HRZTHREHIESREES 2024 4F
B4 FEERE

X

20244 12 A 31 H

HEEBHEAN: BREESETHEARAG
EE&HEAN: PEIHETRHAEBRAT
EHEM: 202541 H21 H



R T O RO SR I 4 2024 AR50 4 TR

§ 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 AN E TRARATIRM A R A ARIE A RS G ME, T 2025 4F 1 H 20 HEH
TG PRI S AE RS . HER ISR A G RSN, RIEEBRNEANAE R BaC .
DA B 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 24 HiEE % 12 7 31 H k.

§ 2 BEEF- Mo

H 4 RPR W% T s
H4r A 022044
2o G 022044
HEBEr SR TR
HEAFERH 2024 4E 10 A 24 H
A5 1A R I 4 10y 0 A 1,533,570,353.74 15}
TERRFEE = ah PR S ml b, S AR S sh R s H, &
vt Hw P B B U R S G P R AR SS9 7, A T 4 XU ) i

T, GEREETO IR .

A B e A R 29 %E ATE I A SE AR A AR BT IO B,
Xt AANEATERDL . WESR A E S Mg AIAE T bA K
MR MR, A BRI, MU BRI RIA A
MAERREM LG T, B ERER . . NI

¥ Ries

BT BRUARE, T T RO
AT RO LI (U N SR S
ML A TN [ GO S | (TS
TERE Vs,

I PG () TEBULERR < 8% TR 300 TR

10%HEA L ARG R (LM EICRFEE) < 5%

AKE G N i AR, FUNISCRR AN T XU 5 T B T i 3
DU WL i 4 &, BRTRGHEES, BEEAEE.
ARV R T AGERRACE, Sl BoEyLE A

1o dL12




R T O RO SR I 4 2024 AR50 4 TR

POEEREE, FTThRE . T3 B VA B 52 5 U A5 22 5 R 1Y
FA AR, LA BT 3 BN I Bl R B, (AR B 3 5%
11 T+0 [l 5652 5, HO AN A Bk kIR R, #s Bt nl fE
R A BCE S RIZUR BN e 2l) - LRI (LR EE
AT REXS B B A BT IR AR ) OB DL R 25 HO I
TUATRER R A, (FENHOT A BRI E T, Bl
ABBIEHR S, WRARE RN SEH,  nRET R —E M st

W) A
HEEEMA TR B PA R AT
HEEREAN Hh ] T RTARA T A B A ]
T JE A R A ) 4 TR R WL T S A LTS C
IR IR A A S A 022044 022045
f&%%ﬁj{ PR HEEME 310,483,042.91 f4y 1,223,087,310.83 15}
LS ¥ ]

§ 3 FEMFRIPMESFERN

3.1 ERWF R

Hif: ANRMIC
. _ 2024 4 10 A 24 HEEARIERH)-2024 412 H 31 H
EE S LUV EARSC Sl T2
WRZTHE A WRZT s C
LA B S P o 772,521.03 2,587,358.90
2. 23 F] 31 1,437,018.03 5,204,382.58
3. SIS B4 A AT S S A
> TS 35 5 4 10 35 A 30 1) 0.0046 0.0043
b
AR B EE 311,920,060.94 1,228,291,693.41
SR E Sy EisE 1.0046 1.0043

e 10 EAESSHRIR AR AN 5 BB g, T A E Sk el
KRR T sy

2. AE IR AR B e A AROA . B8tlias . HAB A CR & 2 e (HAZ B as)
FHERAH 5 B AR I8 25 S A 8, A R S A 30 2 s Bt I _EAR 03 28 e AN (A2 30
Wz

3. ARESERT 2024 4F 10 H 24 HAR, #SEARMAE KB A W —FE,

3.2 BEHHRN

3.2.1 AAREREES G BUFEN KR RS RS LR B R R
T 6 A

BUEHEI | DB ey | LSRR | kST R

hree K@ | KEREZ | BIREEQ | MRS

O26) @-®@

2o dL12 m




VR T R B ROR B4 2024 455 4 4
2 WED
g %é&\éﬁ 0 (V) 0 0 [}) 0
i?&@ﬁé\ 0.46% 0.01% 1.69% 0.17% -1.23% -0.16%
T I C
ey R
R MR e | .
e héiga Kb @&§§® R | 00 @@
® 2@
% £
R 0.43% 0.01% 1.69% 0.17% -1.26% -0.16%
AR T 4

3.2.2 HESGFREMARES R INFHEN KRS K5 RS LR R
R B

BEETHEARDAEIG KRS E D AR L E AW 2 R0 [ 52 FE A ST
1.80%
1.60%
1.40% e i
1.20%
1.00%
0.80%
0.60% - -

0.40% / A%\ / s ]
0.20% A

0.00%
-0.20% {7
-0.40%

2024-10-24

2024-10-28

2024-11-09

2024-11-13

2024-11-17

2024-11-21

<
2024-11-01 \\
r
|
|

2024-11-05
2024-11-25

2024-11-29

2024-12-03

2024-12-07

2024-12-11

2024-12-15

2024-12-19

2024-12-23

—BRETERFAZDHERKE —BRERTEFAR NS AR E

B

=

\|
/]

=

2024-12-27

2024-12-31



R T O RO SR I 4 2024 AR50 4 TR

AR C R TP ENHK SR SRR B RS SR A0 5 SR R F R L

1.80%
1.60%
1.40%
1.20%
1.00%
0.80%
0.60% | — ok
0.40% f
0.20% N \
0.00%
-0.20%{
-0.40%

¢

/
e
/

-3

2
2024-11-01 \

|

|

2024-10-24
2024-10-28
2024-11-05
2024-11-09
2024-11-13

024-11-17
2024-11-21
2024-11-25
2024-11-29
2024-12-03
2024-12-07
2024-12-11
2024-12-15
2024-12-19

2

‘—Tﬁﬁﬁ?‘fﬁ%C%i‘l‘}ﬁﬁ?E‘ﬁﬂF — AR THEFCRI DR AR EF

T ARGEFT 2024 4F 10 A 24 HAR, BEARMREARE SO R4 3RS

SEHGE 6 NMH ARG, BRI IR SR O R AR

§ 4 BEEAME

41 BEeZ® (RESZBE/ND) Fn

2024-12-23

2024-12-27

2024-12-31

4

g5

IAEENES LM
SRR

LA | B H

UEZ
N4
FERR

VLA

FHRLL

AR
BEes
e

2024 4 10
H24 H

11

1, Wi, 2013 4E 7 HINASERI RS
AT, SBAEZSHRS 5 2015
M2 A TAERS 2 M E R i
AT (FHRESEETAH]), T
28 2016 4 4 HIMAFRESEHE
BT, EAERMEIF G, LT
B F BUIE S o B 4 . FRART I R
il B R A AUIE S e e g . A 3 AEE
VA3 A s i B 52 39 i BV B S 4
WH4 (LOF) 448, B TLHmE%E
B BE SR RS . TR
BUEA AR R4 . TR GBS
Pege B4 I —E E W OR &
BRI 4. AR AR
RABNESRHE S R AR
AR A BUE SR o a8 . AR i

B

=
\|
/]

B




R T O RO SR I 4 2024 AR50 4 TR

FFRNIESF I TR 4 . ST LR R BLIE
TR . R T U B SR A
B,

B, M, 2013 4F 10 H £ 2023 456 A
TEE R AR B 4 A R A | TAE, G
JEAEIR L PR R A e
B, HEZM | PRUa R, 2023

AR 202448 10 A6 HMAHRRSEARAR, W
R | Hes H o4 H - 11| ARZ o8t st MR S (T
i VE) SifeHH T it o A BT A B UE S B

G, R ESCR G AUIER R e,
T B TR A I S BT B 42 (LOF)
R Z T A RIEF R ESRES
e

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

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

4.2 BE)IHREH N ARSI T FIH LR U

EEEHAFEY]: RGN, AESEIAREST (A N RIERIE R TR
&) . RIS RIEF R s HIME) ST SRR B A ISt W L
AR BE 10 B B[R] S RE G SO 20, ARSI . B RS s U4 BRI )
B, R SRR T, RS RA NSk an, AN, ez
B ERERL, TR A NIRRT . BB 3 0T B DA R B W 45 A A
LG A TR R LE .

4.3 AP 5 ETRH
4.3.1 A5 ERHPITR O

S e BN VA b A U AW R E R e eeS T M T [k P e R R /A B TE P e A
Pl . B S 1A AL AE M B R A e, i WA Y A e ST 4
PREY. BeEBEAIIA RER R EEGHE, Witk & s, R 2SR
PR LR RIS R R 7y, B A R PR RAGEE N AT LA B 0, B B AR Y
BARTE R R AR . B BN SE W R ) N BT B L AT, TR
G2 A A B AL R 21

43.2 REXZGIT T




R T O RO SR I 4 2024 AR50 4 TR

BB BRI R BB Z IR B 22 5y, AR SR W] RE R EUR A2 5
AR 2t F 5 19 ) S 1) 52 5 PR 5 98 AL )45 B SR sl sl e 5 i i 2 2R 1) [ S ) 52
oy, B HNEORA KB A GBS SR, I ErCRa s, et lig K
R RS B BEA T BB I AL B S5 R b

ARG, AEL A TR 5 1A FR SR G ENE L . e A RRA RESRAT, &
A FTABRAEG S S5 I IE3ai A H S 52 55 S8 D ) Bt 22 5y B i Ik 55 24
H SR 5% S 5 A 4 IR, IR 88U R AL TR 35 9 SREm& 75 21 A A I 52 5
e 3 A R B A T RE RO P52 5 AR o ik A B R R X AT oM

4.4 EHAE ST REALEEL BT

WA, KA EIREE |, Tiaxt T 2025 4EFE SR B I BN TE, Bt
BORYERETENS, (LMHERRARbHEE, el B R S B SR E A 75

[\l B P 2 B AT, IR IR 7, T4 A Bk 1.62%, FIEFEEC K 0.46%.
LIRIFEHCR L 1.21%. AN, BEETIAES DO TRIFNBE, BRI SRS
WA, ZHEHI TR, PLEEA. Alagent. &8 AT A0Sl 35 32 15
AR AR IR, LG4 Do AR BB 55 . FLB 2 by S i KU i, T3
MRS RTINSl AS ) 4 M i Ak, Wi Ipy, died T A, =2y
PRSI TR RCE, W T TR,

IR T, T REUERE B UHSRE, B HUA N B AR RO AR RI R, 2Rk
R, WEMAHEGEIETR, 2R MR .

4.5 MEMNESHL RN

WA, AES A BHEAERE KRR 0.46%, [FEIBESEfER K2R 1.60%, C 3
By AR KRR 0.43%, RN GHEMER KN 1.69%.

46 REMNESRHE AR ST HHETE UL

AN, BB R SRS A TAR H R BRSOy B0 A N 0 N B &
G EHEART LT T .

§ 5 BERHESWE

5.1 MEHARBEESHEFHARL

SHiEA: ARTIT



R T O RO SR I 4 2024 AR50 4 TR

5 E| &8 (o) di BB BT H B (%)
1| A aad s
Hp: B2
2| HEeww - -
] 2 W A A 617,379,552.64 40.05
Her figz 617,379,552.64 40.05
e SCRFIESS:
4 | REBERE
ST A AR - -
6 | KABREERE™ 600,186,581.05 38.94
Hope S I Y S GR B
g
AT B AT e At 323,850,489.94 21.01
Hofh 7% 7= 4,947.67 0.00
A1t 1,541,421,571.30 100.00

5.2 EHAIREATI A RE BRI T A
5.2.1 RERRETI O RIFEABRFEREASG
REEGAMRAIIARARTA L.

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

5.3 MEMARE L SMHE b B S B EL EL G/ NE R B BT+ 28 ORI A4
REEGAMRAIIARARTA L.

5.4 WEMAREGH MM RPBRFRRAS

RN ARMIT

5 figz A () GRS P E LB (%)
1| BRfG5 77,093,765.75 5.01
2| SATESR - -
3| &Rz 428,632,627.43 27.83

Horr: BORM AR i - -
4 | Mg 40,796,784.66 2.65
5| ks Rl 10,004,998.36 0.65
6 | HIERE 60,851,376.44 3.95
7| AIEEGE (A] A1)
8 | kA
9 | Hifh - -
10 | Ait 617,379,552.64 40.08

o7 dL12




R T O RO SR I 4 2024 AR50 4 TR

5.5 GRS SMHE b S BB E IR/ N4 B BT A8 B S A

RN ARMIT

HEER
e | BigE (T i B (5K) AfMAE (OT) FEEHE
(%)
1 | 2028003 | 20 “F4#4RAT7K£E4% 01 900,000 93,219,442.62 6.05
2 | 019749 24 [Hf% 15 765,000 77,093,765.75 5.01
3| 2128017 | 21 S Tk S 1R 500,000 53,025,684.93 3.44
4 | 092280083 | 22 #EfTik AR 01 400,000 41,893,073.97 2.72
5 2128016 | 21 B ARARATKSESE 01 300,000 31,785,986.30 2.06

5.6 MR A AMHE b 2 B 7 W B R/ MRS B BT+ 48 W7 S RFE SR
BBTHAL

AREE G AR A AR RFA BT SRR
5.7 WKL~ FME 5 B & B E BT R/ NEFF Y I FL 4% SR & R B
4

REGAMEIRATA R,

5.8 GRS SMHE o 2B BB b 5 A/ N 45 B BT 45 BUIES FE H 4
ARG AR ARARFABGLE.

5.9 REMRAESBFHBIEI X HFIL UL

59.1 REPARFEGRRB BT MBI AL
AR A FIE, AREAS SRS,

5.9.2 AEEB IR EHI T HBOR
RIS FEE, ARSEASERINERY).

5.10 MEPRAE SRR EFHRRSFOL UL
5.10.1 Z3 E GU BT BB BUOR
IR R B TR ARG R, A5 B AR KU AT BRA N, DA IR L

MR SR AR R, WHEN GHEEGIN G, HK, HEEIG
MR EANRITER I, RAHE SIHRAAIAGEICH, PASE] RS PR H AR,




R T O RO SR I 4 2024 AR50 4 TR

5.10.2 REWRAEEEHHIE GG G5 R A
AEGAMAEIAR RS A E G54,

5.10.3 ZAHE G EEEAN
AN, AR E GO ST G REE I R BB H Y.

5.11 BFAAREME
5.11.1

et N B BRI AT T2 IR R 20 SURARTTKZEMT (k2R 2028037) . 20 P&
BRATKEAT 01 (UEFHAURS 2028003) . 20 VA BRAT/R MR (IEF#A0H 2028051) . 21 B4R
BATKSET 01 (IEZRAAD 2128016) . 21 MRAEHRATKZEGE 01 (IEZ#URS 2128011) . 21 H
AT KM 01 (MEZRHUAD 2128019) . 21 HEARAT/KZERT (IEFUY 2128017) . 22 #
Frok it 01 (UEFRAURS 092280083) . 22 RATKZEMT 02 (MEF#HUAD 092280086) #hHAbIE
FRRAT ERRA WAL A, AP S b 0l —4 A28 A il s AL5in
HIE.

1. 20 JGRAR TR ZEfE (IEFRAUAS 2028037)

MRYE S AR KA, IS AT NS N AE | RUEEATISE R
WOEHRRLE . WEd ROEENERL, 2B AU AR5

2. 20 LA KSR 01 (IEF A 2028003)

WG S AR KA, RS AAT NS N B RS . WERHIEEASE3 . iU
PeskyE . RUGEBATINGT . Wt SOR AL, (5 B B RO EiR B ERR S E A, £
W2 B AU AL T

3. 20 Wi RERATKEET (IEZRAS 2028051)

WRYE AR KA, IS AT NS N B RS | RUIREATISE . d U
PRERVESE IR, 22BN AU AL T .

4. 21 BRAEMRATKEEF 01 (IEFRAD 2128016)

WRYE S AR KA, ISR AAT NS N B RS . WERHIEEA 83 . iU
VEERYE . AR AL OR B 55 92 1) . RMEBATER ST IR, 2 2 BB

5. 21 MRAEHRATKEER 01 (IEFRAS 2128011)

MRYE S AR KA, IS AT NS N AE | d R A . RIKIEE
TS SR R, 2 R 32 B A DA g A 5

6. 21 "PEMATKEM 01 (IEZR D 2128019)

WRYE S AR KA, IS AAT NS N B AL A . W Hies SOk AR,
B HALE . RUGEBEATIRST SR, 2 Z AR EY I RIAL T,

9T dLi12 W



R T O RO SR I 4 2024 AR50 4 TR

7. 21 PEWATKRE (RS 2128017)

MRYE R AR A4, FUESR RAT ATEIRCE N R B AE | W HeE SO . R 3%
WA B RUEETIRTTS R, 2023 YR .

8. 22 HAT/KEZEGT 01 (UEF#AUAS 092280083)

MRERATRE A4, FUESR RAT ATEIRCE N R B ZE . BRI BN e 38 | iR
Pk . RUGERATIRTTSE R, 2R Z IR EDRIALT.

9. 22 RATKEZEAT 02 (UEFFAUAS 092280086)

HRAE R AT A4, ZIESR AT NFECE N R UGB JBATIR 5T . R R Bk
BB AL SR, 2R B IR AL T .

Xif b IRIE S AT SRR T U ASBE ARt FIAIESR 5 R e SR AR A AR A
VA2 w1 BER K
5.11.2

A B TR 44 ISR B TR WU 19 A B B S, AR A BN AT A
TRE_EEOR SR AR

5.11.3 A BT HI AL
SHEL NIRRT

JF5 ZFR &8 (o)

1| A RIS 4,947.67
2| MOERE K

30| B A

4 | MYCRLE

5| MAHIEEK

6 | HAMIGK

7| HAt -
8 | At 4,947.67

S.114 $REHIARFEA KA T H BT B AT S 85 27 B 4
ARG AME AR AR A LT PO T e e foi 75

SALS R EHIARET 4 BRSR AP AF A T 52 PR 1% DO R B
A AR A AR 124 IR P S T S BT L.

§6 EETEE

6.1 fREWIRIEA ARMHE G E ST HE BRI R+ 2 S B 4
AREEAME AR AR A RS

%010 7T 412 T




R T O RO SR I 4 2024 AR50 4 TR

6.1.1 $REFIRIE A SMHE GBS 9HE B/ DHEF R+ 8 2 TSR H A
WIS 3 B S BT A

ARG AR IARARFA RIT SRRSO S B TR

6.1.2 HEMKEERFANERA T EREMBHUEF R RE SR
LS SRS ST IER SRR EPAIE 2 S it E e =

6.2 LR G RIFHEE AR

ARG IR A S,

6.3 AMEWFA NE SR EREREFEF
REGAMAE IR A .

§7 BB

AL

HiH WL ThiE A LT C

H4 A WA H (2024 4F 10

NN 310,483,042.91 1,223,087,310.83
A 24 H)E:E 05 EA

B B A A2 H S A4 3
SR 5 5 B W 3

P g A AR A H R 24
U SR T 4 DB o 7

B B[R] A2 A4 3
WIREEE IR AR IrET (1
W LA"-"3551))

i U A R 4 40y 5 310,483,042.91 1,223,087,310.83

§8 B&EHANCHEARERTAESIFR

8.1 BEBHEANFHFESHFLFIL

A S RS B iz M A 9 S 3 A R R L.

8.2 BEE&EENEAEARERHAEERS VI

AR N R B TG s A 5T e B AR 152 5 WA

%11 T k12

=




R T O RO SR I 4 2024 AR50 4 TR

§9 HEXFEZR

9.1 FEMFH>

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

o SR MR A B 2R R S HEMEA R 40 T U B SR SRR RS Y S
(ML T ORISR R SRS ER)

CHRZ T 0 BUIESF B B SR E L)

(IR T R B B B SRS )
EEEESS FRAE . BRI,

—

S Ok W N

9.2 TFHCHL R

AT R A A BR A T
Hihk: G AR H XK IE 7088 5

9.3 &

IR S AT AT T R A A A RS T ELIR It 1A, OB AR R [ P B R R R
A PR A F A

PFCE XA U BEN), PIE ARSI AR A S A .

P RSF LS 400-887-9555

Wdk:  http://www.cmfchina.com

PR A IR )
202541 421 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基金中基金
	6.1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基金投资明细
	6.2当期交易及持有基金产生的费用
	6.3本报告期持有的基金发生的重大影响事件

	§7开放式基金份额变动
	§8基金管理人运用固有资金投资本基金情况
	8.1基金管理人持有本基金份额变动情况
	8.2基金管理人运用固有资金投资本基金交易明细

	§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


