2024 4

—
N
f—a

547

=5

ER &

2024 £ 12 A 31 H

EEEEN: ExEESTEERAH
EEFXEN: PEILHBITROERAH
WEXHHER: 202541 A 22 H



U R RAESR I BT R G 2024 SE 55 4 ARG

§1 EERR

Fe G PN o N R AR G P BRI AR R AR C B, DR I RA B K
FEXTEC YRR S HER MR R B AR R AN PO ST

FEFEE NP E THEATRO A RAAREARE S FRME, 720254 1 H 20 HEK A
A PRI SRR ERIAR A G IR E TN, REERANBENFEERICER. RPIER
NN PN iR S

G T RV ARSI FH R 5 1 S0 B IS I 4 7, (AN RAE SR & — s A

B N BUFAMCER I ARAKRIL . BB MR, FoEH AR H BT R SR AT ML A2 B 3 A
e N EE SR

AR I 55 BORERZ 1T

AR 2024 46 10 A 1 HE% 12 A 31 Hik.

§2 &7 Mo
B & faipr Yyl
R4 TR 000694
FegiafE LTIFF
EE&ERAEMH 2014 4F 6 H 26 H
A5 AR B S A 0 S 3, 166, 599, 711. 06 4
ot Hix AR B G T P s 1) XU R RIEE 4 e sh M I AT 2 R

R F B B B, ) BT R Sl St
BOEWER YT, it BIE AR E Rt

B A AIEE NI REE S, MFTFBE LA T2 &
B 80%. FEMLAIRT, AFEEIE R M T
Ho ERTTMECE. fORBEIR. SERR. Wi
DRI AT VPG 70, X [ S WAL 2 B8 7 AN 6 o B 7
SR PR AT B IR, T R FLC B EE .

b £ PR T T e A iR Ak
PSR 2 45 AR RIEGFIF I, B TR U P AR X

oz i ih, LTI XU S PO o o T B T 2k 4
TR G BB SRR R 4

AN FHSEHARA T

BEEEAN Hh R ERAT A A B A

T K HE A A TR FR FZoui Al A ZouA C FouiA D
B RIEEAE A 000694 020974 014005
T R S 4 O 5 1,995, 5;);, 692. 90 | 231, 842;\964. 16 | 939, 152;\054. 00




U R RAESR I BT R G 2024 SE 55 4 ARG

§3 FEMF A MELSHERI
3.1 EEMZER
Bfr: ARt
F B 55 FR AR A (2024 4F 10 H 1 H-2024 4F 12 H 31 H)
ZcigA A ZouA C FZouA D
L AR sk i 14, 056, 600. 26 1, 230, 760. 19 4, 396, 004. 76
2. AR 36, 895, 791. 31 2,871, 162. 56 14, 567, 875. 15
3. ALY 3515 4 A B A R ) 0. 0170, 0. 0149 0. 0202
4. AR G 0 2,248,968, 983.67| 261,018,479.09 1,057, 326, 326. 75
5. HAAR L A A E 1. 1270 1.1258 1.1258

e (1D A O SEIGEETR A S AR BN BeiRias . BN CRE 2 R EZsk )
FHERAR < 37 RTAME FI AR A5 Ja (AR, AR 9 A 39] 2 se B et A0 28 fe (B 22 sk

RV
Fay

Il o

(2) PridFEe SRR NAWEEE 5 e & & T2, T3 5 sebrifcas K1 2

T roT.

(3) FEJCISH D RIS MESLFRAFEEM 2021 4F 10 H 27 HH 4.
(4) ZETuE A C RIEESMELPRFEE M 2024 5 3 H 14 HFHF 4.

3.2 & ERI

3. 2. 1 BE&MPUHER KRR H 5 RS BRI s 5 LB

FZ LI H| A
‘ b & bl et
HHEMRR | gt | -
prec sEs kRO . e 25 2 by O6) @—@
MEZEQ | RO ‘
HEEZ®
HE=AH 1.61% 0. 08% 3. 05% 0. 12% ~1. 44% -0. 04%
T EAAH 1. 70% 0. 07% 4. 33% 0. 12% -2. 63% -0. 05%
itk —4E 5. 17% 0. 06% 8. 83% 0. 10% -3. 66% -0. 04%
o2 =4 11.65% 0. 05% 18.51% 0. 08% —6. 86% -0. 03%
kA 15. 85% 0. 08% 29. 02% 0. 08% ~13. 17% 0. 00%
H 3 45 1A
56. 91% 0. 09% 70. 93% 0. 08% -14. 02% 0.01%
AR B4
FZ LA C
%300 4t 12 T




U R RAESR I BT R G 2024 SE 55 4 ARG

k& b e
‘ HEEKR | gt | B
Bt [EEEKEO - o T 28 A OE©) @—@
MHEZEQ | HREEERE ‘
HEZ®
HE=AH 1.58% 0. 08% 3. 05% 0. 12% ~1. 47% -0. 04%
LA H 1. 64% 0. 07% 4. 33% 0. 12% -2. 69% -0. 05%
HEE&AR
3. 45% 0. 06% 6. 65% 0.11% -3. 20% -0. 05%
ERGER S
E: (D) 2ZBIonisHAF 2024 4F 3 A 13 HIg % C RIS M.
(2) FZICIH] C RIS MESLFRAFSE M 2024 4F 3 H 14 HHF 4.
ZIUEH D
‘ N &5 58S
‘ FEEKER | gk | -
B [ EEKEO o o T 28 OE6©) @—@
WHEZEQ | HREERE -
HEZ®
HE=AH 1.52% 0. 08% 3. 05% 0. 12% -1. 53% -0. 04%
JU AN | 1.61% 0.07% 4. 33% 0. 12% -2. 72% -0. 05%
o4 5. 09% 0. 05% 8. 83% 0. 10% -3, T4% -0. 05%
SR e 11. 54% 0. 05% 18.51% 0. 08% -6. 97% -0. 03%
H 45 A
11.92% 0. 05% 20. 40% 0. 08% —8. 48% -0. 03%
AR A

e (1) ZoosFT 2021 45 10 H 26 HIi&% D 2RIEE 4.

(2) FZoiA D FIE AL PR 2021 4 10 A 27 HIFUA.

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i
RAT K

pes

=



TR RNIE SR B L 6 2024 SF 5 4 FFREIRE

FE LIS AR THE K 32 5 [R) Ak 45 bb e Bk M U 2 3 1 I S aE H kbl

72.00%

64. 00% /J
56. 00% /J

48. 00%

40. 00%

32.00%
24. 00%

A

16.00%
8. 00%
0. 00%

o
—
I
(=)
—
|

2014-06-26
2015-08-04
2016-02-22
2017-04-01
2018-11-28
2019-06-18
2020-01-06
2020-07-26
2021-09-03
2022-03-24
2023-05-02
2024-06-09

2024-12-31

2021-02-13
2023-11-20

2017-10-20
2018-05-10

2015-01-14
2016-09-11

o4
4
(=)
o4

|[—ERSHARITR MK E — SASFART LSRG E

FEIUIEN|C BT E I K R [R) ) 435 b A Ak Wi 2 =R 1 ) S E ) L

o~

6. 30% I/" W
5. 60%
4. 90%
4. 20%
3. 50%
2. 80%
2.10%
1. 40%
0. 70%

0. 00%

2024-04-28
2024-06-12
024-06-27
024-09-10

2024-10-25
2024-11-09
2024-11-24
2024-12-09
2024-12-20
2024-12-31

2024-09-25
2024-10-10

2024-08-26

2024-03-14
2024-03-29
2024-04-13
2024-05-13
2024-05-28
2024-07-12
2024-07-27
2024-08-11

o4

|[—EmSFICRITE S KE — SutfoR il S|




U R RS I R

2024 fEH 4 ZEEMRE

FZEFLIEAD R E K R E

5 [A) S b 257 b e ik S 2 == g 1) SR GE $0F LE B

20. 00% ~
18. 00% A _UJH
16. 00% /_m/fv\“/ 7
14, 00% E v«f"’"‘/
12. 00% el =
10. 00% o //.r’ T
8 00% /_,,—""I - /
6. 00% A
4.00% i - o
2. 00% ATl ’W R e T
0. 00% "
|— STSFDRI A EMRE — BTEFORILAI B % |
e (D AREESHAEFRAEMNBA N 2014 4E 6 A 26 H. RIERESAAL 2, ARSEOCH N6 MH,
OIS FI AT S K TR P BB L A A R 2058 .
(2) FZuPAIT 2021 4 10 H 26 HI% % D KIS M H.
(3) FZIUIH] D RFE S M PRIESM 2021 ££ 10 H 27 HIFHA.
(4) #FZIooisA|T 2024 4 3 H 13 HIE& C RIES0%.
(5) FEICIH] C KIS M IPRIESEM 2024 4E 3 A 14 HITUA.
§4 BHE AL
4.1 EEZHE (BEESLHE/NH) FHH
ARSI IR | 1iF5 Mol "
it Bl — H
a | BE Trmnw |mEnm | oW ke
S PR R A, MRS
B AERIE IS M ER . R4
[ B 5 A B A &) KU PEAS & 2. 2016
6 AMANETLHESE, FHERRRE. 5
R EE. Realpi, Ifrikse
L, PUEFZECIEEWN I R R R A
H4 1| 2024 4E 8
wane [ éig ja . 4 RN G e
e RIES 5 B o4 %nwﬂmm%mw
FAR R RIE RS, Fuhsf—
SR WP LG R T R e A S P 3
& ZouE AR AN SRR
& U A TR R T R AGIE
BRI SE . FUFAERAE R
%67 St 12 7



U R RAESR I BT R G 2024 SE 55 4 ARG

. UL NI R K
EIETF B . i Al iR AL
B A IR AL

e 1 EeEEEResM, ERANDE S AR A, B H RS 2 7 RS0 E 1
15 H 39

2. ArEiEREaB, EPH AR H 2 AR 2 7] g3 E (RS H ARG H 3,

3. UEFFALIE SCEM CIEZFAL ML SR B BIMNED BIARSSHE »

4. 1. 1 IARFAERBE R E I R R A H N E &L RN EEK ™ M 1E
Vs AR SR AR ) o R T E A A AL 53 W 7 TR R B R B 1 L

4. 2 HEH ARG A FEEB/E - T EH KU

FEARIRE N, B AR IR G 0B AR, AR H I e AT
ANFZERAT N AFESEHNET T (ERRBEHEEE) LHEMAREEER. AReRES
[FIARAE ,  J BB LU BIAT B i A S B R I 2K

4.3 NP5 E TR

4. 3.1 AP35 H ERPATH M

I, AN TGRS HT (IES BER RS B A 7] A T2 5B 1R S ROL) Stk
RN 7 NIRRT AP AL GRS T ERE, #E— D ou BN BT RS e — iy
W A8 55 Eh . A Al R GBI RN TS AT 2, WA A ) B R
PHATERA AT BRI R SPAT WGoPAh 4% 58 BIE 20 AR S 1 A B A
A

WA, A A BEAR A PAE G AT B0 R A, i 0 AN [R5 5% 20 & 2 18] [7] 7] 58 2 AL [
5 SIS B s FOAE Sy LT WS4 00T, R R B 35 A3 5 SR (K

4.3.2 RER BTN ETUH

O3 ) CURT I AN 58 3 PO RS 7 8 A8 S WP B R BE il AR A N ARG, & iy AT
HERRZHIT NI EIRERE, PITREZHT NN 2 5iEs TR,
N AR R IUA S G AR T RE P BT AZ G AR 2 & IR 5 W A2 AT 0, RIS KA &
IS G0 T AT SEA [R) 1 52 B3 BRAZ AL 1 B30 58 oy B A% IE 2 24 H RS & S% I 0L«

4. 4 |EH RS KR RSB R AT
(% MiA T, 2024 EDUZREE, WA REE T, 10 4, 30 SEEGUAEEH T 7H
#

T 12

=



U R RAESR I BT R G 2024 SE 55 4 ARG

40bp, Wzt R E K. HAIM I I, EBERIENT, HHRM _FhEEaIeeE,

i FIRYERF

FasE, (HAH =T 55 S — 2B s I Mg, RIS AT AR B 5. T Bk
AT R R TUNE R . 10 A%, 52 9 H mELWECRNEN, 11375 Fa g KAz 5l
BRI S, FUFIGEE R AE — M M I B . SR SRR BORZ DM, o2
R, BEFlaa R agNe M1 11 A7 G sh AT KRR Gl A S sl . AT imad S
(e g e [ 5 Sk S5 45, A RURROE 1 it ah ik

{ETT IS 2 A ORPRE AT

11 ARE 12 A, REFFER B AR,

RGN, AEESRIE T, RIGHEALR A, ERERTT T s 5 (e & b

B, SEEL VAR K

4.5 MEHAE SR SR

BEAMEWIRECIF A BEMPIFEN 1.1270 76, RREWELSHIHEN KRN
1.61%, [FIHML ST LB R 0y 3. 05%. BUEAR T HIRZE T A C LG MmATFEY 1. 1258
TG, AR W S AU E G ATy 1. 58%, [FHNL ST AR 2T Ry 3. 05%. BRAEAR G HIR
FUIA D B Oy BUREDY 1. 1258 T8, ARG IS M AT EIE KR 1. 52%, [FHL S,

#ENC T H N 3. 05%.

4.6 MEMARSTAE NBERES B E P& U
ASH A I A ANATAE 5 B B R N B o B i AT U A 1 DL

§6 WAAEGWMT

5. 1 REMRZS R HEHEM

T H

B o)

o 3k 4 B T B4
(%)

1| B

Horpe B2

FE R

[ 5 WALl 45 B

4,019, 684, 667. 68

99. 59

Hrp: figp

3,994, 436, 473. 97

98. 97

B SRR

25, 248, 193. 71

0. 63

SRR

ERIATA R BT

KNG gl 5

Horpe SR KRN IR &
F

=

¥

5%

T | BT R A e A

14,178, 841. 15

0. 39

5%

8

7t

3

12 71



U R RAESR I BT R G 2024 SE 55 4 ARG

HoAth % 7= 2,220, 733. 34 0. 06
&t 4,036, 084, 242. 17 100. 00
5. 2 MEMRBAITV SRR ERTHE
5.2. 1 EWRFEATLSRABARERFHE
T ARSEARGEWARRFARARE.
5. 2. 2 REFARBIT U RABREBREREREZAE
T ARSAREWRKRFFEIBOA R T
5. 3 BIRIEA fuUrHE 5 E LB = E LB K/ NHE R O B SR BA 4
5.3. 1 EHAREA RIE HEE T = 3E B K /INEEF FIRT 42 B % B 40
T ARESARERKREFARE.
5. 4 GRS ARG RBRAE
s 7% i Fh ARME ) b3S P A L] (%)
1 K 75 21, 227, 868. 85 0. 60
2 RAT A - -
3 SR 992, 375, 579. 74 27. 82
Hordr: Bk 4R 192, 050, 591. 78 5.38
4 b5 605, 187, 689. 58 16. 96
5 A K 3 2 375, 868, 642. 05 10. 54
6 S 1, 782, 529, 654. 30 49. 97
7 AIEEfR (R RE Hfst) - -
8 ERZEa: 196, 996, 316. 16 5. 52
9 HAth 20, 250, 723. 29 0. 57
10 &t 3,994, 436, 473. 97 111.97

5. 5 MEFIRIEL A SMME b B S 57138 EL B R/ HERR BT T4 5 30 A 40

Fa | fmgeay i 2K HE Gk | ARME o) | HEESEFFERE] (0
24 VR ERAT
1 112409295 i ARAT 2,000, 000] 196, 996, 316. 16 5.52
CD295
24 AT /R
2 1232480033 i‘ii 5 1,400,000, 143, 776, 302. 47 4.03
A5t 02A
3 1232480032 24 2Ol T = 1, 100,000, 113, 266, 849. 32 3.18
2 F A7 02 T S ’
24 AT R
4 1232480011 ZﬁTi i 900, 000 93, 254, 686. 03 2.61
A A 02A
5 240421 24 ) 21 800, 000 80, 652, 493. 15 2.26

5. 6 & BRI A RME G EE T =1 E AR/ MHEF BT 42 B SCRRESR 85

% 9T It

12 71




U R RAESR I BT R G 2024 SE 55 4 ARG

B 41
o | IERE | ERAR (BE ) | ARNE G | SEEFERERE
1 263160 24 WHE R 100,000 10, 126, 473. 43 0.28
2 144981 HR 4A2 100,000 10, 004, 526. 03 0.28
3 260918 PRAE 2 11 50, 000 5,117, 194. 25 0.14

5. T MEWIRIEA RHHE HHESF#ELFIR/DEFRETLAL RER B E A
E: ARGARENRAFFE SR

5. 8 MEHIRIL A RMME HES T 3B A R/ HEF R BT L2 BUER R B A
T AIEEAMRE WIRARFFABGLE.

5.9 WMEHIRA R ST B I E R 5 F O i 3

5.9. 1 A H BRI B 1 HBUR
AT AR N AR B E 0

5.9. 2 REHIRAE: BB B0 E 63 B Rke @ A48 25 B A
T ASFEEAR T WIARRAT H G

5.9. 3 A H RM B B H M
AT AR I R B [ 5 0

5. 10 FEASIE ME

5.10. 1 AEEBH KT B IEF K RIT EEEHRE BB EMITLRAE, K
ARG wE T —FEAZBATHER . LHKER

AN A B B AT A4 RS TP R AT RO E AN AR B A IR AR . H XK
SRR BEELRTBRERT 2024 4£ 1 A 2 HXE SR EARIT RO R A FER T 201
PUE o (A GBI RUETF BB SRR P A A ARSI . VAR RDE

At A B BB BT A RS T R RAT R AR DOARAT I A IR A ] o B X e i B
EHAREEEERT 2024 4 7 A 17 HXOVARTT B A RAFE D 7T e . AR
A RAE TR BT R SRR P AT B R IR I LE

At 3 PN B e BB (0 A 44 UESR I H AR AT AR BOA B T 3 S A AR T 2 |

AT — 82 B ATTETT. AT

5.10. 2 ZEHBEME L BMEREEHESAFME RN SR BREE

o100 4k 12 51



U R RAESR I BT R G 2024 SE 55 4 ARG

AN T S P 2 e B BT I A A4 P SR AN AR R e TR RE 1) 5 e i S e (7 o

5.10. 3 H ALK =Rk

75 YR

w8 (On)

7 PRAE S

9, 146. 09

ISCIE S K

JS2 ST BEA

2SR,

JO2 AT R R

2,211, 587. 25

Fot SR

HAt

O[O ||k W ||+~

it

2,220, 733. 34

5. 10. 4 T EJIARKFH KIAL T 5B 1 T e B 25 I A
T ARGAR T WIRARFTFA T H B0 655

5.10. 5 $RE AR BT+ 48 B B A AEFE Uil 52 PR 0 O Ut BA

T AIEEAR G IRARFFA I

§6 JF A E S H RS

LSRRG

WS

FZILEFI A

LA C

LA D

T S5 < UL

2, 887,646, 479. 87

292, 286, 910. 47

222,629, 554. 68

e ST 1] 2 <5 5 FR ) 43 0

562, 572, 253. 22

152, 848, 704. 45

729, 742, 383. 17

Vel - 757 S0 301 35 < A T [ 473 00

1, 454, 624, 040. 19

213, 289, 650. 76

13,212, 883. 85

e ST 1B 2 AR A AR A (A B
UL <= D

T IR < L 0

1, 995, 594, 692. 90

231, 845, 964. 16

939, 159, 054. 00

§7 H&EHAZHER R ERREEEH R

7.1 R&EBEAFHAESHBENIER

BT A
5 B A & B R A
s o0 386, 548. 13
2 HA U 1) 2N/ HA O i
A
e 2 B 1) S HY /TR ] A i
A
A R E AT A A 386, 548. 13

o110 L 12 1




U R RAESR I BT R G 2024 SE 55 4 ARG

Bl

i IR R AT A e
WL A B o)
7.2 ZGEBENZHEEREBR ARSI 5 WY

e AREHIN, AESEHARIBHIEAG R EREAR S, BUEAREYIR, ARGE AR

A4 386, 548. 13 1y »

0.0122

§8 B R E RN HMBEERFR

8. 1 IEHIN BB REFEESHBELAIAIEGET 2058155
e TG

8. 2 MR EE YR M EERER
T

§9 ZFEXFEZ

O

A BEBEXHFER

Ly A I A S A SR o I A 55 B TR S B 2 B BT [ S
(Foum A G AIEF R SRS AR

(G A 67 R RS S FEE T
RS BRIE . B

v BEEFEE NSRRI R . B .

= w [\
J P

ol

©

2 O R
B LG\ B ST AL

O

3 ERT
Beot B B LI (8] e B A DY, AR T A 2R SE R BN

BELESEEARAT
20251 H 22 H

§ 127 3t 12 7



	§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


