I MSCT A [ A Bt H PrilE a2 2 BT 1
RIBBOEH BB EESBERES 2021 £
B AFFERE

20214E 12 A 31 H

HEBEN: HRESEHEERAA
EEREN: PEBRTROERAH
EHBER: 202241 H 21 H



THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

§1 EERR

NN HEH & N FOREA IR P B B B RIL . IR PR R E K
B, PRSI RSN R AN S B AR AN BOE R DT

HEFE N EHRAT R A IR A FRIEA RS S FME, T2022481 20 HEK TA
WE I SSIR bR A RIAR R A GG EFE AR, RIERZABRAAAERERICE. *

SR B E ORI .

S E R LSS H L B R ST R B AE R e 5™, (B RIE R —

SE B A o

S HR N SOF AR AR KRR DL BEBHT R, 5 BTH AR 08 R AT N4

[ A B < A S U W A

A S5 SRR T
AAREHIE 2021 £ 10 A 1 H&E= 12 7 31 Hik.

§ 2 FEE M

2.1 BE&HEAKIFMR
FEE TR A7 MSCI H [ A Il E Brid ETF 4%
Fe ARG 005761
] 005761
S Y (N LTF A
FeEREMH 2020 £ 11 H 23 H
R R B A0 B A 495,502,390.87 43
% b Rt FE B R T HAR ETF, RAFREULR T, SRR M)
) Fagl, 18K ERER (2 5 AN ER R 22 I B /M
KE:4 N HBR ETF FIBEE4, CLHFBR ETF fE 83 B %
PR, T Nl A SR HAR ETF, AREIHAS
5 H#Ar ETF [,
FERR RGO 1 PORE RS 2. His ETF %5
B Hm W 3. BEEARTIRES: 4. fiF RS HE#GITR. WA
i) FBEHME: 5. A ARG AT ] AT T SR R BT NS+ 6.
PR SCRAIF R s 7. PR IR R ok 8. [E BT
TR T AME s O bR ML RE A TR ES s 10 fAFEAEIEIR
W
I 95% X MSCI [ A Ji5 [ e 4 i i 2% +5% X A LA FGAR
LR R TSR (B
JA YA 2 45 K48 ETF Bt 4, Hbr ETF ABRZEREASE S, N

810 3k 12 0T




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

WA < Je 5 U0 JRURSE A ST AL 2 FRDIE 57 $5 5 3 < i
A, LRI S & B RUS AT s TR G R . figR Al
MM T e, AR e T EEE BB T H s ETF BRERR
MIFEECRIL,  BAT 5hR 0 A SR 8 BT A QR I I3 11
S ARACLRR) S YA 2 R A o

HeEHEA T e AT PR A )
HEHEAN B R AT B A AT PR 24 W

FH7 MSCI 1 [E A B E bris
ETF Bc#% C

1 MSCI A= A B [ brid
ETF Bc#% A

NGRS A RN E]

005761 005762

IR N R & K
BRI

398,401,750.27 1 97,100,640.60 1}

2.1.1 BEinEEEKFMN

AT MSCI H [ A JIEE Prig sz 2 2T i TE
S BOUF R A 4
4 AR 515160
A (Y 55 B IR
HEE&ERERH 2020 2 H 3 H
FEE A T BIESE A By P WFUEFR A 5 P
i H 2020 £ 3 A 2 H
LB N LT RS EHA R A
FEEALE NAWR [ ARAT A A PR 2 7

2.1.2 B E &=

B Hbw

S IRERbRAOTR A B SR BRI 12 AT ER R 22 1 fe /M o

%,

s

1. BEEREBER
A HE L F BRI GE AR AL, B 58 A4 AR I FR 200 Bt 75 4 RN R FLAN EE A4
RIS TG, FEARAE bR BT By I S A E 1A Bl g AT A B

0

2 TR BTN

AR 4 TR LT [ P A0 5 R 5 T 55 RN 23 AT+ 16 oA T BB 5 1
T S BCHRSE R FR 5 23 T I IR, AT & PR AR R0, AW 5 77 T 7
MIBEASTE S, 5 AR N B 7 2 a8 T FL SRS

3. BESCRRUE SR B K

AN R A S WA BT AL AS T 0 A A L, X 587 SCRFUE SR B ) 5877 )t
AR PR A5 ARG il Ik XS A S I A RS S AT 20
PP AR X BB A AR L P 58 R 3

4 JRCAR I BT AR B SR -

AN R AR RS B B SR, DL IORME Y H R, A e Bt Bt T ah vk
i S oE R BHR I A 2

5. BT BT S ms -

I e 5 H G TR 1A RE R G T I R G XS, A dE ek
AR RS E N, I OMEO R H I, I ] E U b s i st A

%2 0 3k12 0T




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

Ep Y &

6~ il % L% B it 50 5% SR -

FERMFVFAT TG DU SE S BN PTEAN U A I S WEAT 1058 H ARy SROAT
M@Wé%ﬁ#&ﬁﬁﬂ@%mk? IRVEAR VAL, 2 5 Rl L e
T AE 55, DUBR R0t R St AT WS i B . Jm i ke 2 S R it Je e
@ﬁﬁ#ﬁ%ﬂ%%ﬂ@#ﬂﬁw\ﬁ%@%%%@ﬂ\%%Wi\hm%
o AGELTT i S A A S B 002 R o IR B 2 ORI E B At A VB R
ZORIAT -

7 FAFERIER BT RIS RS RIS T, A SR E AR L 1%
H PR A S T R, 3 T SRR TR R B B IR A SR W, AT/
AR .

%53 3

‘{i’é/ e MSCI F[H A B [EFriETE%EL (MSCI China A Inclusion RMB Index) X z5%
ARG R TR S, PSS S R K & TR i 4, 17

e B

ﬁE)i ek ARBE AR F I B TR E e &, 2 ER A e B SR, FREE MSCI

I A FE Bt 4 K, FL RS R L5 AR B FE U RAL A T 4 A 1 XU
Yo A AR A o

§ 3 EEMFIEIRME S HHERI

3.1 EEM &R

Hfr: Nt
AW (2021 48 10 A 1 H—2021 £ 12 A 31 H)
F B 55 Fa b AT MSCI H [ A IKEBr@E | #5 MSCL H E A Iz E prid
ETF Bz A ETF B# C
1A L SE B 3,768,326.94 704,777.47
2 A A 14,192,757.79 3,256,946.39

3BT H B < A BIAS J A

i 0.0346 0.0326
4 AR I & T = E 637,762,933.67 152,569,921.00
SARFE S HFE 1.6008 1.5713
1. ERESNGHRRAEIERA NNWEAS 53 &8Ik, th N3 5 s2hrill e
P EAR T B AT

2. AHC LB TR AR BN . B, HARIRN OR & A R E28 sl

) FHERAH R B Y (R0,

3.2 & ERI

A SR g A3 E S 2 n_E A A Fe (AR sl i

3.2.1 ARk & BE S M B AN KR K H 5 [F Bk 5t b W A 2R 1) EL A
FHRG MSCT A [E A i B Frid ETF sz A

%3 0 k12 ;T




7 MSCI HF [E A B E brid s 5 BRI B0 S5 5% R 3 S et 4 2021 55 4 RS

MR E 1 N Mk & bl e
et | TIEEN g | BT
i B KED KR EE K256 HERHZER | O-6 | @-@
@) HEEZD
=4 H 2.19% 0.69% 1.50% 0.71% | 0.69% | -0.02%
LESNNH -0.85% 0.90% -3.44% 0.94% | 2.59% | -0.04%
A4 4.52% 1.06% -0.29% 1.11% | 4.81% | -0.05%
g%éﬁ\é\lﬁj 0 0 o, 0 o 1)
AL A 10.63% 1.04% 5.65% 1.09% | 4.98% | -0.05%
A MSCI A A B [E Fril ETF Bk C
. | AR {E X Mk g bl e
" pFsE | oo | s |
M Bt K@ KR U252 HIEEE | O-0 | @-@
@) HZ®
HzR=AH 2.06% 0.69% 1.50% 0.71% | 0.56% | -0.02%
TEEANNH -1.10% 0.90% -3.44% 0.94% | 2.34% | -0.04%
o4 4.00% 1.06% -0.29% 1.11% | 4.29% | -0.05%
E%%éﬁ 0 0 1) 0 0 1)
ke 4 10.02% 1.04% 5.65% 1.09% | 4.37% | -0.05%
3.22 HESAFRAER P RES B ER KR B K H 5 FHE L& B S
i AR B LR
FBEMSCIHR E AR [E B ETFE A Zi AN KR S ) MV AR b Bl 2 2R A0 [
5P FERST L
18.00%
16.00%
14.00%
12.00%
10.00%
8.00%
5.00%
4.00%
2.00%
o.ooea[rﬁ
N =t =t Lo L] [x 4] ()] ()] (] — — ] ]| o on =t [Ky] L w —
N @ o o o o +o o ®© o ¢ o o «° 9o o o o o
— [ — — ()] o o =t [Mp] [Ty] [e] [ [s4] [=4] [e)] (] (=] — (&) ]
7 ¢ 2 ¢ © ¢ © 9 © 9 9 9 9 9 ¢ « « « <
(] (] - — — — — - - — — - - — — — — — — -
[ ] o™l Y] [ [ ] o™l o™l [ [ o™l o™l o™ [ ] ] o™ o™ o™l
(] (] (] (=] (] (] (] (] (] (] (] (] (] (=] (] (] (=] (=] (=] (]
(o] ] o] ] (o] (o] ] o] o] (o] (o] o] o] o™ (o] ] [ o™ o™ o]
— fB@MSCIFR E AR E FRRETFR A BT iaE i
— fBEMSCIR [E AR El R ETFE A Bih b B M 2
N T S V)




7 MSCI H [E A B bridss 55 78

TP IR BOIESR B I e < 2021 4R 55 4 LIRS

FARIMSCIFR E AR EFR B ETFECEC R DS KR S E AR EL BB A S R

s EBSELE
18.00%
16.00%
14.00% A
12.00% . J‘U m._
10.00% »'FJ
8.00% L\fﬂ‘ '\ u‘\f)\ A ""Aﬂmﬁ“ M
6.00% 4 - . u
4.00% M ul | ﬁ Iﬂr AN WMV
2.00% |- -
0.00%
Q3T RS TS I s 883 88 328 8 8 8
4 398 88 833 88 855 38883 3 9 9 o
8§ 8 § 8 § 8§ 8 8% 8 §8 8 8 8 8§ 8 §8 S8 & &§ o
8 &8 &§ 8 8 8 R 8 I &8 8 & 8 & 8§ 8 8 8 &
— IBAMSCIFR E AR EIFR BETFEC Bt S E K
—FBEMSCIF E AR E B ETFRCEC Rt R A
: AEESHEOCHIN 6 NH, OISR S IR S A A TRLE
§4 BEEANRE
4.1 ZE&4H (RELLHENH) FBiN
EAREENREESE | EH
wa | B% HIRR Mol L]
FIREHA | BAEHS | FR
B, L. 2007 FINAK R SEHA
FRA R e AT S TRERF S A B4
21, AHZEEMITI, DR
SR E AR, 2019 FIAFAR
BTN BB A RA R E bRl 555, AT
T | s 2020 4F 11 ) ” fif MSCI 1 [H A Ji% [ i 52 5 B it
- H 23 H FRBOIE BRI 4. 7 MSCI 1 E A
J1 I BRI A8 5 B I da 0 25 $ 0E 2
SERFER S FHR I HER R O 2
Fite RISl B A RER RS
T IR R A o s 39 G S BRAIE S 4% T S 4
REsH,
%, Wit EARERTRAR T A BHAE
N 20204 11 ;2010 SN E R EEEFHERAH,
g | Hes H 23 B - 1| PHEEBEEA . EREFHRERE
i ., HREATERE. E RS EE 7
TEN: 2015 FIMAHFEESE A RA

A

~




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

H], TR R AR Sk DY EHR SO
TR (LOF) 87 Ak 7R I S ALIE 7
e i FHE P ENE L2 e T
i ANE SR B 5L 4:(QDIN I & 4 HE, T1
R RS GFE) ARAFHIT
S S 4 B P SRR B
R 1 RIS B VR A BN R R R 4
AT MSCI H [ A I E bris A 5 2%
SRIBHOE R S 4.
BEAEREC B E S % 34 (QDID. FAR
MSCI H1[H A 1z EBriEAE 5 BT
B A S TR IE L Ok
B AN S 4 A S S A,

E: 1 AREEERELBEAERHNOVAREERAMH, JE R e R I
L PHERE G2 B AL H A A RS SR E A S (XD HI;

2+ UEFF ML AE R THRAR AT AL 2 GIEZR MO N R BERS A BRI M) oG THIESR
LN YNNI PSS

4.2 BE AR E RN AR SZ M TE B IR

REEHNFEY: RGN, AR eEBATREs (h e N RIS ERE TR 558 2
SE) « (ATPEFRIE R R I ia Mg BINE) S5 IR EZ L S HL A5 TSI it 14 0 ) 0
DUR AR I 4 (13 5 5 [F) A5 S R ST IN 2008, AR ISR . B0 R ST SN 45 B AE
FHZE 50, A2 M KU RT IR &, e R AR BRI . A, 2
BERAA GG, T FEERA AR ERAT A iR DR /&
FAEFEI LI 5 R E -

4.3 AR ZLHULH
4.3.1 22 32 5 il B AT 1B Ot

HEE BN CEEGE R MBI M BB R, MRS IR A S A A TR
WRFN = SEEHNEN T rAH GGG R IR, g WA 5 B
PR . RS EEANARER I RRGE, W RRE R & BRAGaHE
FAR VR TR R HATT MALR R 7y, SR A S A BSRG[N AT DL RS, R 5
BUBR R 5 2L 220 7™ IO B R Y o 8 BN AR ORHIE FURCR 170 B T AT 4 R4 50T
JB AEBLBETE )2 AL S I B AL A 1) AN 2P 1)

4.3.2 7 H 3 ZAT = T




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

HEEHN AR RHE W AFERH ALY, TR SB AN T
Zy AR 2t B 1) () B ) 52 5 o AR 1500 AL 10 5 8 SRmis Bl st M 55 5 i A A A TR H e
[5G, Mg BNERMRI A G IRt AR, PR AL R E, Saiiyg
RAR IR B LE B REAT 1 58 AL & S BR A1

AR A, AT G I 5 B RAZ IR SRR . B TF) B SR ER AT
KRR NGS5 A5 BT A TF 50 R H A8 5 ASAFAE S /b 1) 830 28 5
IEAZIESR 2 H RSCR Y 5% TS . it S N TR AR R LA 7T RE S B0 142 5 AN 2
BEERREHELZHITA.

4. 4 IR W RSB SRS ISR AT

2021 5 10 H4JE A BORIL PR R . L IUGTIE AT, KIUBEFR F R 747 Fr e i
B INBUFX G B, mispnd TG s REVCA g . BEA 11 H, T “BEA
7 MIRUGE, R BOR BT I I, He e st fm 4k e ik, miin
DAL GERIE T . 12 7, RS TAESBUONE IR “Fgi” , 2R “Bk1iE
AU, RATT 12 A 15 HERfE. WBATIRI EFR, EAFHESHEMT, 1 XS
A, BT IX RGNS,

E N, AR EAEN BTF Bt g, SCBl 1 xhh S ESR B R 4 BRER -

4.5 |EHNEES L FERI

WA AN, AEEE A ROFUFEIN KT 2. 19%, R SHERER KA 1.50%, € K
DA EN 2. 06%, [V SEEER Y 1. 50%.

4.6 R EH NESTE NBRESH = ETE UL

RN, A TG AR A S A TR H RS B A AR A 0 AN
B HER T T AT

§5 BEAGWME

5.1 REMARESH-HEHENR

Fs i H s o) R B B B (%)

2 | HEEHE 747,323,200.00 94.46
3| Bl 26,515,350.00 3.35

87 0 3k 12 ;T




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

Hrp: fiigr 26,515,350.00 3.35
BE PR SCRFUE SR

i hs Sl

L RATA SR

SN IR 4 gt 7

Horbre S ] i SN B

SR e

7 | RATHEHMGEH &M &A1 16,193,442.07 2.05

HoAh Bt 5 1,086,305.10 0.14

&t 791,118,297.17 100.00

5. 2 B HIRBATWL 2 KRB E R FEAS

5.2.1 | & A REBATIL D REB A B ER T A S
AFEEAMR T AR AT IR -

5.2.2 & HIRIATIL I KA BE BB R BB AL &
AHE AR A WA R OB A VIR 5

5.3 & HIRIL A SHE S E S BT FE IR/ HEFF BT+ B R B B

AFE G AR AR ARG R

5. 4 & W KRILHIF I MR RB R R A S

SR NRmoo
75 e 75 i b ARME o ok 4 U 7R I AE A (96D
1 | Exfigz 26,515,350.00 3.35
2| AT
3 | &Ry
Hop: BUKEMEERL
ki
A Ml B R B 75
O S e
EIE 3 IS ie)
[ERZea:A
HoAth -
10 | &1t 26,515,350.00 3.35

O [0 || |

5.5 ] & HI R A SOHE & e S B E LU RN HEA HIRT T 48 RS L B B A

S NRTT
| pe | msmem | sissm | BE GO 200l GO | HEEHEME |

% 8 WU 3t 12 7T



THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

EeBl (%)
1 | 019649 21 [H 15 01 130,000 13,002,600.00 1.65
2 | 019664 21 [t 16 100,000 10,004,000.00 1.27
3 | 019641 20 [EHfii 11 35,000 3,508,750.00 0.44

5. 6 IR A SHME & 2 T8 B BIR DR BB 48 B RRESR
BEAH

ARF AR IR RS A B SCFFIETR

5.7 W EHIREZ AR E & EERFELLEIRDNEF T L4 REREN
H

AREEAREMRRFARER -

5. 8 1R B IR A AMHE S E ST HE I RN BT LA BGER 7 A
AT AR AR R BUIE

5.9 & WKL A SHHE S HE ST HELLHINERF AT +2 2S8R HA

5 B4 s _ e
% R s AN
= &4 1 BAE EELUN A o B %)
| A7 MSCI [ ETE LG | A 247 323.200.00 04.56
A & H b7 ETF (ETF) HARAF T '

5. 10 1R & HIRAE ST B BB AR 3L 2 L v A

5.10.1 & WIARAE S B H K BE R M5 2 A4
AIEEAMR AR R T AR L 520

5.10.2 A< B & BB AT HA DR BB BUR

A Yo A A 0 TR U 2 7 93 VA VIE R P 38 P B S 82 S e R 2 S A
WIS WIS T S IOBRIL, RS A8, WA ELF . 2B IRBRIO I SR A 2, AR S 1%
PRAEHEAT B . AR R AL, SRR AL B IR AR

5. 11 i & B R A F S 3 Bt 10 B 5300 52 32 5 16 L v B

5.11.1 & H fE R B E BUR

A R S P 1 R e R, S o R R B SR, LA (AR o 1
G E A0, R R A SRR . RGN, AR i
BB LM I 5 BB BT AR IR R, M G B W E G 1 52, ok, %8

%09 W 3k12 0T




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

L & SRR AR 0L, RAWMESIRAGH A&

P o

VLHE, LIk 3 RS 2 H

5.11.2 ik & AR A H S5 B 10 H U 5 @ M5 28 9 4

A GAIR AR T A B G &4 .

5.11.3 A< #A H 5 HH 5 B % V-
AR B4 AR5 WA T [ R 1R A 4

5.12 FHEWMEME

e I PN B < BB AT+ A TR I AT ERR AN E M LR A, A ER S

il H AT — N 2B ATHEST. AT

AT GG AT A R B R B B RILE A IS, A e BN A B

AR b BRI S N R RN

5.12.1 Fo A Bt FEH AR
GEiEA: NRTt
F5 G & ()
1 FHRIES 54,989.42
2 | MUCIESRIE B 266,011.29
30| SIUSCHEA] -
4 Nl 375,355.80
5 I FR K 389,948.59
6 | HAthSK
7 | HAth -
8 &1t 1,086,305.10
5.12.2 #it & B R FFA KA TR R T # B fm 35 I 41
AL G AR A AR AR FFA AT 5 B T 3 #5755
5.12.3 i & B R AT+ 4 A B2 R AR UL E 52 PR 1B 0 ) Ui B
RS ARG R KA RS
§ 6 FIRNELSMHES)
BT Ay
5iH 7 MSCI HE A B EFRiE | #H7 MSCI H E A B E FriE
ETF BtE: A ETF 4% C
i 3 A A) 5 4 y A0 e 0 418,077,744.75 101,707,066.05

%10 7 12 7




7 MSCI HF [E A B E brid s 5 BRI B0 S5 5% R 3 S et 4 2021 55 4 RS

H A5 U A 1] 5% 4 2 R DA A 0 16,788,339.86 6,003,706.43
Jok: i A HA () 2 4 R R ]

N 36,464,334.34 10,610,131.88
1%
s W TR R & R 0 A S i
A (AR BB i i
W AR L S0 B 398,401,750.27 97,100,640.60

$7 & EHEACHERRERRFESFIL

7.1 & EEANFEFESHPRIER

A S PN 2 BN Tois F A B e B A R e I O

7.2 RS FHENCHBEARERRAESR 5 WA
AR I 2 BN IS AT B e R AN e 2 Sy WA

§8 BHEMHHEHZ

8.1 &#AEXMFHEX

RS B B A S M R LA R B T A IR ] 8 ST
2 HREIRIE S5 M B B 2 17 v 4 7 MSCT P [ A5 [ B S 22 5 R I e R e 43 %
HE B IR AR S BT ) S
3y CHHTE MSCI I A JBEIE BRid s 5 B T AR BOIE I3 $5 05 He S R IE S B A )

Ay (HETE MSCL HE A i [ B73@ A8 5 AR R a8 BOIE 5 5 7 B S B 4T L)
5. (FATMSCT o [ A Ji [ B3 58 5 PR HE H0IF 25 15 0 ik 4 TE e e - A B0 1 13 )
6. FEAE IS R HLE. E L.

8. 2 F7 U HN K
HR S A AT R A H

thik: T EVRYIR R KIE 7088 SR RAT KE

8.3 &P AR

SRS T A R e < P PR W) LRt AT B, B AR M IR P B A R AR
EHAWRAF AR
PR B R ARG BUATEER, ATE AR & E A S EHARAA .

11 3 12 ;W




THR MSCIL P A Ji FE B 22 5 BT GG BOE S 5 0 3 S BRI & 2021 4255 4 ARG

BRSO 400-887-9555

Mhk: http://www. cmfchina. com

FAR R A PR A A
202241 H 21 H

% o12 7 12 W



