Z N MR EE

2024 4

—
N
f—a

532

=5

2024 £ 9 A 30 H

ER &

EEEEN: ExEESTEERAH
EETEEN: LEERRBEITROEBRARE
WEXHHER: 2024410 H 25 B



TR RAESR I BT R G 2024 SF 55 3 RS

§1 EERR
S E N\ (T 4 T A AR AR R R 1 R IR % S P ok B
T 2SS YR P S M AR B B AT
AT N LIGE AR R AT IR 0 IR A FRIE A SE S A TIRLE , T 2024 48 10 A 23 AAH
T AR B SR S RIS A AR SN A, AT AR A 12
PRI B TR

B BN R VA DARSIEAE F S B o (0 R U8 BT I8 Y 38k g B0, (HANRAERE 5 — E B Ao
RN EWSTFANRIARREIL . BN, BERE AR BT SAT AT A0 D A

MR,
A TR 45 RR L H 1T .
AIERE 2024 E7 H 1 HE2ZE 9 A 30 Hik.

§2 EE 7= MM
R &R eyl
F 4 FAUY 010459
%ﬁ@ﬁﬁﬁ BT
&A R H 2020 /£ 12 A 8 H

ﬁiﬁiﬁ g ISRl

838, 193, 019. 15 11

B Hbs ARFEETE A R T A RS T RTHE T, UKD B T 5 55
I G HIARR R BGEEOY S L R R Y R e YR
P AW KBS FMA TS SRt MECE. gREER. SEF
. AT R EEHAT VRS A, AR B B 5 AR
TS AT S A BREE, M s L& Ll
NG sse s HIE [ 57 B BUOR M e s de Bl R
A 2 R AE AEEE G ARGy, U XS 5 TN s v T B T T i 2k
&, RTRARIESMB RIS,
FEEHA SRS EHARAR
BEFEN VTR R R ERAT IR A R A )
§3 FEMFHEIrMESEHERI
3. 1 EEMZER
Hfr: ARt
sl Es 7N WEH (2024 4E 7 A 1 H-2024 49 A 30 HD
L A LB s 4,613, 478. 46
2. AJHAE 1, 400, 021. 96




TR RAESR I BT R G 2024 SF 55 3 RS

3. VBT 35 5 4 BUAS A

0.0013

4 AR & B HE

868, 018, 881. 70

b. WA A0 B

1. 0356

A (D RO RS AR SN . 83las . HAbN CORE A e ER S D
FURRAH IR 2 FAE FH U093 25 I (R AR, AR D9 A ) L Se B as in A 28 Fe i (AR B U as
(2) Frid ke SHEAR AN B RAA NNBEAZ 5 3 &R AT, TS SERRIL R KT 21

THSIECT

3.2 HEHERIN

3. 2. 1 EE&MPUHER KRR H 5 RN S B R 2 5 EL B

‘ N%5 {5 308"
FHEE KR | ENKER | gt -
Bt - o TR 25 bR O6) @—@
® PEZR | HEIREERG »
HEZ®
HE=AH 0. 12% 0. 09% 0. 98% 0. 14% -0. 86Y% -0. 05%
SU AN | 1. 10% 0. 08% 2. 74% 0. 12% -1. 64% -0. 04%
o4 3. 48% 0. 07% 6. 39% 0. 10% -2.91% -0. 03%
o= 8. 34% 0. 06% 15. 23% 0. 09% -6. 89Y% -0. 03%
H 45 [A
10. 46% 0. 06% 21. 22% 0. 09% -10. 76% -0. 03%
AR A

3.2.2 HESFFAEMURES RTHMEW KRR LI E LS B fE s
RBZHI LB

=
=
o
-



TR RAESR I BT R G 2024 SF 55 3 RS

FE LR 2R THIHE I R 5 [R) 1Ml 235 LU e ik ME WA R S 0 I S AE B ) L I

00%
00% e
00%
00%
00%
00%
00% A
8. 00% S
00% .
00% 7

00%
00%

L

%
\
\H

Pan
MM///J, )

2020-12-08

2021-02-19

2021-05-03

2021-07-15

2021-09-26

2021-12-08

2022-02-19

Ly
T
M
T

2022-05-03

0
)
(=
T
o4
()
(=)
o4

oo
?
o
T
[ ]
(]
(=]
o

2023-02-19

2023-05-03

2023-07-15

2023-09-26

2023-12-08

2024-02-19

2024-05-02

2024-07-14

2024-09-30

o
o4
(==
o

[—ERgfRihsEHkE — SRS EREE

e ARESHEFRARA N 2020 £ 12 H 8 H. MIEREERLE, ARGECH N6 M, &
IS AR A B BT BC B L BT & & R ) 5E

§4 BEEARE

4.1 ZE&2H (REGEEPDH) FHihr

EAFEE R L HIR
FERBH | BEHY

EZR MK
R

44 5% Ut B

ST EHAA R A MRS R
B IEFRR IS ML M . DT i
KR i pa EE AR AR 1%
BRI AU A BR A T B
FEAATIH . A BRI ARAT B A PR A
LG RS LS EARA A
PR A, FHREME R T A 755
2P, 2021 47 HIMAFE RS, I
Eeam. IUEFE KRR AIE SRR

T

A IS
L

2021 %8 H
16 H

13 4

W E . S AR BT B IE

& UL 60 RIRAIFFA PR MG
ROEZF R & e E IS
BB e. fEoRA NI iR
RRGERIEZF R A & 2870 90 K
FA IO BRI R Sk & . FBouihag
W5 o ISR IR B . FutE S

120 RFEFA UG RUE R R G, &
Ter MG ISR I B . SR uER
FHTFRIEF RS SR

p=i
H
p=i




TR RAESR I BT R G 2024 SF 55 3 RS

E: L e EEReaH, ERHIOVEeERAERD, B POURE 2 = oL 2 1
15 H 395

2. ArEiEResd, EPHREAEH 2 TR 2 7 iU e (RS B AR H 1

3. AEFFMOLAIE SGE GIEZRAL AN S BEAR A BT M) BIAH SRR -

4. 1.1 HIARSRER BB E B ISR S8 W E S 2 8 R & H 7 R 0
Vs AR AR AR 1 20 I E AR AR L S 7 R e S e B L

4.2 BB ARG HA A AR SR E MM A5 IR 3

FEARE N, T AR SOV S B NFORA R, AR IS0 B
ANFE AT AREEEHNET T QEFRRBEE ) LM REEEM, Akeites
[FIARAE ,  Fe BB LU BIAT B iR A B 5 B R 2K

4.3 AR HE TR

4.3. 1 AP BB RHATE R

WEWIN, RAF LR PAT QEFFRRREE AR AT S HER TR SR
MR A T W T AT A AR I I BE VS, b 5 B BT REE . BRI — g
VORI — e i3H 58 Bitiah . A FlE I RGFEHIAN Lot S5m0, iR A = &I F %
WHBIERD W BRI ZHPAT MGG 5 558 RIS Sh B S T IR 2 A
PRAF o

RGN, ATV BARN TG EEPAT O R, B ARS8 [ 1758 5 A 1]
G IAE Gy R A Gy HLEEAT WA b, RABUA R AT 28 5 BR IR O

4.3.2 REXBHIT RN LA

O A VBT AT 55 38 A 0 5 A 5 W s A DG B, @i RGER A L ARGE A 10 AT
RSP HT NN B E, PUTREZ ST AR AT S0 TR
A T R R AT S AR TE T RS BN A T2 5 RIS L B WA AT 9, R I F A 4
FIAE G FIT A TFsE A TR H ) 528 25 S /0 (R BRI AE Gy i ik 93 24 H BOE BE S% I 4«

4. 4 |EM N ES R IR AR

SR, AU NRERBUERAGTIEEE R, 8 A4, BUBILLE T b A He g
K 4.5%, B EHEE 0.6 NE A S i B MBIE LK 2. 1%, B R AE 0.6 T
Oy B PR e O BT R LK 3. 4%, B R EIVE 0.2 AN E A B R B 58

Fo5U 3 11



TR RAESR I BT R G 2024 SF 55 3 RS

AR TE A EE-10. 2%, 5 EAFF. 8 Ay, HamiB A &R 8. 1%, B AR 0.1
ANES R M2 [ HEIE 6. 3%, AL E R ML EE-7. 3%, B EHRE 0.7 NE . RATS
AT T H 9 APEERBEBCRERZ, 7 R REFE N 1. 8BRS 1. 5% 9 H A% 4
Fo 9H 24 H, NREUFATRIEE BT A2 LEA T 2O MBOE, WRIEERES, &
G B RFERE, G RRRIRE el QR mERmBOE TE, XREANY
o It RBUAR 9 H 26 H AU, W FCAAT AT S . S UER R IR Bt mBUR
WRBIRAT IR« ¢ BRI SR, A ENER” ¢ EERBEE T R
[IRS, PR P R RCE P R, MR, IRERE” . CEERIREANY, KR5St
KRG AN, TIEALR, K. BT SNT "« “EHF BT ARIRINEL” %,

RHENIH N E, REEFRMEIE DI W A TS, B FEEREAFT. N1
BRR, EfMhZBEN T, EFFFMZ T AT E P, 9 A 24 HRATAT K E AT IR T
EUORRE S R, 10 FEE GG R M TE 2%biT, 30 FEE I F R 2. 1%, & F
WA 2R RFER, HER TR Lk, KSR RIES T, i BRI
¥, B SEAGGERFIME, FRFERETREHESEMER, RITIE 8 HIFMHIEATEF KL
HeAE, EEih b2 Bk . FEHBTE S HX)G, ZHfumim, KieHMUEHE, 1EFREARMRE
T, ERMEREEY .

PR TEREAN Z 2R FE I UERE T MR AR AWK, 78 9 AR KA AR NP T R
I R B 7 2R

4.5 MEHNESHL SR
BEANR G IR S BUFEDY 1. 0356 76, ARG HIZE S M HUHER KRy 0. 12%, FHHL
GBI A 0. 98%.

4.6 MEHINEETA NHEE ST E B
AN ST ANATAE 7 BRI R N B e B i AT U A 1 DL

§5 WAAGMT

5. 1 MEMKREEH~AHEHNR

s T H & o)

i 3 4 A BT 1) EL B
(%)

1| Bt - -

Hp, B - -

2 | RERE - -

=




TR RAESR I BT R G 2024 SF 55 3 RS

[ 5 Wi #5 %

1, 165, 862, 342. 05

85. 13

Hrb: gz

1, 165, 862, 342. 05

85. 13

B SRR

AR

SR AR BT

KNG gl 7

Horpre SEWrIRIE RSB IR 4

I_LL

i

BAT ARG F /AT 61

203, 581, 855. 69

14. 87

HAb 5™

aif

1, 369, 444, 197. 74

100. 00

5. 2 MEHIREBAT WA R R E R E A S

5. 2. 1 MEMIRIATWARHFAREREL S
T AREAMEIIRREF BN .

5. 2. 2 MEFIREAT W KB BIER B BRI RAE
T ARG AR AR R VRO 4 7 I 22

5. 3 JARAE A SOMME oy H 5 7 15E LA K/ INHE e 0 B S B B P 4

5. 3. 1 MEHIRIEA OB 5 E G FE 7= LB NHERF BT 42 BER B % 9 41
T AIEEAMR G WIRRFFAT IS

5. 4 EMREBSF R TRNORER LS

K

75 A

~RME Oo)

R P E ] (o)

1

H X 5%

2

KT

3

e

1, 165, 862, 342. 05

H: BURMEEER

1, 165, 862, 342. 05

ki

Al FE YT BT 0

I

R (RSB

L A7

O |0 [N | |01 ]|

HoAt

10

it

1, 165, 862, 342. 05

134. 31

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A

F5 | Bt | Al BE GO | AR G | SEEFEERE] 0
1 170215 | 17 [EJF 15 | 2,300,000 246, 241, 276. 71 28. 37
2 180406 | 18 &K 06 1,500,000 166, 757, 671. 23 19. 21

BT 11w




TR RAESR I BT R G 2024 SF 55 3 RS

210408 | 214408 | 1,200,000 123, 141,336.99 14. 19

4 | 230315 | 23 HEH 15 | 1,100,000 112,438, 986. 30 12. 95
220208 | 22 [EFF 08 | 1,000,000 103,008, 575. 34 11.87

5. 6 MEHIRIEL A RME HES T 3B HBI R /MHEF RIBT 48 B SCRFER 85

R
T AT GAR T WA R IR B SHFIL TR

5. T MEHIRILA RME HE ST ™ E LA RNHRF IR T4 &R E5 914
T AREEAREIRARIFA SR

5. 8 A MR A RME 5 E ST 1#E B RN HEF R BT A BUES B B 4
T ARGAMREHRARFFARGLE.

5. 9 MEWIRFE ST H K E I 5 1B 0L it A

5.9. 1 ZHE S BB BOR
A H AR PO R BT R 0 85

5. 9. 2 R IR AEE S4B A H A5 3 52 Kp A4 25 B A
TE: AR SAMA AR RS A E AU

5.9. 3 A H AT B R F
AT AR N R B [ 5 B

5. 10 BBEHASWMEME

5.10. 1 AESHBRKIBI+HIEFR AT EAEHRE IR RE R TVLRFEE, R
FER g H ol —F N ZBIATED. ATTHEER
AN I 2 BT (N AT A4 RS (K R AT 2 A B A M B ) 7 5 R A s A 75 ) T —

FREBINIFETT. AT AT DL

5.10. 2 ZEREN T TR B ERGBEHES S RM B SIEREE

AR 45 1 P 5 4 B R R 44 e S S A7 4 U 1 6 146 P S R T 0
5. 10. 3 HARKE F= 1k
VE: T

5. 10. 4 R EFARKFER B4 T # OV R ™) e S5t 55 BA 40

o8 I 111



TR RAESR I BT R G 2024 SF 55 3 RS

TE: RIS ARE WIARRSFFA AT 5 B vl 58 57

5.10. 5 $RE AR AT+ 48 B T A AE FE Uil 52 PR 00 O 4t BA

T ARG AR RSFA IS

§6 JF SRR S

L VANNG)

e ST < 0 A0 A

1,515,742, 121. 83

7 ST A] S < 5 HR A ) 20

Uik s AT T DI < i DB [ 4 A5

677, 549, 102. 68

75 Y1300 ) B < 5 20 AR SR A (A7 AR
UL =T D

T SR < U A0

838, 193, 019. 15

§T HEEBEANCHEFRERFELEERFNR

7.1 ZREEEAFHERESHFEHNER

e AWEMN, ARSEHARZHBERSREARLS, BIEAREHER, ARSEFHAL
FaEAES,
1.2 BZEEENEHEERERBARZRER 5 HHA
e RGN, ARSEHARZHBERSREARLE, BUEAREHER, ARSEHAL
FaAES,
§8 M mE RN M EERF R
8. 1 EWHN R —BHREFTEZESLHLLHIEB|EEIT 2095155
” Cira=p IS e S Y T I R el SRR A
e FEEs
9 AL ‘
{ A 54 Al
j;i e | s fﬁg fi;ﬁ ;’ﬁg Y iﬁft“
DIJ ﬁli 20%5,‘] KN KN KN 0
7 IRF 5] X ]
20240704~
1 254, 750, 384. 72 - 254, 750, 384. 72 30. 3928
20240930
Bl 20240703~
2 292, 939, 166. 10 - 292, 939, 166. 10 34. 9489
&3] 20240930
20240703~
3 290, 499, 661. 08 - 1290, 499, 661. 08 34. 6578
20240930

=
pes



TR RAESR I BT R G 2024 SF 55 3 RS

0
A

7 iR A

AT & O L — BB T 2 ) B0A B BB I AN I g AU 20%, RN B AERBTARE &
I T R T I AT U

() e [ FA 7 20 347121 P i 452 B ] 8y XL

AL P % B [P P S fid A A I < AU [ PR 2 A, DAL 2 A U [l e, e /N
T e T /N AGE 0] PR 10 5 A% ] LU A o0 A ST 0B L S SOAST el o R ] 1 XU o

() R R B BN XU

B PR KRR [PIIN,  ep E BENIEAT R S KR AR, X 3k g B i AR R
Wi s - ELANIE RIS B B VAN g B8 . ik e (i Ok B O D 5 NS 1), # T RE =
JlHE 4 B A T BOR BN o

(=) FegHest Hbn i e XU

BB H KBRS, AR AT RS S BUE e U AR AN, BRI In R ARAT R &
Gy TR A G WHERI I 1, IS SEBL L G 38058 H A A A2 — 52 AN E 1

(P Fe <A AR Al 2% 1 B B A e XU

(FEeaF) AEXUE, 820 NTARH MRS O HERE ABE A 200 NBi# & 5™
{FEAR T 5000 I TetE IR, 2k BN 28 8 IR 75 7 DA R s 4R 50 A TAF H LAY
RIEIEH), AReEE R L IRIRIER &6 F2E R HTEE, BT R e 08k f
ANK S, RIS e e NN ) o IR M el o R RAT R OG5 B R . DRI, R 0
T MR RE KRR S5, TR I B B B IR, X AR I 4 1) Sk e A7 48
7 RGEE R

8. 2 MR & R M ERER
o

i

§9 #ENMFHR

©

A BEXHER

Ly A N S oA B R IR BB A B (1 3 A
(G MG AL R S e B )

(FouHc MG RUE R B SFEE T

v ESEBE LS TURIE . B,

IR NS BRIHE . B

e~ w [\
’ J

()]

©

. 2 Tl AR
Ho e N\ s ST AL,

©

3B R
BeRE BN R PR ], WA AR SE B,

o100 4E 11 50



TR RAESR I BT R G 2024 SF 55 3 RS

BTESEHRARAF
2024 #£ 10 A 25 H

%1 3k 11t



	§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
	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


