K EMRIERE S RIS R B RS
2024 £E58 4 FEME

20244 12 H 31 H

HEEEN: KBESEHERAF
EEFREN: PEERBITROARAE
WEXHHE: 2025461 H21 H



KRR IR TR & 2024 4256 4 MR

X e PRI LR

Bt

§1 EER
S E N MO 2 T SR AR £ TR VRS A E H BT 20 125 P MRk ol o
1B PR S8 Bt AR R AN Sl B T AT
AR ST NS E 2 BT IR TR 2 AR A2 4
A RO S0 . R IURIBE 4L A 2

EFEIFE, T 2025 4E 01 H 20 HEM T
HENEE, WRIEEZHNBENEEREICE. »FHT

Bk i B RN .

AFE G H AR LSS B ST R R N B RE S & W, (EARIER S — 2/
Flo

REMTAENSFEAREBH AR BVA X, $7E 7R B o 530 RAT 40 5] 15 AR
REEMHERE,

At i % R R S H

ARERE 2024 4E 10 A 01 HAZZE 2024 4 12 A 31 Hik.

§2 BEE&TEAMR

Fe & TRTRR K It R VR A

Fe4 T ARG 200008

FgiafE R R IFF i

HE&EAEFAERH 2007 £ 8 H6 H

e A, < 4 A0S A

972,473,991. 68 11

E =R

FE AN BAT dh RS BT A R RRE R A A BB AL
=, BRIEE T AR E .

BB SRS

KA AT ARG BRSNS, s I
SR TE AV R GuAE H & b AR 1 BT A = Pkik
ﬁﬁ%iﬁdi_i_ﬁﬁﬁﬂﬁﬂA JIATE, M IS B A
IEBMEEETIEA AR AT AT I B A e
ﬁ&é?%%%ﬁﬁ_ﬁiﬁhﬁﬂ%m%Aﬂ@Lt
BANERIRE T, R PEG S5 hr25 G Ak i RRS A
B, HEAEFSATLFP RS, a8 Mk rfr
BTN, Ptk B EE I A R MRS .

G RREME

75% X b A i 300 5 K as 2 +25% X R A7 A 2

R@W a IR

AIEGNRG I G, BT A ATBAE A G M
Tl v N A P o e R e S o A R B ol
RTBEREE, BT HE NS IR I & b

FEEHN Kl I 4 B R A 7]
HEFEN B B ARAT B A IR A R
R Gk S I e AR KA R ALIE R & A | Kt R AL R 5 C

200 3k 12T




KRR IR TR & 2024 4256 4 MR

DGR E AR LN

200008

019819

T IR T g o G2k S 4 B A

972, 452, 593. 21 1y

21, 398. 47 i3

§3 EEM SR SHFERI

3.1 EEMEHER

A NRMIG
B f ﬁ%%(@gﬁﬂoﬂ1aamg£maé{a)
K i AL TR A A K it AR VR & C
LA C s B 2 13, 587, 715. 49 629. 10
2. A -127, 473, 795. 46 512. 80
3. MUY 35 B 4 A7 B A A A ) -0. 1382 0.0119
4. SR B 5 = 1 E 1,301, 186, 576. 54 28, 413. 84
5. AR FE S A B FE 1. 3380 1. 3278

v ORI GEIEREARAFEIN . HFEle. HAalN CRE 2 i EZIE) 1
B AH 5 9% B AN FIBE I 2 S5 R80T, AR R A A O s BRI 2 i A B s (A2 shilk 23
@ FIREE WG BIERTA AN SRS, Th N & SLPri K- 2R T B 51 5
Fo
3.2 EEHEERI
3.2.1 BE&MEHREN KR &KH 5 F LS R s R E
KTl R I TR A
Mk 4t b A Sk v
B I8 K R AR L 25 LA S v
Mrie  [REEKERO W R hrfEZE O—O @—@
HZEQ i §E6)
@

HE=1H -9. 50% 1. 76% -2. 48% 1. 32% -7.02% 0. 44%
TEAMH 1. 00% 1. 80% 9. 13% 1. 26% -8. 13% 0. 54%
HE—F -5. 86% 1. 47% 9. 71% 1. 02% -15. 57% 0. 45%
HE=4 -40. 71% 1. 41% -15. 62% 0. 89% -25. 09% 0.52%
Tk HAE -9. 04% 1.57% 1.61% 0. 93% -10. 65% 0. 64%
H#EE A

49.91% 1. 59% 8.61% 1. 18% 41. 30% 0.41%
RS

K3 i AR I VR A C

% 300 3k 12T




KRR IR TR & 2024 4256 4 MR

Mb &5 bb s Bk v
VRE K R A ML &5 b B SR -
B | EEK RO . " Wi EhrEE O—0 @—@
HZQ I ERESE)
@

TFFE=1H -9. 65% 1. 76% -2. 48% 1. 32% -7.17% 0. 44%
LR H 0.71% 1. 80% 9. 13% 1. 26% -8. 42% 0. 54%
it E—4F -6. 48% 1. 47% 9. 711% 1. 02% -16. 19%, 0. 45%
HE=4 - - - - = -
oEfE - - - - = -
H3E4 5

-9. 75% 1. 39% 8. 47% 0. 96% -18. 22%, 0. 43%
ERER S

3.2.2 BESARAMURES RIHFHERKRZZ RIS RIS B E R
RZHEI R
IR O IR & A Z T 1 T 3 55 (R 35 e 258 e e 2 B 7 5 R o L

240.00% -
210.00% -
180.00% -
150.00%
120.00%
50.00%
60.00%
30.00%
0.00%
-30.00%
-60.00%

%L

I

7

2007-08-06

2008-07-05
2009-06-04
2010-05-04

2011-04-03

2012-03-02

2013-01-30
2013-12-30

2014-11-29
2016-09-27

2017-08-27
2018-07-27
2019-06-26

2020-05-25

2021-04-24

2022-03-24
2023-02-21

— RIMEILERE SAR I E

%

e [
H s

21 2015-10-29

e+
o=
On

73

B

od

LR

T PN -

(St £

itk R R

2024-01-21

2024-12-31




KRR IR TR & 2024 4256 4 MR

KO LETR S CRUT M (B 3R 55 FIHA b 45 b A MM 2 SR B 1y 52 RE St EE

16.00%
12.00%
8.00%
4.00%
0.00%
-4.00%
-8.00%
-12.00%
-16.00%
-20.00%
-24.00%

LETH
NN/ A
<N s

e

kﬂﬂ

R
T WA [
TNy '

il

2023-10-26
2023-11-17
2023-12-09
2024-01-22
2024-03-06
2024-03-28

2024-06-24

2024-11-25
2024-12-13
2024-12-31

o | 2024-05-11

e

#|2024-04-19

.| 2024-02-13

:|2023-12-31

=F
=

L.

i

o=k

o]
o
!

£n|2024-06-02

B

e
|t
i)

> 2024-07-16
52 2024-08-07
;; 2024-08-29
?% 2024-09-20
§§ 2024-10-12
;§_2024—11—03

H: OARGEFMEAESRRHGHIT T ICE N KR 60%—95%, BUEHRBE 0%—3%, i
# 0%—35%, ARG ORFFAMICT H BB 15 H 5% I G 8 B H A —F LN I BUR 125, o,
PERTAERmEFE LM S FHRES. NBCRIBE. ARESHBCEHRR EEEDERAN
5t FRIT A AR B (R Aoll s AT 7 O DL FS: it R ol B it oS e 7R ol 25 = SR B8 PR AL 9
M BT Aw], Best 1 B i AL S 1 5 2 7] (0 LAV T AR S I 2 57 1K) 80%.

QAN ECHI ARG EFRAEMTE 6 N H, EEHwN, &5 I E L f 77

BHREGFRZE,

§4 EEARE

4.1 RE&LE (RESLHENA) FH

w4

ARG G2 IR

ESF Atk

FIR

W

ik %2013 426 A 18

24 4

B, pEEE, WL, FEMSIHR (CPA).
1991 4 7 H-1996 4% 8 H & st iR T K KA
MRS, 1998 4F 6 H-1999 4F 10 H i
IR TN HEARA R AR, 1999 4 10 H
-2000 4 5 H & SR TR YT AE Ak 4%
AT, 2000 4FE 5 H-2001 4F 9 H % kR
TARIFUEF# A PR 57 AF A 7] B TTARAT L

2001 4F 10 A IMAKIIESEHARA

H, PEREGEHNESA M, B8
FEHHE ., WFRESRATE, BUEA R BISE
L OBTTAM . BRI sE, #
BETOMREEESLI, H2007F9IHE




KRR IR TR & 2024 4256 4 MR

2009 4 1 HAE “AHKI 220 R & BYIE
B REE” HELM, H 201141 H
£ 2013 4 6 AAE KI5
RNEHR GRS HELH, H 2009 4
9 HZ 2016 4F 9 A4 “KIRAE %Ok
KIRA TN TR 4 (LOP) " & 23,
[ 2017 4E 6 H % 2018 4F 8 HAE“ KI A
JeH /IR 300 FREIr JAIE IR 4R BT R 4
G4, H 20184 8 A% 2018 4 11 A
AR IR 500 Fi5 H 5 AR I3 4% B Ok
&7 FEEZH, H 20178 HE 2019
2 AT KIRAFE QIR K RS B R
GRS ReRM, H 2019
4 H & 2022 4F 10 AFEC K3z o
RERNEFR TR S 7 e, H 2004
5 HZRASAECKIAZRIR 300 FREGIE
BB E e HELM, H 201346 H
T AT I AR R VR A TR 5 4 T
GV REZT, H 2020 4 3 AESMECK
WMERIER G BE R R RS " RES
B, B 2021 45 HEASAE “KIIH 7 30
ISR RNIE SR T A 4 7 e 23, H 2021
10 HRASAE “ KB —4 2 1
UG BE R RS Re2H, |
2021 4F 12 H ZA4AT “KIMME SR &
RNEHR TS HESH, H 2022 4
4 H 2B “AKRIRE Bk — R R
RN RS ReRM, H 2023
2 AR KIS IR A BUE SR

otk ear,

E: O EREPE. B HIRYE 2 7 g AR % B RS
@UEFE Ml A B 577 2R MM 53 A SR E

4. 1.1 BIRFAERFH B BRI H 28 KR &2 2 7 B A R o

oo

4.2 EENSHRE Y AR B fE - 75 B UL

ARG WA, ARGEHNARIET 7 GEFRREEEEIE). Fea R A A
RE, PLMSEE M B RS ST SR 0 BEAT IS Y2 e 58, AR AR e XU (RT3 T, vk
A NESR BRI R 2, R IR S SR AL & & RIZE M CUE IO, A
O3 RN R T RS 2T B P B R R DL, AR IR 2 e B AR AT

% o601 12

7



KRR IR TR & 2024 4256 4 MR

4.3 A VPZHERHHA

4.3.1 AP35 % B RHAT B

IR, A G N TR T A S AN A R B R RO, AR R R 254
BT AT X

A o N 2 AR [ 8 L 2 0 6 [ LR I3 5, 5o [ 58 53 H A 22 04T 0 43
IR G AT BR 2 B AL A AT S K RIS B 25 2007, S 30 e LA 75 B A o
ARG IS A, ARIE S AR R AL 9 F 58 5 0 27 A ISR, 5 SR B A%
AN 2 7 1 B PR RE

4.3.2 RERGTANERHHA
WG AR KA SR LT N, BARIRES 55 AT 5N R H A5
Gy RSB (R B0 A8 by B R %A S5 24 H A B BRI

4.4 MERNESHI BT RIS IES P

WU, fEamf B m. WBEERIISE T, BAEMA Bk 2ReRBRETSR. HA
oRAGEEITE,  “PE MR BORRCRE D R, AARURIATRE, SRR LR Sh &k s < e
Th mSESE TR DU ES: = F i [ R 22 PN S A RFAE SRR 2k 07, ARl
A& 7 551 ) 4 B S R AR AR AR 21 T3 52. 2% 8GRk AN 5T, SR RIS Rk
X245 2025 SEIRIE RIMBLTFIAGHK T HEZMAFENE, ol DR WBEHIET 7R R UL,
FBCAEAR 9 H PR )a, 72 12 PR 0.25%, WREEREHNT 2ol . |17 28 Eis K &
TR FE R T H0, 2025 SEI R HUIE 2 TR, SeonilRaEsm, PSR ik
SRR R KT N STl A 1A A .

FE— RIS ML G BERRIE T, EN SRS ENGEORR—ENEE, KW
RERTE, WA E L H MYERAAE 1.5 JC L R A, BUR B 2 BT 2 ")k 592 1 H e
TILFE AR, Bk, B AT B B3RS0 BRI ER, FFEE R 10 41 i
Wzt R MAR T A G HIMEO EE, SRR E R LR S A AN R I

A SE I AR B fh L T A =] R Pk S G BRI RE 0 A R LR
. RIEREEFRNZE, AT ESRBT5 A W T 2R BTN, E 9 I 2%
B, HET O TE o IR 1B E W A SRR EETUN, KIME O, B sl A R BRI R
By, WA S AR S KA EE R, REBATHINR SIX 72— L[], )
TIIARSE AT T AL, NI E 7 e T “CPIEPET T BORMIG . FHSE, BRE

87 3k 12T



KRR IR TR & 2024 4256 4 MR

FHEAN LR AT

4.5 MEAEESHSTRA

AR IR KSR IE TR & A B2 BUFE DY 1. 3380 J6, ANHR & WIHE G 0 WU EL 4G
K Z -9, 50%; Bk = AR WIR I LI A C IR SR BIAHELY 1. 3278 70, AR5 W%
A G R -9, 65%.  [R131Mb 5t L R v W 2 R D9 —2. 48%.

4.6 REYARSTHAANBRE ST HETE RS
AR A K T LA (R

§6 BAMAGRE

5.1 EMRESFHEHIL
5 i

&8/ ) i3S ST (%)
1| Bt 1, 145, 479, 461. 80 87.81
Hrp: R 1, 145, 479, 461. 80 87.81
REEHE - -
3| MR AR AR BT - -
Hrpe figr - -

BEE CRFUE SR - -
4 | BT - -
ST A A - -
6 | ENIRELR T - -

Forpre S m] A R SN 3R B < i %

;:_14

HAT A S & (e At

158, 650, 307. 53

12. 16

HAh 5™

437, 415. 80

0.03

it

1, 304, 567, 185. 13

100. 00

5.2 MEMIRZITIARIBRERTAS

5.2.1 MEHRFATW A RHEFARERTAS

A

eS|

~ARfHE G

5 g B AHE L
Bl (%)

K AR L

R

il i b

1, 075, 365, 383. 66,

OO || =

B 37 IR ROK A= A
NI

N4

o | o

HER R




KRR IR TR & 2024 4256 4 MR

BB BRI

A R ROl

15 BAES RS BEAR MR

76, 096. 38 0.01

R4

57, 219, 025. 20 4. 40

Syt el

A GANE 55 e 551k

FHERT T AR 55k

12, 818, 956. 56 0.99

KA SRR 2 Pt i P

FE R MRS BB AR AR 55

HE

TPHFHSTAE

A RE RS

n| "o |v|o|lZz2l=slclmR|H9IH|Z=|®

T
o

it

1, 145, 479, 461. 80

5. 2.2 MERIREBATIL A REBROER B RR BB A S

E: K.

5.3 JIARIRA M E o 2 B FHE LU KNP BB B B 4
5.3. 1 MEFIRIEA SLMHE G E ST 1$E LB/ M HEF I 2 R R R WA

e | REEA BEAR ([ HE (B | ARE O |(HEETEEEERE] (%
1 000858 MR W 780,410 109, 288, 616. 40 8. 40
2 600519 PVl e 71,502| 108,969, 048. 00 8.37
3 000568 VM 784, 996 98, 281, 499. 20 7.55
4 000333 FHEHR 1, 281, 400 96, 386, 908. 00 7.41
5 000596 Lt L] 525, 700 91, 103, 810. 00 7.00
6 600809 L PE I 493, 404 90, 889, 950. 84 6. 99
7 000651 & oL A% 1, 279, 400 58, 148, 730. 00 4. 47
8 600690 R K 1, 988, 600 56, 615, 442. 00 4.35
9 600660 HRE B 7 816, 800 50, 968, 320. 00 3.92
10 600066 FIEE 1, 920, 500 50, 662, 790. 00 3. 89

5.4 WMEMREMISF I RNRFERHAS

e .

5.5 & HIRIEA R E SE ST HE I N HEFF T T4 B35 B B4

E: T

5.6 & HIREA RPE GES T HE IR KR+ 4 B SCRAESFR B R

k]




KRR IR TR & 2024 4256 4 MR

e T
5.7 MEWARIE A SMME oy 2 B 7 13E EL I K/ NP OB T4 Bt e IR LB Al
E: e
5.8 & MR A SMHE G ES B 1#E I BRI A BGES B 48
e T
5.9 MEMRFE SRR KBTI 5 1B LA
5.9.1 MEWIRARE SHFE KBRS B8 A
e T
5.9.2 AEEH BB KIBFBUR
T
5.10 MEHIRAZES BB K E BN AL 5 1HOL U A

5.10. 1 AHE BB R EBUR
o

5.10. 2 MEPFARALEEBE N ERP RFECMIREHH
VE: T
5.10. 3 ZAHAE AR E R4
T
5.11 BRAEGMEME

5.11.1 AEEHHEIIA T2 UEHFHKRT EEER T BB EMITILRAE, K
R EwE B —FEAZBATTER . LHKER
AR S N AR B BRI AR SR IO RAT AR AR IS5 A, sAE i 2 ) H il

—HENZ RS ATTETT . AT

5.11.2 ZEHFEWE+HBRELTBHES & FME K& IEREE
AT T AR, RA B T RS FE &I B R R AN

5.11.3 HARBEF=HIR

=N G | S GO

o100 o127



KRR IR TR & 2024 4256 4 MR

1 7RIS 376, 000. 40
2 I USCIE Z5: 7 SR 12, 034. 43
3 DAl el -
4 BRI -
5 IV TAE 49, 380. 97
6 HoAth Sk -
7 HAth -
8 &t 437, 415. 80
5. 11. 4 REWRFFA TR T e f5 55 B 40
E: T
5.11.5 REWIRBI 148 B 2 772 L 52 BRI 0 i 16 B
W T
5.11.6 FHEHAESIRE MR HAR S ZHR I
T NRREE, 202 M5 EiH 0 8 g e R %
§6 FHIRESHHES)
BT Ay
i H K3 A VR A A KIS AR IR G C
s B A4 ) 3 4 1 0 A 896, 096, 105. 19 54, 304. 18
A 3 1) 35 4 R D £ 4 103, 043, 330. 27 119, 967. 98
ok - % H 40 ) 3 G R R [ 43 A 26, 686, 842. 25 152, 873. 69
15 BA A (0] 5 S 35 R S B (A B 1 1
/DPL“=7 3EE)D
s A A 3 4 00 972, 452, 593. 21 21, 398. 47

§7 ZEEHEANCHEA RSB EARESENR

7.1 ZEEEAFEEESHBRIHER
TE: AR S E A AL SN BE OUEAE), TS WY KON R R A A S &

(G

7.2 ZEEENZHERRERREFEEZ 5 A
TE: AREHIARE G BRI B A 5 SR AR,

§8 MmBRHF RRNIMEERFR

Bo11m o127



KRR IR TR & 2024 4256 4 MR

8.1 MEMAN R —BBERFFESHBLIIETISHET 20%H 15 0L
VE: AR T PO G B — 3 R e 3 A L3S BB 20%9 1 L

8.2 WMBREEFFNHMEERFR
o

§9 ZFEXHBEZR

9.1 FEXMFHER
(D IR M 2 )RR LI S8 VR 5 BRAIE I 5 B8 2 S R 1 S
(=) (Rl LB VR 5 BUIE SRR B R A 5 ()
(=) R IR & BIE T BB S T P 0
(IO I R e T & T UE SR 4R DR 5 A 55U W1 45)
() FEEE B LSS TR B
() FESFEE NS SR L fE . Bk
(B b IR 2 FE 1 At SO A

9.2 RS

FEL TR N J B S AT NEFT
9.3 BN

PR EH ATAE IR AW SE I B A7 ot S e & B, WESER, wmARREESEEH AN KIS
PEA R A5

B HTE: 0755-29279188
% FARS HE: 400-8868-666

NEIMBE: http://www. ccfund. com. cn

KIRESEHEFRAF
20254E1 H 21 H

o120 o127



	§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20%的情况 
	8.2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 


