AP IEPBIERE AR

ST

3 32

RIEFOEF T E S 2024 4E5
H=

=

2024 4£ 09 H 30 H

HEEBHEAN: BAEETHEARAG
HEEREAN: BEIEFRBROAERAT
EHHEB: 2024410 H 24 H

3¢

'ﬁ
~



AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

§ 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

B8 NEGIER R AR A TR S ASRME, T 20244 10 H 23 HERK T
ARG R 55 HE A HERIABR A AWM ELFENE, RIEEBRNEA R BOCE. 3*
S BRI B EE B

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

AAEHIH 2024 47 H 1 HiE#2 9 J1 30 HIE.

§ 2 BEEF- Mo

H AR FART IR R 9 e 3k ETE
I M TRIFR R FE (P AEZFREIFR: JH 9% ETF PR IE)
e 517550
s 517550
S S (BN 5 B TR
e ARAH 20224E 1 H 20 H
i O A L 4y 0 38,417,367.00 {4
U B IR AR AR AL, 16 K BRI O 5 RN R R 2 i e/
B H AR w

B e R IGE I HTE, RISE 45 AR A 35 B0 iy 5%
AR AT A R G R T AL A, AR AR 4L
Iy 55 B HALF R AL B AT R I R . (A PR SARA IE
S B TOR S BT T AR RO 75, BB
PSR I AT B A7y 25 5 A SRS A P F) At i BB B 8¢
ARG RE SR G, DARB R EIR R 80
P R HE . FRRTE A EART: (1) REERA R
(2) PRRRBUR R I AL (3) ARAgTRER
RO 2 RIS (4) Bl R B 25 A T e AR i
K5 (5) ARRYFREUR M IR IR A ISR (6) FRAITEEL
G 07 YA B R AR A (7) oAt v BE T EE IR A AR B R R
PRAGHE RN B B R 45

B HAD T RBRORI AR G BB . e

1o dL12




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

BRI AT AL SR TG . B0 SCRFIE IR BT
PR BTN | AT IR TR . 25 v S il
A UESF Al 55 R

B H A R

PR PSR AR il

DRSS WA i 4

AR TR, LTI R R U XU K-
ThHiEAES SR MTI RS,

ARG NN B U R R R R RO &, R S e
SR IR ERPRAY SR A R B, H U i a5 ik S AR Y HE 5
P A T3 21 1 AR A e AR A 1B
ARSI TS AR A IS, 21 i o PR AL )
RIS BRARAY L T R DA B K2 S U A
St R B AU, A BT 3 BB AN e sl B R Y XL
(BT 3 AT T+O [IF%52 s, HOMAN A Bk ek I
BRI, AN Al REZ I . A BB S ) 2 A et 18
) AR QAP SN A] RERT 5 i B Vel an 1 i
PR HEBCEALH T 525 H AN TE 5Tl R R 1 KU (FE
NHOT A BRTTIE T, BBGEAREIE RS, #
JANBE SIS, TR OR —E MBI R A) 45

A

TR A A R A 1)

BEEIE A

FE (5 e B i A PR A 1

§ 3 FEMFRIPMESFERN

3.1 ERWF R

i ANRMJT

F 55 Fe bR A (2024 457 H 1 H -20244-9 H 30 H)
1A 2 52 B 7t 320,486.87
2 3 F 3,738,753.63
3R -35 B 4 3 0 A 393 1 0.1203
4 NAR I = i E 30,392,250.29
SR EE M BUH 0.7911

T 1L BB SR A A AW S 5 B GRS, ARG % brlkas

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

Wead .

3.2 BEHHRN

3.2.1 AAREREES G BUFEN KR RS RS LR R R R




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

YRUAHE Y \%53
ng | PEEEE i%%ﬁf;% i s féuﬁggﬁ oYe) @@
i YN . AV g g
KZD © EAETEI®) WEQ@

HE=4H 15.49% 1.93% 13.38% 1.96% 2.11% -0.03%
2N H 8.71% 1.55% 4.62% 1.58% 4.09% -0.03%
A4 5.21% 1.35% 1.87% 1.36% 3.34% -0.01%
HE A
iﬂz@;/n\ -20.89% 1.51% 24.13% 1.53% 3.24% -0.02%
3 £

3.2.2 HEESGFREMARES R INFHEN KRS K5 RIS LR AL
R B

BRI UL R R I SRETF R AEIE KR SRR EL R B AR B R [ 52 78

5.00%
0.00%
-5.00%
-10.00%
-15.00%
-20.00%
-25.00%
-30.00%
-35.00%
-40.00%
-45.00%

FxS b ]

2022-01-20
2022-03-12
2022-05-02
2022-06-22

[}
[}
o
-l
[y}
[}
[}
o]

2022-08-12

2023-01-12

2023-03-04
2023-04-24
2023-06-14

2023-08-04
2023-09-24
2023-11-14

2024-01-04

2024-02-24
2024-04-15
2024-06-05

2024-09-30

— SRR A TR 2 KETF R

o~
o
-
=
o
o
o
&
i

L}

&
4

[de]
8]
P
]
=
]
=]
o]
%ﬂ
LT

R — AR SRR SKETF R hR B s

§ 4 BEEAME

41 BEeZ® (RESZBE/ND) Fn

4

g5

SRR

ARG G2

e
Mok,

ZHL H Y

BT H

AFBR

Ve

:‘g
5
&

AR
Ba&%
i

2022 4 1
H 20 H

2, Wi, 2013 48 7 A ARG M
R PR TAE, AR E; 2015
SEMAFATT R S E A RA T, AT
JERHE S 2 BT AL
B P A-HS0 FEECRIES R 4
(LOF) . R IEREN S54EMF AR S
BAHCIRBOE SR R S R A 2P,

[N

il

%

3t 3k12 I




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

PRAT 7 T L U 26 4 = 2 PR R0 7 43 e B
4. _FIETH PR 80 A2 5 BT FeE iR F7
R4, R LR 9% 80 %2 5 BTk
KAGFOE R R R S R4 . #Hih
TIE F b = A2 ) R i H R BR300
B SR (SN R 150 ¥y R 4 =5 GAER T =54
RRA . WP UE SR Rk G
BRI BOIE S B 4 . F iR
AR ST A 5 BUTF R F R BOIE S 1%
TR A BRI YR AL 5 A
TGRS EOIE SR 8 e 3= 4 . R R
IR 500 P= 25 P A 22 5 ROl 8 E0iE
FP PR A . FT Pk T 32 R ) B
FHGAE OISR B R R S e 4 .
T FFIE_E Y R A T e RN 52 2 B
EEOE SRR RS . AR IE SR ET
AIAE 2 BT R O S BOR H Kk
AR S FH R IR IR AT ATk
H AL 2 B T R B0 FR B H
AR S RIS N85
REXUEFREREEL . HRHIE 100 %2
VBB C S aAe - S A A e
HIE 100 52 5 BT Fe RO S 5O AL 4
pa NS e e 28 L

E: 1 ARSEEEGZMEIN H ARG AR, HEE 2B AL H WA
L AT R 2B B AT H WA AR RS BRI ER A% (CER) Bl

2. UEFFMAF RIS ARERN P ENIE R & QIEREELBIES . . Sy
NGO S BEIpE ) TR M BRI RE S LE .

4.2 BEIHREH ARSI T FIH R U

BEEEHANEY]: EARMG N, ARSEHN %R ChReANRIEHEIES B
@) . ADIPHFRIFRRESs A HIME) S5A7 AR AL B A ISt W L
PARCA L 10 B B () S RE Gk SO 0, ARSI . B R ST Js 04 BRI )
BB, s SRR T, RS RA NSk e, ARSI, ez
B ERERL, TR A NIRRT . BB i3 9T B DA R B W AT B A
LG AR LE .

4.3 RV 5E TR H
4.3.1 AR5 i E AT O




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

B SRS BT IR S R SRR, BRI A A A PRI
PRl . BN T A A S B R A, e WA s e s 4
PREY. BeEEAIIA RER IR EEGHE, Witk Z s, RG2S
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, TEd
GO AN AR B A A AN 211 T

4.3.2 RHER ST 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, B EHNEORA KB R A GBS SR, I ErCRa s, sSaii g X
A B LE I AT BE BT A AL A 2 R A

ARG, AEL A TR 5y 1A R SRR SR ENE 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 6% 5 A 11 IR, IR T HE 8 R A AL & P BB 75 20 A AR S ) 52 5
e 3 A R B A T RE RO P52 5 M o ik I B R R X AT oM

4.4 EHAE ST REAEEL BT

WA, ZEBORTFE ), ALK B B8 B R R IR Y T . 204 i
PRGN ECR | BT AR5 TBOR TR IR AT 3 S KRB S AT 18 S 4R,
FRIRTTIATIUY, J SR AREE SR BOR RO HE ) S A O s I v A S B 1A
FRPOE RIS, FR AR RO, Wi RE TR, 5 — ST s 8o ik,
ARG R, i RS AR ST, BRETR. I SR RS RGE e
SR, AR TIE T e S AR R S N BBk 13.38%. KT ARERIEE, GA4EFE
99% EATHY K-, FEARSE AL TR ME Y R ER.

45 WMEHNESH SR
WA, ANESOBEEIGK TN 15.49%, [FEIIHESEER KR H 13.38%.

4.6 REHINESTHA NSRS HETE UL

AREGATAEES N A TR BB 5 ER T 1T ok sE, Xy Ze s b
k2.



AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

H 2024 4F 7 4 1 Hile, AESAERIRMIE, W9 LEEHERE. dlth. Befmy
AR RATEIK 42 . 10PV IR S A 9. SEMPEIC sess R EE S,
BRI, ARG 57 31 5.

§ 5 BFRHESWHE

5.1 MEHARBEESHEFHARL

SHiEA: ARMIT

TiH

&® (o)

A BB BB (%)

PETEEa

28,338,202.42

89.12

Horp: JBE

28,338,202.42

89.12

e ey

[ s i 5 X

Hrr: i3

B AFIESF

A ER e

SRR

SKNBE B R ™

o KI5 AR B
SR

IR I = e A s

2,560,536.91

8.05

Hopt 5™

898,862.54

2.83

it

31,797,601.87

100.00

9
¥E:

1. A aa 43 0% a2 v Bl <2 ) AL B3 o R I 4 0 N AT 4,940,639.57 7T, (N &

SEE L] 16.26%.

2. BEALH BERE G n R AR AL (L (L

5.2 REMREATIA A R B ER T A

5.2.1 REHAREHEFET I RETABRERRAS

RN ARMIT

At Tl 251 AR E (J) o B4 W P L 51 (%)
A P N 4 216,169.00 0.71
B PR 4 - -
C il 32 Ml 22,675,114.45 74.61
b Mg, By, B SOoK AR
BERIY

E peisin4 - -
F itk mEE 279,766.00 0.92
€ B . CRERTIREL




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

ARl

T

137,852.00

0.45

(E¥s8E2 ISR EHSEr & N
g5l

L]

SRl

iyl

LB AR 55 A 55010

BLA BT AR 55 1)

KA PRI 2 IR0 A B,

Ja IR S5 . BRI H AR 55l

ESE

PAEMHSTAE

3. AE AR R

v lmwlo|wlo|z|z|c|x| =

el

it

23,308,901.45

76.69

5.2.2 REHARPUREFEIT L REBR AR RS RA S

ASE A AR AR A PR TR EEE.

5.2.3 REMRETI RN BRER B R RASG

RN ARMIT

Al KAE (AR

RS R (%)

B fF RIS

I8 H RIS

3,465,671.85

11.40

H 1 2

1,474,967.72

4.85

aby
[EL=R

&R

By PR feE

Tl

fEERAR

JEAA R

i

AR

it

4,940,639.57

16.26

T DA ESR R AT I S (A [ Pl AT oIk 20 2R

5.3 GRS SMHE b B S BB L U A/ N R R R T A 4
5.3.1 $REHIRIEEBB IR AYME G BT HHE IR/ ERFBIRT 4 B3R

B4

SHHA: ARTIT
BB | BERE | s N i
1 | 000333 F A 44,600 3,392,276.00 11.16




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

2 | 000858 T R W 20,300 3,298,953.00 10.85
3 | 600519 NG 1,500 2,622,000.00 8.63
4 | 000651 ¥ AR 51,400 2,464,116.00 8.11
5 | 600887 CiwRllialis 65,900 1,915,713.00 6.30
6 | 09633 RRIR 45,000 1,387,854.81 4.57
7 102020 QYN 15,600 1,328,715.42 437
8 | 600690 IR 37,500 1,205,625.00 3.97
9 | 000568 P\ o 7,900 1,182,630.00 3.89
10 | 600809 LI PG 4,719 1,032,941.91 3.40

5.3.2 #REFHIRBURB IR A 5 B S B0 HHE H B R/ MR B AT .48 B3R
BB

AEE G AR AR A BRI AR,

5.4 MEMAREFRMFI RN BFREAS
ARG AMAE AR RIA B,

5.5 GRS SMHE b S BB E IR/ N4 B BT L A5 B S A
REEGAMAIRARTA GFF.

5.6 AR FLME 5 B & B 1E W B R/ NHES BRI+ 48 B HRFIE SR
BB

ARG AR AR AN 57 SCHRIESE.

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

ARG WARARSA T EJE.

5.8 A HIARIE A SAAME 5 B S FE™ HE H IR/ MR B BT T2 BUIE B BT A 40
REGARAIRARFTABGLE.

5.9 MEMARASESBFHIBHRMER S KLU

5.9.1 REMRAFEEBH AR SR A5 0 4
AEGAMAE IR RGBS 4.

5.9.2 AESEFBRP R HBITBOR




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

ARG TR PR AR B LAY U, A IR (EC H Y, R B sh ik b
Lo BRI AR I S A 24 X B B Y, SR BT 3 XU Mt 3 B AL 1 XU
W R H Y.

5.10 HEMRAFEEBFHEGINERHFHILIEHA

5.10.1 A3 EGUH R BBRBUOR

RS 5 E U BV T AR U T30 R G, AS S SR U
B, PAEIIOREC T2 H R, & E U O fe m st A Aras Ao . T Ul BT
G R, B PE 10 2L T AR R 38 i o A S R0, I 58002 18 G0 5t
et . I RRARHE, RO, TR, IR AN, B
AERBLTT L A YRR

5.10.2 REWRAEEEHHIE GG G5 R A
AEGAMAEWARRS A E G G2,

5.10.3 ZAHE GG EEEAN
AFEGANCE AT A E G5 524,

5.11 BEHARE M
5.11.1

A N SRR A UE SR RS T AY (RS H 000651) AP IHLALIES Y & 47 32
ARG IR IS B, NEENRE ST H Al —E N2 8 A TFETR. ANEE.

R 2024 4F 6 H 8 H RMMIAHR S, ZIES &AT AR A B Bt = 58055
Jey At EA BH XA S5 R AU B 45 I 5t 2 WUE .

R 2024 45 7 H 1 HRMRIAHR S, ZIES AT AR A B AR B B 58045
RS R B SR IX B S5 R 5T 2 RUE .

X _ESRUE SR B SRR I DA A G R RO G, R R R sl g, ik
ES5 B 0 SR AT B S SR A R A ] fR R R

5.11.2
2 B B 44 IR SR A R ) A ) 78 PSR, A BE T M i
TR LRI FLL AU A LA
5.11.3 FLABE=H
SHALL: AT

| 2 | i &% (o)




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

1| A RIS 34,253.66
2| MOERE K 849,290.74
30| BESOREA 15,318.14
4 | MUYCRLE -
5| MIHIAEK

6 | HARIGK

7| HAt -
8 | At 898,862.54

5114 fREBIARFA RAL TR B R AT He e 37 40
AR AR AT A R R b T TR 4 T e 0

SIS RS IARET 4 PR AP AE A T 2 PR 1% DO R B

SAL5.1 REBRIEHIITA] 4 BER P B 2 FRAF DL AT BB
2 AR A WA R T 4% e AR L SZ R A/ L

5.11.5.2 BIRBURBBE A 1.4 BOR A FERLE Z PR 1R 0L A Ui B
A B A AU AR U8 AT 4% SRS b R A B R T

§ 6 B E OB

BT
i 0 04 S 4 93 0 30,917,367.00
- $0 400 ) 4 0, PR O 143 5 7,500,000.00
P AT A0 ) S A OB [ 45y -
e A A ) B PR AR A (18 DA-"3551)) -
0 40 A S 4 9y 0 38,417,367.00

§7 B&BHEAZABEREREAEERFR

7.1 BEEBAFAEAEELFEINFRL

ERIVERE ()

HiH Gl

s WA PR AL S E 11,784,100.00
AL U 30 ) S/ H A A 5 -
A 0 40 1 Szt /B ] A 5 -
A5 I AR A P A S 0 11,784,100.00
A AR RE A WA B SR G E A BB (%) 30.67

72 BEEENEREARERRAEERS VI

%010 7T 412 T




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

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

§ 8 BB BE PRI HMEE(FE

8.1 MMM E— TR ERAE BB BIAE BT 20%H) 1% 5L

AN TR B S OB D

A IR B

WA

:
a ®

A ES
175 LL 151
KB B
It 20%
47 B i) X
[]

W13 F ) 3 EE 1] 47 5

EREER v

(Ggt=g=4

P

1

20240701-

11,784,100.00
20240930

11,784,100.00

30.67%

P AU

AFEGAFAE R —BTE R B AL PUIA B SR T 20% R 500, 7T AES: B4 r B2 ] L 2 AR 0] AT 5 | B 4 v (L 224
Pegh, BREFIREEGRR BN, B e T AT BETCIA M NS BB B 987 AR OB Gy B A AR B[] R, B 1y iy
AN T RETCIE S I e ] F A 1) 4 A 1y .

e 1o R HORERA 08 H R B & AT VA R 2/ NIURUE 5 2 L
2. HIWMBE SR, EWERMBR ., B LM 3R uE LA 553

AR, WLl (A 6 5 IR ] | A e )y 52 H Al 55 DA 8.

§9 FEXMHHEZE

9.1 FEMHH*

1. RS B B 2
2. HPEUESR R P A
SR AAIB YL

3.
4.
5. (IR UL HE TR 2 e 3k 22 5 BT G FE RIS B B AR S )
6.

BB AR SR,

9.2 TFHCHL R

R E S E AR AT
Hudik: PRI AR B X KT8 7088 5

%11 T k12 T

AL T T A B FR A B S
AL R ALy DRI 9% ek 52 5 BT G IR Bl 55




AR IEY EE A Pk A 5 BT R RIS U B 4 2024 AR50 3 Rty

9.3 &AFH
RS T A T A A A PA B T ELIE I 3 A I, B e R) Y B R A
P R A T 25

R EN AR EBUE SN, TR RS AR ESSHARAT.
BRSSO HLE: 400-887-9555

WIdk:  http://www.cmfchina.com

PRSP IR )
2024 4E 10 H 24 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20%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


