HKU—FRHBURFEIESRARES
2024 B FEERE
20244F03H31H

EEBHEN MUV ESEHARAF
EEXEN: LIBBITROARAF
WX H HH#9:20244E04H20H



Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

§1 HEERR

BN EF o L E ORI AN S BT ORI A B BId 2. 7 SRR EL
FHKIE, RO H PSR St . R R e B AR AN I AT ST

EEE N FBERIT RO ARAARIEAR S S FME, 7202454 H18HE#
TR RIS FEAR . IR E R R A SR EENE, RIEEZN BB

W R P IERRR B B RIRR

e BN RV LIS . B RUR ST  JEL U BEAIZ Y 2 e B0, (EANDRIESE

& e

He G AR SR AR FARRER I . BBTA R, 80 F AR B0 SR AT

A0 ] B AR R < (R 3 S U A
AT I 55 BB R A

AR AW E20244£01 HO1HE S 03 A31H 1k

§2 E &M

&R Yol —FEHA Wi
e 014248

e S A (Y BLRFF IR
&AM 2021412 13H

e T S it < A7 0 A0

1,200,127,452.171

AT G AE R PR AR RO AT 52 T, 775 KIS B

R b B 455 L S
MV e LA R T L L e - (0 B

Heve g Bl . ViRV S (5 T 4
W KFFHENG. [ OB e

WA EIETE TiRs (A TEEGE

O IR T I, SCTUNAR 5 UM AT
A (TR A S A S 4

=T SO I 2 B A WA

Toe=vEyy AR AR A

& > G 1 A TR

Polk— R IIGRA | 2ol —FEREE I FRC

&> G AT AR

014248 014249

IR T IR 70 P I HUE

w

1,196,098,295.741n 4,029,156.434

%H2m, #*13m




Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

§3 FEFIetrMESIHERN

3.1 FEMEZ R

A AR
35 3H(20244£01 HO1 H - 2024403 H31H)
FEWMF IR Polb— R T | Dol — R W6

A C
LA C eIl 9,758,796.00 28,052.84
2 AR 16,712,156.42 48,118.49
3 I 25 35 e 3 20 A S A 0.0137 0.0129
4R B T 1E 1,291,311,575.51 4,330,587.03
5 R E & BlHE 1.0796 1.0748

E: 1. A O s

B AR RO . BT

HAN (G2 b a2

A ) FHERAH < B FHAME FIRAR 45 2% 5 AR, AR D A 39] Sl a fn b= A< 34
P SEHEAR B A
2. Frid e SHER A IR AW EAL 5 e 5 T3, T A B SEbriias
KT EART Fr a8y

32 EEHRERI

3.2.1 EE A AU E NS KR K& 35 RIS R A e 2R 1 LR

Poll—F 1A WGTF AT E R I

. | Ik SRERER
e | VRIS | R [
. PERES | WG
B N bz | HedElEE | -3 2-@)
=G o AR E 2
@ Q)
@
oFE=1TH 1.29% 0.03% 1.35% 0.06% -0.06% -0.03%
LR H 2.06% 0.04% 2.18% 0.05% -0.12% -0.01%
k5 3.80% 0.04% 3.15% 0.05% 0.65% -0.01%
H4 A1
i;é;; 7.96% 0.05% 4.33% 0.05% 3.63% 0.00%
X =
e AREEHDSEILE RN RS () Bk E.
Ml —EFEE AR CIFER I
FEIEK | ERK | Wkgitbie | kgitbi
BBy o L 43 2-@)
E4G)) Atz | Rl | RS

%30, #H13m




Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

@ =4E) bR e
@
Rk =1H 1.23% 0.03% 1.35% 0.06% -0.12% -0.03%
N SVAN M| 1.95% 0.04% 2.18% 0.05% -0.23% -0.01%
it 4 3.59% 0.04% 3.15% 0.05% 0.44% -0.01%
ii;ﬁii 7.48% 0.05% 4.33% 0.05% 3.15% 0.00%
4

e AREGINESILEIERER: hhigks () e,

3.22 HEE A FERURES Rt ER KRR L5 RIS R Al R AR
B L

~—FaiRFARI FEERES S REREEh R EENE

(202112H138-20245034318)
8%+

6%
4%

2%

D%" T T T T T 1

=205 -
2021/12/13 2022/3/9 2022/9/20 2023/2/13 2023/7/3 2023/11/17 2024/3/31
— RU—FSEBEsA — USElE

b
N
=
A\

/I

=
w
=



Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

8%

6%

4%

2%

~l—-FelRs(RinsERrES S RE R EE EEENLE
(2021512R138-2024403H31H)

0%

=205 -

2021/12/13

2022/5/9

2022/9/20

§4 BEARE

41 ZEZH (RESLB/NH) FHhH

2023/2/13
— Hl—ESEREEC — UESEEE

2023/7/3

2023/11/17 2024/3/31

BRI A, gz | 12-13

H

RIS |
bomgr | 7
/CEA B % — Mol Wi AH
AEHR AT IR
H A H A
HEEE, CREEmL, B
AR BRI A Ol BT
2 JE AT HRF AR 5% i )
AIRAF . K AFREA
Al KRR AR WH
] 72 1A 2 58 % 0 A e, DWESEE
[ 2., M5 FEE | 2021- ) 23 o 20094 AN HI 2515 2

& B A PR A A AT B 8
W B Ef M T, 20094E6 H
2201347 HIAE R ZEAE
W ok Ot ML 4 B,
200946 2201347 H 4
AT H 52515 Vn o ot 0 2
GSREZLH, 2011FERAE

i
(€2}

=H

\
V
=
w
=




Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

201347 AR 25 5 0]
iR e e A, 20
134E8 H MDY 2 4 45 2
AIRAF, WEIEW K5
PRSI, RS
ﬁIME%\%%%EO

thEEE, Wit2ahr, BAF
B A MO FER . 2008

FTH E20134FE8 H AN
2021- k73 i A 2 8 2% i M
g E | ARy - 1
ik St 12-13 S i eI e s 2 0 TN 4 A4

TAE; 201349 H In A4,
HEEMERAT, BEHE
G2,

N GE mgﬁﬁA%ﬁ,A“EHH%”ﬁﬁéAﬂiﬁH,“%HH%”%&%
A?&m%m%%%ﬁ%,&éﬁﬁé%ﬁ%,“EEE%”%“%EE%” Al FEAR
P A F T B E BT H AR H

2. UEFMEEE SGEM GEFREELENMES. WH, mEBEA RN 5 S
BHE TR IMEY A CHLRE

4.2 EEANIRE BN A ZE B EEM T E R KA

AN, AREESEEN MRSy (PENRIMEIER SR EVE) KHERE
FENEM. REGRNLAE, REWSEEN . B st E NS EAE e, £
RS T RS R 2Rt 9 e A A AR KR 2t IS I, AR s A
A, REIBFZERG AFRATN.

4.3 AP 5 TR M
4.3.1 A2 5 B I HAT B 5L

AN, AIGE N RHAT GEFHRRESEE AT AT 56 TR
u»,m RN EEANRE, 8T RGN T4 5 SU7E %34 %F%&% C o AT S
AN DOEEY M SEAINE ke R

4.3.2 REZZAT AT
I R DA AL WA AT N

4.4 RGN B SRR RIEAZE S

i
D
=
s
®
)=



Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

SAEDRBF RS T A 12 DSk, BAcRE, BKumRNE TR,
30-10YF 2 46 2 15BP i ARAL. 30Y [E il as Z N ATHI40BP, REEMLF1)2.5%
WK Z2.39%; 10YE it F4730BPI L, AL YMLFHZAL25BP 42.25%; 55
PRAIR R BAXT 5918, WEER FATFE15-20BP A 5 F il o S M3k T 47
30-45BP, {5 R Z MK ML BT E48 . — 2= IR300%5 4k FAT3.1%, 15 2 AH R B Al #%
TR RN R 1250.81%, Al B KT AR AR

WA, A SR OEEH, L3S AU, LA 130% M0 .
EEZ ST, AA/NME AT

4.5 W E N EESH) SR

BEIRE A DO —F R WG R AR S M HHEN1.0796 70, ARG BN, %K
B EIE KR N1.29%, RIS LRI G R 91.35%; BB IRE BRI —
FRA IR CH S M ANFE N1.074870, RGN, 1ZREESMAHEE KRN
1.23%, [A]HMY 53 b IR 26 %2 R 1.35%

4.6 REHAZRSHFAABRE S T FHERG RHA
ARG WIN, ARG AFAES: A TR H RS 0B a AR AR — 0 A
HEWHHERT LT A,

§5 BRASHRE

50 EPREZEH-ASHER

s S S0 i B 4 S T 7 A B A
(%)
1| AR - -
Her: & - -
2 | EEHR - -
3| BEE R T 1,685,118,269.76 99.60
Hp: fiigz 1,685,118,269.76 99.60
B SRS - -
4 | BT - -
5 | SRbATA AT - -
6 | EANIRE LT - -
FHodre ST = [0 B SEN ] ]
TR 4 R B
7| AT H &AM &6 5,918,463.96 0.35

i
-
b=

. #13m



M

Dol —F R A WU RAUE SR BT 6 2024 SE 50 1 AR,

a
8 HoAth %% 7= 892.452.54 0.05
9 | &if 1,691,929,186.26 100.00
52 MEWARZITUHEHNBREREHE
RIEGAIE R KA.
5.3 WMEHIRZHA RNME SR LB 1H#E G /MEEF FIET 4 R E R %R B4
ARG AHAE R AT AR E.
5.4 MERZGEHF M IRAGFERAHE
. E o e
= e L AN 7S
5 51557 i o S E (D) B (%)
1 E Z 5t 75 10,179,371.58 0.79
2 AT IS - -
3 SR 713,117,963.77 55.04
Horp, R SRl 139,605,549.17 10.78
4 N5 319,060,114.39 24.63
5 A 4 1 R B 30,541,572.68 2.36
6 Hh IR g 536,329,193.79 41.39
7 AT CAl RS Hefi) 75,890,053.55 5.86
8 [F] VA7 H - -
9 HAth - -
10 &it 1,685,118,269.76 130.06
5.5 MEWARZARNE S E SR = HEEE K /NEEF FI BT L2 R F R HA
Fl oL . RSP
ik AN L Gia 2V e (5 NRE
o AR fids B AN A E (D) GH (%)
DT HERIT 4
1 | 2228004 Ollﬁ%a” X 500,000 51,348,098.36 3.96
2 | 1923009 19 I 6 500,000 51,298,448.09 3.96
3 | 2023010 201 N F5 400,000 41,518,819.67 3.20
4 | 210207 21E 07 400,000 41,051,540.98 3.17
5 12023002 209 HIS N 75 400,000 40,514,301.37 3.13

i

=H

\
7/l

=




Yol — R W G AL IR B 2k 4 2024 4R 58 | FFERT

5.6 W E RARIE A SO E & 2 S B E E IR/ IR+ 42 B SRR B A4
AT AR IR AR FFAT B SCHFIE SR

5.7 G WKL A SO E G 2 B8 EL B R/ HEF BB T4 St e IR AR B A
AIEEAMEHRARFFA SRR -

5.8 B HARIE A SOYME o 2 S =3 E LU R/ BT 148 BUE S 5 I 48
AT ARG IR AR FFAH BGIE

5.9 EMRAR S BRI BRTL 50T
5.9.1 WG PR A ST H KB B 5 S M1 25 BT 4
AIE G B B A BRI B

5.9.2 B SR BRI B REBUR
RS v N FIN ORI Ei=E

5.10 #EHIRAE LSBT 1 ER R 5 1B LA
5.10.1 AHAE AR B BUR

ARFEE AT E AT, KU EMRE N H R, HRIE RS H A E I, 785 RE [ 15
AR B s e AL XS S A R AiE , 2 B BB LT A8 Z TR [ it B TR & At AT 5
DL i 2GR GRS . A RCE B A s B PR 6 B 6 I AR R ) b A
. EX TR T, EESS5EGHARRTE.

5.10.2 1R 5 MR A 2 S BB 10 6700 5 Rp B A0 15 2 B 40
AT G AR IR ARFFAT E UG5, el o .

5.10.3 A3 EH R SRR B
AFEG AL AR S 5 E G R

5.11 A SR EMHE
5.11.1

1. TRE4RIT: T2023FE6 A7HRHE LHRITRAOA R A AM/RIREEEEEA
WERAT AR R P EBRTRENEEEZ RSB REILRER RHESMTFE.

2. RFPEMK: 202358 H4HERKZEBITHAR T4 RSN B EH B RHR
JIBERETIR207T.

3. BHEAF: F202354 A 12HARKEBRIT AR T4 F BRIT R N B EE R
REFMBRERFTLWIE, FHaTizK80/770; 2023812 H15H B RKEB T HALR 5T

# I, #13m



Yol — R W G AR TR SRk 4 2024 4255 1 R

BEFERNEEHELS /XS0 TT; T20245E1 526 H Bt R REREEIE, RN
ERZ MR BN RBAITIL R T 447 T15K428.74 5 TG

4. FEBAFG: T2023E11A22HRRKREBIT MR T EREMEEEHLR
L5 H K147/ 76; T2023F 12511 HERKE BT HALIR T4 B R & B EH A
JBTEKI5F T .

G A E SRR AT T2 ESR R LR E A HAWESR M RIT EA R RIE K
BEEWIIVLRAE, RRUBRERH BT —ENZRAFER. LTEE. cE2E&EH
ANKIBR R IT B EARE T RN M RRE, BBERRFELESETEANEER
2.

5112 AR S NFHRES, RERBREHREE.

5.11.3 HALE FE A AL
Fe B i &H(TT)

1 17 HPRIES: 43,664.38
2 NESCIE 2575 S5 K 385,200.00
3 IMAcdie]
4 VA& SN -
5 I AT FR D 463,588.16
6 oAt B2 YK
7 HoAth
8 &t 892,452.54

5.11.4 R 5 HR KA HIAL T e BT 9 T 5 851 55 B 40

z iz AhG fiigr 4K ~ARME o) o 4 BT 1 E L A5 (%)
1 | 113050 e AR it 8,471,013.36 0.65
2 | 113059 (e 2 5,693,767.64 0.44
3 | 110079 PUARFE it 5,385,260.05 0.42
4 | 110082 TR AR 4,949,036.44 0.38
5 | 132026 G—UZEB2 4,390,827.00 0.34
6 | 113605 KRS fii 4,350,830.97 0.34
7 | 113024 et 2 3,955,468.94 0.31
8 | 127056 R £ 3,510,928.93 0.27
9 | 113045 E2 |k E 2 3,420,834.31 0.26

% 1071, 3 13m



Polk— R MU RS

B4 2024 45 1 FEE

10 | 127038 Bl Tl fit 2,658,964.64 0.21
11 | 113056 AR 2,546,930.93 0.20
12 | 123107 I I it 2,533,193.89 0.20
13 | 113051 TRE 2,423,793.52 0.19
14 | 110076 Mg i it 2,401,043.33 0.19
15 | 118031 K235 A5 2,399,487.73 0.19
16 | 118034 i BE % it 1,910,021.18 0.15
17 | 110089 e R it 1,725,831.65 0.13
18 | 110081 [ 2 e it 1,236,148.93 0.10
19 | 123108 IR A2 1,201,480.62 0.09
20 | 127017 i it 1,108,428.77 0.09
21 | 110059 TR i 1,089,971.23 0.08
22| 111010 RYASEE S 1,067,512.33 0.08
23 | 127026 P £ 1,065,481.40 0.08
24 | 128142 AL o 982,225.96 0.08
25 | 113061 P it 953,990.58 0.07
26 | 111001 Ll BB £t 933,906.86 0.07
27 | 128136 BYATIREZ 786,552.61 0.06
28 | 113641 R it 778,251.58 0.06
29 | 113661 2285 f5 649,592.88 0.05
30 | 110085 225 A5 518,675.24 0.04
31 | 127040 Pl 2 % fit 420,911.86 0.03
32| 118025 25 Fifi % ot 369,688.19 0.03
5.11.5 R & IR AT+ 48 B 5= AR LR YL a8 52 PR AT V00 A9 146 B
AREEG AR IR KRFEA B
§6 A EEHHES)
BAL:
WAl ERFERA | Ml —FEHRFE PfRC
A T S S A 2 4 1 A0 A 1,242,308,946.06 3,643,780.01
(e ﬁﬂlﬂﬁ%/ﬁé EF'DI%J%J 75,817,124.75 662,539.36
e dr Sk R [ 73 00 122,027,775.07 277,162.94
(e ﬁElEﬂﬁQ ?FF/\}EKMJJ%J -

#1117, #H13;m




Yol — R W G AL IR B 2k 4 2024 4R 58 | FFERT

COr @t L= 35051

e 5 WA AR 3L &4 A A 1,196,098,295.74 4,029,156.43

TE: WG EUE LA B BN K R BRI G 8 8 Bl 0 3005 e et R o0 3 0
VR Ao

§7 Z&EEANCHEATRERRAESHFR

71 ZEEEAFHEEZSHIRHER
ARG I N B B RIZ I [ B e R B A

12 EREEHEANCHERRERFLEST S VA
AR I B B RIE B 3 e R A &

8 MR EE RROIMEREFE

8.1 HEHA B —RBEHERFHESHBLEIA R SEE20% K 1E 5
ARSI AR T A TE L BB 1A S e G 13K B B I 20% 1 1 L o

8.2 M HE RKHMERRFR
T

§9 FEENMHFHEZR

9.1 FEXMHFHEX
() FPEEM ST Ok — E R B RIS S R S G S B TE K SO
(=) ol —F A MG RIS B B e R & G F)
(=) ol —F A MG AR T B B ST E 0
QLIPRFREy-IRY
(T B FO S5 BEAR AL A FIE LA
(D) FEEFEE Nk 55 SR HEAE AN E L R
(B A IR o BRI HAd SO

9.2 F7BUHL A
REBFHEN. EEFLE NPT

9.3 T AR
WRE R SE TN E N R a i .

%127, #H13;m



Yol — R W G AL IR B 2k 4 2024 4R 58 | FFERT

Pk: http: //www.cib-fund.com.cn
PEERN ARG BUA SR, TERARSEHRNOESEHARAA.
% RS L LR 4000095561

X ESEHGRAF
20244E04H20H

%13

=H
\
V
=
w
=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 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


