ERMImEAE LRGSR EES
2024 £E58 4 ML

2024 £ 12 A 31 H

HEEHAN: ERHMESEEHFRAHE
EETEEN: PTRHBITROGERAF
WEXHHR: 202541 A 22 H



AEZRM S HE AT R HE 2024 458 4 MG

§1 EEIR

G N (¥ O S ARIE AR, TR B/ R IR 3R PRI s 8,
FEAF LA A A BSOS B A AN S A AT

FGFEE NP ERAT IR A IR A A ARIEA I &G FRHUE, T 2025 £ 01 21 HE& 7 AR
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
SN R LARSE AR FH - B R S 0 SR U) B B E Y HE 4 W™, (AR R 4 — 2 2R
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
e N EE SR

At I 55 BERER Z H I

AIREWIE 2024 45 10 A 1 Hig % 2024 4F 12 A 31 Hik.

ot

i

§2 B&7 N
B & faipr M FR A e AR T Y 3
R4 TR 007306
FegiafE LTIFF
HEE&ERAENH 201946 H5H
A5 SR S A A0 S 71, 470, 092. 28 43
ot Hix ARSI IS AR AR AR B AR R A ], FE

ERS RN YL & o memil AN TR ol NS = Y | =
FEAER R BT R, e R B P IR AR AR A R .
PR 1. REFERTEE ARSI TR ZUAETE. EXK
PRSI REZIE T I BRI R, WIS, i
ABE T 57 ) B IS 2 AR REAT IR AN AT, & BT
BRGNS AR BT, e AR 55 72 8 % 5t
el FELEEAN b, BURERES T T R i B 51 A
) T 7= A A i 2 AP0 RS YA 2 AR A1 ) AE R A8 4k
BNAS B SRR Z (B #e e b, FERFF AR X
RSz 7K SR~ R R R b, R EURE R v ) e 4 4 %
W2 .

2. PRIEHBENE ARFE G KA S B R A
THI e PR AR AN AT ke, Pt — 2B 5T 23 Hi I b
Wik, VDAOERRPHOLR . BAIRE /IR KA e
BEA AR AR A, IFE B 20 5 1 XU 2
Fa, AR RS [F] B f R AR BE AR AU &

3. BigF LR NS AR AR B I B R A IR IES
BTN VE R b, A ROR RS B, R e
BRI B R . ARSI KB TN E N AR
I

I 1371

&
&

o2



AEZRM S HE AT R HE 2024 458 4 MG

W2 GE S HIRN M B A A B SR 5 B T T 37
FEFR Z S BRI, AT S ELA R HUY], A
M REAGE S, il A T 5 2R R A E K
Mo (EFIZFRERA G EMER SR, ARG EH
NF BARRAIIR G E . T, 5 A ZEM
FAXIAE T 5 FIAR VPG Bl s B AE BT BL
BEAT IR

4y BOESBLHRMS BOIE AR A aPEscs TR, H
BB IR A T2 B E, AR In5RRE X
R o AN AEBGIESE AR BUIEAR (RS 12
ARHBATHIIL, RN G EEGEE MR it
RKA GBI F 2RI BOERAT A -
5 B SCRFUETF BB SRS AEXT T I A S A B IR AT
FURIEAE b, AL 5 SCRRIEZ R R A
P B 5 R AG HIC B SRS, 255 € B pTAE I
IIMTRITTTR, SR AT B SCRRIE SR A SRR 2
AUEEAT AU RS VE R Bt S5 KR, R
ARG GHME R 5 SRR R AT RO

6. AR WITL BT NG AEVEANEA R VF I Y, A
S TR S B A B Sk e P A i
TR, IEIOREDY H B, Ot f R Ge e KU A R 2
FRORTE DL TR, SRR ACR ., Ak et
FER AR, SO ERI R I Bt 520, %
kA Sk B RE R AT B R AR . A&
FEHEAT AR LI BT, K@ I XHIE S5 Ty 3 A0 B

s TSI, JAE BRI B A E R TR
HEBMEART . AREEEHE NG5 BRI
Triiean v Gah v XOXSRAE, B ACE . A
Pk $E, TETHAEATHEE, DIRRECR A SRR X

Rro 7. BRBDMLSS MBS ARG Z HEEL 5,
WEEH BT A (RUES G, MHRORIE SRS
PR FHBRERN, EREENZ ST
I, AR DR PRk G 05T 2 & 7 Bl I AR A A%
R BEALAT RS (R 3R T, Bt LE ol

Mk g b i S v HIE 800 F5 KU 35 ZEx80%+H i 47 4 5 B 25 % 20%

AU SR R AE REG IR G TS, FOTU RS A T 25 K
TRMmAESE. GiFMES, RTREMES. KK
S R RIS BRI I S, BR AR AR S 5 N UE SRR
5t B G AL T 37 e B0 RIS 5 — MR XU, I e K
PRI 2R A DL S A s T 37 R S5 58 AMIE 55 11T 37 3% 58 P
T DR 1) 458 % RS

AL UN SR R & A PR A A

BEFEAN H EERAT It A PR A

B G K A R S R AR %£M%%$E%ﬁA] HEFR A HE AT 1 C

#0371 4t 137



AEZRM S HE AT R HE 2024 458 4 MG

EEE S S AR INE

007306

007307

T IR 8 0 G2 S 4 B A

51,902, 078. 76 15

19, 568, 013. 52 1y

§3 EEM S TatrME S HERI

3.1 FEMEHER

Bpr. NRM

AR (2024 410 A 1 H-2024 4£ 12 A 31 H)

By S =y
SR ERNTIEATE® A | NI AT C
1. A S s 4,215, 894. 81 1, 540, 476. 30
2. AHHFE -1, 127, 708. 66 -395, 802. 56
3. I $5) 3 4 4 BA B A i) -0. 0209 -0.0195
4. BRI & %7 1l 65, 562, 585. 79 24,259, 918. 27
5. AR I S A 1. 2632 1. 2398

E: 1L

Mnb B A5 L N R L SRS NN I R Bl R 2 E R AN I ER MUY v S
BT EC 7

2« AWC I RS A ALY - BB . FAN (A& A~ e tirEA2 sl 0k
FASC SR F G IR, AR A Sl s n_ B A o (B A3 U as -

3.2 e 1B EHEN

3. 2. 1 BE&MPUHER KRR H 5 RS B R s 5 i LB

TEZRFA SR S A THI & 3% A
Mk bl e
‘ HHEIEK R | it ‘ -
Brec igEmKRO i » T 28 b OE6E) @—@
EEQ | BRZEERO »
HEZ®
TE=AH —1. 44% 1. 59% -0. 60% 1. 42% —0. 84% 0. 17%
I ESNNH 8. 08% 1. 63% 12.37% 1.37% —4. 29% 0. 26%
otk -19. 89% 1. 74% 11.72% 1. 14% -31.61% 0. 60%
k=4 -58. 37% 1. 79% ~13. 77% 0. 96% —44., 60% 0. 83%
oEHAE 1. 19% 1. 94% 5.31% 0. 98% —4. 12% 0. 96%
H3E4 4
26. 32% 1. 87% 16. 86% 0. 96% 9. 46% 0.91%
GRS
HEFRA Sl FEAS TH 2 % C



AEZRM S HE AT R HE 2024 458 4 MG

MRSz R 3E
‘ IR | gt | -
prec eEEKERO o T 28 A OE©) @—@
FEZQ | IR ‘
HEZ®
ok =AH -1. 55% 1. 59% -0. 60% 1. 42% -0. 95% 0. 17%
LA H 7. 88% 1. 63% 12. 37% 1. 37% —4. 49% 0. 26%
ok -20. 13% 1. 74% 11.72% 1. 14% -31. 85% 0. 60%
SR o -58. 70% 1. 79% -13. 77% 0. 96% ~44., 93% 0. 83%
U o -0. 13% 1. 94% 5. 31% 0. 98% -5. 44% 0. 96%
H# & A A
23. 98% 1. 86% 16. 86% 0. 96% 7. 12% 0. 90%
AR B4

3.2.2 HES & FAMRE S RHFEM KRR LIRS RS R E Y R

TR

LeRAatn EAE B EARITHEE KR SRR LR E AR A IR A 5 2 EH T EEE]

240. 00%
| *"#ﬂ
210. 00% ‘W H phl.,‘ﬁ”
f
a | I
160-00% wﬁ /*f 'W i‘ I i
150. 00% V| i b J}r ' ”vr\
|J 1 1l
120. 00% ]JI y L
A
: o W,
90. 00% M'W/
/ quwl
60. 00% Lt".n
30. 00% Mg{“‘/ - \W'“'“F"m»-rm»umww | i
B I.'r o b A N f
L - e N“IJJ ™, b sen
0. 00% M_MJ’".; | r ‘”-Mwﬂﬂmﬂ
[X3] (=) L — e — oo o o o o Ly (=] M (o] = — oo [ ]
(=] (o} (=] od o (o] (=] (o} (=] (o] - od — (o} ~— (o] - o —
N R A L N L N N
? £ 2 2% I £ T IT2T?T T IITIT I
e & 2 9 2 8 N N 8N & § 8 § 8 ¥R 8 8 3 3
2 R R R BE §E R R R R R KRB LJIKKEK I =
|[— R AFE R AR AN KE — ERABRAFEERA R AR N %]

2024-12-31



AEZRM S HE AT R HE 2024 458 4 MG

feFAntn B A EIECRTHME KR S RN L R B AW A SR A [ L E B XS L

240, 00%

210. 00%

180. 00%

150. 00%

120. 00%

0. 00%

60. 00%

30. 00%

0. 00%

]IL h'i'f |‘l
JW N H r;"% “'ll
| f
wjl J vq'ﬁl in W \f\\
II|J }wf qlJ )
| \
il A N
' Voo
h L e m“u "
l'J'l‘l ."rr"""hzw LR lv.“"".' . ! { fap~
Mmﬂtﬂ"\;ﬂ\fﬂwﬂ"" a " e m’ﬂv‘\' H;‘“ ”'*Mw’\““v\u\“&-ﬂ.wq\.";::! b
[X3] (=) L — O — oo o o o o Ly (=] M (] L — oo o —
(=] (o} (=] od o (o] (=] (o} (=] (o] - od — (o} ~— (o] - o — oD
O T T T G Ty A P A
1 1 1 | | | | 1 1 | | | | 1 | | | | ) |
S 5 8§ § § 8§ 5§ 8588888888 s 888
| —epmmAsaRReR i KE — LRuBAFEERIRH I AR RS

VE: AKERHBAN 201946 A5 HE 2024 412 A 31 H. CRKERAMAN20194FE6 A5 HE

2024 £ 12 A 31 H.

§4 BHEANHRE
4.1 Z&4H (HELSLE/NH) FHN
fEAFE S IS LA | SE% M .

BB RS A [ emam | Vi
IR K=+, 2014 45 7 A
RIS E AR AR, T
BB AR BT R

s AHE41 2024 4F 8 H 2 B 104 AR A ek 2 Bh . 2023 4F 8

S H HEARHEZ A G 5 AR & BUIE 4%

SRS LT, 2024 4F 8 A Fk
TR I AT B I VR A ANE SR W 3 4
B2

4. 1.1 HIARSRER SR EETT MR AR N E S S B R E N R i
s WE AR, A S 15 G2 B ATEE AT R S P B R S 1 L

4.2 HE ARG A S EEB/E BT EH KU
AN AR GRS AT A IGER. B AIE S A FIRAE, AMAEREESRFA AN

S

INESDAR

Bk

4.3 PR GE TR



AEZRM S HE AT R HE 2024 458 4 MG

4.3.1 AR5 HIRERPATHE R
G HIA, ARG EH R GEFRRRSERAR TS HEHRTEL) MER, &
WA TFE B R SiRE, AT SN 5 SR RS R AN [ 2 < 2 1) W] RE M) 2 ik
eI T B AT AR I A A SR SRR AR R A P AR AN R B A e HIRAZ By AR B2
M ERINE. A RAE LA BTN, RS SR PR RS 5 R AT A i
B, BRIRATAZ G IS [RIN,  JXURSH T BE AR 5 75 391 N 952 5 AT H RS A2 A0 20 BT PAd
AN, IR AT 5 il BE SR SAT IR O R4 -

4.3.2 REXZT AR TS

A HIA R KA SAAE R W AT N

WEHIA, AEEEHNE T REAES 5N S hA e sh, FH RIS
AT W BN AR Gy BRI AR 2 H SO R K 5% IR S 3 24 Ik, #ORTREUR A R ER R R
B R R AL S

4. 4 5 M A E SR RIS RBE DT

2024 EPUZFFEREAATZ S, IR 2000 S5 /MR BCRILL T-U IR 300 45 b KT R 98 HE 4

FATN,  HETRIBERDT X A BAER AR, HE A MO S E A Iy, 25 H el
THERL. A BAELT T PEEZ IR B, 2024 48 9 FJRAGRIZL_EIRART _E B2 —Fhou i & 2k &
1E, HBEHLSURIIE, AT RIZ AR, HRTEAR RS A B RSB, £ 9 H
JRATRIZE BBk Z )5, — Aol T /2R, A B iipasiinfl, B iR em s E, HASGERG A
EiEs.

BT, BARAMUR T B i BIERCGR O MR AE AR, EERK B EECR, R
Z A EN TARKRATFARBOVEIN, ERXFERBAMET, URRFRERL ABrgss 8 53584 /)
b B AN E B, ETUHEIBIEN, REFIEAUIILTS A R RIRIUE R, BATRF
Bz Pl RS K I A A

4.5 MEHNESKNLSRI

AR IR R R AT R 1% A (RS BUSHEDN 1. 2632 T8, AR L 0
BEK A1, 44%,  [FIHML SR EEBCE HES 28 26 4-0. 60%, A2 ASHR i R AL 2R M B S AR THI R 12 C 1)
B AR BUFE 1. 2398 6, AR HIZE S0 B EHE KA -1, 55%, [FIHDL S LAY R Ry
=0. 60%.

4. 6 MEHINEESTA ANERE ST ETE B

o7 4t 13T



AEZRM S HE AT R HE 2024 458 4 MG

5. 1 REMREEH=HEHN

§6 WHEAGHRE

i H

£ o)

SRS

B Y LA

(%)

1| Bla et

79, 087, 067. 94

87.63

H: R

79, 087, 067. 94

87.63

HERBT

3 | BlEat

Hrp. fige

B SCRRIESE

e E R

SR AR R

KNI i B

Horpe KRB BN IR
F

HUT ARG A M S il

10, 947, 904. 59

12.13

HAh 5™

211,718. 12

0. 23

it

90, 246, 690. 65

100. 00

VE: JE A E
B~ 3. 18%.

5. 2 MEBIRBAT AR ER T HE

5.2. 1 REWARBITVWHRABABRERKLEES

A2 G WU 5L B B A e EI AR T 2, 858, 417. 39 7T, (k4

BHFHE L

o R ARHHE GB) SR @ﬁifﬁw
TN V3N N G\ 4 7,233, 057. 00 8.05
B R 1, 545, 855. 00 1.72
C |k 49, 746, 822. 55 55. 38
D W1, #T. B BOK AR

A% 5, 005, 994. 00 5.57
E [k 757, 706. 00 0. 84
Foo bR RS . -
G |dizk. ShigAIRENk 6, 829, 206. 00 7. 60
H o fEEmEDOl - -
I |[EEAALR. ARG EEARRS

N4 2,332, 016. 00 2. 60

a4 - -

#
co

=
pes




AEZRM S HE AT R HE 2024 458 4 MG

Gl

1, 396, 224. 00

1. 55

BRI 55 I 55k

BEABEFEAEA R 5k

IKA S SRR > 3L it i E

1, 381, 770. 00

SRR SS « BRI AR R 55 M

#H

PR TAE

A B AR

n | "o |m|Io|l=Z2 | = =

G

fif

76, 228, 650. 55

84.

87

5. 2. 2 MEARFAT I R BB B ER KA S

eS|

AR E AR

i BB LA

(%)

10 AEJR

15 JRAFRl

20 Tk

25 FJ kI

766, 761. 12

30 TFEHEE

35 Bez§ A4

40 4fb

45 {5 HER

50 E{E RS

55 A HEF

2,091, 656. 27

60 )5 ™

it

2, 858, 417. 39

e AR FER A AEAT ML 73 Febmit o
5. 3 JIREL A SEYME o B & B 19 B LB R/ HE P O B SR BB W A
5. 3. 1 IREHIRIEA othME 5 EE =18 LB NP I RT4 B R BBt 9 4

F5 | BEARR | BELR (HE (B | AE 0o | HEEEFREE (%)
1 601985 H [ 2% e 425, 000 4, 432, 750. 00 4.94
2 002215 W E 364, 100 4,088, 843. 00 4.55
3 002475 SRR 88, 300 3, 599, 108. 00 4.01
4 300750 TR AR 13, 200 3,511, 200. 00 3.91
5 300699 HCEE A 97, 800 3, 388, 770. 00 3.77
6 01816 TR 792, 530 2,091, 656. 27 2.33
6 003816 [ T R 138, 800 573, 244. 00 0.64
7 002311 N ENE YL 53, 000 2,599, 650. 00 2.89
8 600887 AP 5L A 80, 400 2,426, 472. 00 2.70
9 601118 W 439, 900 2, 379, 859. 00 2.65
10 603150 J3 BRI 88, 500 2,346, 135. 00 2.61

# o971 4t 137



AEZRM S HE AT R HE 2024 458 4 MG

5. 4 WEWIRLFFF MM REBHFRRAE
T ARG WIRARIFA 7.

5.5 MEHIRIZA RHE GRS T HE LB KM HEF AT LA S R A
E: AREARRERKFFA 57

5. 6 I EHEHIRIZ A RE 5 EE T H#E H B R/ HEF KBTI 48 B SRS 8%
B2
T AT GAR T AR IR B SHFIE TR

5. T MEWIRIE A RME G ESF - #E LLHI R/ D HEFRET LA BRI
T ARRESARRE AR RSTH St BT

5. 8 MEHFHIRIL A RMHE 5 E ST 13E HBI KM HEF R BT T2 BGER R B 4
T ARGAREHIRARFFARGLE.

5. 9 MEWRFEE TR KBTI B 5 18 0L it A

5.9. 1 IREWIRAE GBI R A5 25 A

TE: AL GARE AR RS A e T

5.9.2 AR EHBEB B R KBRBUR
T AREEARE WA R AT IR B0

5. 10 | EHHIR A S F 1 EH GUH KL Z1HF LA

5.10. 1 &3 H AR EBOR
VE: AIEG ARG IR R H A .

5. 10. 2 R EIRA T SHH ) B0 B 15 A4 2 B 40
T ASTEEAR T WA FAT H G

5. 10. 3 A3 H R S B HE VM
VE: AHEG ARG IR R E A .

5. 11 BFRASWMEME

5.11. 1 AEEBHE KBTI TBIESF K RAT BRI R E MR E TR AL, =K
FEREHH Hl—F N ZBIATTEDT. ATHIER

o107 3t 131



AEZRM S HE AT R HE 2024 458 4 MG

A G R MIRTHZALTFARAT ER T, lERARE (601118) FEFR &5 4l H Al — - Py 8 52 3
FHRFIESR A S TR AR AT o

AHe o0t BB FARPTRATIE SR BB R SRAE PP A5 S A RIE A e & A Je 2 Al 3B
IZK .

e A B AR B AT+ A IEZR R A R AT B AE, B s E ISR R E N, BRE
FEAR S g il H AT — A 2B AT DT AT IS .

Zl

5.11. 2 ZEHFMHI+ L BRERTE HEE A MK SRR EE
G IBTRT TR, A BB T RS A RIS S R L AMRE T .

5. 11. 3 FAM B =M AL

T LR &8 ()
1 FHARES 24, 282. 12
2 |NMGEFREHE R 181, 557. 51
3 MUERR -
4 NIKRRLE -
5 MU HRIEER 5, 878. 49
6 ARG _
7 | HAth _
8 ann 211, 718. 12
5. 11. 4 |EWRFFA KT R R T 62704
TR RIS A R AR AT 5 B m e 5105
5.11. 5 |EHRET+ 2R E P AERBEZIRERA VA
E: RERSAMRE IR+ 2B E PR IEZ RS D
5. 11. 6 BEH A& MHER AL SCZ R I 2
T4 MR, 25302 f5 S 02 6 A Re A B 2 .
§6 FFHARIZE S M)
BpL:
i H HEFR A FEAS TH A 3% A HEZR AT B AR TH B 3 C
i AT 4 0 A0 e 0 58, 522, 935. 01 19, 476, 489. 46
i 7 U 40 1) 3 4 A R A 4740 665, 109. 48 2,941, 633. 58
ek - i 3 R [ 2 45 A B2 [R] 430 7,285, 965. 73 2, 850, 109. 52
i B R) 3L S R AR S A (A Ak i 1
/DL “=7 HA)D

o110 313

=



AEZRM S HE AT R HE 2024 458 4 MG

ELILIEN S | 51, 902, 078. 76 19, 568, 013. 52

§7 H&EHANZHERRERREAEEH R

7.1 B&EEARFE LS HTRNIER

E: T

1.2 REBENCREAREBEARE 5 N
e T

§8 B RE R RN HMERRER

8. 1 IEHIN BB REFHES B ELAIAIEGET 2058155
T AT GARE W RA B BH T S 0T L i 2 80 20%H) 1 Ot .

8. 2 LB B (R HADE 245 B
e

§9 ZEXMHFEZH

9.1 H#EXMHFEZR
Lo AR e v R E M 2t B4 S
2. AHELEM (HEELR)
3. AFERIN CRZEUHIT)
4y AL CFEEWHB
5 FEEEH S BN B

pesen
B
6. AIEEHIAE

B

9. 2 T =
T4 IX AR 1199 FIFRFHIE L 3 1 S8 17 2
LA NE T

9.3 EF G

PR AT TE BV R G 2R A b, AT DA SE R EIfF. BB AW i B, Al
FilR e E N BRI S EHAWRA R /RS 400-888-0001 (Fpkig) 021-
3878 4638 2w Mhik: www. huatai—pb. com

% 1200 3L 130T



AEZRM S HE AT R HE 2024 458 4 MG

HERMESEHERAH
202541 H 22 H

% 1371 3t 13

=il



	§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


