1 MEFIRIEA SMHE o ZeE B 7= 1 E LA R/ NV IO BT+ R 3 3R W A

e | REAR | REAK |(HE R | AntME Ot | HEETESREE] (9
1 600660 A 3R 35 4,151,302 259, 041, 244. 80 6. 39
2 300750 TR AR 715,294/ 190, 268, 204. 00 4. 69
3 002415 T AR 5,330,957| 163, 660, 379. 90 4. 04
4 600941 o [H 3 1, 147,600 135, 600, 416. 00 3.35
5 001979 FA R e 11 11,942,119 122, 287, 298. 56 3.02
6 002475 SR 2 2,748,560, 112,031, 305. 60 2. 76
7 600426 e E T 5,022,669 108, 539, 877. 09 2. 68
8 601668 Hh [ 17,982, 480 107, 894, 880. 00 2. 66
9 000333 LA 1,362,717 102,503, 572. 74 2.53
10 002318 AR 4,345,800 101, 735, 178. 00 2.51

()]

()]

()]

()]

()]

()]

[$)]

[$)]

A REBIREBF R ROFFRELE

ARIE ARG MARRFFA 67

-5 R BRI A S E G & B i H ) K/ R RO BT 42 R 3 B 4

ARG ARG AR AR A 67

. 6 IRE FARIZ A SOHME 53 & 3 78 HU B /R R B0+ 48 B 7 STRAESS B

B2
ARSI AR IR ARFFA B SRR SR

T IREBIRIG A A 5 S =8 H ) /MR BB T4 St R B
ARIEEAMERAFFA SR

- 8 IRE WIARIZ A SO E 5 2 B 7= HU ) R/ HER BT T A BUE B 3 B 41

A G ARG IR AR BUIE
-9 MEHIRA RSB R AR B3 5 O it

- 9. 1 I BIR A S BB M Sk A1 4 2 U 41
AT AR WIAR R I BRI E, I3 -

. 9. 2 AESHF B BB RBUR

%9l gk 123



TCARF {E A O BRI B B 4 2024 457 4 TR,

AR A, A ARIEH BRI SR T R

=)

5. 10 AR A EE B H EFUNA KI5 FH oL i A

5.10. 1 A3 E BB BB BUR
AR, A ARSI R U ST 48t

5. 10. 2 & IR AT S B ) BT Btk A5 2 B 41
ASFE AR AR AT H G G w8, th e s -

5. 10. 3 A< E R BH BT B B VP
ARIE WP, A4 A I8 R 1 AT

5. 11 R A GG MHE

5.11. 1 AEEHHEHE +BIEHRHKRIT EARAHR T HIBRER I TLREE, R
R G Hl—FEARB AT ER. LTREE

ARFEEHETE R T S AUESR I RAT FAAAIIA I IR0 I SL R, sRAE AR bl H i —
FARBIAIFETT . LTI .

5.11. 2 EHFMH+ L BRERTE HEE S FME NS IEREE
AT G B BRI+ 44 B AGER H 5 (R B8 AR A B S P

5. 11. 3 HALBE = &%

¥ R & ()

1 |[fEHRIES 221, 091. 86
2 MRS E K 404, 693, 936. 03
3 [NBEF -
4 RIRLE -
5 |NHHRIEER 590, 240. 61
6 ARG -
7 | HAl -
8 |&it 405, 505, 268. 50

5. 11. 4 & WRFEE A T HE R B #3540
A HE 4 A AR ARG A TR B T s e 55

5. 11. 5 HEHRET T4 R EFAERBZ R IER 5 A
.

o100 3L 12

=



TCARF {E A O BRI B B 4 2024 457 4 TR,

5. 11. 6 B HEHE MHE R FHANSCF R 2

T

§6 FFIAE S AR B

Az 3

WS

THRZOMERS A

THREZOMERS H

7 YR < 4 L

15, 494, 209, 295. 33

e ST 1) 3 <5 B FR ) 473 0

472, 118, 188. 24

Vel - 5 75 S 30011 58 < LB 0

752, 530, 800. 16

75 U130 ) <5 S S A B (A Lk
UL <= A

e ST AR, < 1 AL A

15, 213, 796, 683. 41

TE: 1 ARSI R A S R A B LR B RN 0

2 AR T SO ST 1) 5 < A T [ 47 0 5 e R A 0

§7T HEEHNZHERRERREESH R

7.1 BR&EEAFHEES NI HR

T

7.2 BR&EHNERABEARERRARERER 5 A

T

§8 B HEH RFEHHMEEF L

8. 1 MEMINE—BREBEFEES M LFIABIEGET 20%8)F 50

Teo

8. 2 MBI E R HAhEEGE R
o

§9 ZEMFHEF

9.1 EBEXHEZ

Ly A IR 2 At v AR5 A% O B TR 5 RIS BT ik S W S R S A

2+ (RIS RO AR A TR BB 2

3. (LRI ERZ ARG ISR 5T



TCARF {E A O BRI B B 4 2024 457 4 TR,

S
7/

(TAREHME R OIME RS BIEF R S R SR )
5. FESE BN BURHLA: . B L IR,

(o)

v SEEFRE NS BT B

\\\\\

-3

v RTINS NI E I R A T A T

9. 2 FFBUHE R
4T NS AT .

9.3 &R

PR FEATAEE LI (A e SR A . WATFESOAT AR 5, 755 BRI ] A BUS_E3A STAF ) S ED
o

ITHmEREEHEARAA
202541 H 22 H

o120 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


