HARIEF M ERE RIEREER A BIEF R
2024 F38 2 2

\7U

B 5

2024 £ 6 A 30 H

EEEEN: PHRERESFRGERAA
EEFEN: PEERBITROERAH
REZEH EHR: 202447 A 18 H



FHUIE TR I BRI TR & 2024 FF5F 2 AR

§1 EERR

HEEHMANEF S, EFRRIEARE IR AR EIC . R FUERR R aE R,
RPN AR E S AR 78 B R AN ol SO VR BT A

FEFEE AP EE AT RO A R A ARE AR S FRME, T 2024 7 H 17 HEK TA
WA I SSARIR . A ER A A SRS FAS, RIEERNEAAERRICE. RSER
NE AN DN b

R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A

RSN GIFAREHARRIL. SH R, Bot 8 EAF AR R Al LA 4 bl 134
He RIS UL P S LT

ARG I 55 B RER W 1

AAREWIE 2024 -4 H 1 Hig® 6 J 30 Hik.

§2 &= AR
Fe L THFR HARUES I E ARG IR TR S
H e T 002601
S e (e RLIFRIFF IR
HEeEFAERH 201945 A 10 H
et TR FE 4 0 AL 141, 419, 517. 97 4>
e =k N TE R B 28 W 7 R[] 5 A s 2R R R R TR C B 7 A R SRS T

M AW i L2, 5 & PR KU . DRI HRE 5 B2 s P A AT 32
T, JIRERS Rt R [l

BB MG AN i B O B S . B SR B IR LS (ISR BT R
IESEBTHNG ) [EE I AR SR B BB s CH AR A IS . Wit i
LIRS . AR E SR « ST img . FIZE BRI EmE . (5 HI R R0 5E
SRS TR BT SR . TN A A AR BT RS . B SCRFIE TR X
BRI, DU KA e YA -

b 45 b A ik i 60% X IR 300 FEEL 26 2 +40% X 1 [E 25 Mg Bl s %

A YA 2 R AE IR TNE 03 4, UK AR = 1 08 i 3 3
&, AHEMES, MR TREMES, BT IER RIS TR
B it

REFHAN H R I PR IE 25 B 00 A PR A ]

BEEFEE N Hh [ B B RAT I AT BR A )

§ 3 EBEMFitrME P ERIN

3.1 FEM &R




FHUIE TR I BRI TR & 2024 FF5F 2 AR

. NRHIT

BRIV EER N

WA (202444 H 1 H-2024 46 H 30 H)

L AHIE S

&

-9, 286, 164. 15

2. AR

-15, 479, 971. 19

3. BT 213 & 0 BUA A )

-0. 1070

A AR B HE

153, 304, 732. 55

b. WIARTE S0 B

1. 0840

e L A O BGEE RS AR . Betlicas . HABIRON CORE 2 et ER sl 1
BRAR S O LIS R, AR Dy A 39] E s Bzt n_E A0 28 Fe (5 A2 s i i
2. TR FE e SRS ARG R NN ESE 5 3 & T3, TH SR SERRIR i K22

Ty

o

3.2 & B EHREN

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

N%5 =308
HHEIE KR | EBKR | gt -
Bt - ‘ TR 25 R bR O6) @—@
® MHEEQ | HRZEERO -
HZ®
HE=AH -9. 05% 0. 95% -0. 86% 0. 44% -8. 19% 0. 51%
TESNNH -14. 13% 1. 07% 1. 55% 0. 53% ~15. 68% 0. 54%
o4 -34.93% 1.01% -4, 71% 0. 52% -30. 22% 0. 49%
HE=F -19. 60% 1. 68% -19. 16% 0. 62% -0. 44Y% 1. 06%
oA 3. 81% 1. 66% -0. 94% 0. 68% 4. 75% 0. 98%
H3E4 A
4. 40% 1. 63% 3. 07% 0. 68% 1. 33% 0. 95%
o sy G e

VE: LGSR HE=60% X JPIR 300 FEEUA 2+ 40% X A 57 75 A 48 B0 s

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B A MR
RBZHI LB

=
=
o
-



FHUIE TR I BRI TR & 2024 FF5F 2 AR

PR UEZF I ELA R & R THTHEIG K B

3 [F) Bl 25 b e i oS i 3= i I S A E B EE
23]

110. 00%
100. 00%
0. 00%
80. 00%
70.00%
60. 00%
50. 00%
40. 00%
30. 00%
20. 00%
10. 00%
0. 00%
-10.00%

|

/

N

]\
u,w rﬂ}f

Mmf A
M-’"ﬁ"ﬂ e’ W‘\,x.;fr-f*'"”

/1(1 M
W'\
%
'r.\mh
AN
W

e ™

&{;i

J
gi e
g

=3
N
Lo -}
T T

2020-02-28
2020-06-05
2020-12-18
2021-03-26
2021-07-02

2019-11-22
2020-09-11

o~
=
(=]
o~

2021-10-08
2022-01-14
2022-04-22

=
T
o4
T

2022-07-29
2022-11-04
2023-05-19
2023-08-25
2023-12-01
2024-03-08
2024-06-30

o
(]
=
o4
_I_

o~
=
(=]
o~

— PIRIEFNEFIEE S ZIFEGIKCE — PRIESNERRESS

IS

=
jins
o
BF
¢

L-:|H+

VE: AHEET 20194 5 H 10 HIHIE LA PRI E R E R IFAE RS AIE R R 4.

3. 3 HAh 34z
VE: T

§4 BEARE

4.1 RELE (RESZENA) 6

A | RS

EAEE RS2 HIR

ERAE | BEEH

EFF Aolk
FR

B

AIEE
HELH

202342 H 22

MR r

10 4

AR, WlERFTE A, hEEEE, CEE
IEF F 4 ML B A%, 2013 4 9 H & 2014
4 AATER TR I A PR A ),
FEARAT VLA MTI; 2014 4F 4 H & 2015 4F
10 AR FAERUE SR B AR AR,
FEARAT A BT 2015 4F 10 H & 2021
T MEIRT R EEESEREGRA
H, HAERE LT, 2021 4 7 Aot
R bRk g A A BR T AR IESR
B BB A BUIF R 5564 (LOF) «
FRUF SRR AT D I SR UE SR T e 4
HRAEZF I B A 1k RAIE T B IR A AR
TEh G PEUEF LA AR & BLIE R
HREHEZH,

b

e 2 BRI H A 6 R A2 3

2+ UEFF ML SGE N GIEFRFE 2 E N

% 400 3% 111

Lo AR IDORR Y 2 =) € (3 F H 8, B H DRI 2 =i e i 100 B Edk

FAE SN 6= UNAU YN NS K=y g



FHUIE TR I BRI TR & 2024 FF5F 2 AR

INED HIAHTHE o

4. 1. 1 JRFAERLIE B P BT RIS B 2 3 e 420 28 ) B/ 2 O 752 I 1 0
e
4.2 BENHRE A AR S E MM T 180 A3

ARG N, AREEBNRIET GERRREESE) SaRFEREI L EES
YW EAT R A IE, AFMSREH . BIUR ST SR BEA G I 2R e 97, R 8%
H B HTRTEE &, AEEE I #RA AR B 2, AFAERAE MR BT R & &
o

4.3 AR HEF U

4.3. 1 AP BHIBERHATER

N T IRIEA RV E ARSI A G /B AT E, RIS G, AT HENRYE
GEFRFIEEE) « (AFFRIEFRBEEGEHAMEEHING « (EFREESEHEA
R AR G TR PR SHEAEM, @A T FRVEGEMINE) (B E
BV 55 5 W A8 o AR SRS E BINE) AT ORI AR R . AT B A R AL I
FERHE, 5B SRl —20in e, —glinil 58t @ Bins), RO, ot
T R L HPAT WHBTPAESF BT BEVE S R . 0 TE R A SR AR B 7T

=

RiiN
(g

m}*

SCEE, BRI STIRIR SR, 52 5 S AT S AL 5 I S A, SR DT BN A D o i

AR AR, X5 BT AT, B T PME TR, HE T AR5
DE N e

AT AR AT AT, BUTFR AT AT, TP IT RS T
HRAE P, R HIUE O 520 I 5 WA K 5 281k 28 3 058 317 4.

WA, A FRRESIA R RFEREE O F (e 1A, 3 HPL 5 HRD 4
R EFIEA ANR SVEAL A R 5 TFIRAE Sh R 400 . AMHT A, AL 4 g 6 VL
EATRE, ARG,
4.3.2 REZHITNHE TR

AN, ATV IR BV A S 5B ATFER LS T, RRERH R ALK
SHe/b ) B0 A2 S BRI AUE 524 B BN B

AN, REIURIE S T i B EOR AT SRR R 425

Fo5U 3 11



FHUIE TR I BRI TR & 2024 FF5F 2 AR

4. 4 WE AN E SR H R RS ES

2024 FE "L MYRRG M7, WiHEEBERMmMIS, WISBOR, DURAIZER) R TTE 2 7
b tE. RIS, RAVAA OB, B4, MR, R, RS
BISEIERBA R, THT. FRSRORIESTE . WIRERAI R T LAY . 1
WA b A ENL S BT TS IORF IR EE, BR T EZG . . AOMSRNE,
BC T T AU ST A St e . b B S A B B A T A HETE,  IUR 0907 1) — 2R AR
SRR R, U B, ARG EECE BUNA & SR, AR USRI
AbF P AL, AFAEBCRRO P ZE: LA T ARCRAE A S N TR e RGP i3 T 28 2 A
RS, M ek AR EVEN Ly, ARRAA BB AR ™ i A I _EAT T A B SRR L
3, BRANBEE N TR SR MRS, R NG, [ N ANEISE TR RERRIT % KA
R G GBS BTG, FEERE U T RS, DRIBL ATt P46 0 K K A Jm A S5 PRI 4 2 4
FOA 01 0 39 3 5t o

SEAE AR R KA T, BATHIGE A L IR AT SR AT AN 28 71 4 4 RT3
VOO, DRLEARGE S, FRATEEAE KR R f R A RO OB B (OB ISR, B
TSR AR S SEAR R AR E R R K v R R R R (AT A A A A
LR, GG rR e, TR BTASUR. (R ERESE, FE0Rik & AT AIg 4 455K
IR A mIAT IR, DAY N ok R K R
4.5 |EWAZE KW SR

BREARR LG PR ATESMDFIFEN 1. 0840 JG; AR FFE S M HTHER KK N-9. 05%, A5
Bl 5 L HE IR 25 2 0. 86%.

4.6 MEHINEETA ANHERE ST E B
ARSI AR T A AR S A TAE H B R AR T 200 A B2 & 557 1#H IR T 5000
JITe s .

§5 BEHEWE
5. 1 REMARESEZHEHN
Fe TiH &/ (o) b3t B PRI (%)
1| B 135, 709, 016. 62 87. 54
Horp, 22 135, 709, 016. 62 87. 54

Foen I 11w



FHUIE TR I BRI TR & 2024 FF5F 2 AR

B - -

] 5 AL 2 3 B¢ - -

Horp: fige - -

VXIS - -

AR - -

SR AR BT - -

KNG Rl - -

5%

Horpre KW 1 SR NGRS R
F

AT IR LA A e it 18, 465, 133. 07 1. 91

Hoph 5 7= 856, 525. 94 0.55

it 155, 030, 675. 63 100. 00

5. 2 MEHIRIBAT WA RPRERFE A S
5. 2. 1 MEHIRIATW A R FARER R LS

R T ARBME GE) 5giﬁgfﬁ%
A PR MRS i il - _
B Rk 8, 594, 561. 00 5.61
C [HliEk 95, 381, 421. 18 62. 22
D (M. #Tg R KA AR

N4 1, 065, 000. 00 0.69
E (@5 6, 010, 752. 00 3.92
Fo R mEE 126, 027. 00, 0.08
G sk, g mEl 8,412, 716. 00 5. 49
H o |1 molk - -
I (& BAL S AT S BRI S 1, 910, 000. 00 1.25
T [l 3, 561, 467. 00 2.32
K (5=l 9, 163, 072. 44 5.98
L [FLBERIRE 45 AR 45k - -
Mo RFEERE AN AR RS - -
N KA IREEFNA et H - -
0 ERMRS. BHEAMHANRS - -
P #HE - -
Q |[BAEMMESTAE - -
R b RERER R 1, 484, 000. 00 0.97
S |4%AE - -

it 135, 709, 016. 62 88. 52

5. 2. 2 EHIRAT WA RIOBRER R ERRAE
T ARG HBHEH R O EROE RS CE, TOH RSO,

BT 11w




FHUIE TR I BRI TR & 2024 FF5F 2 AR

5. 3 FRAE A SEMHE o He e B 719 H LA R/ INHE P B B S B B U 4
5. 3. 1 REHIRIEA RME 5 HE ™= E LB N R BT+ 48 B R B R 9 40

e | REAR | RESR ([ BE B | ARl o | HEEESTESEEIE] (9D
1 002475 SLHRE % 180, 000 7,075, 800. 00 4. 62
2 300274 FH ' FLE 111, 986 6, 946, 491. 58 4.53
3 601233 ) B 300, 000 4,788, 000. 00 3.12
4 601668 H ] 5 800, 000 4, 248, 000. 00 2. 77
5 002384 RIUIKEE 200, 000 4, 140, 000. 00 2. 70
6 600325 R A 612, 000 3,978, 000. 00 2.59
7 300373 AR 100, 000 3, 890, 000. 00 2. 54
8 600377 T RE 300, 000 3, 780, 000. 00 2. 47
9 300750 THER A 20, 000 3, 600, 600. 00 2.35
10 600585 IR KTE 150, 000 3, 538, 500. 00 2.31

5. 4 MEMREFF BT RORER LS
ARG AM A IRRETA 657

5. 5 MEFARIZ A SMME 7 e &3 7158 LU /N HERF BT T4 B 33 A 40
T ARG WIRARFA 57

5. 6 MEHARIZ A RMME o 2 & 71#E LL I R/ D HEF R RT+ 48 B SHFESFR R R
Gk
T AT EAR A AR AT B SRR -

5. T MEWIRIZA RIME SR SH#ELLHIR/NHEFRET LA RER BRI
I AREEAREHIRRFFA St /B

5. 8 WM FHFHIRIE A RME 52 S T ™ 3E HBI KM HEF R BT L2 BUER R B 4
T ARG AR A RS A BLER S .

5.9 MEIRFE SRR KB IEHI B 5 18 0L it A

5.9. 1 REWIRAE S B BRI 77 R0 21 B 40
T AHE A WIACK A A6 9 5

5.9.2 AR SEHBIIP R P BREBUR
AN AR IR S BB AR AR RSB B A SN, DL OR (B A, 72 KU T2 (AT 3R T
AEEEEN, 25BNy, DR BEREHS RGN, SCeEH G SRR

BEAh, ARSI eridofg 1 IR S BOORNS i A UM K0 R IS . KBy 21 S Rp R 00 T IR sl
% 8l 3L 11 1



FHUIE TR I BRI TR & 2024 FF5F 2 AR

UL LUEA T4 R DL
5. 10 EWIRAFEEB B EH AR 57 0L A

5.10. 1 A3 H R R B R B
ARSI B RS E R, TOAl R BUE

5. 10. 2 #REIARAF: S B 1) BT B2 1A 25 B 40
T ARG GHLEAR U E UYL

5.10. 3 A A H G Bt 8B A
ARG A RS S E G R, TR .

5.11 BEHESWMEMIE

5.11. 1 AR SR FE AT TBIUESF K RAT EEAP R T HABMEMITLRAE, K
FERE gH Hl—FNZBIATET ATTHEER

AFEEFAN T Y R BRAT BRI T W A B A A IR A =R g 1) H A48
PN 52 BI|_EIRFIESR A 5 P K M A I o

ARFE G PR B VIR B GHE R , AR AR I S VE RN I & 5 TR A HEAT 3BT O SR

ARSI G BT HTRT A4 UESR M A R AT T AR ASIIR MBI A T L A A, SRR T i

B —EANZ B ATFETT. AT 1E T .

5.11. 2 W B+ LA BMEREE HES A FME K FEREE
A ERFE AT H AR, AR Tl S e & R RLUE S B e AR

5.11. 3 HARE =Rk

e B S & )

1 17 HARIE S 129, 664. 43
2 |MUHEREHE R 632, 936. 17
3 |BSA -
4 MR -
5 |BUSCHI K 93, 925. 34
6 AR _
T AR _
8 |ait 856, 525. 94

5. 11. 4 SEHIRFFA B4 T8 B0 K T R B it A 20
TE: AR IR RRFAT HIAL T YT vl e #5157

Foom oI 11w



FHUIE TR I BRI TR & 2024 FF5F 2 AR

5. 11. 5 B WK AT+ BOR rr A7 1EILIE 52 BR 15 4 Y i B
T AKE A A 44 B B2 P R AEAE LI PR AL«

5. 11. 6 BEA AR FHER AL SCFHIRFR 2
BTSRRI M5 & THI B ] R AL R 2

§6 FFMREE &0 i B
BT Ay
e 15 B A 35 4 4 B A5 146, 796, 457. 73
e 15 1 ) 2 4 i R D 47 40 2,959, 303. 67
il s SR ) 3 4 R R [B] 47 8, 336, 243. 43

i WA ) SR S 3R AR B A (4 20003
/DLL “=7 3HB))
e 15 HH A R I 4 A B A0 141, 419, 517. 97

VE: S HIER S AR B BRI, ERE ] 4 B e A

§T HREEBENCHEFRERELAEERHF R

7.1 ZREEEAFHRESHFZHNER
T ARSI SR E AR EARE.

7.2 R&EHENZHERRERRE ARSI 5 WA
TE AR A 5 < A8 BN RS P 1A 8 < P B B SR TR B 4

§8 B R EH RN HMBEERF R

8. 1 IREHIN BB REFEESHFELAIX B EGET 205591550
T ARG AR A B — BB R R e AL B R A A B i 20% A L -

8. 2 UM B & PRI MM EEE R
x

§9 HHEMFER

9.1 H#EXMHFER
1o PERER TR ERIESR R A 1 5 IR G BUIEZR R 08 2k S R e S AR ) S
2. PHRIEFIMERIE R G B R A MIE R R e R ES

=t

o100 4k 11 50



FHUIE TR I BRI TR & 2024 FF5F 2 AR

3. FERUEF M EDRG % R C B VR A ROUE FR 4 T SR Bl
4y EEERAS

5. FEE M 55 TR LA AE ML U

6. FESHTE Nl 55 BEAs LA RIE L

7o R M 2 R I A SO

9. 2 Tt R
R 6 LR &8 NALAh, RSO R G BT

9.3 &R
P2 AT DLTE TR 18] P 25 5 4 P\ S T AT G B ], ) 5 It B 4 A 1 A\ B

£ 3% www. bocifunds. com £ [5

R E PR UES Bt A PR A H]
20247 H 18 H

1100 3t 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
	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


