hEEEREARIESR RS
2024<F EIFEWR T
20244F09H30H

EEFHN BMERSEEFRAF
EETEN HPEIHRITRMOERA
e H 9 20244810524 H



BMEE RS IR & IR B R 20244R 58 35 AR i

§1 HERIR

BEEH N E RS SLFEFORUEARR S T s R AR B BIC . 3 S ERRIA EL
ORI, FE AR Bt A MR e B M AR AN SO ST

FESFEE N E TR HAT IR A IR A A RE AL &5 RUE, T20244E10H23H
ST ARG I 4ahR . IHE R A AR ESENRE, RIEEEAR T
REBICE R T MROR B KN

B BN R R AURSHAE F . B B 0 S A B R O P 2 4 B8 7, (RO PRAIE S
LR .

&M SRR REKI . B7TA XK, B ETEAE BT Sk /i v
A4 bRl S AR 4 ) FR S5 U R

AR IS TR A I

ARSI EH20247 A 1H 2202449 H30H 1k

§2 E &7 M

B & TR LS A VR A
FegF ARG 006336
S (e L RFF I
EeERAERH 2019409 H 06 H
i 5 WK L S A B B0 129,833,633.294>
A FE G B AR, A5 P AR ) XU
S MHTHE T, GHEEENE, FiE M, B
5T Hbw

SRRV 27 IR HE 115 B2 (RO B 7 K AR
[ESEIER

ARG I TSR ERA E H 5 0Eh . [l
HPR I AR, ARGEAN R B R RS R Ak 2 AT e
B, BRSO 2T A HE 5 5 Rl
KIFS (. BB Bl 25K
21 QN ey i R VRN o S € v R g S el
Pt s MM E BT RS R HE i, &%
TERRK B B R . BRI T, &
e et E B AN TG, KH"E T
117 _E R ACRE AL IR R SRS, AR R 2
N KRR A S, MR R IRX
Bz, IFARIE T IROL LA, s IR Y 3R 4T

#ovr, L1227



BMEE RS IR & IR B R 20244R 58 35 AR i

[l AR, SRR A . B i T
RIS L g 2% it 2R TG B AN 55 B B 5
PR AL B S

HIE 50038 B0 25 K x80% + H [H i 5 45 & 4y

Mk gt B A A v H 25 5500%
AEEERNRAETHEE, B TRETUHRR . &
e TR 2 B it P, G U XU 5 FRUH
R T IR AR S, ST hrE e, 1]
M4,
AFEERR T HRET AR ISR AN AN, 7T 7
VRV R E 1100 ] P 45 % R I B A 1 i 52
S IGASBCENLE] T RHRR I B RhRE .
54T T 311 B DA 52 5 F0 0] &5 22 e s R R AR AT R
K, CUFEASIE T I R BRI XS G i
Ti37 AT THORI 3622 5y, H XA BEAS B35k Bk i PR
], AN T e R I L B A BE A R B P B A
¥ DI e <Y 7 5 O e <8, #3) I N ¥ B Sl L O E e
PO RS IE RIS« IBGENLH A2 S HAE
TUATREHT R B RS (FE N HUF T & s AR T 1%
BN, WREARRIERZ S, WRASGE KIS
H, AIRRHT R —E A R 45
REGEHAN T 4 B TR PR
EEIEE AN W R ARAT A A R A F
§3 FEMFIIFNEESHERN
3.1 FEMEER
Bhr: NRMoo
FEWF IR A (2024407 H01H - 20244£09 H30H )
1A O S E i -12,393,870.33
2 A 21,051,958.52
3 IIA T 320 25 4 43 BUAS AR 0.1547
AR B L T = 1A 174,923,126.81
5. AR I A BB 1.3473

PRI N e - =l A5 L N SR SR NN G G 7 B St e K 0 P AN A E N E R 7

e KT AR T B S8

H



BMEE RS IR & IR B R 20244R 58 35 AR i

2. A EdE R 3120249 H30H .
3. AT GRS AR BB, BRI HARN & e a2 sk
) FUBRA R PR GRS, AIHFRNE A 2 sl as in EAHAA e E AR sh i i .

3.2 EEHERI
321 EESHBIHEE KR R HE 5 RNV SR R R L
. | kgt
T B /- BN/27 {2 ' =
N 1 E K . s, | SRR
E o RhrfEz | AR o -G @-@
=36 N HNRE
@ ES6)
@
oFE=1TH 13.62% 1.58% 13.04% 1.59% 0.58% -0.01%
U AN NS 10.90% 1.36% 7.43% 1.31% 3.47% 0.05%
Tk -2.28% 1.32% 1.93% 1.26% -4.21% 0.06%
oE=E -24.84% 1.18% -13.81% 1.03% -11.03% 0.15%
o2 FiaE 35.64% 1.31% 16.56% 1.05% 19.08% 0.26%
HESEH 34.73% 1.30% 12.93% 1.05% 21.80% 0.25%
E&&E%é\ . 0 . 0 . 0 . 0 . 0 . 0

E: ARSNGB NE R FIES00F8 £k 25 2 x80% + H [E {5 77 25 & A 5 Bl 2k
Ex20%

3.2.2 AESEFERRES R ERKRRF) LI5S RS R ARl 22
BHIHER

SiEgiErReiiFEREE R EREES| HEEE Al i E M EAv R
(20154088 0160 -2024F 085300
130%

104% -
78% -
52% |
26% -

0%

_26% T T T T T T 1
201909/06 2020006003 202102024 202111115 2022/08/04 2023/0425 20240110 202409030

- AERmERS - LSEEE

i
S
=
bisd
o
=



BMEE RS IR & IR B R 20244R 58 35 AR i

T RIERGERMLE, AESECHINN T, BEREIIR, REEH AR5
PEAGI AT B 98 < 5 R 90 058 Y Bl B B PR AR

§4 BHHEARE

41 ZEZH (RESLBNH) FHH

ERESIE [
sommpm | .
4, % Mk 3
| Ee
IR
A | B

milLwr e, BRIl
pitk, WEATIALAR9
002 F, BAEAR R F BT
SR | RSN HEESH 0128 - 6F | HELTE, [EMPG Opera
tions LLCEALAFT R, FEH
Princeton Alpha Managemen
t LPEALHT AL A
e 1 XEEREEEESRE, RO EREERANH, “EEHET
AR 2 =) Jere i i BORRES HLAT, b e AR BTk e B, “ATRIRE 4007 A0 “ B4 0 417
I3 AR R 2 7 P8 i E HORS AT EYIAN RS H Y
2. EFFMOLAE GNP EIER & GEFReLEESR. HF. SEOEBEANR L
MO 53 B BTN HIFHRRIE

4.2 BE AR EH N AR SBEER T E R A3
ARG WIN, AREEHEN ROy (R NRISMBERETF B ER) S5A K%
AL e AR e F UM BEA RS IE, REWESHEN. B
SRS RN BT L 507, AR/ R B I BE A, D2k e R AN UESKR BORA
ARG WIN, e FBASEAE I, BAmEReR A AR . el
B P LR TT A E RS0 RVEEE L & A R E .

=

4.3 AP TR
4.3.1 AP35 BERIPAT B 5L

AR GE N TIPS B B A S AL S, 52 JF 7™ R0 ST A L A ]
FERNAE, I8 RGN LA T s AL S IR AR AR A 5 AT AT - RS I, ARk
BT T GEFREREEH AR QTS HIER TR L) A Gt E
AIRAF AT HHIED) FRUE .

b
U
=
P
o
=



BMEE RS IR & IR B R 20244R 58 35 AR i

ARG WIN, AR EE @SSR KA E B AR A S, EARN
e~ (AHWS 3HAS SHAD MRS 0 Z AT T L0, R A TAE
Zy D ) ) S5 R DL

4.3.2 RE R GAT WL TR
AIREWN, REEHENEHRREREHES SRS AN R H R IAAE 5

JRAZIE D R B AE by AR M BUB I 1ZIE s 2 H SR RIS % BTG O ARSI, R
RIE G AT Z DTN

4.4 15 3 P KB RIS ISR AT

2024 E =N, ARy R M= 17 BBy L5 RERARIEY, (B
W BB B S A TS B ABCRAE 5 )5, BrBdERIH T RRA) IR sh &R 5 g .
TIRXFERITT R, TN 372 538 % AT A AGE R D2 IR R T — & IR
T, AERX T HRE LT B AR AR IR R BRI A E 0, I BORSE E 2
HMERSZMAAR W B AERXFEIIZRAT 2R, R BEBT 2 B I XU 2 i (A 2 ) N 122 3R A5 BE 22 1)
KiE o X FALEENIE . DR FYERL 1 XRAE ], AT LS4 6 7 1737 H IUR
RUBL AN I ANFEIFAE 0 R T S sl 52 s[RI AR Do A TR Bk 22t e, fEh i
ORI ROV R I BB R DL

FEXFERI T IS, AT GRS R G (1 328 I 77 12 MBS P IR A R )
POt RN, A A RO XU B B2 RN, 3B SR B3 REWS 3 AN R T A e W i 5
F 1. EHEPIARFEAL @R . N TR RS AT IRABE 7T, ASRAESE T i (1 EcdE
AATYESE b, R Al #5585 I PO o, R 2 5 U B B Rl i, D i B
Faf (BB R AE -

4.5 |EHAE SRS RI
R WK BME B RS IR IR A 2 &M BUFE 1347370, AIEIAN, FEE 050
FEE K FRN13.62%, [FEENLST i R 3G RN 13.04%.

4.6 HE AR ETFA NBEE &R §+HEE R
IR AN, AHE ST TC N U I TS R

§5 BRAGME

51 MEWRELSE=HEHEN
N 5 3 4 LB PE  E
g i H ST e
(%)
1 I 7 $ % 159,470,516.35 88.23




BMEE RS IR & IR B R 20244R 58 35 AR i

Horre iR 159,470,516.35 88.23
2| EEEHE - _
3| e s 10,527,648.97 5.82

Hp: fiigp 10,527,648.97 5.82
B CFFUE SR - -
4 | REREE - -
5| eRbfTA TR - -
6 | KANIRELRET™ -301.37 0.00
o MW= R0 A SEN
IR S Rl
7 i%ﬁﬁ’ﬁ\ M & e 10,706,452.15 5.92
8 | HAhH™ 45,475.04 0.03
9 | &t 180,749,791.14 100.00

5.2 ERR AT KRB ERRAE
5.2.1 |EPIRETIL I REBARERBAS

g 1Tk 5 A E D) oy 8 4 T P VR E A (%)
A | AL RRG B Dl 82,574.00 0.05
B | KWk 866,451.00 0.50
C | il 118,478,874.88 67.73
D ; %Hi?j ik% R 5,704,454.00 3.26
E | &350 2,104,230.00 1.20
F %ttﬁ%nx’%ik 6,239,163.84 3.57
G SO, AR 1,126,289.00 0.64

ik
H | {E1E Mol - -
I =B, KAFAHEE 9,170,031.37 5.24
TR MRS T
I 4 11,845,330.00 6.77
K | ik 6,615.00 0.00
L | A SEANRS 25 55l 642,663.00 0.37
M | BB RIER RS 20,836.26 0.01

B7, L1277




BMEE RS IR & IR B R 20244R 58 35 AR i

IKA L IREEAN 2 3Bt

Ny ) )
o JE RRSS  AE RN HA ] ]
i:& 4
P |#AH - -
Q | DAM&TAE - -
R | Xfb. fRE MR 3,183,004.00 1.82
S | %A - -
&t 159,470,516.35 91.17
5.2.2 MEFRTATW A RNBRERFRERTAE
AR HE G AR BAPR AR FF A 18 s I @ AL 1 5 % AR I
5.3 | R A AME HES T = E IR/ IR+ 2 R B R 4
z mERE | mEaR | REG | ARBEGEH gﬁﬁfi {)%
1 | 002532 ZN KN4 369,200 | 3,160,352.00 1.81
2 | 600096 PAp N 136,900 | 3,098,047.00 1.77
3 | 002202 & ARHE 299,600 3,001,992.00 1.72
4 | 000623 T MRAUR 160,100 2,774,533.00 1.59
5 | 601600 Hh R 294,800 | 2,623,720.00 1.50
6 | 000729 A T ALY 228,300 2,568,375.00 1.47
7 | 600707 R A 331,700 2,481,116.00 1.42
8 | 600655 4 b 1y 385,400 2,458,852.00 1.41
9 | 600219 [EEINEzEN4 559,800 | 2,451,924.00 1.40
10 | 600866 BHRHL 386,400 | 2,426,592.00 1.39
5.4 HEPRLHF B TR FAFREAE
B e R ARAHEGE) gﬁjﬁ; ;%
1 [ K i 77 - -
2 JAT AR - -
3 SRR 10,185,304.11 5.82
Horpr: BURME SR 10,185,304.11 5.82

H

00
=

F
a
N
b=




BIE BRI IR G RS BB 2 8 20244F 5 3 AR 5

{0l fi g5
Al B B 55
Hh SR 4

Al LA (A AZ #ef57) 342,344.86 0.20
[ER|Zea
FHoph

10 it 10,527,648.97 6.02

Ol | || N | b

5.5 5 HARIE A ARME G E ST 88 B /MR H8T T4 B2 4805 B 4

Fl | saanrE
sapmm | mEsR | BE GO | AREMEGE

g | P sl e ARBEOD | e o0

1 | 220403 2248 %03 100,000 10,185,304.11 5.82

2 1 132026 G=I£EB2 2,650 342,344 .86 0.20

T AR AR S WIAR AR 7.

5.6 R IR A SOME 5 2 B 7= 8 HLI RN HEFF IR 48 B 7 SCRRIESS 8 3 B 40
AT AT IR RS B SRR -

5.7 R HARE A RME HE ST E /N R T 4 5 &R B3 4
ARG HRRFFH TR .

5.8 AWK A SAME 5 2 T 8 P R/ HEF BT LA BUE R 3 B 40
AR AWM WARRFFARGIE

5.9 IR F RS E S BT B 5 H oL
5.9.1 |EWRFEETRHF KB M0 P 4
ASIE AR IR AR B ISR 1 B

5.9.2 AHE S BRI KRR BUR
ASHe AR T R AR B BT A 0 B

5.10 HE MR FEER T EGPRZ A HRIA

5.10.1 A3 5 B BB R BUR
ASHe AR R AR BT E U B

5.10.2 R 5 MR A Z S BB 10 H 60 5 Kp S0 150 25 B 40

oTr, L1277




BIE BRI IR G RS BB 2 8 20244F 5 3 AR 5

AR I AR HAR R BB [ 0 B

5.10.3 AR E B R A
ASHe AR R AR BT E U B

5.1 BRAEHE M

5111 REFHHNAEESEB NI+ B IESFRHEREE GEFARRE: 000729) 55, HAE
FRIRITEBRBAHERER I IVLRFE, FMEERERH B —ENZIAFER. &
BT .«

20244602423 H, #MEME GEHARE: 000729) KT AR R BERGE RA
FAEARRSEEMLEBHRERER. 4RGN (HIEFRLAFH WAS5E
SEAFRE P B B E R R AU BB R A B R R IR AR B I N UESS H 5t
THBENE.

2024402 H23H, MEME GEHRARE: 000729) RIT AT BERGERA
FEARAR S EBEMLEEZH TR ER . AR ER (B EFRLAFH NES5HE
SEARHRYNESRZ G A B E R .

ELERAEAGE, ZEESEEHAN ERATBT Ti#—5 TR, AN ER
TR BN EA R R R TR, FhRESEE AN BB A7 B AR
RAEWR  AHEEX EREHFTRITIEFHBR R RRETFRFEAESEE AR E HH
BERIHLSE .

5112 EERRNAHEREBRFEHE S S RME NS ERERE.

5.11.3 H A BT F= 14 B
¥ 5 2 FR EH(T)
1 7 HIRIES
2 ST 25375 5K
3 IMcdiieil
4 IMES@RIDS -
5 JSEYAT )R 45,475.04
6 NI E
7 HAth
8 &t 45,475.04

5.11.4 EWRFFH KL THEBIAR T 855 A
el iR A FK ~RME G i FE 4 B P EE 1 (%)

1070, FE1270



BMEE RS IR & IR B R 20244R 58 35 AR i

o
1 | 132026 G=UIKEB2 342.344.86 0.20
5.11.5 HE BRI 42 B B P A I8 52 FR 1B Ol i Ui B
ARFE G AR S HHAR B 44 I ZE P AR AFAERLIE 52 BR 5 10
5.11.6 B R A ARG MR HALSCZHIR I 2
BT PeENERE, 2025 & TRAEREZE.
§6 HRAEEHEL )
BT
e 2 WA HA ) 2 447 B0 i 138,733,955.87
e 2 HH A 18] 3 4 HR O 4y 534,655.94
el A HA HA TR 3 4 0 6 [B] 47> %0 9,434,978.52
5 HHHAIR] 2L S 37 0 A sh . (A /b P

“_n iEi ﬁIJ )

ot SR S A L

129,833,633.29

§7 ZEEEANCHERREBREEEHR

71 ZEEEAFHEEEZSHIRHER

AL A

I P E A AL e A

23,912,365.20

S0 ST SN/ FR i A A7

e 7 HH U [a] S HH /e [B] 473 0 4,160,000.00
W5 T AR B BN 1A FE S0 40 19,752,365.20
W5 PR A AR 0080 5 FE & B Al (%) 15.21
12 BREBEENZHBERRERBEARZ ST 5 WA
Fa | 55K 2 5 H ToHWE (O | ZHEH o) | EHHEER
S

1 (D 2024-09-30 -4,160,000.00 | -5,171,712.00 -

&1t -4,160,000.00 |  -5,171,712.00

§8 MR EH REMIMEESFE

117, 127



BIE BRI IR G RS BB 2 8 20244F 5 3 AR 5

8.1 HEHA B —RFEEFRFHESHBHIA D BT 20% K 1HF
AN Fe g AR A BN 1) T B B B A B e 0 A P 51 B i T 20% I 1 L

8.2 MR E RKHMERRFR
T

§9 FEENXMFEXR

9.1 HEEXHHEZF
1 PRI A £ b vt v B R e VB A TR S 5 % 3 4 V0 ST 1) S A

(EAEE A ILIR & RIER R A G S A )
MBS S IE IR & RUE S SRR S G SE U )
CGEME A RF IR & RO R B 3 SR E AL

v LSS BRI E A
v FEEFUE AL S5 BORS HEAE AT E A
A e BN RE T EIGER AIA

~N O DN B W N
J Pl p

9.2 TR Hh K
oSO PR E: BT PR X A T A KA 125

9.3 EFY AR

1o BB PSR [ e 2R A ), mT 4% A 2R K &

2. BETENARE BUA RN, AR SE AN BMEESEHARAR, &%
RS HIE: 4009-100-888

3. HREREF VT RIATEGE N A AP, Wik: www.hongdefund.com

BEEEEHEARAF
20244E10H24H

1270, 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 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 

	§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


