HRF

HUEYIE

K =

=R 5 B PR TE

BOESHBE S 2022 455 3 =L

2022 4£ 09 A 30 H

HEEHAN: HRESEHAFRAF
HETEEN: TRBITROERAF
EHHEB: 2022410 A 25 H

£ 4=



FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

§1 EEPR

BN MNE TS LEFRIEAIR S TR A B RIC . R FHERRREE A
B, RN L L R IR S R AR A ) O B AT

BEFE AN AT RO AR AR AR S G RME, T 20224 10 4 24 HEKT
AR S Fe bR AR IR B AR A, RIIE I N B AAELE R R 2K
e R B IS -

BB P R U LSS A B IR B JR N BERE B 4 B 7, (EANIRIERE 4 —
SEBLF

BRI A GIHEAREH AR I BT A, 0T 7EAE 4R 5 DL n BT 2
e B AN 4 R4 5 U A 15

AR S5 FORERZ

AR WIE 2022 4 7 H 1 Hifg% 9 H 30 Hik.

|

§ 2 HE& Mt

FE G HRR A HE I 8 ETF
N TR YIBER ETF 4874
e AW L 159701
oA 159701
Y (SR LT
A RAMH 2021 £ 12 H 15 H
ety BIR B S A0 B 300 40,705,601.00 43
S IR AR TR, B SRR B O 5 R AN PR R 2 B
% Hbs o A 4 ) XURS: 28 ] B b SR 1 350 R 0l 129 P 46

SHEANET 0.2%, FIREHRZEANEIT 2%,

ANIE R 5 A R AR IR B U 12, AT s s0Ha 2
BT o BT AL A AL T T 4 R 1O 4 ) R A
77 2L S F R EERAD 5 IR IR AL IFARAE R 1 F8 5
JA 93 B H AU AR Bl T2 AT FE L

LNk R T RPN ki N D R e SN 2 o
CELAR Sy 23 A PEBCIA I 39 i N B3R 45,
g R i < 1) FR DUA AR S [ ] 50 A i < PR B A 1 915 B ) 28K
ST REHT RN, B PR S LR R AR DL S BUR B TEAS 2
I, BCHA R PR 3 SO VE AT ORI AN ER B A Fia 2
H G BN TT UGS #0844 8 AT Al A %
M BB 2 A 58 R R AR R FE 0 AR T B ) XU
P H AR A SR H S BRI 0 B B2 (0 0 (AN

810312 0t




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

0.2%, FEREFIRZEANEL 2%,

AT FAth F BER BRI AL AE . ORI E L R
PG B BTN . AR R SR ng . [E i 2
PR RGBT SCRRIE IR I 0 g - 2 5 Rl B e
WEF AL 25 RS . AP IR P SR o

AV & e AR HHIE B I 3 R i 2
I TSR A e, FLTIU (0 KU AN B i T 515
U 2 @%éﬁﬁﬁmiﬁgéo ZIS%/i\jﬁEiﬁ(i”%/j FEX
FI 58 4 R AR EREAR (TR RN R B, BAT AR5 LA
L IR BT AR A T 3 HE AU XU A B A
AN TH T & AT BR A W)
REEAN TR AT IR AT BR 22 7

§ 3 EEM SNBSS HFERI

3.1 ZEMEHEr

Hhr: ARt

FEW SRR WM (202247 H 1 H—2022 49 30 H)
LA O SE -938,390.50
2. R -5,708,492.73
3BT 355 4 A B A 1R ) -0.1298
4 AR B 4 05 7 1E 26,501,280.07
S RIS AR B 0.6510

EIREE W EHRIRA IR NNWBEE 5 2 e 159, v A3 JE sebrlias
K EART o E 7

2. AWC LI EEIRFE A WIRLE WO . Bt HAtIN O &2 fefir 22 sh i
i) FIBRAH G 5 A FBRELB3 2% S5 (KRB, AT 9 A ) O se Bz in A 28 fe [
RS o

E: 1.

3.2 BEBERI
3.2.1 AW E RS DR E KR R HS FHANL S B IR 2 1 ELE

OV 1 B E b 55 NG =828
B J& =@ KR ‘/&Eﬁﬁ %@ HEREE | O-6 | @-@
@ HEZ®
E=AH -17.28% 1.29% -17.71% 1.32% | 0.43% | -0.03%
2R H -15.04% 1.77% -15.95% 1.81% | 0.91% | -0.04%
HANE
i gz%%/:\ -34.90% 1.75% -37.62% 1.80% | 2.72% | -0.05%

322 BESARARURES RIHFEE KRR LIHLE RS L ERE AR

%2 0312 0T




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

MERF
FRE UL R = B ETF 21T fEIE KR 5 E DR L R E W e 2R [H £ E T
Eb
Qm%ij
I .""--’"I. |I
-8.00% VA
h— |

-12.00% — ,,}D,x

-16.00% o

-20.00%

-24.00% AR ]

-28.00% ALY N

-32.00% L .

-36.00% \ )

-40.00% !
L ] =t o [ap] oo L ] =t o =t s3] [ay] o0 [ap] 03] o] [—= — ]
- o - ™ - o - 3] - ™ - L - o] - o] - o] - o
T S R S S O T
Al — L] (] L] = o L] L] (] o L] (] o L] (] (] o = =
oM A A A A A d A A dddd A ddd A A
o™ o™ ] ™ o ] o™ o ] ™ o™ o ™ o™ o ™ ™ ] ] ]
(o] ] ] [w] L] ] (e L] ] [w] (o] L] [w] (o] L] [w] [w] ] ] ]
o] o o ™ o o ] o o ™ o] o ™ o] o ™ ™ o] o o

2=

| AT AR BETF R HAIR — R EETF R A%

T AREEFT 2021 4 12 A 156 HAER, BEAMR G WIRIE SRR —F; B
SLHE 6 MHANE S, eSS IR E LB S S R AE

§4 BEARE

4.1 RELE (RESZEPA) N

w4

R

%

EAREEHEGLH
SRR

FEHR H 3]

BN

e
Mtk
FIR

B

=R

2021412
H15H

13

%, filid. 2009 & 7 HINNFH RIS
HABRAR, AT AR B A 22,
BRI RS, BTaH,
BT S AL 5% B0 )k M S 8 R
FRBCE IR 4 W EREAEYR 2
FRECGE SRR A HHRTRIE 100 F54L
UEFF A BT o4 . FH R I & 50 FREGIE
FR A R P IE SR v R S A
BOEHFR RS (LOP) . R iER
ERFRBOEH IR I 4. R PIER AT
RECE BRI L. M PR 9% 8k
FRBOYG R AN SR B A 4. R R
REVRVA R fa AU R B R 4. HH R
TV 5 A8 5 BT T\ e S 0IE 2 4%

i

~




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

W HE EIE R UCRHMT LA 5 Y
THBCEIRHOIE T B A G i e B

XA

S

H

20214F 12
H 15 H

5, ARt ETERT AR HRAL . PUES
WK S EER O KA
FBes 2010 4F 7 HMAEF AR 51
fEAT, T &R TR m g 7 57

TN 2014 4F 3 H I PURSIES
B BHBR A, PHATEATA RS F
CRBER. R TLN REEEHE X
Fllixd: 2017 4 9 H N A4 3
HIRAT, EATIRIE B TFE SR
(TMT)50 52 5 B TR R HOIE 7+ 5 7 2k
G HERRE S AR (TMT)50
22 5 PTG IR BOIE S 505 I £ B dik
& AR PR R 3L 5 B
XIGEOE RS B PIEs A
55 R HE 32 /858 5 B i B E0E 5 4%
RS EZM, DUTHRRIE 100 22
SR AR EOE R B R 4. R
HELLRIZZE 5 B T A BRI 27 5 5 4

& FRRIE 100 52 5 BTN Te 0k
TR T S & HE T R UE WL 100
2GR BOE R A 4. R
FEIE & S IORM Tk 22 55 B i R B0k
T UL R IR B RERE A 5 B
FERCTE B3 T e 4 . FHRIR

300ESG F:HERZ &y BT A A HiE 77 1%
i G R R BRI SR AU
T TG R IEYERN AL 5
BUF GRS R 4 0 ik 4 . 7 ik
F R AL 5 BT TSR HOIE Z7 4% B ik
4 (QDID. FA7E FFEL R A 5 B FF st
FRBOE R IR GRS FE e
AT AH i ARk <2 2 B i R H0iE
T UL R IR B RERE L 5 B
FRCTE B 3 P L S A S .
P IR 100 22 5 BT TG FR HOIE R R
ReReRnH,

1L

RIE G AR G2 AR H ORI S R, R G2 B AR H L

Lk o BN EAE D AR MRS BUER RER A CERD HIY,
2+ MEFFMLAERTFERAEE AT EIEE 2 GEREeLENWES . BH. sREH

YNV ZNIIN

= [~
ARt

EHINE) FRTAETR ML 3G FE AR SSHE o




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

4.2 HEANREHA S EESEEERTERB KA

HGEHNEY: FEAMRE N, ARESE BN (h N RIS ERES L 7
EE) XTSRRI SIS R BINE) S SR HNE I HL A TSI it o DU (4 08 5
LB AT S I 2 i [F) S5 2R B SO I 205, A ISE A B RUR ST SR U LA IS
P 5™, AR AR AR AT SE T, e RA NEORERF 2t ARG, He
IBERAEEG N, EMERERA ARZRT . HERHRTEHE DB af
FALENE I LI e A RO AE o

4.3 A PR GE UL
4.3.1 A3 5 il B AT B L

HE SR BN O SR SR B W ST AR BRI S IR S AT
VIR . FE S BN T T A I P R T AR, L A ) 4
WARET . RO EAME @SBRI, WRMRRRERRS, RRASZS
KT IR FAR B ER ST FIALR K143, R A L FRAE R A T LA R, i
TR BRI T TR0 P M ) T LR i o BN KA T 5 B 16 N T A R L5 T
T AERERE IR AR S PR AL A AR AT I

4.3.2 REZHATAKIEHUH

R BN EERARRRAS 2B FE B RS, MRS TRZ
Zy MR 2 560328 ) TR) I S 10 52 o o A PRI 30 8 4 5 P 95 8 Smes et s 2 55 7 i A AR 9 1R H e
A2 5y, R B NEORM R A S 2R K, R ILREE, SaElA
RAREI R R L AT B R A B 55 Bk ob

ARG N, ARG &L 5 B AZ R SGE R & R A R R T
NAETABRAG S50 5 T ATT 50 R H A5 5 A AFAE RS 1 530 58 5 Bl it
ZIUEZE H H AR SRR . i A IR AR R I AT W] RE 3 E0AN 22152 5 AR 2t s
M KFHZ AT

4. 4 REBNE SR T IRIEAIEIES T

AN, ZHT ENAMERGETT . MZBUAEFRZRFM, IR 300 Fa50T Bk 15. 16%.
A BESATI IR B AR, BOREKIR FE A 0. 97%, BRIEAT =M T2 @Sk ik
ey T, TAREIEREROR . ARG REERRHO P IR R B A A TR 17, T1%. %
FARIEEMIEIE, COYERFE 98. 8%/ 4 /KT, FEATER T % SEHE 1 BRES .

4.5 EH N E KNSRI



FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

i

4.6 MEMAZRSTE NBERES T ERE RN

e )

SN, ARSI ER KR A-17. 28%, RN SIEREKZ-17. 71%.

RIS HFAEELS N T TR RS ERT LT e, M ®os

EARiE

[IIAgZaNs
L2 0

§5

5.1 R EAREEHHEREMR

BREAGRE

i H

el (o)

o R B I B (%)

R $55%

25,888,759.80

96.61

Hp, R

25,888,759.80

96.61

FERB

[ 5 Wi 5 %

Hrb: i

BTSRRI

Rl S ER s

SRR AR AR

KNIRE S 5t

Horbre K RIS NGRS

SRl B

BATIE A R it

737,209.36

2.75

Hop5s ™

170,627.48

0.64

9

At

26,796,596.64

100.00

TE: AL A R B BT IS W] IR A AN (B

5.2 MEMIRZIT WA RPBRER T LS

5.2.1 MEHRIEHEBE AT U RIFARZHERAS

SRR NIRRT

4G A5 ARME o) i 5 4 R P 1 E L B (%)
A e RS B lk - -
B P4 - -
C il b 22,710,587.53 85.70
D . #7. AR BoKAE =R ) )
VA
E et 4 31,538.00 0.12
F R A EE - -
G paliibe el e4 - -
H {E75 Aol - -




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

Ll

H AR BAEAE S BORR

55k

3,137,190.01

11.84

Rk

Bl

A 55 R 55 e 55l

FFABIEFERIBA NS5

KA IR N 3R i B

JE B ARSS  ABFRAI AR R 25l

A

TARM2TAE

e R E AR

wiwmlo|w|lo|z|z|c|R|—

e

it

25,879,315.54

97.65

5.2.2 REIRBREBR R AT RKEARER R A

SHRAL: NIRRT

(%E]

e

KRehE Go)

A

AR R B

i 3k B E L (%)

B

BRI

C

il 3 b

9,444.26

0.04

w)

BT T R BOKAE
BRI,

N4

R AE &

ALilisk . A hEAERELY

o Q||

7 A ROl

P

H AR BAEAE S BRIk
55k

bl

Pl

AR 55 i 55l

BHEARTTEAEANR 55k

IR IR N L B

JE B R SS « ABFRAI A IR 25l

uE

PA A2 TAE

St R E AR R

wiwmlo|w|lo|z|z|c|R|—

Zia

it

9,444.26

0.04

5.2.3 MEWIREAT A RENEBBE BB Z R R A S
A FE AR AR VB B R 52«




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

5. 3 MEHARIE A RMHE G ZEF P 1#E LLFIR/ N HEF R+ 2 BER R R B 40
5.3.1 MEFARIEHE B LA O E G ST BE B R/ HEFF AT 42 B

e g
GARAL AR
e | ommam | mEsR | HE GO | AnbE Go | e
bl (%)
1 | 300124 A 46,500 2,674,215.00 10.09
2 | 002475 SR 2 88,800 2,610,720.00 9.85
3 | 002241 ORI 72,000 1,908,000.00 7.20
4 | 600690 HIRER 62,400 1,545,648.00 5.83
5 1000333 E LR 29,800 1,469,438.00 5.54
6 | 002049 L ERM 10,080 1,451,520.00 5.48
7 | 002415 RN 44,800 1,362,816.00 5.14
8 | 000063 PLE TR 56,600 1,211,240.00 4.57
9 | 002230 RN 33,000 1,083,060.00 4.09
10 | 603986 Ik 5 B 10,800 1,012,500.00 3.82
5.3.2 MEARFRB TR A M E G B ST 7= E A /MR 87 48 IR 5=
REHAA
s, NRmoT
o . o VAVIWINIE] %gﬁﬁﬁ
e Ji ZE AR Ji ZE AR e (B _ A L
o)
(%)
1 001269 Tk 419 9,444.26 0.04

5. 4 MEWREF S RN HEF R R A S
AEE AR IRARFFA 67

5. 5 MEHARIE A FOMME o 2 & 37 15H L K/ HEA OB L4 S 3 R A 4
I G AR RARFFA 6Tz

5. 6 M B HIRILA RUME HEE T @E LB/ HER BRI 48 B SCRFIESR

BRI

AT AR IR AR FFAT B SRR SR

5. T MEWIRE A RME S E ST HEWHI K NEFRIT LA RERREH

L

AT G ARG WIARRFFH TR )& -

% 8

12

I




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

5. 8 MAEARIZ A FOMME o 2 & 3713 E LI R/ HER B BT T A2 BGIE R 3 B 40
AF G AR AR AR FF ARG

5.9 MEMRFEE TR KB B 5 18 0L it

5.9.1 R F IR A H S BB BB SR B A1 35 FA 40
AT G AR AR R R IR TS 2.

5.9.2 A H S BB B KB R BUR

AT SRR MRS B BRI B0, DU OREDN B 1, ARSI T ish ks 225
BRI AR 5 20 . AL G AT AR W BT BB, B Jeki 2 T XHIE S 137 S AR AT 1 (1
e AN 15 RS A R ) 7 AP A R B BRI L, R RS, B 7 35058 (BB ) 1) i (A LS AT
RS Z8 B SE IR I B OB BT LU s IR, AN G AR 25 6 5 SRR T I AU B T e AT
s UL AR Bl tE . Wiead h . RURSHRFAE A A E KT R S Ak b 3EAT BBt i A, DA
X e LSS B 77 2L P 2R G IR T 3 IR o

5. 10 MEMRARESH RN ERBIRZ LS HERILHA
5.10.1 Z<HA B R AA BRI R BUR

A4S 5 E BT BR N T AR HI 5 10 ARG, AHE SR AR R
ERHEN, DERAERNFEEN, &EEHEGHRESREHGBERE. F B
R, e R X E MG AR E AR I 5 R, I 780 % EE
AT NE . BN B AR AE, B R, TR, DO GRS
DK, A2 20 F B R o

5.10.2 1R & HIR AT BB 1 5 1 S Kp A0 4 2 B 40
AT G IR AT E G520

5.10.3 A3 H AT B B TN
AT AR MRS E AU 54,

5. 11 MR AAMEMHE
5.11.1

R WIS SR AT 2 IE 5B GESREG 002415) « BERIK GEHA
% 0022300 AhHAMIE 9 RAT E KA e W BT 1L S ET, ANTEAER S gkl H AT — 4 A
ZRIATFETT. AR,

1. RN GIFZRAUS 002415)

%09 7312 0



FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

HRAE 2021 4E 10 A 8 HEAMMIMIIA R, %A R AT N R i OB SO EE R 58 1[5 R B 45
BRI AL X B R 5T 4 Ik .

MG 2021 4F 11 A 15 HRATIMILATE, ZES R AT A S R B B E i 5B
Z B JRKID T TE X B 25 5 3 2 EE

2. BERH K GEFHARES 002230)

WA 2021 4F 11 A 20 HRAIMKRA S, ZiIEFHRIT NS E =R i s
LR RAE AT K

MR 2022 4E 2 A 18 HEMMM AR, ZIESRRAT N H o SE A Tl s
B BB (5 R 5 A BUE

X FIRIESR A R USRI . ARG IR BUN R G, AR EZhEE, b
TRAEF5 A4 5 P SRR 7 15 A A SVE R 2 ) 1 B2 R 2K

5.11.2
ARIESHREAR 2 RER G B R RS SR E R SRS, AR NS E
FIVRFE L ESR B EE e NFEFSE N o
5.11.3 HAMBE F=HI Bk
LS. ARG

Tk
din

HFR s o)

FHAMES 26,711.32

YT B R 143,916.16

IS A

PSR

Y H R

Hofth SR

HoAh

(AN N | B |W N |~

&1t 170,627.48

5.11.4 REWIARFFA HIAE T B AT 34 3 £5t55 B 40
AT AR WIAR AT b T H I T e e 525

5.11.5 &5 BAR BT 148 B B A A7 E I 3 32 R A 100 1) 4 B
5.11.5.1 EHRIBEIR T AT T2 M E P FAETIE Z IR E SR i 8H
AR 4 AR A5 AR S G BB BT 44 % B b AN AR TR A2 R A 10

5.11.5.2 AR PR B B Bl .48 B = A7 1R 18 52 FR 1B 170 1Y 14 BH
AR HE 4 AR JA AN 35 8 1 44 I S p R AR TE S S R 1

%10 71 FH12 ;|




FH R FEYR I 35 T BT IR B S R B 4 2022 F 5 3 RS

§ 6 TFHAZESHHRSN

BT
i 5 WA 4 A AL A0 39,705,601.00
i A5 T HA 1) 25 45 BRI 47 0 10,000,000.00
P A S A ) 36k 4 i e [ 47 0 9,000,000.00
5 BT S 3R 0 AR B 8 (A A/ BA =" 51)) -
i 5 AR 5 4 A B0 A0 40,705,601.00

§7 ZEEEANGHBEERERRAEEIFN

7.1 ZREEEAFHERESHFRHNER

At 3 P B e BN s F BT B e BB AR R O

7.2 B&EHNZHERRERRFRE S5 WA

Al it S A B A BN Tois F A Bt e B AR RE e 5 S WA 4

§8 BENMHHEZF

8.1 #EXMFHEZ

1\
2\

A T 2 M B B 2 O e oA e S 7 A < AT PR ] 1 SO
o [RIE 7 M B 2 D3 2 U HEFH 7 P e IR X RS 2 BT TR R B S 5 B 2 <

LIS

L
P

(o)) (@3] >
P P

v SRS EE LSS BRI BRI

8. 2 FEIHh i

S E AR A A
Hudik: PRYIT AR H X PR R OKAE 7088 5

8.3 AR

11 7 12 m




FH R EAIE I 3RS 5 BT IR R B S 5 B 4 2022 S50 3 TR

RSO AT AE AR R A A B R A W BRIl B B, B D[R] P BIE R A 4
EHAMR AR A

BB ARG BUERER, FTERAESGEI ARG ERHARAA.

% RS HL HLAG . 400-887-9555

MHE: http://www. cmfchina. com

RS E AR A A
2022 4210 H 25 H

2

% o12 71 12 ;|

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 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


