HREARAGRAFRIEF R EE

2024 4

.
[
|—a

5472

=5

ERE

20244 12 H 31 H

HEFHN: BRESEEAGRAF
EEFHEN: THBITRHARAF
ZEHHEB: 2025641 H21 H



TR AL U MUE TR BT 4 2024 SR 4 TR

§1 BEERRN

SEHANNESE S MEFRIEAR S T8GR AR R BOC 8 R PR IR B K%

T, XTI R B S

+ TR R T B AR AR ) K R ST AE
I FOE NASIEIRAT AR A3 PR 2> AR 8 A 2k 42

GEFE, T 20254 1 H 20 HEK TA

W RS54 bR . IERIAR R A GG FENE, RERRNEMAERERILR, kT

PEFRIR B BRI

B N RV AIRUSEAR TS 0 3 1) S A B A P 2

R

e

Sz
Sz

BEATE B A S U S

E5, EARIERE—E

BN BTFACRILAR MR BBAT MRS, $5 A IR BT RS AT N A 40

AR IS5 SRR
AR HIA 2024 4£ 10 A 1 HilEE 12 A 31 Hik,

§ 2 HEF= MR

AL A A R B Al

R4 R 003571

5 oA 003571

Y (e LTI
& ERAERH 2016412 H7H

0T J R I G 03 A0S 0

7,552,378,814.39 13

BBt Hbx

AIEEAEAE RIS S ITRTIR T, 04 2 1 7 S K Y]
e I fE -

K&

B SR

KIS R AR GG FZE MIRBEE N, B E A5 E
ARG E S B BRI BB . B 50 Bk & BEA T
W IR, BIRICR E WA T K R FIZES
iR s A SRR E UL ASE KT, 4

BN, WE SRR 2 B EC EAR O . B
T ARG WCEE AR 2 A L BTG IR IE RS
FLAFBCBE RIS /ML AL SR BRI . B SCFFIE SR
OB B SR  [EG D 3BT s

Mk & L Ik ifE

HiE g i Bl

DR HAC 2 5

ARG R G, PO AN T U T B T T 2k
& ERTREMES ., REMEE, BT SR/ K
77 i o

REHHA RS E AR AR
HEFEN ASIEERAT AR A PR 2 7]

E NI S bl




TR AL U MUE TR BT 4 2024 SR 4 TR

B e A e AL L A A A A Al C
FE RIS 1AL G 003571 003572

e IR T & 7 Gk
sy

7,552,378,814.39 f

TE: T AT C AR BT 3 AR RAT (A, 5 P9 e 1 A B P AR 2 A 264

WO

§ 3 EEWM SRS HERI

3.1 EEMFHER

BAr. NRM
_ WS (2024 4E 10 H 1 H—2024 £ 12 A 31 HD)
I EbrR
=D AT IRBE A TR C
1A & S22 66,409,949.94
2 AR 147,527,302.56

3T 24 35k < A S0 )
i

0.0195

4 IR & 5™ 1

8,120,162,205.07

5 IR A BUFE

1.0752

ETEBIN
IKPEART FrsIH 7

b8 A A2 L I N TR SRS AN A Lt 7 B SR 2 P N S N N L &

2 A B it Fia i AR HON BB WS L FthN A& 2 el e sh il at)
FHRRAH 5 Bl NS FH IR 453 5% i RO AR A, A IR 9 A3 C s i as n A 22 Fe (A2 50

2 .
3.2 EEHERI
3.2.1 ARG HESH TR EE KR L SFE LS LB IR 25 2 1
I aif A
G REIER: X b4 b g
sty | TIEEN e | LBHRE
B K20 KRAREZE W25 %) T 26 R R ®O-G @-@
@ HZ®
TE=MH 1.86% 0.06% 3.05% 0.12% -1.19% -0.06%
TESNNH 2.21% 0.05% 4.33% 0.12% 2.12% -0.07%
A4 4.24% 0.04% 8.83% 0.10% -4.59% -0.06%
HE=F 11.43% 0.05% 18.51% 0.08% -7.08% -0.03%
TR HAE 17.27% 0.05% 29.02% 0.08% -11.75% -0.03%
H}E4& 5
AR A 33.60% 0.05% 45.51% 0.08% -11.91% -0.03%




TR AL U MUE TR BT 4 2024 SR 4 TR

322 HESASRAAEBURES R FEE KRR RELE RS LR EE
e 28 FRAZEN T LR

TREBEARA SV TR RN K ER 5 E ANV AR EL R B WA ZR A0 5 50 E By ELE]

45.00%
40.00%
35.00%
30.00%
25.00%
20.00%
15.00%
10.00%

5.00%

0.00%

2018-12-07
2017-05-11

2017-10-13

018-03-17
2018-08-19

2

2019-01-21

019-06-25

P
8]
-l
—l
(53}
=l
=]
[}

2

2020-10-02

2021-03-06
021-08-08
022-01-10
022-11-186

2022-06-14
2023-09-22
2024-02-24
2024-07-28
2024-12-31

2
2
2

— AR EA R TFEIRC

o
m
o
o
o
)
o
o'}
@7
t

— AR A AL A R TR 2 i

o
o™
<
]
m
o]
o
o
%9&
L=

§4 BEARE

4.1 RE&LE (RESLHE/NA) FH

wa | B

EARTE S G2 P
MR

AEERH )

5 AE H I

e
Ml
FIR

B

AF
FrREM | e
b2

2022 4F 11
HI11H

B, Wit. 2018 4F 7 HIMANFHE R EE
PARRAR], A E Y s 45 BE A 78 0
MR IR 74 A, BUEE R
ai i o g7 BUIE 3 R B e 6 . H R 3
AN H 52 BFE U 7 2 R ke 3QIE 25 4% B
& FR A A G AR T 4
AR 6 A H 52 A s 57 3L R ke X
IERHRR IS FEEE 3 A H e T
RS R AR R S AR
WA 2 RE R B R e R S A T

E: 1 AReHEEeSHIER A WIVAR G RANH, FEEeL B e H I
LR A BB AR AP A F MR 2 WU E I GER At (XD HIY;
2+ EFFMER T FE ST EIEE & GEFEeLEIMES. BH. sREH

INZV N YN x

EHINE) HRTAUETE ML GG (A R RE 5




TR AL U MUE TR BT 4 2024 SR 4 TR

3. kb H bkt H R, B 2025 48 1 7 3 HE T e A BT A R S 5 <6
7,

4.2 BENNREH AR SEEEMTE R LR B

HEEBAFY: ARG N, RIS EBN RS (P AR BEESR 5 58 4
GAE) « (ARTPERUETF IR BT SIS R B ME) S5 VR B 2% TSI it 1 D) ) 0 2
DU B AR e 4 PR i 5 [ S5 20 eV SCAF IR 205 . AR IRSIEAS S B =S o 0 i U A B A 32
ST, AR AR K RTIR T, 3G R NBOR B 2. AR A, JEaiadk
BREGHEEM, TIEESRA NP AT N . HEERHR G R LBRHs T A Rk
I 1 R E

3 AP GE YA

4.3.1 AR 5l B IHAT B

4 TN E R ST T8 B BT TE 7 A B TSR, B (R R BER L8 5 A TP
NS o FESAT B NG T T LA R VR A I, S WA A P R ST 4
PRER . S BN IR AR B, IR IR RS RS B IS K
¥ PSR R S AL IR R 4 B AL A R R B ALV FE P T LA S R e, I BRI i
PRAE TR A A R F AR T o G BN DG U R 17l BT A R R A TG R
Y 90 2 TR AN A AE 5 BV AL 1) S AP £ i

4.3.2 REZHIT AT
HGE PN IR RS A G Z B E H R A5, LT R B A T3 5
AR i 32 B TR B 170 52 o i DR 5 8 L 5 1R 5% 8 SR s e gt 8l 1P 55 7 v ¢ A= 9 [ H s 0 52
Gy, REEHENERM R RA GBI RARE, JFRAICREE, el ek
(R R AP EAT BB IO L5 S5 BR S
ARG I, AT G TR 5 Y PR AZ AN DGR EHE L. B & R A R ZR AT, &
ARG S 5 05 A JF5a i 7 H U 38 5 AS /D (K B0 32 5y Sl i iR 27 2
HSAC R 5% 5364 4 Ik, NI N AREU B A PR BB SR 7 2210 R A R A A2 5
T I AR R B AT RE - BN 2758 5 AR 2 Sk (1 K S H S S AT N

4.4 REWAZESE T RIEABESHT

TR WLZE T Rl -
2024 SEVUZFRE, £ MRMECRILFEHEL T, ENL5E 5T e, Ayt
TR, MRS . BB T, 11 H [ 5 B8t 58 U 2R 1 A BU i K 3. 3%,

L Nl



TR AL U MUE TR BT 4 2024 SR 4 TR

P vt AR A bR s A S, P PR VAR ARR K, 11 b5 IR R AR B BT [RI bR B
10. 4%, BEE 9 AH 3 H 5Bt &, 10 A LORS IR 37 5 5 A — T 4N S5 ok
SR, FRSROCUE 5 S B 1 RS AR I 4 B A S AT Re M 11 H R BRI
HEaK 9. 4%, (HAGH DA PG T Rt R 4. 2%, FE@ g B, £
R TR AR I E R HTI T H A BB RIS R A R RS, 11 A i
AR BT E EE A 9. 3%, HE AR OB % TR AR AR . VPR, 10 At
HERE S, 11 H EFES, 11 A0k EHE R LK 3%, Bos B hE &0
TR XANA GO, 11 A H O SBR LLIEE N 6. 7%, FESHFRIM T, B INAE
BT AR O 0. AEF= 071, 12 A&k PMI 840K 50. 1%, 10 H DCk#ES: =ANHTE
AL b, B HOW AR R GULE DU 2R BE 1L bR BT 5, 12 3 (R A 7= H8 O 1T 4
BeorHh 52, 1%80 51%, A= RIUFT 5K,

27 T 7 [ it «

2024 fEPUZERE, i HIURE Bk, FIZATAE H GG 2R3 KR N 7. 10 AT X
&Y, MM EBCRHEN . Bl RIBLF T, S HIBCRE), JEHAE R i
fil & /N TR 5, 10 “E[E Fid mfi & 2. 19% 3 4 AAA {5 F e sfih % 2. 47%. BB %
mE A, ORI R M EN M7, R R, 11-12 A, a2 0 W KR
AT, 11 AR 10 FEGAIR TT 13bp £ 2. 02%, 12 A HH 10 FFEE A F T 17 35bp
£ 1.68%, AL, EH 6 FIRE F47, 11 H o B Bt KA i fhes OO i s
AR, JEREW NTEE, 12 AEBUR RS BOE R S RIE R InE F 47, it Fl
FREBRHL, FHFFHE X —CREN R BEE, JFTENEE YT PR R %
AEERAE GRS . TSR, HUMAT A%, HAT6H R K, BT Rt

SR

[ 2024 AEPUZRJE (R G B0, JRA AR AL S A W A G L e, #2 IR BE 2 M #E %
WRRHEAT T RVEIEE . B o TH, ANZH A 7E T 37 YRk 2638 ol 1k 7 rp AU R B e, I
migass, MAs =g m, SiRmAaie.

4.5 WEHAZESHFERI

AR, AHES A RMBUFER KR 1.86%, FHNLSHEAEREK Ay 3. 05%, A4k
THIN, EERA NRE R AR S C KM,
4.6 MEMANESFA ABEE ST EE N

I GAFAEEL N AT H 23 0 B N AN — 0 NEE, Mo %2

2 EARIEN 2

#
[$2]
=
piss
=



TR AL U MUE TR BT 4 2024 SR 4 TR

AT AR IR AFAE R VRS s IR ARITR a0y KA B BR 3 wi ik 9. SRt By
AR BATRIR T 4E4 3 TOPV 150 5 K An 2 FEAMT B0 PS5 AH S s S, g 2
NS, AENIEE T 5.

§5 ERAEWME

5.1 EMRESFHEHIL

eAEh: NRMox

s i H e o) i 2 B T EE 1 (%)
1| et

Hrp: RS

HER® - -

fi] 5 AL 2 4% 8,601,943,912.69 99.33

Hrp: i3 8,601,943,912.69 99.33
TP SCRRUE SR

4 | stEmiR

5 | ST

6 | ENRE BT

o KW e 1 SRR AR

SR BT

BATHF S E & &E1T 57,556,912.93 0.66
HoAth 5= 38,094.81 0.00
it 8,659,538,920.43 100.00

5.2 MEMIRLATI A RIBRERTAS
5.2.1 MEPRETL S REFABEREAS
AT EAIRE IR R AR

5.2.2 MEHREATI T RANERE R BB R BB A S
ACHE AR IR R W BB T

5.3 & HIRIEA R E S E ST HE HFI NP T+ 48 B B B4

ARSI AR IR RO -

5.4 MEWIREF S MM 2R GFERAE

St NRT
| F5 | 55 b | ARnE Go | RSP E ] (%) |

%6 U0 JE 11 7T



TR AL U MUE TR BT 4 2024 SR 4 TR

1| Exfigz 160,487,382.87 1.98
2| RATEHE - -
3 | &Rz 3,094,900,719.65 38.11
Horp: BURM &Rl 1,797,815,712.48 22.14
4 | g 1,456,829,511.26 17.94
5 | AT R BT g -
6 | "IN 3,889,726,298.91 47.90
7| A (Al AS gD
8 | FkAFH
9 | HAh - -
10 | &it 8,601,943,912.69 105.93

5.5 & HIRIEA R E G E ST 15E H I N HRS BT T4 B 8 B A4

EEAL: AR

o i 4 Bt
P | s s gz 2R HE (5K ARME Go FEEHAE
B (%)
1 | 220205 22 [T 05 2,400,000 267,765,245.90 3.30
2 | 240205 24 [H T 05 2,100,000 230,579,368.85 2.84
3 | 2028024 | 20 I EERAT 2,100,000 215,958,764.38 2.66
4 | 2128032 | 21 YLMVERAT 4% 01 2,000,000 208,861,654.79 2.57
5 | 102483107 | 24 HHE MTNO12 1,700,000 172,551,825.75 2.12

5.6 IR IR A SO G 2 B 1E EL ) K/ INHEA OB+ 48 B 7= SCRRIE S

BB 4

AT AR IR AR A B SRR SR

5.7 B WIARIG A S 5 2 T8 EU B K/ EE R O B 42 Bt e R4 B 9

il

ARG ARG WRARFFA LS

5.8 & MR A SME HES T 1#E IR BRT I A BGES B 48
ASF AR IR FF A BGIE

5.9 MEMRFE SRR KBTI 5 1F LA

5.9.1 MEWIRAZESIH KB B 5 S8 25 BT 4
WA G FME, AEEASERIEMRLS .

#

p=i
F
=




TR AL U MUE TR BT 4 2024 SR 4 TR

5.9.2 AESEBBIR AR RHEBOR
WRIEAREEFME, AREAS RIS .

5.10 MEHIRAZES BB K E B AL 5 1H 0L U

5.10.1 AHAE R BB BUR

ST SCBAR U bR, AKE S AEE B XU AS BRI RTIR T, DU IIRE N H 1Y, S8
FH G 52 . AR S F B (0 08 A 0B I B« 58 5 AR IR AT AT B M 255 5, R B0
HEBEME, AREHETTHRE.

5.10.2 FREWIRAZESHH I B SR B a8 B 4
AEE G AR IR AR I E G554

5.10.3 A3 E RS B PP
AR AN, AL ERETE UG S REE MR R BORAER S H 1.

8

5.11 BBEHAEHEME
5.11.1

A5 TN B S BT AT T A IEZR R 20 Tl AARAT =4 01 GIEZRARAS 2028025) + 20 H11F
AT =40 GIEZ#AURY 2028024) . 21 ZRARAT — 4% 03 GIEZ#MXAS 2128033) « 21 Ml 4RAT
2% 01 EZ#AUAYS 2128032) 22 [HIT 05 IEZ#AAY 220205) « 24 [E JT 05 GIEF#LAS 240205)
24 EJFF 15 GIEFRARIG 240215) + 24 KK 11 GEFHACRS 240411 AMLAUES IR AT F AR AR
AWM ERIISLRME, NAERERE I —FAZIATEDTT. LT

L. 20 HRARAT 2% 01 GUEF#ARAY 2028025)

AR RAT ARG A s ZUETR RAT NER S A A IR E . RIKEBATIR DT HRX
PEIEE IR, 2 YO B E NI AT .

2+ 20 PASERAT =40 GIEZRARES 2028024)

WY RATIIMR A L ZIEFRAT AER S A REREE . W RaEAEM . Rd%
HRRBUR . RIREBEATIR TSR, 202 2SN .

3. 21 EWARST 48 03 GIEFHURY 2128033)

WRIERATHIA R A S, ZIESFRAT NER S AR EREE . AEHI AT BRR
Bk, RGEBATITT SRR, 2002 B SN AT

4y 21 YVARAT =47 01 GIEFURY 2128032)

I RATIIAR A L ZIEF AT NER S AR EREE . RGBT DT, Wilis
POERE AR, 2 02 B E N RIAL T .

5. 22 EJF 05 GIEFHARES 220205)

%8 Bl L 11 7T



TR AL U MUE TR BT 4 2024 SR 4 TR

WG RATIIAR A L ZIEFRAT ANER S AR EREE . RIKEBATIRTT, 212
R ENAIR AT

6. 24 EJF 05 GIEFARAS 240205)

RIERATHIA R A S, ZIEFRAT NER S AR EREE . RIKREBITING, 22
F U BN AL T o

7. 24 HIF 15 GIEF#RY 240215)

AR RAT ARG A, ZUETR RAT NER S A RIS . RIKEBATIRTT, 2%
R ENAIR AT

8. 24 KK 11 GIEFHAURY 240411D)

WY RATIIMR A R AZUEFRRAT NER S A R AR UL B ATIR DT AR R RBK
R BMCE BRE SR, 22 B E N IAL

Xf FIRUE SR A H 0 SR AR P R 00 B AR G 30 0F PO IE I3 4R 08 U SRR 1 9 A A DR e
VRN 2 =] ) BE PR EE SR

i

WRIEREEEFEE, AREEHHREEE AR,

5.11.3 HARBE =R
Swin:. NRTIG

e B & (o)

1| fEHRIES 38,094.81
2| MEE K

30| R A

4 | MRS

5| Rl IEER

6 | HARRIBGK

7| HAh -
8 &t 38,094.81

5.11.4 REHIREFA AL T H B B R85 35 A
AT G AR A AR5 A AL T 5 BOUI 7T #4851 57

5.11.5 REHIRAT 4 B R AR TIE R FRF ORI Di B
A AR IR AR AR

§ 6 B AEEHHRSN

AL

#
©
=
piss
=




TR AL U MUE TR BT 4 2024 SR 4 TR

TiH HEfHHaif A HEsfHEdifi C
5 BAHA 4] 35 4 17 A0 A 7,552,378,135.83
R S0 A 35 4 FR 0 5 817.85
ik« A BHBH ) 5L 4 A s
)ﬁ f&m E Eljj;é? )\;QIE] 139.29

Hr i

T I 1) 5 < R 20 A2 BN 13
W EtEs L")

T AR S 1 UE B

7,552,378,814.39

$7 ZEBENCGHBERRERTARESHNL

7.1 ZEEEAFEEESHBRIHER

AR I & BN TCIE A B e B A L & R O

7.2 ZEEENZHERRERHEFEEZ 5 A4

A I 2k BN T ie H A B e AR S S 1N A2 5 WA

§8 IR HE PSRN HEMERGFR

8.1 HEMA R REHFAESHF LB RBE HHZ =+ HFR

A WA R S B A A AR REA B A5 0L
SRR
- 1 LE A5
> ;\ | R TN e & AN e i
0 o . W i B ) 47 3 e [=] 43 3 ES SR 1% o b
5| 20%
YR [ [X
[i]
20241001-
LA 1 7,552,358,155.02 7,552,358,155.02 100.00%
20241231
P bR AU

ARFEGAFAE R —BR R IS B 1L 2 B 20% 015 50, AT RE S LA v JRE (] L 2 408 [m] AT 5 6 ik < v AL 224
Besh, FAEFIURIEGRIRBIE R, FE e BT BETCIE M AR BEE 5 57 DLRDT B S0 AR N BE (o] FR s, e AL
AT N AT BETET B I [ AT ) 4 Bl 2 S

e L RS HIRSFFA GG He R R & TN T iR R B 2N ERR 56 2 47

2 IO EL I S L A B
G, TG [l 47y 00 15 e ] e et ot ST Hh S5l 35 D/ ) 43 0

8.2 B RE IR HMERER

010 BT 11 ;W

FEHEE N LLR P B SRS S5 3 N




TR AL U MUE TR BT 4 2024 SR 4 TR

HIF AR I G C R BB B IR A B EN, $R75 PHER i N A AL 6 A
R BTG DL o

§9 ZAENHER

9.1 FEXMHFHER

v R ERE 73 B AR P A
v R ERE 73 B AR P A
3. (HHRHMAG O LR IR B R G S )
4y CHFEABAG G AT R
5
6

—_

FEAEBESL A 7R 2 < AT PR A =) ST
FLAESH P 0 S AL o T UE 23453 B8 i < O SZ K S0

W W

SICEHVD 5
R AL AR IS S R R i S U 45D

 BEEE LS BRI B

9.2 FFJHHE R

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

9.3 EEFR

PR SO T T R A AT PR ) ELIBKI E  BR, mE AR N ) Y B R A 4
HARA R A

Begr ARG B B, WS RARSERAHEEESEEERA

%P RS G HLE: 400-887-9555

M. http://www. cmfchina. com

Al

HERSEHERAA
202541 A 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百分之二十的情况
	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


