IR OEA —ERFF RS AESHr™
BRI
2024 55 2 EFHR S

2024 £ 6 A 30 H

EEBFHAN: EERIERR-EEGRAH
EEFEN: TEBITROERAH
WREXEH ER: 202447 A 19 H



HEEAZ OIS 2024 5 2 TR

§1 EEERR

EHRE PR EE S SR R R S TR AMEAE R RO 8 R R A B s
I, FERSIEA AR SR RN e BV AR AN ) SR DT

EGTHRIFEE NIRRT IR A IR A A RIS AL S IHRIG R E, T 2024 4 7 H 17 HEK
TR I SRR I ER I A S IREF AR, RIEERNBEAAEERICHE. 73
PEFRIR B BRI -

AR E R LUEAE . B R ST SR 0 B AR AR B, (EAMRIESE &
T B

EIF RIS A R AR R I . S R, Bt 7E0F HH B8 SR Al A48 b
A S TR RSB B XL HT

AR I 55 BORER Z 1T

AIREWIN 2024 FE 4 H 1 HEE 2024 46 H 30 H k.

§2 E&7 MmN
FE &R W IEAZ MR B
F 4 F A 850005
Y (ke LT iR
e ile sy VeS| 2020 4 4 H 8 H
et BIR B S A0 B 300 471, 861, 917. 80 ¢
B Hbs AT RITE A 3 RS I RTHE T, JE SR OISR E
TR U PR (TR AN B P (1) G AE
P A KREGITH R SR Eis e o e FB, WHIE

77 T 5 24 1K) JR Gtk RURS: A B R T (8 AR SR 15K 3
B A TIPS AN U 2 A< AT 0 T DA, 5 ol
BRGNS iR LI B L], 5 1B gt 4T
VR, DUASIRUEE S A ft s et O H . R
il ARG THRIMER B SUMEIFE” 1L
&, KM “HEMTS AT EMSE” Murk,
MR ML T K e e 3 e [ R U 3 i, P R T R
ERIATNEN, SRAVEMEME B S5, PR AA
RO IRA R A . PURRBI RS ARSI
RiHs 3 B I SRR E B S SR A S A R T R
B BUPSCRRIESRBBTRNG . A A THRINR H SO0
RIE S RAT SR SCREB M B R . SR RTEE
L RRL MRS AT T I B PR S RN B SCRFIE SR A
MR AT M, IR SR R s 7 5 Ao
SEMTRRAY, PG BT SCRAIE SR AR SR O (B A

%20 k13



HEEAZ OIS 2024 5 2 TR

IVAUER S 7S i E R L 4 1R €2 DN LW
JERARIA B R e BBl PE SKABRRFE, S B
B A%, BT, SRl R s
L A ARG 8 PR F bre BRI B SRS A2
BRI B T B B XS B U, DA OR
N EZHT, SRR ELT RIS LT 55

b 45 b A JE v HIE 800 FREUA 25 2 X 50%+ FHiF s B 25 A Fa Sl 3%
X 20%+HIE AT R A A 2 X 30%

AL 2 AR5 AIE AEGTRIZE— RIREES TR, H T XS A5
Weadrm TR AR 4 s BE AT RIA T Mg
&, RTRERES, BEMESTR. RESIHRITT

DEHEIRIE AR IS, T I HS AL R4 5 2R

B BEAR . T DL A 5 N A 2 R R
AR

A= N IR SR U B IR A F

BEEEN ACEAT IR HBR 2 7

IR B S AL E S i HEHEZOIH A | WEZOIE B | EZ O C

N B A 5 AR 850588 850005 850599

AR T & o R e 1 LS

399, 715, 632. 43 11

54,717, 234. 08 43

17,429, 051. 29 {7

§ 3 EEMFIEIIMESIHERI

3.1 ZEMEHER

Bfr: ARt

B IR AT 02 AR LTZ20A B0 330 TD.
WEEAZ O A | MEEROEHB | EEEZOTEA C
L AR C e s 4, 560, 652. 56 619, 568. 30| 182, 680. 02
2. 2% HIF) -5, 882, 747. 24 -815, 428. 04 -259, 998. 34
3. IIARCT- 351 5 G A B A HHR -0. 0145 -0. 0149 -0. 0147
4. SR B 4 5 1 223,979, 446. 22| 30, 659, 081. 96 9, 566, 348. 49
5. SR EE A Bl E 0. 5603 0. 5603 0. 5489

1L g
ACFEAR T Fra 3T

2. AW C L A

PSR bR R A IS S AR S T8 o A DR Sl

B RIAIIR B YO L $e B aT - HARIRN O A e (B2 3 e

FOBRAR I 3 RIAME IR A5 5% Ja (R A8, A A A 2 Sl s in EAI 2 se i (E A2 shileas

3.2 HEHERN

3. 2. 1 ZE MBI ER KR L5 RENLS B s R AT LB

HEEAZ O A

Fo3u o 131




i

RO iLg 2024 4R35 2 TR

b 25 B e 2k v
 letmmkesiwstososy]
HEHBK RO » " W Rz O—0 @—®
22 lIEHEE) o
-2.61% 0. 88% 0. 54% 0. 55% -3. 15% 0. 33%
=2.40% 1. 04% 1. 84% 0. 69% —4. 24% 0. 35%
-14. 95% 0. 96% =5.19% 0. 65% =9. 76% 0.31%
—53. 38% 1. 13% -19. 22% 0. 74% -34. 16% 0. 39%
-43.97% 1. 10% —-0. 35% 0. 76% —43. 62% 0. 34%
R R4
A% O B
‘ N&5a a3
SRRSO
SEMKED WaEEEE 0-0 | 0-0
HEZQ lI§TESE) -
—2.59% 0. 88% 0. 54% 0. 55% -3. 13% 0. 33%
—2.40% 1. 04% 1. 84% 0. 69% —4. 24% 0. 35%
-14. 94% 0. 96% =5.19% 0. 65% =9. 75% 0. 31%
—53. 38% 1. 13% -19. 22% 0. 74% -34. 16% 0. 39%
—43. 97% 1. 10% —-0. 35% 0. 76% —43. 62% 0. 34%
B O C
. cktbixz§ﬂi
‘ A 8K R b 47 b TR o
HHEEKZEO o » Wi bz O—0 @—®
HEZEQ lI§+ESE) o
=2.71% 0. 88% 0. 54% 0. 55% -3. 25% 0. 33%
—2.63% 1. 04% 1. 84% 0. 69% —4. 47% 0. 35%
-15. 36% 0. 96% =5. 19% 0. 65% =-10. 17% 0.31%
=54.07% 1. 13% -19. 22% 0. 74% -34. 85% 0. 39%
-45. 11% 1. 10% -0. 35% 0. 76% 44, 76% 0. 34%

%470 3k 13



B OIS 2024 £E57 2 TR

3.2.2 RS A AR URES RHFHEEKERARZ RS RS L RRE A R
RBF KR

T A2 O DE3AA R vH (R I 32 5 [R) YD g U s il o i 3R ) I s E 34 EE I
36. 00%

27. 00% i
/ Moo

18. 00% o Wi

W N ‘ll

kr" \ Jh T2t A
9. 00% ,u““l i A Tﬁn 7 ‘NmL A TN
| WV W, P
0. 00% el Al N
atall .,

-9, 00% K .

-18. 00% I.’\I '
-27. 00% I %\m

-36. 00% W

—15. 00% NJM

2020-12-07

2021-10-27

2022-06-27

2021-02-26
2023-05-17

2020-04-08
2020-06-28
2020-09-17
2021-05-18
2021-08-07
2022-01-16
2022-01-07
2022-09-16
2022-12-06
2023-02-25
2023-08-06
2023-10-26
2024-01-15
20241-04-05
2024-06-30

=4

|_ PR AL A B RS — il O O A B s R A

0 2O DR 3AB R vH R e 32 5 1R YD Sg e e il e i 3R 0 I s E 3 EE I

36. 00%
27.00%
18. 00%
9. 00%
0. 00%
—9. 00%
—-18. 00%
—-27. 00%
—-36. 00%
—-45. 00%

o ©o L- L= w03 L= L= @O L= L- @& @ b - o @ Lo Lo =

T % ¢+ ¢ % ¢ T2 7T T T Y 4T Y T T

= o @ o ™ W @ = oo = o @ ol ol W g = o= @

T £ T T £ T 7T 77T T T T OTTTTT T T T

o o o 2o 0H4 -4 4 — £ M oM o o o o o = =

P O = BT =< NN o BN o Yo NN o SN NN o NN S o BN S o NN NN o S s NN o B =t B o

=T~ T = T = T = S = S = S = N = T = S = S = S S = S = S = S = S =

[ B = B T = B T I T =~ R = B < R = B - T < R = B < R = B R = B =

— HEE LB B R — R OB Tl s

=4

Bl aa g




HEEAZ OIS 2024 5 2 TR

2O AC BRI E I R 5 [R) I 2 H e B v A 25 2= 119 Dy S B 30t B T

36. 00%
27. 00%
18. 00% - i fLﬂ« v,
l'f oy 'I "
[*] g Y r .
9. 00% A W"‘rﬂ |! J".--I .‘ym‘ Nlﬁlﬂl‘ M i ‘J“ns‘,r: -rh‘lp)*.ﬂ,-.‘p\d‘“ P
™ Vid . N "
0. 00% 1 l”ﬂ,ml'u k ‘w\_rn‘ )‘u“*\,_‘“,\" Faad "
n
-9, 00% M e W
\ X
-18. 00% P". ﬂfh H,\\ i
b o
~27. 00% (i o
[ N
-36. 00% ety
45, 00% A
‘\bu
~54. 00%
(==} [wa] L—- L—- [Xe} [wa] L-- L- (¥s] L—- L- [Xe] L=} L L—- (¥e] (Te] Ly L [
T ¥ ¢ £ ¥ < ¢ 0 ¥ ¢+YY ¢TTOYF OTFT T
= (1= on (] [ ] Lo oo (=) — = (=] o [ | o] Lo (=] [ — = (Y=
T T T 7T Y YT Y *T YT £ Y Y ¢+ LYY OrTYT T T
(] [mgn] [mgn] ] [ ] ] (g ] (] [mgn] ] [ ] [ ] ] (] [mgn] [mgn] ] [ ] o] (]
(=) (=) (=) [ — (=) (=) (=) (=) [ (=) — (=) (=) (=) (=) [ (=) (=) [
o1 [h ] [h ] (] -1 1 [ | o1 [h ] (] -1 -1 1 o] [h ] [h ] (] -1 [agn ] -]
1t

— BRI RC B A — Wl RO BTl i A %

§4 BEEARE

4.1 BRE&2H (RESLIE/NA)

AL G S B IR | (%5 Hlk
AN | BEAm | R

1t BH
RO ER T E 5 — EAHLRAE A . WooD
2021 4 12 )] GROUP (B (B BHEARE AR
TE R a %9 [ - 84E  |AF]), 2016 NN L IRHERUE SR 7 A
HARAF], EALB T L, B
fE AR R AL
4.2 BEANRE AN EAZESBEBTFEE LAV HA
A IAN, AREBINNEIE (hENRILFERESF TR E7R) KA A S E M B
KEETHRIEF 5 U IEUE, A5G WEE . iR 5t i s B L AE AR AR BE e,
TEFE A e, TR AR N BESR R A RIZE, A R AR F TR BRA AR 25 14T
Ho

wa | B

4.3 PR GET Y

4.3. 1 AP HHIEHHATER

FAREIIN, AEHNHET (EFRRESEHEAF AT ERTEL)  FMHK
FURE,  JEIL % I P F8 RURS: F2) f) EEATAUAE , OX 2% 4 RO 15 58 XS AV B X i AT A Rl 7™ #s
PERIASRIBB G Z B[R H R A5 S, P Ag 4R 1] e T BN 2132 5 AR 2 ik i 7] H S A58

Gy, WA AT R TS BT AR S, VISLpifo R s ik T .
%6\%13




HEEAZ OIS 2024 5 2 TR

4.3.2 REZ AT RO E U
AN, REIALEESHRIEAT A BT EA R T2 5 A 2t fnik 57 H 22 5

4. 4 & AN S HH B RIS RIE LR

2024 4 2 FEE, FAFFE AR 2. 43%, PR 300 YRAE-2. 14%, ANLARIRIRE-T. 41%, MATAL
TRECE, MSEMME T R TR . 8RAT Ak, BF. Box. sisfiTlre
TN, BT R IR S TR AT R TR, DA TR R TFALE R R RN, £
BATWABECN B, Hrh bRl AR BEZAEY) . WJBA . B OREEAT A 2N BRI
10%.

TR, ARG PMT ZERFERAR L DAL, Hih 6 ) 4xERiiligoll PMI Oy 50. 9, EZTAH
PR RRAEZE LA B BAC, B, R EER 2 FE M ORI, T O b A w32 35
R PR THREN,  DASON SR I E e, K&, B b E A ek g B3e s
TIBETE, — BB AR F5 A ol 1 L P i b 1) A 3R T 4

R SE E 2 PARAT W b B, 2024 4F 4 H, 23R PR SR LG 15, 96%, v EY
PRBY AR LK 23. 40%, 1P MA T IR BE. N B REM R RS IR TR FHLE L 10Thee, A
A RESRBNTH B F BT K . IR0, RAEE RGO R SR, 2024 425 5, B AR
92.2 J3H, LMK 33. 6%, BEAEHAEZERRTT, AR VFEATALRE MARNEE, H Al
RUERA RIRACE RS sl E N 5 R R TR IR AR, DALGEEANT & 2 W e T B 4 A
A,

EEAZ DS  h F A AAT RERE SRR, B RSSERAR RS S A R R, B
A A B ROE /K, M55 B — 2 MO PE Rl AR A A

4.5 REFAE S KW SR

WA WIARASES TR A BFRHEN 0.5603 7T, B MEUFEN 0. 5603 76,  C HHLHE
790.5489 76 AR IR A THA =M AU EIE R 592, 61%, ~2. 5%, 2. 1%, MLEiHHK
HAMEN R %N 0. 54%.

4.6 MEMNE ST ANHRES FIHETE RN
A A AR 5 SIS B 1 1

§5 WAAAGMT

5.1 MEMKREEH~HEHNR



HEEAZ OIS 2024 5 2 TR

e T H EH () i B S BT R (%)
1| BB 214, 542, 116. 65 81.03
Hodpe SR 214, 542, 116. 65 81.03
2 | BeHE - -
3| BhE Rt - -
Hrp: iz - -
BErE S FFUESF - -
Dit AL iy - -
SRbATAE I - -
SENIREE G Rt 25, 000, 000. 00 9. 44
o SR 1 SN IR 85 4 il % - |

}i:
BT ARG E /AT A1 19, 638, 760. 51 7.42
Hopr gt 5, 582, 492. 49 2.11
&t 264, 763, 369. 65 100. 00

T AEETHRINE L IOE AT 2 HLHI3 S I 2 Se i B 36, 305, 844. 54 7T, 5 B 1fE LLA

A 13. 74%.

5. 2 MEHIRIBAT WA R B ER R A S

5. 2. 1 MEMIRFATW T R ARER T A S

(v

GRles

KReME Go

o5 A R E b
B %)

RSN N4

R

il il

170, 863, 331. 62

| Q|| =

HL BT R OK A R
14

S N4

R AE &

AZIEH . AR ATIEEY,

A A ROl

5 AR A RS REA RS

7,372,940. 49

B4

P il

AL 55 i 55l

BEART TEAE AR 55k

KA PR O L0 B

JE R ARSS  ASERA A AR 55 M

A

A2 TAE

T |lo|Tv ||zl R |9 |H|=m|@|T|T

St R E AR

=
pes

=




HEEAZ OIS 2024 5 2 TR

178,

236, 272. 11

67. 46

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

A7 251 ARME (NR i B ST E R o)

A AR - -
MEks i [V - -
VH P F - -
REVR 20, 486, 015. 28 7.75
Kt - -
=T PR fE - -
Tk 5, 604, 165. 51 2.12
ERSESoN 4,171, 896. 79 1. 58
HLAE R 55 6, 043, 766. 96 2.29
AR - -
s H e - -
At 36, 305, 844. 54 13. 74
E: 1L LR A ERAT W2 2hr i (GICS) .

2+ BLEATME SRS b DA S ROl S B B R

5. 3 BRI A SaMME b EE B IFE LB R D HEF IR B R A
5. 3. 1 MEFIRIEA MHE oG ST 1B LB R/ NP R AT T2 R B R 4

e | REARR | BRELAR |HE B | ARNE Oo) | HEEESSREIE] Co
1 300124 NIIE %S 245, 600 12, 599, 280. 00 4. 77
2 300750 THER A 65, 500 11, 791, 965. 00 4. 46
3 00883 | HEfEEATH 540, 000 11, 039, 777. 28 4.18
4 000425 TR 1, 460, 000 10, 439, 000. 00 3.95
5 002444 EERH 405, 000 10, 003, 500. 00 3.79
6 002050 it 520, 000 9,921, 600. 00 3. 76
7 02883 | HifgyhH MRS | 1, 380,000 9, 446, 238. 00 3.58
8 601799 By 76, 500 8,571, 060. 00 3.24
9 002415 T RE AR 270, 000 8, 345, 700. 00 3.16
10 603298 Wit XA 403, 000 7,914, 920. 00 3.00

5. 4 EMREHF R RNOBFRRAE

E: ARG

THIAIR S IR R TG 677

5.5 WEHIRIE A RME HEE T HHE WA KM HEF T L SRR A A

E: ARG

5. 6 MEHARIEL A RAME L H & B 15E LI R/ BRI+ 48 B SCRAESR IR

THRAS RS IR AR B A 657

% 9T k13




HEEAZ OIS 2024 5 2 TR

ke
T ARG RIAIR S WIRAR R 5™ SCRAIESR -

5. T MEWIRIEA RIHE HHESF#ELFIR/DHEFRETLAL RER B H
E: AEEGTHRIARE AR )R-

5. 8 MEFHIRIL A RMME HES T 3B A R/ MHEF R BT L2 BUER R B A
T RS RIAIR S AR R I BGLE

5.9 MEMRFE SR H KBTI 5 & 0L Ut A

5.9. 1 MEFARAE SHR KB 1A 2 B A

T RS TRIANR S AR RFAT AR BT

5.9.2 AR SHHBIIP R WBREBER
BN BRI DR R 1 . TR S A ARFAE, R B RCE . SR, 1A
WHEAT D, B AR I B I BT S A £ S e B H b

5. 10 R EHIRAZEH B B H AL 5 F 0L i B

5.10. 1 A3 HE 30 B 4 B B3R
RIEAESHRIGF, AEATHRIE AR RE .

5. 10. 2 #F HIR A E S B FH G SRS A5 20 B 4
TR AT RIAR S A R R B0 5

5.10. 3 A J H U B BB VR
RIEAEGHRIGF, AEATHRIE AR RE L.

5.11 #EHSIRE ME

5.11. 1 AR SR H KT B IEHF K RAT EEAHRE MBI ERI LR AE, K
R G H Hl—FEARBIATTER . LTREE

I, ARG AT RIBEB B AT 44U M RAT AR BA IR B i L S A, B
gl AT — SN B ATTIEST. AT

5.11. 2 ZEWRE M+ L BMEREE HEEAFME K SRR EE
AN, AEETHRIBR AT AR T, BB Tl R e TR G FE Fk R

1070 3L 13 ;W



HEEAZ OIS 2024 5 2 TR

ZANE DL

5. 11. 3 HARBE =Rk

e R 8 )

1 fFHRIES 94, 024. 99
2 |MUGERTEH K 4, 789, 886. 78
3 B A 697, 683. 21
4 |MYCRLE -
5 R HIEER 897. 51
6 [HALRYGK -
7 Al -
8 |&it 5, 582, 492. 49

5. 11. 4 G RRFFA KA T 52 B i vl e 4 55 A 41
T ARSEA T RIAS IR 5 SR R R A T SRS T 4

5. 11. 5 TRE WA+ 4 BR A7 1L I8 52 BR 1% O ) Ut B
T ARG THRIA AT 44 R SRR LB S BRI L.

5. 11. 6 BEA A& LR HALSCFHIRHR 2
PRIDY & TR, P52 A4 it o AL o (i EE B 3 T A ST ] A AR R 22

§6 FFRRELHHE
BT Ao
i H MEAZ O A | EEZORE B | EZORAC
15 A A 35 4 A B A 409, 164, 538. 45 54, 718,618.00, 17, 940, 358. 03
5 S 3 TE) 35 4 5 ER D 47 0 219, 651. 96 = 18, 086. 33
ek - T HH $ e 3 4 e T [m] 47y 0 9, 668, 557. 98 1, 383. 92 529, 393. 07

T ST TR B 4 7 A B A (4 ARk
UL =T D

T SIS AR <y U 0

399, 715, 632. 43

54,717, 234. 08

17, 429, 051. 29

TE: RIS AAES (W) RN (), RS mAET (n).

§7 H&EHANBHERRERRELEESH R

7.1 R&EBEAFHAESHBENIER

L VARG

75 H

MRS A

AL B

Bz OIS C

35 0 ) BN HEA (R A Bk

32,927, 230. 82

o1l o4k 137



HEEAZ OIS 2024 5 2 TR

UK

5 I IR) SR/ R U iy 3 - -

57 I3 I 52 L /e [ iy 3 - -

e 7 IR B BN RR A B A 5

i 32, 927, 230. 82 -
S

T 5 HIR 54 01 A 5 5 1

8. 24 -
B ML (%)

T ARG WRFAA RS TR # S S B BT 5, AL By C ZEELpi 3 BRI B 400

HIfr

7.2 Z2GEBENZHEERERR AR ST 5 WY
T AR AR A TR S BN RIS A 5 < P B SO SRR Al

§8 MR HE R RN HMBEERER

8. 1 I EMIN B — R HFEES L ELFIL BT 2055915 5L
T ARSI S WA TC R — S8 H 7 R G BT BilA 2GS 20% ) 150 -

8. 2 MR B & R MM EEE R
ARG A, REBRZ I 5 ORI A EEE R .

§9 #AEXMER

9.1 H#EXMHFEZ

(=) I ENE I 2 HEAE B AL O — R IR A& T A & 007 PR 5 R A2 BE A SO

(2D B OSSR RS ES T E I B E A
(=) Wl —FE R IR SRR S 508 BRI Pl
(N0 B OIS — A R S TR & 5 8 P RIE S5 W
() HEHEE A

N EE AR EDLhIR

B B NS BT B

O\ k55 #m

L) v ERIE 25 BR 1 At S

9. 2 I R
ARSI AFES T RIFEE NI AT .

o120 4 13751




HEEAZ OIS 2024 5 2 TR

9.3 EF TN

SR H T B FAE LRI B (vww. htsame. com) BB, BZE I ] P 54 A -k 4
NIA T e B 5

PR AR B, TERAES TSI RIS A IR A

BRSSO g 95553

BB EEARAF
2024 4E 7 H 19 H

% 1300 3k 13



	§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


