[+

FEIRE PRSI R R EE

2024 4

.
[
|—a

5472

=ERE

20244 12 H 31 H

HEFEN: PRESEHARAF
EEFREN: PEARBITROARAE
WEXHHE: 2025461 H 21 H




Sz tn i R s A 2024 RS 4 PSR

§1 EEHR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
TR LA RS L R VRN 8 B AR RN ) B DT

IR N F EDERBAT B AT PR A FIRAE AL & S RME , 2025 42 01 H 20 HEZ TA
WA SRR HERIMBRA GG EFEN A, RIERRABRAEERBICHE. RIFUER

SO W ik

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

A P S BRIR A i

AIERE 2024 % 10 A 01 HiEE®E 12 A 31 Hik.

§2 HET= RN

AL S i R A5
e FRG 007017
FgiafE LTI TR
HEa AR 201944 H 3 H

T AR I e 1 i 0

5, 118, 324, 605. 65 i

Bt AR

FEVE TR HI A A EBE R I ATIR T, A EIERIEE
PEER I FREEE, JF 1 P G L A
R B el

AT G IR 2 A A ] A7 b S R0 A o A
NEIFUIERGIE ], T EERBURI A S L 5 S0
ARG SR B SRS, A R R B 1 KU A
FE AR AL AE PRV 2Rl _E, IR ANAZ 48 O B A
[ 5 R AR BT A, A S R R s B A . A
Fe Rt R I 2 A A HITC B SR S 7 T L SR
NFFILRERN . BZERNS . PRI, AR
B HIR I H A S TS T, SRS HUF T Bk
[EEFEITEETTIE

V2o 58 %04

hAUE SR E I e (1-3 48) $REUaE 2 X80%+  —4- 1Y)
SE WA (BUE) X 20%

IR WAL 2 I

AIE e e A G, PO AU KU = T 5
Wk, ERTREMIES . RS

HEEHA

27 H G PR R A ]

HEtEA

D RERAT et A BR 2 7

MBI G E N EE S TR

P R A PP b S T e R

8 200 3k 12T




Sz tn i R s A 2024 RS 4 PSR
@ oy 3 S A AR 007017 007018 007019
4,815, 414, 264. 67 | 68, 407,923.19 | 234, 502, 417. 79
s BAAK T & 43 2 3L 4 1R 4y AL i
1 1 r
§3 EEMEHEHMELSIFERI
3.1 ZEMEIRIR
A ANRMG
. B AR (2024410 H 1 H-2024 £ 12 A 31 H)
ER AR —— — ——
P E s A | PLMESEMSC | PR mE R EMR E
1. A C s i 2 37, 434, 008. 63 372, 175. 29 1,432, 117. 88
2. AR 63, 106, 972. 47 617, 299. 03 2,575, 518. 84
3. IR 350 3 4 47 A HAF) 1 0.0111 0.0109 0.0108
4. FAR I 4 %= e 5, 202, 389, 883. 93 73, 747, 053. 12 252, 004, 093. 04
5. FARIE & A E 1. 0804 1. 0780 1. 0746

T LA OB it fR A e AR EON . Bestilicas . HflloN RS A et EZsa) 41
B AH 50 3 HTRIE I DRAE A5 I (R R0, AR Dy A 39] E s B s A 2 Fe (5 A2 sl & s
2. Frid e e b SHEAR AN BAEFAT NN AL 5 3k G B T, T AN B 5 SEbriic e KT 2

KT o+
3.2 EEHERIN
3.2.1 BEE&MBIHEK KR KX SRS B EER R R
PN A A A
My 4t b A Sk v
‘ VRE K R A M 5 b B S -
MrEx EEEKEO » Wi EhrEZ O—06 @—®
HZQ I ERESE)
@

HE=AH 1. 11% 0. 05% 1. 14% 0. 03% -0. 03% 0. 02%
TLEANNNH 1. 05% 0. 04% 1. 62% 0. 03% -0. 57% 0. 01%
TE—F 2.91% 0. 04% 3.63% 0. 02% -0. 72% 0. 02%
HFER=F 8. 75% 0. 03% 9. 57% 0. 03% -0. 82% 0. 00%
R FAE 17. 63% 0. 05% 16. 34% 0. 03% 1. 29% 0. 02%
H3E4 5

23. 12% 0. 04% 19. 46% 0. 03% 3. 66% 0. 01%
ERER S

P N A C

30 3k 121



Sz tn i R s A 2024 RS 4 PSR

Mb &5 bb s ik v
VR R K R A ML 5 b 3 S -
B | EEK RO - " Wi EhrEE O—0 @—@
HZQ I ERESE)
@

HFE=1H 1. 07% 0. 05% 1. 14% 0. 03% -0. 07% 0. 02%
TEARTH 1. 00% 0. 04% 1. 62% 0. 03% -0. 62% 0. 01%
o E—a 2.81% 0. 04% 3.63% 0. 02% -0. 82% 0. 02%
HFER=F 8. 40% 0. 03% 9. 57% 0. 03% -1. 17% 0. 00%
TEHE 17. 04% 0. 05% 16. 34% 0. 03% 0. 70% 0. 02%
H3E4 5

22. 40% 0. 04% 19. 46% 0. 03% 2. 94% 0.01%
ERER S

Pz N R A B
Mb &5 bb s Bk v
VR R K R A ML &5 b 3 Sk -
B | EEK RO - " Wi EhrEE O—0 @—@
HZQ I ERESE)
@

HFE=1H 1. 01% 0. 05% 1. 14% 0. 03% -0. 13% 0. 02%
TEARTH 0. 88% 0. 04% 1. 62% 0. 03% —0. 74% 0. 01%
o E—a 2. 55% 0. 04% 3.63% 0. 02% ~1. 08% 0. 02%
HFER=F 7.63% 0. 03% 9. 57% 0. 03% —1. 94% 0. 00%
TEHE 15. 63% 0. 05% 16. 34% 0. 03% -0. 71% 0. 02%
H3E4 5

20. 70% 0. 04% 19. 46% 0. 03% 1. 24% 0.01%
ERER S

3.2.2 BEE&AFAKPRES R HHERKERD RE 5 RS R R
BB B



Sz tn i R s A 2024 RS 4 PSR

2 Ain AL P XA A SR voE i M S S S Tl A Al £ PSSR SR P SR S IE S S -2 HUE)

24. 00%
9. 00%
6. 00%
3.00%

0. 00%

21. 00%
18. 00%
15. 00%
12. 00%

Le-Zl-¥202

£0-60-¥202

91-50-¥z0zZ

LT-10-¥202

60-01-£202

LZ-90-€202

£0-£0-£202

gl-Ll-gz02

9Z-L0-Zz02

L0-¥0-2202

gl-Zl-1z02

0E£-80-1202

Z1-§0-1202

Zi-10-1202

¥0-01-0202

91-90-0z0zZ

12-20-0202

60-L1-6102

Zi-L0-6102

£0-¥0-6102

|—FRaEhEHART R EEKE — FROEPEEAE S

2 din B P A HC 52 vhog 1o M S S 5 Tl A Al £ PSR AE SR P SR S I S S -2 HUE)

22. 00%
20. 00%
18. 00%
16. 00%
14. 00%
12. 00%
10. 00%
8. 00%
6. 00%
4. 00%
2. 00%
0. 00%

Le-Zl-¥202

£0-60-¥202

91-50-¥z0zZ

LT-10-¥202

60-01-£202

LZ-90-€202

£0-£0-£202

gl-Ll-gz02

9Z-L0-Zz02

L0-¥0-2202

gl-Zl-1z02

0E£-80-1202

Z1-§0-1202

Zi-10-1202

¥0-01-0202

91-90-0z0zZ

12-20-0202

60-L1-6102

Zi-L0-6102

£0-¥0-6102

|— FRaEpE#HcRI A EEKE — PRSP EECE SR |

=

7
N

_.mA
®



Sz tn i R s A 2024 RS 4 PSR

2 4in B P A HEE 52 1og 18 M S S5 5 Tl S Al £ ARG SR P SR S u IE S S -2 HOE)

20
18
16
14
12
10

o N 2 O

VE: 1. AREIEAFT 2019 48 04 H 03 HIERAR;

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

ijwmf//ff:;/“/f

o,
///”

2019-04-03
2019-07-22

o i 0 =t o o (=) oo M= 0 [as] o bl o ~ 0 o -—
v 8% 7T 2 %5 ¥ 5 Y Y LY Yz ¥y
T YT E Y YR YT CTETY T
= — =] [=] - — — — ] ] ] oy ] oy =t =t =t =t
— o od o [} [} [} [} o o () o c [} [} o o o
(=] = = = (=] [=] (=] (=] = = = (=] [=] (=] (=] = = =
o o4 o4 o o o o o4 o4 o o o o o4 o o4 o o4
rie o = il A O = = = il L3 = b 2L
|—FrashEHc R EEKE — PRSP ERER S |

2\ ARG e A FRE, BeEHAN Y B EE G RAERZ HENA A AR 354

T EEES

FEERZIE .

3.3 HAbIerr
AR AR AN T HABFE PR

4.1 ZE&ELE (RESLBE/NA) FHr

FIRLE, BEMREHIRAR S el &, &6 W45 AN & 005> e & L i

§4 BEARE

(LA 1 S 2 TR | 2 Sk §

WEBE T (mEom| &R Lt
WCT A, R J L
R T (o) 4oVl 5 A R A R A
e S R T AR e AT IR
s s F [ W R R A 4 . 2018 4E 3 H
BV N2 g AT I L BLE A B2
K, 5 o0e 4 1 3 5 0 ] W 2 R B
Sl el - 134 |t i R T S B S P
i 0 = F s T G R S
S, S V5 ST
e 25 B B T2 B (0 T 2
s BV IE 4 T2 M 5 S8
- Wl PSR RER RS T
e B T A e 2T




Sz tn i R s A 2024 RS 4 PSR

Ei'as
& T RERAFGIF IEF BRI S
T 1A MR G RIS S R
& PR ARG R R R S
P2 5 E W A 55 2 R ke 5k
RIS L.

Bl TR RIS 0
¥ &

>
}

e 1 e EERE LR, H ERENT MRS RANE, “EAEH” URYE A F R
SERNIFENE H ) X E AR e R G2 B, AR A A1 “ AR H I 20 s A =) kg
BN BB AE H IR IS 3T

2+ EFFAMLIE SGEMTIE 2 GIEZFA ML 5 B8 B B INED A CHE -

4. 1.1 BIRFAERFH E BRI R 28 KR &2 2 7 B A R o
e

4.2 BRI A A EE S MR <75 18 0L A 5 B

RGN, ARGEHEANIET (PN RN EIESF SRS GE) S0 RIEHEM.
o IR > AN i e 5 FIOLRE , AR ISEAS . R s R U B F Sk W7, 75
AR S (A B, VB AR NSRRI . AR, AR EIEERIE GRS
BHRELEMPIEA AR . BeWRTEH . R G IR H SR &0 RIEEE MK
A HRLE -

&
%

b

%
El

B
4.3 A VPZHERHHA

4.3.1 NG ERHATER
WA, ARSI JERIIT T GEABRRESEIA T ATZSH ERSEL) MA
52 11 A A8 S AR el

4.3.2 FEZHITRAEIHH

ARG T ARG N AL R FH L TN

WA, A RRAEGS 5055 AT SEM 7 H R 52 5 S0 K B 52 5 & Al
ZIUESF 4 H RS & Y 5%,

4. 4 BN ESHIR T RIAZIE B

Wiy, BEE R T Kk —BUk, SUrmia Bt ANFads . B (e 5 0 paiE
70 B R, B INEUA & 2 WO e 2 5 AR 2 58 AR 1 T i, A=
BAGHR. EHABUER ML, 9 AJRMERh T2 )5, (5 A A s hrlnliE . wmde s H 6 A

St

% T k12



Sz tn i R s A 2024 RS 4 PSR

B i 2 e VERRSE VEIK I 2 52 I i bk, M Z VS PR FFAEAI IS BRI AT, ARSELAS R v
xR RS (AR, M ZEGERF B KT o A E R T, AL AR T 37 B L AR AT 3E4T
TRE, JFHXFFeE GRS A AT TE B, s sh B A .

4.5 MEHNESHLSERA

AR WA 22 PR A FFE SR BIFE 1. 0804 JC, AR 5 I S Bl A Y 22
N1 11%, RIS LU S 2 1. 14%; B AR 5 IR P22 s b L6 C IR B An A
1.0780 7G, ARG WIS M FIHEKZN 1. 07%, FHDLSHEIEMERRE RN 1. 14% HEA
A5 WK P 2 i P A B S HNAE 1. 0746 J6, ARG WIRSMBUFEIE KRN 1. 01%,
A Y S5 LB B HE U 28 22 1. 14%.

4.6 MEMAZRSFHE ANBRES B HETE LY
AT GAR T WIN AR BUESE 20 AN TAR H RS HFA AR T 200 A G55 EKT

5, 000 J TG -
§5 BEHAEHRE

5.1 EMREEFH=HEHTN
e i H & (B B ST L (%)
1| B - -
Hrpe - -
2 | ReH®E - -
[i] 5 WAL 2 AR % 6, 690, 613, 758. 49 99. 98
Hrp: fiize 6, 690, 613, 758. 49 99. 98
BE P CRFUE SR - -

4 | & EEEE - -
ST SR - -
6 | ENIREL T - -
Horpre SRR S N IR B 4 Rl Tt

}_LLA

AT RS H &S5 922, 979. 60) 0.01
HAth %t p= 575, 210. 05 0.01
&1t 6,692, 111, 948. 14 100. 00

5.2 MEHIRZBATI A RPRER TS

5.2.1 MEMREAT L RHRA B R BB E
T AHESAHE AR R



Sz tn i R s A 2024 RS 4 PSR

5.2.2 MEMRIBAT I RIBRER TR ERRAS
T ARESAIRE WA RGBS
5.3 HIRIEA FRMME o 2o S 387 1B A RN HR P B B R 1 B A 4

5.3. 1 MERIEA FMME o 2 B B LB K/ N HE P U BT 42 R R
T RIS AR A B

5.4 WMEMREMISF I RN RFERHAS

e fi 75w b ARME G B S B EHE L] (%)

1 K fii 77 171, 193, 453. 13 3.10
2 JAT AR - -
3 SR i 500, 084, 344. 30 9.05

Horpr: BURMES R 377, 750, 682. 38 6. 83
4 k% 622, 596, 726. 48 11.26
5 Al A g % 55 100, 834, 726. 03 1.82
6 A 4,336, 113, 184. 48 78. 44
7 Al AT (Al AZ #f5t) - -
8 BN 478, 310, 826. 44 8.65
9 HAth 481, 480, 497. 63 8.71
10 &t 6, 690, 613, 758. 49 121. 03

5.5 & HIRIEA R E SE ST 5E H IR P T T4 B35 5 B4

F5 | gl fFEAR [ HoE K | ARME G | EERESEFEIFELRE] (%)
2 I RARAT
1 (112420299 | RRAT 3,000,000 298, 897, 933. 33 5.41
CD299
2 210203 21 EJF 03 1,300,000 136,524, 041. 10 2. 47
29 FEXZX
3 102282300 FEACB 1,300,000, 131,861, 600.00 2.39
MTNOO5
23 [H BT
4 1102383325 1,200,000 121,746, 410.96 2.20
MTNOO2A
24 $4T TLAC
5 (312410005 V,ZQZI o 1,100,000 112,070, 730. 41 2.03
B At 01A (BC)

5.6 MEFARIEA RME GBS H = 15E LL B R/ HEFF BB+ 48 B SCRAESR R
e
TE: ARG WIR AR R 57 SCRRIESF -

5.7 & MRIEA RN E SESFHE AR R LA &R R A

TE: AR IR AR FF

B .

5.8 MMEWIRIEA SME 5 HE B 13E PR/ N HE P B RT T A2 ASUIE R 3% 9 40

890 3k

1271




Sz tn i R s A 2024 RS 4 PSR

T ARG WARRF AL
5.9 HEMRFEERHWERPRZ A HRIHA

5.9.1 ZHAEMBGIARBHEBUR
IR G AR5 W TC R £ 0 B L 8

5.9.2 MEHRARE ST KBRS0 H
T ARFE AR I T E U bR

5.9.3 AHIEMRIRHE IR
AL G AR A A TC R (R SR

5.10 HHEASWMEINE

5.10. 1 AEESH R THIESF I RAT EEAPRE HIPHEMITLRAE, =K

FERERB HAI—FNZBIATHER. LHKER

WRYERATHIR A, AT BRI+ 2SR RAT AR, P EEBRAT IR AR A7

I ST R HRAT AE AR A G 1] A — €8 PN 52 B A0 1T 2 TF B 53 siAk 11

"
ANHe BT IR UESR BB R SRR PP AT A A IR EE RN 2 ) 1 B F) 25K

5.10.2 ZeRBMATLRELDEHE S & FME N EERRE
AHE G A AR L

5.10.3 HABE AL

5 ES e (o)

b
df

A7 PRIE S

39, 219. 94

IESCIE S I 5K

386, 012. 67

WA

YA 2

ISEAGAEN

149, 977. 44

oAb SR

HAth

N[O | WD |+~

it

575, 210. 05

5.10. 4 MEFIRFFH KL T R B BT B A5 55 4
T ARG AR T WIAR ST A A5 B Al #4555 -

5.10.5 MEFIRA 2 BEHHFEREZ RF LB

% 1000 3 121




Sz tn i R s A 2024 RS 4 PSR

T ARG WIRFA R

5.10. 6 BHEAGWREMERFAbSCFHERH S
IO TR, 02 HS &R R %

§6 FRAESH B

BfL: Hy

e FrnEd | P e o

e 2z P A% A " g
fii C E

5 BRI 35 4 00 400 0 8,077, 883,469. 69 74, 842,992. 35 259, 727, 487. 05

i B30 A 35 4 L FR A7 A5 1, 406, 795, 323. 40, 18, 564, 930. 84 5,379, 561. 73

Bk - 1 5 2T 1) e < B ] 7 850

4, 669, 264, 528. 42

25, 000, 000. 00

30, 604, 630. 99

L= A

5 ST 18] 3 g% > A2 B A (4 BRR

T AR S & 1 LS

4,815, 414, 264. 67

68, 407, 923. 19

234,502, 417.79

§7 ZeEEANZABARERBAEEFIL

7.1 ZEEEAFHEEEZSHIRHER

e k.

7.2 ZEEENZHERRERREFEEZ 5 A4

H: oo

§8 MmBRHFE RRNIMEERFR

8.1 MEHIN B —HBE FEESHB LA BT 20085

# T N R B SR AR IS L A IR A 2 e L
" A B LA F ‘ i " G
iz B %O% e ] X fﬁg ?g ?;i ?y’i A 4T 50 k.
53 I i (%)
B 1 |2024/10/01-2024/12/31[2, 598, 301, 576. 30, | 910, 464, 975. 76|1, 687, 836, 600. 54| 32. 98
14| 2 [2024/10/01-2024/11/03|1, 869, 853, 110. 56| |1, 273, 975, 746. 59| 595, 877, 363. 97| 11. 64
A

& - 1 - - 41 -

7 A A

ARG A, ARG PR A AR S 8 LI 20% 1015 0L, %2R S AT
NIEFER EGIEIRI, FTRES| AR EAUEIR] . 5 ke 2f ERURE [m] 0 AR Sk < Ay AL B, A7 AE— 5
(e PR R s D Moot ECRUBE [l 1) HEAT H bR (N AZ BN, ) feAF A R B, JL XSk

Bo11m o127



Sz tn i R s A 2024 RS 4 PSR

WUFHEIE AR o J e B 2 R] g I A EAROE (] 175 U REAT 78 70 46 T M T sh 14
(B 2435 et EL A0 ] O e PSR DA, 7 B ] 100 0 <A 0LRF AT AT AT 8 T W S [ R I A0 S 2%
SCAT PRI RIS: AR S ] 18 6 4 A7 BURE AT A A T R 4 R 30 P i 4 5 7 A T ek P A %o i 4y B0 AL
FAAERIARISEN o FER SRS DL, 4950 S A0 U R < 0 B A A KR e [l A I e i
A RE 3 BUAE L RE (] J5 A 4 B BE 2L N+ A HAR T 5, 000 J370, ik T RE M I 54 iz
PEJ7 30, SHAM A G & I el &R B G B RS

8.2 MMBRE IR IMERER
T

§9 FEXHBEZR

9.1 FAENMHFER
(1) A FEE M HE P22 e P R 08 55 B IR S 3 58 2k < S R VR M IR S A F
(2) P RA i BIE R R B R e R e E
(3) P22 n = R i BAE 7 5% 58 2k IR h X
(4) FHEERH
(5) BB LS BRI B A A 7 S AL

9.2 FFJHHE R

TRIITH A FH X AR FH A IE o H i 5033 5 P22 Rl 34 2

9.3 &R
(1) #FE A EENVN (A g & ie, o n] 4% TAS 506 SE & B
(2) PHEERARE BTG LN, TTEEARSSI T2 eSHERAT, KRS H

if: 400-800-4800 (i KiRihH2Y)

FZEEEHEARAF
202541 H 21 H

o120 12

=



	§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 


