AR PRSI 5 B IE

IEFETES 2024 £

—
.
|—a

RIS R

2024 4£ 09 A 30 H

HEEHAN: HRELSEHAFRAF
HEFTEEN: ERIEFBROERAF
EHHEB: 2024410 A 24 H



AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

§1 EEPR

BN MNE TS LEFRIEAIR S TR A B RIC . R FHERRREE A
B, RN L L R IR S R AR A ) O B AT

BEHE NERIEFR O AR AR ARG G FRME, T 20244 10 A 23 HEKT
AR S Fe bR AR IR B AR A, RIIE I N B AAELE R R 2K
e R B IS -

BB P R U LSS A B IR B JR N BERE B 4 B 7, (EANIRIERE 4 —
SEBLF .

BRI A GIHEAREH AR I BT A, 0T 7EAE 4R 5 DL n BT 2
e B AN 4 R4 5 U A 15

AR S5 FORERZ

AIREWIE 2024 £ 7 H 1 HiEg2% 9 H 30 Hik.

|

§ 2 H& Mt

FE G HRR W PR TR ETF
N TR Ak ETF
B4 AR 159899
oA 159899
Y (SR A2 5 B IR
A RAMH 2021 %6 H 18 H
A5 JHAR FE S A B A 300,977,729.00 4>
SO BRERAR TR R, 18 SR PRIER O 25 P2 AN R R 22 1 Ay
% Hbs o ARFEL 140 H X BRI O 5 RE 1) 246 XoF i 4% 1) 7F

0.2%LAN, FACERER IR ZAEHITE 2% LN

ANFE A T EER I GE A L HINE, B 58 4% MObR 1R B0 ik
1 77 AR S HA B R i e B I SRR R AL, JRARYE AR
R M 7 S AU AR Bl EAT A T B o (ELAE PR R
6% T B & TR e BB T AR R BUs 77,
B TN AT R OB 37 A 75 B A SRS AE P 1R A 5 08
THRORIE B SRR AL A, DUA S| KB IR ERFR 4R
B H I R AR EAR T (D FEE AR
s (2) PREHREUR G ISP AL s (3) AR
B AR TS R (4) BR AR Bty 27 1847 T A B
WK (5D FRRTREBURM IR AL S (6) ARIKITR
Bt IR R LA (7) HoAth T g™ B R A AT iR
AR R B0 & B R 4

81 312 0T




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

AT 74k H B R O 28 L PR 268 R HEL P R AE 0.2% L)
N, FACERERRZEISHITE 2% AN o A RS A Fa Hc ]
FRU 8 8w H A R 2R S BUR R R 2 . RV, <
B BN BRI A PR i 8 G BR R R 22— K
NI G HAh T B BLRMS LI IR B BRI L B 5
FRIEZF BB AT7E AR SRR . 2 5l 5t K et il
ESF AL 55 SRS . AEFEFEIE PR M . AT foi o Al
A B TR P B S

AV & e AR e e AR i %
AHE TR A e, FLTUHUSC R B TR 7K T v
ThiMEE S mligiEe.

U 25 $%$%Wﬁ%&ﬁ%%%@%ﬁ%%xfﬁ%ﬁ%é
S ) M BRER BRI PR RO 2 I, L XU IS 28 R AIE SRR )
TEHI R AL T 37 4L B XS 2 5 HE AR 1L o

FGEHA 78 i 4 AT BR A )

REIEAN HERIETF B A PR A 7

§ 3 EEM SNBSS HFERI

3.1 ZEMFHE

Hhr: ARt

FEW SRR WA (2024 7 H 1 H—2024 €9 30 H)
1A O SE -14,874,238.73
2. HH)E 51,156,010.22
3 IOALT- S5 35 4 A B AS R 0.1517
4 AR B 4 05 7 1E 207,269,426.15
S RIS AR B 0.6887

E: 1 BRI SHFARAEIERAT NN EAL 5 G AR, TG SEhriiat

P EART oy

2. AWC LI EEIRFE A WIRLE WO . Bt AU O &2 e fir 22 sh i
i) FBRAH G 5 A FBRELB3 2% S (KRB, A D9 A ) O se Bz in A 28 fe (L

AR o

3.2 H&EHERN

3.2.1 ARG HIES MR ER KR K5 RS R A & 1 HR

R N
/\r‘vﬁ\ \Qy:_!lf . . B

mg | PIPEE | g | WIHERE s | 00 @@
KD telgane | o




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

ik =AH 27.14% 2.72% 27.13% 2.77% 0.01% -0.05%
i 254 A 7.71% 2.37% 6.64% 2.41% 1.07% -0.04%
ok -13.11% 2.33% -14.89% 2.37% 1.78% -0.04%
o= -25.26% 2.08% -29.74% 2.11% 4.48% -0.03%
H34 4

TN -31.13% 2.03% -37.02% 2.07% 5.89% -0.04%

322 BEE & FARURES RIHHEH K ERRF) LI5S R LS AR
MRAEHI L

AP 2IERAETF R DM KRR SRR L E A R A 7 se EF 3 b

16.00%
8.00%
0.00%

-8.00%
-16.00%
-24.00%
-32.00%
-40.00%
-48.00%
-56.00%

— HBAEPIELTERAFETFRITHEIC

— BRI S TEYEETF R T AR b s

§4 BHEARE

4.1 RELE (RESZEPNA) i

a
A
d P WHL ﬁﬂ)]w Iﬂ!"ﬁ
! }"l'r.)'};ni"u' ‘lr'L‘ |
T L AT,
| g
I“"h q- lI||i|"| ! A
| r |
! A v r:?“i'w:ﬁlfr.'rj ! 1'.‘“.‘1 ‘x’:.ﬁll-'-"xf
b At P yatiy
vy ’“"'., il el W ‘.
" ‘l,‘ II\\I' le-l I:..
'Il* W,
II WUM
T
o0 ] [ =t L o — [ =t w ] o =t L [~ =] o =t (9] ]
o g g 6 o o 9 @ g @ = < < o o <9 o & & @
w ] ] [ ] =y [~ [ep] — 1 o [p] = o] =1 — o L = [ep]
o L] — — o o L] = — o o L] L] [] Al L] L] = (] =
1 — — — o] o] o [ [ o o o o [42] o <t <t <t = <t
o™ o o™ o™ o™ o™ o ] ] o™ o™ o o™ ™ o™ o o ] ™ ]
(o] L] ] ] (o] (o] L] ] ] (o] (o] L] ] [w] (=] L] L] ] [w] ]
o] o o o o] o] o o o o] o] o o ™ ] o o o ™ o

w4

u]

1

A}

%

EAEE R EEH
MR

e
Mtk

FEHR H 3]

BN

FIR

B

A
ez

i}

2021 4 6
H 18 H

12

IS I

2, Wit. 2012 4F 1 A AR &
HAARAT, BEETF LR, hBifsk
VOEHE TR, K
% 80 22 5 BT ISR HGIE - % FE 5 4

A7 _FAIETH 7% 80 52 5 B GRIE HIE 5
PRI B 4. YA 300 HhpE
SERCEFEHOIE S 4 73 4 R IR 300
VU R EOE SR 3 T 5 4. R e 4
RIEHAFREGE RS E LS. HEE




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

B [E A-H50 f8 8 F 77 #5554
(LOP). i _LiE#s I imAz 5 Bt
TRECGEH R L. HRTIEERET
Al Az & B R HOE S R 7 A 4
AT ANV AR K AL AL 5 B 78 R BOiE 27
WRESHER SRS LM, PUTIRIE
B 75 BAE L (TMT)50 58 5 B
RIBFOEH R E L. HRRIERTE
BAEEEP(TMT)50 428 5 B4 T 5
IEHRHRREEBEE S, HrthR K
B G B A e BOE R 3 B e 4. #
P HOIE A F8 328 5 B I e EOiE o
BT RS MR HIERM I 50 42 5 Y
TBEIREOE R A 4. i e
BIEIME 50 22 5 B R HE HOIE I 15 5 0
SRS R UE T A
Gy B BGFBEOE R T 3 4. FE Y
& 300 MR A AS 5 B R EoiE g
WIS W PIEFERE 5 BT
TR EOEF P54 (QDID. fHmE+
E = tH 5 5 K HUE £ s 5 B G 4E
BOE AR S . HE P IE sk E T
B X A2 5 28 1 3 A HOE 5 1 0
(QDID) . 77 FRE W 2% H 7 32 A8 5 71
VAN GV (A QT s A o S AN
P HOIE A FR B AE 5 BT I R EiE 2
B e R A & e
SR AL 5 B TR AR B ZR 45 0 ik
& FARE R SRS 5 B
TRBOE S G R AP A 4.
Fi IR A R AE &) BT I R EOiE 2
e F 4 Rl L 4 (QDID . 37
PR 300 22 5 B TR HGIEF7 £ T8 4k
& ARTIE SRS KR E 8L )
T TRGABEOIE Z7 15 0% 5 4 R i AU
e &R,

e 1. ARSEAERGLHIUEIN PN AR G ERAERH, R ERE2 BRI H L,
Lk o BN EAE D AR MRS UUER RER At CERD HIY;

2+ MEZFMLAERTFEAAEE AT EIEE & GEREeLENNES. BH. sREH
NG BN GBS B IMED) R UETR ML N 539 B R AR R E

4. 2 BEANRE P A S EESEERMFEHB KA




FHR IR AR BAF A 5 BTG R BOIE SR B R 6 2024 4R 50 3 FRJEAY

SEEHENEY]: RGN, AEEE BN (hie N RIDAEHIE S5 g5t
S5« (RTFFERIE R R R G EHINE) S5 FTEHE RN L % TSt o U AR 2
PAR AR G 1 HE g i A B A SR A e, AB S M B3 st IR U B AT
P 5™, AR AR AR I ATSE T, e RA NEORERF 2t ARG, He
BERAREEGI, EREERERE AN EIAT N, R E UL Es
FAEAE MR I A R RLE o

4.3 A VPG ETUH
4.3.1 ATV 5 H EKIPATIEDR

e EHN QR IBOEE I T IR M BB R, RSB A& 2 AT I
WRFN = FGEHNEI T A A ad SR vEs Rk e, il € WA Y 25 200 B o
U RESY . FEEEHAINA A BRRAR L, PSR RER RS, SRAGEHE
BB TR I ST AR K 7y, SRS R PAERBGEE A AT LA E sk, e
BURR A 75 E ™ M A s AL RE PP o R BN ST TR 18] W B T R R 50T
T8 AEBEBEIT TR T AAFAE S B AL A T A 211 il

4.3.2 REZHATAKIEHULH

HEEHNHEERARRRAS 2B B RS, MRS TRZ
5y R 2 538 (0 5] S 1132 5 o i DR ERE B AL ) 930 08 SRS it s 1 55 7 2 T A A ) TR) I e
F28 5, SeEENZORMKHE R A G LRI RIUKYE, AL REE, Sl
RAGEIF R LE AT BB I AL 5 55 B ob

AN, ARSI 5 B AR AL A SGE AR 2 R AT R ERAAT
NEFTABRAE S50 5 P ATE 50 R H A5 5 B 1R 330 58 5y Bl i e
2 H SR SRIAZ S 3 11 IR, R AR U A & TR 5E MK 7 21T R A IR AL RS 5
7 N R B R RE B AT 58 AR S i (1 K S A2 AT

4. 4 |5 A E ST RSB E AT

WEHIA, BORm IR AT R K, SIS, Qi 2RI, TR E AR
XS MWW 7 2= 8 A A REEWGRY MY, 9 A MRIHRiTERIESR T, HU7 31 A
APk R RS, HrbdEReR. i, WRHEE. SRS HENUAT L EKIE T .
AT G R ER AR IR B0 AE A R B F 4R B ik 27. 13%.

RTARFEEHAE, NSO, BIRIEECRIL .

4.5 WEH N ESKNL SR



AR PR AT 5 BTG R SO B 2R 6 2024 455 3

PR

RGN, K

4.6 WE AR ETE ANBEES T #ERE )Y
WEIN, ARG REAEES "

EHHHERT LT B .

\

§5 MBEAHAESWHE

5.1 R EE T HEREMR

S ERE KRN 27, 14%, RN SR KRN 27, 13%.

A TAR B IS S 0 BT N R A A

SRR NIRRT

TiH

el (o)

o R B B B (%)

B 558

204,595,178.61

94.27

;H\:EP: Elgj%

204,595,178.61

94.27

SRR

o 5 Wi 5 %

Hrb. i

BTSRRI

Rl S Er ey

ERLATAE AR

SEN IR G ik 5t 7

Forbe G V) 56\ I B
S Vil

BRAT AN, L&A 4

4,148,262.37

191

Hop5s ™

8,297,295.64

3.82

it

217,040,736.62

100.00

T BEARH BRI AT

I:I

BB E RS E

5.2 MEMIRZIT A ROBRER T AE

5.2.1 MEHIRIEHEBHELT U ROFARZRRAS

SRR NIRRT

(%]

NE Sl

KRME Co

o 3k B A L (%)

A

Zz\ $$\ W\ @j_k

B

R L

C

il

D

HJI. B R BOKAE A
BERL

2

R EE

ALilis . A hEAERELY




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

EraFna ol

Ll

H AR BEAE S BORR

55l

185,414,878.82

89.46

B4

18,779,746.00

9.06

D =l

A 5ERRE 55 e 55l

FFEABIEFERIBA NS5

KA IR N 3L B

JE B ARSS « ABFRAI AR R 25l

A

PA 2T AR

e R E AR

vlm|lo|=|lolz|lz|t|~]|—

G

it

204,194,624.82

98.52

5.2.2 MEHARBRBHE LT U ROFABRERRAS

SRR NRTTT

(%E]

e

KRehE Go)

A

SN N4

i 3k B E L (%)

B

AL

C

il 3 b

260,268.36

0.13

w)

BT T R BOKAE
FER.

R4

R AE &

A AR ATIEEY

o Q||

7 A ROl

P

F AR BAEAE S BRIk
55k

132,065.79

0.06

bl

Pl

AR 55 i 55l

BHEABT FUR B AR 55k

8,219.64

0.00

IR IR N L B

JE B R SS « ABFRAI A IR 25l

A

PA A2 TAE

St R E AR R

v wmlo|w|lo|z|z|c| R —

22
LRt

At

400,553.79

0.19

5.2.3 MEWIREAT A RENEBBE R BB Z R R A S
A HE AR AR AT VB B R 52«

87 0 312 ;T




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

5. 3 MAESARAZ A FMME b 2 S 7135 L K/ HE R B BSR4 3 A
5.3.1 MEFARIGBE B R A oM E G ST = B E B R/ HEFF AT+ 42 R

e g
GARAL AR
e | mmam | mEsK | HE GO | AnbE G | T rR
Eepl (%)
1 | 002230 SN 519,949 23,106,533.56 11.15
2 | 688111 EAPIYN 64,549 17,195,853.60 8.30
3 | 300033 [ A6 5 60,500 11,695,255.00 5.64
4 | 600570 fH A B 423,088 9,676,022.56 4.67
5 | 601360 —ANE 1,006,900 8,870,789.00 4.28
6 | 300339 T DA 224,800 8,400,776.00 4.05
7 | 600845 FEAG M 242,890 8,012,941.10 3.87
8 | 600536 Hh [ R A 170,292 7,136,937.72 3.44
9 | 600588 F & W 2% 576,580 6,630,670.00 3.20
10 | 002405 VY 2 [ 5 668,700 6,272,406.00 3.03
5.3.2 MEARFRRB TR A ME & B ST 7= E A /MR 85 48 IR =
e g
s, NRmoT
SR ook
e Ji ZEARHS Ji ZE AR e (B ARME GO R
(%)
1 301551 ToE AL 652 82,080.28 0.04
2 301589 WRES 284 62,536.80 0.03
3 001279 SR HTA 2,642 25,574.56 0.01
4 688615 HEREE 124 24,083.28 0.01
5 688692 IS E 60 17,607.00 0.01

5. 4 MEWIREF MM RN G HFB R A S

I G AR RARFFA 6Tz

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

ARG WIRRFFA 7.

5. 6 & AR A RMME oG 2 B E LB/ BTRT 42 B SCRRES

BE B

AT GAIR T IR R FFA B SHFIESR -

#
co
b=l
H
©
b=l




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

5. T HEHIRIEA RME S E ST HE LA DM HEFHIT LA RERRE N
il

ARGAMEIRARFFA SR

5. 8 MG HRIL A SMME 5 E G T35 LB /N HRA BB T4 AGE B 5 B 48
I G AR WIRAR ARG

5.9 MEMARAR SR BN RBH L Z BB
5.9.1 R IR AT S B T I B BRF B A5 2 B 40
ARHe AR AR RS BRI L5 20,

5.9.2 FESH BRI H KB BBOR

ARHE G BB IR AR SRR RS ER A SN, LLESSI R B A, B PR B P 4F
A8 TR IAR W A 2o B IEX AR SR AR, ST 11 47 DA e 8 B B AL 25 K,
Pz A ) R <

5. 10 5 RAR A2 S B H9 H GO 3L 5 1% 0L v A
5.10.1 A< AR L B R BUSR

A2 5 E G LN T A REEH G T R GRS, AR G AR b U
EEEN, UEHRENEZERK, &M EGN RS R GaEReR. EEH Y
el Ay, G GBI WA TR R T B i 5, IF R H R E
UG e B TE SRR, B B ACE, AT IE, LRBGUR LA W
A, PR B AL A I B XU

5.10.2 it EHIAR AR SR E K E MG R MR EH
ARG AR A5 R AT [ RIS 424

5.10.3 A3 H AT B B E TN
AT G AR MRS E AU 54,

5. 11 MHEAHAAMEMHE
5.11.1

SN S S B AT ZIUERBR AT GRS 601360) « FITENT Gl 35 1LRD
300033) AP FUAIF S [ & AT AR KA B A I ISR A, AAELEIR S ] AT — 4R Py 52 3

NITHETT. KDL .

#
©
b=l
H
©
b=l



AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

1. =A% GEFHS 601360)

WA RAT AR A, ZUEF RAT NAER S A AR BBk, 2 IR2 3 E L
FIRIAL T .

2. [FAFEN GIEZRAES 300033)

TRYE 2024 4 H 22 HRATHIMRA S, 1ZIESRRAT N R A3 BB 3o B 5 8 55
Jei b T R AR R DX A 5% B - — 45 T 5T A LUE

X FRUE S A R SRR T U AR S ONTRRCE R &, INE IR s R, &
TRVEZR A3 5 PR RAR T A5 G A DR RURT 2 7] 1) FE PR 2K

5.11.2
AR e B BE AR T A4 ISR B R ik G TR ) 46 B M
AR B ESR B N KN o

5.11.3 HAh B = H 5

P, AT N I

]

SRR NIRRT

pur
Ji

K £ o)

1 HARIE S 189,263.85

YT B R 8,108,031.79

YA

2]

2T TR

H b GR

HoAh

0| | DN | B |W N |~

it

8,297,295.64

5.11.4 REWIRFEHR KA T #E B H v F #e £ 35 BH 40
AR EE A AR AR ARG A T RO Al e e 5

5.11.5 RE WK+ 48 B B A AETIE 52 FRI% AL B 3 B
5.11.5.1 &5 R Fe I w42 B B o A7 AE 038 52 PR A V0 i) 4 B
AT A WIRFEEI T /T 1 44 I 52 AN AEAE LI 52 FR (P45 0
5.11.5.2 HARFRAR B 5 Bl 142 1% B2 R A2 A T E 32 PR 1 1 P U B
Suian: ARG

o . TIBZIRER 1) | HEEETEHE | WIEZ BRI
| RS RRERE s G | el () )
1 |301551 TeE ALt 82,080.28 0.04 | FriimisE sz R
2 001279 S HHAL 25,574.56 0.01 | FriimisEsz kR
3 | 688615 HEER 24,083.28 0.01 | FriimisEsz R
4 | 688692 B E AR 17,607.00 0.01 | FriimisEsz R

%10 71 FH12 ;W




AR PE 2R AT 5 BTG R SO R 6 2024 4R35 3 FREHh

§ 6 TFRAZESHHRSN

BT
i 5 WA 4 A AL A0 281,977,729.00
i A5 T HA 1) 25 45 BRI 47 0 129,000,000.00
P A S A ) 36k 4 i e [ 47 0 110,000,000.00
5 BT S 3R 0 AR B 8 (A A/ BA =" 51)) -
i 5 AR 5 4 A B0 A0 300,977,729.00

§7 ZEEEANGHBERRERR AR EIFN

7.1 ZREEEARFHERESHFRHNER

At 3 P B e BN s F BT B e BB AR R O

7.2 BR&EHENZHERRERR ARSI 5 WA

Al it S A B A BN Tois F A Bt e B AR RE e 5 S WA 4

§8 ZENMHHEHZF

8.1 &#EXMFHEZ

1\
2\

A T 2 M B B 2 O e oA e S 7 A < AT PR ] 1 SO
o IR 7 B B D3 S HEHEFH B PR AR S 2 RO TG BOE S BB 2k it

LA

» (@] > w
J M P

(HE R RS AR AT A 5 RO TSR BOE S B B R e e B ]
(HE R IR AR A A 5 ROTTGS R BOE T 3 B AT
(HE R IR AR A A 2 BTGB BOE I BB R e S5 i )

=

v SRS EE LSS BRI BRI

8. 2 FRIHh &

S E AR A A
Hudik: PRYIT AR H X PR R OKAE 7088 5

8.3 AR

11 0 12 m




FHR PIE 2R A 5 BTG R BOIE SR B R 6 2024 4R35 3 Ry

RSO AT AE AR R A A B R A W BRIl B B, B D[R] P BIE R A 4
EHAMR AR A

BB ARG BUERER, FTERAESGEI ARG ERHARAA.

% RS HL HLAG . 400-887-9555

MHE: http://www. cmfchina. com

RS E AR A A
2024 4£ 10 A 24 H

2

% o12 7 12 ;W

N



	§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 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


