H R R G AR A RIS RR A

4 (LOF) 2022 £

—
N
f—a

5472

=5

2022 4£ 12 A 31 H

HEEHAN: HRELSEHAFRAF
HETEEN: TRBITROERAF
EHHEB: 202341 A 18 H

ER &



TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

§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 BT RO AR ARRIE AR S SFRME, 7202341 H1THEXTA
e I S HR AR ERIAI B GRS N, RIER AN BRI, &#
SPEMR IR L ORI .

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 T

AR HIE 2022 45 10 H 1 HiE= 12 A 31 [ik.

|

§ 2 H& Mt

FESTRIFR R RIS ERA (LOF)
N TR AR S 2R LOF

e AW L 161727

oA 161727

RN AREEERAERG, S AT
W WEmlb 55, (BB N ATEA S G BT A 5y il i v
DINEZFAZ 5y BT e ik 3k S il o 5 P i Ja » ARk %
HoN LI GEEE (LOF).

HgiafEir

HEAHFAERH 2016 -6 A 3 H

et BRI S A 4 36,150,857.70 1

e Bk FEAT Rz KL AT B2 1 I R S B 5 &
s HRCE, sl e v R AR N

PR BC B ARG TR ) B E LR AR R WL B T
# EMERIZATHL. TEASFFAREL, R
B [ E Wt S B MBI = KRB 7 X3 1] i AT AH
X R PRV EE B, SRR XIS 1 DA M A 13 T 2 7
[LGA=R= a8

e SR SR« AR i DA EL B R B 00 3, SR B
ETR 2 BT A B R b AN BORS R 75
RiFia 2 MRS RIS S HBOAE, IR E
YEIR L T SR e R AR BAT 0 524 T RUR JRTE
WATME A A ], SEBSE G B B RS E Y 1

81031 T




TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

1T $5 58 TG« AR 3 R P 2] WA it o B B SR
MALAE: ASUITEMS  UIPREE F) SR AN T R SR 5
BUIE 5 53 HEME « A S0 AUIE B 7 45 B 32 2R il i 7y
AT SR ABIE Y AE A 55 22 (K YRR DR 2R —— s ) 557
ks AR T B sl A A4, SR A Je e 6 SR
BB AR 22 SR UL S A S

[ I DT B Sk« A2 HEGUNTIR 2N T A
AT T ) AR GEE UK, AN SR AR XU 2
JEN, CLEMIGRE Y R H K, &R E G e &
BRHEBIERE.

A I B 150 B8 S AL e RICE W RE T A S 5 ik
RO BB AL 5, LU BRI S A A T SR e 6
FEHM.

/N Al AL S TR BB SRS - /N Ab AL B B A ST
225 1 A F R K s R T3 i sl PR 2 S A
DRI AR e 5 o PR B PR /N A AL B340

AAFEEUE S SRS (R X AT T, AT e R
PEA TG BT HARRI SR BB HEms , 2 T3 S AtiE s
BB AOMERIRAWT A, AT AR R BB

b S e AL VR 300 FEHUS RS H*50%+H TSR O TR R AR 2 450%
AH G G A G, AR TR BB AL b R T U XS
IR AL 2 AR5 11 Ar KT HR S5 B ol TSR e A U0 R v B

mlgpeMmiir ke, RTREREEE.

HEEHA T 7o 4 AT BR A )
HEEEN TR HRAT BB AT BR 2 7

§ 3 EEMFHIPMESIFERIN

3.1 EEMFHE

Bfr: ARt
FEM bR WS (2022410 A 1 H—2022 4 12 A 31 H)

1A O SE I & -3,101,810.34
2. HH)E -1,029,936.38
3R 3538 4 A BUAS RV -0.0295
A AR T 51,736,253.11
5 IR E S A AvE 1.431
e 1 PR ESWSIRFAOIEREA NNWECE 5 5 & M &, T A% Sehrilio s

IV EART o E 7

2. AW fE S G AR BN B EE . AR CRE 2 e (E 223U
i) FBRAH G 9 A FBRELB3 2% S5 (KRB, A 9 A ) O se Bz in A 28 fe i L
AR A




R RIS ER A BLEHF 74 (LOF) 2022 455 4

PR

3.2 REFERI
3.2.1 AR EHES MBI EHE KR KK S RIS LB R R
s A 1 b4 bl s
. WHEE | MpgRbE |
M Bt KD KR bR e 2= S 26 HIEZEE | O-6 | @-@
@ HZ@
TE=ANH -2.05% 0.67% 0.70% 0.64% | -2.75% | 0.03%
THEANNH -7.44% 0.71% -6.85% 0.55% | -0.59% | 0.16%
ok -14.52% 0.86% -10.80% 0.64% | -3.72% | 0.22%
o= 19.15% 0.93% 0.03% 0.64% | 19.12% | 0.29%
U o 38.39% 0.85% 5.00% 0.64% | 33.39% | 0.21%
H¥E4 4
A 43.10% 0.74% 16.11% 0.59% | 26.99% | 0.15%
3.2.2 HEEAFAERRES BiHHEN KERD) KH SRS BRI
R A LB
B R ERERS (LOF) EihsadEigKERSE VA LR E AR S ZRAH
EHBTELE
80.00%
{o7A n 2,
70.00% M‘wa“‘ﬂﬂr'
60.00% W
i A
50.00% ] W
40.00% / i | A
J‘I\ r l|“r lll
30.00% IR A R
,r"f ﬂu’w“"w w’l
20.00% A i .
N YL W ™
10.00% H»"H-, |r bt M P, L L
0.00% I*‘ '“"J""'“'w "J\I“WW J']‘\wv
-10.00%
(9] - [an] w (] 0] =] [aY} [s4} (o] [Ip] [an] = [ (]| w [an] L s} —
© ©o < <o § o & © O « o & & o O o o o o ™
4] L] ] o o o™ o - [3p] [ - [3p] [ - =t I:IO (o] < [=4] [
© &4 © © & 0o o ¢4 o o 9 0 o «d o 0o < o O o
w [(e] [ [ [ [=4] 0 0 (93] [%}] (53] Law] (o] (o] — \—| — ] ] ]
— — — — — — — — — — — (] ] ] [a] (] (] ] ] ]
[ Law] [ ] [ ] [ [ [ ] [ ] (o] [ Law] Law] (o] (o] [ Law] Law] (o] (o] [ ]
&) (] ] ] &) &) ] ] o] &) (] (] o] o] &) (] (] o] o] ]
—HEERFLERS (LOF) BihMElKR —HANERFAREIRS (LOF) Bt WS

§4 BHEARE

4.1 ZR¢2E (RESLE/NH) &

EAREMESZH | L5
we | BRE R Mol L]
EEREE | BMEHE | R
1 CE AF4 | 2016 4E 6 ] 15 B, Zurmt. 2007 45 3 A EZE
&% | H3H BEEERARAF, YIS R &S
803 T 411 T




TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

H T8 2012 4 8 AMAKEREE S
BRATE, WA S M R IR S 5
R0 2015 4F 7 MR A4 B
ARAF, SBALHEFYR G E RS
RUNFHR IR RS HIH 3 FH SRR
I P B R i VR A R S AR i
(LOP). fHMFR ARG EIRGIUESF
B4 (LOR) &4 8, BT
U3 b M SHe4 v 38 2 R TG TG B VR
RUEH %4 (LOF). #HRs —4F
IR A BNE R R S %
i,

e 1 ARG EERGLHIMEIR A HNAR G ERAERH, R ERe2 BRI H L,
Ltk o BB B AR MRS BUER RER At CERD HI;

2+ WEFFMLERTFERMEE AT EIEE 2 GEREeLEMES . BH, sREH
NG EMANN LB E BIMED) O IETR ML N 539 BRI R AH R €

4. 2 EENXR G AN E S FEM T E R IR B8

BGEHNEY]: RSN, ARIRESE BN (h N RIS ERESF 7
SVE) « (ATFERIE R R R G HINE) S5 IR AHE RN L & TS o U R 2
PR A I 5 5 s TR A B b SO A8, AR SEE TS B 5T i U8 B AN S
ST, AR IEH K AT T, NI ERA NVORERF . AR IHIN, e
BEREGES I, TREEERFEAMEAT N R E LR B T E
RAL R 2 5 RO E o

4.3 APREHE TR
431 AT B HIBERHRATIER

EEEH N OB GEE R T A T R IRAE, MR SR A S A AR
TRFN . FEEEHNE 7T A A EE R T R, il e B 25 18 R E T
ey . HETEANWA @SSR E, HRRERERZLS . REHAGEHES
BTV FARMER T AALSR R 5y, A A A B RACEE N AT DL E E R, %
PR A 7 B A B B R 7 o 2 HE N PO AH S AR 7 e SR 1) P 30 P B B2 4 AT
B, FERR B FUE A AE & 1 BT H B TR AS A1 1) 7]

4.32 REZ BT AKIE TS
GNP RSB H S Z R H RS S, PRI RE S A AT
Zy AR 2 50328 ) T/) I S 0 52 o o A PRI 30 %8 4 5 FA) 45 8 SRt it s 2 5% 75 i A AR 9 1R H

84 031 T




TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

325, BB NEORM KGR A G2 R MR FURYE, PRIl REE, Saiilf
RAGEI R R LE AT BB I A 5 55 Bk ob

AR N, AEE GBI 5 Y7 AL AR SGE R e TR A R R T
N R A EZ 505 0T ATT 50 R B RE5E 5 A B 1K S0 58 5y Bl i e
HHBZER ST IR AL, R AR FE RO BB & i A 5 58 S 7 BT K
RIS Gy o 05 BN AR R IUAT AT RE BN 2152 5 AR 2 find 1) B RS+ W38 AT N o

4. 4 5 A E S B SRS AIBAE T

AN, EBAERMEBIE RS . BN EWBERR ARG S, EEPEEoR LA
A, G BRI, B B S — R HE, SRR T RRL .

[l DY 2= FE ) AT 8, e T 3 0 B T AR T RO 50 s o 5 | 2 35 — 6 Tk, S5 el
TR IR [l Sk AR ER SR i 25 T 38 0 Bk A5 BT R B IR B R TR . RS
WA R, FUEZEE Bk 2. 14% H/ 100 ik 0. 19%. BMEARE ik 2. 53%. AN,
HAETEMEE FARFE P AL, AT ECE BRI, EZLLE N R T A A
TE: R FVURE g sh g, AR HENST RIS, W AT 58
# B REIRAR B R ZU R, H A B EC E SRE FBUEAT W ACE LRI — M H TR
F BN Rk s, ARG RSO B . GO DT, T 6 TR,
PBlE LSRRG A, ERTHIRE R KIE BT R InG .

4.5 EHNESHNV SR

A AN, ASFEE M AEE KA -2, 05%, FIHDNLGHEHEKE )y 0. 70%.

4.6 RE AR ERH ANBEE ST ETE Y

I, AT AR AES: A T H BB AR AR A A AEE
B RHHERT LT .

§5 REAHAEGWHE

5. 1 IREMREERASHMR

75 i H & O o B S T ] (%)
1| e # st 28,719,976.92 54.12
Hep: BE 28,719,976.92 54.12
FEEH T - -
li] 5 WAL 7 F5E % 4,161,394.46 7.84




TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

Hrp: iz

4,161,394.46

7.84

B SCRFIESE

REEE

ERLATA A

e
iy

KNI SR vt ™

9,997,221.92

18.84

Forbre KR A SN R S

Vg

HATIE RS BT a1t

5,271,176.22

9.93

HAb ™

4,915,167.80

9.26

it

53,064,937.32

100.00

5. 2 EMREAT L R B ER R A S

5.2.1 MEHARBAT S RKTEABRERKHE

SRR NRTTT

R L ARt GO 55@%2fﬁwm
A Y-S 7 N QR4 993,278.00 1.92
B P4 504,016.00 0.97
C b4 15,778,740.68 30.50
D IV A NI S W& N Ve 119 VA |2 493,245.00 0.95
E A 484,610.00 0.94
F LR A EE - -
G LB S AEEOLY 2,442,627.00 4.72
H fErG Aol - -
I 5 RS ARG BRI 6,066,277.24 11.73
J ot 4 1,027,738.00 1.99
K s =l 480,363.00 0.93
L FEL BT R 55 MR 55l - -
M BEEEH FL AN AR S5 - -
N IKF S FREEAN A Fe it i 2L - -
¢} R R ARSS  AB RN A AR 25 - -
P BE - -
Q PAERRE 2 TAE - -
R Ak R AR - -
S oiE 449,082.00 0.87
it 28,719,976.92 55.51

5.2.2 EHIREAT W R BBERH R ERRAS

ARSI AR AR R A OB BB

5. 3 MEHARIZ A FMME b2 &3 7158 L /N HEFF R+ 42 R SR B 40




R

Mok R B IR A ANEAR IR H S (LOF) 2022 558 4 =5

SRRAL: NIRRT

e | ommam | mEsK | HE GO | AnbE Go | rR
Eefs (%)
1 | 300525 R 56,500 1,118,700.00 2.16
2 | 300253 T i 105,400 1,083,512.00 2.09
3 | 002966 TrINARAT 132,100 1,027,738.00 1.99
4 | 300979 HEFEE 17,900 1,022,269.00 1.98
5 002352 =42 1 17,600 1,016,576.00 1.96
6 | 300498 T IRy 50,600 993,278.00 1.92
7 | 300274 FH ' HL Y5 8,800 983,840.00 1.90
8 | 688123 R 9,692 980,830.40 1.90
9 | 605589 IR 45,700 977,523.00 1.89
10 | 300593 B e 22,900 972,792.00 1.88

5. 4 EMIREFF BT RNORER T LS

SRR NIRRT

P i 5 i fif ARPE o) i J 4 T P B ) (%6
1 | B G 2,431,037.59 4.70
2| RATER - -
3| &g - -

Horb: BURME SR - -
4 | iz - -
5| Ak IR R - -
6 | FHASESE - -
7| Al (AR R 1,730,356.87 3.34
8 | FNLAFH - -
9 | Hifth - -
10 | &t 4,161,394.46 8.04

5. 5 MEHARIZ A FMME o 2 & 37 15E L K/ HEA BB L4 S 3 R A 4

SRR NIRRT

| mmim | mEak | HE GO | annE G | Do e
B (%)

019638 20 [E 1% 09 24,000 2,431,037.59 4.70

132015 18 *ih EB 15,970 1,689,224.78 3.27

132026 G =z EB2 390 41,132.09 0.08

5. 6 B HIRIE A RMME 52 & ™ FE LLBI RN HESR BIRT 4 P SCRRIESR

BRI

ARSI AR IR AR FFAT B SCHFIE SR




TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

5. T HEHIREA RME SE ST = HE AR DM HFHIT LA RERREN
il

ARGAMEIRARFFA SR

5. 8 MG HRIL A SMME 5 E G T35 LB /N HRA BB T4 AGE B 5 B 48
I G AR WIRAR ARG

5.9 MEMARAR SR BN RBH L Z BB
5.9.1 R IR AT S B T I B BRF B A5 2 B 40
AIEEAMR T RAR R IR 520

5.9.2 AR SR B BAHI LB EBUOR
A K G R (07 202 5 IR R (4R 0 5 5, DU Bl KB R T AR
bRy H 11

5. 10 MEMRARESH RN ERBIRZ LS HERILHA
5.10.1 A HAE R A S B BUR

A4z 5 E BT B RN T AR HI 5 120 RGBS, A SR AR R
ERHEN, DERRERNFZEEN, & HEGHRRESREHGBERE. F B
R, e R X E MG AR E AR I 5 R, I 780 % EE
GREBE IS YE . BT B R AE , B R I, ST ROR , DO GRS 1
DK, AT 2 F B R o

5.10.2 | E IR AR SHH I B G S RF oA 0 B 4
AT G AR IR AT E G520,

5.10.3 A3 H AT B B E TN
AT G AR WIRFA E AU 54

5. 11 MHEAHAAMEMHE
5.11.1

R I RS R AT -4 ESRRR 18 Wil EB GIFZ#RAYS 132015) « FF i GIEFRR
% 002352)  FRMIERAT GIEFHRED 0029660 AMFAME S5 (1) R AT AR ARAT B E BT 1 50
7, AAERE g H AT —FE AR B AT TR

1. 18 H1i EB GIFF#RA5 132015)

%8 U311 0T



TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

MR 2022 4 1 H 20 HR AR SN, ZESR AT AR S SR gl o sk 40 %%
K M ROEE S .

2+ MESER GEFHARS 002352)

AR 2022 4F 1 H 14 HRAMM KA, ZIEHRRAT ARIEARR S WS TAEWmREE E
KM T LIk

MR 2022 4E 3 H 14 HRAMM KA, ZUEHRAT ARIEARR S WS TAEmEE E
KM T LIk

WR4E 2022 /£ 5 A 5 HRAMMRA S, ZIEHRAT ANRIEARR S WE T/ RESE
KM T IIE.

R4 2022 4E 8 H 5 HEAIMAKRA S, ZIEFH T ANFIEAR & W TEWRES E
FHEMFTAMIE.

R 2022 5 11 H 4 HEARIMRA S, ZIEH AT NFIEAR & WS TEMmRES E
FKHLH T2 HUE

v IRMERAT GIEZR4RRS 002966)

R4 2022 4 12 F 30 HRA MK A R, %S RAT NIRE I S PRkl 947 76 584y
re8 TES, .

X FIRUESF B3 R AR T U s AR SR Ut FIRUE I (R 58 P SRR 7 7 G AH DR
RN A R BE R

5.11.2

AFESHRIIAT+ 2 R A R e A R e R & e i T, AR L PN I
FIFFE I BR EEE A2 NFEE SN .

5.11.3 AR P2
SFEL: NRmt
¥ 5 4R &8 ()
1 17 HARIE S 59,461.79
2| MGEEK 3,005,556.16
30| REYSBER]
4 | MYSCRLE -
5 | BWCHIERR 1,850,149.85
6 | HAhpYCEK
7| HAth -
8 | &it 4,915,167.80
5.11.4 55 BRFRA B AL T 7 B 3 B mT 8% e 5255 B 40
Fe 7 ARHS i g7 44 % ARME o) | HHEEEBEEE S (%)
1 | 132015 18 i EB 1,689,224.78 3.27

809 31 T




TR I R A E I BB A BOESR R L& (LOF)

2022 5 4 TS

5.11.5 R & WK AT+ B = P AR T Z IR AL H Ui B
ARSI AR IR BB A+ 44 I 2 AN A 52 R O

§ 6 TFRAZEEHHRSN

BT
i 5 WA 4 A AL A 35,037,149.18
i 5 S 34 ) 4 R N 493 00 1,412,413.01
s AR ST T e o A e [ 47 i 298,704.49

et /Jﬂ,ﬁﬁlEﬂ%/\%}%’\EZﬂb}%’ﬁ CHr gt L-"3551))

T BT AT < LA

36,150,857.70

§7 ZEEEANGHBEERERRAEEIFN

7.1 ZREEEARFHERESHFRHNER

B iy

T H i
5 BAIAW A BN AR T S 3,389,152.54
45 S (] SN/ ER A i A7 AT -
A5 1) S R /e R A -
ﬁiﬁﬁi § TP AL S0 A 3,389,152.54
T BAEAR A AL A A0 7 B S AL ] (%) 9.38

7.2 ZSEHENZHBERRERRAR S5 A
A N R A BN TE 12 T [ A B e R R AR B O L

§8 BAENMFHEF

8.1 FENXMHER

v R R B P G o b R ST A R R < A R A R S A

2+ EIIE 7 e B B D 2 VA T 1 2R R G B VR A AR SRR R
A

3 (R RE BRSNS (LOF) BE&EF)
4y (BRI OR RIGHER A AR S (LOP) BT
5 A RIES &
6.

(FHRIG R R AN BB A BRI B A& (LOF) HH5F 45D
HE B S TR ELIE .

F 4 (LOF) &1




TR R RS B R A RN PR (LOF) 2022 4F55 4 TR

8. 2 A R

RS EHATIR A 7]
Mokt PRIITIAR FH X PR R KIE 7088 &

8.3 AR

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

BB ARG BUERER, FTERAESEIAHRESEHARAA.

& RS L HLE s 400-887-9555

MhE: http://www. cmfchina. com

HrEEeEFHER AR
202341 H 18 H

2

11 70 311 I

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


