AR EASE R EIR SIS R E
& 2024 5B 3 TEMRE

X

2024 4£ 09 H 30 H

HEEBHEAN: BREESETHEARAG
HEEREAN: PEHBETROAERAT
EHHEB: 2024410 H 24 H



7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

§ 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

B N ERATIRG A R A FIARIE AR &S RIME, T 2024 4F 10 H 23 HER T
ARG R 55 HE A HERIABR A AWM ELFENE, RIEEBRNEA R BOCE. 3*
S BRI B EE B

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

AAEHIH 2024 47 H 1 HiE#2 9 J1 30 HIE.

§ 2 BEEF- Mo

H AR AT E O R A

e 001403

2 001403

S N (SN SR TR

e ARAH 20154E 6 H 29 H

A O A L 4 1y 0 161,382,225.34 14
5 A 3 P RS DR R AP s RT R T, 48

Bt H bR P& E O AR T R LS, sk 5K R
AHEH.

ABE GORIUE Sh SR B, FERBENE b, ARG
WP Z ST, B S RIAT R I E, Rn]fgH
PUREE S5 T3 B AR GUPE U, JE48 T 3 B sl v ™ A g 43
P R Tt o HUCERIE Nl _Lry ik, MERMNE
PERAS T3 T, I TR B SEATRRIT TS 704, vk £k
B U AR T R B B R AR LA ERA

IRy T/AS=I N
N /\\ Yok >4 527 % 00 lj!'fgi:A <2
4 B iﬁ@ﬁmﬂﬁihﬁ%aﬁsm@$1rm%ﬁw
78 *20%
AR g R— HEE MR A RES, TEIEF RS
Ol 3 ik Hh TS R A v . T SRR R e ) B,
AU W g AP

S AU AN U A i e T e LB R AR T T 3 B 4, IR
THRERE .

1T 310 ;W




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

HEEEA TR RS AR AT
BB HEBRAT I A R A A

§ 3 FEWMFiEtnMEEFERN

3.1 EEEHR

Hf: ARMIT

F B 55 Fe bR s (2024 4E7 H 1 H -2024 49 4 30 H)
LA e Ik s -7,350,769.68
2 AR FE 15,889,983.74
3 AT B 4 1y A A 0 L 0.0964
4RI = e E 183,903,615.05
SR EE M BUH 1.140

T 1. RRES SR A A AW S 5 B SR 8T, TTAS G % brikas

HKFEART B By

2. A SIS 45 B A AR . B8tlias . HABA R 2 e EAE B i)
FHBRAH 5 B AR I8 25 S B A 8, A R D A 30 2 s Bt I _EAR 03 28 e (L AE 30

Wi
3.2 BE&EENR
3.2.1 AEHESNOFISENKERES RIS LR R R R
" YR B N&5454
| g | IR g | LSRR
Bt K@ KRbRUEZE ) e R R b O-® @-@
@) HEZD
HE=ZAH 9.62% 1.14% 9.75% 1.21% -0.13% -0.07%
RN H 10.57% 0.92% 9.42% 0.97% 1.15% -0.05%
o E—4F 1.60% 0.90% 8.67% 0.86% -7.07% 0.04%
A =AE -31.37% 1.22% -5.43% 0.86% -25.94% 0.36%
U 24.32% 1.44% 23.31% 0.95% 1.01% 0.49%
HES AR
. 14.00% 1.46% -2.69% 1.16% 16.69% 0.30%
R E A

3.2.2 HESGFREMARES R INFHEN KRS K5 RIS LR R
R HLAR




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

BHE AR EF RS RHHEMKESERR LR E R R B E R

80.00%

70.00% wm\'/»\\
60.00%

50.00% m
40.00% H

30.00% | b l\
20.00% W
10.00% "

0.00% L/ J'ﬂhw‘“‘” IM 3 W
-10.00% ‘;N:,\LW 5 ‘_,-«-Ml"'lw MW"JW lr\";w‘r ‘“\H\W hY

-20.00% | / 7
-30.00% W
-40.00%
o] o [~ b w o w )] [Kp] a0 o [~ ™ o] L Lo b =t 5] ]
(o] oy Ln in el [3p] (o) i - ] ] oy ™ b L o [ap] oy - 8]
0] o 0] g 0] L Lo - [Tp] b L o] =f ] =t a] [49] =] o =]
o in o - o b o - o in o - o - o in o o o o
[{p] (3] [<e] w M= M= o0 4] [s)] o] =] =] bu b [ [ M [3p] =t =t
b b b b b = b b =) b ™ o™ ™ o™ o™ o ™ o ™ o
(o] o] o] o o] o o] o] o] o ] o] o] o] ] ] o] o] o
o™ o™ ™ o™ o™ o™ ™ ™ ™ ™ o™ ™ ™ ] o ™ ™ o™ o™ ™

—HAAECHEETRRS R DAHENKE —BRECHFEERRS R DEE AR AFR

§ 4 HHE AL

4.1 BEZH (BELZH/NH) FN

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

HOmit:, 2009 4E 7 H & 2009 4F 12 H
TEEARKE P R I 45 B A BR A ]
TAE, AFH1TEI3; 2012 4 7 A & 2017
A9 JAE T EERAT IR A BR A B TAE,
PIAE SAT A 5 SR T 2 H B P

PN 2024 4F 3 BT E]FEAS AR B A R B T
5 He5 A28 H - 12 | ¥, 2017 4F 9 H % 2020 4F 12 AfEE
il SLE AP R AT AR, R E,

2021 4F 1 HMAHREESEAARA
T, BEBRER, PATHER KRG
i B IR A B A R B R 4 . T
] £ ok 8 R A R 5 B e R S
ZH,

E: 1 ARSEEEGZMEIN P ARRS A HARH, EEE 2B AL H I RA
L AT R 2 B B AT H A A AR R BRI E R A S (CER) B

2 U AVAEBRAT SR p EE & CIEsr e B ES . i, My
NGO S BEIpE ) T UEIR M BRI RE S LE .

%3 T 310 ;W




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

4.2 BENNHREB N R SR TFH LA UL

BRG] TEARRE N, ARG (hA N RIERTENE 5T A
EIR) .« (ATPFERUETF B R G a (R BIIME ) ST SRR A S HLA5 10 S it ff DU AL
PARAR GRS AR S RESIAHSU N AE, AFEMEEN . SR Tt w5 WA B Z 1]
BB, AR H B R T, R AR A2, AN, B4tk
BRI G, T FR A ANt i TR . e R 3 0 B DA B Bs (AT S KRIA A
R BB e B R LE

4.3 AR5 T
4.3.1 ARG HERPITE D

HEA AP E R S S A SRR, R AL A A PR R
PRI . SEA AN T A A AT BN A8 e, A ) 4B P T 4
PRUY. ESET A MG, MR RS R GRS R
PEYLSRE L PR A TR S AR 43, B0 2L O 28 IR B BBl P AT DA 1 L uede, S BB
BRI S R0 TR A o LR . A B A BRI S IR B R 1 P BRI A B R L T, R4
VR TS AEAE 45 B 2L A TR AR A ST

4.3.2 RHER ST AR

BB BN AR PRI R B AL G Z IR B R 22 5y, AR SR W] RE R ECR A2 5
AR 2t B K 1) ) S 1) 52 7 B PR 45 9 AL )45 9 SR sl s e A i 5 2B ) [ Y S 1) 52
oy, B EHNEORA KB R A GBS SR, I D Ra s, sSaiilia X
R RS B BIEA T BB I AL S5 R b

AAEIIN, ARG TR A OGRAA L. e A FIA REORIT, 2
A FTABRAEG S S5 I IE3a i R H S 58 55 A8 D ) B A2 by B i Ik 55 2
H SRR 5% YA 5 30A 11 IR, IR 4R AU R A2 PR 0 SRS 5 221 A A R A2 5
A I N R B A T RE RO P52 5 FM o ik A R R X AT oA

4.4 EHAE ST REALEED BT

=ZRATTH RIS AP R, 8 8 e R A R RO 5 T 4k
FRAFESY, ol PRI Bt —2 7, Dl s iR IEHBRIE 4% . =N, B
MR Z YN, BUFBUAATR AP BB, (Em BRI BT AU i A, A2
KA, RS AT AR

= EMEERAT R E ) T E A T A AR A S R BRI S AR T4 iR,
FEHECTR A el Rl T ARG A ST, I 2R U S B I i, (HEA=

o4 T 310 W



7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

B, BORAM ISR, R TURA T, MRPGARE IR, RO B
[, A MAE ROE FIiT e g e A, LB T s M4 LAl

SFER, ZFETIIRB R T), HEL— R T Km0 Mumhy R EoE, HPh iR mEek
JIRERERR T AT, AT R T, SRR BKIR A 2, TR BAT. —O5E, XU R
U AT RSB X, AR MBI TSRO, 7, TR ImECR
T, EBCRFCR I, A TdERe Y uifa e Rr gl . 201, ST MBCRGETE T H Al
BORZ W, TRy ik . ZWAT R A S T R LB BB R B . AR DT s 2, —
HEWFIAT R AGERT, GG AR T 3 R 30 3 o I BAT RS, XFitt, a4
PRI, Sa% R, HEHEURE G5 ERR— TR B, R SHRATH L
ZAMORR I E B AL, JESR AR KU aR L, PR USRS IE— B ],
FrO USRI A e S e Mk . AR IR R ATl b, ANad 4 R s A B ML 2,
IF i R RE A T B

45 HEMAESHLSERI
AN, ARG HBFHERIEN 9.62%, RIS MER K2 9.75%.

4.6 REHINESTHA NSRS HHETE UL

AN, AT R RS A TAR B B Gy B A N 0 A &
EYOEHEIRT LT T E.

§ 5 WEHEGHSE

5.1 MEHIREESH-HAGKR

EHRA: NRMIT

F] A B On) S BT (%)

1| B 174,003,449.94 93.99

Hodr: B 174,003,449.94 93.99

S Eieny

[ 5 Wit 5 9

Hep: i

B SRR

e

R AR BT

=l

B e

NI e IN A

S| Y| B | R
2 | > |E
E%'

H




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

WATIE RS B e A1t 9,878,956.19 5.34
HoAt e = 1,245,325.99 0.67
&t 185,127,732.12 100.00

5.2 EHIREATI A RE BRI T A

5.2.1 REMRETI O RIREABREREAS

SHiEA: ARMIT

A 51 ARHE () 'Eg%t(’: ;%”‘W"

A &R M el

B PRI - R

C B4 96,977,932.54 52.73

D CEDA N A DAY ¢ W& ey 1 VA |4 40,261,331.10 21.89

E feisyin4 - R

F itk AE 709,264.00 0.39

G ZiME . A HREOL 6,661,387.10 3.62

H A 15 AR RO 2,124,174.00 1.16

I fF MG . IS BB ARSI 16,704,317.74 9.08

J Sl 8,019,606.00 436

K Jrzp: Y4

L HL BT AT 55 M 55k - -

M BRERFFRANE AR S5 617,330.46 0.34

N IKF . BN 28 LBt A E 1,928,107.00 1.05

0 JEERS . BB AR 55

P wnE

Q TPAEME S TAE

R AL REFR R

S Zier - -
it 174,003,449.94 94.62

5.2.2 REHIAREIT I REBRE BT BRB A S

AEE G AR AR A Bl ST RR

5.3 MAFIARIE A SAMME 5 B ST HE H IR/ NP R BT+ 28 BOR B S A A

RN ARMIT

F | mEmAm | BEar | S MR (o) | T
Bl (%)

1 | 600660 Gy B EH 273,801 15,935,218.20 8.66

2 | 000333 F I EEH] 205,691 15,644,857.46 8.51

3 | 600760 SEIRY A 319,600 14,928,516.00 8.12

4 | 600406 ESENEaBe 526,144 14,558,404.48 7.92

%6 T 310 T




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

5 | 600900 KyLH 441,300 13,261,065.00 7.21
6 | 000729 FHE S ALY 603,600 6,790,500.00 3.69
7 | 600498 $&JGEAR 393,200 6,747,312.00 3.67
8 | 002608 VLR EE 828,600 6,678,516.00 3.63
9 |601139 IR 884,400 6,677,220.00 3.63
10 | 000429 B A 532,395 6,058,655.10 3.29

5.4 EHIRERFMMI R BIHFRKAS
ARE AR A 6.

5.5 GRS SMHE b B S B EL EL IR/ N2 B BT L A8 B S 4
ARG AR IIARARFA BIE.

5.6 WAL A AMHE b 2 B 7 W B R/ NHE B BT+ 48 7= S RFE SR
BBTHAL

A B AR A AR AR G S HHIE
5.7 M EHIARIL L SME G B ST HE W BIA/ N PRI AT L4 5 & BB
i

ES SRS IES ShEE ]

5.8 GRS SMHE o 28 BB b 5 /N 43 B BT 45 B35 24
ARG AR IARRFABGLE.

5.9 WEMARASESEFHIBAM LR S KLV

5.9.1 REMRAFEEBH WA SR A5 0 I 4
AEGAMAE IR RGBS 4.

5.9.2 AEEB IR EHIEFBOR
AEEGRBCEM AN T NS SRR < 5, DVE BT A R v AU,
st A A KU S at A

5.10 HEMRAFEEBFHEGINERZHIL LA

5.10.1 ZABE GBI EUR
AR A FIE, AREASSEINELS.

o7 0 3L10 ;W




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

5.10.2 REWRAEEEHHIE GG G5 R A
REAREAFENE, FAESASHEGINERZS).

5.10.3 ZAHE G EEEAN
WREAREAEFHNE, AREASHEGNNS.

5.11 BFAAREME
5.11.1

G N SRR A ET T 2SRRI i B (UEZR U 600406) . TRIIAT (IR
fh 601139) . MERTMNE (IEFRARAD 000729) AHMIABIESR ) KA T 32 AAT B M 5301 1 S 22 0
#, AEEHRCE W H H B—FENZ B ATHETT . TR IE.

1. ErHEE (UEFHHID 600406)

AR AR KA, KUESR AT ANTEIR A R AR B R B s, 22 3 B
AL

2. TINAA (IEF 05 601139)

4G 2023 4 10 H 23 H BRI, ZES BT NE RSB AT SR8
JHIZ i RAL AT K.

MG 2023 4 11 H 13 H BAAIIAHE A, ZES BT NE AR BTSRRI 8
WIZ R AL AT K.

MG 2023 4 12 A 13 H B R A, ZIESR Z17 AR AR RE BTSN
WIZ AL AT K.

HRA% 2024 4 3 H 12 H ZFRH KA, HiF 247 N H W Bt ROE A R i
I WA TRy AL AT 3¢, H B GE YA T

A 2024 4F 6 H 19 H AR KA, ZES: AT NP e SOk A g I A
WIS i AL LA TELAL T

3. MERTMLA  (IEF RS 000729)

MG 2024 4 2 H 23 H KRR KA, SUES R AT A BE BB i)™ B iR kb
AL RGIE I R4 TR,

Xif b IRIE SR AT R T U A B ARt FIAIE SR B R e SR AR AT AR & A
VERUR A ) R K
5.11.2

A BT 44 SR R 4 TR L ) A R PSR, Ak 4 TN M 2T
TRE B EORIEEM A AEFRA.



7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

5.11.3 HABBE =1L
SHif: NRTioT

75 TR B (OD)

1| FBARIESE 51,649.42
2| MEREK 874,405.50
30| WA

4 | MEYRLEL -
5| MU HIEER 319,271.07
6 | ARG

7| HAth R
8 At 1,245,325.99

5.11.4 $REFARFEA BIAL T 5B Y mT 85t 27 B 2
A B S A IR ARSI T 5 OV nT e e fii 77 .

5115 EHARAT 4 BRI ERE Z R IF DL B
A B S A RIS A+ 48 I AP FAE U 2 FRAF DL

§ 6 THHAEEHBE

BT )y
A5 SO0 A7) R 4 13 0 0 168,358,319.33
5 S0 ) 4 5, v A 44 45 1,973,310.57
Pl AT A0 ) S 0B 45y 8,949,404.56
e A ) B PR AR A (18 DA-"3E81)) -
i 0 40 A S 4 9y 0 161,382,225.34

§7 BEEHENZHEAREREFEEIFR

7.1 BEEEARAFESHF LS IFOL

AR S N R A B T3 A B e AR R 1 D

72 BEBHANZHEARERRFEES A

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

§8 HEXFEZR

8.1 FEMH*




7 e R B BUIE SR A WL 4 2024 4R 5F 3 TR

1. R IS B A B B 2 A S 7 T e A B R A w1 S
o FR I 2 M A B 2 6 > T R I i TR B AR S B TR B ST S
(R EA O ERNR A AR e e A )

2

3 2

4. (IR S UCE SR G B SRR RS
5 H

6

pii =i

(AR A ok o ORI S B B SRS )
o BRSPS FARALIE . EEIUR.

8.2 THHHL S
PR AP TR AT
ok RIS H X% R K 7088 5

8.3 &Y H

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

AR ESEHAR AT
2024 4F 10 F 24 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备查文件目录
	8.1备查文件目录
	8.2存放地点
	8.3查阅方式


