HERUESF Rk R G BC B IR A BHIESF 5%
2024 £E55 22

\7U

B 5

2024 £ 6 A 30 H

EEEEN: PHRERESFRGERAA
EEEEN: HRBITROERAF
REZEH EHR: 202447 A 18 H



HEIE R e R & 2024 R 5 2 R

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

HEFE NHERAT RO AR AFREAR G S FME, T 2024 7 7 17 HER T ARE
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

e PN R U ARSI S SR ST S BRI IZ P 2 2 B0, (HANPRAIE SR 8 — S A
R AW SO AR IRRERI . B, B0 5 R AR B R A B A 2 I 1A

e S AN AR LR

A IS TR RS H 1.
A RAE 2024 4F 4 A 1 HiLZE 6 H 30 H k.

§2 ZE &= AR
F A TRiFR HARIE S (R P R &
4 FAUY 002938
Y (it LT R
He A FEMH 201649 A 7 H

T YA I < A7 BT

101, 475, 815. 79 43

BB H AR

ARk T A B AC R A 7 b 3 AR AT ML IR BE L 2, Fy s Bk
SRR E

B A ANFE el I KRB HC B RS . B SRS . BRSBTS . ol
AV AA T B S« BOIESL BT SRl . 57 SCRAIE TR BT Sm, BL
RS RIIAE 2 Wi

Nitsnaaze 3 50%*HHIE = 24 DA F B0iicas A8 +50% HHIE 2 s Bl

DRSS 2 45 AT AT GO A RAESF BB R &, U R A XU, i T 8% T i b
& Bk, MR T RS, B TR GT A SR RN
S i b

HEEHA AR BRI 27 e A PR A 7

HEEAN TH R AT B AT BR 22 7]

3.1 FEM &R

§ 3 EBEMFitrME P ERIN

fr: ARMIT

E B SRR

HAEH] (202444 A 1 H-2024 46 H 30 H)

1. A sl 3s

=7, 764, 303. 66

%20 11|




HEIE R e R & 2024 R 5 2 R

2. AR

-30, 439, 191. 05

3. VBT 35 5k 4 BiUAS B A

-0. 2887

4 AR & B HE

173, 541, 051. 38

b. WIARIE S0 B

1.7102

e L A OSBRSS AR N Betlicas . HABIRON CRE 2 et ER sl 1
B AR S O LIS R, AR Dy A 9] s B et n_E A28 Fe i (A2 sh i i
2. TR FE e SR ARG R NN ESE 5 3 SBT3, TSR SERRIR i K122

T HroT.

3.2 BEHERIN

3. 2. 1 BE&MPUHER KRR H 5 RN S B R 2 5 1 EL B

‘ NS
HHEIE KR | AEKER | SRt -
Bt o o TR 25 R bR O6) @—@
® WHEZEQ | HEIREEERE .
HZ®
E=AH —14. 54% 1. 35% —4. 22% 0. 50% -10. 32% 0. 85%
JU AN | -23. 48% 1. 77% -8. 45% 0. 70% ~15. 03% 1. 07%
B -25. 33% 1. 56% -9, 24% 0. 63% ~16. 09% 0. 93%
TE=F ~4. 69% 1. 66% -27. 35% 0. 75% 22. 66% 0.91%
oA 79. 76% 1. 63% 4. 34% 0. 77% 75. 42% 0. 86Y%
HIE4 A
71. 02% 1. 45% 8. 16% 0. 74% 62. 86% 0. 71%
o sy G e

TE: S Bk = IE PR 2 T AR 4R Bl i 2 650%+ I 22 TR Kol i 4 +50%..

3.2.2 HES & FAEMURES RTHHMEW KRR LI RS A fE i
REZHI B

=
=
o
-



rRARIE S IR S 2024 FEAS 2 AR

FR AR IE 2 A B P VRS R T B G K ER 5 [R) HH M 45 bl s Bk v A RS 3R 1) B SR AE A L
Bl
180. 00%
160. 00% ['h
140. 00% \\J
120. 00% f yﬂﬂ'\ ‘ %Wm“w
P > g M
&0, 00% uq
40. 00% /];W' "‘M I LB
20. 00% v \MWAN,J‘""MM«-«W" -
omhﬂmmnﬂwﬁmﬁmﬂ%ﬁﬁﬁ RN
~20. 00% W
T - O S T T T S T S S -
[ REERRSLRA R P ERKE — PRIESRESLRA BB EBEE
VE: AHEASFT 2016 429 H 7 HAER.
3. 3 HAh 34z
VE: Tt
§4 BEARE
4.1 &% (RESZLHE/PH) TN
EAREREE R | 5 Mol .
i = i
A BE Trmnm [ mEnm | G ke
W, HmERd, PEELE CBUE
W MO ER. 2014 4 7 H &£ 2016
2 AT BT R SRR AR
B=IM; 2016 4 4 HZ 2018 4 9 H{FER
4112023 4E 2 A 22
e Lo R I I T PP
e ATBRZE B 2018 4 10 A A 4R H br
WL B FR A ], BT A E R 25 e
W RIERCER S MIF AR R R SR ESR
o,
Ve 1. EIREEH AR EE A 56 e EEH B3, BT H BOAMRE A T A E R H B, St

E2 B IR H Oy A R AR s

2+ MEFF ML SGEM CGIEFRIE L ENMEE ., |

INED BIARTIE o

M R N G M B M B

4. 1. 1 BIRFAERSZ R E BRI B 28 1 E &2 3 F N E R R g

E: &

o4

7t

L1



HEIE R e R & 2024 R 5 2 R

4. 2 BEAXRE A A E G5 0

AN, ARGEHNRET QEFRTREE) S RGEEEM ISR, 5
VLA R AT I E . AB WG B UR ST R B Y e 7, AR 1%
RS AT T, e B A NSRRI i, AR IR S I BOR JBAT 2 & R AR Va1
e

4.3 AP ET A

4. 3.1 AP 5B RIAT

NTIRER RV E AR R A G/ B AT RE, RPIFE SN, AREEHENRYE
GEFHEFHEEE) - (AFHFRIEFRRESEHEANRBEEHINEG « (EFREESEHER
AR GRS RN SHEREN, @A T (BT EBEMS AT SEBINE) « (WEE
BV 55 5 5 A8 o A% S BINE) SR TGN RHI AR R . 2~ Al N R A AL I
FERIHE, Z5BEE. Bori—Riim e, —Riiinsl 5t E BiEsh, ERAFBRM. ot
T WERE S ZHPAT WAL F G E G SR AT . W T A SR s Bt 7T
SCFE, SRRBIAA SIS R, 5 F A DTIMAL 5 I Mg, R B A e AT
HeplaaEMFEEER, S SHEAT EHEVE . IR MELE, RIE T AR5
IR AT AN AT RREL

N EHIE IR A TR MR ERIE, PAT AT IR T,
AN, R BUE T 575 RIRAZ 5 LS S 5815 5 5 TR A2 54T

WA, AFXHESEIIAZREE A ARNEE O T . 1HRN 3HA. 5 HAD 2
FE B IAFRBSHG FR IR N Z M. 73 Hrai R, ARSI A 7 & 5l
ENVRE, AFAER I IAT N

I
ot
=y

~

4. 3.2 RERX BT AL H
KIREHIN, AFERFEREAES 5058 S AT M S H, FR A H IR 5K
LD W BN A Sy B 1 ZAIF S5 24 H S RS B 5% I

RN, RAEIASE A T BN R 2 5 A 2t s 157 1 58 5

4. 4 5 M A E SRR KSR E 0

24 T, BEARPCRAT R WA AELE . o> T AT WBCR AR DL LA B0 X
BrIR A, ATVVAREAE 4 T A/MERR R LR, CIRIDENIRR, EairlhRIE )5,
TATWAE R, (A B R L K TR SR BUAARRLS, T sk .

Fo5U 3 11



HEIE R e R & 2024 R 5 2 R

JUEHE BRI R P IE T TS, HRETHE, AT EARIIEA
B B, EFE=FFOUVTIEGT RIS, SELREAZITIZEPIRE, BERSEAT
M) H SR L, AT bR 2B b kg s HR, B N IBCROR BT i ) SRR S
FHAMT, e SR R ERBEA R, R E LA N T RUHT s AT bRt e A
] B A F) 2 SRR, RV BT 2 8 _E S (A T 37 AR B T B 2 TSI R A 4 S B i i R A,
FAVRIHFF BB W QU AR KRB SRR B T2 BAh, Bk BB RBOR I st it 4
ARG SEE PRI T RO A S

24 T RAUKIB RS T8GR B BHT 25 &AL, NP 1 & S I i B, ARz w
G0 T R € SEORL 2GRN ST SRR LE 51 o 2 TR 29 BB A AR Ab T I3 SRR, s AR RO RC B IR E
P2 R EEARYE R 25T WA & AR A S A R IE T B L], SRR A
FEAETE BT EERIBRI o

4.5 HEMNESE KSR
BEANRE ARAFESBBIREN 1. 7102 J6; ARG FRE SO FHEIG K F N-14. 54%, bk
S LU 2 % -4, 22%.

4.6 MEHNESIFA AHRE S H 1 ETE Y
AT AR N AAEAEREL: A TR B SR BT 200 A&t P (1S T

5000 J3 I
§5 MHRAGHRE

5.1 MEMRESH~HEHR

e it H & G i 3 S BT PR EL A (%)
| Bt 159, 884, 655. 00 90. 41
Hore SR 159, 884, 655. 00 90. 41
REeH % - -
] WA 7 45 7% - —
Hr: gz - —
B SCRFUE SR - -
iRl L A - —
SRATA R - —
SN IR 4 il % - -
Horpre ST IR R SE N R 5 4 il
F
T | AT R AT AT 12, 436, 246. 56 7.03

g

/)

Foen I 11w



HEIE R e R & 2024 R 5 2 R

oA 57

4, 529, 200. 00

2. 56

aif

176, 850, 101. 56

100. 00

5. 2 WEMRETAT L R B ER R A G

5. 2. 1 REHIRIATI R FARER R LS

(v

RIES

KReME Go

ik 5

SR EEL
Bl (%)

N N4

R

9, 635, 000. 00

5.55

il il

141, 001, 351. 00

81. 25

O O || =

BT BT R B OK A PRI
I

R4

R A

5, 473, 104. 00

ALEB . BRI

18 A Ol

5 RAR AR B AR RS

R4

4

AR 55 R 55l

BHEART FEAEANR 55k

3,775, 200. 00

KA PN O L0 B

JE R AR SS  ABFRA I A AR 55l

A

DAL TAE

b R E AR

"o |Tv|o|lZ2|=2E|I0)"R|H9|IH|ITm QT T

é,—o

IRH

=ann

159, 884, 655. 00

5. 2. 2 MEHARBITIUARKGRBEREBREREHE

s ARG B WSS RE

BB, TR

5. 3 FIRIEA SHE G E SR E LB F R BE R R A
5. 3. 1 REHIRIEA FOME 5 ZEF ™ E LB KNP R BT+ 48 BRI 9 40

e | REMAR | BRESK ([ BE B | ARNE o) | HEESESEEIE] (9D
1 688266 FEbmifi 24 225, 000 12, 199, 500. 00 7.03
2 688062 LA 396, 823 11, 484, 057. 62 6. 62
3 688192 T2 243, 400 8, 966, 856. 00 5.17
4 688235 [ERuz Tl 8, 572, 160. 00 4. 94
5 600521 g2 500, 000 8, 525, 000. 00 4.91
6 002755 IR 840, 000 8, 106, 000. 00 4.67

% 700 3% 11




HEIE R e R & 2024 R 5 2 R

7 688331 REEY) 182, 555 7, 886, 376. 00 4.54
8 300049 A A 152, 800 7,691, 952. 00 4.43

002019 e LR 2 600, 000 7,416, 000. 00 4.27
10 688578 B 110, 362 7,034, 473. 88 4.05

5. 4 WEHIRLFFF MM REBHFRRAE
E: AREAMEHIRRFFA 657

5. 5 MEARIE A SAME 5 2 S B 7135 LI K/ HERF B BT L4 5 3 A 40

T ARG WRARIFA 657

5. 6 MEHARIZ A FMME o 2 & 7135 LL I R/ D HEF IR+ 48 B SR ESR R R

Gk
T ASFEEAR T WA RRFAT B SRR -

5. T MEWARIE A RMME G ESF#E LLFI R/ D HEFRRT LA SRR R BI4H

E: AREAREMRAIFA SR

5. 8 MEARIE A FAMME i 2 & 5735 EL 5 K/ N HE R O BT 143 BUIE R 3% A 40

T AIEEARE WIRARFFABGLE.
5.9 MEIRFE SRR KB IEHI B 5 18 0L it A

5.9. 1 IREHIARAESHH IR B K @45 28 B A
T AREERTEER BB BIRI, TR

5.9.2 AR SEBBIIP R P BHBOR
AT G GEEIAR U BARITE, TR I B EUR

5. 10 | HHIRFE S B F 1 EH GUH KL Z1HF LA

5.10. 1 A H T B 5 BB SR
AIEE R GEBIRUIE E UYL, T R R EUR

5. 10. 2 I HIRAE G0 E 7 3 B 45 A4 2 B 40
T AR SHBHEEIR AR E UL, TR

5. 10. 3 A3 H R R S B FZ VM
AR FE 4 B B R R 58, TOAH BTN

o8 U I 111




HEIE R e R & 2024 R 5 2 R

5. 11 FEHA G MHE

5.11. 1 AEGHRH AT B IEF K RT EEAPRE MBI E TR AE, K
FERE g Bl —FENZBIATEDS. LATHER

A EFATI “RRZ” RAT EARHTT A2 A7 IR A R AR S il H AT —4F N 2
) B IE S B B R Oy S T R AT B A

ARIEEFAN “REEW” BRATEWRREAEMHIZ) (RS ) B A7 BR 2 =) AE3R 5 il H Al —
5 523 RRIESRAZ 5 BT R I A Mt

A BN S UNER A O, AE P AR I S AR & 15 [F) il B EAT 0BT HSRE

ARSI BB AT AR (0 H A R AT T AAATIR BB fR T ISL S, e 5 i)
AT — LN Z B AT DT, TR
5.11. 2 ZEHWHME+ L BMERTE HEE S FME K SRR EE

AIEGAR G IRBRE AT+ A BT, AAEAEBESE 11 S 1 (R A1 P S 1 2 A i

52 o

5. 11. 3 HARBE =Rk,

5 R & o)

T
df

FHARES 119, 843. 44

NSRS T 53K 4,249, 472. 17

2SR -

SRS, -

NUSC FR O R 159, 884. 39

b SGR _

HoAh -

0| N[ |O1 |k |[W ||+~

& 4, 529, 200. 00

5. 11. 4 SEHIRFFH HI4b T 7 U 0 w] 3 #5355 A 20
T ARG AR T WIRARFTFA T H B0 655

5. 11. 5 | EHIARET 4 B E P A ERE 2 R B AL i B
T ARG WIRATT 4 IR T A AETRE 2 IR B SR

5. 11. 6 BEA A& FHERHALSCF IR IR 2

M PO TN BRI, I AN 5T I 8] AT REA7 A R 22

§6 A ES IR

Foom oI 11w



HEIE R e R & 2024 R 5 2 R

BT A
i I35 4 4 0 e 0 109, 519, 474. 11
i 30 1) 5 4 5 PR U 47 0 6, 421, 815. 48

Ual: T T 1] e < B [ 40

14, 465, 473. 80

UL =T D

T T 130 1) 2 < 47 ) ﬁﬂﬁﬁ(ﬁﬁﬁ

e ST AR S, < 4 A0 A

101, 475, 815. 79

TE: S H RS AR BRI, BRE R S F

§T HEEHANBHEFREBRREEEH R

7.1 REEEAFHERESHFZHNER
E: AREARME AT HNRTFAAREE.

7.2 RSEHENZHERRERRFRE S5 WY
TE: ASFE AR W B RIS H 6 B4

B AL E

§8 B R E R HMEERFR

8. 1 IEHIN B —BREFEE S ELAIXBIEGET 205891550
T ARG AR A A B — BB R R S BT L B R AT T B BB L 20% 015 L

8. 2 UM B & PRI MM EEE R

¥

9.1 FEXMHHER

§9 ZFEXFEZ

1o o M 2 v PR AR UE (i e b R C B TR & T ISR 4R R A v E M I

2« (P HUETFE R L R R E R &

RUESF B I SR G A F)

3y (R ERAIEZR A e b R I B TR A TR I3 5B R R U U0

4. EHRERAS
5. G E BN ST BERALIE

6. FEEIEE ANRIAL ST BEAEAHLIE

7. P ERIENE 2 2R Al SO

9. 2 T =

ERIL7I
EE I

o100 4k 11 50



HEIE R e R & 2024 R 5 2 R

HEEHANMEEICE NN AT, HEETHEE AL MY www. boci funds. com.

9.3 &R
P T DLZE RO 1) P 5 B4 P\ S T8 N T G B e b, 1) 5 [ B 4 A 1 A\ S

4=k www. bocifunds. com £ [ .

3=

R B PR RS B AR R PR A
202447 H 18 H

% 110

Dz

117



	§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
	3.3 其他指标

	§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 报告期内基金的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序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序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序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
	8.2 影响投资者决策的其他重要信息

	§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


