AR KESRIET R REE

(LOF) 2024 £

—
.
|—a

532

=5

2024 4£ 09 A 30 H

£ 4=

HEEHAN: HRESEHAFRAF
HEFTEEN: PERITROFERAF
EHHEB: 2024410 A 24 H



R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

§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

BEEHENTEEITROAERAFRIEARESGRME, T 20244 10 4 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 HE& Mt

4 TR R R KRS (LOF)
N TR FAR K LOF
B4 AR 161706
oA 161706
e (Y i RARIF KA (LOF)
A RAMH 2005 4F 11 A 17 @
ety BIR B S A0 B 300 565,824,002.54 43
K 1% 32 i T E 255 A L F5 Aol AT R B 1)
7% Hx PGB, RS RS BT HE N NS BiRE A A TR

K R R BEA R fE

ARG N FH AT IE 4 N ING 5 3E 3 B AR A%
RAY, Hh A B ER R . i R R M
B B HoA . BEEIHk Al SRS IZE/0HT 245 PFG
HETE R EMA KU B 25

REL B E. IR LGN 75%-95%, i K&
& BRI 5%-25% (Horr, BlEsEIM HAE—F
DA IBUR 5 AT 5% ). ARG NRARIRS,
TE— RGO, RESARKIAT KR~ AE, BER
FHORFRA X R m R ] o 7R DT S B R, A
HEFHNBHELE ING FIRAEA, RINERN
WEE TR, TiinERL ING R B
iR FH B 771 o B I R g i S T A AR T I A

810031 T




R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

AR AT R B 700, 0 2 T s 5o i e 3
TR E A PPl . AR SR KT ER T, A
I T LA — AR S IR B € B AR A S R T 4
B AK€ EfEbr, 2 HE T AW EE I M G
BB E s 37 il e 2 T 3 A i35 11 3%
B2 47 s BRI IREER 3 5 52 T 3 B ARDR
BB T, KR AT A 55 15 3 B 3 A H R
fitio B ERNETRARKMEERE0 Tk, B icE
FEAPRAARYE P20 45 R AT

AT G (ISR B R BB T R R e VO R A K
KA I H R AT E R o A X AR
i SR i e 32 ZEORTE M IR 2 4 4 Rl R L% RPN
IRBREEH KA AZ D 3E S 71, o Al AT FF B 4207
AEEEIGR, AR BRI E RS T S B AR SE

FEAIE SN EE TIBBA AR H R, e
I 1 58 L] o AL S R 0 7 B B E3h IR B
B, PG5 KESARVLAC S a2, RN GRIEZAL & 132l
PR 2 IR W BRI R 2. SRR W@, K
3 R 4 A ORI A BB X s T 2, IR AR
% ING gAML T B SR A0 5 U5 R R i
L, GaREGT TN RER N, Bl e, B
WA FZF R RAE. AR KA B N LKy
2, A 2 Hh ZE M TARAR S . A BT AU 2 R AN
e v < i 2 P O 25 B BEBE BT IR s (RN A IR 3R
M AT I AN B AT AR B A, B &l

32
Ay

FEFE I RS T HE N » AR SR AR A AN I B (358 H A
I S B SR, BT X FEAHHIE 5 BN (B R AR 9T
FIl, BEATAEEIE IR

v G b A S v VR 300 FEH0295%+ [EDAF 2R Z%5%
AEEE T ESVEHINRA AL, Bk BRI
AR B B B g AT AR AR AR T, T T T XU A

ARSI 2 AR5 41E OS2 AT A5 i BRIE 7 4% B B 4 it ol , AR BE 4 77 4 A
TR 4 1) DR R T B2 R SR S B 4 1% 7 K AR e 1
=

REEEHEA RS E AR AT

EEFEEN HEERAT A A PR A )

3.1 FEM &

§ 3 EEMFHIrMESHERIN

pz: NRMIT




R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

FEM % fEbR WA (202447 H 1 H—2024 €9 A 30 H)
1AHA 2 SRS 2 61,812,483.22
2 AR 239,444,216.24
3BT 3515 4 A B A R 0.4217
A AR TG Tl 1,991,114,078.65
5 R S A0 B E 3.5190

IR
KT EAR TR

2+ AW P a HiE B e A A BN . R

RIS EHRIA AR E NN 5 2 & AT, TSR Sebriicat

HAtN O35 2 fe i A2 sh ik

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

s

3.2 REFERI

3.2.1 B EHHE S MBI EN KR LIS FHANS bR E R 2 1 bt

TR M
. it | IR g | ETERCE
e D | e | O g | 00 ©-®
® 2D

dE=1MH 13.76% 1.37% 15.25% 1.51% -1.49% -0.14%
AN H 19.42% 1.09% 12.92% 1.19% 6.50% -0.10%
o Fe— 32.88% 0.96% 8.53% 1.05% 24.35% -0.09%
oE=E 8.09% 1.14% -16.43% 1.04% 24.52% 0.10%
o2 111.61% 1.40% 5.59% 1.12% 106.02% 0.28%
PR
AR A 1,218.63% 1.60% 346.55% 1.53% 872.08% 0.07%

322 BEEFFRAMURE S RHFEE KRR LIS R LS B AR
IMRAEHI AR




R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

HBHRRAKIES (LOF) RiTHEEKR SRS REARS TN L ESR

XL

1440.00%

1280.00%

1120.00%

960.00% Fhwwfm

800.00%

640.00%

480.00% rﬂxﬁw\V\

320.00% Y / M%wMUJwﬂmewwﬂv A

160.00% v

0.00%

M~ = = ™~ = = G wu o™ O w ™o o w 0O O w m o3 =]
\—|\—|\—|OOONNN\—|\—|\—|OOONNNN o
T T T T T S - N B - e S SRS ST SRR SNY. S. S S S |
ﬁﬁﬂﬁﬂﬁﬁﬂﬁﬂﬁdﬂﬁﬂoooo [
R - T e T R -
o o o o o o oA A =S = == = <= = = & & & & o
o oo o o o o o o 2o o o o o o o o 9o 9 90 [
Lo o o o T o o O o o o s a| ]

—HARBRRIKIES (LOF)

) RITSEKE —ERARRKIES (LOF) FEihvamE ks

§4 BEARE

4.1 RE&2H (RESLBEPNA) i

wa | RS

EARFEERREEL

SRR

EZF
ML

IR H 3

EAERH

FR

B

AH
Mgz

i

HO

2024 - 6
H1H

10

B, Wit 2013 4E 10 HE 2023 4 6 A
75 E R S AR AR T/, %k
JEARHRE PR R R A, Resl
BhEE, FE4r 22 B | A R Bh 3. 2023
E 6 HIMARRSEEARAR, MW
AT 22 0 B8 P 4 BT B R Sl 7
ﬁku&Amﬁ%%ﬁgé FA T i 5L
RETHEF RIS . R KIR

Aiﬂ%%ﬁ% (LOF)J: &2,

v AESEARESLHENEIRH AR RS

L et A B AE H A R R &

BRAH, FAEREEL IR H YL

WEHRER A CERD HY,
2+ AEFF AP AR A EIE 2 (IR RELENNESR . WF. SR
NG BN G BB B IMED) o UETR ML N 539 B R AR R E

4.2 BEANRE PN S EESEERRFEHB KA




FR TR IR A BNIES5 #  E 4:(LOF)2024 4R35 3 EH

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
PR A I g 2 s 7 TR A B b ORI A8, AR IS TS B S i U 8 B A IS
P 5™, AR AR AR I ATSE T, e RA NEORERF 2t ARG, He
BERAREEGI, TREERERFAEAMEIT A BB E AR GTBETEH
FAEAE MR I A R RLE o

4.3 NP ST
4.3.1 AT 5 H EKHATIEDR

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
YRRy o FEEEHAINA A BRRPR L, MR RERE RS, SRAGEHE
BB TR I ST AR K 7y, SRS R PAERBGEE A AT LA E sk, e
BURR A 7 E ™ M A e L RE P o R BENHOAH ST ST R 18] W AR T A # Bt A & 0T
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

AR, ARSI 5 Y7L AR SGE AR e R AT R R AT
NEFTABRAE S50 5 P ATE 50 R H A5 5 B 1R 330 58 5y Bl i e
2 H RSB SRIAZ S AT 11 IR, R AR U A & RIS 58 SO 7 21T R A IR A S 5
7 N R B R RE B AT 58 AR S i (1 K S A2 AT

4. 4 |5 WA E ST R RSB IE AT

=, AR AT BOA R TR, SRR R RHE N TR R A,
SER 0 U B U A0 BB AR, SR AROR AT RE MBI . [ N A 22 B R AR A
59, SFEREKK MR, ERRIME T EERH. BOE B, WBoEAT I 5y,
PRW®, WERBEATISEZ EHGZEFTR, Waimlinakiais, St fas
Fa B Tt



R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

BRI =F R AR N R, (B 9 AfdaJLREG MR A= )E, 3L T KiEr [
Tty BERIEITH F) 8 PSR 8 AR (] — IR A 2208, T T2 U I BRI R S,
BINPUT AR LA, 2R EEEPTe 1Rz, faEhuE bk,
AN AT I T TAZiE . BEARIBCE, W s E IR E .
4.5 AN E S KL SR

WA HIN, AIESHBUFHEIG IS 13, 76%, RPN SEEMER K FJy 15, 25%.

4.6 MEMAZRSTAE NBERES T EPE R

BN, A AR R AR A TAE H BB 0 8 AR AN — A ABE
B WA T LTI TSI

§5 WEHAWME

5. 1 R EAREEHHEHRL

SRR NIRRT

P i H & ) i B S T ] (%)
1| s 1,886,059,099.22 94.28
Hrp: R 1,886,059,099.22 94.28
2 | BEew® - -
3 | PR TR 81,767,013.70 4.09
Hrp: g 81,767,013.70 4.09
BE 7 SCRRIESR
4 | REEET
5 | SRlfiTE %
6 | ENRELEME™
Hodre MW R SRR
&Rl e
WATER G E /AT A 23,496,171.23 1.17
Hoptr 5% 9,170,289.98 0.46
9 | Ait 2,000,492,574.13 100.00

5. 2 MEMIRZIT LA R BRERRAS
5.2.1 ERET WA KRR B ERRA S

SARAL: NIRMJT

(NE

RIESl

~RME Go

i B < B R L
(%)

%6 U1 311 0T




R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

A Y-S N O\ 4 27,669,947.14 1.39
B KAk 108,803,333.68 5.46
C plb e 707,967,259.53 35.56
D I #07. RR SoK A =R E R 245,132,245.94 12.31
E fEsin4 13,105,400.00 0.66
F e NEE 1,946,335.08 0.10
G Tz S ATHEENL 155,932,652.00 7.83
H {E 15 AL 3,361,709.00 0.17
I 5 ARAE BRI 300,579,808.75 15.10
J Sl 179,819,231.22 9.03
K s il - -
L FH G5 IR 55 AR 55l - -
M Bl FEANE AR5 141,741,176.88 7.12
N IKF S FREEAN A Fe it 5 2 - -
0 S RARSS . BFA AR AR S - -
P BE - -
Q PAERRESTAE - -
R A AR E G R - -
S ZRE - -

ait 1,886,059,099.22 94.72

5.2.2 EWIARBAT WA R BB BR B R AS

ARSI AR AR R AT M OB BB SR

5. 3 WMEHIRIL A SMME 5 E ST 3#E LB RN HRF R+ 42 B R B R B 40

SRR NRTTT

e | ommam | mESK | HE D | AnbE Go | e T
Eefs (%)
1 | 300750 THER A 631,463 | 159,059,215.07 7.99
2 | 600941 i [E #2580 1,276,300 | 140,010,110.00 7.03
3 | 600600 T 1,496,412 |  117,243,880.20 5.89
4 |601728 [ HLAE 17,248,340 | 115,736,361.40 5.81
5 1601808 HH I 6,153,576 98,949,502.08 4.97
6 | 600011 ERe H b 12,677,800 97,745,838.00 491
7 | 603259 24 B e 1,808,300 94,682,588.00 4.76
8 | 002430 =N gl 3,429,966 81,050,096.58 4.07
9 | 002120 FIIE By 8,935,000 79,432,150.00 3.99
10 | 002821 Lk 824,340 69,021,988.20 3.47

5. 4 MEWRELFFF MM RN HHF B R LS

SARAL: NIRRT




THRIDL TR & RIS 5 5T 2 6 (LOF)2024 455 3 AR

NS 3157 i b

Afepra Go

B B LB (%)

X i

81,767,013.70

4.11

RATE

W | N

SRR

Hrp: BURTEER

i Ares

A lb A R 55 o

TSR

A (RIS

[F) Mk A7 5

O |0 | Q[ |n | s

HAt

it

81,767,013.70

4.11

5. 5 A MR A RPHE HFES T 1#E LGN HRE BRI LA R SR B A4

SRR NIRRT

R

FFa | g fii 7 44 HE (5K ARME GO FAHE
1 (%)

1 ]019727 23 [Efii 24 800,000 81,767,013.70 4.11

5. 6 B HRIL A RMME G ST @E LLBI KN HER BET 48 B SCRFIES:
EangiE

AEE G AR IR ARFFA 5™ SCRAESR .

5. T MEHRILA RME SE ST HE LA RN FHIT LA RERBREHA

“H

AT G IR AR

HEE.

5. 8 MEHAARIZ A FOMME o 2 & 37155 L K/ HEA O B L A2 BGIE S B8 BA 40

AT A IR AR FFAT B

5.9 MEMRAR SR BE MR A BB

5.9.1 R HHIARAE S BB BB R A1 35 B 40
WIEAIE S A FRE, AEEAS ERIR S,

5.9.2 A F S B R B B KB R BUR
RIEAIE S A FRE, ARESAS HRIRHL S

b=l
H
b=l




R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

5. 10 5 AR A 2 S4B (9 B U 532 5 1% 0L vt A

5.10.1 A3 E R R BEBUR
WA S AR E, AREAZERGIATRS.

5.10.2 & WK AE S BB B A 7 &5t m B 40
IEAR S G AME, AREAS SEFHIELS.

5.10.3 A 31 B R R BE VAN
WA S AR E, AREEAZERGIATRS.

5. 11 B BE L AR b
5111

it A A B SR AT T IR P E B GEZRRRS 601728) | HifEilifiR GIEFFAR
4 601808) AMHABIUETF I A AT EAARA B I E I IR WA, AAAERE SR H T —FA
ZEAFETT. T

1. FEHE GEFHS 601728)

HRAE 2023 £ 10 A 7 HRAM AT, ZIUESR RAT AR AR A% 1A B RBE 0k [ 5B 45 4
JR Kb T R AR X 45 R 33 4 B

W% 2024 /£ 8 A 5 HARAMIM AT, ZIUESRRAT AR AR B AT IR 57 i bk i K B
X i 7 M SR AR BT

2+ g AR GIEF#RAS 601808)

W% 2024 4E 5 H 15 HR MMM KA, ZUESR RAT ANRIE RS IB I e N R IE A
A 1L 2 R A DA T

R4E 2024 4E 9 H 6 HARAMMM KA, ZUESRRAT ARIE A B A N R IE A
V] VP ARV S R AR DA T

Xf EIRUESR B R AL U . AT R Bt BRI (5B TR SRR 5 5 6 AH DG
RN A R BE I ER
5.11.2

AT S P BT HOHT A4 BOR B B A RIS M R, A e BN A 2
AR b BER B EE RS N R RN

5.11.3 HAlh = H 5k
SR, ANRMt
s B EH )
1 F i RIE 4 415,534.44

#
©
b=l
H
b=l




THRIDL TR & RIS 5 5T 2 6 (LOF)2024 455 3 AR

SEASEEIEN

ST IBEA

SRS,

AL HR D R 8,754,755.54

HobSGR

HoAh

XX | [N || W DN

&1t 9,170,289.98

5.11.4 R EHIRFEA KL T He I I T #5851 35 BA 4N
AT AR IR AR R A A T F O T R f o7

5.11.5 MR BRI 4 BOR T A7 7E U8 52 BR 15 4 ) Ut B
AT G AR A5 R BB AT 44 IR o AN EAE LB S IR L

§ 6 B AEEHHE

B iy
i 5 WA 2 4 A AL A 572,846,422.68
i 5 TR 1) 22 45 e B D 47 0 17,173,726.49
P BT S A ) ik 4 i e [ 47 400 24,196,146.63
Tt HARA I L SR BB A As b LA 441D -
T SR 0 B 0 565,824,002.54

$7 BE&EEEANGHBERRERRAREESFMN

7.1 ZE&EEHEANFHELESHHZINFN

B iy

T H %

et BRI BN AR S S 00 B 4,818,116.08
5 JA A R) SE N/ HR A A 5 -
Fi 5 SO D) ST H /0 [ A 45 -
et BREAAR B BN AR S S0 B 4,818,116.08
S IR FEA AR S A 5 R S 0 At (%) 0.85

7.2 G BENZHERRERRAEST 5 WA

ASH A I BN T 1 AT B e P AN IR B 32 5 WA

§8 HESMFHEF

%10 71 11 3




R PR ATR & AHER R 2 4 (LOF)2024 55 3 FEHE

8.1 #EXMHER

Ly AR IR M P 2 D e o A S 7 2 i BEAT PR 2 W) 10 SO
2 PP LR S5 M B B R O3 2 b A A U0 5 IR B B AIE IR B B A & (LOF) BEST A 5L

4
3. CHEREM R KRS ANE S5 % 4 (LOF) 544 )
4, (HEBER TR KIR G BHE R A S (LOF) FLE UML)
5. (IEMETU K IR & BNIE 51 % 54 (LOF) #5350 )
6. FEEEH NS EAEAHAE. E IR
8. 2 FAIsHh K
RS E AR AT
Hodik: IR AR H X R FE KIE 7088 5
8.3 B
WA EEFR R A A IR A T BB s FA b, B 78 ) N BIE R 5 4
BT IR AT AR .

R EX AR S BUE SN, TEAARSEEAHERSEHEARAT .
BRSSO HLTE: 400-887-9555
Mdk: http://www. cmfchina. com

HEEeEHER AR
2024 410 H 24 H

11 om0 11 m



	§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


