HRERRERERS

4 2024 45

AR S SR A

v 4 R

20244 12 A 31 H

£

X

EeEEAN: HRESEEARAH
E&REAN: PEETRGAERAR

EH B 2025 4F

1H21H



R RIS R ER O B UL 4 2024 4F55 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

FEIE AN ERATROA R A RIS 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

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

§ 2 BEEF- Mo

H AR HHERIES

e 002317

2 002317

S N (SN LRI

e ARAH 2016 4E 4 H 13 H

A O A L 4 1y 0 195,767,117.52 {4

e b ARFE AR B . A ORIE 9 R AT I sl M R

B BRR IR, 4 ST KR s .

GO OB RS A BRI B E BRI A TR
P R FIEATINOL. PRSP KRR, R
B A W S 7 M B = R B S ) A T A
Xt R AL, TR DU B VAt R 1S R e 7
==l

JI SR LR AN A E B R B e 1), R B
BITR 2 BT C H R IR i B A,
R 22 BB SR RS, DRI A2 R D 4l A e 2k
R B L a G I A s AT A 22 ], SE Bl
SRR R E .

oI BT MG s AR T B oR 4 1 Wit = A BT IR
W ALAE: WIS . ) FREE A SRS A T e g 45
BCUEBETE M AT XGRS 35T 1 Bl 7y
AT 52 WAL A A A (LA A P b R R —— A i 5557

BevTems

1o dL12




R RIS R ER O B UL 4 2024 4F55 4 TR

ks DA RT3 B 5 e sl R AR Ak, SR A B R SR
T ) 3R 2 SRS DA S A SR

JRAE I ST SR s AL e RICE W B 77 S 5 B
RN BT Ty, DA PR 3 USRI 5 B SR
EEHP.

/N AL SE U BT Il AL S LR A A
ARE A R BOR . R i sh R 22 S
DRI AR o DS R /N FL B3 5 5%

FAATFTUESE SRS (a4 U R RTER N, A BL e R
PEAR B G HOBETE H AR AR BT Hms, BT B RlE 27
BHTOERIRABTTE LI, FEATAAFESEUER B

PR 300 FEECRE F*30%+ HHiE A R0 %

b8 b e B #6595+ IR 12 R 22 5%
AREGRBIRA TS, TEUES RT3 4 JE T U XU
PR L R AR WA K P HH AR AR e A, T AT f R S X e T
Ml ESMESF IS, TS,
HEeEHA AR RS ERA R AT
BEEEAN [ R AT IRy A B A )

§ 3 FEMFRIPMESFERN

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 9,445,628.85
2 3 F -9,928,797.21
3R -35 B 4 3 0 A 393 1 -0.0500
4RI = i E 331,902,199.55
SR E S BIHE 1.695

REEN O w3 = %ol A% (e g A N O HiE S NN S R 7B S i DR R 7 01 R A WA 2 i ED E M L G i

KRR T Fraeys

2. AE IR AR B A HIAROA . B8tlias . HABRA R & 2 e (HAZ B as)
FHERAH 5 B AR I8 25 e O A 8, A TR S A 30 2 s st I _EAR 03 28 e A0 (A2 30

Wead .

3.2 BEHHRN

3.2.1 AAREREES G BUFEN KR RS RS LR B R R

BBt

BN | DB ey | LSTHRCRE | kS R
KEO | KERHEE | HlaaFQ | ez

O-® @-®@

2o dL12 m




TR R R ER GBS

2024 45 4 TR

@) HEZD
TFE=AH 2.92% 0.71% 1.54% 0.52% -4.46% 0.19%
RN H 3.61% 0.83% 7.23% 0.48% -3.62% 0.35%
i Fe—A4E 11.51% 0.75% 10.63% 0.39% 0.88% 0.36%
P U gt 7.55% 0.82% 5.51% 0.35% 2.04% 0.47%
A AR 56.37% 0.82% 17.78% 0.41% 38.59% 0.41%
HES AR
. 69.50% 0.69% 44.27% 0.47% 25.23% 0.22%
& S GV R
3.2.2 HESAFAERORES BN EN KR 3 RS R A5 & ZE IR
i RS LR
BEERESE2HaEEKRSERDV AR LRI AR R 2R H P EB X ELE
81.00%
T72.00%
63.00% | g”
54.00% f'ﬂ"‘w
45.00%
36.00% o Sp ,-»Ww
27.00% f‘ F W m
18.00% \/M #p‘ Wr\n‘;’k{‘}‘
9.00%
L /
0.00% W ‘%\/ w
-9.00%
8 38 8 8 8 8 g2 8 83 838 8 8 8 8 & =
= . T . T T = R = T TR = T S o T o s NN « R o VI« o B I SO o
© © © © o o o O d 0o d o «d o & o o & o o
(o] w [ [ [=4] [=4] %)) o o (o] (o] - Ll (o] [ o o =t =t =t
— — — — — - — — — ol ] ] (5] (] [yl] ] ] o™ [a] [
L] 2] [ ] 2] =) o [) Law] =] (] = (] (] 2w ] L] 2w ] [ ] () (o] ]
(o] ] ] ] (o] (o] o] (] (] ] (] ] (o] (o] (] ] ] 8] (o] ]
—HEERESZATHEEKE —BHERES R hiHEE AR
B AR
4.1 EE&ZM (HESZLH/PH) #HA
AARSHRESZM | 15
44 P55 IR Molk. TiHH
R HY | BEHY | FR
BT RSP, 2002 4E 7 HimAH
E TRiRAT IR A R A 2003 49 H
AFES 2019 4 6 MAKBRESEMARAT, BT
g e % 2 H - 21 | FBEME . AT AFSY 51 DA R 2 B 2013
il 12 AMAEBRMSARRAE, AR
PR 2015 4F 12 HIMAFH R E S
FRA AT, BT R AEA R AT
3 12w




R RIS R ER O B UL 4 2024 4F55 4 TR

R LA SRR UE WITHOR &
BRSO G . RIS R G
WEFF TR E  THRIRG L AR A 2Lk
FRRBEGHEEM, UL —
#fS i M A I T 48 2 1 A 2R U O 4R Y
& HRE R RICE R G RIS 5
SN R R T M i o
TR AR O B B R . 3
T B 10 126 52 3% T LT A MR S B R
& (LOF) ., HRIE CILIEiR & ALk £
GO AT RS e B AR SR 4 5
HeReZM, FLRPTaH,

E: 1 ARSEEEGZMEIN HPA ARG AHAH, HEE 2B H I RA
L AT R 2B B AT H A AR R BRI ER A% (CER) Bl

2. UEFFMPAF RIS ARERN P ENIE R & QIERREELBIES . . Sy
NGO S BEIpE ) i RTFUEIR M BRI R S LE .

4.2 BIRFAERFH - EEIT MR R EHNE S L RN E K™ mIE

=1 R =L
M| P PR veretion) [ER
INGERS 7 5,343,496,133.25 | 2016 42 A 3 H
s RS BT R 1 30,175,249.85 | 2023 4£ 2 [ 24 H
A AL i
&it 8 5,373,671,383.10

4.3 BEIHREH ARSI T FIH A U

BRG] TEARRE N, ARG (b N RIERTENE 5T A
&) . DT RIEFR R Ss FE HIME) SA7 AR B A ISt W L
PARA B G 1) R B A SF R AU 2058, AFERE I . B RS il A B A2 ]
BB, s SRR T, AR RA AR e, AN, Eaizfk
B ERERL, TR A ARIRERAT N . BB 3 0 B DA R B W 14T B A
LB B R RLE .

4.4 RV 5ETHH
4.4.1 AP G H EHPITHELR

EEEMACE R BRI B BRI, IR & BOR A A AR
PRAFEHLS . BEA TN T AL T IR Ve G A VB, 0 PR P A B P T L 4
PR, BB E A AR AR, IRk T S R G R GRS

o4 T 12 W




R RIS R ER O B UL 4 2024 4F55 4 TR

LRI ARATER ST R R 7, A A 2 PIAERAGE R A Al DA B 03, B Best AR Y
BARTE R R AR . B A BN SE W R ) N BT B L AT, TR
WP AN AE A B A A AN 211

44.2 RHERGIT AR

BB BN AR PRI R BB Z IR B R 22 5y, AR AR W] RE R EUR A2 5
AN 2t B 5 1) ) S 1) 52 0 PRl 80 9 AL 5 ) 35 9 SR sl 8 1P 45 o Bt 2 2y [) LS i) 52
oy, BEEHNEORA KB R A GBS i, I ErlRa, el lig X
R RS B BIEA T BB I AL S5 R b

ARG, AEL A TR 5 1A FR SRR G RENE L . e A FRA RESRFT, &
A FTA R A G S S5 I I 3a i A H S 58 5y iASEB/D ) Bit A2 by B i Ik 55 2
H AR 5%/ 52 5 34 4 R, IR 1680 A AL & PR BB e 75 210 B B S 1 52 5
e 3 A R B A T RE RO P52 5 M o ik I B R R X AT oM

45 EHAE ST RS EL

WEIIN, ENEORA RS, WE T 2ZRBCR G, T miia prdkss. Hils
A PMI AT 50.2% 247, Tl S BduEr b Ed, AUBIDA BTl AEaks: M i, #he
HIBETE 10 H OS5 A FralE, [EER IR REER, ORI, #En
BN, REWEY K. CPIATEEML, PPURIHAT REXN. 45 HNRETHE
WIEI, MR RS A TR AL, 5 R D) KRB AT A B g, e
WEZ) T R R IBAT, TMT. B8 /N RRIE 5% . 050155 T 3 Ak 5 i JORRL
Rl @K AW BRIt 2L 0 OB, WIRRAIZEA Frlios, daa e i 2 r., B AT
5 R Al G 841K

RTPABGIIBHE, S HNTE T HRIBEETT RIE LB CAS, A M0 T 5 ILE AR,
SR A FTEAR, S5 R TR B R BTRRIRISAIE. AR M
iz . MUK, A TSR, EREA THAT. EaFATIAK. A ARHEE B 1,
AR AR ST AR . B i AR SR A BRA TR SE G155 = S i, [ i o4t
FrBAR A,

4.6 HEHNELSREGERN
AP, A S OGN RN -2.92%,  [F1 85 R K % 1.54%,

47 REHNESTHA NSRS E T UL



R RIS R ER O B UL 4 2024 4F55 4 TR

AN, AT R AR L A TAR H R BRSOy B0 A N 0 N B &
SRR T T T .

§ 5 BFRHESWHE

5.1 MEHARBEESHEFHARL

EHRA: NRMIT

5 T H B@ (o) i34 S BT I G BB (%)

1| W ad s 141,563,857.72 42.57
Hrpr R 141,563,857.72 42.57
H e : R
] 7 W A 1 178,474,475.40 53.67
Her figz 178,474,475.40 53.67

B CRRIE SR

4 | REETRE

5| RATA AT - -

6 | KABREERME™ -742.46 0.00
Horre S [l ) 3 AGR B
g
AT B AT e At 2,475,920.20 0.74
HA e = 10,031,646.31 3.02
it 332,545,157.17 100.00

5.2 EHAIREATI A RE BRI T A
5.2.1 RERRETI O RIFEABRFEREASG

RN ARMIT

e 51 ARHE () 5§$%Zfﬁ%m
A Y S N Q1 - -
B Rl 6,886,850.35 2.07
C il 75 ML 40,609,967.93 12.24
D 7. #O7. BRAR SoRA R R - -
E Al 788,379.00 0.24
F & FEE - -
G ZiMIE . A HREOL 26,495,330.20 7.98
H A 1E AR RO - -
I GRS B BRI 5,029,349.32 1.52
J Sl 37,162,868.36 11.20
K Jrzp: Yl 4 23,891,404.00 7.20
L HL BT AN 55 M 55k




R RIS R ER O B UL 4 2024 4F55 4 TR

FHEABEFEI SRR 55l

333,594.56

KA BRGSO B

JE AR SS . AEBRANHA AR 55 1)

oA

PAERE S TAE

S AR

366,114.00

wlmlo|v|lo|lz|z

L

At

141,563,857.72

5.2.2 REHIAREITIL D REBBE BT BRB A S

ARG AR AR ARFA W OB 1 R,

5.3 GRS SMHE b B S B EL EL IR/ NIEFR B BT+ 48 ORI 24

EHRa: NRMIT

R | A | REAR | R ) | AR oo | e ro) i
Bl (%)
1 | 600048 R K 1,928,200 17,083,852.00 5.15
2 | 600026 H G i g 1,186,200 13,759,920.00 4.15
3 | 601398 TRHRAT 1,327,400 9,185,608.00 2.77
4 | 600031 —=—ET 460,000 7,580,800.00 2.28
5 1601288 R ARTT 1,343,000 7,171,620.00 2.16
6 | 601872 TS 1,093,020 7,006,258.20 2.11
7 | 601939 BRARTT 789,400 6,938,826.00 2.09
8 | 002966 ININERAT 766,676 6,217,742.36 1.87
9 |601975 FHT R 1,830,400 5,729,152.00 1.73
10 | 600489 4 E 4 416,300 5,008,089.00 1.51

5.4 WEMAREGFMAI RPN RFRRAS

RN ARMIT

5 g5 i fh AFMME (OT) b AR P L B (%)
1| E%figR 34,283,198.70 10.33
2| RATESE - R
3| &Rz 134,053,744.65 40.39

Hor: BORM AR i 10,895,000.00 3.28
4 | MlkfiFz - -
5| Mk R 5 - -
6 | "SR 10,137,532.05 3.05
7| ARG (A] AR A) - -
8 | kA - -
9 | HAt - -
10 | &t 178,474,475.40 53.77

£

70 312 W




R RIS R ER O B UL 4 2024 4F55 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| 2128028 | 21 HpfiBsR T —4% 01 200,000 20,807,540.82 6.27
2 | 2028037 | 20 G KARFTKLELR 200,000 20,663,660.27 6.23
32028033 | 20 EKHIT Y 200,000 20,602,679.45 6.21
4 2028017 | 20 REEFTKEAT 01 200,000 20,570,962.19 6.20
5 | 2028051 | 20y KR TK LA 150,000 15,474,904.11 4.66

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
il

RESAMEINRAFFA SR,

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

5.9.1 R EMARFEES B IR LR B2
AEGAMAE IR RGBS 4.

5.9.2 AEEB IR EHI T HBOR
AE G RBCEIM AR T NS 5 BB B 5 5, DA BT 3 U AR Y I S G
NEZHK.

5.10 HEMRAFEEBFNE IR HHILIEHA

5.10.1 A E G R B BOR
RIEARREEAFE, ARESASHENERY.

5.10.2 REHIARAEEBIHE GRS
RIEARREEAFME, AESASHENERS.

8T dL12 ;W




R RIS R ER O B UL 4 2024 4F55 4 TR

5.10.3 ZAHE GG EEEAN
WEAREAEFHNE, AREASHEGHS.

5.11 BEHAME MG
5.11.1

A N B B R T A ISR R 20 SEREATRZERT (IEFRAURY 2028037) . 20 Ak
BAT 0 (UEFRAURYS 2028033) . 20 FROVARATKZEGT 01 (MEZ#AUIH 2028017) . 20 WA 4R
FrKkgift (IEZRAURD 2028051) . 20 MRAKERAT/KZEMT (UEZRAURD 2028006) . 21 HMRAHERAT—
¢ 01 (MR 2128028) . 22 BIRUHRAT/KEZEMT 01 (UEFRAURD 092280105) . 23 &K 20 (iIE
JrA 230420) AMIHAIESR I RAT ERARE B E TR RWA, AEEdg bl Hn—
FENZH A BT T,

1. 20 JERAR TR ZEGE (IEZR RS 2028037)

WRE R AR A4, FUESR AT ATEIRCE N R B | ARHOREATIRSE . i Bt
WOEPILE . WEEE FOAEEIL, 2B EN AT

2. 20 HRAAT S (IEFHRAS 2028033)

HRAE R AR K4, ZESR RAT ATER S N A . AR
R . AMREBITIR IS RE, 2 RZBIREIR LT,

3. 20 LA KSR 01 (IEFARAS 2028017)

HRAE R AT A4, ZUESR AT NTEMCE N R UGB JBATIR 5T . R R Bk
B BCEEALE SF IR, 2R Z 2 IREY U RYAL .

4. 20 I RHATKR SR (IEZR A 2028051)

MRYE S ATRIRE KA, IS AT NS N B LA S | RUIREATISE . d U
PRERVESE IR, 22BN AU AL .

5. 20 MRAHERAT/KEEAT (IEZAHS 2028006)

MRYE AR KA, IS AT NS N B RS | d R A . RIKIEE
TS5 SR R, 2 R 32 B A DA g A 5

6. 21 MRAEERAT — 9% 01 (IEFUHYS 2128028)

MRYE AR KA, IS AT NS N B RS | d R A . RIKIEE
TS5 SR R, 2 R 32 B A DA g A 5

7. 22 BRUERATAKEER 01 (IEF D 092280105)

WRYE S AR R AL, IS AT NECS N B RS | RUEEATISE . R4
HIERBLR, ZRZ B EPRAET.

8. 23 WK 20 (UEzMAG 230420)

E
Sl
Tk
r_&k‘.}
al
ISt



R RIS R ER O B UL 4 2024 4F55 4 TR

MRYE ZATHIAN A, IR ZAT NS A RGBT DT . R3] AR B
i BCE BALE SR I, 2R 2 MU AIAL T .

X AU SR A BT SRR Y AU AR B G0 RIS A BT DR P AT A SR
TN 2w EERY K
5.11.2

ASEE A TR T 48 IR B R L 1) A RS, A e LA KA AN
TRE_EEOR SR AR

5.11.3 A BT HI AL
S NRTIT

75 ZFR &8 (o)

1| AR 17,045.32
2| WIOEER 10,001,484.93
3| B A

4 | MYCRLE -
5| A HIgEK 13,116.06
6 | HAR K

7| HAh R
8 | At 10,031,646.31

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

SALS R HIARET 4 PR AP T 52 PR 1% DO R B
A AR A AR 124 IR P AP TR B BT L.

§ 6 BB

CERIVERE ()
i 0 04 S 4 93 0 201,028,864.56
i $0 40 ) 4 0, PR O 143 5 18,978,163.32
Pl AT A0 ) S A OB [ 45y 24,239,910.36
s B A R PR AR S A (k> A -"E ) -
5 SO0 R S 4 3 9 A0 195,767,117.52

§7 BEEENSHEARERTEAESIFR
7.1 EEEEAGREFEEHBENIEL

%010 7T 412 T




R RIS R ER O B UL 4 2024 4F55 4 TR

AR S PN R A B T Y A B e AR B 1 D

72 BEBHANZRAEARERRFEES A

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

§ 8 WM HE IR HMEERE L

8.1 M EHINE—RRE ARSI FIABI ST E S Z — TR

WA N TR B SO E i R R A
PR A4
AN
BEs | e gig
25 5 - LEEIIE el I 10 %5 L[] 143 %50 R s b
T | i 20%
AR s 1] X
[i]
HLH 1 20241001- 127,320,646.12 127,320,646.12 65.04%
20241231
72 R AU

AFEGAFAE R —BTE R B AL PUIA B SR T 20% R0 00, 7T AES B4 r B2 ] L 2 [ ARUBE (0] AATIT 5 | B 4 v (L 224
Pegh, BRFIREEGRR BN, B e T AT BETCIR M NS BB B 987 AR OB G Oy B A AR B[] R, B 1y iy
AT RETCIE S I e ] A 1) 4 A 1y 3.

e 1. RE ORI O He IR & A7 YA OR B 2/ USR5 2

2. WO Il EERIEET . e 2D B SR AR S5 S ey

T, Wl At S Bl | A Y B S A 55 DD B

9.1 FEIFHZ

1. E RS A P2

=}
UAS
=

§9 HEXHFEZR

2T TH T A B BRI B S

« PEESR R I L S EAT R AR AR RO B TR B B R B TR T Y SO
(B RREL BRI R B EEER)

A
CHRRIA IR AR (R R A AN S BB SRS )

2
3
4. (HAEREEIERG LSRR ERSITE L)
5}
6

o B BOSS FARALIE . EEIUR.

9.2 FFHHLS




R RIS R ER O B UL 4 2024 4F55 4 TR

PR AP TR AT
Hodik: BRI AR X E K 7088 5

9.3 EFH R
R SO T AR TR A R EIAT R A T LI 1 B, s e R B R A A
FEAT B A 125 5,

BB AR S BUE SN, nTEAARSE AR ESEHARAT.
BRSSO HLE: 400-887-9555

WdE:  http://www.cmfchina.com

RS HA R AR
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期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况
	4.3管理人对报告期内本基金运作遵规守信情况的说明
	4.4公平交易专项说明
	4.5报告期内基金投资策略和运作分析
	4.6报告期内基金的业绩表现
	4.7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


