HHREER 14 RBEIFERFEEK
SR IES R T E S 2024 4E58 4 EFWH4E

)-Ll

20244 12 A 31 H

HEEBHEAN: BREESETHEARAG
HEEFXEN: TEHEITRHARAT
EHEM: 202541 H21 H



TR 14 KR B BUGE IR SR B 4 2024 4R55 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

BEEIE N THREATROARA 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

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

§ 2 BEEF- Mo

H 4 RPR AR AR 14 RIESIFA i 5 Rk

H4r A 013753

2o G 013753

HEBEr AR TR, KX

HEAFERH 2021 4£ 10 A 27 H

A5 1A R I 4 10y 0 A 782,379,504.03 1}
AR ST A XS A O R AT SR N, EEaaR

vt Hw TG, RS BRA NSO St
FUER P

AEGAETN B BRSO I LAk et R st L™
TS R RIS T, @ ira v AR . SR MBOR.
IFHORER R, SRR, FRAE K
Wr, fE GO BRORNS, S2IR O AR RAS 2,

B B T ey
R R (1) REA, () Bk
VER: (3) VOISO, (4) E R SeRe
e

o R I (1 4R DL T R ROl 2700% A e Ik

LSRR oo

e e IS, BV B s T3 T A
&, OIETRANES . RS0

FRETIN AT A IA T

1o dL12




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

HELEAN TUWERAT B PR A T
FRIRAE G 14 RKIESFER | RS 14 RIEIREH

SO LA i EL A TR
IR A e AL et A B g C
N FEE L0 013753 013754

It

fg‘%ﬁﬁ AR TR SR 45,964,989.75 {}} 736,414,514.28 {4y
Fpset

§ 3 FEWMFiEtnMEEFERN

3.1 ERWF R

AL A0

W (2024 4F 10 H 1

H -2024 412 A 31 H)

]

B 55T AL 14 RKIRFEA | FRRmEST 14 RIRIIFFE
fitdr A= A fitgr Ak C
1.2 1 2L s PR 2 277,470.11 4,799,945.94
2 A 387,887.85 7,651,136.60
SZ A {\ \'“*ﬁ }
3 AT 3 4 1 A 1A ) 0.0109 0.0105

4 AR B O

50,025,274.02

796,309,972.83

SR B S B

1.0883

1.0813

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

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 A 8, A R D A 30 2 s Bt I _EAR 03 28 e AN (L AE 30

Wead .

3.2 BEHHRN

321 ARARAE I AR KR L 5 A L 55 e B 0 M
FHRRARE AT 14 RIRNFRA iz A= A

\Avﬁ\ Qzla
pg | ECEA @éﬁﬁ i fféﬁiggi D@ @@
JI P v Vi 5 S <V V1N - -
KEZD @ e ESS) WED

HEZANH 1.06% 0.03% 0.64% 0.01% 0.42% 0.02%
RN H 1.33% 0.03% 1.07% 0.01% 0.26% 0.02%
o EA—4E 2.78% 0.02% 2.35% 0.01% 0.43% 0.01%
o =AE 8.44% 0.02% 7.30% 0.01% 1.14% 0.01%

Ay =

s [=]
ii @gi 8.83% 0.02% 7.76% 0.01% 1.07% 0.01%

3 4

ARG 14 RIESIFFA iR Kk C

2o dL12 m




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

By 1 b5t B
g ERIER . i ~
wee | D z;g L e fé h ;ﬁg Wi | 00 2®
) HEEZD
WE=ZAH 1.01% 0.03% 0.64% 0.01% 0.37% 0.02%
HESAH 1.24% 0.03% 1.07% 0.01% 0.17% 0.02%
o F—4E 2.57% 0.02% 2.35% 0.01% 0.22% 0.01%
P Ul S 7.79% 0.02% 7.30% 0.01% 0.49% 0.01%
Q%éﬂ:\élﬁj (V) (V) 0 (V) (V) 0
R 4 8.13% 0.02% 7.76% 0.01% 0.37% 0.01%
322 BESAFAEMARES BiTEHEE KR8 & H 5 L5 B E R
i R BN I LR
EEfaRa k14 X EFE RS ARAZRIHAAEIG KRS ERDVAR LR E Ak 2s
2R [ 5P FE B R b
9.00%
8.10%
7.20%
6.30%
5.40%
4.50%
3.60%
2.70%
1.80%
0.90%

0.00%

2021-10-27

2021-12-27
2022-02-26
2022-04-28

2022-06-28

2022-08-28
2022-10-28

2022-12-28

2023-02-27
2023-04-29
2023-06-29

2023-08-29
2023-10-29
2023-12-29

2024-02-28

2024-04-29
2024-06-29
2024-08-29

2024-10-29

2024-12-31

— HERIEE R LA TR A S R ERA R MK R
— AR AT R RS R RRAR RS E

B

=




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

HEiRmE R 14X EshIFH S AR NCRIDFEIN KRS FEMM 4 LR RS

RN 5B E H T Eb A
8.10%
7.20%
6.30%
5.40%
4.50%
3.60%
2.70%
1.80%
0.90%
0.00%
~ M~ © W W W W W M~ & O & O O W o O O o o
o TR o T < o A o N o A A o T oY o T o AN o TR o T o T oA o TR o T o IR o (R o'
Lo T T o BN~ SO = SO - + N > N o T o NN~ (NN« - + BN TN o T o AN~ (R <« - + B S o
4 «€ o o ©o o +d « o oo o © « « o o o © < -«
H o &N N N N N N o M M o 0 o < < < < <
[ O o T o N o N o N o N o N o TN o Y TN o TN o N o A o TN o AN I o I o Y N
o o o 9o o O 9o O O O O O O O O O o O o O
[ T < T o O Y O o o Y N o T O T < A S T < T Y N

—EEREEARLIAREIERSFARACRTHICE
—ERREEAERLIAR SR RS ARAC R DR

§ 4 HHE AL

4.1 BEZH (BELZH/NH) FN

EAREHNEEEH | IE5F
LTS JIRR Mol VLA
EREH | BERH | R

B, it 2017 4F 7 A InAERESE
FEA PR B I s e 5, RATAF AT
B, N0 TAE, AT
Hiy 1 AR 8 WITF O 2 B R IR R 40
B4 WA AFE A &
R UESH RS . FRRE 3 A&
WP iR B R AR e o R 4 .
TR 3 AN H e W IF o 7 24 A ke =R

A
BRI g%i 2023 4 11 | HEVEMG . R 5 R
) ﬁﬁi ATH ' By R eam, SRR D

it Fr BUE SR BT L4 . SRR I A M 4F
SE TP 2 BUUE S BT Bk 4 . TR
AR 2 PO o B AR AR SR B T
B, TR B LIRS BT B
& . RIS P ARG RIS BT
& . R PGB B S BT R
& HHEIEZE 30 S H B PGB UER
PRSI S 14 KIRSFA

o4 T 12 W




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

it B AR AR B 4. R E
HRE T 60 KA ] ot 27 B UE I 4T B
& HRRUR LT 90 KA M iR
RSB 2

2, R, 2017 AEIAFHTT RS E A
R A [ W 30, A SR
TAE, AR 1A PR 2
R R S R T B4 AR A
FHFANEHR R G RS2, JUTEHA

Kh IR ER 1A RO 2 AR R
o 1O Ao
L 7| B AR R
. il VR PR AT R IR A AUE

TR TR RN 14 RIRDFr
A i AU R AU S B R4 . IR
2% 3 A H e Tt 27 24 Al sk 27 4
PEELA . TR 1 AR T AR Y
SRS e R G AR

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

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

4.2 BE)IHREH N ARSI T FIE LR U

BEEEHAFEY]: RGN, AESEIAT R EST (A NIRRT A
&) . RIS RIF RS E A HIME) S AR AR B A ISt W L E
AR BE 0 B B[R] S RE G SO 20, ARSI . B RS s U4 BRI E )
BT, s SRR T, AR RA NSk an, AN, ez
BRI ERL, TR A NIRRT . BB 3 9T B DA R B W AT B A
LG A TR R LE .

4.3 NP5 E TR H
4.3.1 AR5 EHPATR D

S e BN VA b AU W R LE R e eeS T M T [k P e R R /A e P e s
Pl B BES. 1A A AE M B R A e, i WA Y A e ST 4
PREY. BeEEAIIA RER IR EAGHE, Witk Z s, RG2S
PR LR RIS R R 7y, SR A R PAERAAGE R N AT LA B 0, B B ARy
BARTE R R AR . B A BN SE WS R ) N BT B L AT, TEd
T2 A B AL R 21 e

5 T dL12 W




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

4.3.2 FERZGITR TN

FEEEH N RAE G R TH G Z R E H 525, PergsE 1B g T E50R A3 5
R 2t 426 P[] H S 1) 52 55 o A R 80 20 A 80 0 SRS 3 3t 0 1k S5 i 8 T i A g [ H s 1) 28
Sy, HEEINERM XARH G LIRSS, HEAORE S, ok B XL
FAAE J L 51 3R A T 5 BE I 2H A S R A1

ARG, A A5 RS 7 ¥ 7 e RN A . & G RIRA RSk PUT, 2
TR HAGS 5N 5 A TE5em [ H A2 5 AR /D 1) B A2 5y m i it ik 27 24
H AR 5% 2 3 4 I, R N FaE A 40 A R 1000 SR 75 221 & A IR 1) 22 5
s R R B AT BE R BOR AP A2 M A s ik M E R R G178 .

4.4 BEMAESETREAEEL AT

Tr N2 5 [

2024 AEPUZELE, FEZ FIMBORILEEL T, ENATE RTUA rirf, At
THURM, WHERITEEA . B, 11 H e =R oo sUsi S TR LU K 3.3%,
P B L bR A 5, HOP BB KARRRE, 11 A et R R R IR L T
10.4%, BE&E 9 AJEH—f B HBUh G, 10 A DR IR T 5 AL iy B 4 i
LU, RRELCTE e Sy B i RE S DA S 1 St AL R AT Re s 11 A B R[]
Hdi K 9.4%, (EARSH) NART AR Bt K 4.2%, FEdguing Bans, J2%
RIS R . BT E SRS B BB K IR e R S, 11 A s
A BE BT LK 9.3%, T AUSUISR ORI A SRR A E . PO, 10 At By
HEIESS, 11 HXEHESS, 11 AL H T E BRI 3%, SR il s (5.00)
TR, MANRE O, 11 H WO IS 6.7%, TEHAMERIMMA . B NAE
KRR DA . BT, 12 H il PMI $840k 50.1%, 10 H ARIES =4 A%
FARLR VA b, o oW AR R DU LE DY 2 BE A By BT, 12 H A P e BB T s
BN 52.1%H1 51%, BRI TFK.

5195 1737 [l Jo

2024 AEPUZERE, i BURIE Bk, FIFRGHIE ARG RS RIE 7. 10 A 6K
FE, W FIEBOREL . R RABIFAEI T, G b B R s, JUHAR i
il &/ NIE B [ B 4, 10 4 il & 2.19%. 3 4F AAA {5 il &% 2.47%. 5%
miEfi g, GEslaE R W ER N T, BN REm. 11-12 H, SricnR 2 I oRE
AR, 11 HEH 10 FEGFIR AT 13bp £ 2.02%, 12 HHH 10 4 E FF] % F 17 35bp
T 1.68%, ZJ@HE, 5 HGIRFERE T4, 11 7t B oo iy (s (O g g
AHEh, AL RIS, 12 AFEEGERHSUGE B SIS T HTE 17, TiaxF



TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

ZERRBEEAL, HITIEE S —ERERNEERTN. JRER, S W RAT L bl B
HEBAE SR IRRE . i o e FIe . MU R4, HAl BT I Sg Wi, ARl Rertsg .

g Ar:

B 2024 4F PUZ= LAY BARAE, RO HEE IR E S SRR R ZE, % IRBEE R
MAEBEAT TG AE. SR m, AUATER e R s e AR A f, LY
mipEas, AR ES N, SR mA .

45 HEMAESHLSERI

AN, AHEE A BHBEIE KN 1.06%, FLSTEMER KN 0.64%, C %K
YA EIE KA 1.01%, [ STEER R 0.64%.

46 REMNESFRHE AR ST SHETE UL

AN, AT R AR TS A TAR H R B G B0 A N 0 A B &
G EHEART LT T .

§ 5 BFRHESWHE

5.1 MEHARBESHEHARL

RN ARMIT

5 s B@ (o) i34 S BT L BB (%)
1| B : R
Hrpr R
H e - -
] 2 W A A 776,438,770.53 90.22
Hrpr: figz 776,438,770.53 90.22
e SRR
4 | REETRE
S AT A A - -
6 | EABREERME™ 65,013,626.77 7.55
o M I Y S GR B
LAY
WA Bt At 12,865,232.71 1.49
HoAth e = 6,260,344.77 0.73
it 860,577,974.78 100.00

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

o7 dL12




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

REEGAMAIIARARTA L.

5.2.2 REHIAREITIL 0 REBRE BT BRB A S
A A AR AN A BB A R

5.3 SRR S EL b BB ™ B b B RV INHR P B BB B W AR
5.3.1 REMRIL A AYHE GBS BT 9HE BB/ INHERF RO AT 28 BEE B BT 4l

ARG AR IARARFA .

5.4 MEMARZEFRMA I RN BFREAS

EHERAL: ARTIT

=2 figz i ff A () B PEHE LB (%)
1| E&figR
2| RATESE - -
3| &R 197,565,606.58 23.34
Hor BOR AR5 51,618,764.39 6.10
4 | g 25,903,706.30 3.06
5| ks Rl 101,017,810.95 11.94
6 | "SR 451,951,646.70 53.40
7| AEEGE (AT ACHRA)
8 | kA
9 | HAh - -
10 | &it 776,438,770.53 91.74

5.5 A HIARIE A SMME 5 B S FE™ HE b IR/ MRS B B T8 B B ST A

SHiEA: ARMIT

HEER

e | BigE (T i B (k) AfMAE (OT) FEEHE
(%)

1 | 012482035 | 24 %15 SCP003 500,000 50,473,931.51 5.96

2 | 2128016 | 21 RAARFTKEZEM 01 400,000 42,381,315.07 5.01

3| 102281462 | 22 E A4 MTN004 400,000 40,963,528.77 4.84

4 | 2020078 | 20 BUERARAT K LE AR 300,000 30,929,621.92 3.65

5 | 102382696 | 23 4%k MTN007 300,000 30,876,024.66 3.65

5.6 WAL A AMHE b 2 B 7 W B R/ NHEA B BT+ 48 B S RFE SR

BBTHAL

ARG AR AR AN 5" S HAIESE.




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

5.7 MR A FMHE b 2 B B 7 E W B/ M BT L% R SR B
4

ARG IARARSA T EJE.

5.8 A HIARIE A SAMME 5 B S FE™ HE H IR/ MR B BT T4 BUIE B BT A 40
REGAMAIRARTABGLE.

5.9 WEMARASESEFHIBAM LR S KLV

5.9.1 REWRAE G B ITHI ISR 45 20 B 4
AR A FIE, AREAS SRS,

5.9.2 FE GRS R BITBOR
RIS FRE, AEEAS SR,

5.10 HEMRAFEEBFHEGINERZHILIEHA

5.10.1 A3 E G R BBRBOR

REGZ 5 G ERN 1TARAE R G T R G KR, AR SRR XS
S, PAEIIOREC 2 F R, & E U Ot fe m st A Aras Ao . TR Ul BT
GO R, B A PE 10 L D AUR R 38 i o A S R0, I 580025 18 60 5t
MR e . TP R AL, B B ICE, PRI TIOE, DAHR R E AR A, B
RBLTT L A YRR RUR

5.10.2 REWRAE S TR B E GG G5 R A
AEGAMAEWARRS A E G G2,

5.10.3 AE G R B
ARSI, AR RTTE GUN ST G B RS B AN H Y.

5.11 BFAAREHE
5.11.1

I P R A B BT A E SRR 15 HEHE 08 (IEZRAS 150308) . 20 JUARBHRF Tk 4k
fit (EFARS 2020078) . 20 EIF 12 (IEFRAAHS 200212) | 21 RAERATRKES 01 (IEFRAR,
fh 2128016) AMHABUESR A9 AT EARARA P FRTISL A, AR i H BT—4F N
ZHIATFEDT . AT

1. 15 #tH 08 (IEFHLHS 150308)

9T dLi12 W



TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

HRYE R AR A4, RS AT NAERRAE9 9 R b et SO . R ARV B A TR 3%
SRE, ZWZBMEVA LT,

2. 20 BUERERAT/KZET (IEZRAAS 2020078)

R4 2024 4E 6 H 7 HAMEIM R A4, RS AT NP AL A B A b i B4
BRI AE 4 SR A PASTT R

3. 20 EIF 12 (UEFHS 200212)

MG LA A4, FUESR AT ATEIRCE N R B | AR EITIRT, 2%
FS BV AL T .

4. 21 RAEMATKER 01 (IEFRY 2128016)

WRYE S AR KA, RS AAT NS N B RS . WERHIEEARsE3% . iU
VRERYE . R AL OR B 55 92 1) . RMEBATER ST IR, 2 2B EH R LT .

Xif b IRIE S AR SRR T U A B ARt FIAIESR B R e SR AR AT AR & A
VERURI A i BE R K

e

5.11.2
MRPEE G A RIRE, ARG i B0 B A AR .

5.11.3 HAWBT=H A
SHUAL: NRTIT

75 TR B (D)

1| FBARIESE 3,692.86
2| MYRIERE K

30| BARAEA

4 | MICRE -
5| MU HIgER 6,256,651.91
6 | HARGK

7| HAh -
8 | At 6,260,344.77

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

5115 EHRA T4 BEE T AERE Z RIF DL B
ARG A AR RIA B,

§ 6 TTHEAEEHHED
Bfi:

%010 7T 412 T




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

TiH

HRR R 14 RIRshig
fiFF R A

Rk EE ST 14 RIRSIFEA
fiigr s C

A IR R AU

44,863,480.81

1,001,007,550.57

At 00 1) 4 R W 1 5

34,366,636.80

206,610,461.25

PR A U0 I i 4 S ]
g

33,265,127.86

471,203,497.54

A S04 ) B R o A2 B 7
W (AR A -"SES)

A I AR O WS A

45,964,989.75

736,414,514.28

§7 BEEENSHEARERTEAESIFR

7.1 BEEEANNEFESHFZFOL

L7 Y

WH Gt
R A BT B A B 4 00 10,000,000.00
A5 ST 1) S/ HR ) R A0 5 -
45 109 400 1) S22 1 /0 ] A7 5 10,000,000.00
WA ARG PTG ARS8
AR R A AR S 08 B R BI e (%)
72 BEBEANZHBERERRAEEZ S A
75 X5 )5 25 H o () o4 () 14 PR
1 iz 1] ioéf A -10,000,000.00 -10,799,000.00 0.00%
it -10,000,000.00 -10,799,000.00

§ 8 MEMREEABES L EREFARHFFIL

R AR BURERFA BIRE W 3 4F, AR MHE 4.

9.1 FEIFHZ

§9 FEXMHHEZE

1. o IR B S 51 S e B 0 T A 4 A B 2 W S
2. EIESR M A PR L SR P AR A 51 14 RIRShSA i 72 AR R A IE S BT B

LSS




TR 14 KR B BUGE IR SR B 4 2024 4R55 4 TR

3. (IHTIRARAEST 14 KIESIHA SRR IR B e RS A )
4, (HHTIRARAEDT 14 KIESIFA SR IUACE SIS SR AT )
5. (IHMRARIENT 14 RIESNFHA iR AUAE SRS PTR SSE U 4T )
6. FEEAE IS BRI B,

9‘2 ﬁﬁiﬁlﬁ

TR B R A ]

ke RINTIAR IR R R 7088 5
9.3 &P

R SO R AR R A G PR T IR s LA R, BCE AR (R B R R A
PR A EA R,

PERFEN ARG UG EER, SRR SE AR ESEHA R AT,

RS LIS 400-887-9555

WdE:  http://www.cmfchina.com

PRSP IR )
202541 H 21 H

%12 T 412 T



	§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期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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报告期末发起式基金发起资金持有份额情况
	§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


