2 HEREXHTT

2024 =

N
et
|—a

542

TRAIESF R 2

=R

2024 £ 12 A 31 H

HEBTHEAN: BREESEEHERAT
EEFTEAN: FEEERITROAERAT
WEXHHB: 2025481 H 22 H



2 B E i e BRI R R 4 2024 55 4 ZE RS

§1 EEHRR
ST N S R R AR AR B OO R 105 PO S KR
JEREFC AT ZUIE L R P 52 AR B AT
LR AR R BRAT IR A R A TR A S 4 A, T 2025 48 1 A 20 DM T A
AP SR SRR AL A WS SN, (EE A AR RIER. RS
R KR
G AR LIRS (3 ) B0 R 3 1 0 B RIS T W 72 B (R & — s T
HES IR S T I ARE I . B R, 48 76 VF 07 D Bl I A7 40
ARSI,
A V5 R R G
AREIR 2024 410 H 1 Hifg® 12 A 31 Hik.

§2 EE = RBER
F 4 TRIAK ek 4 5 (ETF)
I A TR B4 ETF (7 {8 #K : 5542 ETF)
4 F A 518880
ﬁ@%ﬁﬁ A5 B IR
G R H 201347 H 18 H

ﬁiﬁiﬁAfﬁ ¥ 4, 849, 840, 847. 00 3

Bt H b S PR P B S ISR A R I

Pt A mg PN S TR B R NG 1708 S Wi i o < B R 5 e Va0 I B E i
LW SR G LEFE S M, ST IR ER E N 3 S IR M k%
I H A5

b 457 b A ik v B P 28 I B AN A i 2

A Wi 2 R AE ARS8 T4 BTF,  H RS 2 AR k-5 [ P9 38 <030 B A1 6 1 XU
WCEREFIEARSL, AET IS, BEHE. FrEemimm
W4,

REEHA e B IR A

BN A ] BEARAT A A PR A F)

§3 FEMFZ R NESFERI
3.1 XEM R
B NRMJG
st Il K i WA (2024 4E 10 A 1 H-2024 4£ 12 A 31 H)
L AR B 2h 801, 825, 270. 63

% 200 3k 1210



2 B E i e BRI R R 4 2024 55 4 ZE RS

2. A HAF]IE 585, 161, 568. 34
3. AL Y8 2 4 3 04 Rl 0. 1280
4. BRI &% 18E 28, 675, 605, 584. 26
5. WIARE S A E 5.9127
1 TSR PRI FEE NANWEAS 7 & &I, T N3 JE LB et K2
TR o
2. AT S Fr R S AR IR S U . #EURES . HAION CAS A et EAE SIS i
FaAH 2% FH G RO A0, AR AR D A1 2 s B s i B ASHA 2 s (AR shii 2
3.2 HEHERI
3. 2.1 BRE&MHFIHEN K E KIS R EA S LB IR R
Mk & b B
HHEIGK R | EIE KR | LGt
B B HREER | O—6 @—®
® FRHEEQ | #ER RO
HZEZ@
TE=4A 3. 11% 0. 82Y% 3. 28% 0. 83Y% -0. 17% -0. 01%
TEANNA 11. 45% 0. 79% 11.81% 0. 79% -0. 36Y% 0. 00%
TE—5 27. 45% 0. 82Y% 28. 19% 0. 82% -0. 74% 0. 00%
HE=4E 61. 98% 0. 74% 64. 45% 0. 74% —2. 47% 0. 00%
TERFE 75. 67% 0. 84Y% 80. 40% 0. 84Y% —4. 73% 0. 00%
HE & AR
123. 27% 0. 80% 137. 19% 0. 80% -13. 92% 0. 00%
R ZR A

3.2.2 BES S FAERRE S RIHFEN KR2Z R H 5 RS RE A S
R R

b=l
b
b=l



2 by w sl SR GIE S BB i 4 2024 SE 5 4 RS

e S (ETF) St il -4 d 506 0 Al 8 AR 30 08 MK 38 e b 55 32 5 3550 HU )

140. 00% qp
120. 00% W&l"’w

il
100. 00% imﬁ
™

80. 00% :iﬁr

60. 00%

40. 00%

20. 00%

0. 00%

g

=20. 00%

uy o

T T

(=] uwy

— [==]
| |

2013-07-18
2015-05-09
2015-12-15
2017-02-27
2019-07-27
2020-10-09
2021-05-17
2023-03-08

2014-02-23
2014-10-01
2016-07-22
2020-03-03
2021-12-23
2022-07-31
2023-10-14
2024-05-21
2024-12-31

| 2018-12-19

W
P

M~
—
=]
]
2y

BE&5 (ETF) BitamEigks —

oo
—
(=]
o4

&

il
—~
m
i
T
-

il Sk e %

|
f&
it
Bk

§4 BHEAMRE

4.1 B&2E (RESZIEN) FHir

AR 4 O3 4 2 FAIR | S 5 Hl
FIEM | BfEAW | R

B

A, 21 FEiEgR. BHENARE,
CQF (1 PR &l TAEIH) o S7E) RAE
S I TN S22 S HE U | e W= e
uli NGl TR TAE, 2005 EhN S22
BEEEHARAR, WA R R
BIRIR A HTIT, 2008 4E 4 A & 2012 4F
12 A 484E4622 MSCT 1 [E A JReFs Hiois o
BEF BRSNS E T, 2009 4F 9
H i FEHEAE EAE 180 58 5 BT i 45
BOF I R G R R SR e 4
s o | s e | 20134 T H Fo 2010 48 11 A% 2012 4F 12 H{HAE
LB EER - ZUF | sk ol 3 53R R S ST S
PG MR SR &2, 2011
FI9HE20194F 1 A, RN HHFEZR
iE 300 FREUE AR R H 4 (LOF) K4
2P, 20194 1 H&E 20194E3 H, [
AR A 22 Bk 22 IR & B UE ZR R 7E
H4 (LOF) HEELr. 201347 H
& AN AR 22 5 & 3 458 By T TR
IERHR R RS R EE. 2013 48 A
i AN AR 22 5 & 38 458 By T TR
Pz aA e Sl s A IE S

A | BSS

SEZSE i)




2 by w sl SR GIE S BB i 4 2024 SE 5 4 RS

2014 4F 11 H & 2015 4F 12 A4H{E k2
HRIE 5 73 2L FR B s U R R R e 1
e, 201546 AFE 202141 A
FAAT AR 22 FE RS A | Fr A E 7
e (HEZTPIE SRR AR 4R
B A I ST 2021 45 1 A #67A
MR A AR AT Fa B U 5 45 T 2
& (HEZPUERAT IR B JOE s 18 9%
BT 2021 5 1 AR 424
FH, 2015 4F 7 A& 2021 4E 1 H4HfE4E
ZENEAR 50 FEEAIFH R RS (HiE
2R 50 FE 3 FF R ST
2021 4 1 HEEAT R R EEH.
2016 4 6 H g R AR 50 225
LD R R A G s A S P e e
B, 2017 4 12 2, [FE 4 EEZEZ
MSCT H [ A JBC 8 2 o R AIE 4% 55
G PR 300 BRI sR AR B SR
BRI ESHFEESZLTE. 20184FE 11 A
i, FIFREAR DR 50 28 5 BT
RIGHOE T R I I S (P
HIESE [r) 3G K AR BOIE SR 1 0 ik 4
(LOF) ¥R HiKk423. 2019
FE12 HE 2024 F 6 A, FEEEE
PR 300 22 5 BFF AR HOIE SR #2 5
SHIRSLTE, 2020 4F 8 H % 2024 F 6
H, FRAEEZZPER 300 285 BT
AARHOIE T 0 e R A R 4 1)
LI, 2020 4 11 HE 2024 5 6
H, FREEZ IR T 50 52 5 BT
AAEEOE TR R B R (M He e P
2021 4F 10 H % 2023 4F 11 A, [
R FAERMBIAR 50 Bt 22 & BT ik
TRECE R R R SRR S, 2022 4
5 % 202446 H, [FBHHAEHE L IR
HLF 50 28 5 B FF I AFe B R4 B i 4
REXPEREESRESLH . 2022 4 12
Hild, [FINHAEAEZ2) IR 300 1G58 50
G GO B R e 5 4
23, 2024 4 7 AL, R E
WEEMR 50 22 5 I TR B Z# % 5
ST, 2024 4F 9 Ak, [FKHAE
(R R e Bk 3 e 50k
ERIEFR RIS RIS AT, 2024 44
11 H&E 2024 12 A, [FIR4EEE 2

b=l
b

=



2 B E i e BRI R R 4 2024 55 4 ZE RS

E A500 FE 0 J e IIEF5 $8 9 4 1 2
G2, 2024 4 12 Ak, FREEE

ZHIE A500 A8 5 B GRR BOiE o # %
Rk B S (B2 FiE A500
P B e s UE F 5 5t R 4 AT oK)

I 2T, 2024 4F 11 A, [FKHE

A2 IR AS00 52 5 BT TR AR B 77
A A (UE S B L

e SRARTER H A E AT H IR ARE e 2 H, BICAA S HoAHE. IEF MO SUE M

Tl the GEFERELENWES . WH. SEEEA R LM GBS B INE) AR

~=

JE o

4. 1. 1 IRFAERE R E BRI B2 B 102 -2 5 F I E K™ MR

4 R Bt PR (D HwreE o) AF B TR
N 13 107,918, 181,069. 22 | 200949 A 5 H
N ek g
% %§7 R 1 72, 475, 560. 80 | 2023 4F 11 A 13 H
Y i K
HAhH A - - -
it 14 107, 990, 656, 630. 02 -

4. 2 BENIR & A AT S Ia A F MM T 5 18 5L i B3

AIREWIN, AEEEENET QEFRRIEEE) FA RIS G, H5E
ST AL VRSP I E , A WMSRE . B ST N BRI R B0, 2 4%
AR I HTSE T, 3k B A NSRRI, ARSI BUR AT 3 & & FUR VRN 15
o

hui]

4.3 AP HEHHHA

4. 3. 1 AP35 I B HHAT L
RIEPEIER 2 QEFRBEEEEAF AT ERTER) » AFflE T (thgke
EHAWRAF N TG EHBIEY , KRR AGET T PSR S AT A D5 T 4
PG EH . SRR AR, RN RN S SR R A AR AT
FARE BRI T, HHRESET . WFAE. BRAETI RS E AR G 25 2ORM IR
BRBFHEGRH T UN T EAE LRI = ERERT, AR SHRAGEERERRAS
TR AN BE M, ) I PR AT 2 55 RN, PAORIE S 32 B AL 6 50 5 R B LR A ST
Pho RN RPSATIRGT R R R BN, SRASEBEERHR RE T RRBLS], 55

FoeT Jt 121

|

<
S
=

puf|



2 by w sl SR GIE S BB i 4 2024 SE 5 4 RS

HEABAARPCEE N B ERH, B BRR I ERE R 2Ll R E Ry . 54,
N AT 9B AP A G AU, RS RRA G A AT ST (1D L5y
N5 S -1 /v o N ST o = 17 5 LV 2 i B s D W P 7 e e M T P S =Rl D
WHEHELZH L LR AT (20 ZHFr—%miplhss, REAEEMELRE M BT 5%
Hil, BRI G EA AMEAT Bl . %0 55 A R A% SCHEAT FRAR S A, % SEBR 2815 00 LA
ELB > BE SR MEAT 20 BE . (3D ARAT IR T 70l 55 A 4R I [ S SR, S 25 o7 (2 i) I

Mo 225 W% AT SPRAEIAT, AR XU B ml R R & B A SR RSN IR T b
A5 BT s BEAT I MO AR AT RAT IR I AR ] 44 LT (657 — i Il . A
[l e 5% 45 R R 5 5 H R B 1) 52 5 AR T RS2 BN 142 5 ANR 2 & 1) 5 0 A2 Sy A7 o itk
TR, RETHANNE=TEE 0 PEENGIREE) , N FHRRAE 5ZHXTTF
AN AZ 5 A Gy e i 2 SO AT W B, SNSRI BE A S I3 58 &3 H RN 1R 52 5 B A8 5 INE B LA
oM ZHAT 00T e AARE A, A7) A58 5 il BB AT 00 R4

hul

4.3.2 REZHT AN ETHHA

MR EE 2 QEZF RIS AR AP S B TR 2 =] RS B 2 [
S ST HIE T ARG H S BEE . Gidr. [BIEEER BT fh A eSS 5 T S ARAT 1]
TR H S A5 S A R, e 5 Rt AT 7 BE, SCIl 7 e i R sl RN 1
BRI T A TR [R] S 1R 58 55 (0 % 55 0 SR 58 5 (R s XU B BB T R T IR 1 52 2 oA
ARG, AR FEAE DI AT RRSE M, JF eI AL & 18] 1 [ R0 58 2 AT N REAT T R

AR, R AR TEE B A B R 2, RS e AN A R A &2 5
WIZZ G B A TEsen s oy, R H R 10 38 5y A3 A B30 28 By Bt it i 27 24 H S ) 5%H)

KRB 0K, RMBAEZ ) .

4. 4 T E WA S HIR TR ASAE DT

2024 FEPUZERE, ARZONIREE 4 Rk 0. 38%, AK:4FTERERM AU9999 ¥ 4> Fitk 3. 28%. N
TN PR P ST e, AR LIRS B A RS B

WM RFRIET = RK K. B, 2024 F 9 HRBMGETFRES, JHE 11 . 12 JE
SRR ST, SR AR BN 2025 A AR E . A IR RS, X TR A
SEMUARA BN . Kk, 2T R~ AIROAT RS, PERITE 11 A, 12 HIH
R4, =, SRREEEMI, EXREEFAFHEEMRE ST, HeASERNTEN

BT 121



2 B E i e BRI R R 4 2024 55 4 ZE RS

A

WK, 56 24 i 1 e = 57 55 A0 i M 2 BRI g, ARy o 2 56 B I U6 g, 5236 T
B VAR, SR B0 ZEERT) .

AHe e B ER T RIS R S S I S A e i, RIS E R &
BBt e, BB RO RE BB AR A ORER B Y B e BB R R
Ho

BEEE L, RIS AR R B EERE R, PR B TR TR AL B,
42 ] 3 4 ) SR 150 222 T BRI v 25 22

4.5 |G WA ZE S KL SR
B 2024 4212 A 31 H, AESHPEHE N 5. 9127 J6, A& M A K ZH 3. 11%,
[ Sl S AL HE R R Dy 3. 28%.

4. 6 MEHAESFA NBRE S H - ETE A
ARFEEAR A A AAFAEIE SR NBUKT 200 NBUEES: B HE AR T 5000 J5 7T

§5 MEHAEGHME
5.1 REPREESH=HEHMR
e
B il SH G R B
1| BLaE % - _
Ho, - _
2 | HeH® - -
fi] 5 Wi 2 4R - -
He: iz - -
BE S FRIESR - -
4| REEI 28, 495, 202, 744. 00 99. 32
SR AT AR S BT - -
6 | ENRELRET ™ - -
Hodr: LW R SR IR SR Bt B B
=
AT ARG E AT 178, 874, 922. 13 0. 62
HoAth 55 77 15, 783, 957. 26 0. 06
9 | &it 28, 689, 861, 623. 39 100. 00

5. 2 MEMARET L KRB R A&
5. 2. 1 EHIREHERH AT DRI ARER R A&

8T Jt o121



2 by w sl SR GIE S BB i 4 2024 SE 5 4 RS

ARSI AR AR FFAT TR RS2

]

5. 2. 2 H 5 BIABURR A AT AL 4 K O B R A L
A AR A A AR T 2

5. 2. 3 MEMIRIAT W RAGE BB R R BE R R4 &
AR B G AR IR R Y R R

5. 3 WARAE A FMHE o e & F - 1#E AR/ NP R B R B 4

5. 3. 1 |EHIRIEHE LA RME SES T FE U EI PRI+ B RER
iR
AIE AR AR B -

5. 3. 2 MG HIR PRI F LA RME S ESFF#E U EI MR R LA RER
iR
ARSI AR AR FFAT BRI B2

5. 4 MEWAREF P R R A
AIE AR AR RFFA B

5. 5 MEMIRAL LA SO {E o 2 BE 7P 1B Bl R/ ISR B AT LA A5 B B A 40
BN = S S E I SERERUE

5. 6 & BIRIZA SRME G Fe S B 7 1FE L RN AT+ 42 B SCRAER R R
EE
ARSI AR AR IFAT B SRS

5. T MEARE A RPHE S EEH#ELHI R/ M EFRET LA R HA

o . s - i 5 5 B E L
e | ReRANE ReERAR | BE () | ARtE o - JW)
0

1 Au9999 AU9999 | 46, 345, 730 | 28, 493, 354, 804. 00 99. 36

2 Au9995 AU9995 3,000 1, 847, 940. 00 0.01

5. 8 MEFARIE A SMHE 52 & T 1#E LI R/ HERF BYRT TL A2 BUIE B3 B 40
AIE AR AR FFA BGOSR -

5. 9 MEWARAEZ ST R KBTI 3L 5 18 5L v A

%90 3k 1211



2 by w sl SR GIE S BB i 4 2024 SE 5 4 RS

(9]

(9]

Teo

(9]

(9]

. 10. 1 RHAEMR R B RBUR
.

(9]

(9]

. 10. 3 A BB R SR B B VP4
T

(9]

11 WEASRE M

. 9. 2 AR H I B B R BUR

10 MEWARFZ ST F K B35 1B 5L A

- 9. 1 MEBIARASE S BB KA SRR SR 2 A 40
B AR AR R IR AR5

- 10. 2 R EHHIRAZ: B 19 GO SR 4= 35 B 40
AEE ARG AR A E 5.

5.11. 1 AE SR RKH +ZIEFHIRIT EAA LT WO RERIILREE, X

R EwE Bl —FNZBIATET. ATKER

AARE AN, AHE BB HIHTHZUETR I RAT BB P E ST L R AR, iRk
T H AT — SN RZBIAIHETT. AT L.

5.11. 2 e BB AT+ BER R M B 6 R H e K& B R

AR SR BHIHATH AR, AAEAERR Tl 2 e R RE R BESR P 2 A R REEE

5. 11. 3 HA B =M AR

5 R

r’
d

s o)

7 PRIE S

11, 821, 247.52

RICIE S K

3,455,517.00

YR

YA

2T H K

FHoA SR

507, 192. 74

HoAt

RO |01 |W | N |

ait

15,783, 957. 26

5. 11. 4 REWIRFEA B 4L TP K T 85 A 40

o107 3L 127



1022 5 B A G EUE TR 3 R i 4 2024 4256 4 FEHE
A FE G AR A HAR R FF A A T4 A B v #5755
5. 11. 5 #EHR AT+ 4 B R AR E SZRR1H 5 57U B
5.11.5. 1 & BARFEHEFE BT+ W E HAAERIE SZRRIF M U
A H A AR AL AR P B Wt Rl 44 M SR TR AN AR LB A2 PR I
5. 11. 5. 2 #t &5 BAR AR AR B % 6 o 42 R 2= P AP AR 008 2 PR 1B 10 Ui B
A F 4 A A5 A K T LA AR AR 0 A A A I IE 2 PR
§6 FFIAIE S B
BT Ay

T S B <t UL A

4, 114, 240, 847. 00

7 S 300 ) 5 < B R 4

1, 766, 700, 000. 00

Wol: T ST 1] A < B ] 3

1, 031, 100, 000. 00

i BRI 3 D) 8 O B
DL =" )

T AR S 5 B

VA

4, 849, 840, 847. 00

§7 REEHENCHEARERRAFEESHR

7.1 B&EBEARFHEEESMTRINHER

Teo

7.2 BEEBNZHBEARERRE RS 5 A

Teo

§8 MR E KN HMEEFR

8. 1 MEMIN B —BRREFEESHTLHIEDIBGET 2058 1F 5

" . WEHREFERERE
1 AR5 0 R R IS A AT SRS
5 = il
KV
# FERESNHHILL X
W P . . HAH] A JEE [ hsd
% | 1| plsEIsk T " wanm |7
= N, B8 B8 B8 (%
Gl 20% 7 [i] X[ ;
Ik
B 1 202410017202412] 1, 780, 792, 192.| 1, 025, 200, 000.| 719, 596, 900. | 2, 086, 395, 292.|43. 0
F 31 00 00 00 00, 2
4
P AR XU
oL 3L 127



2 by w sl SR GIE S BB i 4 2024 SE 5 4 RS

AR g T ST P LR LB — BB A R A LA B B T 20% B I . AR 3R R
UL ALK 7T e B O BUAHE DB S« kil U S5 E AU o

§9 ZENMF AR

9.1 £EXMHEF
Lo (22 5 B 8 A8 5 T TR IR S5 P 2 e e i 6 D)
2. (%5 T A 5 TR A R HE R AT ST 45)
v (M B B A B T IGRIE 54 R S AT IO
9. 2 FFTBOH R
SEGE RIS NIERT, 88T 5 S B ELIE 3

http://www. huaan. com. cne

9.3 wEE AR
P T B T 4 N IR A (], BRI T ] P 2 e 4 T A B 4 T A I

~

A

RS EHEARAF
20251 H 22 H

o127 3L 127



	§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

	§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


