BEET R iERE RS RIER R E
& 2024 5 4 FEWHE

20244 12 H 31 H

HEFHAN: BRESEEAGRAF
HEFEN: PELIHBRITROERATR
ZEHHEB: 2025641 H 21 H



R R R B IR A TSR S B 4 2024 S5 4 TR

§1 BER

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
W, IR RISENE . R TEAN SE B AR Al SO 5T

IR N E TR AT B A PR A FRYEA L & S FMUE , T 2025 4 1 H 20 HE#
TR TN SR SHERIIAR A GG FNE, REEZAB AR RICE.
TR PERR IR B H ORI -

BN RVE ORSEE . 80 5T A BENE P R 1, (EAPRIERE & — 8

R

B MIEENGIFAACRILARRERI - BB WS, BB LA B B8 PSR R A48
BEAR S HH U .

AR I 55 SRR I
AR HIA 2024 4£ 10 A 1 HilEE 12 A 31 Hik,

§ 2 HEF= MR

AL AR T R R A

H4 ARG 002249

oG 002249

B (Y LTI TR

HEEFRAEMH 2017412 H 16 H

et B A F 4 47 800 i 40 58,470,965.99 1}
A B Tk 4 B P AE AN [R5 8 7 S T R

% Hbr BCE, EFEG AT XIS AT N 80 A SREUE g 1]
i

AT GAE RGBS R, v BT B R Y i A
LK, LS B B A AR 2 TG

7 G B SRS « AN < (1 KSR B 7 i L S 0 % W
LURIBATIROL E K BN B TR B 5B DA
LB 5 3 UETR e S ot 100 22 0
LUK RS, FEIR VR ROR — B T RESR 6
et s m AR a3, EARBBEE . FORRR RS E X
(8] A AR B ASHC B, DA 3R < 7 FR A B AR LS 7K P 0 A
SE MRS B, AR AL .

JBe SR UR HEME : ANHE o A B A IR A 3 BB AL
A AR B N AT KU AR 3R T 88 N SRER 4
EEGERISHDN

i CANE AT BN mlf50) 058 SR AR [ Py 42 0

E NI S bl




R R R B IR A TSR S B 4 2024 S5 4 TR

LIRS WML BLMEBCR. T3 & 505 R IR
PRAT AT RTETT NG DL, R e M e B S &
(K75 2, W E R BB AL & A AE 2 45 A
B A, B8 B i I 3 i 2 AE 5l 53]
IR BB et AL 2 24 B AL 2 4 ik 22 0 A 5 I 3R, T A 2 o
thZe ARSI A, Frah GRaitEmLr . (5 H b 2 Fi
IR AT T, LRGPP TR ME .

B SCRPIE TR P58 SRS « ANIE ol 2 WA B AR AT
SIHTIBEAL b, X B P SCRFIE SR (0 R SR AR B 2K
B8+ A5 FH JXURSE « ST 1A RIS R 2 BT A2 A XU S5 AT 7 1
AR B 1A 4 7 T 20 A » PG LR B B A E AR HE AR
I BT ORI, JISRAE P BB XS (AT 52 H R AT RER 32
AT B U S o

UE AL T SR = AL G LI B8 7 (% B8 T el 73
BT 52 MEBCAE AL A7 {7 55 322 (10 9 i D) 3 —— A I B2 7
ks AR T B & B sl AR AR, R e 5 s
P Bl R 22 SR DA SR S

JCAR BT 5 58 S« ASHE e RICEWIRAE 1077 S 5 i)
1B AL BE 5T B, DU BT I XU AR 15 BB s
EZHEW

AR RUEIR B SRS FEIZ ] KR AT S T, AR AR
PEATE SR BCBE H AR AR SR 58 s, 10 BE Al o7
BRI ME AR TR, BEAT BRI 5T

Mg L SR v PR 300 F8 U 33 K *50%+ T 25 A FR B 2R K *+50%
KGRI AT 4, TEIE S 45 B2 3L & b B T T XU

SR AL 2 AR AIE AT B 7K S HH 5 PR ol A 5 R T BXURG:  T T
Mg SRS, KTREMNIES,

REEHA R ESEAER AT

BHEFEEN o TR ARAT A A PR A

§ 3 EEM SRS IHERI

3.1 EETEIRIR

gfr: ARt

FEW 5 b AW (2024 4210 A 1 H—2024 £ 12 A 31 H)
LAHA 2 S i 2 8,455,153.20
2. AR -7,036,655.80
3R 35 5 4 4 B A A A -0.1189
4 SR BE 4 5 1 E 108,413,153.87
SR B A 1.8541

E: 1 ERESWSHR AR NAWEEE 53 &R BB, T A5 L brilias

USR-S (o Rl




R R R B IR A TSR S B 4 2024 S5 4 TR

2 A s B i 2k e AR S RON © BB S L HthlN O 2 fe (B A2 sh I ad)
FURRAH B A P IRAEL 45 5% 5 R AR B00 A IR 9 A Y] C s Bl as n_E A 2 Fe fh fEL A2 50

2.
3.2 EEHERIN
3.2.1 AHEHES TR EE KR LS5 FE LS LB IR 25 2 1
s | AR N b4 bl s
N gy | TIEER e | IR
Bt Kz KR % . e 28 b O-® @-®
@) HZ®D
TE=MH -6.07% 1.61% 0.57% 0.86% -6.64% 0.75%
TEESNNH 3.28% 1.60% 9.05% 0.81% -5.77% 0.79%
A4 1.18% 1.34% 11.72% 0.66% -10.54% 0.68%
TE=4F -27.44% 1.14% -2.42% 0.58% -25.02% 0.56%
P T 44.34% 1.27% 12.69% 0.61% 31.65% 0.66%
HIE4 5 H
N 77.60% 1.29% 22.98% 0.62% 54.62% 0.67%
ERGEE S

322 BESAFAAEFURES BHFER KRR EEE RS REME
Wiz 2 FR AR 3 Y L AR

AL R AR EIRES R HHEM KR SEHNR LR E R R0 [ B E B L

180.00%
160.00%

140.00% |
120.00% |

100.00%
80.00%
60.00%

40.00%
20.00%

0.00%
-20.00%

g

{

m “4”.

017-12-16

2

018-04-30

2018-09-12
2019-01-25

2

2019-06-09
020-03-05

2

2020-07-18
2020-11-30
2021-04-14
2021-08-27

2022-01-09

2023-02-18

2023-07-03
2023-11-15

— AR R FIRIRS 2

&
&
&
=
&
o
b
&
oS

THAHERHCR —FRERER

T | 2022-05-24
0P | 2022-10-06

oH
U

LR

ATV AU e >

% | 2024-03-29

§4 BEARE

4.1 ZE&ELH (RESLBE/NE) FHr

2024-08-11

2024-12-31




R R R B IR A TSR S B 4 2024 S5 4 TR

EARREESHESZM | F5F
wa | B SRR Mk YL
EREH | BEAERE | FIR

9, i, 2007 4 7 A% EAE
T 5 ik R e AR AT LB 3
SEHARAR, HATHFE, MF
ek AEsE. EFNEMET LR
FLAE. 2011 SFIINFA R 2 48 2 R
AT AT E AT T . BhEE I 4
ZRRR, R A A R T T B R A RYAIE
FIE TS A E A 3 R A A
IRVt & . R R I B R A

AT 20174 12 RUEZF B R R M iU LR & R
;Y| BEea H 16 H - 17 | UEZR BTG, AT o DU & ARLE
b2 HFRREESHESEH, DUEHEBZOM

ERG R R . R AR TS
RE R A G AT R ER
BIRG R B A R KR ik
— A T TR0 & YRR SUIE T B B 2
B FHT AR AC B IR S RIE SR BT
B HEMERKIRES RUETF 5 vt
B R T [l R A B R P B R
FARAT W AUEIR & RAEZR R BT 3t g 5k ¢
G,

E: 1 AReHEEeSHIER AWV RS ERANH, FEEeL B e H I
L PR S4B EAR AP AR MR 2 WU E I ER At (XD HIY;

2+ EFFMER T FAMEEN T EIE & GEREeLENMES. BH. sREH
NG RN 53 B BRI SR FHIESR AN 53 B AR SR RE

4.2 EE NGRS E IR R BT 5 1 O U

FGEINFEY: ARG HIN, AEEEIATARET (he N RN [ 55
SVE)  ARTT SRS B I SIS VR B ME) S5 JUEAAR I N JH 2% TSt v 1) )
DAB AT G P 4 [F) S5 ik eV SO 2058, A IRSIAE HY L B B Ay iR A PR I8 Y
BT, AR AR I RTEE T, e NBRE R . ARG A, ZEisfk
BUESIEEH, TIRFIEIFH NPT . HE BTV DL SIS & SR
T e A R E

4.3 NP5 E DU
4.3.1 ARG ERHATER




R R R B IR A TSR S B 4 2024 S5 4 TR

Fe B BN QO LS BT U5 AR B RS , IR BB AL &5 A AP BB

o SESEBENEN T A A GG BT R, il W I & e A 4
PREF. ReEHEANGRENRGTRGIE, WS RER LS. KEAGEHESK
TR R RN ER ST R 7, #2584 e BEAE IR BB N R DL B R 3R, i B AR 1
BAE R B R A LRE R o R BN AT SR [ N I A R B AL S TG AR
BT FUR AL S BB A 1A A2 1)

432 REXGITARIEDUH
B TN TR AR I R T AL G 2 181 R H R 22 5y, PR AR IR T B R BN A2 5
I 25 32 1 5] H s m) 52 5 o DRI 45 8 2 T 5% B SRS BRI 2 A 45 5 0 R AR B[R] H A ) A8
Yy, HEGEFNERAM IR A G L BRI KR, PR ICRE R, TR IR
(ARG RS b AB AT 5 0% B 4H & S B A
AARAE W, AL S & T 5 $51 A 4 IR JGVE AR . B8 A R RESRIAT, &
m TR B HE S 5055 T A TF5aA B H 18158 5 s 50 B 5 28 by sl i ik 77 24
H g &1 5% 158 2 38 4 Ik, NI T 850 A 2H & DR % 08 SR 7 22 1T R AE I R 28 %) o
5 N R R IA T RE T B A P58 5 IR 2 4k (R E KR W R AT N .

4.4 HEWAZRZSE T RIEABIESHT

SRR LK, M3 KA AR A R TE — RIVBCGRE T #5836 K r i 2 350
TURARE TR, TR R Rl 52 Tt o H7E HRTRR 1 i sh it kA4 7 — it 4L
b, EZWBEREAER S R, T3 BB X G R A b 8 R 1 B T B — B, B A
TE T 3 R 50D 15 JPE 36 it o 30 7 D 2. b — BT ) 2 S, BULE ST 38 T £ R, K

e o ok

T T 4 08 1 43 B R SR G M A AN A b 72 R B T A 5 R A3 BT T — R
SRVE V2 MBS 1 0 FERE AN B A AR T, IXIE 75 200 2 I EREE L% JA AR 9 50— MR G
TEALZA v R AR Ak, 75 8P RERUE ) I R AR AN B 7= RE R HE TS o AN BT A =1 B0 R
2020-2021 SFEFFUE I = R AT SR BRI AE i T RE L Ab7e 7% [ ) B e P B, BRR Bk 2025
FECABNFT= R, X RRE Tl Ak 7= RER FH 3 T e 2 BT 2, FHRIHA,
Mg ACE AL 2 R AT A BB RR S T LRI SO KRS o 20X — AW A 2 I A S
T B ERANE T TR EEAE AP IRk, DUR RS SR 0 B8 75 A\ I B9 BCIR A BLAR I HE R
(E2 AT T AR B S e 2 780y, X ATIIRR A 4F A W] BERI TIUYI 22 T 7E .

KISV LA HIERKE, 46 HCRRIRG AR Ve, A7 EZE%
BRI . AR R R A S iR, GFEFaRE. R, M. RS

#
[$2]
=
piss
=



R R R B IR A TSR S B 4 2024 S5 4 TR

AT U K B 2 SRR T R P R LS 0 DR ORR ™ RE A S LB BT T RE 51 40
7 BE LB AT BT A AT ST

4.5 MEHAE KSR

WA AN, RIS HHIHEIG KR A-6. 07%, R SHEAER KN 0. 57%,

4.6 MEMARSFHFE ANBRES R HEBE Y

N, AT SR A RIS T A TR H U S 0 B A AN ECE AN — 0 A
ERERPHHERT LT .

§5 BEAGHE

5.1 EMRESHHEHIL

SEEAL: NRMT

st i H w# o) o e L B KT EL B (%)

1 A a8 $% 5% 92,546,421.78 84.95

Horp, e 92,546,421.78 84.95

SR

[i] 52 AL 3 $E R 203,822.25 0.19

Hr, iz 203,822.25 0.19

B SCRRIE SR

4 | tEEiR

ERART AR AR TR

KNG il B

o KW e R SRR AR

EEfh B

HATAE R B A it 15:412,518.45 14.15

Hopth %5 7= 779,465.38 0.72

9 &t 108,942,227.86 100.00

5.2 MEMREATL A RN BEERBTAS
5.2.1 MEFIREATW T RIE AR R BB A &
SHUALL: AR

B
i RS A Go) AR (OF/E?{EHSWIJ
A Zz\ 1:4(\ q&\ C@j—k - _
B | K& 2,166,696.00 2.00




R R R B IR A TSR S B 4 2024 S5 4 TR

C i3k 70,110,970.14 64.67
D B0 T0 RS IK A P R Rl - -
E JEckitn|4 2,300,475.00 2.12
F R MEEN 954,207.00 0.88
G GV B I 1 14 1,519,811.00 1.40
H ERERIECLV eI - -
I SRR RS B AR RS 1,066,761.28 0.98
J Gl 7,532,814.00 6.95
K S Hiu =l - -
L FH BT AR 55 MR 55l i -
M FEEHEFANEA MR S5 5,571,776.00 5.14
N IR FRBEAN A H i i B 1,322,911.36 1.22
O JERIRSS . BB AR IR 5 - -
P HE - -
Q PAEFR 2 TAE - -
R X AR E AR - -
S A - -

&ait 92,546,421.78 85.36

5.2.2 MEFAREATIL G REBBEBR BB FERBEAS
ACHE AR WA R A BB AL B

5.3 AEHIRIEA RME HES T 1#E IR T IR+ R S B 4

eHEAL: AR

e | mEmem | mman | 2R B | AnkE Go | Do B
Eefl (%)
1 | 603338 WL 7 143,174 9,237,586.48 8.52
2 | 601012 PR LR 411,200 6,459,952.00 5.96
3 | 002415 T3 5 AR 120,400 3,696,280.00 3.41
4 | 603259 24 B R 66,300 3,649,152.00 3.37
5 1002271 R JT TN UL 273,070 3,544,448.60 3.27
6 | 002738 W B 97,600 3,464,800.00 3.20
7 | 600176 HEE A 301,800 3,437,502.00 3.17
8 | 605376 HITH 116,500 3,372,675.00 3.11
9 | 688303 KA RelR 101,336 2,446,251.04 2.26
10 | 601117 Hh [ b 2 277,500 2,300,475.00 2.12

5.4 MEMREF S MM R GFERAE

EHEAL: AR

TS 153 A NRME o) LG B R E LB (%)

1| EzxfGi 203,822.25 0.19




R R R B IR A TSR S B 4 2024 S5 4 TR

2 | RATEDE

w

Rl 77

Hrp: BORME SRR

Al i 77

Al JE YTk 5 77

A

AT (AT AZHAT)

e

O[O | Q|||

HAth

10 | &it

203,822.25 0.19

5.5 & HIRIEA R E G E ST 3E I /N R R T4 B B B4

EHEAL: NRMoT

i G Bt

R | i fiigs K o (5K KRME GO FEFEE
B (%)

1 [019733 24 Hfit 02 2,000 203,822.25 0.19

5.6 REHIRIEA FOME o He S B 7™ 18 LB RN HRA I BT +48 B SCHRRIES

BB 4

AHE G AR IR ARFFA B SR SR -

5.7 EWIRIELA SOME 5 B ST E LR/ HEF R BT T4 St SR B

il

AR EAREWIRARFFA R IR

5.8 & HIRIEA SRMHE HES T 1#E IR/ ERE BBT A BUES B 40

ARSI AR AR R ARG .

5.9 MEHIARARSRE MBI LR ZF LU

5.9.1 &5 HIARAZ G BB IS B B4 23 B 4
ATE G ARG AR KT AR

5.9.2 AFEEHFE IR BB RBUR
AR RIERREN T XS S5 TEA

NEEHT.

'H:AA

#
co

=
piss

=

S DUE B T 3 RS AR 19 I 22 B r




R R R B IR A TSR S B 4 2024 S5 4 TR

5.10 MEF MR A EEHF HHE GUARI ZH I WA

5.10.1 A E R B BR
ARG FE, AEEAS 5RO LS.

5102 REFRAEESHEH B RYF SN 504
AR S A FME, AEEAS 5RO LS.

5.10.3 A3 EH R B B E P
WRIEAREEFAME, AREASEEGIIIS .

5.11 BBEHAEHEME
5.11.1

Wt B S S BB AT+ 2 AE SR PR AR T WAL GIEFARAD 002271) « HELZE GEFHAR
i 601117) « HFH BT GIEFRARES 002738) A ILABIES IR AT E AR AA e 8 B3 1 1S R
#, DNEEREmRE HIT—FANZIATFET . LHEE.

I R GEFHARES 002271)

IRAE 2024 45 1 A 23 HRATHIMAE, ZIEHRRAT N FRKEBATIR ST b 5t 5 A
G PO I MIE.

IR 2024 4 2 A 22 HRATHIMR A, ZEHRRAT N F RS BATIR ST db 5t 5 A
G LI IE .

2. FELEE GEFHARES 601117)

W% 2024 45 1 A 1 HEARIHRA T, 1ZIES R AT AR 15 0 B 4R ot B B 55 i
JRAET T AR IR X B 55 5 R4 B 5t A e

3v FHTRIE GIEFRARES 002738)

HRAE 2024 42 12 A 27 HRATMARA S, ZiEH T ANHFRKIEETIR St e AR
SR E it b LA K

Xf_EIRUEZ3 B B TR SRR P R U0« AR G 3500 Bl IR I3 A48 B TR SRR 7 9 AR DR e
YRR 2 = 1) BE R 2K

5.11.2
NI SR AR A SRR R 2 < TR E (1 4 L M
TR B ORI b e N RN

5.11.3 HABE =R

J, AT <A BN A A

b

eEAL: NIRRT

&R 4R &5 o)




R R R B IR A TSR S B 4 2024 S5 4 TR

FHARES 29,935.66

ST SR 748,721.91

YR

YA 2

AL HR D R 807.81

oAb SR

HAth

X[ Q| NN |W N~

&1t 779,465.38

5.11.4 REFRFFE KA TR BRI E 62 4
AHE AR IR AR FFAT A+ Fe B v] 36 4 5155

5.11.5 MEHRA 2R FEREZ RIFOLHUHA
ACHE G AR A WAL A1 44 S T AL A PR 5

§ 6 JFAEE MR

HRL: fy
A U HAAT S A 0 i 59,951,547.95
i A S A ) 2 4 A FR D 4 0 643,455.01
Pak: et T B0 1) 4 A TR [ 47 40 2,124,036.97
5 AR L 4R R S B0 (A sk /> BA-" 4851 -
i ST R R A 0 58,470,965.99

$7 ZEEBEANCHBERREREAESHNL

1.1 ZEBBENFHAESHTRZHER
AR T PO 2 BRI R [ B8 B B A R B

7.2 ZEEENZHER RSB EREST 5 A
AN T S A B EEN s F AT B e i B AR 03 5 A A

§8 ZANMHER

8.1 FENMFHER

v R EIIE 73 B A P D3 S UM RO ST 7 ik 8 B R A =) ST
2~ R EIIE 73 B A P D3 2 UM A ) B0z R T L TR 1 TR S 380 3 < S A ST A

010 BT 11 ;W




R R R B IR A TSR S B 4 2024 S5 4 TR

.\

CHH P B R I B R S BIE I 1R B i

4y (HHPE B RN E R A IR B SR E ML)
5. (IHmNEE RIGE BIR A RIEF R S A G S )
6 FEE LSS BRI B

w
/

.\

8.2 FFJHHE

HRESEHAR AT
Hodik: PRI AE H X R FE KIE 7088 5

8.3 &R
R ST A A R R o B PR A T LIRS b A1, B A i ] P SR R A e
AT PR A 7 25

FRENARE FA LN, TR EARSEHEAHFRESEHARAA,
BRSSO ELTE: 400-887-9555
Mk: http://www. cmfchina. com

Hr e S AR AH
202541 H 21 H

o101 U 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


