77 IEE FRE 3 4 H e T Bz RS
B EE

2024 £

—
N
l—a

5 0 Z

=R

2024 %6 A 30 H

HEEHAN: TEERFESEEGRAF
EEFLBAN: MUVBRITRGERAT
WEXHHEE: 202447 H 19H



J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

§1 EERR

ReEHANNERES LERRERR G R RERICE. RSP IR BE S,
TR FEA BRI SR L AR PN S8 SR AR ANl BT 54T
BEFE NPT IR A BR A FRYE A S G S RIAE, T 2024 4 07 7 18 HER T AMRE
I S5 FE AR AR ER IR A SIS SN, RIERBNE A RERICE. RV

H B -

e RV ABUSAE S B ST RN BRI P BE B0, (HANORIEZE & — € B A o
R HAEW ST AR IRREI . BEA MR, B5E AR B R AR AT 4 I 1A

e AINEGEE S IR e

ARG A 55 B RLER A H T
AW E 2024 4 04 A 01 HEEZE 2024 45 06 A 30 H 1k,

§2 &= R

F A TRFR 7 IE s RatE 3 N H BT RS

F4 ERAY 013730

%ﬁﬁﬁﬁﬁ R IR

A FEMH 2021 12 A 7H

?&ﬁtﬂﬂjkii/\{ =¥l 984, 582, 854. 42 f}

e =k AN FE G AE AR AR R Y FE R, G SR IE G PR R AR g (e .

Ea g 1. F5 AR R
AFE G IR R M NFERE, 456407 . Z2WER J7 ) MU 2k
KA b, LR R A A, DRI E e
Beotil s
2+ FFRBUHEE B A
FROEVEIAN , AXE SRR m A B ahtE, 7R N 2%
%o

M 435 H g e v A M CaE) FEEUI R F X 90%+ AT A A A E (BijE)
X 10%

USEUR 28 P AIE AL G N TS &, PSR AR KR T R & R &
e, mThRmisise.

FEEEHN 77 1E & 4 P B A A

HEFTEN MANVERAT AR A IR A F]

§3 FEM SR MREESFEERN
3.1 EEMEHER




J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

Bhi: NRMJG
BB R0 WA (202444 A 1 H-2024 46 H 30 H)
L AR SeHil st 9, 134, 541. 29
2. A A 15, 076, 119. 00

3. IBCT-H3k & 0y AA SR

0. 0149

4. WIRE T = idHE 1, 002, 332, 281. 47
5. WIAR I S HdHE 1. 0180
v AH ST R R S AR RN . BB . HANIRN CAE A i EA s D 41
BRAH PR H IR, ARIRNE AT 2 s2 B i _E A A e EAEsh R as
2. iR SR br AN OFER A NN 5 8 T2 L, T\ 2 S PR s 7K P22
KT yEr.
3.2 HEHERI
3. 2.1 HEMBIHEM KR L5 RS LSRR 28 R A LR
MRS = 20E5"
HHEMKE | PEEKER | LSt
M Bt HWEER | O—6 @—®
® FRUEZEQ | HERZE RO
HZEZ@
TE=AH 1. 54%| 0. 04% 0. 96% 0. 06% 0. 58% -0. 02%|
AN A 3. 01% 0. 05% 2.19% 0. 06% 0. 82% -0. 01%|
TE—F 4. 36% 0. 06% 2. 98% 0. 05% 1. 38% 0.01%
Hit & &
9. 27%| 0. 06%, 4. 93%| 0. 05% 4. 34%| 0. 01%|
R E S

3.2.2 HES & FAMRE S RIHFEN K23 KI5 F LS L ERE A

BB LR



J7 1EE FRRa1E 3 A H ETFi%F 2024 55 2 TRl

IR, B IBAIE 3-T- A Se ST 3 St T M R 5 SRl A Ml S5 HE 42 B SR BE T e B S R 30

s B )
9. 00%
8. 00% vrﬂ"/
7.00% M/f,/u
6. 00%
5. 00% ' M»/N\W .
4.00% /ﬂ/“ e o
3.00% S
2 00% i ﬁ“ﬁw" Seiind o AW . Jw_/ﬂ
1. 00% /«/ff“/f A N E
0. 00% »/‘/W e T e
5 8§ 2 83 5§ 8 K 2 83 5 £ 8 8 8 3 & 8 25 8
& 5 32 8 88 -5 823 85 85 25 38 @
S 8 8 8 8 3§ 8 ¥ 2 2 28 28 8 8 &8 2 ¥ 3 3 =
—FEEHRIEN AEF RS RIS ENEE — S EERRIET BEF it 2l st E|
§4 EEAWRE
4.1 RELH (HELSLHENH) BN
e | ms Eﬂi%ﬁﬁ@%’ﬁiﬁéfﬁﬂ;ﬁﬁﬁ WEZF Mok .
FRBEY | BEE | FR
AR A, MR (CFA), E4E
TIARAT A B IR A 7 2 AT SRl 50
Lo 2013 4 5 H I B AERAT A
HIRAF], PiEERT 856758 5+
B, RS HE RS, [ e U
23, 2020 4 7 HE 2023 4 12 AfEJ
T & O HE 4 A PR ) [ 5 W e B 4
WA EH, PATER ., R IRER R
I 5 WAL 7k ST, 2023 4F 12 A BEAT 5 1E & %
FEEIE G P IR ) ] AT o i 4 5 B 04T
T ERATELR 2021 4E 12 A 7 B 19 4 BTN PATESF R RKRASZH
DN ZN H . 2021 % 1 HZRIREIIR, EHIEE
Eeis R A G AR R T e 4 T IEE
ZepL1 HERMAF AR RS T IEE
& R Al i £ o7 Y b S FR 5 B Bk 4
HEZH, 2021 41 HFE 202347 A,
177 1E & HE R Al A5 5t 25 AR 45 05 Jik
SRELM, 2021 £ 1 HE 2022 4 10
F AR 77 & FH R 5t 77 BUUE S5 4% B Bk
e, 2021 4£9 AERELIR, £
J7 18 FRR A Al i 53 77 BUUE F 5 B Bk 4
HEZH, 2021 4F 12 ARRETER, £




J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

J7 1B & HARE 3 AN H g AT U 27 ALk
FIHEI SR SLH, 2022 4 3 AER
F IR, AT 7 1B 8 He 4 — 4 58 I s
IR R TR B S R 2 1. 2022
6 HE 202446 H, AT IEE FFadh
3N P R AL SR B 4 0
S, 2023 £ 5 ABZWEIAR, £
1E & Ffats — & Wr s s ARk
R RIEE IS ZI, 20236 HE
A5 HAR, AL 07 1R & H AR 3 AN H e T
BRI R R R S RS2 . 2024
5 HEMREIAR, (F77 s A 3
A PR AR R R e i 4
ZH,

B

I Bt

2021 ©F 12 H
17 H

16 4

ORI [ 37K 2 4 55 B A 1. 2010
3 H & 2012 4F 3 H THERuE A
PR ) B8P~ B AR B BT 3 2012
F£3HE 20144 4 A FEBIERE RS
(BN R B B AR I 4 2 2014
5 A% 2016 4F 6 A TALEREFHREE
A PR w] [ e i s T e ;s 2016
E6 HA 2016 4F 10 A T &EHE
PRA R (D [ 8 Y o 5 BE B AT I S 22
P, 2016 4F 11 H % 2019 4E 3 H 7%k
TR e 4 A PR W) ] WA S 4R
BB, 20197 HE 20207 AT
J7 1E & HRE 4 B PR o ) [ 5 i o ik
SR BT ; 2020 4 7 H A2 2022
9 AT 7 IR S HIEE 4 B B R 2 ) [
SE WA 2 i 4 PR S PEAT BR JE 4HE5 2019
8 A& 2021 4F 1 AAETT IEE FER 4l
T AU R A4y IR & H R4l
R FAE SR TSRS SH; 2019
tE 8 AZBRE IR, [E 7 IEE A&/ hFE 1t
MR E . T IEE Mg
FEEREZTH, 2019 4 10 H & 2023 4F 4
H s AT 77 1E & FRRI A5 5 5 BRI 38 7%
FEHEAT, 2020 4 9 H EIRG WA,
1E77 1E & AT 39 4~ A & B s 251
R RIE SIS, 2021 4E 12 A S
A5 AR, AR 77 IR & HkatE 3 AN H T
R AE SR TSR &S, 2022
1 ABRMWEIR, F7EEHRA 12
A ARG HIER R R SR &S
TR, 2022 4F 2 H&E 2023 4E 4 H, {F5IE




J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

B ER A R BOESR B R H 4 2022
M2 A BRI, A7 1E & H R 4l fi
g RUE R T R S o 23, 2022 4 7
H# 202349 H, {£771EE a6z
THER R RS SEH, 2023441 A
ZHEIAAR, (TJ71EE LR AT
AMA TR T RFFE IRIE R R R e e
B, 2024 4F 4 AZRIEIIR, EHIEE
HoxiAs 6 A HFEA A IR BUIE SR 51 5
GHEZH,

e L CAREREIR A “BARH Y 2 lda o w thoE i 0BT H AL IS 3

2. UEF MO B SCEMATIE B2 GIEFR I ML N 3 A B BRI A S

3. ARSI S B R AAERL S 50 i BRI I BT 2 2

4. L. 1 HIARSHER BB B BT S R A S 2 8 R N E 7 i
AR P TS 5

4.2 BEAXHR G A AL e T E1HF 00 R 3

WEIN, ARG E BN RS A SGERE A S FRIE, AFWSEEN . Bk
T A R BATIE I RE B0, AR AR KU AR A 1, 9 ke B A N TR IR
RH . AFEGIBEE TS RS NAE G S R OHUE ML E, T HE SR HRA AR
i AT

4.3 NP G R Y

4. 3. 1 AP 5 B HHAT L

WE I, RIS EBNHEIT T GEFFREEEE B AR AT 5 H B T8I A F
IEE ARG E A RAR AP HHE) KIHE, i RGN AT AL AL 55707 7 A% 22
Eor A TIAT, AP AR N E BRI SRR AL G .

FESCBE SR A BRI, A B BN L 1 48— MR BT T BT 5 A s w3 5
BN QAL FE AL Gy 0 RAG L e, B OR S BB G AE SR 7T 45 8 0B i I R SE TR R e sk Ty
A TR (R IARIE, B SR e BRI ST AR R 7y, R G2
FERBU N B ERE. @R ASRBHE BB RS, B AR HIELR,
BRTFBAMGE & 17750, A R B A A 2B 8] R G ANAE 5y 55 5K AR A TH 3 A5 B AN ELRE S

FEZ G PAT R, ARSEHNTATEP LS HIE, ZHHIEMESH KT BN AT
525 IREFF IR A0S, U RS M N R AT P 48 2, IR A TR B TR A . X T

% 600 #1131

St
PNy



J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

— R RISEIR I T, WAL G RN S 58 1 AR B AL -

4.3.2 RERZ TR E U
AIEGE BN TR A5 MBI, RS AR KA SAA R H DTN

4. 4 5 WA E S HIBR RIS NIZE AT

TR ARIEENSN TG R IR, AR R BSOS BUR R R IZ A RIS 5 R B 1
IR, AP AE R B, B RFEEURAIEAT, 7 R R BB A A R R A e B
TR0 PATIE R AR R MG, i AR ERMIEL T, 1L
i RIELE MAT IS, (FH G E R AT IR R TR R AL, kst 2 K BT M TR RS, E A
ZER 2 IS 2 Py SEARABLKT - MR BT T — 2 2B Z 15 S M TR ah, A 3 i
T2, TR R P R

WA, G T AR R e PR AR T B BN, ™ R A5 TR (R RT3 Tl i A 2
HM LIS LA TF M EBATFE TR

4.5 |WEHAZE S SRA
ARG (FF) MEAHE IOV SERIE W “3. 1 EEM SRR & “3.2. 1 e mauEE K
FHLE FL S AR HE Y ol R A LA™ R 4R

4.6 MEHINEERA NBEE S H - ETE 3T
AT GAME N AR S FA N S o i E M R Ol

§6 WEAGWME

5.1 REWRBEESH=HAHN
75 it H & ) b 3 S BT I LR (%)
1| B - -
Hrpe KE - -
Fe - -
[it] 5 YA e 52 % 1, 542, 004, 740. 00 99. 55
Hrp: fiidf 1, 542, 004, 740. 00 99. 55
e FRUESF - -
Dt L iy - -
SRbATAE I - -
SN IR 4 gt - -
Horpe SERrCIRIE 0 SRR 5 4 il Bt
p=

7 | BRI ERMEE A S AT 6, 998, 166. 72 0. 45
F TR




J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

Hot 587

it

1, 549, 002, 906. 72 100. 00

5. 2 MEMIRIBT U R ERHAS

5.2. 1 MEBRBTWHBKEABREREHE
I G AR A AR R R

5. 2. 2 MEMRBATW A RAE BB R R BRI RA S
ACEE AR A WA R A W B S

5. 3 AR A MME o EE S F A HE H A R/ ER P BB B R B 4

5. 3. 1 MEWIRIE A SLHME 5 ES B rHE HLB KN HEFF I BT 48 B B R B 4
I EAMR G RRFFAREE R

5. 4 MEHIRE G MM T RMBFRRAS

e i 75 A ARME G i B ST B R o)
1 XK fi 34,317, 341. 53 3.42
2 AT AR - -
3 LR iR 614, 248, 274. 95 61. 28
Horb: BURME SR 105, 671, 506. 85 10. 54
4 Ak iz 73, 764, 318. 03 7.36
5 Al i A i % - _
6 A T 672, 242, 552. 07 67.07
7 AT (AT AZ 57D - -
8 [E) VA7 B 147, 432, 253. 42 14. 71
9 HoAth - -
10 it 1, 542, 004, 740. 00 153. 84

5.5 MEHARIE A FMHE oG H & T 13#E LI K/ N R BB T4 7 808 A 40

Fa | g 15155 44 % e G | ARME Oo | HERESE=HERE] (%)
1 220210 22 [EH 10 1,000,000, 105, 671, 506. 85 10. 54
24 B HURAT
2 1112497868 FEURAT 1, 000, 000 98, 341, 486. 30 9.81
CD106
3 102381645| 23 JL#% MTNOO2 700, 000 73, 018, 759. 56 7.28
4 2228047 | 22 1HFARIT 02 700, 000 72, 056, 852. 46 7.19
18 2R
5 1101801404 AL 500, 000 58, 243, 114. 75 5. 81
MTNO06

5. 6 ME AR A AMHE G E S B 5HE HBI KNP BRI T2 B SCRAESR 3R
B 41




J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

ARSI GAIR A IR R FFA B SCHRFIESR -

5. T WM& HIRIZ A M E GRS W7 3E H B K/ NHEFF BT 148 5t &R B W 40
ARG WIRARFFA S & /I

5. 8 MEHARIE A FMHE o H & B 13#H Ee I K/ NHEFP B TL 42 BUIE BB B 40
ARSI G ARG IR AR FF ARG

5.9 MEWRAZE SR E N EHARAR G B HH
AR FE G AR PR A R F5 % [ 5 1A ¢
5. 10 HEHEMEE

5.10. 1 ZAEEBBNET+RIEF AT ECANL T HIERER I ILREE, B®
FEME Gt H AT — R BIATHER . LT HER
AR A IR+ AR 9 AT AR e, R ARAT B 4 PR 2 ] b B 5 i T — 47 Y

SZPME AT AT EDT AT AT Ol I, ARG R P AT S B AE R I ER,
S EHNGHEED, AR WA GRS IR R R 5

5.10.2 &R ENI L RERLTBHES A FME N EEREE
A AR IIARR B ISR -

5. 10. 3 HABE =1 R
Ko

5. 10. 4 A HARFFEA BIAL T HBUP B T R 57 A 40
AT AR IR AR R A T B T 34 7

5.10. 5 R EHARET 4 B 2R A AE R IE 2 PR IE DL A B B
AR AR A 1 44 JBe 552 FR AN A DI 2 R A

5. 10. 6 BB A G M B A SO R B 7

T & TANRIRRE, 32 M5 G A ] REAF e R 2%

§6 JF B S RS
B
A5 S 4 ) B | 700, 301, 347. 69

o9t nm



J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

15 HA A 7] S5 4 s HR I 7 40 1, 969, 318, 769. 78
el S SR A 3 4 R R [B] 477 1, 685, 037, 263. 05

T T30 ) 5 = R 0 AR SR A (A
UL <=7 IRAD

e 15 1A HA AR S 4 4 B A 984, 582, 854. 42
VE: RV A E RN A, R[] 4 A B 4 A L

§7 HEEHANCHERRERREAREEENR

7.1 R&EEAFH AR SMH BRI HER
AR A S G BN RIZ A B e e A AL

7.2 B&EHENZHERRERRARE ST S HA
AR AR G BN R IZ A BT e A Sk 4

§8 MR R E REHHMEERF R

8. 1 MEMNBE—BBREFEESHPLAED MBI 2095 1F 7
H =
Z 5 A AT S T *&”ﬁﬂiiﬁgé 1y
Hly FPAREORLS i e |
AT s on| o e wang |
sl 7] e ok ” T (%)
1120240416-20240422 —|787, 788, 774. 00|787, 788, 774. 00 - -
M1l 2120240401-20240421(399, 999, 500. 00 -1399, 999, 500. 00 - -
1 3120240401-20240415 299, 999, 500. 00 -1299, 999, 500. 00 - -
4120240422-20240630 —984, 445, 264. 82 —984, 445, 264. 82|99. 99
= SR R

AR HE G AE AR S AR B BB R e A L )3 8 B R T i e A B 20% 1 9T, AE T
i sEA BT OUT , GE I BN Pl s e E], TR S A i E R 2, R
SURHE RN XSS, BB BT RETCIR N AR BB G 077, B i A A AT RETC IS I
WPl (A e B AER TG OL T, A5 REA 2R e A LR R 98 KRR (Ml AR S 4,
] RE B FL R [B] Ja A G B P BE SN A TAR H I 8HR T T 070, S T R I e iz
PEOr A SHEAE G S I ARG SRS

§9 ZFEXFHEZ

9.1 FEXMHER
(1) PR SR v S SRR A SO
(2) CFIEEARIE 3 A ENITRGEF IR SR i e &5 F)

o100 & o113




J7IE & FRa1E 3 AN IR 2024 4E58 2 ARG

(3) (FIEEFRIE 3 DA EMITR G R B A ST E 0
(4) 7 IEEFARIE 3 A ENITR G ISR 55 Ak e S W )
(5)  HEEEEAMLSS BAEALIE. B

(6)  HBFTE NS B B LU

9. 2 FECHh i
BB SR 5L 4 B R /B SR N R T -

9.3 BB
P ] B A A T NN/ SR ST A BT B i & A SO FE S AR, B
I E -2 BRE 1) P B A 46 2 SO 0 5 1 e 5 B

HIEEHRESEEEHERAF
2024 £ 7 H 19 H

FoLo k11 m



	§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国债期货交易情况说明
	5.10 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

	§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


