AR EET RFRIES R RS
2024 FE55 4 TR

20244 12 A 31 H

HEBHEAN: BREESTHEARAG
HEEREAN: PEHBETROAERAT
EHEM: 202541 H21 H



R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

§1 EEHEAR

B AR E RS LEEFORIEA RS I B GO IR BOC L | DR EFRA B R
W, JTEXHEAAR RS HEG LA e BRI A 5 S 5T

B8 A ERATIRGOA IR A TRIEAR RS AR MUE, T 2025 4F 1 7 20 HEZ T4
ety PSS Fahn . HHERBINB R A GRS FAE, RIERENENAERRICK. RS

PR i B sR

B PR AR 1 . B3SRBS R G 0, AR S —E

LA,

B e A SO A ARR R, BTA M, BEETETEA BT o SR w40 Y

BB IR SFU .

ARG 55 SRR E T
AMREBH 2024 4F 10 H 1 Hil22 12 A 31 H1E.

§ 2 BEEF Mo

H 4 RPR T FR0F 8 PR 0 £ 5
H4r A 004667

2o G 004667
HEBEr AR E IR
EeARARH 2017 4E 6 H 19 H

A AT 4 UL

360,272,993.48 {}}

BB Hx

AREL B AR R R B VISR, B BB AT E A (8
IR FEE PSR Z BT B E dan 95, R SE R
SV RIS E .

PeBE R

AL DAB PN RN T B tia . AR GAE BT,
FEORGESE . ARATAE AR, B IR K2R 9™ M T A SR B AT
B A, FEBPIIPY, AR ROR I REA B
WA AL, BRI MM B E R LB E . AR
ERRE TR (BRI e PSR 2 BT
FIGE . BRI ARATA K, J1sREE B F vl

s,

AV B HE S HE

B P D ) 0 B = A T @ AR (Bl ) < L1,

DU W i 4

ARG RO, BT UESR IR T A B AR i i,
HARIPF I XS AU R R T R A R R A T,
HT M EE.

A

TR R A PR A 1)

Bt

R AT A PR 2 ]

1T 310 ;W




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

N IE A A A B A T AR AT P 57 25 A FATTHRI LA 57 25 C
T8 IR A AL S AR 004667 005471
AR T B B e 0y
skl

e o1 ARES A RMEIA 2022 4 12 A 22 HEREFFHEE, OFHE 2022 45 12 A 23 H

EAFEE;

2. AREAGH 2017 4 12 7 14 HEFH C RM0H, CRMHIA 2022 4 12 H 22 HiLH
FiaiatE, T BEPEIEH BMAEBARRNE O, d PN NAE A RS A K
DT

360,272,993.48 {}}

§ 3 FEMFRIEMESFERN

3.1 ERWF R

¥z NRMJC
. » AR (20244510 H 1 H —2024 412 A 31 H)
I SR

== iR R B GS A R E LI 55 C
1.2 2L S PR 2 1,335,683.37
2 A3 1,335,683.37

N7 AR \"’ﬁ
;ﬁbm%@%%ﬁ% AR A 0.0041
4 AR B r15E 367,832,384.11
SR RS FEE 1.0210

i AE LI R SRS . 85Tl HABIRA (RS2 e A ShiaR)
FHERAH 5 B AR IR 25 S A 8, A R0 D A 30 2 s Bt I _E AR08 e AN (A2 30
Wedd, mITFASERG R MR AR, FrA, A EAR S A%, AHE SR Ml
AU B A 4

3.2 BE&ERN

3.2.1 FMREMES GBI EE KR LS RIS bR R R
THTTH IV T H i A

ety | PRREE g | LB
Bt K@ KRbRUEZE ) e R R b O-® @-@
®) HEZD
HE=4H 0.42% 0.01% 0.31% 0.00% 0.11% 0.01%
RN H 0.86% 0.01% 0.62% 0.00% 0.24% 0.01%
o E—4F 1.86% 0.01% 1.23% 0.00% 0.63% 0.01%
A=A 3.98% 0.02% 2.49% 0.00% 1.49% 0.02%
A HAE 3.98% 0.02% 2.49% 0.00% 1.49% 0.02%

2 T 310 ;W




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

HE 4 A
AR % A 8.87% 0.01% 4.12% 0.00% 4.75% 0.01%

322 HESAFERKRES BT sEN KR4 8) &I 5 RS R E K

A BN LR

IBERBUIEIE M EEHAZ R AR KRS E DL L AR S R A L P EE AN ELE

9.00%

8.10% ﬁff

7.20%

6.30%

5.40%

4.50%

3.60% g ////

2.70% ///’

1.80% e

0.90% ///

0.00%
[w)] ] o [Kp] w [w)] o o =t Iy] [e)] ()] N =t w ()] L] (] =t —
S o9 9 8 o o § & ¢ © & § < o o < 9 o &8 &
w - =t (=] o w (] oM [=4] — L] (] N a0 (] K] [an] o [ [
S ¥ 9 2 © o 9 9 9 9 ¢ ¢ © 9 9 o 9 o 9
[ [ [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

E: ARES A RMGEIA 2018 4 10 A 18 HEEE s /E, H 2022 4F 12 H 22 HEEHFiG
iolE, Y8 2022 4 12 H 23 Hilgf7LE.

§ 4 BEEAME

41 BEeZ® (RESZBE/DD) Fn

EARRESWESZM | E5
was | B PR Mol ViR

A | BRI | R

B Omit:, 2016 4F 7 H & 2021 4 12 A

T R &S HA R AF TR, £

EBRMAL ) 5152021 4F 12 H 32022 4 10

HATEFRRTUE S %0 4 3 FR A H] AR,

AE A 2023 48 8 PR R at BRI A3 2022 4F 11

KEAS | BHes AsH 8 | HMAHRESEHMARATE, HEH

it FAFR W E P 5 B S R e B 4. A

R EER MW RS, HEEMEA
A BRI 5 R S B R . JHTY
ASIC 1 AR T At o7 2 A S S 33

PR FHRIRIE 3 @ B R

% 3

7 odt10 |




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

BAEAUE T B B4 R Al
i BRSO RE . AR 6 A
SE I Tt 2 B A sUE e B BT 4
RSB 3 A H @ Wi 2 Ao X
RS  2

E: 1 ARSEEEGZMEIN ARG AHARH, EEE a2 B AL H WA
L AT R 2B B AT H WA AR R S WAE I ER A% (CER) B

2. UEFFMNPAF RIS ARERN P ENE R & QIERREELBEIES . . Sy
NGO S BEIpE ) mh FUEIR M BRI R S LE .

4.2 BE)I R EH N ARSI T FIH A U

B TEARRE N, ARG (hA NI ERE 5T A
EIRY . (RTPSERULSR BB Gn (A BIIME ) S5 SRR AL S HLA5 10 S i fE DU AL
AR BE 10 B B () S RE Gk SO 07, ARSI . B R ST I 04 BRI )
BB, R SRR T, AR RA NBEREoR e, AGE N, ez
B ERERL, TR A NIRRT . BB 3 9T B DA R B W AT B A
LB B R RLE .

4.3 AR5 E TR H
4.3.1 AR5 E R PITR O

S e BN VA S b AU W R LE R eeS T M T [k P e R R /A R TE P e A
Pl . B S 1A GG M B SR A e, T WA Y A e ST 4
PREF. BN RAER TR, WIMBRZ s A LIER
FEORIE T AR R STRIBR 73, 3G LB RGE R A T DA PR, B 3R Y
BARTE R R AR . B BN SE W R ) N BT B L AT, TEd
T2 A AL B AL R 21

4.3.2 FERZGIT R ETULH

FEEEH NG R T A G Z R R H 525, PergsE 1B g T E50R A A2 5
R 2t 426 P[] H S 1) 52 55 o A R 80 20 A 80 0 SRS 3 It 0 1k S5 i 8T i A g ) H s 1) 28
Sy, HEEINEROM XA R A AL RIS, HEAORE S, Tk A XL
FAAE) J L 51 3R A T3 BE A 2H A S R A1

ARG, A4S RS 7 7 A e M OB AE . S G R RA Rk PUT, 2
TR HAGS 5N 5 A TE5ei [ H a2 5 AR /D 1) B 22 5y m i it i ik 27 24




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

H SR 5% S 5 A 4 IR, IR 88U R AL TR 35 9 SREm& 75 21 A A I 52 5
A5 3 A R B A T RE BN 2 V52 5 AR o ik A B R R X AT oM

4.4 EHAE ST REALEEL BT

TN ] o

2024 U, T2 MRMBORILEHEL T, ERNETERTUNA T, At
THRM, wFREREEAE L, BT, 11 H I B 40 8 U R A K 3.3%,
P B A PR A LS, P SR MIRARRE, 11 TR A v BT R LR
10.4%, BEE 9 AICH—f = HBih &, 10 H DR IRTTHL ™5 5 A 4 B 4
U, PTG S B 1 RS DA S I R A R T REME: 11 A B R[]
PSR 9.4%, (EREHL) DR T RS EEHTE BT A LUK 4.2%, BEEgng @aisy, %
F M7 G55 EERGR . Fig I E A R EG RERRIK IR e R R S, 11 A il
A TE B AT LI 9.3%,  H s SR B ORI s B R e IE . 2RI, 10 A ek g
MRS, 11 3 XEFHES, 11 A0 B E IR LK 3%, Wn il g (5000
WARIR. XN E O, 11 AW O &R LR 6.7%, FEHAFERIM T B INAE
KRR DA, BT, 12 H il PMI #8540k 50.1%, 10 H ARIES =4 A%
FARLR LA b, o GO0 AR PR OUAE DY 2= B i b BT s, 12 A P e BB i T B
ook 52.1%A1 51%, AP~ R IFT K.

5155 737 [l it

2024 AEPUZEFE, firli thBURHE Bk, FIFRGTAE MG RS RIE 7. 10 HGiliX
FED, 5B FIEBORHMEDL . Bl RIMBAFAELL T, B R s, JUHAE i
il /NI RE [ A B 52, 10 AFE i il % 2.19%. 3 4F AAA {5 il fil % 2.47%. Bl i
i prml %, SRR R N T, BRI R, 11-12 H, Girlaa R LI K
AT, 11 HRA 10 FEGFIR T 13bp £ 2.02%, 12 HHH 10 FEMHFIFR 1T 35bp
£ 1.68%, Z@EHanzl, FHGIREMAREE 1T, 11 H P S oui K atn) fhas SO iz g
Hsh, AR TITES, 12 HEBORHSUGE SR RE T s N7, T #l
SRRBUEA, HIGE L —ERENRE LT, REE, G2 EMERAT Lk E %
HERAE IR . MM, HUAT R4, HAElGili R Wik, =l rlaertsgim.

B HAE:

[l 2024 4 DU BB HAE, A HGE B S A M X205, #iIRBE e s
AT THAEIEAE. BRI, AHEET IR R P R h B R O i, Y
migkads, ALl E L, S IRm A el .

4.5 REHNEES KL SRR



R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

AN, ARG A ROBFEIIKEN 0.42%, R STEMERI N 0.31%. Hil
MW, SR NRER R AES C RMHIL.

4.6 REHNESTA NSRS R ETE UL

AN, ARBL R SRS A TAR H R B G B0 A N 0 N B &
EHEHER T LT IS E.

§ 5 BRHESWE

5.1 MEHARBEESEFHARL

EHERA: ARt

5 s B@ (o) Hi 34 S BT L BB (%)
1| B : R
Horr JREE
H e - -
] 7 W A 1R 351,419,243.57 85.42
Her figz 351,419,243.57 85.42
e SCAFUES
4 | REETRE
S AT A A - -
6 | KABREERME™ 59,943,242.38 14.57
Hope S I Y S GR B
g
AT B AT e At 43,350.13 0.01
HoAh e = 4,830.34 0.00
it 411,410,666.42 100.00

5.2 EHAIREAT I R B R T A
5.2.1 REMRETI O RIFEABRFEREAS
ARG AR IIARARFA .

5.2.2 REMRETI RO BRER B R RASG
A B A IR AR A Bl B R

5.3 fREFIARELL SEHHE by BB BT HE H IR/ NHEF R B4 R E A 4E
A I A A AR R I,




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

5.4 MEMAREFR M RN BFREAS

RN ARMIT

5 25 il KNFMME (OT) b BRI L B (%)
1| E&fig -
2| RATES
3| &R

Horr BOR AR5

4 | SilkfiFz - -
5| Al A E YT g5 311,546,057.93 84.70
6 | HHERE

7| AEEGE (AT ACHRAR) - -
8 | [ALfFH 39,873,185.64 10.84
9 | HAth - -
10 | &itr 351,419,243.57 95.54

5.5 A HIARIE A SAMME 5 B ST HE b IR/ MRS B BT L4 B B ST A A

RN ARMIT

P
5| B fit s 275 B () RAME (T) FEEHELL
Bl (%)
1| 012482031 | 24 % T4 SCPO11 300,000 30,225,955.62 8.22
2 | 012482534 | 24 KM%k SCP006 300,000 30,193,631.11 8.21
3| 012483283 | 24§45 SCP004 300,000 30,124,182.67 8.19
4 | 012483584 | 24 JR4 & SCPO12 300,000 30,066,056.21 8.17
5 | 012483724 | 24 =—FET. SCPOOS 300,000 30,045,670.89 8.17

5.6 AR FLME 5 B & B 19HE W B R/ NHES BB+ 48 B HRFIE SR

Ea g

ARG AR AR ARSFA 5" SRR

5.7 MR A FMHE b 2 B 7 E W B/ M B BT L% R 2R B

il

REGAMAE AR REH

al

LA,

\

5.8 A FAARIE A SAAME 5 B B FE™ HE H IR/ MR B BT T4 BUIE B BT A 40
REGARAIRARFTABGLE.

5.9 MEMIRAESBFHBIEI B HFILULH

£

7 7 310 |




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

5.9.1 REWRAE GBI BRI ISR 5 20 B 4
AR A FIE, AREAS SRS,

5.9.2 FE GRS R BITBOR
RIS FRE, AEEAS SR,

5.10 HEMRAFEEBFHEFINERZHILIEHA

5.10.1 A3 E G R BRBUOR
RIEARREEAFME, ARESASHENERY.

5.10.2 REWRAE S TR B E GG G R A
WA EGFENE, FAESASHEGINERS).

5.10.3 A E G R B
WRIEAREAEHNE, AREASHEGHS.

5.11 BEHARE M
5.11.1

e P B BT R T T A4 RS ER 24 WORIEE SCP002  (MEF# RS 012481707) AhHHAth
UEFR I RAT ERARA BT IR, At g il H Al —4E N2 38 AT AT
TEIE.

A 2024 47 6 A 13 H RATHIH KA, ZES K A7 A DR o B it % 2 ) s K ]
MIE R TER.

XF FIRIE SR SR DR B B AR 0T B IE SR ) BRSP4 A R
YRR 2 ) i B 2K
5.11.2

PR EEAFAE, AR FEA R,

5.11.3 HAWBT= A
S NRTIT

75 TR B (D)

1| FBARIESE 4,830.34
2| MUYRIERE K

30| UORA]

4 | IR

5 | MUYKCHIEEK




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

oAt UK

FHoAts

Aif 4,830.34

5.11.4 $REARFEA BIAL TR B0 Y AT F 85t 27 B 241
A B S A IR AR A LT 5 OV nT e e fii 77 .

5115 MEHARAT 4 BRI ERE Z R IF DL B
I G ARG AR RSB,

5.11.6 FHEA AR P R H Al SO R R 4
AR [T W a BB R IR AR AT AR, AR S BRSO (BRI o
BT LU ()2 DAAS I 7 WAL 45 9 A HE AR AR T S BT 7

§ 6 THEAEEHBED

ERIVERE ()
T H AR E B 5 A A RIRIE B 5 25 C
A5 SO0 A7) R 4 13 0 0 300,601,462.15
15 S0 0 ) 4 5, v A 4485 111,660,037.42

PR A U0 I 5 4 S ]

N 51,988,506.09
g

A S0 ) B R o A2 B 7
W (R A -"SES)

i U A R 4 40y 5 360,272,993.48

§7 BE&EENSHEARERTEAESIFR

7.1 BEEEANNEFESHFEFL

A S RS B Tis M A 3 S 3 A R R L.

72 BEEENERAEARERRAEER SN

AR N R B TG s A 5T e B AR 152 5 WA

§ 8 BMIBBE PRI HAMEE(FE
8.1 BMBFTHIEHHMAEERFE

9 T 310 ;W




R W PR (05 B 27 P BT Rk 4 2024 AR5 4 Y

M ARG C RME A EHEM H ZMAEARRAREIEA, i PEER N A A
ARFE A A RO BTG LL.

§9 HEXHFEZR

9.1 FEMHH>

1. R I A P 2 B 2 S U 7 T o 4 A B R O v ) S

2 PP IR 2R S P DR S ST T O T O o 5 B 45 9 R 4 T ST Y S
3. (IRTHIR W B 5 2 B S T L L B[R] )

4. (IRTEIE PR 5 2 B SR B PR G AT )

5. (THTH W B 5 27 B S BT B AT SR A5 )

6. HGAE IS BEREHLIE . EDL IR,

9.2 TFHHLA
AT R A A PR A T
Hihk: G H XK IE 7088 5

9.3 &

PR S AT AT T R A A A R T IRt 1A, s R R [ P B R R R
A PR A F A

PFCE XA U BEN), PIE ARSI AR A S IA A E .

P RSF LS 400-887-9555

WIdE:  http://www.cmfchina.com

PR A IR )
202541 4 21 H

%010 T 410 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

	§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


