AR KES RIS REE

(LOF) 2024 £

—
.
|—a

5272

=5

2024 £ 06 A 30 H

£ 4=

HEEFHAN: HRHESEHAFRAF
HETEEAN: PERITROGERAF
EHHEBA: 202447 H 18 H



R B ATR & AHER R 2 4 (LOF)2024 55 2 ZFEHE

§1 EEPFR

BN MNE TS LEFRIEAIR S TSR A B RIL . R FHERRREE K
B, RN A LT L R 1R S R 2R ) O T AT

BEEENTEERITRMARARRIEARESSFRME, T2024F7H1ITHEKZTA
e I S HR AR R ERIA B GRS N, RIER AN BRI, &#
FPEMR IR L ORI .

BB B N R U LSS A . B IR B SR N BERE B 4 B 7, (BN IRIE SRR 46—
SEBLF

BRI GIHEAREH AR I BT AR, 0 7EAE H 4R R Lm0 ST 2
e B AN 4 IR 4 5 U B 15

AR S5 FRERZ T

AR WIE 2024 44 H 1 Hifg% 6 H 30 Hik.

|

§ 2 H& M

4 TR LR KRS (LOF)
1 N TR AR K LOF
B4 ARG 161706
oA 161706
Y (YW A RARIF KA (LOF)
EaAFAMH 2005 4F 11 A 17 @
et BIR B A0 B 300 572,846,422.68 4y
K 1% 32 i T B 255 A L F5 Al AT R 3 1)
7 Hix PR B, AR RS TR N B S R A AR

K B R BEA R (e -

ARG N FH AT SE 4 N ING 5 3E R B AR A%
A, AL HE P R P B AL . TR
Be B A . BEZEffk R, SRS B3 HT 24+ PFG
HEH BB, EMA KU P &5

KREESME. AR TGN 75%-95%, fids &
BT LB 5%-25% (b, Bl HE—4
LA I BUR B AR T 5%). AEES NIRA RIS,
TE— RGN, RESARKIAT KR AE, BER
FORFRA TR m R el o 7R DT S LB R, A
REFHNBELE ING MRAEAR, REITIZERT
FEALE TH. TipERE ING 75 %~il Bl e i
iR FH 0 771 o B I R g i 5 T 3 AR T A A

81031 T




R B ATR & AHER R 2 4 (LOF)2024 55 2 ZFEHE

AR AT 7 AR 1 70 A, X i S8 s A5 i smta %5
TR E A PPl . AR SRR ER T, A
I T LA — R S IR B 8 B AR A S T 4
B A K€ S bs, 2 H E Tl EE I M G
BB E s 37 o il e 2 T3 A i35 11 3%
B2 (07 s BRI IR 37 5 52 T 3 R ARDR
BB T, KBRS A 55 15 3 HE A H R
fitio I ERNETRARKAEER D Tk, B iCE
LR ARYE 20 45 R AT

ANH G (ISR B R BB T R R e VO R A K
KA I HI A B (R o A XTI AR
i SR i ik 2 ZEORTE M IR 2 4 4 Rl % RAFI
IREREEH KRR L 3E S 71, o mlE A FF S I 4207
AEEIG R, A BRI E R S S B,

FEAIE SNSRI BB AR 7RI, e
I 1 58 L] o AL S R 0 T3 B B E3h I B
B, PG5 KESARVLAC S a2, RN PRIEZAL & 132l
PR 2 IE W BRI R 2. SRCRA @R, K
3 R 4 A ORI A BB X s ST 2, IFAE A
% ING gAML T B SR A 0 5 U5 R R i
L, GaREGT TN RER N, Bl e B
WEB O FZF R RAE. AR KM B N LRy
2, A 2 fh 2GR TRAR S . AR AU 2 R AN
S WA R 2 2 PR i 0 AR PR BB TR 5 RN A ks
W AT I A BT AT AR E R, S5l Ui

BV
ay

FEFE I RS T HE N » AR R AR A AN I B (58 H A
I ZE A5 SRS 5 BT FEAHHIE 5 BN (B R AR 9T
FIl, BEATAEEIE R

b S e AL VR 300 FEH*95%H RNV AT R *5%
AIk G T B E PRI G R &, RS B ARG
FATPRIT A A AT AR B, Ja T U XU A

IR AL 2 AR5 1 TSI Rt AR R AROE FF A3 B B < b, AR S 2 70 4
U 7 ] XU ) I B2 T TSR S B A < B8 7 K I A v 1Y
18

HEEHA S AR A ]

HEEEN HAERAT B A IR A F

3.1 FEM &R

§ 3 EEMFHIrMESIFERIN

pz: NRMIT




R B ATR & AHER R 2 4 (LOF)2024 55 2 ZFEHE

FEM % febr WM (202444 H 1 H—2024 € 6 30 H)
1AHA 2 S 2 171,728,295.72
2 AR 84,401,359.15
3BT 3515 4 A B A R ) 0.1467
A AR TG Tl 1,772,014,905.30
5 AR FE S A0 B E 3.0934

I
P EAR TR

2+ AW LI TE L S A A E N BBl aT

RIS WEHRIA B E NN 5 2 &SI, TSR Sebriicat

HAtfN O35 2 fe i A2 sh ik

) FHERAH < 3 RS I URAE A5 5 Ja (AR, AR Dy A 9] L se B R i _E A 28 fe (i

AR ZUR A
3.2 REFERI
3.2.1 A EHHES M PR ENKE RS RS b B R R 2
. .| BERE X MRSz R3E
. it | PIER  g | ETEECE
Bt KD KRR ZE S ) HEUR 2 R ®-@ @-@
@) HZD
HE=1MH 4.98% 0.70% -2.03% 0.72% 7.01% -0.02%
LA 15.81% 0.84% 0.88% 0.85% 14.93% -0.01%
ok 18.41% 0.72% -9.38% 0.83% 27.79% -0.11%
k=4 -11.55% 1.22% -32.19% 0.99% 20.64% 0.23%
% HAE 103.57% 1.38% -8.62% 1.09% 112.19% 0.29%
H 45 A
0, 0, 0, 0, 0, 0,
A 1,059.15% 1.61% 287.46% 1.54% 771.69% 0.07%

322 BEEFFRAMURE S RHFEE KRR LI RS B AE
MR LR




R B ATR & AHER R 2 4 (LOF)2024 55 2 ZFEHE

HRSRARKIRS (LOF) Rih4HEK I SR b e A0 52 2 54
XL

1440.00%
1280.00% '
1120.00% w Hﬂ
960.00% { MM
|

800.00%
640.00%
480.00% / A

320.00% p\w’ I i el M‘V\W
h'| 'W"w
160.00% W -
0.00%
P~ o)} b m [(y] [y o3} o ™ < = 4} o ™ (o] (v} Q0 o ™ o
-l [} ] [} il o o} o -l ] o} -l -l [} o -l [ 3} [} (35}
Y4 od a4 OO0 b 0B 9D DWW o o® O O
-l —l I -l I -l [} ] [} ] l} [} l} [} ] o} [} l} [} [}
W O kY O O H A BT B O WO O U D
o =} o o o —l l b =l b —l —l 1 1 b ) [} ) [} [}
o o o o o o o o o o o o o o o o o o o o
o} o} o o} o o'} o} o o} o o'} o} o'} o} (o o'} o} o'} o} o}
—HAERREKIRES (LOF) ZiMEPKE —BRRERIKIES (LOF) RinaE s

§4 BEARE

4.1 RE&E2H (RESLBENA)

EARFEERREELR EZF
g4 | HRSS SRR Mol B
AN | EERM | FIR

%, fiiit. 2013 4F 10 H & 2023 £ 6 H
7 EEREESEEAR AT TE, %
JaEIRE PR R A, ResH

ANH 2024 4 6 BhEE, St WAL R BhEE . 2023
Rk | HEs H1H - 10 | £ 6 AMMAMHEZEEHEAR AR, I
e AR 22 T TR P 45 0 A A A A I I 7 o

JROR LR & BRI IR BT A & . R i 5
REREZF R A& R KR
& RETF 5T 2k & (LOF) 2 2 L

B, AL, 2008 RN E ZE I 4
AR AT, S JF 2 A 5 51
~ N, EATRHETE 7R R B R ST
R i%? ?Zi6 ?iis 16 | IEBR RS TR SRR AR A L
. BRI S AR T RT %
HEVE LS AT R B Ko A 2 4

V35 4 (LOF). J2 TR 7t L e A 2
B AT Bl NS e T

84 7031 T




FR R A IR A BNIE S5 #  E 4:(LOF)2024 4R 56 2 R

EEHR e RS 3 MR
B BRI R A . R
LR SRR e s TR R U
EE AL R R e e 2, BUE
Feot B B ALl S e

e 1 ARG EERGLHIEIR ARG ERAERH, R EEe2 IR H L,
L i e 2 AR H O AR MR SRR RER A S (CERD H;

2+ AEFF AL AR P EIE 2 GERRELENMESR. WF. SREs
NG EMAEN LB E H M) o IESR ML N 53 9 B AR SR €

4. 2 EE ARG A A A 2GR E A5 B DU

BGEHNEY]: RSN, ARIRSE BN (h N RIS ERES 5
SVE) « (ATFERIE R R R G HINE) S5 IR HE RN L & TSt o I AR 2
PR A 5 2 s TR A B b SR A58, AR ISEE TS B 5T i U8 B AN i
LGB, RS H K AT T, NI ERE AVORE R T ARG HN, e
BEREEIEGI, EMEEERFEAMEIAT N, EerREuE AR Ees
RALFHEI 2 5 R AE o

4.3 ATFRBETHH
431 AT B HIBEHRATIER

EEEH N O RGEER FUT A T R IRAE, MR SR A A A AR
TRFN . FEEEHNE T ITA A EE R T R, il e B 85 18 R E T
Yedr ey . HEEEAA @SR BB E, WRREREEZRS, REHEEHES%
BB TR TR BRI ER ST FIALR K 4y, WA S S HIERAGEE N AT BLH 5, i #e
PR P E T A A s AR 77 o 25 & H N IRAH SCHIE 50 B R 1) N B R A #8320 & 0T
T, FER B TR A AE S 3 BT G [RIAS AT 1) 1) 7

4.3.2 REZ T AKIE I

GNP RSB H G Z B FE H RS, PRI RE S A AT
Fy R 2 32 ) TR D S DA 5 o A DR 5% 20 45 PO 450 % S e sk <5 e i A P /) T
W85y, BB B NEORM R A G2 BRI R FUKYE, PRIl R&EE, Sailif
RAGEIR R LE AT BBt 2 5 55 BR ob

AR N, ARSI 5 Y7 AL AR SGE AR 2 R A R R T
NAETAEBRAEZ 505 T AT N R H R IE5E 5 S B 1 S0 58 5y sl i e




FR R A IR A BNIE S5 #  E 4:(LOF)2024 4R 56 2 R

B H AR SIS I 6 IR, T RO R AL A DR R S R B A A R A1 A G
T A AR BUA T RE BN 2158 5 M) 2 Fa 8 (14 K W A2 AT

4. 4 5 A 2 SR RIS AIEAE 24T

T, WANESEMABRRE A, S IATHIRRIBON— i, HF . BE TR
PR SS, AREEE A, B DAL . BT BORA PR, SR IRERLIH S
BB O FBORREEE I &, (X TRl IR IE 7 25 S SR .

P ZE T IR YEF5 7 3% (A% =, ARG EAT K R BRI R R 2 AT B “Ei
7 HER LR AT ST, Tiiamer 2 MR EDRAT . A Ek. RN
R, WEERCR I RS AR, DR SR AT PO BEATES 2 B 3R DREY.
THEHLEAE G ARAT IR I 2 .

WG I BEATIG I XA Breedi, SR UCRHIECE., A THROR . RAT.

4.5 R EHAE SNSRI

A AN, ASFEE M E I E N 4. 98%, [FI L STRAEE K2 -2, 03%.

4. 6 MEBHINEESRA ANBEE & T E TG 3

RN, AT AR AEES: A T H BB AR AR A A AEE
B RIHERT LT .

§5 MEAGHE

5. 1 IREMIAREEH~HEHNR

75 i H & ) o B S T ] (%)
1| e # st 1,445,595,368.10 80.43
Hrp: RS 1,445,595,368.10 80.43
Be% - -
3 | BEhEdas st 81,455,232.88 453
Hp: gz 81,455,232.88 453
B SCRRIESR
4 | REEEE
S RbATAE AR - -
6 | EARE ST 100,065,753.42 5.57
FHodre SEBr= m0 0 ) % R
& Rl




AU KR A RS R £ (LOF)2024 F55 2 Z IR

7| HUTHERRS H &M &A1 169,450,223.18 9.43
8 | HAth#™ 755,130.71 0.04
9 | &it 1,797,321,708.29 100.00
5. 2 MEBIRIIT WA R R ERTAHE
5.2.1 HEHREATIWA KRB BEA R ERTHE
SHiss: NRmt
oy ES] ARAME GE) 5%3%’;:*)%@“5“
A g RS B k. 8,929,018.40 0.50
B KA 89,909,422.40 5.07
C il 407,451,890.75 22.99
D BT #07. RR SoK A= R E R 191,512,214.00 10.81
E jen4 - -
F it 1,637,425.32 0.09
G ZimiEk. B 144,583,988.72 8.16
H {15 A 1,705,116.00 0.10
I SRR . BAEAE B EAR RS 251,566,778.27 14.20
J il 301,221,525.30 17.00
K S5 Hi =l - -
L FHL G AR 25 M 55\l 2,419.12 0.00
M REEEB T A MR S5 47,075,569.82 2.66
N IKFS PRI e it i - -
0] JE RS BTN A IR S5 - -
P BE - -
Q PR TAE - -
R A AR E AR - -
S e - -
it 1,445,595,368.10 81.58

5.2.2 EBRBITISRESREREREZRRHE

ARG AT

AR AT P B

BRI

5. 3 MEARIZ A RMME & Z ST 1 E LU R/ M HEF R RT 42 BEE R R B 40

SERAL NRMoT

e | BEAE | REaR | HE B | AnhE G | e
tefl (%)

1 | 600941 EREsp S A7) 1,276,300 | 137,202,250.00 7.74

2 | 601728 o HAE 17,248,340 | 106,077,291.00 5.99

3 | 600011 HERE[F b 9,580,000 92,159,600.00 5.20

4 | 601808 Hh IR 5,226,776 89,900,547.20 5.07

87T 031 T




R B ATR & AHER R 2 4 (LOF)2024 55 2 ZFEHE

5 | 300750 THERAR 498,163 89,684,284.89 5.06
6 | 600600 L A 1,220,912 88,845,766.24 5.01
7 |601288 LNV ERAT 18,581,600 81,015,776.00 457
8 | 601988 W ERAT 16,500,000 76,230,000.00 4.30
9 | 601398 T HRAT 12,439,329 70,904,175.30 4.00
10 | 601939 HEWERAT 9,382,300 69,429,020.00 3.92

5. 4 MEMARE BT M R B R A S

SRRAL: NIRRT

FFa figz b ARPME o) ofy 4 B E LU A (%)
1| Exfigr 81,455,232.88 4.60
2| BATER
3| &Rl

Horb: BURME SR
4 | s
5| kiR S
6 | FHASE
7| Al (AR
8 | FkAFH
9 | Hifth - -
10 | &t 81,455,232.88 4.60

5. 5 & MR A RE HE ST 1#E BN HEE R LA RS R B A 4

SRR NIRRT

HEE R

e | e fii 7 4 HE Gk ARME GO FEIHE EL
Bl (%)

1 ]019727 23 [ it 24 800,000 81,455,232.88 4.60

5. 6 W E IR A RMME o H 5 T E LB K /NERAS BIRT 142 B SCRAESS
BE B4

AT SR IR R FFA B SCHRFIESR -

5. T MEHRE A RME SR EF = FE LA RN EFRIT LA RERTEN

il

AREAMEIRARFFA SR

5. 8 & HIRIE A FMME o5 Fe & B E EL B /N HREAR BB TL 48 AGE S 3 B 40

AT A IR R AFFAT B

bl
co
b=l
H
b=l




FR R A IR A BNIE S5 #  E 4:(LOF)2024 4R 56 2 R

5.9 MEMARAR SR B IRBH X Z B LU
5.9.1 1R IR AT S BT I B BRF B A5 2 B 40
RIEAREE S FRE, AREASHBARMLE S

5.9.2 ARSI B AR BB HBUR
IR AR S G FME, AREAS SRR

5. 10 & HIAR A2 S8 B B U AL 2 0 i 9

5.10.1 A ¥ E R R BEBUR
RIEAR S SFME, AEEASEEHEIELS.

5.10.2 1 IR AL B 10 15 A S Rp A0 42 2 A 40
WRIEAREE S FE, AREAS RGPS .

5.10.3 A H R B BN
WA EEFME, AEEASEREGIHIEES .

5. 11 BB AR Mk
5.11.1

S L S F R AT T AR R B LRIARAT GIEZRRED 601398)  AOIARAT GIEZFAR
% 601288)  HEHAE GEFHIY 601728)  FERIT GIEFHARIS 601988) A AhiE (1
RAT ERRAWIRE TSR WA, AMEERSE R O —F A 2R AT, T
i

1. LRE4RIT GEFHUY 601398)

WA RAT AR A, ZUESFRAT NEIRE A R E . AHEI AT, SRk
RGeS RAKIEEATIRGT SR, 2002 2SN IIAL T

2+ LOWRAT GIEFRRAS 601288)

WRIE KA R A, ZIEFRAT NERE A BN E . WEIEAR TS, ERk
RGeS RAKREBEATIRNGT SR, 202 2SN IAL T .

3v HEBE GEFHRS 601728)

MRAE 2023 4E 7 H 10 HRA M A, ZUESR RAT A DRIE SRS BRI bl [ R B 5%
SR TR AR X RS R 5 4 B

MRAE 2023 4E 10 H 7 HRAMAHSCA S, ZFS AT N R OB B, A4 T H
AL [ FB S SR KD T AR X B S5 R 38 55 i 97 4 U

4. PEHRAT GEFHLS 601988)

809 31 T



R B ATR & AHER R 2 4 (LOF)2024 55 2 ZFEHE

WRYERATHIMR A S, LT AT NMERE A M2 s P hod SR, &
SBMCEBRE . RGEIBATIRST AR A, 2 2 2 E U I AR T .

X EIRUESR BB R RAE P UL . A 08 EIRIESR R BT R AE P 75 5 M Rk
AU 22 7] # B2 A 2R

5.11.2
AT G P BT HOAT A4 BRSO < A RS A R, AR R BN A
ANPRE b R BRI N RN
5.11.3 H A = H B
SRR NIRRT

FFR e o)

ur
Ji0

1 HARIE S 135,802.81
VA= -

ST IBEA

PSR

I IR HR I 3R 619,327.90

Hofth SR

HoAh

XX || N[N | W[N]~

fann 755,130.71

5.11.4 W EFIRKFA KA T 5 B AT $e 5 27 B 40
AT G AR IR ARFFAT AT F B ] 3 555

5.11.5 R & WK AT+ B = AP AL T8 52 BR A5 0L A 1
AT AR IR LB AT 48 SR A AETUIE A2 BRI Do

§ 6 JFHAEE OB

Hhz: A
i 5 WA 5 4 A0 AU A 580,042,908.55
i 5 TR 1) 22 4 FR D 40 17,278,635.41
P R HTHA 1) 2 4 S e (| 47 A 24,475,121.28
5 B R L SR R S 80 (y Eitsk /> BA-" 45571 -
R B A A Ik A 20 i i 572,846,422.68

§7 EEEHEANGHBEERERREAEEFML
7.1 REEBEANGHEESHBRIER

%10 71 11 ;|




FR R A IR A BNIE S5 #  E 4:(LOF)2024 4R 56 2 R

Hfr: A

T H 1%
5 W) N REA (AL & 1y 4,818,116.08
A5 HH I R] SE N/ ER A S A 5 -
0 A5 S 3 [0 S 1 /0% [ A7y A0 -
5 HAIAA S BN AT 0 4,818,116.08
5 BIHIRFEA AT S AR 30 B S S A (%) 0.84

7.2 &EHENZRBEARERREAR S 5 HAH
AN I < BN T 1 T [ AT B e PR AN IR e 32 5 WA

§8 ZENMHHEZF

8.1 #EXMFHEZ

1o rP RS B B O e b W LA T 2 4 B R W] 9 3CA
2 rP IR S MBS B O3 2 b o A A 10 B IR B BYAIE SR B 2k & (LOF) BEAZ ST

G
3. (B FUNKIE S RIE SRR R R4 (LOF) &5 FH)
4, (HEER KRG BHE R A 4 (LOF) #LE TML) ;
5. (HHEM R KR & TIE R R 4 (LOF) #8553 1)
6. FE BN EAEHLE. B
8. 2 TR =
W EEEHGR AT
Hodik: PRI AR FH X R RS KiE 7088 5
8.3 T
WL AT R A A IR A B BRI uG EA B, BRIt A Ny B R L 4
EHAEMRAF AR .

FREN ARG BUE SN, TEAAESEHEAFEESEHEERAT .
BRSSO R 400-887-9555
MdE: http://www. emfchina. com

HE R SEHARAH
2024 %£7 H 18 H

11 m 11 ;|




	§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


