AR R E R X BOR &R R 0-3 4F
X5 B IR EOE B R 4 2024 4F
B ATERE

20244 12 A 31 H

HEEBHEAN: BAEETHEARAG
HEEFREN: ILHBTRLARRATE
EHEM: 202541 H21 H



FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

§ 1 EEHR

B E IR FE S 2 RFFORAEAR S BT BRI A M RC 2 R R A Bl it
I, FERHNAR B RN S8 B AR A 1 S TR AT

B NIRRT O A R A FRIEAR B S A FHE, T 2025 4 1 7 20 HEZ TA
& P S HE b . EHERIAE R A SIS N, RIEEAZNEA AR RIS, R
PRIl R

FEE&EHAGRIBELARIEH . BT A AL a9, (BRI & —
BRI,

BRSO A RERHAK R, BFH K, BRETEAE L5 IR w40 5
PR RS

Adaty v 55 BORER 2 T

A E 2024 4F 10 A 1 HiE 2 12 H 31 H k.

§ 2 BEEF- Mo

H AR TR Pk 5 S BRI e st 0-3 4F ETF
I M TRIFR e (P OOEsFFR: EEEE 5t ETF)
e 511580

s 511580

S S (BN 5 B TR

e ARAH 202447 H 17 H

i O A L 4y 0 5,664,811.00 1}

B IR AR AR AL, 16 K BRI O 5 RN R R 2 i e/
b, T AR a5 S R EME 2 R H
P BR B B R A X HE A B A 0.25%, AR BRRZEA
R 3%,

BB H bp

BN R e, RN ST 3, s
AR BB 3 257 0 A B JR 07 2 R B MRS P O 55, A i
SRR RO A A AEAR A 57 41, ASE B AR
i KA A ROR B

(1) BE™Ho B

P R AR DAOBSRAR R HR BOR IS KRR E W A % 1, 78
AR AR 5 22 0 42 1AL 0 P R P LT 249 R ) T i
BALMBBT AL G A B S BT T AR RO 77 1 55k
J 23 B B B BN T S 90 Y 80%,  HA
T AR RSB 1 80%.

(2) BUFBBTRm

o1 31 m




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

TR A VA BRI ORI B 0™ 7R 2, Ak
ERFBBTT IR AR B PR RO 757 45 507, PRIERE &
B A, SRRSO B . AR SRR TS
FMAETES . STMEOR . WEZF T8 S A kR
KA, Sa6EEMBAR, T TR,

b B LR R HIE FE fof S BOR PR 5 0-3 AR SRRl
AN R B &, AU U i et /K - AH Y. 22 1

RS 4 emiipke, MTRAGAES . BRI, KRS
LB AR R B 77 S AR R, BA SRR
FERCHH LAY KU e AL

HeEHA PR R P B ]

EEEA TLIRRAT IR A BR 2 7]

§ 3 FEMFRIEMBESFERN

3.1 ERWF R

i ANRMJT

F 55 Fe bR A (2024 4510 H 1 H-2024 412 A 31 H)
1A 2 52 B 7t 886,294.07
2 A3 F 937,237.24
3R P-35 B 4 1y 40 A 393 1 0.3636
4RI = i E 609,066,548.08
SR EE M BUHE 107.5175

T 1. BB SR A A AW S 5 B G 8T, TT ARG % brikas

KRR T Fraeys

2. AE IR AR EE A AR . B8tlias . HABACR & 2 e (HAZ B as)
FHBRAH 5 B AR I8 25 S B A 8, A R0 D A 30 2 s Bt I _EAR 03 28 e A0 (A2 30

ez
3.2 BEL&EHEN
3.2.1 A HEES MU ER KR RIS F LS R B 2 R
By EREE Y N &85
YR 3 %57 ~
wee | D igg L e 7{; h gzg Wi | 00 2®
) HEEZD
HEZAH 0.38% 0.01% 0.95% 0.02% -0.57% -0.01%
Q%é‘z\éﬁ (V) (V) 0 (V) (V) 0
VAN 0.37% 0.05% 1.40% 0.02% -1.03% 0.03%

3.2.2 HEESGFREMARES R INFHEN KRS K5 RIS LR AL
1 R B




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

RSP IEE R BER T SRl F0- SEETF R AMEIN KR SRRV LR e 2 =
B 5B RE B X ELE]

1.40%
1.20%
1.00%
0.80%
0.60%
0.40%
0.20%
0.00%
-0.20%
-0.40%

2024-07-17
2024-07-25
2024-08-02
2024-08-10
2024-08-18
2024-08-26

024-09-03

024-09-11

024-09-19
2024-09-27
2024-10-05

2
2
2

2024-10-13
2024-10-21
2024-10-29
2024-11-06
2024-11-14
2024-11-22
2024-11-30
2024-12-08
2024-12-20
2024-12-31

— BRI E G R R SR EE0- 3GFETF R HFEHHCEK

— BRI E G R R SRR 50- 34FETF Rt VAR i e

VE: FET P UEE i S B A 0-3 4F ETF &R 2024 4E 7 H 17 HARL, #EARE
WIARBES O AW —F; BELSHOLHE 6 MAWAERCH, BERGHRES BN A

4k

§ 4 BEEAME

41 BEeZ® (RESZBE/ND) Fn

EARSHNESZH | IEF
4 45 R Molk. Vi
A | BRI | R
BOWit. 20144 12 H&E 201945 H
TERE M & RS HaRAE TAE, 1T
BEeait, WERhSEMGEZE T
FRTN ;2019 4 5 H AR A S5 A R
i | sa s 2024 4 11 10 A E R E W R B, AR,
- H26H B IFIE A TAE, BT FE R SR HE 4l
BSR4 . TR F a6
F RIS o AL . T Pk 5 S
WA AR 0-3 4FA2 5 BT X Fe Ik
HFWEHGR SR,
RE4 B, Wi, 20104 7 H #2010 45 12
£ HEZ | 2024 57 | 2024411 0 fEPEE LR (R B ARATE
(2 |H17TH H26H 21t, 2010 4F 12 H % 2013 4 7 HA{14E
BAT) Aok IS5 Frdi 1T L, 2013 4F 8
%3 0 k11 T




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

H 2 2014 48 12 A AE A [E 220 77 PR s
Wy s G MEE I 45 TAE. 2014 4F 12 A
ABEESEHARAT, HEEES
it R0, EENEGRHFEEE LAY
TAE. 2018 4 6 H A A & Wi an 5 9¢
T, WATRFIT . R AR BRI 1
A 5 I T 5 75 B ke oXIE 95 48 Y
& AR A R AR SR BOR A 4
AT 3 A H e i 3L & ke X
R BOR AL HH R IR E i A BR
LRl 0-3 4FA2 5 BU R PR EIE F 1%
YRR . AR A S B SR R v
BEeREE&2M, TR aififis
RUNESBOR B4 TR 1-5 4R O
IR R B S B T L 4 PR i3t 3
ANH PGSR R R 4. 3
MREAG AR SRR ES . B
CFETS 417 [H) &% 0 fot F7 F5 Bk S 4500 B
& FRT R 0-3 AFEURYES B SR EIE
ST R . TSR 1 AR R R
FHANEHRBR RS HRRE 1 AEE N
TS LIRS v R R 2 P,

E: 1 ARSEEEGZMEIN ARG AHARH, EEE a2 B AL H WA
L AT R 2B B AT H WA AR R BRI ER A% (CER) Bl

2. UEFFMPAF RIS ARERN P ENE R & QIEREELBIES . . Sy
NGO S BEIpE ) i TFUEIR M BRI R S LE .

4.2 BEIHREH ARSI T FIH R U

BEEEHANEY]: RGN, ARSEHN %R ChReANRIEHEIES S5
@) . ADTPHERIFR R Sa A HIME ) ST AR AR B A ISt W L
AR BE 10 B B[R] S RE G SR 0, ARSI . B R ST Js 04 BRI E )
BT, s SRR T, RS RA NSk e, ARSI, Baizfk
B ERERL, TR A NIRRT . BB 3 9 B DA R B W AT A A
LG A TR LE .

4.3 RV 5E TR H
4.3.1 AR5 EEPITR D

S e BN VA S b AU IR LE R e eeS T M T [k P e R R /A R TE P e A
Pl . B S 1A GG M B SR A e, T BRI A e ST L 4

o4 T 11 W




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

PREF. BN RAER R, WIMBRZ s R LSRR
LRI TARATER ST RIARUR R 7, A A 2 PIAERAGE R A Al DA B 0, B Beot AR Y
PR R LIRS BB S WFTERCR 0] AT B AT, R
T AL B AL R 21

4.3.2 FERZGITR TN

RSB RIAFERT A A Z R E H s g, Mk 2 v B S E8OR A3 5
IR 2t 426 P[] H S 9 A2 55 o A R 80 20 A 80 0 SRS 3 It 0 1k S i 8 T i A g ) H s 1) A8
Sy, HEEINERM XARH AL ISR IKYE, HEAOR& S, ook B XA
A8 B L (G BEA T IS IR A S R A

ARG, AT A5 RS 7 7 e M OB AE I . & G R KBk PUT, 2
AT AR HAES 55 A 5a 7] H )32 55 A0 i B3 A2 ) e e i A IE 37 24
H BAC 51 5% A 7 A 4 IR, M T Fa% S b A A PR 0 SRmg 75 22 & AR ) 22 5
s R R B AT BE T EBOR AP A2 M A s ik M E R R G178 .

4.4 BEMAESETREAEEL AT

TN ] o

2024 FEUZFERE, TEZMIBMECRIL RN T, ENETERTINA g, Al
THRM, wFRRIEEAE L, ST, 11 H B4 8 U R A e K 3.3%,
P B A PR A LS, P SR MIRARRE, 11 TR A v Rt R LR
10.4%, BE&E 9 AJEH—f B HBUh G, 10 A DR IR T 5 5 AL iy B 4 i
U, PR JE S B 1 RS DA S I R v A R T REME: 11 A B R[]
P 9.4%, (ERETHL) DR T RO EOTE BT A LUK 4.2%, BEEng @Ay, +%
F M G55 EERGR . Fg I E A R EG REBRIK IR R R, 11 il
A TE BT LI 9.3%,  HE s SR B ORI s B R e IE . 2RO, 10 A ek By
HEIESS, 11 HXEHESS, 11 AL H T E IR LI 3%, BR il s 5 .00)
WARIR. XN E O, 11 AW O &R IR 6.7%, EEHAFERIM T B INAE
KRR DA, BT, 12 H il PMI #8540k 50.1%, 10 H ARIES =4 A%
FANZ DA b, WO HOW F AR IR LA DU 25 BE i B e, 12 H BAE - HR BB T A
oAk 52.1% 51%, A= FL AT K.

5195 1737 [l Jo

2024 AEPUZEFE, it BURHE Bk, FIFGAE HAUGE RS RIE 7. 10 H6iliX
FEY, TE—H FIEBORHED . Bl RIMBAFAIELL T, B R s, JUHAE i
figh Kz /INIEEE [ S B 52, 10 AFE fid i fil % 2.19%. 3 4F AAA {5 HI i i % 2.47%. Bl i

5 T d11 T



FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

mE il GEslER W ER N T, RN R, 11-12 H, SrlnR 2 i oRE
ATEEY, 11 HEH 10 FEGFIR AT 13bp £ 2.02%, 12 HHH 10 4 E FF] % F 17 35bp
F1.68%, ZIHBIRIL, {5 HOIRFEIRBE N7, 11 H A B U R 0 B4 (O 73
AHEh, AL RIS, 12 AFEEGERSUGE SIS T HT g 17, TiiaxF
2SRRGB, IS L — @R R ST . REER, J52 R TS AT 5L br e e
HEBRVE IR RS . Wit flR . MUAT HEE, BRI R g WAL, v stk .

EB A

i 2024 4R DU ZERE R HAE, FRAOTRE ML S A A X 2, # IRBE @ 139t
FEHEAT TGS IE. GRS 3000 T, AL ST Mo S0 I 2l iod R v AR s 1 F 5
U5, SRR R s B S BR BRI 22 i /MK, RIS R RE AR SO BEA TS, A =
gk, 8 m A AR

4.5 REHNEES K SFER

WAG I, ARG OBUEEEKEN 0.38%, [FHLSTEHER KN 0.95%.

46 REMNESRHE ABEE ST HHETE UL

AN, B G R AR TELE A TAR B B G B0 A N 0 A &
G EHEART LT T E

§ 5 WEHEGHSE

5.1 MEHIREESHHAGKR

RN ARTIT

Fe TiH &# (o) A BB BB (%)

1| BEafw

Horp: R

2 | BEEewE

fil] 7 WA e 464,901,899.08 71.36

Hr: g 464,901,899.08 71.36

B AR IESR

JEH

ARG R 139,987,656.16 21.49
o SEWR Rl Y 2R B

4

R AR A BT
H

Rl

B
As
4
6 | E
H
4

7 | AR B A e AT 46,489,199.34 7.14

6 T dh11 T




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

bt

92,929.17

0.01

it

651,471,683.75

100.00

5.2 EHAIREAT I RE B R HA S
5.2.1 REMRETI D RIFEABRFEREAS

REEGAMR A IIARARFA L.

5.2.2 REMRETI RO BRER TR R RASG
A B A IR AR A Bl B R

5.3 MEWARE L SMHE b B S B EL EL IR/ NP B BT+ 48 BROR S R 4

REEGAMRAIIARARFA L.

5.4 WEMAREG MM RBRFRRAS

RN ARMIT

=2 figz i ff A () GRS P E LB (%)
1| BRG5 435,600,331.36 71.52
2| SATEE -

3| &Rz 29,301,567.72 4.81

Horr: BORM AR 29,301,567.72 4.81

4 | MlkfiiFz

5| Ak Al g7

6 | HEIERE

7| AIEEGE (A] A1)

8 | kA

9 | Hifh - -
10 | &it 464,901,899.08 76.33

5.5 MREARE L SMHE b S B R E IR/ N3 B BT L 45 B S 4

EHERA: NRMIT

i AT
e | A AR o (5K) ARHE () FREHE L
51 (%)
1 | 019740 24 [E it 09 1,347,830 136,485,844.73 22.41
2 | 019749 24 [E i 15 930,000 93,721,832.87 15.39
3 1019733 24 [E it 02 562,000 57,274,051.29 9.40
4 | 019755 24 [E it 19 432,000 43,546,665.20 7.15
5 1019758 24 [E i 21 310,000 31,135,712.05 5.11
97 k11 e




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

5.6 WAL A AMHE by 2 B B 7 W B R/ MR B BT+ 48 7= S RFE SR
BBTHAL

ARG AR AR ARSFA 5" S HRIESE.

5.7 WKL~ FMHE 5 B & T E W BIR/NEFF Y I FL 4% 3R & R B
4

al

REGAMAENARREA

LA,

\

5.8 AL FLAHA o B G BT 1M B BIK/ MR O RIT TA BB BT B 4
AREE G AR ARSI

5.9 REMIRAESBFHBIEI B HFILULH

5.9.1 #REMARFEES B IR LR B2
RIEARREEEFE, ARSEASERANERY).

5.9.2 FE GRS R BITBOR
AR SR ATME, ARSI,

5.10 M EMARSEESBFHIE G ER S KLU

5.10.1 A3 = G BT BB BUOR
RIS A FRE, AEEAS S EN RS,

5.10.2 $REHIARAEEBIHE GRS
RIEARREEEFME, ARESASHENERS.

5.10.3 A E G R B
RIEARREEAFE, ARSEASHENERY.

5.11 BEHEWEMHE
5.11.1

S R SRR R T IE S IR E T 2302 (MEZAR A5 018020) AMHCAE S i %47
PRGBS TR )L 2, RIS A — A N2 3 A T A TR

R R ATIAH KA, RS RAT NTEMCE AN LB E | RMREBATIR ST, 2%
S AU AL



FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

Xf_EIAUESF B R RAL AU AN B0 B UE SR A U DR SRAR P 47 A A kA
TN 2w EERY K

MRIEHE B A RALE,  ASHE G BT A AR R,

5.11.3 A BT HI AL
SHL NIRRT

Jre ZFR &8 (o)

1| A RIS 92,929.17
2| MERE K

30| B A

4 | MEYSCRLEL

5| MIHIAEK

6 | HARIGK

7| HAth -
8 | At 92,929.17

5.11.4 $REFARFEA BIAL T 5B Y mT 85t 27 B 2
A B S A IR A A LT 5 OV nT e e fii 77 .

SALS R HIARET 4 PR AP T 52 PR 1% DO R B
A BRI A AR R,

§ 6 BB

CERIVERE ()
i 0 04 S 4 93 0 3,270,811.00
i $0 400 4 0, PR O 453 5 3,872,000.00
Ve AT A0 ) S A OB [ 45y 1,478,000.00
e A ) B PR AR A (18 DA-"3E51)) -
5 SO0 R S 4 3 9 A0 5,664,811.00

§7 BEEHENZHEAREREFEEIFR

7.1 BEEEANGEFESHFEFOL

AR I PN R A B T A B e AR R 1 D

72 BEEENEREARERRAEERS VI

9T dL11




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

AR S PN R A B T A 98 e B AR B ) 52 5 WA

§ 8 BB BE PRI HMEE(FE

8.1 N BE—RIE ARSI FIABI ST E S Z — TR

AN TR B S OB D

A IR B

WA

dn

A ES
175 LL 151
KB B
It 20%
47 B i) X
[]

W13 F ) 3 EE 1] 47 5

EREER v

(Ggt=g=4

P

1

20241220-

1,660,000.00
20241231

1,660,000.00

29.30%

P AU

AFEGAFAE R —BTE R B AL PUIA B SR T 20% R 500, 7T AES: B4 r B2 ] L 2 AR 0] AT 5 | B 4 v (L 224
Pegh, BREFIREEGRR BN, B e T AT BETCIA M NS BB B 987 AR OB Gy B A AR B[] R, B 1y iy
AN T RETCIE S I e ] F A 1) 4 A 1y .

e 1o R HORERA 08 H R B & AT VA R 2/ NIURUE 5 2 L

2. HIAOYEEL ST I, ENEREET . A DM BT R A SRS S

AR, WLl (A 6 5 IR ] | A e )y 52 H Al 55 DA 8.

§9 FEXMHHEZE

9.1 FEMHH*

1. R IS B A B 2 B 2 A S 7 T e A B R A w1 S

2. PEIESR MBS B ST R P IR E B BOR M e R 6 0-3 450 5 BT i

BOUE 27 45 TR T Y SIS

3. AT HhkE fof S BOR I SRl 57 0-3 4F 32 5 BTG S SIS B it B e i A ) )

4. CHETRUERE {5t R BORMES R 0-3 430 5 BT R BOk 7= 8 9

5. AT P FE 5 BB Al A 0-3 4R %2 5 B FF el 36 MOIE 2 %
6. FEAEH M VR . B,
9.2 THHlHD S

R E S E AR AT
Hudik: PRI AR B X KT8 7088 5

=
H
=

%10

G RA
EeFTE U

BBV );




FA R T UEE 5t L BORTE S AT 0-3 4F 32 5 BUTHGIE RIS 1 W B 4 2024 4R 55 4 A0S

9.3 &AFH
RS T A T A A A PA B T ELIE I 3 A I, B e R) Y B R A
P R A T 25

R EN AR EBUE SN, TR RS AR ESSHARAT.
BRSSO HLE: 400-887-9555

WIdk:  http://www.cmfchina.com

PRSP IR )
20254E 1 H 21 H

#
—
=
=
\|

7

—
=
=



	§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名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名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名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百分之二十的情况

	§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


