FR RS EREMIESTRTES
2024 4E5E 4 EE ML

20244 12 A 31 H

HEBHEAN: BREESTHEARAG
HERBTAN: TBEBHRITRDAERAT]
EHEM: 202541 H21 H



FARTS ORISR BT R 42 2024 4F55 4 MY

§ 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 NSRRI O AR A FRIEAR B S A FHE, T 2025 4 1 7 20 HEZ TA
& P S HE b . EHERIAE R A SIS N, RIEEAZNEA AR RIS, R
PRIl 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 4 RPR RS E

H4r A 012835

2o G 012835

HEBEr SR TR

HEAFERH 2021 4E7 H 20 H

A5 1A R I 4 10y 0 A 789,162,748.28 1}
AREESTERATFF I EA E, A m A R A 3%

vt Hw B, L/ ksl X a4 T, 8RBl St LB R HET)
AL

1, RIEFE - HLE

AR A e v 5 s A A R T A B RNIE SR T
Wk, JHIES T3 24 8 R G0 KU A S w] 3 DL
S T P A% RIS W 7 1) ) XU AR T & 2 8 A T 4 AT T
fili, RS AR ASGEAERT A TEE N, e AR 4
TEMEE. . BT Z [P ECE F ], S
P s RO, TEGRR R RS AKCPX AR e |, e
HEPRGENE. WAL, AREERFRrEah s e i 5 A2
A B 7 R B, 3 A A g ]

2. IEEERR VTS

AT RFAE E R E B PSS S R A, E RN
TR AR, et R RIPAIRFIBT B, R3S
s E B AT, A PPk B R A R, T

1o dL12




FARTS ORISR BT R 42 2024 4F55 4 MY

TECPRR I E R A A BERE, o5 Se B B0 (1 U R (e
{H.
A B HAD T B GO AG: BURICRERIG . 9™ SCRFIE
RGNS . BRATE MBS SRS B R
W AT PRI TRN

Ak B HE R S HE

TR 300 HRUIAEF80% LG A RO . (PRI
HIE) *10% A (S0 HRE0EE10%

DR WAL i

ARG MR G, Ut S UM AU K - T
RS RMTH 4.

ABEE BT BCEAR R LSS, S HE BCE L
PR, TR, T3 B VA B 52 5 U A5 22 5 R 1Y
FA AR, LA BT 3 BN I Bl R B (AR B 3 5%
11 T+0 [l 5652 5, HO AN A Bk kIR R, #s Bt nl fE
R A BCE A RIZUR BN e 2l) - LRI (LR EE
AT REXS B B BT IR AR R ) I BOE DL R 2 5 HON i
TUATREA R A, (FENHOT A BRI e T, Bl
ABBIEHR S, WRAGERNSEH, nRET R —E M st
M) 4.

FEEEHA

TR R A PR A 1)

Bt A

ACHARAT U A R A T

INEEE S SRS A

FHRSURIEBE A R UR B C

NS ST INE

012835 012836

AR T R P B i
WU

561,859,595.68 1o 227,303,152.60 7}

§ 3 FEMFRIEMESFERN

3.1 ERWF R

AL ARMIT

AR (20244510 H 1 H —2024 412 A 31 H)

. "
2k AR R A FART R U IR C
1A 2 52 B 7t 67,015,985.79 26,265,657.43
2 AR -7,793,283.27 -5,086,717.79
3 MB35 B 0y i A B R -0.0130 -0.0206
AR EL 554,693,053.99 218,290,204.87
SRS M BIRE 0.9872 0.9603

e 10 BRSO SHRIR A SR AN 5 BB g, T A S Sk el

AT BBy

2. AE IR AR B A AR . B8tlias . HABACR & 2 e (HAZ B as)
FHERAR 5 g HURME I ISAEA 2% IS AR, ARSI S AR 31 E Se B icas i _EAS ) 28 e A 3l

Wz,




FARTS ORISR BT R 42 2024 4F55 4 MY

3.2 BEH{HRN
3.2.1 AAREHEES G BUFENE KR RS RS LB R R R
TR TR IEBE A

\ 22y
et | OB e | e
R B KRbpmfEZE | S O-® @-@
KED ® MR RQ) | mBhrfEED
HEZANH -1.71% 1.16% -1.53% 1.48% -0.18% | -0.32%
HEANTH 7.88% 1.10% 12.81% 1.42% 4.93% | -0.32%
A4 25.41% 0.99% 14.48% 1.16% 10.93% | -0.17%
P gt o 9.58% 1.07% -15.86% 1.06% 25.44% 0.01%
HEeGH
i%ﬁ;ﬂ\ -1.28% 1.07% -19.50% 1.04% 18.22% 0.03%
% 4
AR EE C
\ AT VA1 i s
ng | EEEE i%%ﬁfi% i s féﬁggﬁ oYe) @@
I =LY . =SV - -
KED ® AETEI®) WE@
HEZANH -1.91% 1.16% -1.53% 1.48% -0.38% -0.32%
HEANTH 7.44% 1.10% 12.81% 1.42% -5.37% -0.32%
A4 24.41% 0.99% 14.48% 1.16% 9.93% -0.17%
A =AE 6.99% 1.07% -15.86% 1.06% 22.85% 0.01%
HEe G
iﬁ@;ﬂ\ -3.97% 1.07% -19.50% 1.04% 15.53% 0.03%
% 4

322 HESGRARARES RITHHEN KR4 RS ML S B
R R

RBERUHERRAZAER K E SRR E A R 2R [ S E B X b

4.00%
0.00%

-4.00% 1"/

-8.00%
-12.00%
-16.00%
-20.00%
-24.00%
-28.00%
-32.00%
-36.00%

IIFW i M"ﬁ h

1WMW |

h w,r\
LL ll n || Jnu/ﬂ\'tf L/'J
| I u
mﬂ Ir'l ‘l’ﬁ | dmi{"]\ .r'.l Jﬁqlli ||" II|‘:| n ;
A | / n I
JP‘}L{MJ V| 1y W wh . M)M |!Lh \
| N ~ %

‘ 1‘»-4_1 .f'fn'\-\ ‘

M e

Wy \
o <+ o M o N o W o 0w « » o n o W o w o
L I = TR <V IR S = B -V R VIR < B = SR S S <V B < H < BN o B = R S B
[ s T TR VA S <o NN - o N o N o RN <o N T NN S« S~ R NN SR <~ BN = s B« B o
o &8 4 o & o &8 +dF «+HG &8 &6 o o 4 6 o & o 9o 9«
H o o N N N s N N Do o o & < s o = o
o B = TR < AR VAN VR o B <V R oV IR o N o VIR o VAN VAN oV B o B o VIR oV Y < I o A oY B o
o o o o o 0 £ o 0 o o o o o0 0 o o o o
N & &8 & & &8 8 &8 &8 & &8 & &8 &8 8 &8 & &8 & 9«

—HBREHIERFAZTDAEIERER — BRSO ERRARI TR E A
3T dL12 ;W




FARTS ORISR BT R 42 2024 4F55 4 MY

AR BERERCRITAEINK R 5 E ML AR PR M 28 R0 I 58 B 5 %3 bb A

0.00%
-4.00%
-8.00%

-12.00%
-16.00%
-20.00%
-24.00%
-28.00%
-32.00%
-36.00%

%W

NMU

ﬂfw |
L4
| n
/ M

|1‘f'1 i
M ko
I"F 'hH '\r.fr‘"k{ |
-1]‘1 w8
bl \,

wﬁrl'.r \/
s =t [siz] [4p] (o] Ly ] L @] [{#] I [{#] ] Ly o L ] L ] —
o] [ [ ] 1 bl Y] Y] [ay] L] ~ ~— o] o] o L] ~— Ll o] o
[ e T T (N 1o TN - o R < T o I <o N T N o« S R BT SR <~ SN = « B o B o
S © ¥ 9 9 9o o 90 0 S o o905 S5 0 o o o
Lul ~ ~— [ o] ] [ [ ] o o o [40] o = =t < = =t <t
o™ o ol 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] ] o™

—HBRESHAERRCRAITHAEKE —BRR S ESRC R T E A

§ 4 HHE AL

4.1 BEZH (BELZH/NH) FN

EARSHNESZH | IEF
wHs | B R Mol Vi

EERHE | BRI | 4R

W, Wi, 2014 4 7 H % 2015 4 7 AAE

FOALEGE AR AT TAE, (EB3fT

A5 515 2015 4F 7 H % 2019 4F 7 H7E

RIGHGEHA WA T TAE, it

REA 2024 4 5 WG . H4E 4T 2019 4F 8 H & 2022

PR | Ee% A3 H 10 | 4F 3 FAE W L 44 A A 1) TAE,

i EEA LR, 2022 4 3 HINART 4

ERARATE, BULHRIHE IR
BOEZRRE . R B SR G
e L4 R RS ORI B ALIE
FRGH GRS,

E: 1 ARSEEEGZMEIN B ARS AR, EEE 2B AL H WA
LT R 2 B B AT H A AR R BRI E R A% (CERD B
2. MEFAMPAFBRITEARMERA P ERE R & QIEFRSLEIES . . SgUEa

INZVGNIIN

=N
J'_lJJIJ].

BAEBINE) BRI M ST R R RE

4.2 BEIHREH N ARSI T FIH LA U

o4 T 12 W




FARTS ORISR BT R 42 2024 4F55 4 MY

EEEHAFEY]: RGN, AESEIAT R EST (A NIRRT A
EIRY .« (DTSRRI BB GIn (R BN ) S5 SRR AL S HLA% 10 S e fE DU 4 AL
PARCABE 10 B B (] S RE G SR 20, ARSI . B RS Js A BRI )
BB, AR H B R T, R NOR A 2. AN, B4tk
RARGIE AL, e F RS FA AT R . B e B S A R B Vs VR & KA

MBI G A B RLE .

s

4.3 AR5 T
4.3.1 ARG HERPITE D

HEA AP C R S IS A B R, R AL A A TR
PRSI ANHSL T TG A R B GEX R A e, 5 A A AR P T
PR, RESHIIA B A, WIMER R RS RS RIS R
VYU AR A TSRS R 4, BV A G PEAE A B A T DA 1 s, S B A B
PRV T T8I TR A T MR . B T A AT S BT 50 BR 1 PR BT BEE 2LTT, Edt
VR 2 T S A4S B LA TR AR A ST

432 RHEZSHIT N E T

SER TN IR R ST 2 2 I ) H R 052 5, PR S5 I T RSP EOR A P22 5)
I 352 4 ) 216052 5 T DR B AL S S Bl A 7 B 42 A g ) R 1 5
S, BN SORAN KA G A ST YIRS, JF BT, SEat i KA
F P A A TR AL Y SRR A

ARSI, ARBTG5 R A BT kB B By A7 R BDRAAT, 2
A I B AL G B 510205 A TESEA R H R 152 5 BS540 1 B 0 2 5 Fee i i E 5 24
HBAZ B 59695 3T 4 9K, ST KI5 P 2L 5 R 5 S 5 2 T 4 2 S [R5 5)
AR P A BT T RO P52 S R R B 6 1 TR S S S0

4.4 EHAE ST REALEEL BT

PUZRE A BT 2 D U R BRI G HE AR s SRS, 991 EuEFs % bk 0.469%,
TRUEISAE N R 1.09%. JUITE] 37 T8 BN G IR, 22 9 i 1 4 ksl LRIV AN 2 AR
SUIIOAE, AR THE R ER S5 . ARG U2 IR, 0l B B 22 1 2 H
PEAT AR T4, I T R IE R LR AR R BRI A TR, MR @ 1k S E R
MIN TR BRI AR, RS R 228 Y 2L KU I o 2w AR

4.5 HEMHNESHL SR



FARTS ORISR BT R 42 2024 4F55 4 MY

A ER KR R -1.91%, [FEI S EMER K N -1.53%,

4.6 REHNESTA NSRS R ETE UL

EYOEHEIRT LT T E.

§ 5 BRHESWE

5.1 MEHARBEESEFHARL

WA, AHE 4 A ROBEEIE K FER-1.71%, FIBILSTEMER KK -1.53%, C

AN, ARBL R SRS A TAR H R B G B0 A N 0 N B &

EHERA: ARt

TiH

&® (o)

A BB BB (%)

PETEEa

632,089,462.37

81.32

Horp: JBE

632,089,462.37

81.32

R

[ 5 Wit £ 9

Hep: i

B AFIESF

S A ER e

R

LB G R g™

Horpe SRRl i 2R AR
ERhB™

AT A R s A & At

140,909,498.96

18.13

Hopt 5™

4,284,503.54

0.55

it

777,283,464.87

100.00

HHE LB 2.47%.

9
VE: AR B R 3 v S 5 Sy ML A O ) s A N BT 19,063,274.23 TG, (HEE4

5.2 REMREATIA A R B ERHAS
5.2.1 REHRETIL 0 REEABREREAS

EHRA: NRMIT

b5 Ak 25 ARMME (OT) | HEETEHELSE (%)

A w&LORC M el -

B Rl 58,495,768.00 7.57

C il 3l 247,118,020.89 31.97

D Wy Oy AR EOK A R Y 49,432,020.76 6.39

E jeisinla 1,290.48 0.00
%6 T k12 T




FARTS ORISR BT R 42 2024 4F55 4 MY

F itk AE 8,424,043.71 1.09
G IMIE . R HREOL 19,644,229.60 2.54
H A 15 A RO - -
I 5L AR BRI SS 61,009,301.09 7.89
J SRl 168,886,814.15 21.85
K Jrzp: Y4
L HL BT AT 55 M 55k - -
M FBR2ERFFRANE AR S5 11,148.56 0.00
N IKF . BN 28 LBt A E 1,689.86 0.00
0 SRS . A HAD AR 55
p HE - R
Q BPARtS TAE 1,861.04 0.00
R AL REFR R
S ey -

it 613,026,188.14 79.31

5.2.2 REMRETI RO BRER B R RAS

RN ARMIT

k251

KAE (AR

RS EHER ] (%)

B F RIS

16,257,280.43

2.10

I8 H ARG S

H 1 gt

oy
|82

&

BT P fe

Tl

fEEAR

JEAF R

2,805,993.80

0.36

i

R

At

19,063,274.23

2.47

T DA ESR R AT I S (A [ Pl AT oIk 20 2

5.3 A FIARIE A AMME 5 B ST HE H IR/ MR RGBT+ 28 BOR B S A

EHERA: NRMIT

e | I | MEAR | KR B | AriE oo | a0 il
Bl (%)

1 | 600900 KyLH 1,388,100 41,018,355.00 5.31

2 | 601939 BT 3,598,505 31,630,858.95 4.09

3 | 601398 TRHRAT 4,421,900 30,599,548.00 3.96

4 | 600919 VLIRARAT 2,617,390 25,702,769.80 3.33

5 | 600028 HE A1k 3,808,900 25,443,452.00 3.29

o7 dL12



FARTS ORISR BT R 42 2024 4F55 4 MY

6 | 002463 LAY 631,300 25,031,045.00 3.24
7 | 601077 R AT 3,651,300 22,090,365.00 2.86
8 | 601088 H ] pf A 493,700 21,466,076.00 2.78
9 | 000333 LI E R 258,600 19,451,892.00 2.52
10 | 000977 REER 367,200 19,050,336.00 2.46

5.4 EHIRERFMMI R BHFREAS
RE ARSI A 6.

5.5 GRS SMHE b B S B R L IR/ N4 B BT LA B S A
ARG AR IARARFA BIE.

5.6 &AL A FMHE by 2 B B 7 W B R/ VRS B BT+ 48 7 S RFE SR
g

AREE G AR A AR RIA BT SRR
5.7 WKL~ FMHE 5 B S T E BRI R RO BT FL 4% 5 & R B
4

RREARMEWARARSA T EJE.

5.8 GRS S by 2B BB Eb 5 A/ N 43 B B 45 B35 240
ARG AR IARARFABGLE.

5.9 MEMARAESBFHIBRM LR S KLU

5.9.1 REHRASEEBIHBAEISRF A5 0 I 4
AEGAMAE IR RGBS G54,

5.9.2 AEEB IR EHI T FBOR

ARG AR PR AR B LAY U, AR H Y, R B sh ik 4
o R AR B A 24 X B B T, SR B T 3 XU M e 3 B AL 1 XU
W R H Y.

5.10 HEMRAFEEBFHEGINERZFHILIEHA
5.10.1 A3 E G R BB BOR




FARTS ORISR BT R 42 2024 4F55 4 MY

RS 5 E BTN T AR U 0 R G, A S SR U
B, PAEIIOREC T2 H A, & E U O fe m B st A A as e . T Ul 5T
GO, B PE 10 2L D AR R 38 i o A S R0, I 58002 18 G0 5
flcaa . SR RARHE, B, TR, IR AR AN, B
R AL I BRI

5.10.2 REWRAEEEHHIE GG G5 R A
AEGAMAEIAR RS HE G54,

5.10.3 ZABE GBI BT
AR, ABERA GO ST £ B (B SEBOR AL BT H .

5.11 BFAAREHE
5.11.1

WA I A BB BR AT AR LRTRAT (UEZRURD 601398) . EEHRAT (IEZRAR
4 601939) . YLFRMRAT (IEZMUY 600919) . MRk AT (IEZARUY 601077) . PEMfE (IE
FA0HS 601088) . HHEAIE GIEFHUED 600028) AMHAMIIE S Y AT AR KA W BT ]5T
R, NAEHE RS HR—FENZ R ATHET . TR,

1. LRWAT (IEHAS 601398)

WRYERATHIA R A, RS ZAT ANTEHR S N R 32
TR . RMREBITIR IS RE, 2 WZBIREIR LT,

2. BT (RS 601939)

WRYE ZARRIRE KA, IS AAT NS N B RS . WERHIEEAR 83 . iU
TR . RMREBITIRITERE, 2 WZBREIR LT,

3. YLIARAT (IEZAHH 600919)

WRYE SARRIRE KA, IS AT NS N RS | RURBEATISE . AR
ERSEHERE, ZUCZBREVRALT .

4. WAREAT (GIEFARES 601077)

5 2024 4F 1 H 9 H AR A, ZES: KT NBEARMKEE T ST B bR
PR BAAL AT .

R4 2024 4F 2 H 19 H R AR A4, UESR AT A P52 B0k ] 5 4 il B A5 3
SR M A 3 AL PASTTR

WA 2024 4 5 7 6 BRI R A, IS AT N R B RLAE 1 5 i i B 4
SR TN WA A3 SR AL AT K

5. HEMAE GEZRY 601088)

it

. WA e . R

9T dLi12 W



FARTS ORISR BT R 42 2024 4F55 4 MY

RS A AR 5 A4, KUE I3 K AT NAEHAE 9 P R i e SR AR R MR A TR
IEG YA, 2B E R

6. TEA (GEFHFAES 600028)

R4 2024 4F 1 H 3 HEMBIM KA, ZiES KT NFRKEBATIR SR 4 T .2
EIRAL AT K

Xif b IRIE SR P SRR T UL A B ARt FIRIE SR 5 R e SR AR AT AR A
VA2 T BER K
5.11.2

ASEE A TR T 48 IR B R L 1) A RS, A e LA KA AN
TRE_EEOR R AR

5.11.3 HAWBT= A
S NRTIT

J75 TR B8 (OD)

1| BRI -
2| WIOEER 4,121,277.40
30| BRI

4 | MCRLE -
5| MU HIEER 99,856.14
6 | HAbRIGK 63,370.00
7| HAh R
8 | At 4,284,503.54

5.11.4 $REFARFEA BIAL T 5B Y AT 85t 27 B 24
A B S A IR AR LT 5 OV T e e fii 77 .

SALS RS RIARET 48 BRER AP T 2 PR 1% DO R i B
A AR A AR 124 IR P S P TR B BT L.

§ 6 B E OB

Bf:
TiH AR AR A AR RAUEEREE C
i 0 04 R 4 93 0 781,408,907.92 276,611,084.87
- $0 400 4 0, PR O 443 5 33,398,203.17 23,809,865.35
mﬁ R R & SIS 252,947,515.41 73,117,797.62
1y
A SO 0 [ L AR o0 A B 17y




FARTS ORISR BT R 42 2024 4F55 4 MY

B (EURL A -"SEA)

R ST A R 4 17 851 561,859,595.68 227,303,152.60

§7 BEEHENZHEAREREFEEIFR

7.1 BEEEARAFESHFLIFOL

AR A 0 P BT P AT VR R AR B L
72 ESBENEREERERRFEE S HAE

AR PR BN T2 T BT V8 VAR S G S 5 A
§8 HEXMHEZR

8.1 FEMFH*

1. RS A P2
. EESR H R B

IR ST A A g BT B2 7] B9 34
IR 5 ORS T A SR I 25 5 9 B 4 B ST ) S s

w

Il
2 7l

3. (IR RS R R SRS AT
4. (IR UREICEERNIES B R B SR L)
5. (IR R AN A B R R SR )
6. EAEFIAFS FARAOE . EDLUR,

8 . 2 ﬁﬁiﬁlﬁ

FATTEL 4 A R A

itk TR B X R 7088 2
8.3 L

IR S AT AT T R A A A R T ELIR It 1A, O AR R [ P B R R R
P BR A H) A

PR BRI ARG TUEREN), WE ARSI RS HA R AT,

P RSF LIS 400-887-9555

WdE:  http://www.cmfchina.com

AR E SR B A




FARTS ORISR BT R 42 2024 4F55 4 MY

202541 H 21 H



	§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


