HARUESR IR —F 2 B U s B R A
BB ERES
2024 4E5E 4 RS

2024 £ 12 A 31 H

EEEEN: PHRERESFRGERAA
EEFTEN: TEBITROERAH
WEXHHER: 202541 A 22 H

Shay



TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

HEFE NCERAT RO AR AFREAZ G S FME, T 2025 4 1 A 21 HEZX T ARE
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

e PN R U ARSI S SR ST S BRI IZ P 2 2 B0, (HANPRAIE SR 8 — S A
R AW SO AR IRRERI . B, B0 5 R AR B R A B A 2 I 1A

e S AN AR LR

A IS TR RS H 1.
ARERH 2024 4210 A 1 HiEg 2 12 A 31 Hik.

§2 ZE &= AR
F A TRiFR HARIE SRV — A 2 i Rkt
4 FAUY 017596
Y (it R, E R
He A FEMH 20234F 3 A 16 H

T YA I < A7 BT

2,963, 919, 460. 65 13

BB H AR

FEPREAZ G KL KT RT B T BRI T3 e B, JBSREE G 3™
e [ 35 o

P g ARG IE I A A F RS . SRR RS . RS M B R . (5
5197 (& BE = SCRRIESR ) 08 el , DASIIE & B8 7 1 K R B 1
b 45 b A v R G A TR R R %
ARSI SR R AE A G R i I 4, FLTIUANACEE A T R A T B e R I 4 IR
HMESE, ST HREOmgES.
FEEENA H AR [ B i 25 A A BR A )
BEEFEN ACIEERAT I A BR 7
§ 3 FEMFIEIRMESFERI
3. 1 EEME 5
Bhr: ARt
Est il Eas N WA (2024 42 10 H 1 H-2024 4£ 12 A 31 H)

1 A sl 3

20, 521, 698. 61

2. IR

31, 416, 263. 26

3. IBCT- 22k < 0y BUA A1)

0. 0106




TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

4 R IE e B E

3,081, 775, 891. 93

b. WIAREE G BHTHE

1. 0398

e 1 A OIS IR R S AR SN Bl bl OS2 sepiEeshiias) 1
BRAH IS 2 R A, AR 9 A< 3] O SR et n_E ARSI 2 se (B A2 sh Wit
2. ik 3k SNV SR bR A SRR AW EEE 5 3k S 125 TR, TH B A SR KT 2

T IoEeT.

3.2 BEIF#ERI

3. 2. 1 ZEMBHER KR LIRS LB A AE 2 R A L

‘ NS
HHEIE KR | EKER | SRt -
Bt o o TR 25 R R O6) @—@
® WEZR | HIREEG .
HZ®
E=AH 1. 03% 0. 03% 2. 23% 0. 09% -1. 20% -0. 06%
SU AN | 1. 28% 0. 03% 2. 50% 0. 10% -1. 22% -0. 07%
it —4F 2. 33% 0. 03% 4. 98% 0. 09% -2. 65% -0. 06%
H# 44 A
3. 98% 0. 02% 6. 98% 0. 07% -3. 00% —0. 05%
AR B4

T Mg = iR G A iR Bl as &

3.2.2 HES S FAEMMRE S RTHFEM KRR LS RS R E R R

RARFHI R

R ARUE 25T — e WA il i 25 B Ok SE 5 8 B d & R TH L KR 5 [ k4
b e i i i Z= i I S E %) L

7.20%
ANV
6. 40% /
5. 60% ra
4. B0% ".?w._v- | '._\/»'V
4. 00% e
3. 20% P S T
| "
2. 40% e
1. 60n N AT
0. 80% T S
/f; —
0. 00% {j=e—"""
= o (o] =) (=1 [ | 0 o o =] o ~t I~ — =+ - [=] =+ - —
-— - o4 od o o (=) o -— -— -— (o] o o o (=) -— — -— oD
T S = S e B S S - S e
(=] (=) (=) (=] (=] (=) ~— — — (=) (=] (=] (=) (=) (=] (=] (=) — — —
T T T S S T S +
o o o4 od o o o4 o (o] o od (o] o o4 od (o] o4 od o od
(=] [ (=) (=] (=] [ [ (=] (] [ (=] (] [ (=) (=] (] (=) (=] (=] (=]
(o] o (o] o (o] od od (o] (o] od (o] (o] od o4 (o] (o] (o] o (o] o
— RERE LIS —F E AR HFR ARSI A& i EigksE
— pRIE S — F R RS A L RAOE S S & Bihll S E s 5
300 M 11



TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

E: AREESFET 2023 43 H 16 HAR.

3. 3 HAh#BIR
¥ K
§4 BEHARE
4,1 B&%ZHE (REESZLH/DH) FHH
TEA I (3 o PR | 12 ol .

R T P ve
T, BAERE, EEE, e
E%. B ML H. SR ST 5T
AT IRA AT B BT, 22Tt
BIUEHEA BRI AT SR, 2012 4 3
H#%E 2021 £ 7 AT REESEHE
PR, SRR, (i s
BhER. H4LT; 2021 4F 8 HMA 4R
EEREL R IR AT, JiE g 4222

AN
e o S 167 (RO RIEAATE GG, BT

PUEZHIE 5 WP s R A e
B e HHRIESREER 6 DA A R
B RNEFF R B S P ARIE YR A H R A
IEFR R BT PARIE IR — T T
T TR R R SIE SR Bk & P ARIESR
A RIS R B S G PRI 27 A
—ERA IR SRR R R PRI
FFEAF IR R e e .

e 1 BRI SRS 2 w0 E B H, AR H SO 2 w162 RS H Y et

E2 BRI H Oy A R AR s

2« EFF AL SCEN GEZFE e ENMES . WF . mPUE BN G M Gy B g 3
INED HIFRAE -

4. L. 1 BIRFAERZR - E BRI B 28 1 E &2 3 F NS E R R iF R

"4 7= i A 7= BredE Oo) AEBRH 1A
NHEHS 0 - -
R 0 B B

- il
HAbH A 0 - _
it 0 - -

=
ps
—_
ot

=




TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

E: &
4.2 BB R E A AR SR E MM T E 15 IR B B

AN, ARGEHNRET QEFRTREE) S RGEEEM ISR, 15
VLIPS R GRS IO, ASEINSHE T B 33 10 i U BTS2
RS AT T, e B A NSRRI i, AR IR S BOR B AT 2 & R AR T 1
.

4.3 AP ET A

4. 3.1 AP35 H| ERPATHE M

AT ARE A A B R [FHR R LA R R AT, P BRSBTS E AR
GEFHRVIESE) « (ATFEEIER AR S S A NS |« GERRPRESEIA
AIATA BHIER S LY SHEEEN, @ T (B AT S ERINE) AP
B 55 520 5 Wi 1 AR A BN S AP A SR R A R R 4R 4 B 7 A H IR
BEMIE, S5, SR —STa . R S SRS B S, B AR, BT
For. BRI ZHHAT G TE S SIAHRIA T B FE BB\ A ST A BT 52
THE, PR TR S, A8 5 % 1 TSRS B IR S Mg, B M A DA 4 T S
Frk E MR, NG ENBAT S B B2 MM E RS, RIE T AP 51
AR TR FRAE

AF—EHIE AP GRS L, AT AP ST . TR T,
A, R BT 53 IS 5 L S 5458 158 5ok 2 1A P58 59479 o

WA, AFESLIIA BN . REMEGEOTF (o 1HA. 3HK. 5 HRD 4
A B AR R R A A RIAZ ST RSN EIT . DTEERES, ARG HIN A T &
G PR, AFAER L RAT .

N

K

il
=N
)

I

~

4.3.2 RERZ BT R ETUH
RGN, AT A BRAEZ 505 AT EN ST, RRAR HRIE5E 5
ATHD I BN A Gy BRI %R SR 2 RS & 5% T .

RN, RAEIASE A T BN R 2 5 A 2t s 17 1 58 5

4. 4 MEH RS FIER KRB R AT
WP, fE—RAREH BRI G, TAEOH IR, PMI L =AH BT 50 434

Fo5U 3 11



TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

Mz ko —8R —F S EIA LT, HENURMRIE, b SEBHR AL AR e RO 945
ORI, ARSI R AR AR LI AL ARG, 10-11 H, fidri s REBEs) T17. 12
J. BURHITH WIS B e RA I B R, RN AF SR 3 B A B WU S el 7 5875, n
FEERHERC AR, SR KR POk T AT

WA, AP d U R OO, AR, A, S e AR e b

>

4.5 |EHAESHFNL SR
BB ARG ARAR IS M AFE Y 1. 0398 Ju; A RS M A EIE K ER N 1. 03%, ks
LA SRR U 28 26 2. 23%.

4.6 MEHNESIFA ABRE S FH 1 ETE R
AR 1 PO G L IR A AR

§5 R HEHE

5. 1 EMREEH~AGHNR

e gE| &% o) i B A R B (%)
1| B ss - -
/\EF': Hlm - |
Fee gt - -
] 5 Wi 7 P % 2, 896, 956, 489. 48 93. 96
Hrpe g7 2, 896, 956, 489. 48 93. 96

WF&%E# - -
e EE - -
ﬁ‘z\ﬁﬂfﬁrﬁinn&)‘ - -
SN IR 4 il % - -
Fodre SEWraC IRl I 2N IR B 4 i %
BATIER MG B &M &5 186, 063, 872. 51 6. 04
iiﬁﬂﬁifz 40, 559. 37 0. 00
Ait 3, 083, 060, 921. 36 100. 00

5. 2 MEMIRBAT A RPBRERBAS

<

5.2. 1 REWARFITUHRARABRERFZLHE
VE: ASHE S AR I R R

5. 2. 2 MEHRIAT WA RO BBERF MR TAE
T AREEARE YRR FFABBEELE

%670 k111



TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

5. 3 FRAE A SEMHE o He e B 719 H LA R/ INHE P B B S B B U 4

5. 3. 1 REHIRIEA RME 5 HE ™= E LB N R BT+ 48 B R B R 9 40
E: AREARRERRFFARE

5. 4 MEWAREL G M RN MBFHREAS

e i 75 b A ARME o i G T B A )
1 EELe - -
2 JAT AR - -
3 LR i 322, 376, 761. 64 10. 46
Horbr: BURME SR - -
4 Ml fii g5 2,209,012, 242. 90 71.68
5 Al 5T R T 2 171, 985, 413. 70 5. 58
6 SRR 193, 582, 071. 24 6. 28
7 ATEEAR (AT AZ #af5t) - -
8 [ERIZ - -
9 HoA - -
10 it 2, 896, 956, 489. 48 94. 00

5. 5 A RIARIE A RPE G E ST 1#E B DN HEF IR LA s R B

Fe | AR 55 44 Fx HE (G | ARME o) | HESESZEERE (%
21 MR T =%

1 2128042 g §§1T A 2,300,000, 238, 863, 204. 38 7.75

2 188770 21 75 03 1,790,000, 185, 759, 363. 67 6.03

3 1042480327 24 H® CP005 | 1,700,000 171,985, 413.70 5. 58

4 137654 22 JHiIF G4 1,300,000, 131, 783, 300. 82 4. 928
24 Hen Ik

5 102483761 | MINOO1 (BIGIZZ | 1,200, 000] 122, 000, 646. 58 3.96

)

5. 6 MEFARIZ A LA G2 S F 13 E LI /D HEF RN+ 42 B SHFESR R R
Gk
T AT EAR A WIAR AT B SR IESR -

5. T MEFARIZ A RMME G Z & 788 LB /N EFF BRI T4 Bt & R B A
T AEEAREYRRIFA SRR

5. 8 EHIRIZ A A (5 ST #E HA KM HEF R BT L2 BGER R B 4
T ARSAR G ARRFABGLE

5.9 MEHIRAE SR F I E M Z1F OB Y

BTk 1T




TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

5.9. 1 AW HE G BRI EBUR
AFE G GEER UIE E UYL, ARSI B

5.9. 2 TRAEHIRAE GBI B9 EH G SRk A0 28 A
T RS AM IR AR A EH 66t

5.9. 3 A H FT B H PP
ARG GHEER U E UYL, ARSI B

5. 10 BEHASWMEME

5.10. 1 AE SR FE AT TBIUESF K RAT EEAPRE HAPMEMITLRAE, K
FERE gH Hl—FNZBIATET ATTHEE

ARFE ARG AT+ A UE S IR AT EMAE SRS G AT —SE 2 2T R .

PV HRAT IBEAR A7 BR 23 7] A4 T ] T — 67 P 52 1 [ oK < B LA A e L R IR AT
Ak

TR UL I 00 A7 PR 24 W) AE AR 5 G i H A — 48 P9 52 21 RS B8 PR o IR 8 R AT
PO EE B, RPACSOERZ S . HRIESR A 5 B AT B B A B A It

HAE RS B0 A7 BR 2 R ESR 5 Gl H BT —SE A R B EIIESR 5 . RIINEZRAE S By dbat
UEFRAS 5 i) B AR B 1, 32 3 op ENIE SR I B A B R R e AT U 3, 32 38 v [ I B A
AR, PRIEFREEHEZAS RKNER. PEIEZFREEEEZ AP ER. HEIES

B R 0 2 DM A SR AT B B
BRI A A IR 2> FIE IR S G ) AT —4F A 52 8 p ERIE R I B E B & vy RIS
WEEHE RS E R PEIEFEE SRR ARRER . PRI EEEER 2

=
RIEE R IATBUR B E B i, 2B EIRAIETRAZ S P, IRIINEZR A 5 BT AT BUK B 8 PR It

IR RS e A7 BR 23w AE A5 G ) AT — 5 3 32 21 rp RS B B PR R AT UL 1, 32
FPENEF R EHE AL TEIEFREEHE RS RKINER . TEIEF SR R
W M JR) AT B B I, 2 3 RN RARAT R T AT AT AL T, 32 3 _RHFIESR S 5 P
RYNEZFAZ 5 P (AT R B A P o

IRl 5 TESR A A PR 24 W) FE 43 ot i ) BT — 58 4 52 21 vp ENIE SR M B B G RN ) v
FUEF B EHR R RN E R P EESR B B2 5 2 i R AT O B B i
B FHRIESRAE 5 P PR, R FNRYIRESF 52 5 I i) B A It

NI R AT+ A2 UETR B HARRAT B RAIR MBI B BT SR A, SR 5 i
% 8 U 3L 111

h_



TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

A —EANZ B ATF#E T, AT 5% .

5.10. 2 ZEHFMH+ L BRERTE B EE S FME R SRR EE
ARG IRAR A IS -

5.10. 3 HABTE P HI B

E K £ o)

)
d

1 HARIE S 40, 559. 37

ESCIE S 75 Sk -

InLieirgll -

Oz YA JE -

JSZ AT F TR -

FoAt MR ~

Hfh -

o |l~N|o|lo s |w |~

it 40, 559. 37

5. 10. 4 I E HIRFFA AL T 48 B 9 T 44 e £555 A 41
Vs ASHE G AR S AR R R AT IR S T 4 50

5. 10. 5 AR AT 48 B SR AP A7 1L I 188 52 PR 17 0 A e B
s AEGAH IR RS R

5. 10. 6 BB A S E IERF A PR 5
O TN RR, 43002 5 2 30 6 T A7 TR R 2

§6 FHHRE S H )
BAL: Ay
i WA 4 40 e A0 2,963, 919, 460. 65

I ST ] i <5 5 FR D 3 0 7

Wol: T ST 1 <o B 450 ]

7 Y1300 ) 5 < 5 0 AR R A (4 A
UL <= IR

15 A HA AR S S 1 AU A 2,963, 919, 460. 65

FE: RIS R DT, IR R
§7 ZEEHEANGHERREREARESHER

7.1 B&EEARFHERREESHTRNIER
BAL: A



TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

i 5 A B R A

S <1 A

10, 033, 200. 00

i T JT 30T 1] SEN/ HR D A

fil

T 15 300 34 1) 52
fil

tH /18 [ A7

i AR S BN A

10, 033, 200. 00

b
IR N
L LB () -
1.2 BEEENCHERREREAEES 5 VA
e ACHLE I G KR A A
§8 MEWIKRREBRESERERESIFE BB
R Gy 2 R ] R BUR
i A A 2 LU 2 %
S e I O e T O
s 443 A (10, 033, 200. 00 0. 34110, 033, 200. 00 0.34 =4
His
PPN - - - - -
s\
e 2 - - - - -
5
VN - - - - -
%
sty - - - - -
fit - - - - -
e AR AR RS B M AR G
§9 NI FFH R M EEE R
9.1 REMA R —RFEEFFESHILHIX BT 20%5F 5
72 P FE 2 e Gy B L IR A
i
. PN
w L |FHEEEEILE il | e L | e
A g | mmmamsom| I REL
ES N (R A | (%)
. o UK
Ig 1 |20241001-20241231|2, 953, 886, 260. 65 - -2, 953, 886, 260. 65| 99. 6615
PR

o100 4k 11 50




TSR A — S PR B RO SRR R B R < 2024 458 4 R EARs

ARGl TAAAE B 3B B LS BB I 20% 01 L, Qi T 347 155 A8 AT REAE A R AUE
(] L 28 ERRE (] (1 ARz, IR e B BN PE R B Ay o (RIS, i PN A D [ ) A2 TR
AT 9T RE Ak G B B S BRI BE 7 AR ORI B . AT e BN 5 DR B fE DAL KA
WS 3k A AR RERI O, B PR R AR R AR SR R, (RN 5 R A 1 XS I 4
HLA,  InssEx ik e Fr AR ORI .

T ARG GO A ERERIUE W BB ISR BB S UL . SRS AMILA
B RO B e iR Mty DU RANE I B b I 2 Fo VR SCUEZR 5 58 2 < i) HA P B

ARHE LB — BB R e B B — BUT B N 2B R A e BT ik 2
ot 50%, AREAF DAL E ATFRE.

9.2 MR B E R MM ERER
P

§10 #EXHFEZ

10. 1 FEXHEF

o PRI A Sl T P ARAIE S T — 4R R ST I 5 A R SR S 4 B S S I
CHARIIE I — 4R T IR 5 B A A e 1 B S e B e B )

(R RRATE 59— I3 35 TR 8 ST 5 R R S T B0

4, PR NA

5y AT AMNLS FERALEE . B AR

6. FEEFLE NI B AR . B R

T NI M 2 BRI A S

—_

[\
v

w
v

10. 2 R A
HE4 I AFIE ST NI AT .

10. 3 & AR
P 2 BT DATETF RO 18] Py 8 3 4 3\ Bk AT AR TS 2R A ), th ) 2 o B 4 P A 56

4=k www. bocifunds. com £ 5 »

Hh R E B eSS B A TR A H]
20251 H 22 H

1100 3t 11




	§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


