R 78 N H EPF

KR ESE 2024 45

v 4 FE

20244 12 A 31 H

HEEBHEAN: BREESETHEARAG
HEEREAN: LEBHEAXBETBROERATE
EHEM: 202541 H21 H

U RIS

ﬂ%&;



TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

§ 1 EEHR

B E IR FE S 2 RFFORAEAR S BT BRI A M RC 2 R R A Bl it
I, FERHNAR B RN S8 B AR A 1 S TR AT

BGE N R AR R AT A BR A AR A B S R E, T 20254 1 H 20
HEAZ T AR I 5548 b . SER ISR A GMEFNE, RIEEENEN AR
O R PR E R

FEE&EHAGRIBELARIEH . BT A AL a9, (BRI & —
BRI,

BRSO A RERHAK R, BFH K, BRETEAE L5 IR w40 5
PR RS

Adaty v 55 BORER 2 T

ARG H 2024 4F 10 1 Hi2 % 12 7 31 HIE.

§ 2 BEEF- Mo

H AR FATTA K 78 AN H @ TR
e 009711
2 009711
S N (SN AR T
e ARAH 20204E7 H 23 H
A O A L 4 1y 0 7,998,996,537.23 {4}
AR B AR SR A B RS, RF L A T 3
Bt H bR H (sml AR rdst PR S5 o 2w i [ e i o 9 7,

JIREEBUE G O™ R SR e (.

A B @ DAB PRIN R AT B tia i . AR B e S P )
5 TFTC R EUAN ] F4 45 9 SR

1. B

AESAEB I, BT, AT, BRI
REEGE T PG4T B A A . AEE A1)
W, AEGROR I FRA SRS A A AL G

P R (1) BE™Ho B

AR e RS A R 2 E RS Y, @i 3R
TraA PR . A58 BRI BEOR . [ %7 L BUR
LA 9 IR DT, BURIEHR R 2 A e
B MFESE . GiFFIIpHI R F MR A
LAG K, S matririk, wE s EIREmER
B E RIS (Ef. PREUT IR SE) A 2K

1o dL12




TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

SEM R ISR S7 2 8] A TC B A3

(2) KJmACERN
A 4 AN () S 2 ] 5 e et P 45 P XS, L K
RS LB7/ R ez R 1R 7/ AN S E i e R ) B B
PRAGE T, Smnfi, ki, 305 BrdeT i e
AR ZERI A A T, i G R I B, AR
B[R] 597 28 i 22 ) M) 22 28 A By R A B 9 e

(3) 1R Mg
AEL i TR EAGHRRA NS, LGB0 LA R
AR (Enl BRI ) AN I R R At DA O 5 5
fift,

(4) ALATHEBEREMG
AL JE IR BITHY KB R 1F DL, DASE [T 7
ARLERRIRFOL T, AR ] DA SAEHRE AL VFRITE
B, R, HORKIAT I T B 4.

(5) BaEH
APRAESE A BT AT ORI ] 58 278 B, AS B4 A% R
A sk, B T2 H (s EER) AEd P
IR Z A BRI . BRI AR TR

(6) PTG
BN, AESFA R GUERRRG— LEAFRIA, *X)
TRLEF RN, B G RF P TR MR (sl
IRR) AR R AR B I R B, FHREA R,
AT H B IR BO, ARHL SR 0 i 271 S kA7
Bl B

(7) B SCRFUE SR R BB RS
ARG YT SRR UE SR A BT R T B H At P
SER TR, AR B £ [ N B SRR IE SR O
AL, AP BT AR BB . e B FONIPR IR T
K- DA S A Hobm ) 2 % 030 ) S S B 65 4 45 25 A 4
P T iz 55K DRI T AR B AL, AT S AT
R, WEINERE, &5 HBUE IRt A 2E
Wy, WA NTESTE. RIS B 97 SRR 1 € A
SRR WAL, KATAEK. ARE T AR B
SRR B N AR 2 AR R . A
BB R A IR ARTE AT . TS S TR
PR, SEG Mk B R A Ui T
FHXFOME HAE, A BT SR IR 2 5™
2. T R
AKE G DAE IO G2 E, BR IR S P N Bz
{(ENES iR RS EE At 1 VA2t DA (e UR 2y (B WA B €.
PN, B4 USRI A 15 58 AR AR T 4 403 214 H D -5 D ]
AN BTAE AL . DRI AR e T CUIRE PR 97 388 24
B, DAY ST 25 F TR 20K, PR REE™

2o dL12 m




TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

B PR, M sk A R
b B He e R AR AR R (BUS)+0.5%
RS AR e (R AU G, A -3 AU A T Wi A%
TR REHES, W TIRmiighse.
HeEHA TR A E A R A1)
EEEA R K RARAT B A PR ]

§ 3 FEMFRIPMESFERN

3.1 ERWF R

i ANRMJT

F 55 Fe bR Hi5HA (2024 4510 H 1 H —2024 4F 12 A 31 H)
LA & S B 7 80,586,376.14
2 3 F3 80,586,376.14
3R -35 B 4 1y 45 A 393 1 0.0101
4RI = i E 8,027,022,100.81
SR EE M BUHE 1.0035

T AN LI B e A ALY . Bk, HbiA (&2 A EA S
FHERAH I 2% AR AR 25 I (A 0, AR JUTRISE D A0 8 S Bt T _EAR 303 28 S (22 30
Wead, mITASERG R MR AR, FrA, A EAR S A%, AHIE S B Ml

A1 B 4B A 4

3.2 BE&EENR
321 ARARAE B Y AHELE KR L T M 5 e B 0 Mo
TG 1 N&S 8"
5y T e {3 . N|&54:4 ) ~
wee | ég " o o ﬁ?ﬁg wlaEE | 00 @@
@) HEZD
HE=4H 1.01% 0.01% 0.83% 0.01% 0.18% 0.00%
RN H 2.02% 0.01% 1.66% 0.01% 0.36% 0.00%
A4 3.96% 0.01% 3.30% 0.01% 0.66% 0.00%
P U gt 11.99% 0.01% 9.89% 0.01% 2.10% 0.00%
HES AR
N l . 00 . 100 14 00 . 100 . 00 . 00
AR 4 7.73% 0.01% 65% 0.01% 3.08% 0.00%

3.2.2 HEESGFREMARES R INFHEN KRS K5 RS LR R
R HLAR




TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

HRRE 78 AR HE R TAEIE KR SRR e s R0 ) 52 FE B SIEE

&
18.00%
16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%
0.00%
o w o = o0 bu! [y} L] o [~ ] 30} o)} o w [s)] o [~ o -1
ol 1 (o] (] [} o} =l =~ [ o] o] =l L] L] o] =l =l o 30} o
I~ [ 1 = w =)} [} o w o0 w1 [} L o0 L] in) = [~ =} ]
S ¥ 8 99 ¢ ¢ o o o d o o o« S Q9 O o
lw] (] =1 1 =l =l =l ol o o] ] 32} o o o = = =t =t =
o™ ] ™ ] [} [} ) o™l ] ] ™ [} o™ o™ o™ ™ ] ) [} ]
L] =] L] =] o o o ] (o] =] (=] xn} L] [l jo] =] =] o [} o]
L] ] ] ] [} ™ [} o™ ] o] a] [} o o ] o] o] 8} ™ ]
—RERRT8N A RFABIDAENKE —BERBT81 BRI R A

§ 4 HHE AL

4.1 BEZH (BELZH/NH) FN

EAREHNEEEH | IE5F
LTS JIRR Mol VLA
EREH | BERH | R

2, R, 2015 4F 7 AIMARRE R AR
FEA PR B I s e 5, RATAF AT
T, R 7 RS AL T A
AWHEEERT T EES. HEHEE
WA EE. Ay EEGRR
KRR R4 R 1R

AR 2021 4 8 STF A o5 B AR I B e B 4 B
R | Bas A4 - 9| &H, BULIHR S G B I BT i
i & HRHE AL U BUUE SRR 4

TN 1 AR WPk 20 2 AR AR
TR THRTUS AR 78 S A TP
U BRI R R 1 AR
ATF R B R A R B R4 4R
FIENSTE 3 A A E WP 27 2 AR 2R
FRGTHEREEL,

1 ARSEEESLMITI Iy ARS A FARH, S e 2RI H LA
L AT R 2B B AT H A AR R BRI E R A% (CER) B,




TR 78 A H & WITF o A B SR B0 B4y 2024 458 4 G

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

4.2 BEIHREH ARSI T FIH R U

FEEEHAFEY]: RGN, AESEIATREST (A N R IRIE R TR
EIR) . (DTSRRI BB Gn (A BIIME ) S5 SRR AL S HLA% 10 S e fE DU AL
PARCABE 10 B B[R] S RE G SO 0, ARSI . BRI ST Js A BRI )
BB, AR H B R T, R AR A 2. AN, B4tk
RARGIE AL, O F RS FA AT R . B e m B SR A R B VB VR & KA

MBI S A RBRUE .

s
Zl

4.3 AR5 T
4.3.1 ARG HERPITE D

HEA AP C R S IS A B RRE, R R AL A A TR B
PEHLS BTN T T A B GEXT R A e, 5 A A AR P T L
PR, RSHIIA B A, MR R RS R A SRR
VRS AR TSRS R 4, B A G PIAE A B A T DA 1 e, s A B A
PRV T T8I TR A T MR . B T A AT S BT 50 BR 1 PR BT BEE 2LTT, Edt
VR TS A A5 B LA TR AR 2 ST

4.3.2 FERZGIT R TN

FEEEHN TR G R TH G Z R E H 525, Pergss 1B g G 850N A A2 5
R 2t S 2 1 [) H R T A8 55 o T R 800 20 A 309 SR B3t B0 1k S5 0 8 T i AR 1 ) H R ) A8
5y, FEEEPNBR R BOR N GRS, TRk &d, T IRa a5k
FAAE J L 51 3R A T3 BE I 2H A S R A1

ARG, AEL A AL ) ¥ ek e RO S . S A RA KRESR T, &
AT HAGS 5N 5 A TE5em [ H 32 5 AR /D 1) Bt A2 5y m i i i ik 27 24
H AR 5% 2 304 4 I, R N1 A 40 A R B0 SR 75 220 & A IR 1) 22 5
s N AR R B AT BE R EOR A A2 G A s ik R R TR

4.4 BEHAE ST TREAEEL AT

I IEL
2024 AEDUZRPE, AEZFORBOECR IRt T, B IS UF R AR B BT, LA
TR, MRSV . BN, 1L A L R R R 3.3%,

5 T dL12 W



TR 78 A H & WITF o A B SR B0 B4y 2024 458 4 G

P B A PR A LS, P SRR MIRARRE, 11 TR A v Rt R LR
10.4%, BEE 9 ANCH—f = HBuh &, 10 H DARAIR I 5 5 Al 4 8 4 i
U, PTG S B RS DA S I R v A R T REME: 11 A B R[]
PSR 9.4%, (ERETHL) DR T AR EAOTE BT A LUK 4.2%, BEEgng @Ay, +%
F M G55 EERGR . F I E A R EG RERRK IR e R R, 11 A il
WA TE BT LI 9.3%, s SR B ORI s B R e IE . 2RI, 10 A ek g
HEIESS, 11 HXEHES, 11 AL H T E IR I 3%, SR il E.00)
WARIR. XN E O, 11 AW O &E IR 6.7%, FEHAMFERIM T B INAE
KRR DA . BT, 12 H il PMI #8540k 50.1%, 10 H ARIES =4 A%
FARLR LA b, o GO0 AR IR OUAE DY 2 B b BT, 12 AR P e BB i B4
B 5h 52.1%F1 51%, L= LB THEK.

5155 737 [l it

2024 AEPUZEFE, Giri thBURHE Bk, FIFGTAIE MG RS RIE 7. 10 H6iliX
FED, 5B FIEBORHMEDL . Bl RIMBAFAELL T, B R s, JUHAE i
fish /IR RE [ S B 52, 10 AR fBid i fil % 2.19%. 3 4F AAA {5 I Bide i % 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 A8 H 10 FEMHFIFR 1T 35bp
£ 1.68%, ZEHanzl, FHGIRMAREE 1T, 11 H P S aui K an) fhes SO0 iz g
Hsh, AR TITES, 12 HEBORRSUGE SR RE T s N7, T #l
SRRBUEA, HIGE L —ERENEET. REE, G2 EMERAT bk E
HERAE IR . Mg M, WU T R4, HElGiT R B Wik, Rl rTaertsgim.

B HAE:

)8 2024 4F PUZ= 2R BB HAE, AR E S SRR ZAE, RIS T
WARIET TSR, BRI, AHEET IR R R R h B R O, Y,
migkads, AL =Rl E L, SR A el .

45 MEHHNEEH LG ER
WEWIN, ARESOGEFEEEK RN 1.01%, FPHESTEHER KRN 0.83%.

4.6 REHINESTHA NBEE ST R ETE UL

AN, AT R SRS A TAR H R B G r B0 A N 0 N B &
EYUEHEIRT LT ui e .



TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

§ 5 BERHESWE

5.1 MEHARBEESHEFHARL

SHiEA: ARMIT

TiH

A BB BB (%)

PETEEa

Hrr: R

R

[ 5 Wit 5 9

12,608,722,505.66

99.99

Hrr: fii%r

12,608,722,505.66

99.99

B AFIESF

S AER e

SRR i R

ENBE G R g™

Horp SRRl 28 AR
ERhB™

IR I L= e A s

1,057,370.75

0.01

Hopt 5™

it

12,609,779,876.41

100.00

5.2 EHAIREAT I RE B R HA S
5.2.1 REMRETI D RIREABRFERTAS

ARG AR IIARARFA .

5.2.2 REHIAREIT I REBRE BT BRB A S

AEE G AR A AR R A Bl SRR

5.3 GRS SMHE b B S BB EL G/ NIE R B BT+ 48 BROR S R 4

ARG AR IIARARFA .

5.4 MEMAREFRMFI RN BFREAS

EHERA: ARt

5 s i AFMfE () G EAE P E L B (%)

1| BZE G

2| RATESE - -

3| &RLfSR 12,093,546,490.34 150.66
Horr BOR AR5 10,583,647,921.96 131.85

4 | kg




TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

Al K Rl BT o7

I SR

R (A

A7

O |0 I[N |

Aty

515,176,015.32

6.42

10 | &it

12,608,722,505.66

157.08

T AT BUR

5.5 GRS SMHE b S BB E IR/ N4 B BT A8 B S A

SHERAL: ARTIT

PSS
P | B fit s 2 B () RAME (T) FEEHELL
Bl (%)
1| 170405 17 % % 05 41,800,000 | 4,367,255,608.40 54.41
2 | 160310 16 jtth 10 30,600,000 | 3,078,229,997.02 38.35
3| 200204 20 [T 04 18,300,000 1,889,834,380.08 23.54
4 | 160213 16 [EJT 13 6,400,000 642,876,012.24 8.01
5 | 190408 19 % 08 3,000,000 305,674,040.81 3.81

5.6 AR FLME 5 B & B 1E W B R/ BB+ B SRR SR

BB

AREE G AR A A RIA BT SRR SR

5.7 WKL~ FMHE 5 B & T E W BIR/NEFF Y I FL 4% 3R & R B

il

REGAMEIRAF A 2R,

5.8 GRS SMHE b 28 BB b 5 /N 43 B BT 45 BR324

ARG AR AR BGLE.

5.9 REMRAESBFHBIEI X HFIL UL

59.1 REPARFEGRRB BT MBI AL
AR A FIE, AREAS SRS,

5.9.2 AEEB IR EHIEHBOR

RIEARREEAFME, AEEASHEH




TR 78 A H & WITF o A B SR B0 B4y 2024 458 4 G

5.10 HEMRAFEEBFNE IR HHILIEHA

5.10.1 A3 EGUH R BBBUOR
RIEARREEAFE, ARSEASHENERY.

5.10.2 $REHIARAEEBIHE GRS
RIS FME, ARSASHENERY.

5.10.3 ZAHE G EEEAN
WEAREAEHNE, AREASHEGNS.

5.11 BFAAREHE
5.11.1

A N AR ET T2 ESR B 16 BT 13 (IEF S 160213) . 16 #F 10 (IEF
% 160310) . 17 K% 05 (MEFAUIE 170405) . 19 K% 08 (EF#MUAS 190408) . 20 [E I
04 (IEFRMRIY 200204) . 23 S ARATHT 04 (MFFRARAD 212380022) . 23 A41f5 01 (EFAY
fth 212380008) . 23 XL ARAT/Mafit 01 (IEZ4URS 2328021) . FEIFF 2001 (E##AUHS 108606)
APCAIE S5 1) RAT TR ARA PG TR VA, AP S S i H 1l —4E N2 2 A Tl ot
A THIIE T

1. 16 EJF 13 (A5 160213)

WRYE R AR A4, FUESR AT ATEIRCE N R B | AR EITIRT, 2%
K= IR AP ST

2. 16 i 10 (UEF#AHS 160310)

HRYE A AR A4, SR AT NAERRAE 9 P R b et SO AR . ARV B A TR 3%
SRE, ZRZ I MEVRAL .

3. 17 %K 05 (UEFHMAS 170405)

HRAE R AT A4, ISR AT NTEMCE N R UGB JBATIR 5T . R R Bk
B BCEEALE SF IR, 2R Z 2 IREYURYAL .

4. 19 %K 08 (UEFMAS 190408)

HRAE R AT A4, ISR AT NTEMCE N R UGB JBATIR 5T . R R Bk
B BCEEALE SF IR, 2R Z 2 IREYURYAL .

5. 20 EJT 04 (MEFRAHS 200204)

MG LA A4, FUESR RAT ATEIRCE N R B | AHGE BT, 2%
FS BV AL T

6. 23 EEMITH 04 (IEFARS 212380022)



TR 78 A H & WITF o A B SR B0 B4y 2024 458 4 G

MRYEAATRE A4, FUESR AT ATEICE N R B . BRI B e 38 . iR
PRERVESE IR, 22 B AU AL T .

7. 23 AT 01 (MEFRAHS 212380008)

MG A AR A4, FUESR AT ATEIRCE N R B . S vk ik . R B3R
R AR B ™ B S A 22 R 2 B IR AL A AL T

8. 23 2L\ ARAT/MILE 01 (IEFUHS 2328021)

MRE R AR A4, FUESR RAT ATEHCE N R B | RGREATERTE . W
FOEBEMAEIRE, 223 IRV,

9. EJF 2001 (IEFFLHS 108606)

MRYE S AR KA, IS AT NS N AE | RUEEATISE, 2R
B AP R AL

Xif b IRIE S AR SRR T U A B ARt FIAIESR B R e SR AR AT AR & A
VERURI A i BE R K

5.11.2
RPEEEE G RME, RSB EA U BEE.

5.11.3 FLANBET=H
A IE A PR AR AT,

5.11.4 $REARFEA BIAL TR B0 Y wT 85t 27 B 24
A B S A IR AR A LT 5 OV nT e e fii 77 .

SALS R EHIARET 4 BRSR AP AF A T 52 PR 1% DO R B
A BRI A AR R,

5.11.6 FHA AR P B HAd SO R R 4
AR [T 7 W a B BT R R AR AT AR, AR S BRI A 2 FUU (BRI
YT L 2 DAAS I 7 WAC o 45 S A AR AR T ST 7

§ 6 THRAEE W B

BAL: Ay
i U 0 A 4 40y 5 A 7,998,996,537.03

o ST 1) 5 4 R I 3 0.20

P Al U0 I R 4 S B ] 43 4

A S R R AL S B (s DA - "S5 )

%010 7T 412 T




TR 78 N E T 2 BAE S BT RE 42 2024 4555 4 A

| AR e L | 7,998,996,537.23

§7 BEEHENZHEAREREFEEIFR

7.1 BEEEARAFESHF LS IFOL

AR S PN R A B T A B e AR B 1 D

72 BEBHANZHEARERRFEES A

A I N R A B Tis M A 9 A AR R 22 5 A

§ 8 WM HE IR HMEERE L

8.1 MEMAR—ERERFGEE OB HIRD S T 02—+ L

WA N T B SO i R R H A
PR A4
— 1y & e 15
AN S
N }_‘_‘ ‘j:ilﬂ D, P B B Prre B
sk | T B 0 4 W 4 FA O S
T | i 20%
AR s 1] X
[i]
20241001-
GIR:| 1 1,998,999,000.00 - - 1,998,999,000.00 24.99%
20241231
20241001-
LA 2 2,499,999,000.00 - - 2,499,999,000.00 31.25%
20241231
72 R R

AFEGAFAE IR —BTE R B AL IR B BRI 20% R 00, 7T AES B4R r B ] L 2 5 ARUBE ] AATIT 5 | B 4 v (L 224
Pegh, BRFIREEGRR BN, B e T AT BETCIR M NS BB B 987 AR OB Gy B A AR B[] i, By iy
AT RETCIE S I B ] A 1Y 4 A 1y 3.

e 1. RE RS GBS He IR & AT YA OR B 2/ VRS 5 2
2. HIAOYEEL ST I ENEREET . FRERA L DM T ECE R A SRS S
Oy, Il Oyt S IR [l | e Y s 3 2l 55 D A 43

§9 HEXFEZR

9.1 FEMFH>

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

%11 T k12

=




TR 78 A H & WITF o A B SR B0 B4y 2024 458 4 G

2. E RS HE A PR 5L A SR RN 78 AN @ W o0 B S B W R 7Y
3PS

3. (IHTENEE 78 N EHIT U Sr BE S B B e B e i )

4. CHRRTIREE 78 BT 27 BUUEZ7 B 0T AT M)

5. (HHRTIREE 78 DT BTG BUIE SR % R B2 Ui B )

6. HGA IS BEREHLIE . EDL IR,

9.2 THHiHD S
PR AP TR AT
ok RIS H X% R K 7088 5

9.3 EPFYH

R S R A T R A R ECIR IO sl R I T PN B R A A
A PR A F A

PEFCE RGN BEN), PSR S IR S A A .

RS LS 400-887-9555

Wdk:  http://www.cmfchina.com

RS HA R AR
202541 H 21 H

%12 T 412 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

	§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


