HEREIRASTERBREES 2024 4F
B4 FEERE

X

20244 12 A 31 H

HEEBHEAN: BREESETHEARAG
HEEREAN: PERLVBITROERAE
EHEM: 202541 H21 H



R ZRIR A BUIE SR B 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

FEESFE NP ERARTTIRM A R A AIRTE A B G HME, 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 1 HiE 2 12 H 31 H k.

§ 2 BEEF- Mo

H AR ARG

e 016375

2 016375

S N (SN LRI

e ARAH 20224E 12 A 16 H

A O A L 4 1y 0 211,693,980.62 14

S AR ST A XS R, G AR B R gE

) B, AR S KRR (.

7 5 A AR i 1A A 1) 2 W R 45 RS B DA B 39 i
HIBAAT T M4 . ITECR . Mg n i &,
S CTEAUHG GDP 4. [ B e el . i
B | JE AR BRI IR AR AR AR AR Ak ks
(7] o SR A < B T B0 B AT A, R AT 954

R PR R R, EIRA AT 78500 R St L

A PEA 72 W 28 548 47 B UK N 9% AS TT 3 14 5 Wiy 1) A

B, T RS L R R AR
A 4 oA 5 AR Y RIS A R AR T RS L (iR
TERWE BRI A AR BT R | B SRR I BRI |
Z 5RO S5 ARG . AR RIS RN

W2 H e e f%gm%ﬁ%ﬁ%x@f@i%ﬁ%ﬁ@ﬁ%f%
REE)S) x20%+ i Zi s () Fegolias 5 <

o1 31 m




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

20%

DRSS WA i 5

AR IR O UG, TUMIMS Rt AN BT AU g T 6 T Tl
RS i le o
ARG TS B AR A IS, 21 i o PR AL )
RIS BORARAY L T R DA K2 S LN A
Sty R B AU, AT IR 3 BB AN e sl B R Y XL
(B3 AT T+O [IF%52 s, HOAN A Bk ek I
BRI, AN Al REZ I . A BB S ) 2 A et 18
) AR GEAPSN AT RS B i B Vel an 1 i
PR HEBCEALH T 525 H AN TE STl R ok 1 KU (FE
NHOT A BARTTIE T, BEGEAREIE RS,
JANBE SIS, AT REH R —RE MBI R A) 45

B HA

TR LB P B ]

BEE&IE AN

H RO RAT B AT BR 2 7]

§ 3 FEWMFiEtnMEEFERN

3.1 ERWF R

i ANRMJT

F 55 Fe bR M (2024 4510 H 1 H -2024 412 A 31 H)
LA e Ik s 632,590.49
2 3 F -7,071,357.13
3R -3 B 4 0y 0 A 33 1 -0.0332
4RI = i E 192,275,521.00
SR EE M BIH 0.9083

T 1. RRES SR A A AW S 5 B G 8T N, ARG % ik

KA T ey

2. AE IR AR A AR . B8tlias . HABACR & 2 e (HAZ B as)
FHERAH 5 B AR I8 25 I B A 0, A R S A 30 2 s Bt I _E AR08 e A0 (L AE 30

Wt .

3.2 BEE&EHEN

3.2.1 A HEESMBuFER KR RIS F LS R B e 2R

By EREE Y k5t B
" R 1 2y WG e EE | - _ _
M Bt K@ K FpRifE 2 ) {Eflﬁtﬁﬁﬁm OE6) @-@
HEZD

HE=4H -3.50% 1.11% -1.03% 1.23% 2.47% -0.12%
S U AN S| -2.88% 1.08% 11.86% 1.19% -14.74% -0.11%

o2 oo 11 m




TR AR A RO AL 4

2024 45 4 TR

o EA—4F 0.99% 1.00% 14.14% 0.99% -13.15% 0.01%
4G

i%ﬁ; N 9.17% 0.95% 3.34% 0.86% -12.51% 0.09%
% 4

3.2.2 HEESGFREMARES R INFHEN KRS K5 RIS LR AL
R B

BHEHEHRIRS ZDAEINK ISR RNV SR LR E RS ZR A 5 E RN ELE]

9.00%
6.00% 1 |
3.00% “f -, A MYRMSNA
000% % M} ﬂ 'l v
2 IJF Ir-fj\"ll,j \ I
-3.00% l\ﬁ "M .*m. A -

6.00% T .. \,y {* W
-6.00% | (¥

V L ﬁ, I
-9.00% W"! r"(;”’\F“A/ i ‘f qu "

-12.00% NE \ﬂ\/”ﬁv)( \/w
-15.00% i U/ﬂ \JJ

lt| |

-18.00% q'

-21.00%

[{#] =t =t ] — [=}] [~ L =t (o] (] [= 4] o0 w =t o — [=}] [~ —
— (o] =] - o] f\l (=] - o] (=] - - o] (o] -l ] [4p] (] — o
R O S S ST U =T
¥ © 9 S o o o o o 4 5 0 9 o o S o o I oo
S8 28 g8 998 83333y
8 R R R R RIIAKEAK IR & I8 &8 88 8
—BEREIRS RTPEEKE —BREBEES iR Rk
§ 4 BEAMRE
4.1 BE&ZH (REELH/AH) FHiN
EARREHRESEI | 5
"4 P55 LIRS Mol i
EREM | BERE | R
W, mit. AT E  OE R AR A
WEFE 5L, FHRT R S A PR A EIWFST 5
NN R, (IRHE-EMARATES
e | 20224F12 SR VR A A A PR A E R
AN | BEs -1 16 e
- H 16 H 27, 2018 4F 11 I MAFHRE G A
FRATE, MMTIRRAH, PUTLHREEHR
FEPRLENE (R AE) R ERIR
GREH R RS RS L R,

e 1. AESEEESEEMEI H AR S A
WO e Y 2 4

LR 2B B H A AR R &

B

=

\|
/]

FIAERCH, 5 ARG 2 PR AR H A
AR HH;

=




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

2. UEFFMNPAF RIS ARERN P ENIE R & QIERREELBEIES . . Sy
NGO S BEIpE ) i FUEIR M BRI R S LE .

4.2 BEIHREH ARSI T FIH R U

FEEEHAFEY]: RGN, AESEIATREST (A N R IRIE R TR
EIR) . (DTSRRI BB Gn (A BIIME ) S5 SRR AL S HLA% 10 S e fE DU AL
PARCABE 10 B B[R] S RE G SO 0, ARSI . BRI ST Js A BRI )
BB, AR H B R T, R AR A 2. AN, B4tk
RARGIE AL, O F RS FA AT R . B e m B SR A R B VB VR & KA

MBI S A RBRUE .

s
Zl

4.3 AR5 T
4.3.1 ARG HERPITE D

HEA AP C R S IS A B RRE, R R AL A A TR B
PEHLS BTN T T A B GEXT R A e, 5 A A AR P T L
PR, RSHIIA B A, MR R RS R A SRR
VRS AR TSRS R 4, B A G PIAE A B A T DA 1 e, s A B A
PRV T T8I TR A T MR . B T A AT S BT 50 BR 1 PR BT BEE 2LTT, Edt
VR TS A A5 B LA TR AR 2 ST

4.3.2 FERZGIT R TN

FEEEHN TR G R TH G Z R E H 525, Pergss 1B g G 850N A A2 5
R 2t S 2 1 [) H R T A8 55 o T R 800 20 A 309 SR B3t B0 1k S5 0 8 T i AR 1 ) H R ) A8
5y, FEEEPNBR R BOR N GRS, TRk &d, T IRa a5k
FAAE J L 51 3R A T3 BE I 2H A S R A1

ARG, AEL A AL ) ¥ ek e RO S . S A RA KRESR T, &
AT HAGS 5N 5 A TE5em [ H 32 5 AR /D 1) Bt A2 5y m i i i ik 27 24
H AR 5% 2 304 4 I, R N1 A 40 A R B0 SR 75 220 & A IR 1) 22 5
s N AR R B AT BE R EOR A A2 G A s ik R R TR

4.4 BEHAE ST TREAEEL AT

BfF b, AREEMUFEOMAT PO E, 450 ERNAZ, TR T AL
PHRRICE. H A Oty TEARMETR XA RiF, @8 BUbi A .
BWE, HEETXERD, &ENERSmMECREH, Miigfeh g,

o4 T 11 W



R ZRIR A BUIE SR B 4 2024 AR50 4 TR

SR RECIEARE SR, EREEZRS. R EE AL, G BRI B 5 bR
AN S P H I TR I ) S AN AU

WES: Brimen Iy, (HRBORI T I RAEL. 2024 4F 12 HBQR RS WERE 8
WS . PRET TR — I, R, e, Wkt
R IVRR B E o1, 384 Iy UL i 2 AT 6

RERARTE LA A BUAGEAB, FRATHLER H S i, PRI E I 2 4RI 1.
B R RN WM (1) MRBEhRBEARER:  (2) AL kA arie kARSI (3)
FEAA B R LR A

45 MEHHNEESHIEGER
WA, AES O EIE KR -3.50%, [FHILSE R HER KR8 -1.03%.

46 REMNESRHE AR ST HHETE UL

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

§ 5 WEHEGHSE

5.1 EHIREESHHAGKR

RN ARTIT

5 T H B# (o) i34 S BT I G BB (%)
1| W aadk st 168,648,491.47 87.48
Horr s 168,648,491.47 87.48
S iany - -
] 2 W A A 5,821,717.48 3.02
Hrpr: figz 5,821,717.48 3.02
e CRRIESR

4 | REBERE

5| embATA AT
SN
o ST Rl Y S GR B
oAV
WA Bt At 18,220,449.87 9.45
HA e = 93,195.86 0.05
A1t 192,783.,854.68 100.00

9
VE: b R R BT H o o s 3 A2 7 B 4 O e e AN R T 82,963,309.33 JT, A4
HHE ] 43.15%.




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

5.2 REMREATIA A R B R T A

5.2.1 REFRETIL 0 REBEABREREAHSG

EHERA: NRMIT

s 251 BRfHE ) ﬁg%}’: ;%W"
A w&ORC e el -
B KA 2,195,159.00 1.14
C B4 32,612,312.59 16.96
D Wy Oy AR EOK A R Y 16,421,618.50 8.54
E fELiN 4 - -
F & FEEA 44.,614.40 0.02
G ZiHz . A EF B 8,080,237.00 420
H A AE A RO - R
I fF MG . A B BRI SL 6,871,758.81 3.57
J Ll 2,383,298.00 1.24
K JE R 2,310.00 0.00
L HHBEANRS 95 Mk 55l - -
M RELEWIE NI &\ 616,448.00 0.32
N IKH] . IS AN 2 it A B 12,047,819.84 6.27
0 JE RS . BB A AR 55l
P HE - -
Q TAERRE S TAE 4,350,402.00 226
R AL REFR R 59,204.00 0.03
S e - }
it 85,685,182.14 44.56

5.2.2 REHIAREIT I REBRE BT BRB A S

EHERA: NRMIT

Al 251 ARmE (ARTIT) R RSB EHE B (%)

WAENRSS 13,837,537.90 7.20
Ik H &G E T 5,655,955.99 2.94
EREER - -
eV 24.906,591.26 12.95
Sxh 1,866,452.14 0.97
Tl 12,850,740.42 6.68
FEBAR 4,786,469.25 2.49
AL 3,106,632.69 1.62
R - -
s Rl 15,952,929.68 8.30
it 82,963,309.33 43.15

T DA JER A2 R ALY [ Bl F A7l 3 FA

6 T dh11 T




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

5.3 GRS SMHE b B S BB L G A/ NIE R B BT+ 48 BROR S R 24

RN ARTIT

FE | RERE | REAK | MR D | AR oo | oo o
Bl (%)

1 | 00941 HE 5 163,500 11,597,817.56 6.03
1 | 600941 HE 5 10,800 1,276,128.00 0.66
2 | 01088 H ] e A 342,000 10,641,310.85 5.53
2 | 601088 H ] e A 15,100 656,548.00 0.34
3 | 600323 ot B 8 428,582 10,123,106.84 5.26
4 | 00135 RAnelR 1,264,000 9,832,322.30 5.11
5 | 00883 o A Y 536,000 9,490,354.25 4.94
6 | 00257 HoRIREE 2,367,000 8,482,794.95 4.41
7 | 00995 iiﬂmﬁ%ﬁ 440,000 4,367,945.47 227
600012 M 38 g 128,200 2,262,730.00 1.18
000598 MBI 748,000 5,677,320.00 2.95
01585 GiiSGESYVS 472,000 5,655,955.99 2.94

10 | 000651 & TR 101,400 4,608,630.00 2.40

5.4 WEMAREG MM RBRFRRAS

EWEHAL: ARTIT

5 iz AR E () GRS E LB (%)
1| BRfG5 5,821,717.48 3.03
2| SATESE - -
3| &Rz - -

Hor BOR AR5 - -
4 | Mlkfiigz - -
5| Ak Al g7 - -
6 | HEIEE - -
7| AIEEGE (A] A1) - -
8 | kA - -
9 | Hifh - -
10 | &it 5,821,717.48 3.03

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

RN ARMIT

i3 BT
e | BigE i 25 B (5K) AfE (OT) FEEHE
Bl (%)
1 | 019749 24 [#E 5t 15 37,000 3,728,718.08 1.94
2 | 019697 23 Efst 04 19,000 2,092,999.40 1.09
87 0 k11 T




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

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
(0]
=
H
.



R ZRIR A BUIE SR B 4 2024 AR50 4 TR

5.11.1

Wt N BB AT T A RS RS A (IEZATS 000651) . PEBAE (IEF AR
fh 601088) . HrE AR (IEF A 01088) HhHAMUES Y KA T EARARA B BRI LRI,
NS S bl B il —4E N2 B A TFil s . ARSI .

1. #1848 (UEFS 000651)

HRHE 2024 4F 6 H 8 HAMMIM KA, HUES: AT NP A H0 B S RBEopt = 5B 45
JRAL ST B X B 5 SR AU B 45 BT 52 2 I IE

MR 2024 4F 7 H 1 HAEMRM R A, BUES AT NP A H0 B S RoBEopt = R 45 5
JRVRE B R S VR IXBE 55 R 3 2 MU

2. EMAE (R 601088)

R AT AR 5 A5 RS AT NAEA 9T P R P e RO A R B A TR 52
WEEG YRR, 2023 IR AL .

3. MEMAE (IEFAES 01088)

R AT AR 5 A5 RS AT NAEA 9T P R P s RO T RSB A TR 52
IEEG YR, 2023 IR AL .

XoF FIARE S5 R0 SRR P 1 : A B0 T ORIE S A 40 SRR 7 A9 F G
VERURIA B 1 BE R ZE0K

5.11.2
AL G B 44 IRSEEAT R H B TR M) 46 IR, A R B A A
e SIS SN
5.11.3 A BT HI AL
S NIRRT

JF5 ZFR &8 (D)

1| A RIS 36,322.28
2| MEREK 12,850.38
30| BSORA 44,023.20
4 | YRR

5| MIHIEEK

6 | HARIGK

7 | Hith -
s | &t 93,195.86

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

5.11.5 MEHARR 2 BR T FERE ZRIT LI BT

9T dL11




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

A EE G AR A AR GT AT 4 IS AR 2 BRI O

§ 6 B E OB

ERIVERE ()
i 0 04 R 4 93 0 215,323,577.13
i $0 400 4 0, PR O 143 5 3,791.71
Ve AT A0 ) S A 0B [ 45y 3,633,388.22
A A ) B PR AR A (18 DA-"3E81)) -
i 0 40 A S 4 9y 0 211,693,980.62

§7 BEEHENZHEAREREFEEIFR

7.1 BEEBAREFEENHENER
AR P T T D A W < B e A B R L.

72 BEEENEREARERRAEERS I

AR 3 PN R A B T [ 98 e B AR B ) 52 5 WA

§8 FEXMHEZR

8.1 HEIHF

1. R S A P 2 B 2 S U 7 T o 4 A B R A ) S

2. PR R B 2 5L AT R AR IR G LIRS B TR B S S
3. (ARG /\%fi\/ﬁlﬁw ;

4. CHMHRRGEUESR B ESTE L)

5. (HWMHBFRAGIIUEF T ESHFUIE)

6. HGAE IS BEREHLIE . EDL IR,

8.2 TR

FHRI R ST B AT
Hohk: RYITAE H X R B Rl 7088 &

8.3 BB H K




R ZRIR A BUIE SR B 4 2024 AR50 4 TR

R S A R A T R A R ECIR O sl R I T PN B A A
P BR A H) A

PR ER ARG TUEREN), WE ARSI RS A R AT,

RS LIS 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


