2024 FF3H 1 2

PRIEF ZERMSF IR EE

=R G

2024 23 A 31 H

BEEEEN: PREFREFRBROERAF
EETEN: TBEBITROBERAF
WEEHHR: 20244 4H19H



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

§1 EERT

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HGFE NERAT IR A IR A FIARE A TE S S FE, T 2024 £ 4 A 18 HEM T Al
I S5 FE R . IR E R IR A ARG ENE, RERERNENMAEREICHE. R IR
#E KR -

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AREME 20249 1 1 HE2®E 3 7 31 Hik.

§2 EET ML

4 TR HERIE SR 2 7

e 007023

e S (e LTI

e FRAERMH 201945 H 15 H

A R L 4 0 B 300 2,029, 757, 982. 67 {3

=N FEFERE A AR P RTHE T, e AR 2 3 I 0 3
BSR4 B = (AR fg [l R

PTG AT @R A RN KB A E RS . IR 45 ML
IR (S GFFBTHRNE . B SCRFUE S 1 B S %
WEZF A R R A w2 B0 R, USRI AR e 1k

Mg L S v R ZRA A FR R A %

A WL 2 AR AIEG g L G, FLTUAW & A0 FIUHA IR AR T i 52
BRAMIE S, ST Rmiigis.

FEE AN HAR [ PRk g B4 A R A F

EEFEE AN TIEARAT A PR A 7

N 5 I A R A TR HHARHIESR 227 A HERHIE SR 2 27 C

T B R AEEE A A 007023 007024

A IR N 8 7 G 4 Iy B0 2,029, 751, 478. 60 3 6, 504. 07 15

§3 FEMFIHRIFMESHERN

3.1 ERMFER




TRIESR 2 P 0F 2024 4R35 1 ZRPERY

Bfr: NRMIG
. o AR (20244 1 A 1 H-2024 43 A 31 H)
g R 25 22V 5 PRI 5 2 2 C
L A s I 28 10, 231, 513. 64 34.03
2. A 14, 756, 193. 55 49. 40
3. AT 35 B A7 B A A A 0. 0073 0. 0074
4. SR B B = 1E 2,274, 104, 796. 75 7,337. 84
5. AR FE A B E 1. 1204 1. 1282

e 1. AW ORISR B e AR R O . R liaE

BRAH B R AR, AR AR 31 O Se I in AR A 2 e I AR B IR
2. ik e SR R A FE R NNWERAE 5 2 G 1S T2 ], 1H A\ 2 JE S il as /K1 22
18T A
3. AEELFT 201945 H 15 HA

3.2 EeFERI

3.2.1 ZESHFHER KR RIS RIS B A 2 R LR

HAN (A&~ et EAR SR 1

HERIES: 2 FE i 7 A
‘ b4 bl s Fk v
TR E K R A ML &5 b 3 B e -
B [EEEKEO ‘ WK EZE] O—0G @—@
HEZ@ i §E6)
@
TFE=1MHA 0. 66% 0.01% 1. 35% 0. 06% -0. 69% -0. 05%
TEARTH 1. 27% 0.01% 2.18% 0. 05% -0. 91% -0. 04%
otk —4F 2. 43% 0.01% 3. 15% 0. 05% -0. 72% -0. 04%
U e 8. 00% 0. 02% 5. 94% 0. 05% 2. 06% -0. 03%
H3E4 4
14. 48% 0. 03% 7. 58% 0. 06% 6. 90% -0. 03%
ARG A
HERIESR % FE i 77 C
‘ - JLlaz a8 2
‘ VR E 8K R A ML &5 bl 3 B e -
B [EEKEO ‘ W ZhrEZ O—06 @—®
HEZ@ i §E6)
@

HE=AH 0. 65% 0.01% 1. 35% 0. 06% -0. 70% -0. 05%
TFEANMNH 1. 29% 0. 02% 2. 18% 0. 05% -0. 89% -0. 03%




FPARIESS 22015 2024 4E55

1 RS

otk —4F 2. 45% 0. 02% 3. 15% 0. 05% -0. 70% -0. 03%
JU R e 8. 77% 0.03% 5. 94% 0. 05% 2. 83% -0. 02%
H 4 A TR
15. 28% 0. 04% 7. 58% 0. 06% 7. 70% -0. 02%
ARG A

W Z AR M= i 2R S e AR B

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RIS LRl

AR

FRHRIE SR 2 2R A R TP EE A 3 5 Rk 4 b e ik HE Wi 2 3 0 ) S aE B o0k bh B

14. 00%

12. 00%

10. 00%

b
h

2019-05-15
2019-08-1¢6

2019-11-17

2020-08-22

2020-02-18
2020-05-21

2020-11-23

2021-02-24

2021-05-28
2021-08-29
i|2021-11-30
+12022-03-03

2022-06-04

2022-09-05
2022-12-07

2023-03-10

2023-06-11
2023-09-12

|— RIS REHESARTREMKE — PRIESLDEHFARTU S B %|

2023-12-14

2024-03-31

PR IE 7 221501 27 C R VB I K 52 55 [R) Bl 1 Lh Ase it o i 7 =5 o [ S E 350 LR P

16. 00%

14. 00%

12. 00%

10. 00%

8. 00%

6. 00%

4. 00%

2. 00%

2019-05-15
2019-08-1¢6

2019-11-17

2020-08-22

2020-02-18
2020-05-21

2020-11-23

2021-02-24

2021-05-28
2021-08-29
022-03-03

i|2021-11-30

o

2022-06-04

2022-09-05
2022-12-07

2023-03-10

2023-06-11
2023-09-12

|— PRI RRHBCRIDPEMKE — ‘*‘?Eﬂf%ﬁm: BECR |

e 1 ARESEFET 201945 H 15 HARL.

2023-12-14

2024-03-31



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

3.3 HAbIts
VE: T

§4 BEARSE
4.1 HEHE (RESLEN

A3 B3 4 22 PR | 15
I | BEA | R

4 il i
wak e, miEeFAE, PEEEE, SIS
WES5 . 34 Mol 4% . 2009 4F 6 H & 2012
8 AT R 5 iIE PR A PR 5T T
], ARSI 2012429 A&
2013 £ 10 AT R PR EHARA
"), AR A2 2013 4F 11 AIA
AR [ B E S5 B A BR A &, AT FPAEIE

F41 12021 4E 4 H 13 e b ot S T e S 1L e e
U il R I VP e e v
e Mb A 5 U SR 4R FE 4 L AP ARAIE S5 22 i £
BRI RIS IS 4T, PUEHARIE
Tl Ne— 4 MR U 5 2B R ke sIE 3
RIS PRI 20 =58 5 AP A5
T RINE B Fe 4 L PARIE S 22 i T
R R A PR 2 3 N H B
T BRI R I SR S,
VE: 1. EARER H WIS A =6 B B, S HIONAR Y A SR S RIS H 3, R
SRR H NI S A R AR W,

2. IEFMIAR SCGEMN GEFREESLENMWES . WH. SPEEN R EMOLN G

INED) IR RINE o

4. 1.1 BIRFAAERIER B E TR H S8 K5 &2 28 7] 8 2 A7 iF oL

I R A i (D BreE o) AT B Bisf ]
N2 0 - -
G o 0 _ _
_ FRHKI
HAhH A 0 _ _
&t 0 - -
Vet

4.2 BEANRE YN FEEIZ M5 O3
ARG AN, ARGEHN T QEFFRBHE ) SRR ARESR. 5

% 500 % 11T



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

VLSS SRR GRS U, A RS A B ST SR BRI S 5™, 745
RS AT R, e B A NSRRI i, A7 AR IS A BOR JBAT 2 e 5 R R U K 1
o

4.3 APRGERHH

4.3.1 AP G H ERPIT B

N T ARUEA 7B B A R GG R B AR, R E SN, AEEESE AR
CGIEZF# A SR« QEFREESEHAFREHINEG) « (EFRRESEHAR ALY
IR R L) SRR, ST (HEPPEENL S AP S EEIMNE) « (CRPEENS R
Lo 5 EHIPE) FR TG RHI R R AR T B0 H G5 4% i B e,
Z5RE. iR —RiHN . R 5 SR s E ), RGN R, &

LG PAT « MGG R B BIE S RHTT o BT 78 B BN A ST SR (IR BRI SRR, 1R85

RN T4 o3k, A8 oy 2 A1 BT S AC By IFSEmS 4%, S B HIA A s Al e . FHrhka A
HIGHEZ, WG EWHAT G W 2T PME RS, RIE T ARSI #E. 1T
FERZ AT Frak

AT — LA AT G AT B, AT A I AP AT . PR ITEHRE S T,
WA, R HBBAERT 5 G 2 UL R 528 158 Gyt T B AE G AT

AR, ATRRELIIAEEYIR A . REFEEOF o 1THR. 3HE. 5 HRD 2
Al E AR A G RIS 5T RGN Z M. s RRW], AR BN A w0 &35t
G PR, AMFAERN IR AT N

S

PR

N
NS
SF

4.3.2 REZGTARETIHEH

RGN, AR TIAREHES 50 S ATFENZ S H, KRR H A5 5
ASHUD (R B A Ty B AZAIE S5 24 H R AE B 5% L

AN, RAEBUAIE A W e EA R T2 5 MR 2t ik (K 57 4 58 5

4. 4 B BN SR H KIRAZAED BT

—ZE, GIFTER R, WSS AR BRI SIS B s d 2
1. BN 2024 £, TIHIELE T 12 HUCKE “FEREBUY” 471, WaiRit—P ™. 1 AT
B MLF BRI, BT O /NG B 5 8 S35 B —fe ik, W), B idmirss F ik,
WK T RGR KB BRI AN . 30 4F dhFh— BEE MARSLAT IS, AN oa s k. 1 A H A,
RAT EANEATEEAE, I F IR SCARSON BTN R, K A K et R AE 1 R R R K . 2

% oenl 4t 11



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

H, BT S, (5 4 LPR B HU TR 25bp. EZ LMY, fididERMESRI “5
M7 MR EREE, Fem “Hm” MR, ANIERE LPR St — B 5ETt 1 i i B E.
30 5 i AP B O Uk S I S A 5 i R R B N AT . 3 A BRI RN, &5
T MATHIIL TATE S . P A KB REEARF ST TN, 7500 i e T
R [ 5 B AT I 2R AT 7 3. B Ja T, St AR 3 PMI Hudls Bon &5t A P44 s
JREEBUN BURAT KR AE A PHRE, MIRIAEXT T RACF T, Giiisi kbR A Brin k.
AL, MBS G S, T TR TR R URE R, HRAT A ON R
R AR E R T 5T S AR D DU AR R A
WEWIN, HE RSB TR G OURA ARG, DOERBGR i .

4.5 MEMAZEESHW SR

BB AR P HAES ZEGUF A S M AUFE DY 1. 1204 JT, AR5 3G 0 B0 E I K
#3790, 66%; [FHL ST LB HEIL R %A 1. 35%. MR ARG WA P HRIESR 2GR C H L3
E4 1. 1282 7o, AR WS M HUFEIE Ky 0. 65%; [RGB AEE A2 1. 35%.

4.6 MEMAZRSFHFE ABRES R HETE LY
ARG WA AAAEELE A TAE H 2R R ANBIRT 200 A B2E & B 1#E KT 5000
JITCHIE I o

§5 WHAGHRE

5.1 REMREEF=HEH/N
e i H & (B B ST L (%)
1| BLass st - -
Hrpe - -
2 | ReH®E - -
[i] 5 WAL 2 AR % 2, 160, 931, 226. 25 94. 98
Hrp: fiize 2, 160, 931, 226. 25 94. 98
B SRR SR - -
4 | B - -
ST AE ST - -
6 | KNIRE G TE 109, 902, 333. 74 4. 83
Horpre SEW IR S N IR B 4 Rl it
ﬁ
BATEF G E & &6 4,251, 437. 66 0. 19
HAth Bt/ - -
&t 2,275, 084, 997. 65 100. 00

870 3k 11



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

5.2 MEMARIEATIL R BE

RHE

5.2.1 MEHRFATW A RHFEARERFAS

T ARG ER EAE R SR

TEAR R R BUR

5. 2.2 & PIREAT I 2 BRI 5 B R 2

E ARHESE

Beotie B R AR T i

» TAHRBL R BUR

5.3 JIRAZA SRMME b & T 13E EL I K/ M HEFR I B R
5.3. 1 MEFIRIEA AMHE HEES T F#EHIR/ M HEF AT T2 BRI A

T ARG BEHE R R,

TEAH BB BUR

5.4 MEMIREF S MM RN GFRFEAE

LR

P fiii 77 i A ARME o i B T IFE L (%)
1 X 157 - -
2 JAT YR - -
3 SRlfiFF 969, 193, 175. 97 42. 62
Hrb BUREME SR 266, 525, 322. 41 11. 72
4 {3 - -
5 A Ml A b % 5 374,514, 792. 36 16. 47
6 TR 817, 223, 257. 92 35.94
7 AT (Al as e foi) - -
8 AV A7 B - -
9 HoAth - -
10 it 2, 160, 931, 226. 25 95. 02

5.5 & MIRIEA RE HES T 1#E LGN EF R A RS SR B 4

P | AR it |HE (k) | ARUME Go) | HEEEEES] 0
1 2228028 | 22 H{E4R4T 01| 2, 000, 000 206, 329, 508. 20 9.07
22 thAZ 7
2 102281791 s 1, 500, 000 152, 040, 655. 74 6. 69
MTNOO2
20 Y]
3 102001090 s 1, 400, 000 144, 394, 531. 15 6. 35
MTNOO2
23 (il %
4 072310245 S UL 1, 200, 000 121, 408, 262. 30 5.34
CP024
19 TH4RIT %
5 1928011 Fﬁ(!ff{T % 1, 000, 000 104, 249, 562. 84 4. 58

5.6 & HIRIEA RME G ES T #E LI RN HERF KIET+ 48 B SOFIESR L3
k]
T AREEG ARG WIRARFFA B SCHFESR .

5 85 Sk

110




TRIESR 2 P 0F 2024 4R35 1 ZRPERY

5.7 MEMARILA RNME A E ST E ELFIR/NEF AT T4 SR R 5 I 40
HE: ARG WIRARFFA SRS

5.8 MEWIRIEA SMME o 2 7138 LI R/ HEFF BT 44 BUIE R 3 B 40
o ARG ER GRS B, ToH R B BUR.

5.9 MEMRFE ST KK E AL 51K L i

5.9.1 A E MM B B W BUR
NI R R A E GO B, A SRR R

5.9.2 WMEWIRARSHFE I EMP I CMH R HA
TE: ARG R BRI E U, A RBRR B,

5.9.3 AHIE R E I
B A 0 AR A [ (A 07, AR R R

5.10 HEAEREIE

5.10.1 AESHENI +LAIEFNRITERAFRTHIWBER I TLRFE, &
RGP HAl—FNZBIAT BT LTIHER

AIEE A “22 RAEIRAT 017 RAT EAR P ERAT B A IR A JI RS gl H AT —E 52
38 o < i B B R R AT B T

I EFFA I “23 EAFUES: CP024” FYAAT 32 A [ A5 UE 27 B A7 PR 2 = AR 4 5 G ) H AT — 47
PN 32 SR AZ PR B 5 T 7 1) R B O

AIEGFA R “21 PRMRAT 57 KIRAT EMT 2 ARAT B A PR 2 W AR G 1) H AT —2E 7

2R ER e EE SRR E R B EANRRATRATEAE .
ARFESRA R “21 FHRRAT ML 037 BURAT TARTH R RAT B A IR 7] A2 4 35 g ) H Al —

PN B2 B R 5K 4 e B B SR VR R (AT AL i

ARIEGFFA R “23 7 RIUESE CPO0T” HYRAT T R UESE A A FR 2w E 41 35 9 1] H BT —4E 9
C I LR s o R v IR 7 M B PR 03 = AT U A i I

SEHENGE VIREA R, A8 Ml S ik IR < 5 TR it B AT B e
AT GBI Z AL TR A H AR AT EARATIR O T IL SR A, BRI S il

]

A E

F
3



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

5.10.2 ZEHWREWET+HABRERST

A & A FIME &G R

AT R R B BRI B, A SRR UK

5.10.3 HABE AR
E: ASES AR IR AT

5.10. 4 REWIRFFA H4b T HBOA K AT ¥ B 5 A4

TE: AR BBV R B AT e iR 1 5L

ToAR R B BUR

5.10.5 & HIRAT 14 B AP AR Ul 52 FRF O0 Y 5t B
T ARGEGLEREAAREESE, TR EUR.

5.10.6 HBEAGHRE MEKI AR FHERE
GENUECEIDN TSI P R pap A LTI Ze Rt

§6 FFRAE S MRS

AL

i H

FARIES ZBEfF A

FERIES: % Ef5F C

T T HIAT) 2 < 0 20

2,029, 751, 616. 90

6, 753. 67

e 7 T30 18] i < F O 3 0

184. 42

Bk - 1 5 S50 ] e < A B ] 45 50

138. 30

434. 02

I 5 ST 18] 3 g% > AL B A (4 Bk
UL -7 3D

T AR S 1 S

2,029, 751, 478. 60

6, 504. 07

TE: B AR LR R N AR, A B2 0 e 8 A7

§7 ZeBTEANCHERReBRREESHFR

7.1 ZEEEAFHEEEZSHIRIHER

T AR WA EE R A

7.2 ZEEENZHERRERRFEEZ 5 VA
VE: ARSI BRI A 58 e A S 4

§8 BB E R EMBERER

8.1 ME MW BB EFEESHB LA BT 200895

) 45 W1 A SRS T R B

o100 o117



TRIESR 2 P 0F 2024 4R35 1 ZRPERY

YJ,Z'\

b FEAT 5 4 Y BLL ‘

| DOEER T ) Wil | e | BB
| | IS 200 o pivil I B "

i f e e X ] ‘ e ‘

il

?’jl 1 |20240101-20240331|2, 017, 839, 466. 40 - -2, 017, 839, 466. 40| 99. 4128

77 R XS
AT Gy TARLE B — 4R W A0 Lk BBl 20% K15 0, B T 34471 S8 AT REAFLE K AL
(] L 55 EARURE (o] ) RS, 38902 < BN IR Ve B g AU, < TN AR [B] ) 2 B
AT O REA e B 7 4 (B 52 BRI M B P A BRI E . AKE G BN 5 PR i AE VP A K R
VRS B G FFAT ST BE NI AM, 8 G P — PR BT E B P B AR v, [RS8 3 S s RS KU 4%
HUA S n s xt e e AR 2 AR Y o

8.2 MHBEHERKNHAMERRFR
P

§9 ZENMHER

9.1 FEXMHEX
Lo o [ o v 3 AR e 53 ARV ) S A
2. HEEE
3. FEEMK
4, RIS
5. FEEE H LSS TR LR ATE L P
SARE AL 55 TR LR AE L Hh
Ty R I 2 R At SO A

il

6. %t

BREE 6 TR GATE NALAh, RSO S & BN IIAE T

9.3 BERKFR
Pt AT E B LR ) G S A B, T e T AR TR S AT A

4R B PR SR A PR A ]
202444 A 19H

Bo11m 11

=




	§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 


