2024 3 4 Z

FRIEF ZH AT I R EE

=R G

2024 £ 12 A 31 H

BEEEEN: PREFREFRBROERAF
BEEEEBAN: BNBITREERAT
WEEHER: 202541 H22H



TRESR 22U 2024 4F 58 4 ZRPERY

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

e EFE ANFUNBAT B A IR A FRIE AR &S FIME, T 2025 4 1 A 21 HE& 7 ARG
R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

e S A E LIRS
A P S BRIR A i

AAEIH 2024 4210 A 1 Hig= 12 A 31 Hik.

§2 EET ML

4 TR HERIE SR 2 L5 7

e 018718

e S (e LTI

e FRAERMH 202348 H 11 H

A R L 4 0 B 300 2,554, 518, 283. 69 {7

=N FEFERE A AR P RTHE T, e AR 2 3 I 0 3
BSR4 B = (AR fg [l R

PTG AT @R A RN KB A E RS . IR 45 ML
BEM . FHOGE (F%E&CRIESR) #BRe, LIS
A 0 = I K RS (1

Mg L SR v R ZRA A FR R A %

A WL 2 AR AFEG g AL G, FLTUA W o A0 FIUHA RS AR T i 52
BB G RGNS, mTRMmEE.

FEE AN HAR [E PRk B4 A R A F

EEFEE AN BUIHARAT B A A R 2 7

N 5 I A IR A TR HHARIESR 257 A HERHIE S U 27 C

T B R EEE AL A 018718 018719

A IR N 8 7 Gk 4 Iy B0 2,554, 518, 133. 67 {1} 150. 02 3

§3 FEMEZEHMESRERN
3.1 FEMFH
Bfr: NRMIG




TRESR 22U 2024 4F 58 4 ZRPERY

X e W (2024 4F 10 A 1 H-2024 4F 12 A 31 H)
Eo: RSy N o
FRERE R 225 A HRAERIE SR 2235 C
1 A 2 s Pk 25 34, 435, 268. 92 2.15
2. A 69, 024, 397. 09 4,18
3. IR $5) 3 4 47 A HAF) 1 0. 0270 0. 0279
4. FAR I 4 5= e 2, 706, 402, 448. 01 159. 19
5. FARIE & A E 1. 0595 1.0611

e 1. AW OB SR e AR R O . Rl

BRAHIC 2 FH i R A0, AR Dy A< 3] Sl iie o n_E A1 24 so 8 22 sh Wi i
2+ b e SHR bR AR A AW B 5 2 e 1 S T3, T AN B 5 Se il s KT 22
&TProET .

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

HAN (A&~ et ERSEE ) 1

FRERIE SR UG A
M &5 b i R v
‘ VR R K R A ML 5 b 3 SR -
MrEx EEEKEO » " Wi EhrEZ O—06 @—®
HZQ I ERESE)
@
HE=AH 2. 62% 0. 09% 2. 23% 0. 09% 0. 39% 0. 00%
TFEANMNH 2. 95% 0. 09% 2. 50% 0. 10% 0. 45% -0. 01%
Tk 5. 40% 0. 08% 4. 98% 0. 09% 0. 42% -0.01%
H 34 A TR
5. 95% 0. 07% 5. 51% 0. 08% 0. 44% -0. 01%
ARG B4
FRERAIE SR 2235 C
‘ b &5 b A i v
VB I K R AR L S b S UE -
B | EIEK RO ‘ Wi EhrEE O—0 @—@
HZQ I §E6)
@
THE=AH 2. 69% 0. 09% 2. 23% 0. 09% 0. 46% 0. 00%
TEASNH 3.13% 0. 09% 2.50% 0. 10% 0. 63% -0.01%
TE—F 5. 66% 0. 08% 4. 98% 0. 09% 0. 68% -0.01%
H3E4 5 6. 11% 0. 07% 5. 51% 0. 08% 0. 60% -0. 01%




FRARAE S 223
W52 2024 4R 55 4 =
R e

/ N Lt S
E: MG RIE = i LE A .
PR MR R A %

3.2.2 HE
EERE
RANE o 5&[)
e PR #E: & Rt E KRS
SRS 5 o
I AR T -
A K o
K 22 5[] 34 Ml 45 b s B v
K e R = 1Y
S E XL
L

5. 60%
4.90%
4. 20%
3. 50%
2. B0%
2.10%
1
40%
0. 70%
0. 00% K= I
.ﬂ ﬁ_,\\\:‘k—/r . __..._,/,—.
) - ™
0. 70% -
'\_,,_/—"J_\"ﬂ' J
X
- 3
o~
;¢ 2 3 8 e =
&Hod T T I I g
&H 4 T = I g 3
I =) o~ 4 o I > s I : y
: 5 : 3 : o o3 | o oo
; : N T | 2 =+ | — =+
; . 5 3 g - = =t UI} — o
. . 3 & i 7 =] = ‘b | (] by
: : : I T | (= =
~ o~ = I z :
: : : 3 3 : oy <] ! | o4 —
o [ [ =t | T S S I Pid
: g - I S & | -—
; : {3 7 : = A o0
: 5 g s T T — o4 |
o~ o S S I g
S 3 Lo v
= & = = = !
o = S 8
g g IS
hes (=) (=]
o4
o4

| ﬂE i = k)
I li'E %ﬁ:;ﬂt;%ﬂ E LE%?: 11—|%‘¥|ﬁ|?1+!1 %EH} g
1 ?1’ :$ EF‘%—E i
ﬁiaﬁ$
a‘ﬂt Lix
1
s T =

ch R IR 2R K

7 ?FI.{( i_-!T_:L'C' )

niAC R ER K= 5 R

= il L I ]
55 [7) B b 457 bl 43¢ ik AL 7 3R
A2 A B 2R Y
VR
4t L B

6. 30%
5. 60%
4. 90%
4. 20%
3.50%
2. 80% )'J
o Ir.l
2.10% II
1 )
40%
0. 70%
|
0. 00% A=
I A~
L
= =2
o
;¢ 2 3 8 e =
&Hod T T I Ig
&H 4 T = I g 3
3 % 7 I = L | o =
: 5 2 I o~ i | o g
; 3 : T : 5 o | o o
: 5 : 3 : o o3 | o oo
; : N T | 2 =+ | — =+
; . 5 3 g - = =t UI} — o
(] o~ (=] ] =t ] T e $ I 2 :
o o o4 =+ qlr | T S I $ 8 z
o (=] S o~ = : : ? I 2 .
o [ (=] = | T S I I E
&~ b i =1 s =2 C & 2
L {3 T : = A o
: 5 g s T T — o4 |
o~ o S S I g
S 3 Lo v
= & = = = !
5 8 38 E
S g 8 S
o4
o4

| ﬂE - i = k)
E 5
a‘ﬂt
Li=}

‘ H ].]. E B S
N f‘E'ﬁ
e ‘ AXs ;l;% {:l\ ]
Jo [ENE} =] J\)\ J Haﬁ t{ﬁu’f‘ S /\:TZ H §< rE o /l\ |
*E EE@ iifl\‘ ﬁé:;bﬁi‘ﬂ—]-% Iﬁ i l Dg‘ DC é\ S VARl
/ /ﬂ

3.
HBE@E%
VE: Tt



TRESR 22U 2024 4F 58 4 ZRPERY

§4 BEARE

4.1 &4 (HELSLE/NH) FHN
AR 038 4 2R | 125 ol
EHAN | BEOH | FR

| RS

Pt
Exete, wmitwtrAd, PEEEE, S
WES . HEE ML B4 o AT T3 IE 5
fEA IR AT M 0, S i Im . HeZREE
FUEHARTTA A @ HL ;2012 4F 3
HZE 2021 £ 7 AFRTREREGEHE
IRAR, ARG R firie S H
BhPE., RE42T, 2021 4F 8 HMA 4R
[ BRiE 25 B A BR A &), DR ARIIE S 22

F417 12023 4E 8 H 11 .
e o e PO ESAIN L e e as e e nm, BT
e SRAIE 2510 225 WA AU 25 280 R e 2R 5
B4 P ERIE SR 6 N H B IR
A RTIE 5 gt S  RK RATT R =t M i L)
TEF 3 5L 4 L FPARIIE 5046 — 4 A TF
AR 2 2 e R FAIE 25 4% B k4 L P ARIIE S
TSR RAE F 5 R 4 L P ARE 5 A
— R YIRS TAIE R IR 4 L P ARIE
RGN e iU € Rt AL
e 1y FIRARER E AR A T 00 E RIS H B, AT H M A SR E AR ), R
G2 TR (FAEER H A3 4 A FAE R H s

2 UEFF ML HTE SGBEM GIEFFRELEN M ESR . WH., SEEE AN LM 3 WS

INED) IR RINE o

4. 1.1 BIRFAAERIER B E T RIRE L8 K5 &2 28 7 8 2 A7 A iF o

w4 R EmEE (D BreE o) AT B Bisf ]
N2 0 - -
G o 0 _ _
_ FRHKI
HAhH A 0 _ _
&t 0 - -
Vet o

4.2 BEANRE YN FEEIZ M5 I3
AN, ARGEHN T QEFRRBHE ) SRR AR ESR. 5

% 500 % 11T



TRESR 22U 2024 4F 58 4 ZRPERY

VLSS SRR GRS U, A RS A B ST SR BRI S 5™, 745
RS AT R, e B A NSRRI i, A7 AR IS A BOR JBAT 2 e 5 R R U K 1
o

4.3 APRGERHH

4.3.1 AP G H ERPIT B

N T ARUEA 7B B A R GG R B AR, R E SN, AEEESE AR
GEFTRESE) - (ATFFLIEFHRTERESEHRANREEHINEG « QEFRFEREEHA
AR G ERR R R ) AR, @S T (ESEEN S A EEINE) o (BE
PV 55 5 A8 oy AR 5 B HINE) AL G RHI AR R A F SRR S A% i T
FERHE, S 5KE. il — R MR, ZHhin SR n g g, FEaFmRa. o
Fortr BERE . L HPAT WGP SRR E IS A ST W58 A BA A ST ER (A B it 92
R, BEEIAA ST GTROR, A0 5 AN DTSR 5y FE S M, AR R A BA £ B S RS
i AEMEEEZ, NG ERHATEEME ST Ed 2 MITRPMERE, RIE T ARG 0
CIE: ZENIIE 7 IS

AT — LA AT G AT B, AT A I AP AT . PR ITEHRE S T,
WA, R HBBAERT 5 G 2 UL R 528 158 Gyt T B AE G AT

RGN, AFXHESEIUAFEEEN . AREEEOT . 1HA. 3HKN. 5 HWD 2
Al E AR A G RIS 5T RGN Z M. s RRW], AR BN A w0 &35t
G PR, AMFAERN IR AT N

4.3.2 REZGTARETIHEH

RGN, AR TIAREHES 50 S ATFENZ S H, KRR H A5 5
ASHUD (R B A Ty B AZAIE S5 24 H R AE B 5% L

AN, RAEBUAIE A W e EA R T2 5 MR 2t ik (K 57 4 58 5

4. 4 B BN SR H KIRAZAED BT

WL, fE—RANRATFNECEH G )5, WHE0AFIKE, PMLES =" ETEE 50 737
Mz b —23M T S EIA T, EEMUIRMERE, Hit B ARA AW . R PR
ORI, AT R T SR LU A TR AL, 10-11 H, Borilas RES B T 7.
H BUFWIHG 7RG RETER BT BOR,  [RDLAE R 3 B A BB B B & R 1 8875,
FEERHUIR I AR, S R ORI RIE AT .

60 3k 110



TRESR 22U 2024 4F 58 4 ZRPERY

WA HIA, A7 DR GORTE L ARAT RN, & RS HRR G B IRE, SR AR

@, .

4.5 WEHA R SR SR

BEAM G WIAR P HIESR 20357 A ZEE M AUTE Y 1. 0595 Jo, AR 1% 0 Bl E I K
B 2.62%; [FIHL ST LB HEIL 28 %R 2. 23%. MU AHR G IR PHRIE R 2 B2 C S8t
EN 10611y, A WS MU EIE KRy 2. 69%; RIS LB Ry 2. 23%.

4.6 MEMAESRE ANBERE ST EE i Y
AT AR T A AN AR SR A A H A NS T 200 A BiHE 4 5713 ELR T 5000
JITCHITEE o

§6 REHAAGWE

5.1 MEMREE T =HEHNR
75 i H & ) AR B (%)
1| BT - -
Hop: - -
ReRwT - -
3| MR AR AR BT 2,698, 661, 256. 40| 99. 67
Hr. i 2,698, 661, 256. 40 99. 67
B CRFUE SR - -

4 | REEEE - -
L RbATAE S - -
6 | EANREERHTE ™ - -
o S IR] e 1 SN GR 5 4 i %

JJ_L

BAT IR B & &A1 8, 882, 400. 90 0.33
HoAth 85 7= - -
&t 2,707, 543, 657. 30 100. 00

5.2 MEMIRZITU A RIOBERTAS

5.2.1 MEWARBITUHRHBEAREREHE
VE: AHES ARG WK R R,

5.2.2 MEMRBATI o REBBREBR BB ERRAS
T ARG WIRAR AT O B 22
5.3 IR S E o 2B 1$E LU K/ B IR SR B B8 4

870 3k 11



TRESR 22U 2024 4F 58 4 ZRPERY

5.3.1 MEFARIEA FOYME o B & B 8 HL I R/NER P U BT+ 42 R 85 9 48
T RIS AR A B

5.4 WMEMREMF MBI RNRFEHAS

e fi 75w b ARME G b 3G T I E L (%)
1 K fii 77 192, 286, 915. 93 7.10
2 JAT AR - -
3 SR iz 2,209, 460, 479. 37 81. 64
Horpr: BURMES R 1,173,175, 041. 56 43. 35
4 Ak fii 55 - -
5 Al 1 i % 95 - -
6 Hh A SR - -
7 Al AT (Al AZ #f5t) - -
8 EiRIZEa:N 296, 913, 861. 10 10. 97
9 HoAth - -
10 &t 2, 698, 661, 256. 40 99. 71

5.5 T HIRILA RME 5 E T 5E LB RN HEFF BB 1048 £ 27 B 5 A 40

5 | s | foral (HE G | A O | EEEFEERE] (9
1 230208 | 23 [EIF 08 4,500,000] 473, 156, 136. 99 17.48
2 190210 19 [EFF 10 1,100, 000] 122, 441, 000. 00 4.52
3| 2400001 |24 #¢AJE 7 01| 1,000,0000 113,758, 176. 80 4. 20
4 200208 | 20 [EJF 08 1,100,000 112,571, 950. 68 4.16
5 |212100013 %! qﬂg?g‘?ﬂﬁ 1,100,000 111,681, 161. 64 4.13

5.6 MEWARIEA RMME b 2 T 13E LUK/ HERR BUBT+ 48 B SCRAESR I B

e

T ARFEGAIRE WA R A 5™ SCHFIE SR

5.7 MEMARILA RNE A E S E ELFIR/NEF AT T4 St R 5 I 40
T ARG WIRARFFA &

5.8 & MR A M E G ES T 1#E LI/ KR I A BGES B 40

E ARHESE

AR AR R FF ARG

5.9 MEMIRSFE ST T K E UL 5 1% 0L i I

5.9.1 A E MM BB HBUR

AT AR

o B B A5 [ 01 6

» TARKRHRBUR

8 85 k11T

/-




TRESR 22U 2024 4F 58 4 ZRPERY

5.9.2 MEWARAESET N EGA ISR HA
T ARG AR WIR AR A E G 6t

5.9.3 AW E BB EIPM
ANH ST BER G E AU, TR RBER T

5.10 B HAESREMRE

5.10.1 AEEBR R T BIEFHRIRIT ERAR T HAPREMIILRFE, 5K
FEREmF HAI—FENZB AR LTHIER

AT BB A AT T A4 UETF B R AT EAREIR S i H AT — SE N 2 BT IR

[ 5T A ARAT FE A0 5 2 ] AT — 6 P9 52 3 T 5K e B/ LR R A e R IR AT B AL

RS AR AT BB 00 A7 BR 24 W) R4 75 2 i) AT — £ P 52 281 [ 5% < B A B RS IROAT LA 1

JEHUERAT A AR A7 BR 22 =R i 5 i il H AT — 5 A 32 1) [ X il B 8BS R B R M R AT IR
Ak

ARSI BB AT AT B AR RAT EARAIIR B B BT R, BEIR T 4 i H
AT —F AN ZBIATHEDT. AT

5.10.2 ZEREMM T HRERETEHES S RAMENEIERE

5.10. 3 HALBE =ML
VE: A ARG IR R R oAt e

5.10. 4 EFIREFH KL TR B BT B 8 A5 55 4
TE: AT AR WIAR A A5 B AT Fe 40 5155 -

5.10.5 G HRA+ 4 BE P AERE R FRIF O 3
e ARG ABTTBEE.

5.10. 6 HEAGWEMIERF SR H S
DO TN B SR, 300 2 15 2 T 00 2 6 T B A7 8 R 2%

§6 JTIRAE S HAES)
e )

£
O
=
b
=1



TRESR 22U 2024 4F 58 4 ZRPERY

i H HHARIIESR 225 77 A HERAIE S 2R 7 C

i T S AT 4 A B A0 2, 554, 519, 266. 96 150. 02
ik 75 30 1) 2 4 FR A 47 0 - -
U T ) 35 4 U B 47 AT 1,133.29 -

5 BA A (0] 5 S 35 R S B (O B
BB “=7 SER)D
it A HH AR 35 4 1 A i 2,554, 518, 133. 67 150. 02

TE: B A LR R RN AR, A B2 ] 0 e 8 L A7

§7 ZeTEANCHERReBRREESHFR

7.1 ZEEEAFHEEEZSHIRIHER
T AR A E IR AR S

7.2 ZEEENZHERRERRFEET 5 4
TE: AR A B BRI B A 5 e AR 4

§8 BB E R EMBERER

8.1 ME MW BB EFEESHB LA BT 200895

R T A G AVE AT WA AR
o

S A A L ‘ .
e I sl I i | R e
o || ol Il T S
9 o I ) ‘ ‘
i{]L 1 |20241001-20241231|2, 003, 614, 870. 15 0.00 0. 00}2, 003, 614, 870. 15 78. 43

77 R XS
ARFE G T AFAE B — IR A LEIA B s 20% 0 15 00, W 7 5471 R AR AT e AR AE KU
[ L 25 EARURE (o] RS, 389 3 <A BN RO VR A B ) (RO, < TN AN G [m] ) A2 B
AT N AT REAE AL e B 13 B 52 B A RIS I B 7 A ORI Bl . A SE G BN Jm IR S AR DA K
WS B < A SR BERISAN, 3 G PR — P B AR b FE AR b vy, RTINS 5 3 A s DR XU 4
AL, s 3 e AT AR 2 1 PR3

8.2 MHBERERKNHAMERRFR
P

§9 ZFENMHHZ

9.1 FENXMHFHEX

Lo A I M 2 v PR AR RS 2 o RIE 2R BB I eV E A =
1007 J 1173



TRESR 22U 2024 4F 58 4 ZRPERY

2+ (PHUEZR G IR R B I G & A )
3. (PHRIES M G RUE R IR BT SFEE T 0

4, RIS

SN L NN 8 A A= K70
6. FEEFEE AL BER . B LR
7o I 2 R H At SO A

H

9.2 TR
EeEEANMESILE NN

9.3 &R
P 3 AT LLYE FF IO 18] P 28 0 4 i B\ Bl SE A8 AT e 2 1), T A 2k B 4 R 7\

4=k www. bocifunds. com £ [5 .

R E BRESF AR PR A 7
202541 A 22 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 
	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 


