9:

GAUE T8 BAREE =k (TMT) 50 22 5 &

BERIEEOES B 4 2021 £

=5

512

R

2021 % 03 A 31 H

HEFEAN:. ARESTEFRAH
EERXEN: PERITROERAF
EHHER: 202144 21 H



GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

§1 BERR

HEEHANNER S LEERIEAR G B RRICER, R PR EE X
B, AR ESEE . MR TEAN TS B A AN B B ST .

FEIE N EHRATRO A IR A FIREAR G S FME, T 202144 7 20 HERK TA
et o S AR bR . R ERIIAN A GRS FNE, RERZNBEAFERMRICR. 3R

PP R IR B H ORI -

B BN R DO AE . B R B 0 SR DU BN Y3 57, (EAVPRIESE G —

SE B o

B AN SO AR AR KR I BT RS, BB AEAR 55T e ST BLAT 2

Dl AN I S R4 S W 45
AT I 55 BERERE T

A 2021 46 1 H 1 HEZE 3 A 31 Hik.

§ 2 &M

FE G RIFR RIE TMTS0ETF
W T PR ® TMT
e 159909

Ao A 159909

HaiEfE LT (ETF)
HEeaREARH 2011 46 H 27 H
i R & B A0 289,061,992.00 13

BB H br

B IRERARIREL, 8RR ER 2 AR ER R 22 8/
1.

NI PLARIIE TMTS0 $RECNPR IR, SR e B
1%, B 5 A MR I8 Bt 77 4L S B A 2 2
BB A, HATHE AR B SRR R

ER QAR A B JR ) AR BR ) PR R 0 5 B FLRLER () AR
SMREAT AR AR, (BAERFRRIG LT, AL L mT LS
HAhIE 7 BOIE 5 20 A 5 bR A8 50 O B SR 3T IE 24 B
R

b G bb i e v RIE TMTS0 53k

RS T 2 R

$% J& TR R A G, TR 5 e KT s TR &
Rk 5 I, AR R TR
?hmﬂ% B M st b d ;s JF HARSE &l
B AFREE &, R 58 A R R B R TRAIE
TMTS50 $5% BA SERELL R bri e UmCaER K

%1312 W




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

Ji S 17 S AEACL AR S UL 2 AR AL

ERETA R S BT IR A
ERITEA AT R AR AT

§ 3 EEWMSIRIFMESHFERI

3.1 XFEM KR

Bfr: ARt
F ISR AW (202141 H 1 H—2021 43 A 31 H)

LAH C S s 15,701,729.73
2 KA -11,997,825.95
3N 351 5 4 A A B -0.1211
4RI 4 057 15E 200,285,203.20
5 AR EE S A B FE 0.6929
W 1. FRESWSHRR ARG NNWEE 52 &M &2, T\ 2% G SRR

KT AR TP 7

PPN TR S L E R R NV U NN 3 A S 6

HAbN (A8 2 Fe i (B 22 3
) FHRRAR SR S TS IR AT, AHARE A S st i b A 24 seiriE A2 shiicas .

3.2 FHE P ERI
3.2.1 AR & B S MM FUAEI KR K H 5 R HAMY & b 8 3 AR o 2 ) EL e
AEIRE i X N e
N st | DRPER L ey | WBHECE
BB KD KRR UE 2 —— HREZRR | O-60 | @-@
@) HE®
HE=AH -6.22% 1.93% -7.05% 1.96% | 0.83% | -0.03%
L EANH 0.96% 1.66% -1.06% 1.69% | 2.02% | -0.03%
k4 34.49% 1.83% 29.76% 1.84% | 4.73% | -0.01%
HE=4F 25.94% 2.00% 21.42% 2.02% | 4.52% | -0.02%
xR 35.60% 1.74% 35.10% 1.76% | 0.50% | -0.02%
H3E4 A H
S 108.72% 1.87% 118.58% 1.90% | -9.86% | -0.03%

3.2.2 HES & RAEUIRE S RIHFEH KRR LI E RS B AR
MEREHI

#

=

H
—
)
p=il




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

BRUETMTSOETF £ A {E K RS EHD 4R L R W 2 ZR A0 h S E R X ELE]

210.00%

180.00%

150.00%

120.00%

90.00%

60.00%

30.00%

0.00%

-30.00%

b
e a

2011-086-27
2011-12-31

013-01-08
013-07-14

2012-07-05

2
2

014-07-23
2015-01-26

2

2015-08-01
2016-02-04

016-08-09
017-02-12
018-08-27

2018-02-21
2019-03-02
2019-09-05
2020-03-10
2020-09-13
2021-03-31

2
2
2

— FAETMTS0ETF

.
—l
ol
(=}
=t
=l
o
[}
#

0
—
[20]
L]
=
—
]
[
2

A S — RIETMTS0ETF it ka2 ik 2§ %

§$4 BEARSE

4.1 B¢ZE (REGLE/N L) fHh

w4

HR %%

AR S
IR

FEHRH 3

B AEH

e
Motk
FIR

YL

AH
gz

2017 4F 1
H13H

%, fit. 2012 4F 1 AR L&
HAE MR AR EAI T, AT ETF LR,
T BIFR B 4 i ) BB B AR,
PUAE FAIEYH 9% 80 A2 & BB da ik 77
BRFS . RIUE A FE ARG
(TMT)50 52 5 B TF i AR HOIE 77 472 B 5
4. FAT FAFE 2% 80 A2 5 Bk e £k
IEF R BT RS E S . HRIE R T
S RAE P (TMT)50 228 5 ROF iR g
BOUE S R R 4 F R )P R 300
= SERCE IR ORI T 3 4. HR
K 300 & DU HOE R R 5 4. Wi
HHIE A FRIES A F TR EOIE R 50 4 4
AT & I e E A-H50 Fe R IE S5 3 3
4 (LOF). 7 b AR K428 2 TPk
AFRBOE R RS I LuEsRE
BRI BOE R R R R e e 4
H,

#

b=
=

it

'~




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

E: 1. ARG EERGLHEIMEIR ARG ERAERH, R EEE2 B AR H L,
L piiEdt o B S NP AR BUEHRER At CERD H;

2+ UEFMNVAERRTHRAR AR MAT AL P2 GEZR L N A BERE B M) oG THIES
MOlb N 53 FE AR I RE -

4. 2 EE NG H A AT S IEE B F5 15 LR B

SGEHNEY]: EAMREIIN, RSB sy (h e N RIS ERES R # 3
BE) v (RTPERIESF B G A BNE) S5 SRTE AN L 25 TSI it o ) ) 0
PARATE G 3 e & A R GRS A, ABEWSE . B35t iR g B Az
ST, /RIS E S AT T, NEERE ARG A . ARk N, e
BERAEEE, TMERESRA NPT . HERERTERE LB & H
FRALEIN LI 5 R O RE

4.3 PR GEF BN
4.3.1 AP 5 H ERIHATEDR

B BN O ST 3 I O IR B SRS, IR IR & A AT
RN 2. SRS PN T T A A& & R0 G ik 2, i) 8 B A 46 0 B 3 ST
By REF . HEEEHAINA@AEHTRPOR L, MR RER AL RAGERE
FB AR PR E AR IR TTRIALRR 73, R A &L PR AE A T DL E F 05, I #5058
BUPR (B 5 ZE e A s HLRE P o 2R B BN A SCAT FU R [ o i A s 4L 50T
B AERCBEE TR AL S BB AL TRAS 21l 7L

432 RERX ST AR ETULA

e G BN PRSI R R B LA 2 I E F R RS 5, PR A b T RS S BUR A28
5 AN 5630 PO TR LI D5 B o R DR 5 9 4L 5 O 4 8 S0 s B 3l 5 6 T 2 9 R D
M52 5y, BN EORH S T & S BRI ik IR, A ILR& A, Ta%Eq
KB BRI B E B AT R (9 2E B SRR A1

ARG JI, AKHE S % TR0 5 3407 e WM SRR . 2 K 6 TSR BT
AT ER G S 51055 A TS R R 38 5 RSB 1 s 20 5 i AiE 2
RS S%HITE TSR AT VR, T DR R F O 45 Y AL i A 45 8 S 5 T
PR IAIAE o AR B R R B 7T RS S BOR A28 5 RIRI 28 55 1 R R 28 S AT A o

4. 4 ME N ESRE SRR IEHT

50&;
o~
=
B
N
=



GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

WA AN, EANZGRE REF, BERRRTmE. &N A REedmEl, MMrkE,
Wk AREN RAT. RINARSS . BB ST AR kR Y I, ERFE T, SRR AR,
WE THENL AR RIEE R . AR 4 R R HORIE TUTS0 FREk &N T~
k7. 05%

A, AT S I S 4R TE 99%2E A5 IR, LA SRR T 00 o vk R R B
4.5 REPAESH SR

WA HIN, AEEGHEHERE KR N-6. 22%, [FHNLSFEAERG AT, 05%.

4. 6 MEMARSTHAE NBERES T ERE Y

AN, AIEEARKAEES: T AT H BB S0 80 A NBEEAR — 0 A8
B ME T LTI TS

§5 BEAGHKE

5. 1 MEMREEH=HEHNR

FFe i H &8 () i B ST I ] (%)
1| B 198,290,238.44 97.44
Hrp: IS 198,290,238.44 97.44
2 | BEW® - -
Il 5 AL 7 FE % 87,784.56 0.04
Hpe fiigz 87,784.56 0.04
B RRIESR
Sa BB
5 | &RlfiTA SRR
SEN IR G Rl 7=
Hodpe SEW R EIE RN R &
Sl A
BT ARG BT E T 5,110,646.19 2.51
HoAth BE 5= 6,020.53 0.00
At 203,494,689.72 100.00

TE: AR PR ER BB R A (E G

5. 2 MEHIRBATW A RUBER R A S
5.2.1 G IRBHERBZT WD RARABRERTHE
SHEf: AR

Euﬁ
=
=
o
=




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

g

RSl

KIHHME O

Z I N4

i FE e B 1 LB (%)

KA

il & b

142,475,039.23

71.14

O |O|®

TS T R BOR A
BRI

s n14

R EE

ATEIE . A REATEENL

I|o|(mnm

g A Ol

F R BAEAE R EOR R
b

38,164,784.54

19.06

Rl

2,399,940.00

1.20

4

AL G A 55 Ak 55

9,571,651.84

4.78

BHEEWT FURIBAR R 5k

KA FRIEAN > L0 B

JERARSS  ASHEAI I A AR 55 M

#UE

PARA ST AR

e ARE AR R

5,065,283.64

2.53

wlmjo|lv|lo|Z|IZ|r| X«

Gt

aif

197,676,699.25

98.70

5.2.2 ERBRBER R BT RAFABRER R LS

SARAL: ARt

g

RlEsl

KRHE Co

R ML ML ik

o JE < B B (%)

PR

fill gl

517,122.42

0.26

O |O|®

0. BT R BOKAE A
BRI

N4

HERFIFE

20,493.82

0.01

ALiEIE . A REAIREDL

IT|O|Mmm

HAE IR O,

5 BAEAE S EOR R
55k

32,330.63

0.02

KR4

R4

10,200.30

0.01

AH SRR 55 e 55l

BEABE TR 55

Z|IZ|rxX|“

KA ISR FL B P

33,392.02

0.02




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

0] JE RS ABERANHA AR 45 - -
P HE - -
Q TPARMESTAE - -
R Ak AR E AR R - -
S sE - -

At 613,539.19 0.31

5.2.3 MEHIREAT W REBBOE R R R R R A
ARSI AR AR AT P BB BB BER -

5. 3 T HIRIE A SOMME o5 F & B 3B LU /D HEF BB+ B = R A 20
5.3.1 ME MR B LA AN E L E ST A AR HEF KR8 RER

e g
SERAL NR T
e | mEmeEn | REan | HE D | AfhE Go | e P
tel (%)
1 | 002415 T RE AR 274,584 15,349,245.60 7.66
2 | 000725 AR A 2,340,919 14,677,562.13 7.33
3 | 000100 TCL RH: 1,166,000 10,890,440.00 5.44
4 | 002027 I3 AAL 1,031,428 9,571,651.84 4.78
5 | 002230 SN 168,544 8,145,731.52 4.07
6 | 002475 AT 238,692 8,074,950.36 4.03
7 | 300014 o4 R 105,715 7,944,482.25 3.97
8 | 000063 rh O TH 247,336 7,251,891.52 3.62
9 | 002241 ORIy 227,824 6,185,421.60 3.09
10 | 002410 | Sv 91,400 6,068,046.00 3.03
5.3.2 G BRI T A R E & EL T 7= B e K/ NER 980 L iR
e g
@A NIRRT
) : o A | T
P Jie ZEARHS JBe ZE A4 R e (B _ A LA
(7o)
(%)
1 300999 & 1,560 117,546.00 0.06
2 300963 HHIN R 2,830 34,327.90 0.02
3 300900 TR 820 29,405.20 0.01
4 300894 KEN 628 24,919.04 0.01
5 300966 L E 25k 2,858 23,549.92 0.01

5. 4 MERIZ T WA RE R RA S

SHRf: AR




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

5155w il

KIHHME O

R B I L (96D

H X 5

KT

ER G

H: BURMEERf

b fiF

Al FE IR B 5

ISR

A (ATAZ D)

87,784.56

0.04

[ Mk A7 5

O©|0 | N[O >

HoAt

aif

87,784.56

0.04

5. & MEFIRIL A SOHHE b B B =138 Hu il K/ HEAR BB F44 55 B 3 A 4

AL NIRRT

B

F5 | EEAE | HE GO | AkiE Go | e
el (%)

1 | 123104 DA 744 87,784.56 0.04

5. 6 I HHAR 1% A SME o7 3 37 5 LB K/ HRAS B AT 48 B SCRAES:
B A4

AT AR WA RS A 57 SCRFIE TS -

5. TREMRLARME SEEFH = HELHI RN HFHT LA RSB EHEH

i

ARIEGAREMRRFFH SR

5. 8 A FARIZ A SO E 7 2B B 13H Hu 5 K/ HEAS OB FLAA BGE £ 5% BA4H

ARSI AR IR R KA AL

5. 9 MERSE ST R KIBIGHI B 5 18 0 it A
5.9.1 k5 BIR A He S B B0 B4 A B RF B A0 45 2 A 40
WRIEARILEEFIE, REEASE BRI

5.9.2 FEGHR BB B K BRBUR
WRIEARIEEEFRE, REEASE BRI

5. 10 75 BSR4 He 450 Bt 1 5034 5228 5 B L i PR

%8 k12 W




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

5.10.1 A3 H BT Bt 5 HBUR
WRIEAIEEEFRE, AEEASHEGIITS .

5.10.2 i 5 IR AT S35 B 19 B B fp B 2 B 4
WRIEAIEEEFRE, AREEASHEGHITLS.

5.10.3 A H HRBA BB FE P
IR ARES S FHIE, AESASE5EBHIEZS.

5. 11 BB AEHE ME
5.11.1

o A SR AT UE BRI R GIEZRARES 002230)  1ZZ6#ERE GIEFRAR
5 300014) HFHARUEIFRAT EARRA L I E I IR, AEER SR H i —F A
ZRNTFET TIEE.

1. BEKIRE GIEFRES 002230)

A 2020 55 7 H 24 HRA M RN, ZIESR BT N RS E0E s AL T A E
EAGHRAE BRI T4 UL

R4E 2020 49 A 18 HARAHIM AT, ZUEH AT AR RAKIEBATER 574 App & TG
AR T4

¥ 2021 4 3 A 12 HRAMRA T, %ISR BT N ARKE BT T AfE &
S RS R T A k.

2. fe4iae GEZ#RES 300014)

FRHE 2020 455 H 18 HRAMMRA T, ZIESHR KT AR RMKIE BT IS 4 N R 3
TR R R AL DA T 3K

X ERUESR SR ORI U . AR GO TR R &, IR RS R, &
RS (55 PR SRR 7 45 G AR VB U 2 7] i EE R oK

5.11.2
R4 BV T 1 4 R SV A 4 TE) 0 R T A I R B, A A B
FOTRAR | BRI 22 A 201 5 N B FE SN
5.11.3 HAh B F=H B
SR NRTG

s HFK e o)

AR 5,609.08

1
2 | BWGIEFRIE SRR

#®
©
b=
=
o
b=




BAER 715

ARG L(TMT)50 42 7 BT AR BOE S 5 i ik

2021 SE5 1 TR

3 | MUKUERF] -
4 | MUCRIE 411.45
5 | MkH B
6 | HAd KK
7 | FERETR A
8 | Hith R
9 | &it 6,020.53
5.11.4 355 BIRFEA B4 T 55 B3 A v % 34555 BH 40
B G AR WIR R I I T 5 B v 5155
5.11.5 # & WIR BT+ 4 AR B2 R A 7R Tt 38 32 PR 1% 150 T i BH
5.11.5.1 HERIRIBHIRFE 712 R 2= AR T IE 32 PR 1% 150 i1 BH
TEZIRE | HEETE _
N ‘%,nz, ==Y
o2} BT | REATH | AARK | EE | ORI
= NS
B B (%)
1 000063 R 3E TR 7,251,891.52 3.62 | HE A
5.11.5.2 AR BRI 5 B T1. 48 B B2 R A7 A Uil 52 B 4% 1 fr Ut B
SRiEAL. NRTIT
. s gy, | DR PRSI | RS TME | PIERZ RGO
FE | ORERAE ) RREE ) ol ey | sl o6 oy
1 | 300999 S 117,546.00 0.06 | #rlksie
2 | 300963 H A 34,327.90 0.02 | HiaiE
3 | 300900 IR A 29,405.20 0.01 | Hrisie
4 | 300894 KEN 24,919.04 0.01 | Hrisie
5 | 300966 Fe[E 25l 23,549.92 0.01 | Hrisie
§ 6 RIS M HZF)
BT Ay
i HHHHATI I 4 A A0S 00 36,521,449.00
i M TR) 2k 4 FR D 4 0 500,000.00
D: e S R) I 4 TR [m] 43 0 12,000,000.00
et BT SR PR AR B A (A 2o A3 81D 264,040,543.00
i W R I 4 A A0 00 289,061,992.00

$7 HEEEACHEARREREARESHFNR

7.1 B&EHAFHEE M BRINEN

%010 11 L2

=




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

ARt A B < BN TC s T A R e BB A R O

7.2 B&EBEANZHEARERREEST S VA
At I 2 e BN IS AT B e B AR (K52 5 W4

§8 HMBREE RKNEMERER

8. 1 i E A B—RRERFAESHFLHIE R EGET 20515

I B R L TN
YT
- it )
gal | g | O 4 e 4 FEA (A s
ik 20% t
O 1 X
"
PR
1k 20210101-
1 31,719,280.00 231,040,238.00 11,300,000.00 251,459,518.00 | 86.99%
TMT50E 20210331
TF Bz
R AR

ARFE GAFAE R BB A B BT LA 2 sk 2006015 D0, AT AE 2 Hh AR Ak (] £ 2 0% [T AT 51 22 g 1l
U, HE GRS HIRAIE AR, g BT RETC I S I AR I <5 3 7 DA REXT B AR A N RO TRE (] R, R
WA N FTRETC I B : [l 4557 (10 4 Fs ik 4 B0

Lo SRS WIRFFA Gt Loz JE DY 5 TN ik R B 2 /MU= 5 2 iz
2« HIAOY BRI SEWDE R BT FeaAE N AR SRS S N4
P CAEIE g R LR NI 23 /8 2 s N S R R R i 8

§9 REXMFEF

9.1 HEEXMHEF

Ly o (R IE 27 M B A B % O R S T B 4 A PR ) £ S

2 TP ENIE S RS PR DY oottt VRAIE B 315 BAR Bk (TUT) 50 22 5 B I I s a HGiE
FF P TR S ST 1 S

3y CBRIIE L TAE BAE B ML (TMT) 50 22 5 BT IR AR EOE S REE RIS B F)D

4, (BAIE R FE BAREE L (TMT) 50 58 55 B TSR HOIE 72 4% BE FE AR L)

5. (BRIEH TS BALR S (TMT) 50 22 5 B TT TR BOIE F7 4% B 3 AR S A )

11 dL12 ;W




GRAUEH 715 SAL I (TMT)50 22 5 BT IR B S 5 w3k 4 2021 4R 58 1 Ry

6. FEEHE AN TR B,

9. 2 FRIBHE =

HEESEHARA A
Hudik. b EGRYIR B ORIE 7088 5 i ARAT K E

9.3 R
RSO AE A R A R A RN T LB AR, B AR R B R A 4
AT A AT

BT E I ARG P 5Er, SRR S AR ESEHARAF,
RSSO TS 400-887-9555

Mdk: http://www. cmfchina. com

S E A IR A A
20214 21 H

22

12 712 |

N



	§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 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

	§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


