ARAEEREN A IEFREREE
2024 FF5H 4 FERT

20244 12 H 31 H

HEFHN: BRESEEAGRAF
HEFEEN: PEBITROARAF
ZEHHEB: 2025641 H21 H



PR R BN B MRS BB 6 2024 S5 4 TR

§1 BEERRN

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

I FLE N EERAT IR A PR A AR E A 2 e R RE, T 2025 4F 1 H 20 HER 7K
W RS54 bR . IERIAR R A GG FENE, RERRNEMAERERILR, kT
PEFRIR B BRI

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

il
B MIEENGIFAACRILARRERI - BB WS, BB LA B B8 PSR R A48
AT B 4 53 U ] 45

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

§ 2 HEF= MR

AL A 75 4 0 A £ 2
R4 R 004667
5 oA 004667
Y (e LR e R
HEA AR 201746 H 19 H
i35 WK 3 & 0 AU A0 360,272,993.48 13
AHE G PR R FH R BRSSP E T 2 H (8
Earid=Rin [ HARR ) 78 355 P 4 TR 2 BT I [ e W s 9=, )R S Bil gk

BB IR AR A E HE A

AT DL P 9 R AT BB o ARBE e 3 P 40
BB BATAE AR, GRS SR B I T A kAT
BB GE. RN, ARG R R 215K
Bewt s WS BB AL G, EARFF AR M AL E PR E . AR
SR T R (BRI A I AE R 2 AT
FFRBUT . B BIAMERATAEE,  JIoREE G B A2 T ICHT AT

EAER .

Mk & L Ik ifE A daf PRS00 I 0 = A A 3 AR R (BUR D X 1.1,
AR AT I, JB TSR SR S G P B XS b

PRS2 AL 2 R AP B B AN PO 2 AR T S R B e R A A
TR M.

FEEHN RS E AR AR

HEFEN H EARAT Bt A PR A 7

%1 30 3L 10 7T




PR R BN B MRS BB 6 2024 S5 4 TR

&> FE I R R

PR R B 2 A

P R B 51 27 C

DGR ARG

004667

005471

e IR T & 7 Gk
sy

360,272,993.48 {1

V1 RS ABMEIE 2022 4 12 H 22 HEEHFIRIE/E, WFiE 2022 4 12 A 23 H

A7

2. AFELH 2017 4 12 H 14 HZHHE C (080, CRMEHE 2022 4F 12 A 22 HilL&E
Wt aiElE, BT HEEEH B ERKRA MR, WP iEEr N AL AR S A K0y

WAL

§3 EEMFIMIPMESFERI

3.1 EEMFHER

e

Bfr: NRMJt
_ AR (2024 410 A 1 H—2024 4 12 A 31 HD
A 4% $e b7
SRS AR O A HA R B B % C
L AHA CsE B 25 1,335,683.37
2 A HAF 1,335,683.37
3BT 1) 3 & 4 BA B R 0.0041

4 R G 5 1

367,832,384.11

5 IR G0 BUTHE

1.0210

T AW OSBRSS AR RO . BB as . HAbON OS2 e sh i)

FHBRAH 5 Bl NS FH A 453 2% i RO AR A IR 9 A3 2 s i as n A 22 Fe i (A2 50
Wedi, BT ARG R MR AR, il A RUHEREGEE N E, A O seHlli Al

AR SR P < B0AR 55 o

3.2 EEHERI

3.2.1 ARG HIE S0 BUFE N KR KI5 R LS B AR s 2R i EL R

T R B 2 A

gt | IR gy | R
2 KD KEIRHEE W25 %) HEUS 28 2R A ®- 2-®
&) HEZ®
HE=AH 0.42% 0.01% 0.31% 0.00% 0.11% 0.01%
T8 H 0.86% 0.01% 0.62% 0.00% 0.24% 0.01%
o 1.86% 0.01% 1.23% 0.00% 0.63% 0.01%
U 3.98% 0.02% 2.49% 0.00% 1.49% 0.02%
U TR 3.98% 0.02% 2.49% 0.00% 1.49% 0.02%

%2 30 3L 10 7T




PR R BN B MRS BB 6 2024 S5 4 TR

EE-SreedCi

A T A 8.87% 0.01% 4.12% 0.00% 4.75% 0.01%

322 BESAFAAEFURES RHFER KRR AHE RS REME
Wiz 3 FR AR 3 ) EL AR

RSB BIE M AR MENR S E AL P BB A a8 R0 ) 52 FEH X ELE]

9.00%

8.10% ﬁff

7.20%

6.30%

5.40%

4.50%

3.60% /

F

2.70% //

1.80% e

0.90% sl

0.00%
[w)] ] o [Kp] w [w)] o o =t Iy] [e)] ()] N =t w ()] L] (] =t —
- — (] (o] — (] [a] (o] - L] [ (o] — L] (] — — (] ] o
w - =t (=] o w (] oM [=4] — L] (] N a0 (] K] [an] o [ [
o - (] (] o o Ll ] L] Law] o Ll (o] {an] - L] - o [ ] -
[ [ [s4] [s 4] )] )] [5)] () (=] — — - (] (] (] o o = =t =t
— — — — -l — -l o™ o™ )] [ o™ o ol o ] L] o ] ]
(] (] (] (] (=] (=) () (] ()] L] L] (=] [m] (] [m] (] [ ] (] (] (]
(] (o] ] (o] o™ o™ &) o™ o™ (o] o] ™ o] o] o] o o] ] ] ]

|— RERMEE M ESARDSENKE — BRI SA R s
TE: A ASKHHIE 2018 £ 10 A 18 H&iFiafk, B 2022 4 12 H 22 Hil2 & inis
1B, f#iE 2022 4 12 H 23 HiEZfFEE.

§4 BEARE

4.1 RE&LE (RESLHENA) FH

EARREESHREGZM | FF
wa | B SRR Mk YL
EREH | BEAERE | FIR

B, Wit. 2016 4F 7 A% 2021 F 12 A
TETER RSB HARAR TIE, E5
R RAS S 51,2021 4F 12 A F 2022 410
HEFR IR 25 0= B PR A | TAE,

AF G 2023 4 8 PR e Y2 B B B B 2 B 2022 4F 11
KEN | Bes HsH - 8 | Al EHARAR, DM
b2 e A W 3 PR e o R SR 45 o ik . 4

FHEER M HEE. HEEWEN
A BRI 2 B S R B . FH T
IO 1 W I IR R SIS %
BRI RN 3 A H 2 Wi

%3 U 3L 10 7T




PR R BN B MRS BB 6 2024 S5 4 TR

R TF B . R 41 B 2
i BRI 6 N H
E I U R R A TR P B 2 4
AL 3 A H o HPDF s B R 5
TR SR S Ak e B

E: 1 AReHEEeSHIER AWV G RANH, FEEeL B ETR H I
LR S4B EAR AP AR MR 2 WU E I GER At (XD HI;

2« MEFFAAE R E RS EE R 2 GEFESLENMES. KH., SRER
NN 53 B8 B ORFIESR AL N 3 i AR SR € -

4.2 BRI A A EE Sz MR <745 18 L A 5 B

HEEHAF: EARREG AN, AR ATRIET (PN RILAEE S 7k
S5 AAFFEERIEF IR I SIS E I INE) S5 FF RN S I TSI it o4 0] () 60 5
DARAR S G 1) e 4 F) S5 R VB SO I 20, AN WRSILAE Y o Bl RS B 7 D ) A FELR 38
B Er=, TEMRAR IR AT IR T, AR S RAA NHRECRF G . ARG, HEeiak
BAAEVEGM, THMERESRA AR RMAT AN . FEE T E DB RIS B &6 K
R S TR E

3 AFRGERUH

4.3.1 AP 5 HEHIHATIER
S BN QUL S 3 (W T 7 AR B SRR, B R B BB AL S A A T IR

o BGEHNEN [T A A G ER BTN R IL L, HE I AL Y
PR, REEHAIA @2 R EAEE, Wi RER A& SRAGEHERI
PR LRI IR SRR PR K 7, #5258 A & e BEAE BRI B N AT BL 1 2R 3R, B F B AR A
PAE TR R I B AR Y o 8 BN AR ST FE R 1R N AT SR AL S T A
G TC R AR S 3L AN T ) L

4.3.2 REZGHIT AT T
RGBS A RS A 2 8 1 F H R A5 R R IE R S B AT AL S
AN 2t 28 1) 1) IS 0 58 57 o i DR 15 5 2 5 P 95 8 SR G sl P 558 7 2 1T R 2B 0 [ F B v 52
5y, HeGEBENERM RN GBI R FKYE, FRAALR&E, Sty el
(U] s L B R AT BB IR 20 B S R A
AR AN, AR S I 5 B AS FE AR SR AR e B R A SRER AT, &
F TR ALE S 5385 BT AT 50 R B R A2 5y S8 (K 0 A8 5 Bl i i E 7 24

#
>
=
Nz
=
=




PR R BN B MRS BB 6 2024 S5 4 TR

FIRRAZ B 5% IAE 5 364 4 Uk, TR Fa 80U B A AL 4 DR H30  SROMeS 7 B0 A AR I A1 52 9
A A AR KB R BE BN -T2 5 AR 2 ik (1 K S A S AT

4.4 REMAESB T RIEASIES T

FWLEE B (B A -

2024 FEPUZRRE, fEZMRIRBCEILFEHEER T, EAZFE I IURAE rirs, ANt
THRW, MTGEESRN. BT, 11 H [ %= 55 58 B 2 0F [ L & 3. 3%,
P i B R L PR AR 55, P R R B AKARMIR R, 11 H 5 R R BT R EG R R
10. 4%, [ 9 AESH —5 =BGl 4, 10 B DORS IR Hu =57 5 A —F 55 B B 5di ok
HUIEL, RSO 5 S B i (O RR M DL R B B AL R TR 11 H BEERHR R RAtE
P39, 4%, (HARE B AR RIS E 48 08 B 0h A E A 4. 2%, gy WA, %
FHJT B E S SRR FI U HARERE S EG BE TR IR e RS, 11 i
M B R E EE G 9. 3%,  EE AU ORI B0 SR RR A RE . T 9 U7, 10 5 AL
HEE S, 11 A SEFES, 11 A0 o2 Ea8m g 3%, Sl fE G0
TR XANE GO, 11 A H O SBUR LIEE N 6. 7%, FES/TRIM T, B INAE
KBTI O 6. A =07, 12 A #ilE Mk PMT #8508 50. 1%, 10 A LUORES: = A A 1E
RARE AL, s RO R IR AR DU 2R LA bRAT ek, 12 H B 2E P Fa MO 1T 4
Beoy Bk 52. 1%F1 51%, A= RIUF T 7K.

17 117 7 Bt

2024 FFPUZRLE, fidi i BUORIE Bk, FIZEGRIE AR S S RIE R 47, 10 AfTmX
&Y, WM EBCRHEN . Bl RIBLF T, S HIBCRE), JEHAE R i
fil & /NI TR %, 10 “E[E Fid mfi & 2. 19% 3 4 AAA {5 F i mfih % 2. 47%. BB %
mEALalE, GFai W ER N T, BREEEM. 11-12 A, fizria R L KR
Tk, 11 A 10 FE G FAT 13bp £ 2. 02%, 12 HHH 10 4 E FFI % F 4T 35bp
£ 1.68%, I EBarzl, EHOGFEERE N7, 11 5t f) B B K 6 10 ftes SO i m
A, HREW NS, 12 AEBURR 2 U0E B B ERIE T A 47, 1igxFl
SR FEBRHL, I HE X —CREN SR BEE, JFTENEE YT PR B %
AERRAE SRR . i B Ae, HUAT A%, B RTGTT IS0 S, 2% T RetEsgin.

B PR AE

15 2024 - PUZRFE A ARAE, BAT A E IR G & RN L e, 2 IRIEE s
WRERAT 7RG 1E. B3R T, AR ETE TG 260 il FE AR R B Ay, I,
mimi&as, MAB - ELS N, SRmHE .

4.5 WEHAZESHFERI

#
[$2]
=
piss
=
=



PR R BN B MRS BB 6 2024 S5 4 TR

A AN, ASHES A RMBUFER KRN 0. 42%, DL SHEAEEK 208 0. 31%. s
AN, B R NORSERRFF A AL 6 C SRR A

4.6 MEMNESFE ANBEE ST EE U

A, A R R A ESE — A AT B S i8R NECE AN — A A 2
ERPHHER T LT T,

§5 BEAGHE

5.1 MEMRESFH~HEHNR

SEEAL: NRMT

Fs i H w# o) i e B B T EE B (%)

1| Bt

Horr: B

HERH

3| e s B 351,419,243.57 85.42

Hr, iz 351,419,243.57 85.42

B SRR SR

4 | R

SEROMTAE i TR

SENIREE G Rl vt e 59,943,242.38 14.57

Yo ST 5 NI B
S

HUTIE RS A4 43,350.13 0.01

Hopth % 7= 4,830.34 0.00

&1t 411,410,666.42 100.00

5.2 MEHIRIZBATIL A RIRER TS
5.2.1 MEWIRBZITU T RIEABRERRAS
AIE AR AR R AR -

5.2.2 MERETIL I REOBRBEREBRERKAE
AEEG AR WIRAR R A A BB B

5.3 & HIRIEA R E S E ST HE HFI NP T+ 48 B B B4
AT AR IR AR R A S




PR R BN B MRS BB 6 2024 S5 4 TR

5.4 MEWIREF S MM 2R GFERAE

SRS NRMT

i 7% il

1 | Exfd

G R HHE B (%)

AT

W | N

SRl

Ho: BURME Gl

il i3

b A R B 5

311,546,057.93

84.70

TS

A (ARSI

[ M A7 H

39,873,185.64

10.84

O [0 | Q[ |n |~

HoAt

10 | i

351,419,243.57

95.54

5.5 EHIRIEA SRME HES T #E GRS R LA RS SR 4

SEEAL: NRMT

o i 4 Bt

P | s s gz 2R HE K ARME G FEEHAE
1 (%)

1 | 012482031 | 24 % T.4£14] SCPO11 300,000 30,225,955.62 8.22

2 | 012482534 | 24 B M4NEE SCP006 300,000 30,193,631.11 8.21

3 | 012483283 | 24 [Hi#55 SCP004 300,000 30,124,182.67 8.19

4 | 012483584 | 24 J5 R B SCPO12 300,000 30,066,056.21 8.17

5 | 012483724 | 24 =— 3 T. SCP005 300,000 30,045,670.89 8.17

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

BB 4

AHE G AR IR ARFFAT B SCHAE SR -

5.7 MEWIRILA SOME 5 E S #E LR/ M HEF R BT 4 St SR B

il

ARG ARG WRARFFA SR

5.8 & HIRIEA R E G E ST 3E H I /N RS KR T A BUES Bt 48

ARSI AR AR R A AU .

5.9 MEHIARAZR SR B RRIBII LR ZF O

87 3 3L 10 7T




PR R BN B MRS BB 6 2024 S5 4 TR

5.9.1 MEWRFEETF KIS0 P 4
WA S FME, AEEASZERIEMNRLS .

5.9.2 AESEBIR AR RHEBOR
WRIEARE S G FAME, AREASERIEMS .

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

5.10.1 Z<HA B R R BUR
WIEAR S A FME, ARSEASHEGIHKRAZ S .

5.10.2 R FIARAEEEB B FH R S5 4
WAL S G RME, FEEFS SRS

5.10.3 A3 E R B B PP
WRIEA G FAME, FEEASHEFNIS .

5.11 BBEHAEHEME
5.11.1

5 WA P9 A B T I RT T A AESR R 24 SR IAEE SCP002 (UEF#RAY 012481707) 4hHAth
R I RAT EARRA IS TSI RRE, AAERSE G H AT —F AN 2B AT 5t &b
& .

HRAE 2024 42 6 A 13 HERARIMIA R, ZUESR RAT AR K BB 3 575 2 7) 3K AE g
FAUE MR 46 TR

Xof F IR IE S5 A4 08 SR AR 7 1R300 B AR G 3 08 DO IR I3 A% T8 R SRR 7 19 A A DR T
YRR 2 B 1) BE R KR

5.11.2
WRIEEE G S FAE , AL S R0 A B

5.11.3 HALBE =k
SR, MR

75 2 & o

1| FAHRIES 4,830.34
2| NMUEEK

30| MIBER)

4 | MICRLE

5| MUSCHIE K

#
co
=
piss
=
=




PR R BN B MRS BB 6 2024 S5 4 TR

FoAt BYSGK

HoAth

=nan 4,830.34

5.11.4 G HIREFA KIAL T He B BT R 52 55 B A
KL AR IR AR R AT Ak T Fe B (K m] 34 5%

5.11.5 $REARAT 148 B A FE E 52 FR 1% G0 it B
AT AR IR AR FF A 5

5.11.6 HEHEHEG MK HAhSC R #H 5
23 4 (1) 8 52 U 3 H3 0 SR R A FRA TR AT A, AR 25 B R AL 2 Fu A (R o 3
G PR A LA S A8 ] UA 2 4 R T e A B AR T B T A

§ 6 JFAE S MRS

B
T H WA BRI i A FATE 8w B 57 %7 C
A U HAAT S A 0 i i 300,601,462.15
i A5 H1 39 () i, H N 3 0 111,660,037.42

ol e T 30D Ik i < ]

LAt 51,988,506.09

35 I R B S 4R 4 22 B 1y
BBk LA IE )

5 A A AR I 4 4 U 0 360,272,993.48

§$7 ZEEENBHEERSRHEAZEEEN

7.1 ZEEEAFEEESHBRIHER

A I 2k BN T ie A B e B AR S IS Do

7.2 ZEEFENZHBEARSRBAEST 5 YA

A I P 2k BN T ie H A B8 e AR S S 1N 52 5 WA

§ 8 B RE PRI MM EEFR

8.1 TR EERFNEMEERFR

#
©
=
piss
=
=




PR R BN B MRS BB 6 2024 S5 4 TR

AL G C R # B EFEE H B4R AR RA REEN, il Pk N E RN A
B A RAHIHITEDL -

§9 ZAENHER

9.1 FEXMHFHER

v R EIIE 73 B A P D3 2 M BE ST 7R ik 8 B R A =) ST

H R AE 5 BB B 2 B b v A R A W G B 5 B AIE I 5 B8 ik 4 WS R S A
3. (M EEM G MIEF IR GG E )

4. (I EEN i AR R SR S IEE L)
5

6

Do ,_
7

CHH T 11 0 8 P 151 5 RAE T3 B B B AH S L 5D
B EE 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

Mdk: http://www. cmfchina. com

el

Hr e S AR AH
202541 H 21 H

25010 7 10 1T



	§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


