HRYERRIESRIESRTES
2024 4E5E 4 EZE ML

20244 12 A 31 H

HEEBHEAN: BREESETHEARAG
HEEFHEN: RBTRLARRATE
EHEM: 202541 H21 H



AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

§ 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 N AT IR O A R A RIS AR B & A W HUE, T 2025 421 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

ARG H 2024 4F 10 1 Hi2 % 12 7 31 HIE.

§ 2 BEEF- Mo

H 4 RPR sy mEirelst=y
H4r A 013559

2o G 013559
HEBEr SR TR
HEAFERH 2021 4E 10 A 29 H
A5 1A R I 4 10y 0 A 303,916,837.21 1}

TESAR PR R . PRUEEE SV SRR AT T, it
SR ARV ) A TR ABITSE, 9405 BN (A A XA, AL
JR B AT, S HAE R E 2 TR N A TR
K, S E SR R RE .

BB HAR

A el v S E A G AT IR T R A T RIE S i
TR, XUESR T 24 WA R G KU DA B AT UL R R
SR I 3 P A% DRI 9 77 ) T 400 DR R 400 Wi e SR E AT 20 A D
fili, FERE AR VALGRANERUIT A e B A, A
TEBER. AR, 6. HeSFR Z M E s,
PeBE R R TR S R, A DR S AR XU 7K PR R R E Y B L,
T B A G RIRE . BUAh, ARHE GRSt AT )
A EIIR G OB %, S I A A B TR
AR HA R BRI AR BRI . BURBRUR
WL BRATAE BB BTSRRI BTN . S5
GOl Y BEBTHRMG . FAAT TR P,

AV B HE S HE P 300 FEE0 R < 60% + EA AR B R (BILF

1o dL12




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

FHE)E) x20%+hfisia (i) FERukE R x 20%

ARG RIR A ARG, PO A BN KU & T 5 T T
Eolieite o)

ABEE BT T U BCEAR R LSS, S BCE L
PR, VTR, T3 VA B 52 5 U5 22 5 R 1Y
FA AR, LA BT 3 BB I Bl R B, (AR B 3 5%

IR YA i AR 17 THO 22 5y, BN BK BRI PR, s e v R
T A TR RIZUR AN B2 . IEERR (L2 5)
AT RE XTSI RS 15 R R ) BRG] T A AT
TIATRET RS (FENHL T s KT e T, s
ARRIEHER 7, WG TSz, AlReH R — &M sk
W) A

HEEEMA RSB PA R AT

HEEFEAN iR ATy A R A )

T JE A R A ) B TR R B NRES A B RERIES C

IR IR A AL G A 013559 013560

AR T R P i
WU

289,990,747.21 iy 13,926,090.00 173

§ 3 FEMFRIPMBESFERH

3.1 ERWF R

. ANRMT
. _ WA (202448 10 H 1 H —2024 4F 12 H 31 H)
TS FEh - - - -
SRR A RS A T RS C

LA B S Pl 7 6,698,139.64 304,960.73
2. 23 F) 31 -18,281,134.10 -896,377.37
3. 3 L4y 45 3
ﬂﬂﬂnﬂ%@%i% A A 10,0624 0.0619
AR E SR E 213,270,658.57 9,975,265.66
SR E S EisE 0.7354 0.7163

e 10 BRSO SHRIR A SR AN 5 B g, T A E Sk el

KRR T sy

2. AE IR AR B e A AR . Bptlias . HABR A CR & 2 e (HAZ B as)
FHERAR 5 2 HURIME DSBS AR, ARSI S AR 30 E Se B icas i _EAS ) 2 e A 2l

Wead .

3.2 E&ERN

3.2.1 FMREMES GBI EE KR LS RIS LR R R R




TR R IR A AU S BT R4

2024 45 4 TR

RS IRIR A A
M s
ety | TOVREIE | gy | USRI
R B K@ KRbRUEZE /’E %G e R R b O-® @-@
@) HEZD
HEZANH -7.84% 1.65% -1.03% 1.23% -6.81% 0.42%
HEANTH 1.77% 1.67% 11.86% 1.19% -10.09% 0.48%
A4 -0.37% 1.42% 14.14% 0.99% -14.51% 0.43%
A =AE -26.39% 1.18% -11.31% 0.95% -15.08% 0.23%
PG =
ii@i@;ﬂ\ -26.46% 1.14% -11.76% 0.93% -14.70% 0.21%
% 4
FrI o R A
M s
ety | TOVREIE | gy | LSRR
B k=D KRbRUEZE A e R R b O-® @-@
@) HEZD
HEZAH -8.11% 1.64% -1.03% 1.23% -7.08% 0.41%
HEANTH 1.27% 1.66% 11.86% 1.19% -10.59% 0.47%
A4 -1.24% 1.42% 14.14% 0.99% -15.38% 0.43%
P U gt -28.20% 1.18% -11.31% 0.95% -16.89% 0.23%
A =
ii@i@;ﬂ\ -28.37% 1.14% -11.76% 0.93% -16.61% 0.21%
% 4
322 HESAFEMARES BITEHEE KR8 RH 5 LS R E K
RN LR
HBEHmEIRESAZTAMEIN KRS B AL ATEL BB R 2 ZRAY I 5P 7 A xT EL ]
0.00%
-4.00%
-8.00% .
-12.00% || IT-,; '.h,ir
-16.00%
-20.00% |ﬂ \
Il ! {4‘
-24.00% \1 \
-28.00%
-32.00%
-36.00%

2021-10-29
2021-12-29

o0 o] [} L3 [an] [an] — — - - —l -l — — -
S O R R T L GO T
(] < o [=4] L] IN o L [~ [=4] L] (o] o [Kp] [
=] ] (] (] - \—| ] (] (] (] — — (=] (] (]
A4 A4 &4 &4 & & 6 od o Bomoh o o+ o+ oo
()] [yl ol (o] [y (] ] ol ] [a] [ ()] [y ] o]
{ o | [ ] [ ] o L] L] ] = (] o) 2w ] { o | (o] [ ] o
(] ] o] (o] (] (] ] (] ] %] (o] (] (o] o] (o]
— BEAEEIRRSARTAENHCE — BRSEERRSARI DR R A
3T dL12 ;W

2024-08-31

2024-10-31
2024-12-31




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

RS EIRIRE

0.00%
-4.00%
-8.00%

-12.00%
-16.00%
-20.00%
-24.00%
-28.00%
-32.00%
-36.00%
-40.00%

CETMEIN KRS RNV E RN B EE R ELE

"
¥
,!m ﬁwml %F% |
U ¢% AN AN A ‘
T

kh,,ﬂ

L
l"n " l-'"i Pl,\' rJ'p

N Lo ¥ Mty
N R T
| W \f |,Jf\ k lP-‘* N.l ‘1.-\, l'J
% K
o] [=)] = 4] (] (] ] (] (] — — — — — — — — — — — —
o] (o] (o] o [ap] o [40] [40] (] (=] (=] o o o (& (@] ] [40] [20] o
] (o] (o] =t w o0 [a»] (o] o L0 [~ o0 [an] (9] o L0 [~ [=4] (] [
- =l L) (=] (] ] =l -l [ [ (=] L] =l - (=] (=] ] (=) -l =
— — (o] ] o] ] (o] (o] o) o o o (3] o =t =t =+ =t =t =t
[ L] L] [ o™ [ L] L] o o™ ™ [ L] L] o™ o™ L] L] L] [a]
] (=) (=] (=] (&) @] () (&) (o] (&) o] ] (=) (=] (&) (&) @] () (&) (o]
™ (3] (o] 3] ™ [ L] L] (] &) &) [ (3] (o] 3] ™ [ L] L] (]

—EEEEERESCRATAENKE —BrSEEiRRSCRITIEE Al E

§ 4 HHE AL

4.1 BEZH (BELZH/NH) FN

4

g5

AR ES LM
SRR

ERAM | EEEM

UEZ
N4
FERR

VLA

g

AR
Ba&%
i

2021410
H29 H

17

B BRREEERE. 2007 4E 7 A ARG EAT
T 5 7 ih B 4 4 HAA BR A ) S A B
LSEMAMRATE, L, WH
Wk, BsE. BN ETLNT
FETAE. 2011 4F I AFH R B 4 HA PR
AT, EATE ARG . B PEE S
P, FER Al R FLE R A AR
F g R EAS R SR A1
R AL 4 ?ﬁ%%i@mﬁﬁm
REHRES . MR AR A%

IR AL 4 Fﬁmﬁ@Mﬂ HIE
HFREESESZM, TR O
IR ATIE SRS . AWK EE
REBHEHR R RES %ﬁﬁLi@m
HIRGAIES RS . AR KR T
—AEE TR & ﬂkiﬁﬁ#ﬁﬁ%
& TR E BB E TR A BOIE SR A
& BN ERAIR G BUIE S5 R v &

o4 T 12 W




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

& TR ERIR G RIS BT 4
FATAT ISR A BUIE SR S0 B B
2,

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

2. UEFFMAF RIS ARERN P ENE R & QIERREELBIES . . SgUg
NGO S BEIpE ) mh FUEIR M BRI R S LE .

4.2 BEIHREH N ARSI T FIH LR U

BRG] TEARRE N, ARG (hA N IR ENE 5T A
EIRY . (DTSRRI BB Gn (R BN ) S5 SRR AL S HLA% 10 S i fE DU AL
CARCABE 10 B B[R] S RE G SR 20, ARSI . BRI ST Js 04 BRI E )
BB, A SRR T, RS RA NBEREoR e, ARSI, ez
RARGIE AL, e F RS FA AT R . B a m B SR A R B VB R & KA
LB B R RLE .

4.3 AP 5T H
4.3.1 AR5 E R PITR O

S e BN VA b AU IR E R e eeS T M T [k P e R R /A e P e A
POkt BN T A A A SRR R A e, e B st e s 4
PREF. BN RAER R, WIRBRZ s R LSRR
FEORIE T AR IR STRIBER 73, 335G LB AGE R A T LA PR, B 3 AR Y
BARTE R R AR . B A BN SE W R 1) N BT B L AT, TEd
T2 A B AL R 21

4.3.2 FERZGIT R ETULH

FEEEH NG R T A G Z R E H 525, PergsE 1B g G 850N A A2 5
R 2t 426 P[] H S 1) A2 55 o A R 80 20 A 80 0 SRS 3 It 0 1k A5 i 8 i A g [ H s 1) 28
Sy, HEEINERM XA RN G LR LICSRIKYE, HEAOREE, Tk B I
FAAE] J L 51 3R A T BE I 2H A S R A1

ARG, A4S RS 7 17 e O A . & G R RA RSk PUT, 2
AT HAGS 5N 5 A TE5em [ H A2 5 AR /D 1) B A2 5y m i i ik 27 24
H A R 5% 2 A 4 I, R N 1aE A 40 A DR 15000 SR 75 221 & A IR 1) 22 5
s R R B AT BE T BOR AP A2 4 M A s ik M E R R E L G178 .




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

4.4 BEMAESETREAEEL AT

SFEPERDCE, M3 R A A 2R A — R BOR BRI T 555 K i B
BURASE TR, TR R ATt . H2 SRR Ttk &4 7 — ez 1k
ZAh, HEENBORIAETE AR T, T B X & TR A R A T I — B, A
TE T3 & AU T JHE 238 gt o 3] g W 23 ot b — BT ) 2 ), S ST 3] 1 £ AR I 1Y
WEA% SFEm R

214 H T 470 i 2 ) A3 B R AR G B A AN Al 28 R B 3O A 13 A A BT —
KL W B 1 ) BERE N BEA BT, XA TR ZE s AR EILEE: RIS b — Mo ¢
LRI AR AL, FE = RR RO T W B MR A P R VIR OO . A BT A F R B R R
2020-2021 4 FF UG I 08 AR TF ST U 7E TR E A TE R R i e W B, e ik 2025
B G AR AR R, X RS T 7= BE R SR T B4 R B o, FH R A,
W KPRl 2 A A A SRR RS T LAR I U ROIRAS . 24 Bk —HIB i B R AR,
TR EIEA A TARPEAEK PR, DASCTR SR i BE A5 A 2 T AR B0 TR A BB 1 ke
(E2 MmN C & R 75y, X592 45 W] BERY T 22 BT TE

AFEBAENZEFERE S T AR, 456 A CIMAIREHAIRE EE, Fo07 2%
BERRANNE . AR TRER s LSRR, FEEaeln. GRR. W TS,
AAERIRIFFE T RS 2 SRR T BRI s A R L, DA SRR 7 BB JAl S A A IS 5 T g | 40
FERETE [l AT R ATE SO ).

4.5 REHNEES K SFER

WG, AR A RO BHEIN KA -7.84%, RIS EHER KA -1.03%, C
Ry BUHEIS KRN -8.11%, RV STEL RS 3 -1.03%.

4.6 REHINESTHA NBEE ST HHETE UL

AN, ARFL G R SRS A TAR H R B G y B0 A N 0 N B &
EYOEHEIRT LT T e

§ 5 WEHEGHSE

5.1 MEHARBEESHEFHARL

EHERA: ARt

Fe WiH &# (o) b E A R EL B (%)
1| Baa e 191,936,428.87 85.70

6 T dL12 ;W




AR E R A BUIE S I 4 2024 4R35 4 ZEME
Hrp K 191,936,428.87 85.70
Sy
] WA i 43¢ %
Her figz
e CRFIESR
4 | REBERE
5| SR A AR
6 | ELAREERTE
Horre SR e i) S8 AR B
/ﬁﬁ%ﬁ‘?ﬁ
7 | AT A AT S AT 24,636,224.47 11.00
8 ,ﬁ\ﬁﬁ*ﬁ*?ﬁ 7,398,426.90 3.30
9 | Ait 223,971,080.24 100.00
T R T v 3 5 s R 12 LI O s I B I T 37,937,006.59 TT, (N4
HHE LB 16.99%.
5.2 WAEHRBITI R RERTHS
5.2.1 MEMRTATIA KRB RERTAS
E L LA N
A 51 ARHE () ﬁgﬁﬁ(’: ;%W"
A w&ORC e el - -
B KA 4,449,816.00 1.99
C il 75 ML 122,203,034.12 54.74
D M. 5. R BOK A PR Rl
E fecsyin4 - -
F fit R AE 1,962,576.00 0.88
G ZiEz . A E B 309,603.00 0.14
H A fE A RO - R
I GRS BB AR RS 2,217,645.88 0.99
J SRl 11,341,480.00 5.08
K Jrzp: Y4
L HL BT AT 55 M 55k - -
M LWL NI &4 11,482,255.28 5.14
N IKF . EREEAN A Fe s A 33,012.00 0.01
o) SRS . A A AR 55
p HE
Q TS TAE
R AL REFER R
S e - }
At 153,999,422.28 68.98




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

5.2.2 REMRETI RO BRER TR R RAS

RN ARMIT

Tl 25 AfRE (NRFIT) RSB EHEI B (%)

AENRSS - -
AE HH A TH S 10,359,970.63 4.64
EEEE

REVR

S fl - -
FINg e 737,961.28 0.33
Tk - -
FEERAR 4,532,558.34 2.03
AL 15,909,469.06 7.13
Ji3: N 6,397,047.28 2.87
AHEF - -
it 37,937,006.59 16.99

T DA RSP ZER AT I S (A [ Pl ATl 20 2R

5.3 GRS SMHE b B S B EL EL IR/ NP B BT+ 48 BROR S R 24

EHRA: NRMIT

e | I | MR | R B | AR oo | a0 il
Bl (%)
1 | 603338 AR W] 297,757 19,211,281.64 8.61
2 | 601012 Ve B AR RE 619,100 9,726,061.00 436
3 1002415 TR AR 251,900 7,733,330.00 3.46
4 | 603259 2 B AL 136,368 7,505,694.72 3.36
5 | 600176 HE E A 625,212 7,121,164.68 3.19
6 | 605376 T F bt 240,080 6,950,316.00 3.11
7 103900 aryrh E 746,000 6,397,047.28 2.87
8 03323 H ] A 1,864,000 6,110,530.50 2.74
9 | 002271 IR 7 WL 468,400 6,079,832.00 2.72
10 | 600426 HEfE T 216,450 4,677,484.50 2.10

5.4 MEMAREFRMFI RN BFREAS
ARG AR AR RIA B,

5.5 MREIARE L SMHE b S BB E A/ N4 B BT L A5 B S A
ARG AR IARARFA BIE.




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

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
REGAMAEIARARFA AR 55 2.

5.9.2 FE GRS R BITBOR

A EEBAL IR SRR KR BRSO, DASSIMRME R H i, 3R sh k4
SSRGS £ 24 AT AR S48 ¢, S TAT BT U A B e 4 £ DU
W R H .

5.10 HEMRAFEEBFHEGINERZHILIEHA

5.10.1 A3 EGUH R BBBUOR

REGZ 5 E G A RAE R G T R G WU, A S AR XS B
RN, DAEIIREN ERE R, & Rs M E G m B A s e . 1EE il bt
GO, B A P E 10 L D AR R 38 i A S0, I 58002 18 G0 5
fcaa . S RRARHE, B RO, B TR, IR AR AN, B
R T B A B AR XU

5.10.2 $REHIARAEEBIHE KGR GI
AEGAMAEIHAR RS A E G G4,

5.10.3 A E G R B
ARSI, AR BTEE GUN 5T A B RSB AN H A,

5.11 HBRASGMEHRHE

B
©
=
H
o
=



AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

5.11.1

AN BB HCR I RT H AR TR BR AR AL (UEZRAURS 002271) AbHABUESR Y K47 &
RARA WA TR IS SR, AR i H il — N2 2 A TTE 5T, TR,

A5 2024 4F 1 A 23 H ZARHIR K A4S, UESE AT NARUGE AT ST dL st/
MEEH P OITOWIE.

HRAE 2024 4F 2 J1 22 HAARRIRH R 2, %UE 2 AT AR HIE AT IR ST B UL s 2
REE LTI,

Xt R UESR BT SRR P AU AR B0 B IE I3 B3 R AR P A A R R
TN 2w BERY K

5.11.2

ASEE A TR T 48 IR B R L 1) A RS, A e LA KA AN
ke b BRI S A FEFSEA

5.11.3 HAWBT= A
S NRTIT

75 TR B (OD)

1| A RIS -
2| WIOEER 7,328,405.44
30| AR 69,921.60
4 | UCRE -
5| MU HIgER 99.86
6 | HARGKR

7| HAh R
8 | Ait 7,398,426.90

5.11.4 $REFARFEA BIAL T 5B Y AT 85t 27 B 24
A B S A IR AT A LT 5 BV nT e e foi 77 .

5115 EHARAT 4 BRI ERE Z R IF DL B
A B A RIS A+ 48 I AP FAE U S FRAF DL

§ 6 B E OB

BN Y

TiH AR R A A AR R A C
i 0 04 R 4 93 0 297,739,764.53 14,688,468.57
i $0 40 ) 4 0, PR O 143 5 670,198.82 728,122.36
Yol e S A e R 4 R[] 8,419,216.14 1,490,500.93

%010 7T 412 T




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

g

At S0 1) R bR AL B )y
B (EURL A -"SEA)

WA AR S H BB

289,990,747.21

13,926,090.00

§7 BEEHENZHEAREREFEEIFR

7.1 BEEEARAFESHF LT

AR S N R A B T A B e AR B 1 D

72 BEBHANZHEARERRFEES A

A I R A B Tis M A 9 A AR R 22 5 A

8.1 HEIHF

—

S O o~ W

8.2 THHHL S
TR A R A

§8 HEXFEZR

o RS A B 22 51 S AME BT TR R A A B PR A R S

o PRI UE SR MR AR BE 2 D3 e ME AT R34 [ R A B S B R RS Y S
(IR IHOR A RO B B R S A )
(IR AT IR A BUES B R R S AT A L)
(IR R & RSB R SR )
C EGEESS FRAE . BRI,

Hodik: BRI AR X EE K 7088 5

8.3 BB H K

A SO R AT R PR PR ) LR Nty LA, A N ) A B R R

AR AR AR

BRER ARG aA BN, nEAESEHARRESEHARATE.
BRSO HTE: 400-887-9555

WdE:  http://www.cmfchina.com




AR A ARR A RS BT RE 42 2024 4R55 4 FREMAY

i ESEHEAR AT
202541 H 21 H



	§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备查文件目录
	8.1备查文件目录
	8.2存放地点
	8.3查阅方式


