B+ HIURE KBS RIE RS R EE

2024 &5

5 2 2

=R

2024 %6 A 30 H

HEEEFEN: BHEESEEHERAT
EEEEN: ARBITROERAF
HWEXEHHER: 20244 7H 18 H



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

§1 EERR

EHNHE 2 LR ORAEANR S TR A AL RIS E Kitls, Jf

X A A IR LS L AR AN 8 B AR AR A 1) SO T

BT NHRERITRO AR FIRGEA RS FRME, T 2024 €7 H 16 HRZ 7 AHRE F
I 5 FahR IERIAM A GG EAR, RERRNEAFAERERICHK. R R E
KB o

S BRI DORSEE . B 5T R BN S B 7, (B IRIE S — e &R

BN EVSIFAARRILAR KRR BB R, BEBE R 5T AT LA 4 P 5 AR 2
KA VIR e

A PSS SRR A T

A EHAE 2024 F 4 A 1 HiZ % 2024 46 H 30 Hik.

§2 HE BN

i

2.1 BE&EKREFR

AL 547 AR BT K VR A
e FRG 011837
FegiafE LTI TR
HEEEREMH 2021 £ 6 A 8 H
T R 5 4 A AU 0 799, 271, 726. 47 43
AR K4 B AR T K R I B, I AT 43
&7 HiR ME N B BERE, AR O ST BT

S AR, B R e N B A
AEEG BB RIS IE: S8 B BB AN RS2 I B R
B SR GRS AT A BCBURIG . B SRS BB RS |
R TSROSO

IR 300 FEHOR AT Fx60%+HE A TSRO F o 15%+ T ZR G W

K&

b 45 L e S S (i) F O 25 ko5
AIEG R TIRGMES, KNS m T e it s

JABSEYAL 7 AP AIE Wi, RTREIEE ., REESTTRE ﬁ?%% ﬁm
=, %ﬂﬁ&iﬂ%&ﬁ%m%MH%

LA UN %%% EIHAMRAF

HEEFEE AN AR ARAT I B PR A #

I 3 2 A I R 4 TR AR MS47 H AL T TR A A 547 E L KR S C

T & JF A S ARG 011837 011838

WA IR FE RIS HIm R | 687,613, 088. 72 4 111, 658, 637. 75 {7

27 k13

~N



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

§3 EEMFIBIFMESHERIN

3.1 EEWEEH

A AR MIT

F B 5 Fabw R (2024 44 H 1 H—2024 £ 6 H 30 HD
547 AR 5T K TR A A W54 b EAR B KR A C
L. A B S -13, 530, 817. 36 -2, 257, 634. 20
2. AR JHA]E 778,812. 73 37, 402. 22
3. AT 35 B A B A A A 0.0011 0. 0003
4. AR B4 B 1E 445, 257, 035. 06 71, 204, 027. 92
5. AR B G A A8 0. 6475 0. 6377

e (D A C Bt a3 AR RN . #itlas. Hfllon CRE 2 et E2eshiiai) 0
B3R < B AN FHRABL A0 % Ja (KRB, AR 9 A Qs Bl s in B4 2 se v AR e et -
(2) AR Frid e ol SHE R AN EAERAA NN A 5 B A T, T\ 2 A Bzt k-1

E S Rk
3.2 EEHERI

3.2. 1 EEHFHEN KR KIS RIS B A a8 2 A LR

Wt v R LB BT 45 A

" , oo~ | RHEERK R | ST ME | St B R

me | FERKEQ| Gees | waxe | sxmeze | V° | @0
HE=EAH 0. 06% 0. 85% 0. 26% 0.56%| —0.20% 0. 29%
T EANMNH -2. 84% 1. 00% 2. 26% 0.68%| —5.10% 0. 32%
T E—4F -15. 90% 0.91% -5. 28% 0.67%| —10.62% 0. 24%
HE=4E -35. 45% 1.01% -23. 63% 0.81%| —11.82% 0. 20%
i;%ﬁa\gf -35. 25% 1. 00% -24. 02% 0.81%| —11.23% 0. 19%

[EEZE SR WO DR S A=l

BB HFEEKRO

FHEIER R |G HEEAE | ML ST AR R

O-6 | @®

PRt 2 (@) Wi 26 R bR EZE@
HE=AH -0. 06% 0. 85% 0. 26% 0.56%| —0.32% 0. 29%
TN H -3.07% 1. 00% 2. 26% 0.68%| —5.33% 0. 32%
o -16. 31% 0.91% -5. 28% 0.67%| —11.03% 0. 24%
=4 -36. 41% 1. 01% -23.63% 0.81%| -12.78% 0. 20%
i;%gs f -36. 23% 1. 00% -24. 02% 0.81%| —12.21% 0. 19%

W
=t
H
=t



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

3.2.2 HESHFRAMURES RIHMEMKRZZ) RIS RS R Rl &
R LR

AZR B 0 R RIS 3R S ) HA Al 557 bE 3 B U 35 FR R0 B SR E B3 LEE
(202146 HBH E 202456 H30H)

9.86%

4.93%

0.00%:

-4,93% 4

-9.86%

-14.79% -

-19.72% 4

-24,65%

'29-5801"0 [y pEEE . ...... . ...... . ...... . ...... . ...... . ...... . ...... . ...... . ...... . ...... . ...... . ...... . ...... . By - - - . ...... . . ...... . ........

-34.51% }------ ....... Liduce RN budicue R | e bidudue R Lidueae N | SR, RERGRE g e, Eacac SRR Loph i

220,449, {f------ ...... L oo SRR e R SRR o L i e et SR e SRR e R Loioi PR | | I ........

e (s T B Y W I S,
2024-04-18
20240430

2021-06—08
2021-08-02

|— AGESHERICPERKSE — AT RIS




WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

9.95%

4,98% |

0.00%

-4.98%

-9.96% 4

-14.94%

-19,92% -

-24.89% -

-29.87%

-34.85%

-39.83%

CEZB B 5 0 Rt 1513 S ) HA Ak 557 bE 32 5 W 36 FR f0 B SR E 2530 LEE
(202146 HBH E 202456 H30H)

2021-06—-08

5

20

e (s T B ¥ W I
2024-04-18
20240430

— CRESHIRIDP EHRKE — COLS S R % |

§4 BEEARE

4.1 RELE (RESEE/NH)

w4

IR %%

FEATE S5 22 PRI IR

AR H 3 BAEH

e
Ml
FIR

!

VNEIDS

ZNE
s, E
ISEABLI
it 52 E T
BHE, MK
1 Fh 5 %
7o B
bR g
b2

20216 H8H |-

24

PRI 23 27 3 1 e
R B 22 0 MR < B
AR 7] e R BBt
AR ER (Bl A
PR A 7w e e
R m A, EilNR
Eang AR PSR 2E2 N
ETES S0 SN
PSSR g =2 G b D)
A PR ) o [ i SR

2P, HRASEH AR,

piss




WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

AR AL & HA R A
) A T S R R
TH. 2021 4£6 H 8 HE
A AF G 4 B A 5T A TR
GREFHR TSR SR
;2022 £ 3 A 256 HES
A 47 b Jo A 3 VA BLAIE

FR ISR LS,
2023 4 10 A 31 H&451E

W57 B 7 fi TR 5 T o7
R e o S

T (1) SEARHY “HEBREIU R “BOAR FII™ 4000 2 4% 1 AV BS AR SO RO IS 1000
(2) WEZF DI 7 SGB N GUEFR 2 B LB, W, g BN B3 R Dol A B3 5 T 75925 )
[ R «

4.1. 1 BIASERF B EH I RIS R A B & e L8 F R EE K A 1E R

U FEmE s .
4, e il ?;) WREAE (T TE H 3
/N
NS 3 639, 966, 391. 93 202146 H 8 H
FAGE B =4 R 2 32,537,926.62 | 202047 H 24 H
£
ABIK e - - -
&it 5 672, 504, 318. 55 -

4.2 BN E A A 12 E A 5 B 0L Ui B

ARG IN, ISR GERBRESER) S4B REM IS EH, HeH
SEUL B SRR E . DUBUE T, BUE THSBBE AN RE, REWSEEH.
B R 5 1 S BT BN IE P B A, R I RTAR T, NS B AR B AR . 7
BIREHN, EEBESEAM, TREREMHRE AFRNTA.
4.3 AR GEF Y
4.3.1 AP 5 H| ERPITIENR

IRAP R F RIS, G LR IE 2GS 5 RIS S B s AT Sy, ARG A — 5
ARSI T BT A RS MA A AR GEFREEE) . GESRIIRAE PSR
A BRI UES54% 3 4 BP0 7] 2 P50 5 1l B 1 B 7 L) S e R 44 31 A B 22
WUE T (37 I A5 B AT PR 71 A1 58 5 1 BE ) « (M40 e A B 8 ) 57 6 5 0 W2 5 4 v 1 P2 )
S AR 2 T A B ) 4 S P T AL PR S S B S BT IR AT AT A S . AR
W, RN 158 5 i B AR RAT 1 0 R AT

W
»
p=l
N
=



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

4.3.2 REILHITRNE IS

At A R R AT AP TE S AT

WA HIN, ABESEHNR T REAES SN S ATFZMAES T, R A IS
(15 H 2[RI 58 G AT 3/ 1) B 58 By B I IR 25 24 H S B 1Y) 5% A 00
4.4 WEFHNESHR T RENEES T

2024 4F 2 2= A IeidgdeikE B, FREUIME FEME LT E . Wind 4 A FRECR K 5. 32%, IR
300 FRE Tk 2. 14%, FEBGEE A 100 % Rk 0. 57%; FIIEAE ¥ LKk 7. 12%. 20 R 5035 4E
4, BT, B AL, SOEER . BOR. FREE G AT RS, AR A B
AEAT A RIUEAT o T SR R 2 AR T 48

WRAETTIH, AHE S AR W R Gk ST T ARG, SN T IR R R R E, AT
WAL AR S AI S . T B RIVE, R TR AR IS . R 2024 4F 3
B, ATARES, T2 g A 0 H 0 T I e & A 359 R L T DA B B7 5 JBE R o b ot
N ECE R B RELTKE ) Pl — P Ea R e, JFREREIMEBER LR . 1
BZ AR S MG, Re O G5 H LL T T 3 0 e S S 2. R B S A ML SRS
FEA o LRI A T AR R B AR FC B 7 ], S I L S I U R KK e, AR
FRMR AT AL B SR EAE AT E . ) DRy E 2 5 rh KR IKE) 7y, BTG L Sk 5)
DRI 3 A0 51 5 BE A e vt , AR I (798 2 7 EE SR AL A TR A0, T LUR P 1T 3% 1A 8 4R AN IR
Bl
4.5 WMEFHNEEHI SR

B ARG HIRIE b E AU ACTR & A RS0 B E 9 0. 6475 JT, AHR G I HE G0 4l E
WK N 0. 06%; %2 AR 5 WK M7 h BT LK IR A C B S AR B 0. 6377 6, A4S A
LG E I K Z N -0. 06%; AN Sf L BRI HEY 25 2 0. 26%.
4.6 WMEFNESFAABRE ST = FE T W N

ARHE G AR A A P R IR S A AR H R S AR B AN AN B A
8T 1T T e .

§5 WEAGKE

5.1 REWRESHEHEHMR

| % | ] |

e

B G | HEEHBHG 5 |

#
=
H
=



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

R i 55

458, 537, 473. 91

88. 17

Horpr R

458, 537, 473. 91

88. 17

B XL as

IF1 5 WAL i 45 B

30, 029, 231. 24

5. 77

Hrb fiid7

30, 029, 231. 24

5. 77

Vi RIS

S iR

ERbATA AR

TN A Bl 7

Horpre SR A B SRR
ERh B

RATHFIMS T ST

30, 877, 292. 45

5.94

oAb 5™

632, 079. 23

0.12

it

520, 076, 076. 83

100. 00

TE: ARSI T P B 5 S WL SR R IR 2 S E

BrEEE P EL A 21, 08%.
5.2 MEFRBATVORMBRERTRAE
5.2.1 MEMARZBATHRABEABRERETAHE

108, 844, 596. 79 Jt, RIS

AL AT MK ) ARME Co) i 3G B I E ] (%)
A AR P Bl 7,817, 480. 00 1.51
B | REk - -
C | fili&k 301, 321, 211. 66 58. 34
B 7. R R OKAE =R
D e 72, 500. 00 0.01
E | &5k - _
Foo| ik mEEIL 79, 666. 00 0. 02
G | iHiaH. SAmEElk - -
H o | s Aol - -
I ;zjifgﬁﬁ‘ AAFRE BB 26, 195, 172. 48 5.07
N4 11, 414, 091. 00 2.21
K| Ptk 2,769, 912. 00 0.54
L | FSEARE 55 IR 25l - -
M| B FENER R S5 9, 868. 50 0. 00
N | KR BREEAT A FL A B 12, 975. 48 0. 00
0 | JERMRSS . BEAHAR S - -
P | #AE - -
Q | PAARES T - -
R | 3Cfb. REER - -
S | 45 - -
% 80 3L 137




WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

349, 692, 877. 12 |

67.71

5.2.2 EHIRIATIL 73 REROE R T R

RHE

AT MK ) ARE (AR i B BB R (%)
A FEREA R - -
B H B EAEL T 8, 614, 946. 24 1.67
C VHE R H M - _
D AEH 7,216, 743. 30 1. 40
E 4t - -
F ST IR 24, 305, 581. 08 4.71
G Tk 3, 563, 531. 68 0. 69
SEENSEFTN - -
I HERSS 23, 723, 765. 83 4. 59
J AR 32, 308, 926. 76 6. 26
Kt = 9,111, 101. 90 1.76
it 108, 844, 596. 79 21.08
E: PLEATIE 2R A BRAT L 43 2R (GICS) &
5.3 MR ARNE SEET = HEEFIRK/DHF R ERTHA
5.3.1 MEMARLKA RME & FE 57 13 Eo 1 K/ NHEFR AT+ 42 B S5 Bt BA 40
e | mEmE 25 447 Wi B | ARKME G Eﬁﬁ%g@
1 00902 HERE [ B o) I A 6, 114, 000 32, 308, 926. 76 6. 26
2 603606 RITHGE 486, 149 23, 728, 932. 69 4. 59
3 00700 i TR I 69, 800 23, 723, 765. 83 4. 59
4 300750 TER AL 94, 863 17,078, 185. 89 3.31
5 02273 fi5] A 5 489, 700 16, 760, 227. 35 3.25
6 002353 AFi A 467, 217 16, 389, 972. 36 3.17
7 600079 NHEZ 950, 800 16, 325, 236. 00 3.16
8 002475 SRR 391, 000 15, 370, 210. 00 2.98
9 002410 JTHRIA 1,472,379 14, 105, 390. 82 2.73
10 603345 I 189, 404 14,074, 611. 24 2.73

5.4 MEWREFSFBFIRNBFREAE

555 i

~AfrE Co)

I e B HE L] (%)

1 H R fiiF

30, 029, 231. 24

5

81

RATE

3| &hiE

Hor: BURME Rl

4 | ik

Al JE YTk 5 07

#




WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

g - -
ATRERE (TR - -
Rl A7 5 - -
A - .
10 &t 30, 029, 231. 24 5.81

Nolil e ol BN Nep)

5.5 MEHIRIEA RMME HES T #E B/ HEF R ET T A R S B 4

FE | R % 7 WE GO ARBME G gﬁﬁ%g@
1 019727 23 [E it 24 290, 000 29, 527, 521. 92 5.72
2 019740 24 [E % 09 5, 000 501, 709. 32 0.10
5 - - - - -
p - - - - -
- - - - - -

5.6 MEHIRILA RME 5 E & T 3E B R/ D HERF BRI+ 48 B SCRAESF R
|
AT G A T IR A B 7 SCHFUE SR

5.7 MEWIRIZA fRIME HES T #E AR/ D HEFHET LA SRR A
AT G ARG WIARARFTH 52 & -

5.8 EHIRIEA SMME G ES T 138 BN HEF BT A BUES B Bl 48
ARFE AR IR AR FFA AL

5.9 MEHRAZERENRBHER A E LU
ARIE G ARG WIN RS 5B BT 35 .

5.10 MEHIRAZE ST BRI HFH LU
AIEGAMEWIN RS 5 EH U S5 .

5.11 BEAGREME

5.11. 1 AEEBRHA TR IEFKRTERFHRE HAPMERMIILRBE, BE
mEmE| HA—FEARBATTER. LTHHR

AT GBI+ A UETF RAT B, T IGE RSB A7 FR 2> m AR 75 S il H AT — SE N 152
BIRINETFAZ H P op B NE 3t07 B HUR B AR 31 o AR o0t B O F2 AR RAT BUAR SAIE I3 IO A0 B8
FREFHFEMHRIEEEM IR A RN ER . By EIR RS, AR GBI K HAl AT+ 2 1R AT
FARAIARAT RO E AR T M, e S i H AT — SE N R BIATHEST. AT .

1000 3 137



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

5.11. 2 BB BRI+ 42 B Rl & & & R R -1 B 2R B A O R 5 B

AL A PR (AT T 42 1 B e 2 R 2 1 4% 1 P
5.11.3 HARBEF=HI AR

s LK kM GI)
1 FHARIES 91, 567. 61
2 | MUGIERTE R K 5, 943. 76
3| U A 527, 027. 96
4 | MUCRE -
5 | BIUSCHRIEEK 7, 539. 90
6 | HAth Sk -
7| HAth -
8 &t 632, 079. 23
5.11. 4 HERFFH B AT 5 B3 A o e £ 55 B 40
ARIE G AR AR KR A A TR B R v it
5.11.5 PR AT+ 42 B 2= P A TE T8 5% PR 15 I fr) 156 BH
ARG AR AR R+ 2 B EE P AR B 32 PR L .
5.11.6 BFEHEWEMER M SCZHR IS
HF &I ANERE, sz M55 6ea Bz
§ 6 FHREESHTED
BpL: Hy
TiH 547 A 0 TR A A 547 A 3 A TR A C
e B AR 3 4 4 A0 4 710, 489, 947. 80 115, 281, 357. 22
A5 3 A 1) 35 4 5 HR U £ 4 182, 458. 88 502, 174. 62
Vol e T HA A 1A 3 4 S IR [B] 43 AT 23,059, 317. 96 4,124, 894. 09
T 33 1) I 4 9% 43 A8 B A B ~ ~
Bk L7 =" 385
e I AR I 4 00 0 A 687, 613, 088. 72 111, 658, 637. 75

TE: SRS LR P RN ISR s A [ A7 55 T i L 4 55

#
=
F
=




WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

§$7 R&EHEANZHERRERRAESBN

7.1 ZEEEAFHEEESHIRNER

AL

i H

W4 P B TR A L Z N RS e

et W00 BN R A A AR S
et

27,055, 756. 44 -

S5 ST 1a] SN/ FR O S A7 0

57 ST 18] ST b /08 [ A A7

et R N R A IR AR

il

27,055, 756. 44 -

e R R AT I AR 3 4 30
I A AEL ] (%)

3.39 -

7.2 REEHENZHERRERRFEE 5 A

AR 3 9 e BN T PR T e e AR e
§8 I RE PRI EMERER

8.1 MEWIN A —RREFAESHFLFIEIBGED 2058915 5L

AT G A T I N 0 B — BB A SR e A LA B BRI 20% 11 Dt

8.2 MBRE IR HMERFER

T.

9.1 FEXMHHEX

§9 BEXMFHEXR

L. v IR M 2 A HE I 47 o 1R 00 5 VR TR D P 0 e S AR A S

2. (T E DR R IR A
3. (Msdzrh EAR B R IR &

RAER R IR EEFH)D;
RNEZF R I L E 10

HE R E L BER L AR RE LU

=+

127 F13m

N



WS40 o IR DAL 5 A TR 1 ZRAAIE 7 #2024 4R 57 2 TR ARG

N 55 BE AR LA AE ML U
S P B T N AE AR R ) 3R P 8 T T

9.2 FFikh s

BT S BN/ Bk 0 NPT .

9.3 ERARN

PR ] B BN/ B AT N P S 2 B & B o RSO AR A, BBt
FE A3 BRI 18] A B 26 2 SR IR R AR B B

WHESEEARA A
202447 A 18 H

#
=
F
=



	§1重要提示
	§2基金产品概况
	2.1基金基本情况

	§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
	3.2.1基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较


	§4管理人报告
	4.1基金经理（或基金经理小组）简介
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况

	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
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明

	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
	5.2.1报告期末按行业分类的境内股票投资组合
	5.2.2报告期末按行业分类的港股通投资股票投资组合

	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
	5.3.1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
	5.11.1本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.11.2基金投资的前十名股票超出基金合同规定的备选股票库情况的说明
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十名股票中存在流通受限情况的说明
	5.11.6投资组合报告附注的其他文字描述部分


	§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


