AR FIEERRAR B R ER

UEH R F S 2022 4E5E 2 2

=R

2022 £ 06 A 30 H

HEBFEN: ARELSEEFRAA
HEETLEN: BRIEHFROBERAF
EHHEB.: 202247 A 20H



T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

§1 EERR

BN NE 2 REF RIS Pl R AR B BadE . R P ERRR B E R
W, RN LA S L YR AN S R R N SO A B AT

BEFEE NER U R AR ARG AR SEFRRE, T 202297 19 HEZ T A
W& HI S TRbR . HERIAR T HEMEFANLS, REERNBENAERBICHE. #
SRR IR B E R -

B RN RE LSBT . iR B 15 0 ERATE P R 0 e, (I RIE RS —
ERF

S WG RR AR KR I BA W, 35 E7EME BB ST AT 4
[ S A 2 4 ) B A

ARG I % TR R

AREWIE 2022 4E 4 H 1 Hilg% 6 H 30 Hik.

§2 EE MBI

S AL A HOIE AR 3 ETF
N TR B34 ETF
e 159899
5 oy A 159899
S S (T A8 5 BIFF
HEeE RN 2021 %6 A 18 H
A5 B FE S BT 164,977,729.00 43
SRR RS (R B, IBR R O 25 P AN PRI R 22 1B /N
7 HAw o ARSI S 7740k H 25 BRIER I 25 FE ) 4t (5 e

0.2% AN, FAHERERRZEIEHILE 2% AN

TG ORI S A S, B8 A RS AR 20 Bl
A IR 2 RS A EAG i B B R B AL A, FRAR R 1)
TR 77 S AR RAS ZREATAH R B o (ELE DRI I
61 S B S E R R T ISt 77, 24
B BN TR U ELEE it 7 B A RSO 1 P4 (1 FeAh 4R 2%
WEARTE RIS R AS, AR H IR 4R
HATH 1o R ASEEAR T (1D FEENERER
s (2) FrRFEEUR IR AN ™ EANE s (3D Frifids
BT IR (4) AR AR BUR 4 F7 HEAT BOi sl
18 (50 FREIFREURG IR AL SR s (6) Friifk
e T R AR (7) FAtR] e B PR A G R
bR 4R B SRR A5

I T




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

AT G 0 4R B8 BRI O 8 P A 4 X I E 0.2% A
N, FEAGERERR 2 HITE 2% AP . anDRIbR e Hidm il
FR DU R g Al PR 2R SR R R e IRV, R
BN DR S B S e S BRI R ZE R — DY

A e HAh SE BB M AT (IR BEME . B 5L
FRUEZF P08 S AT A BB S . 2 R Bt I Sriim
UEZF Al 55 M . AFFESEUE SRS S . e iz A
A AR IF BB

b ZT L B HE il R AR R
AN H g o T ISR T <, LTI 2 B IUHI XU /K- e
ThiFMEE SR M.

U 25 4 A IR IR e &, F 2R &
A2 W SR R IR PR R 2, e KU G AL S Y
AT RAL 9 T 7 20 A B XS a4 AEAH AL

HeEHA A E FA IR AR

HEEAN FEFRAUET B A PR A 7]

§3 EBEM SR EEIFERI

3.1 EEWMS54EM

Bpr: NRMG

FEW 55 e bR WEW (202244 H 1 H—202246 A 30 H)
L AHA S e o -25,323,706.26
2 A -2,892,150.55
3L 38 35 S A AR -0.0172
4 AR FL 4 BE = H 122,964,686.83
SRS B E 0.7453

e 1. ERIEE N SHRIR AR AW 5 3 e 5 T3, TEA S JEsebriliat

KB T B AT
2. AHAC S2HR 25

RS AIRIE N . BBl AN CRE A e E 223k

) FHERAH IS 2 FJS RO AT, AR A CL Seal s in B A 28 se (i A2 sh Ui -

3.2 & FERI
3.2.1 A BIES M PEEIG K & K H 5 RIS LB e 2 1 bt
1y R 1Y X b4 bl s e
G NZ5 k3% B
Bre: @jzg%@ Keahre ﬁ&ézf} BiEEE | 00 | @@
@) HEE®
HE=1NH -2.80% 2.42% -3.55% 2.45% | 0.75% | -0.03%
TEANNH -23.32% 2.17% -24.35% 2.20% | 1.03% | -0.03%

oo 12 m




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

HE— -26.32% 1.80% -29.33% 1.83% | 3.01% | -0.03%
HAAm
i;g%i 25.47% 177% | -28.99% 1.81% | 3.52% | -0.04%
% =

3.2.2 BEEARAEURES R THPER K RA5) KH 5 FIHNLST B A
1 FAR B B

AP IERAETF R TAMEE KRR SRR LB E AR S A 7 2 EFH XS b

r{;
5.00%
0.00% >
i 1 n
-5 .00% 'f\ﬁl\', (’:\4\/.\*
# v -,'--." L I."/ l\:- -\".-" \ | l,l
! LW |
-10.00% ¥ Vel .k_.\ﬂ
LA A
-15.00% \ !,--1,\
-20.00% ﬁﬁr*
\ Ill.
I .
~25.00% \ N"-?-:'\ i)
'
I\ A
-30.00% W fa
W\ i
) !
-35.00% | |/
\ r::ﬁlrr//
-40.00% "
W
-45.00%
4] = w = [ 1 = ] [ o L o 1 ] ~— [w] [.0] [~ [(e] MmO
1 (] o] — L] o] — o — L] ™ ~— o o™ ~— m — o ™ — M
(o] [ M~ 4] L] w)] L] L] -1 Y] ] — o™ o™ [4p] m <t iy] Iy] w0
] ] ] ] ] ] — — — — — ] ] ] ] ] = ] ] [ I
1 1 Lul 1 I Lul — I 1 ~— 1 o ] o™ o ™ o™ ] [y] o™
o] o] o] o] [ o] Y] [ o] Y] o] o o] Y] o )] Y] o] )] o
o (] o (] L] o L] L] (] L] (] L] o L] L] (] L] o L] L B ]
(o] o] (o] o] [ (o] [ [ o] Y] o] [ (o] [ [ o] [ (o] o] o

—REFELERAETFRI DT — ARSI AETF R s
e ARGECWN 6 MH, B OISR S I i B IR & & FZE.

§4 BHEAME

4.1 BEZE (RESELE/PLD FN

EAFEEH G2 | IESF
wa | W% IR Mtk B
FIRE | BEEY | FIR

2, Wit. 20124 1 AR RERESE
HA R AR SIS, AT ETF &I,
B BRI S RIS TAE,
IR 9% 80 22 5 BUFF G HR AR $E

KA Hd . TS LED 2 80 22 SHIPHR
e | e D |10 | BOER R AR R R 300
s 7 S R EARAGE S 4 P

T 300 = DU HEROER R 34 . T
HHIE TR RS A R R EGIE S 45 0 364
FAT & I [ A-H50 $8 30 IR g
4 (LOF) #&4H, PURRIEHRTE




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

SAEE P L(TMT)50 22 5 T R85
IEFR R A4 . FRIE A 5 BRI
FE(TMT)50 22 5 B B H0IE 57458
RSB S . HRAONARKIA S
RITFRGIREOE S 3 4 . i BiE
S i 22 2 B TS i BiE 45 e A

& FAR IR AR BT RS 2 BT
RIGBOE SR 4. IR
P22 5 BT AR O 4 i 5 & 48
P HERM AN 50 58 5 B e HiE
FHPTEESE . R TERHI e 50 225
BUFF IR HOIE 5 3R e e I 4
A HIETH 2% B 3RS 5 BT A
BOE ARG, FHRE VR 300 MY SR
W22 2 BUTF I FR BOE A% Bt 4.
P IR B RS 5 B i e AiE 27
B4 (QDID. HEHIFaTHE K
Hdl E AE 5y BT R B SR 7 2
4 RN AR 2 BT GRIE
IER R S P S S 2,

E: 1. AEEE AL HIERH VARG RANH, FEEeL B I
L PitESE e 2 BN AR DA "R SC S WUE R E Ah (CERD HIY;

2+ IEFF AR AR HE R AP ERE 2 GEFE g ESR, WF, s
NG EMAEN G B BANED Thoe TEFF ML 5336 Bl AR R RE

4.2 BE ARG BN AR SIBEENTE1H ORI

FGE BN EAREIIN, AR H T RE T (h N RS FIERE R 5058
SR« (RIS e R BINE) ST IR S L A T St U (R 2
AR AR G (15 4 15 R S5 2 i SR 205, AR IRSE IS B2 53 iR 0 EA S
PR, R SRS~ N NSRRI ARSI, e
BFRBAR GG, TIEEERA AR RNATN. HERRTEHE UARRE e R
RILEHER R AR IUE.

4.3 AR 5T HUH
4.3.1 PR 5 il B BIAT 1E Ot

BB PN O SRR T FUT AN B A, TR SIS A PRI
TR o BB BN T A H A 1S M R R e, i) 52 W 1) 46 308 P S 5
Y RESy . BEEHAINA @B, Wl RERA S, BRAGaHE

#
N
=
H
b=l




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

BAL R SRR ERTT AR 73, RS A G A PR R BTE N AT LAE R, B %
BURR R 5 ZE R ™A% 1 SRR e o S8 BN AR R TE R ] A B TR $ s & T
JB AEBLBRE TR T AAFAE S B AL A AN T (A

4.32 FHEZ HATNEIE T

S E BRI AR HE Z WEFR RS, IR e B AT
Zy MR 2t Sk AR TR H S TR0 58 5 o i PRI SE 08 4 5 RO 08 SRS el s 1455 7 A AR A R H
A58 5y, B BENEOR M R R H A IR LR SRS, PR AL REE, LA
RAGH R P LB BEAT BT AL 555 BRI

AAREHIN, RIS B IAL 5 B R AZ A R EE I T R A R R IT
NPT BGHAES SRS 5 AT SEN R H RIA AE 5 A Eb  I0 58 Dy i i ZIE 27
A HBECER) SeHTE I EIL IR, JR AR SR AR BT 265 Dt AL $30 DR S 7 2T
AR EAE Gy o M I AR I T RE -T2 5 AR s 4 (1 5 K5 H A2 AT N

4. 4 5 W N E ST T R NBIEDHT

WEWIN, 5 A2 RISz, Sitldilss, JRREERERINEE, 25
B0 AlME A TS, (BRSBTS X N N A BRI
IACARTEOR, MATIRE, %8 BB s, SER9 B, i AT ET kAR
BRUEARX RGBT ORGSR AR BRI A RO . ASKE G PR ERA b
(RIFR B IR AR A S N T 2k 3. 55%.

KRTARFESIIENE, BEOAYERE 99% A4 IKY, FEATE ST KR AR PRER .

4.5 1R & B N E S KL SR
WA WA, AEEEHEHEIHCE -2, 80%, AV SEHEH K F -3, 55%.

4.6 |5 H N ESTHFAE NBERESTHERE VA

EWIN, ARG RRAES: AT H I SR AR AR AN — 0 B
BT HENT LT oI .

§5 BIWAFHKE

5.1 R HIRESH = HEENL

L F5 | 5iH [ &5 GO [ RS BRI (%) |

#
1
b=l
H
b=l



T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

1| RS 121,770,180.08 98.88
Hr, 2 121,770,180.08 98.88
FHEET R -

3| e e BB - i

Hr. figr - -

XS : :
e B : :

5 | eRMTAE MR - -

TN Sl B - -

b KW I SRR A5

Gt
7 | AT RS ER AT AT 1,302,336.76 1.06
8 | HAh#HEr= 78,219.85 0.06
9 | Aif 123,150,736.69 100.00

T AR RSB IE A R A G A E S

5. 2 W HRIEAT W REBEHR KA S
5.2.1 R EWIRIBHEIRF AT W RN BEREAE
SRR NRMTT

NE RSl NRehE Go) o 3 < B HHE L (%)

AR AR R il - -

R L : :

il 1 b 3,212,410.00 2.61

O |[OQ|W

LA N N N W N S
BN

EEF. - i

RN Z - -

ALEIB S O EATHEEL - -

T Q™| m™

HrE g Ol - -

H AR NS S BOR R
b

—

111,342,813.51 90.55

SR 6,861,636.00 5.58

B =l - -

A G 55 Ak 551 - ;

BHEERT FEAEANR 55k - -

KA IR AL vt B b - -

JE RS B A LA RSSO - ]

#oH - -

DA T AR - -

S R E AR - -

wlmo|7|o|z|z|c|x |-

o
Lia - -

ait 121,416,859.51 98.74

T A




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

5.2.2 1R & B ARBIR B HZAT WL RN R R R A S

SRR NRITT

e

Tk

KRhE

R S S 14

(JB) ik 3 B B A L (%)

KBk

il &b

175,972.81

0.14

o |Q|w| >

LA WA N W& & S
BERb

R4

R FEEN

7,845.00

0.01

ALEIB S O AEATHEEL

Q|| m

A8 RO

p—

EESiE NI EASE s Z N
Z5ll

52,338.90

0.04

SRl

Ll

AHGE AN 55 e 55

BEART AR 55k

12,664.98

0.01

KA PR AT F

57,792.68

0.05

JE R SS  AE FEFN HoAth IR 55 ML

HE

DA TR

46,706.20

0.04

A RE AR

w|m|o|w|lo|z|z|c| ==

=
Lie

it

353,320.57

0.29

5.2.3 iR H HIRIEAT WL REERER R R EREAS
ARSI AR IR AR FFATH OB B BER

5. 3 M & HIRIZ A A o 2 & 5= 1 E B K/ HEFF BRI+ 42 RS A
5.3.1 R BRI WA RMHE (52 T 7 $E B R/ R B+ 42 B

‘A

SRS NRME
Fe | mEmem | Bman | s g | At Go | DErn

Eefsl (%)

1 | 002230 BRI K 300,749 12,396,873.78 10.08
2 | 002410 JTERIA 153,207 8,340,589.08 6.78
3 | 600570 A T 190,560 8,296,982.40 6.75
4 | 300496 SR ERElBYN 55,400 7,228,592.00 5.88
5 | 600588 F R M 281,480 6,110,930.80 4.97
6 | 688111 EAIPAYN 30,092 5,931,735.04 4.82

7T 12




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

002405 DY 4t B8 386,100 5,818,527.00 4.73

300454 R MR 40,600 4,213,468.00 3.43

600845 FAG A 74,200 4,051,320.00 3.29

10 | 601360 —AE 469,500 4,000,140.00 3.25

5.3.2 #& BIRBRIR BIE A RMHE 52 S B P18 A K/ANEE T I T L R

BEHH

AL NRM

At | oA

s J ZE AR, EEARR | HE OB _ HHE L1
78)

(%)

1 301175 HRRPAR 13,959 53,323.38 0.04

2 301239 A i AR ARk 1,388 46,706.20 0.04

3 688173 SRR 1,324 41,864.88 0.03

4 601089 IR 2 1,749 36,816.45 0.03

5 301215 YRR 1,982 12,664.98 0.01

5. 4 W EHHIRELLF MM ROBFREAE
ARBE G AR A RS BIR-

5.5 1 H I ARIZ A SO A o He e B 1 B K/ BRI 42 f 2 450 W A
AT G ARG IR ARFF AR

5. 6 W & HIREA SO B o5 Ze e B 15+E L) K/ R4 IR 48 3’7 SCRAESR

B H 40

AT AT AR R AT B S FFIE SR

5. T & IR A FOME o e 7= 1$+{E HLBI R/ N HRF IR L4 St & B R

|

REEAWRE MR R IR

5. 8 1 i HIARIZ A Fo M H o Je 57 1+ BU A K/ INHE A BT A4 BUIE L3 B 4
AT A AR FFAT RIS

5.9 M & IR AEE B R KI5 5 15 00 i B

5.9.1 R & HIRA RSB R KB 5T/ A5 28 B 40
AT AR T IR ARFF AT 5 40,

8T 12




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

5.9.2 A2 S BB B MR FEBUR

I A BRI BORAR I XS B R, DU ORED H (1, ERERREh AT
G R IBAR IS 2o T AR BT BB, S B T U A G B B A A X
B et e 1k K H A o

5. 10 ] & R AK: S35 B i) B B2 32 o R oL i B

5.10.1 7 A B 3 B 5L B WK

AI e S 5 EGUIIT BN TA ARG T AR G XK, AL E R AR MU
EEFEN, DAEMREDYVEEA N, dRE A EUH IR B A SRR . A E 6]
PRA Ay, B IR A ST MR T A A 5 1, JE 0 % IE E
FURGLHISEIVE . Wah P AR AE, R B RCE, R TR, DIRBGTRA AW
A, AR A B ARG o

5.10.2 R & HIARAF S B 10 B FUH S S5 m P 4
ARSI AR AR FFAT G T 5 20

5.10.3 4 H#A E i B S 8 B VAN
ARIE G ARG AR FA EUH 52 .

5.11 B BAHEGHEMHE
5.11.1

2 PN FE ST AT T UES BRER TR € GIERARED 0022300  =8%F GIEFARIG
601360 SN HAE FR K AT T A AAT e B0 1 ISL SEAE, AAEAERE i) H AT —4E 32 3
ATFilETT AT .

1. BERIRE GEFRS 002230)

R4 2021 4 11 A 20 HEARMASC A, ZiEd ZAT N FIE A B Hx i &
PR AR LA

¥ 2022 42 A 18 HRAGIIAHRA T, ZIEFRAT AR PSSOk Ryt T A E
BAHE BoE S B 52 Uk .

2. =A% GIEFH#HS 601360)

FRIE 2021 9 A 22 H EAGHIRHRA T, ZEFH KT N RAKZE I TIR sopl E R RS
JR b T 2 B X 25 R A LB 45 T 94 BUE

R4E 2021 4 11 A 22 HEARMAK A, ZiES RN HARMIR BT IS E R B4
SRy BT 2R X BLSS SR AR LRSS BT T IR

#
el
b=l
H
b=l



T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

Xt EIRUEZR (RSB R SRR (iR . AN TR Ik &, IR IR Eahfsfy, b
RUETF I3 B R ARE P A5 ROV R AT 22 w1 BE A 20K

5.11.2
AT S P BT AT+ 42 BRSO A e B RTUE A B R, AN 5 N A B
AL _E ORI AN N FEFE RN o

5.11.3 HAh B =1 R

AL NRME
B & (o)

A7 H PRIE 4 78,219.85
EWSCIE 77 Bk
JREUAT 5 )
IR S,
I AT A ) 3R
HoAth SIGR
RefE 2
HAh -
it 78,219.85

5.11.4 & WIRFH KA TEBSH K #8565 9 40
ARFE G ARG FIR AT A A T W] i 7 .

5.11.5 & & B KRBT+ 4 I B AR RE Z R 1B 0L ) Ui BF
5.11.5.1 & AR B HE 5T+ B = P AL TE SRR B0 I35 9
AL G AR FIAR FREO B T 2 I S A AU AZ PRI IR o

JF
J

O (0| Q[N |n|B|[W] |~

5.11.5.2 BAAFRAR 5 Al Fo. 45 B 22 A AR T 52 PR B 1 AUt B
SRR NIRRT

o e = 4 e TEZ BRI | SIS FE | BRSO
FE | B | BRER | ol Goy |l op) )
1 | 301175 HRRLA R 53,323.38 0.04 | B tiE sz B
2 | 301239 W T AR AR} 46,706.20 0.04 | FTR% L IE 32 PR
3 | 688173 T RN 41,864.88 0.03 | FrimiE sz R
4 | 301215 HRR AR 12,664.98 0.01 | HrAxAtiE 2[R
§ 6 A ESHHELE)
BT
EE s Y | 163,977,729.00 |

¥ 010 70 12 3



T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

i BRI ) 2 4 5 A %0 77,000,000.00
M %@ﬁﬁﬂﬁﬂﬁﬁ 76,000,000.00
ﬁi%%@ﬁAﬁﬁEmhm Bk LA R 1)) -
i A A I A 20 300 164,977,729.00

$7 ZEFHEANZHERREBREAEESHEN

1.1 REEEAFEEFESHTENHEOL
A T I N 2 e BN TEIE P AT B e R A S 11

7.2 ZREHHENGHERRSRRARST 5 YH
AN T I 2 e BN Joia AT B e BEAR 24 32 S I 4

§8 HANMHHER

8.1 FEX/FHEX

v IR 2 M B B o U VST A P B 4 P PR A W LA
2+ HPEIIEZ R B R 2 00 2 FHHE A R FPlE 4 B 28 5 BT TG IR S 45058 < i
DALBELE

3. (R TPE AR R 5 BT HGRAEBE A IR S S S A )
4, (HEFE TR AR MRS 5 I IR PR SOE S R LT
5. (IR TPIE A8 B3 5 BT GRS B 3R e B U 1)
6. LG TNV BRAAE . BV

8. 2 R
TR & B AR A

itk A ERIIR EIE 7088 S H R AT KE

8.3 B =R
R ] R T R PR PR A W Bl E AR, B AR M A N B R A
A PR A F B

B E I ARG B AE G, A RAKE S AR S E AR AT .
RS R g 400-887-9555

8 11 5 Hk 12 7




T PR 2R A AE 5 BT IR HOIE 7 BBt R < 2022 457 2 FRJEARs

Mtk: http://www. cmfchina. com

FHR A G PR TR AT
2022 %7 A 20 H

%12 50 k12 ;W



	§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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


