SOERI -3 77

%37 FOF

B reE iR
2024 LELEREHRE

REEEEN: MEHRERAF
BEEEAN: BHIEFRRBERAF



1. &5~

A AL

11 B RA I

Ry MAE AT - NP T ER EUT FOF L — W P= 4 H R
H e gmhs SZT986

S (B VN &N

Fe4 o H 20234 4 H 11 H

REEEHEA PESH R A R 2 A

BEEAEN ) RITUESF WA A PR A #

BB CUnA)

x

WIARIE G SmE i) /
WIARFE RSB (JIo0)

524

Fe 4 2 H 1 203344 A 10 H

1.2 B4 iUl B

7 HiR BRI, BRGRICS P Bt i, £
FERE IR TS T, BERBIEHR AR
E A .

P R DL s A E ARG A 7 R B & 72

&, T2 HME A E, AR AR KU
FITEOL T, SEBL FOF FORSAESE(E . MRS MY
SRR SR AR H A, W 5 HE et AT
K, SRJE R B E H bndtAT FOF (158 Il &

WS LA HE () x
IR WAL 2 R3 AR, 3 Ml 5 B R XU 7K 3 g

A C3. C4 N C5 e, FHAF AR
YNGR gt = L N | R e S A SN [ AN

1.3 FEE I AMIEEIEE A

WH EEEHEA EEREAN
B M TRAIR A RITUES AR A PR A 7
e | R fihE X 2R i
G B — ;
P BERELGE | 021-20370952 021-53530913
B TR 4H sunwen@xzfutures. com liudonghai@orientsec. com. cn
fRH G 021-63320039
A sk A A A AR T SR R | BT L g R 318 5 2 5% 22
IR 268 5 6 JEX0IEZRKE | B 23 =, 25-29 2
IR ik FHETTE AR X KA 36 5% | BilgTid LG 318 5 2 Sk 3
WAEZR K JE 8 B L2
HIS AL 2 ) 200001 200010
EEMAEN i U 28 1 e
1.4 FEBET R




TP B BN R AT NSRBI, ™ R (R 4R e HAt Ay e il bR &=

=Ry AT o B RATNAE B AWl DOR 2D R ERE R S SRR AR R E
75 AT

(1) Pk

SE IR I A R 7 S A A B BRI 5 B AE B B Mt BB, B RIEAN

] 5 S Jim B I B I I VR B BN A O B R .

FHreE NG www. xzfutures. com

(2) IRFFHRS%

BEPEE BN ) B P SR MR A7 R s IR R S ARG B . R IEALE AR
BT EIAS S A R Ak b o A MR AT AR, YRR 2 R B I N R R
A

(3) A& FLELHLF-H

WHEFTAENE AL RS . BrilfSER R W, S At a1, B,

MR &5 7 O R 5 (5 BB A 55 2 RN

1.5 HAtAHC ZR

Wi H 2 Ir A HihE

i T T y

NS RITUES A B PR 2 7 b T B VA X ALl R 318
5293 E

ALY RITUEZ A A PR 2 7 b T B VA X A Ll R 318
5293 E

2. FEWFER. EESERERIERE SRR
2.1 FESHHER A 55485
EWAh: TT
SR 2 A4 bR 2024 4 2023 4F ~4E
A 2 S -142, 519. 59 -37,771. 10 -
AR 36, 428. 89 -113,902. 51 -
AR HE da br 2024 FR 2023 4R —ERK
AR ] AR 53 e R -152,077. 96 -84, 702. 51 -
FHAR AT 7 T 5 8 3 200 -0. 0290 -0. 0106 -
AR I i B8 5, 248, 582. 38 7,915, 297. 49 -
A AR B A7 1 E 1.0016 0. 9894 -
FIHR RIS 2024 FER 2023 4FR ~4ER
BEMEmETHHER KR (9 0.16 -1.06 -
VESHKO "% O=%
2.2 HEHHEED
B B EMKR | BEBKRREZ | bSEEER | SR E R
(%) (%) mE (%) EirEE (%)
s 1.23 - - -




HEes
ERGREE

el

0.16

2.3 WE=FRENAE B O

SHHAL: TT
P BHESHESA | RERARBE | BREEEARK | EEFES Py
# L] B Bl &t
2024 0. 0000 0. 00 0. 00 0.00 | -
2023 0. 0000 0. 00 0. 00 0.00 | -
2022 0. 0000 0. 00 0. 00 0.00 | -
3. EEMETHEMR
Bhr: I/ A
i R A ) 35 4 4 0 A 20 800
T 75 30 30 1) 35 4 ER A 443 5 0
P TR T 1) 35 4 R [ 47 0 276
25 B (8] L S 3R 0 B i . (A b L “ =7 351D 0
WAREE S M ity /RS RHEE (Tin) 524

4. EEANUHRHEAMELR

4.1 A5 HA P 1 B e SR AR AL S 3R I

AT R BE U SRR : AR DL | A e ARG A 1 ORG24, did 25K
WAy BB T, AR PR A RS SR, S FOF pfefg (. #ik 2024 & 12 A 31 H,
AT RIRALIFE N 1.0016 76, BiTHALIFHE 1. 0016 JT.

4.2 WHERAEH

AR R A B AR IE AT MO M giiS: F3054039) .

BiE, Poba st i, WARPGOE R 55 R A AR R A . 2011 4E & 2015
9 H AR B BR A R T SR AT T B R B A L TR 4 2015
9 H & 2018 4F 11 AU TR A TR A m] 5 B S 2 B A St 2 3 2018 4 11 A
BEPLIEIA TR B = . KIAMNFHZ AT 1 in KRR P~ FL BT T F % TAE .

AT R G BT AR AE I E [ LR 21

(D S HAF M B4

(2) BA3FEU EREER, R, BRGNS SELR;

(3) BA RIS IC7% AP, Hidh 3 4 AR P M LA R B AT B 4
Jii ATEUAE T
4.3 WE N EESMERT

R M B A DGR e T Bk 4 TR 20 5, AT RV BN P74 M 7B A DG R e AN ik 4 6 ) O
TARE L) 5E, WG BT REA PR3 SR AT A . AT RIFE R AR A Z R B AT Ak
EAAHETHE B THE . ARG N, S5 ERFE S 7 Z 8 J6E KR f5 mR
4.4 $R W EE N ERS O

AFHER PE IS A E R, Wiy DU A

(D fEpHEE = EH RIS, Sid. f2FH;

4




(2) X PTe PREASIA B2 7 B R B 32 8 0 = 0l B e milie ik, BEATICER

(3) IR PG [ ) 20 7€ M E WG 70 L 7 58, Bt 1 #5058 35 70 e i i«

(4) HEAT B BRI > T2 SR g ) B 7 8 BRI 55 v 4R s

(5) WIETHR IR ot B RHE, #ES 5. BT,

(6) FPHLE SZFEI 48 B 25 % A Q1A S0 B T

(T DRAFSZFEM P B S G S e KO, AR AN AR AR DG BTk

(8) DAEHINA X, ARSI A 24T M UR VA BUR B2 St FLARV AR AT

(9) PRAE ) $5 B8 2 SCAT (32 48 5% 4 S U i akk [m] FG 22 5 9 7 A B o Rl W A FH ) 6 AR 0K
EEACEAIIAE

(10) VM ATBEEFUA H EHIE I 2808 1 AR
4.5 SCHEAF IO R

MAEHI B AR A 7

Hudik: BT AR XM 36 5 X0k iESR K JE 8 B

B & AN #hFE

MR 45 A% 021-20370952

E-MAIL : sunwen@xzfutures. com

P B AR B AEATEE R, W] LA HE P GE SR A A
4. 6 5 I P HoAth B B 0

AT R A I A R AT RN 0B AR A A IRIRAE 5y AR A5 T 45 51 A i) F R S
AT EIERE I, A LR AR SH8 S HH OEANE I EDKR, ™I R AT S BN BT .

WE AR E LI RAALT, H 202496 H 6 Hild, AHRERESEMEEE, At
Kol e ) TR FLAh 5% B 25 B e IE Ak A5

pai3

5. IEEAME (WH)

5. 1 R I AT et NS5 1 00

FEENAER AL SRR E R, Py QEFR R EIER) LMHAE AN, EE R
AFE A RE , AR F R SRR B AR IAT N, B RPURITHEAT T4t
NSRS

5.2 FE NHRE A A S SRS E N STE . HETES R 0 B S DL A 1 ]

EENMEARSHBBOF BE B EIH R FIRE RS RS E, RO B HERE
BR B AIAT N, AR ETT WS AR ™ M 1 I A R AR IR 55 W BRI R E AT

5.3 FEE N ARG PS5 E B EN B RSE. RS REEREN

FORE NARIE R BN G ) R B (AR R 5 b W 25 4R b 1HER DL A FCTE OL s W 5%
SRS B AR ET TE, DENERSE. HERTE .

6. FEMFME

SHRN: TT
6.1 B ffik
% | A#ik 2024 4F 12 A31 H | R4EBEAR 20234 12 A 31 H |

5



B

AT 143, 026. 24 52, 478. 55
G R 1, 001. 00 0. 00
17 HPRIE 4 0. 00 0. 00
A2 5y 1 4 Rl gt 7= 0. 00 14, 404. 55
Hope RERE 0.00 0. 00
FEGHT 0. 00 14, 404. 55
fiigr 4% Bt 0. 00 0. 00
PSRRI SR R 0. 00 0. 00
sl E 0.00 0. 00
ATH Rl = 0. 00 0. 00
SEN IR 4 fi 0. 00 0. 00
RESCUE Z7 7 K 0. 00 0. 00
LR S 0.00 0. 00
JNEUAT A 0. 00 0. 00
IR AT HR I 3 0. 00 0. 00
186 S P AR 5 7 0.00 0. 00
Hopt 537~ 5, 118, 055. 51 7,873, 868. 59
Agaadsens 5, 262, 082. 75 7,940, 751. 69
FARFETE &N A AWK 20244F 12 A 31 H | LEEXK 2023412 A 31 H
B
TS K 0. 00 0.00
5 Ty P 4 il A1 £ 0. 00 0. 00
ATAE SRl A i 0. 00 0. 00
S HH [ 0 4 Rl 8 7 K 0. 00 0. 00
AT UE Z7 7 K 0. 00 0. 00
JREAST I ] 3¢ 0.00 0. 00
I ASHE BN SR T 13, 107. 09 24, 712. 82
AR B 196. 64 370. 69
VAT £ 4 IR 55 9 0. 00 0. 00
AT AE 5y B 0. 00 0.00
REAZF B 0.00 0. 00
AT RIS 0. 00 0. 00
VA ) 0. 00 0. 00
146 JE T 15 47 it 0. 00 0. 00
FHop A7 53 196. 64 370. 69
ffii &t 13, 500. 37 25, 454. 20
R E 2
S 4 5, 240, 000. 00 8, 000, 000. 00
AR BAE 8, 582. 38 -84, 702. 51
&R AT 5, 248, 582. 38 7,915, 297. 49
AT A s S 5, 262, 082. 75 7,940, 751. 69

6.2 FEFE




A H R HA ]
iH 202441 A1 H & 2024 | 202344 H 11 H & 20234
12831 H 128311

—. WA 90, 860. 94 -39, 830. 57
INIISYON 2,454. 17 2,307. 19
Hr: fEREIA 2,454. 17 2,307. 19

i AR 0. 00 0. 00

PEPE FRFUE SRS RN 0. 00 0. 00

FNIRAE SRR 0. 00 0. 00

HAh A 2N 0. 00 0. 00
2. ¥ B (AR L “-7 D 361, 592. 92 16, 269. 59
Hop R ERTIGE 0. 00 0. 00

REHHEWE 0. 00 0. 00

figr Bt 0. 00 0. 00

BE P SCRFUE SR P o 0. 00 0. 00

Dikal Erand i &nl 0. 00 0. 00

firtE TRz 0. 00 0. 00
lireiilvE 361, 592. 92 16, 269. 59
3. A FUAME R BN
KL <7 1)) 178, 948. 48 ~76, 131. 41
405 RS (AR EL “=7 JHE1)D 0. 00 0. 00
5. HAleN (F2k L “=7 $EF1]) -452, 134. 63 17, 724. 06
B: —. #H 54, 432. 05 74,071. 94
IS PNEY 52, 565. 11 71, 914. 60
Horpre [ & PR 52, 565. 11 71, 914. 60

Ml S 0. 00 0. 00
2. {LER® 788. 40 1,078. 67
3. BEMmRS T 0. 00 0. 00
4. MRS P 788. 40 1,078. 67
5. o W™H 290. 14 0. 00
6. FESCH 0. 00 0. 00
Horfe S HA [0 4 b 55 7 S HY 0. 00 0. 00
7. HAhZEH 0. 00 0. 00
=. MiELSH
CEARMELL < SHF]) 36, 428. 89 -113,902. 51
e S 2 0. 00 0. 00
o 5FE 36, 428. 89 -113,902. 51
(H5HEL “=7 SIHF)D T T
6.3 AT E B i L 3I#R

N
5E 202441 1 H = 20244 12 A 31 H

TR

RIEERHE

s

A& &




— WM T A F A S (& ED 8, 000, 000. 00 -84,702.51 | 17,915,297. 49
TR E TS A B 0 36, 428. 89 36, 428. 89
AR CRIARED
= ARG AL 5y e A ) -2, 760, 000. 00 56, 856. 00 | -2, 703, 144. 00
AN GRE R L <=
S
Hp: 1 RS HIEEK 0. 00 0. 00 0. 00
2. FE 48R R -2, 760, 000. 00 56, 856. 00 | —2, 703, 144. 00
IV ST e e R TR S S DN 0 0. 00 0. 00
FIE = A i e AR B QA
WD LL “=7 S
T AR P F AL A (B4 5ED 5, 240, 000. 00 8,582.38 | 5,248, 582. 38
- 4E BE AT E HA ]
R 20234E4 11 H = 20234E12 A 31 H
Sl R A %ﬁﬁfﬁﬁ
— AV E A s (EEED 10, 000, 000. 00 0.00 | 10, 000, 000. 00
TR E TS A I B 0| -113,902.51 -113, 902. 51
AR CRIARED
= ARG AL 5y e A ) -2, 000, 000. 00 29, 200. 00 | -1, 970, 800. 00
SN G L, <=
S
Hp: 1B S HIEEK 0.00 0. 00 0. 00
2. 4 IRl -2, 000, 000. 00 29, 200. 00 | -1, 970, 800. 00
LN N B S R S DN W 0 0.00 0. 00
FE = A R 5 4 v E AR 8l G
WAL, “=7 SHEB])
o BRI B A s (G448 8, 000, 000. 00 -84,702.51 | 17,915,297. 49
7. BAREHHAAEMR
7.1 WIREEE T AL
EWEAAL: TT
i H &8
e AT 143, 026. 24
BEpy ok bl o | BB -
FERRA FIA | Horp ARSER -
Bt HOM R -
EHAFERE | AR E W RS ~
R B
=R B B = AR R A R B -
T G R 1, 001. 00
g S A AR 4 -
JE E A BT -




BB

Horp ARATIET 607

Forbre FEAR

Hrpe fEHIf

B SCRRIE SR

FEHRE (AR

Hrp felts

0% AT A A8 5 TRAIE
&

TN IR Rl B 7

A UESR AR Y

PR THRIBBE

PR P ARAT BRIV P i 5 Bt

fEFETH BB

B A F RET AR B
PR BRI

RBS 08 P HE T R

EZF A A R H T A A B
PR BRI R

0

WA F RE T AR B
PR BRI

AT I B i 0B

5118055. 51

RAEW =% R A Ak
b3 5

BESES

B N BR 5

AT AT DTI IR

(EEIAE

IS B

FRZ O B

R ORAICESE) &

Y5
5t

AR B

BEAMBE

M

HAh 5t

Hph 5t

57 [l A

LBl A

Horpre by o 4

BRAT AR

oAt it B S0

7.2 A ARIAT I KBRS R A S

7.2.1  AREWIRALAT L KRN BRI A &

9




EHEAL: TT

s e ARHHE N
S I 3N NN N 4 0. 00 0. 00
B | Rk 0. 00 0. 00
C | gk 0. 00 0. 00
D | 5 BI7 R SOK A PRI R 0. 00 0. 00
E | &5k 0. 00 0. 00
F oo #tRMZEE 0. 00 0. 00
G | ZEiEfH. g AIEEOL 0. 00 0. 00
H o | AL 0. 00 0. 00
I =R RS B AR R S 0. 00 0. 00
J | &Rl 0. 00 0. 00
K| btk 0. 00 0. 00
L | A SRR 5 S5l 0. 00 0. 00
M| BHEEBFFECAR AR5 0. 00 0. 00
N | KR BB A LA H 0. 00 0. 00
0 | BERMRS. EEFHADARSS 0. 00 0. 00
P | #F\ 0. 00 0. 00
Q | PAEMt2TAE 0. 00 0. 00
R | 3Cfb. B RE 0. 00 0. 00
S | A 0. 00 0. 00

it 0. 00 0. 00

7.2.2 R IRIZAT I R OB I U SR A S ()

17 25 ARME (NRD i L4 T B ] (%)

idieliil 0. 00 0. 00

it 0. 00 0. 00

8. HEREBERE

B P EME 2T EIMER: &

i

&

10




	1、基金产品概况
	1.1基金基本情况
	1.2基金产品说明
	1.3基金管理人和基金托管人
	1.4信息披露方式
	1.5其他相关资料

	2、主要财务指标、基金净值表现及利润分配情况
	2.1主要会计数据和财务指标
	2.2基金净值表现
	2.3过去三年基金的利润分配情况

	3、基金份额变动情况
	4、管理人说明的其他情况
	5、托管人报告（如有）
	5.1报告期内本基金托管人遵规守信情况声明
	5.2托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	6、年度财务报表
	6.1资产负债表
	6.2利润表
	6.3所有者权益变动表

	7、期末投资组合情况
	7.1期末基金资产组合情况
	7.2报告期末按行业分类的股票投资组合
	7.2.1报告期末按行业分类的境内股票投资组合
	7.2.2报告期末按行业分类的港股通投资股票投资组合（如有）


	8、信息披露报告

