HARIEFRIC N — 5 W U R ;
BB ERES
2024 4E5E 4 RS

2024 £ 12 A 31 H

EEEEN: PHRERESFRGERAA
EEFXEN: XURITROERAT
WEXHHER: 202541 A 22 H

Shay



TSR E DT 2024 SE 55 4 Z=EAs

§1 EERR
S PN 5 02 B FOREA IR, TR A E R 3 PRI B O
FEXT LN A B S VA A 2 B AR AN ) %A TEAT
SIEE NDOVARIT IR A IR ARG A S FME, T 2025 4F 1 H 21 HE& 7 Ak
TS5 HE bR AHERIAMREASIREENE, RIERZABAAERERICE. ®FVERRIE
KR .
R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A
RSN GIFAREHARRIL. SH R, Bot 8 EAF AR R Al LA 4 bl 134
HE R .
ARG I 55 B RER W 1
AIAEWIE 2024 4F 10 A 1 Hig % 12 A 31 Hik.

e

s

§2 H&7= M

B G RIRR HERIE 59 % 8 W iU 57

e 008863

ey (e LR, G

eGR4 RH 2020 £ 7 H 24 H

i B k4 3 00 20 305, 666, 257. 54 {1

Gl ARER N AFEGAEIE R I T KR Mg I (A I Behh b, 15 RIS M AR
N B e 4 B i v ) e e IR

P g ARG IE I A A F RS . SRR RS . RS M B R . (5
o7 08 R Je 0% P SCRPUE SR P B8 S, DASCI IR 4 0% 7= ) i 3
{H.

b 45 b A ik i Hr 5 B AN PR A R

A S 25 R AE A G R i R 3 4, FL TR A0 T XU - B 2 7Y Je i A 7R 3k
&, miTRmiiyiks.

REEHFHEN Hh R L B iE 55 B 0 A PR A 7]

BEEEA POl ERAT A A B A 7

§ 3 EEMFIEIIMESIHERI

3. 1 EEME 5

i ARt
Est il Eas N WA (2024 42 10 H 1 H-2024 4£ 12 A 31 H)
L AHA s Bk 2 1,936, 971. 88
2. IR 6, 986, 769. 33




TSR E DT 2024 SE 55 4 Z=EAs

3. AT 25k G 4y WA TR

0.0218

A4 AR & B HE

327, 420, 156. 72

b. WA A0 B

1.0712

e L A OB RS AR . el . HABIRON CORE 2 et ERshlias) 1
BRAR S O LIS R A, AR Dy A 9] s B et n_E A28 fe i A2 sh i i
2. TR FE e SRS ARG R NN ESE 5 3 & T3, TH SR SERRIR i K22

T HroT.

3.2 HEHERI

3. 2. 1 BE&MPUHER KRR H 5 RN S B R s 5 EL

‘ N%5 =308
HHEIE KR | AEKER | gt -
Bt o . TR 25 R bR O6) @—@
® MEZEQ | RO -
HZ®
HE=AH 2. 28% 0. 08% 2. 23% 0. 09% 0. 05% -0. 01%
JU AN | 3. 05% 0. 07% 2. 50% 0. 10% 0. 55% -0. 03%
o4 7. 28% 0. 06% 4. 98% 0. 09% 2. 30% -0. 03%
o= 14. 33% 0. 06% 7. 69% 0. 06% 6. 64% 0. 00%
H 45 [A
22. 47% 0. 05% 9. 61% 0. 06% 12. 86% -0. 01%
AR 4
v kGBS = s A I R E R

3.2.2 HES S FAEMMRE S RTHFEMKERRF LS RS R E R R
RABFHI R

=
=

ps
—
o

=



TSR E DT 2024 SE 55 4 Z=EAs

AR R T M 5E BT i 25 B v (e 1 K 2R S ) 3 ol 45 bl s i M A s S 0 0 5P A 3
%tk B
. I
21.00% ew—”\”f
18. 00% et
15. 00% /
P W
12.00%
a dﬂk\
Q. 00% ﬁa/,/‘“ v vy 1
6. 00% H‘_‘\// e ~
3. 00% ///“/ ﬂhwﬁf_“ "’“""‘vvvr—/""'“ Mt
0. 00% mw‘
I - 2 8 g & 2 - 3 8 5§ ¥ 2 3 5 8 ¥ 8 5 5
5 2 5 3 8 3 & 3 5 g3 - 48 B O 5 ¥ 5 2 0N
S 8 N N N N 8N 8 § § 8 2 2 2 2 3 3 3 =3
[— RIS O EMA AL B ME KR — PRIESUCENFRES Rl i %
. ARSAFET 2020 £ 7 H 24 HAR.
3. 3 HAh 34z
VE: Tt
§4 BEARE
4.1 REZHE (REESZLHE /DA FiH
EAREREE R | 5 Mol "
4 H — H
A BE Trmnm [ mEnm | G v
ok, mitard, PEERE SEUE
HEZR L4 MO H%. 2009 4F 6 H % 2012
A 8 AARER T TS i VAl A R 54T
NE], HARE TN, 2012429 A&
2013 4F 10 AR T AR PR EHA R A
d, HAEEH MW 2013 4 11 AIA
FRER [E bR UESs Bt A FR A &, JiAE 4R IE
41112020 £ 7 H 24 o
KL ﬁijé‘; fﬁa g - LA el BT S B e RIS %
e VA5 RS B e Gy, TR RAIE 25 22 5%
FANFFR R RS ELH, IEHERIE
Fll D4 IR R %
PO ERAIE R 21 =4 5 T U
FRNEHR RIS PRI 2R
TES R RS, hERIE SV 3 N H E W
AR QUi i i | s s s R S A Lo

e 1o BRI E IR 22 m10 € B T H Y, AT H SO 2 w168 RS H Y Tt

e 2 BRI H A 6 R A2 3

o4

7oAk 1

i



TSR E DT 2024 SE 55 4 Z=EAs

2« AEZFA IR SCEA GIEFREE G2 BRI, gV BN SR ML 5 M 2
INED) BIARTIE o

4. 1. 1 BIRFAERZEF - E BRI 2B E -2 H RN EH K7™ AR

42 FE s FEmEE (D B E () A HR i ]
NFERS 0 - -
BB PR 0 - -
- %
HAthH & 0 _ R
it 0 - -
W

4.2 HEANRE A FEEB/E - TEH KU

AN, ARESEHNET QEFRBRRER) SFARGEHEIMAEEER. %
LB EAT R AP IE . AFWSRE R B URS ST SR B A S I 2R e 97, R 1%
RS RTSE N 93k A BRFAT NSRRI, A AERVA M EOR B AT 2 & 65 IR R (1 1
o

4.3 AP GEF IR

4. 3.1 AR 5 ERPATRH IR
N T PRIER RV E ARSI A G/ B AT E, RIS G, AT HENRYE
GEFBFIESE) « (AIFFRIEFRRESEHAREEHINEG « (EFREESEHER
R AR G MR PRI SEAEM, BT (BUTEBEWS A TR ERINE) (TR
BV 55 50 5 A8 oy A SRS BIME) AT MR AR R . AT S5 A R AL I
FERHE, 5B SRl —20in e, —glinsl 5t @ Bins), F RO, ot
T BRI L HPAT WETPAESF G VS S R . 0 TE R A SR AR B 7T

v

SCRE, BRI BT IR, S5 A TTIMAL 7 IF e g, 05T R I BA AR ST T R

FfEME G, N HOAT GBI, B2 EITPMELE, RIE T AT 50
FIERIES AT AN AT RREL

W] EAR G AT RS, PATR A TSN P RRITEHE ST,
I, R IR 8 RIKAZ 5 Bl 52 IE A8 5 5 F RIS 54T 4

WEIAN, AR XELLIUAFLEEIAN . AFEEEET o 1HA 3HN. 5 HRD 2

Fo5U 3 11




TSR E DT 2024 SE 55 4 Z=EAs

A AR AL A RIS 5 TR Sh 26007 AP HTssh BR], AHR P A 7 % e el
EOPRHE, RAEERI R HI% AT

4.3.2 REXZT AL TRHA

AMEWN, A NI RBEAGS 505 At sei e s, RRER B RIS K
AT D BN A Ty BRI %A SR 24 RS AE & 5% .

AARE N, REIAIE &AW e FEA L T2C 5 AR 2 M A5 22 5

4. 4 |5 A E SR B RIS E D

W, EXTREREBOR G BFRESRFIEECEIRIE T, Mo srddnfKeeg. —
LRI T G5 3t A IRIRR . SR BRI A FTR T Gl PMT S840 TR A4 LA E/KP. (A
R A 95 B R AR 2 G, CPT AN PPT RALARA s B DR Ak Al g h s AR, BUR G 98
AT A BRI, FEARTEDN T T AT . 12 A BUA RS U REW TAES WS, Mgt
TR BL T DR RA PR BT TR B AR 10— B0 BN 12 738 W AFE MU D ISR ST A JR) 1 75 5K
Mo B R BINTE S MUY, B 1 DU G iR k.

WA, A E R TR SR RO, 2GR EMEA . BERH AT
ALK, RE B AAEL, TS 1B et .

4.5 EHNES KSR
BREARRE ARAZESMDIIFEN 1. 0712 J0; ARE PR S OFIHEN K TN 2. 28%, 5
Eb A I HE 25 N 2. 23%.

4.6 |EHNESITFA ANBRE S F 1 E TR UL
AHE AR W A AELEEL: A TR B SR SIS T 200 A s S 379 H KT 5000
JITEIE I o

§6 BMEHEIRE

5. 1 REMREEE=HEHN
75 I H & G b 3G M BT PR EL A (%)
1| B st - -
Hep: R - -
e - —
[ 5 Wi 2 $3 % 348, 548, 615. 98 99. 38
L itz 348, 548, 615. 98 99. 38
B SCRFUE SR - -

Foen I 11w



TSR E DT 2024 SE 55 4 Z=EAs

S

=)

i R

IR G i i

| | e
>|E|e

%HE@FH?&“

\EP:

\

b

K W7 2K [ A 18 SN A < i %

RATAAR A T A &Gt

2,028, 344. 48

0.58

HAb 5™

136, 148. 2

8 0. 04

it

350, 713, 108. 7

4 100. 00

5. 2 MEWIRIEAT A RO ERFTAS

5.2. 1 MEWARFATLrRAIBARERRES
VE: ARHES ARG IR R R,

5. 2. 2 WMEHIRIAT WA RPOBBE AR TS
E: ARGARE YRR FFABBEELE

5. 3 BRI A SAMME o FE B 1B LB R D HEF IR B R A
5. 3. 1 |EFIRIEA FLMHE oG Ze ST 7= 1B LB R/ N HEFF R AT+ 42 R B R W 4

T AAeARE

WIRARFFA IS

5. 4 MEWAREL G M RN RFHRRAS

5

177 il

AfehE Go) e

B IE L (%)

1

EESiEs

43, 898, 236. 71

RAT S

w [ DN

SRR

304, 650, 379. 27

Hrp: BURMEER6

263, 515, 115. 70

il i

Al FE IR BT 5

SR

A (ATAZ D

[l A7 5

O ([0 || |[O1]| >

HoAt

it

348, 548, 615. 98

106. 45

5. 5 & MR A A HE ST 13#E B N7 IR LA s R A

e | e s fiiratr  |[HE Gk | ARME Oo | HESTEEHERE] (%
1 240202 24 EJF 02 400, 000 41, 681, 770. 49 12.73
2 200215 20 [EJF 15 300, 000 33, 684, 000. 00 10. 29
3 09240422 | 24 R KIER 22 300, 000 30, 370, 068. 49 9.28
4 240210 24 [EJF 10 200, 000 21, 335, 041. 10 6. 52
5 240215 24 [EJT 15 200, 000 21, 129, 567. 12 6. 45

T 11




TSR E DT 2024 SE 55 4 Z=EAs

5. 6 M EHHIRILA RMME HES T3 E LB R NHEF R BT 48 B SCRAESF IR
R
T AT GAR T WA R IR B SHFIL TR

5. T MEHRIL A RMHE GRS T3 E LB RN IR T4 5 B35 914
T AEEAMEIRARIFA SR

5. 8 MAEARIZ A SOMME o 2 & 7135 L R/ HERF B B T8 BGIE R 3% B 40
T AREAMREHIRARFFARGLE.

5. 9 MEWIRSE ST H K E I 5 18 0L it A

5.9. 1 A EFEHFREBUOR
VE: ARSIV EARASEE G, TH R ECE.

5. 9. 2 R FHIRAEE S ) H A 52 ke A48 25 B A
T ARG IR RS A B AU

5.9. 3 &3 E R R BE Y
VE: AREEARVHIEA G EG R, TR .

5. 10 BBEHASWMEMIE

5.10. 1 AESHBRKIBI+HIEFR AT EAEHRE IR E R TVLRFEE, R
RS g H Bl —F N ZBIATED. ATTHEER
ATE GBI+ A4 USRI RAT E AR T 1] H AT — SR A 2 2 AR R
[ O R ARAT A4 2 G ] AT — 6 A 52 21 B o <l B LR R AU R e = AT BB 1T
ASFE G BT M RT A4 UESR (0 H A R AT LA ATIOR BB PR 1S S, AR AR 5 i) H

HI— AN Z B ATEDT. AT EE .

5.10.2 HEER BN T LRERTENEE S RAMER&ILREE
T ARSI WIRRTA B

5.10. 3 HAMBEF=HIER

e K e o)

1 7B ARIE S 136, 148. 28

2 |MWOIEFFIEE K -

3 MU -




TSR E DT 2024 SE 55 4 Z=EAs

RS IS, -
AT I 3 -
HoA SR _
HAth _
&t 136, 148. 28

5. 10. 4 FREIARKFEE K40 T H BP0 ™ B e 555 A 40
T ARG ARE WIARRSEA AT 5 BV vl 58 i 77

o |~|o|o | e

5.10. 5 R E AR AT+ 48 B FE A AE FEUiE 52 PR 00 Ot BA
Vi AR SAMGIRRIFE B

5. 10. 6 BB & BHE K F A ST 7 R A 43
PO TON A JER, 302 5 2 002 7T B A7 1E R 2%

§6 FFHRES BT
BfL: Ay

i ) 38 4 4 0 e A 923, 001, 998. 00
5 3 1E) 5 4 5 ER U 40 0 305, 664, 259. 54
el s HA 3 A 25 4 e JE [m] 47 923, 000, 000. 00
i WA ) SR S 3R AR B A (A 20003 1
/DLL =7 IHE)D

e 15 HH A AR I 4 A B A 305, 666, 257. 54

VE: AR LR, L R S
§7 ZSEHNSHER R STRFESRKI

7.1 REEEARFHRESHFEHNER
T ARG AR EEEARFFAARLSE.

7.2 R&EHENZHERRERRE ARSI 5 WA
T AR AR G B RIZ T A R A 5.

§8 ME R REAESRERSIH RGN
P AMES A WA TR RIS R ST BN, KRG D .

§9 B R E RN HMBEERFR

9. 1 EMINE—BREFEESHF AL BIEGET 209591550

Foom 3 11



TSR E DT 2024 SE 55 4 Z=EAs

] WA R 2 S BB i e WK R FE a1
£ FEEE
7t hxEall
%‘?% ﬁﬁﬁ% ;%@ $% @F T B
e It 20% i % i (%)
bl (B T X
[
20241011
1 - 0. 00162, 398, 739. 01 0.00|162, 398, 739. 01| 53. 1294
20241231
20241001
oL 2 - 1923, 000, 000. 00 0. 00[923, 000, 000. 00 0. 00 0
# 20241010
20241028
3 - 0. 00143, 265, 520. 53 0. 00|143, 265, 520. 53|  46. 8699
20241231
77 R R

ARG B TAAAE B — 3B O B LS BB I 20% K01 0L, il T 3447 1% A8 T REAE A R AUS:
(] L 5= AU ] (0 A, SR S B BB s B ). (RN, SR BN A I8 ] ) A2 E
AT D9 R R A2 G B 7 AHE 2 BN RSN B 7 AR ORI Bl . AN BB BN JE JPRE B fRLUP Al A H
Wt S SRR R B, B IR R AR SR R, (RN 58 35 B 1 RS IR £
BL, InssExt ik e AR IR Y.

T AR GOV EE A IIIUE I BB ISR IR B e AR . SRS
B R R UL IR S IR 2 Fo VI SR SR 4 B 3 S ) Ho A P 93 4

ARHE e LB — BB AT S e B B — BT BN 2 BB R AR e iy T ik 2
sl 50%, AFEEAEN NS E AT R

9. 2 MR B E R MM EEE R
x

§10 #E XA

10. 1 &EXHER

o PP EIE M T PRI S50 4 5 ST B 2 R R e s S5 45 B8 i M 3
(ARSI 24— 458 T IR A R A RIE S 1 B S e B e B )

CPRRAIE S50 24— 1 T IR0 2 0 A 2RI S $5 E SE AT R A0
 EEE A

BRGNS R B

v FEEFEE NIL ST BRI B LR
510 00 3% 11

[u—

[\
P

w
v

[N

()]

(o))



TSR E DT 2024 SE 55 4 Z=EAs

7o AN S 2R A H AR SO

10. 2 FFHGH A
B4 T \RIE S NI AT

10. 3 EFEAF R
P ] LAYETF RO 1] 9 8 2k 4 3\ SRR S0 NE T s e ], ] B S 4 pe A I

£ www. bocifunds. com 2[5

R E PR UESS B A PR A F]
202541 H 22 H

o110 L 11 T



	§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
	3.3 其他指标

	§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 报告期内基金的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 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序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序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序的前五名权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


