AR FIEERRAR B R ER

WP R TS 2022 4E5E 4 2

=R

20224 12 A 31 H

HEBFEN: HRELSEEFRAA
EETLEN: BRIEHFBROGERAA
EHHEB: 202341 H 18 H



T PR 2R A AE 5 BT IR BOIE 7 BB R < 2022 457 4 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

BB NERIEF B AR AR ARIEAE S FME, T 202341 H 17T HEZ A
W& HI S TRbR . HERIAR T HEMEFANLS, REERNBENAERBICHE. #
SRR IR B EE R -

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

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

ARG I % TR R

AAREBIE 2022 45 10 A 1 B 12 A 31 Hik.

§2 EE™ MBI

S AL A HOIE AR 3 ETF
W M TR A3k ETF
e 159899
A oy A 159899
S S (T A8 5 BIFF
HEeAFRAENE 2021 %6 A 18 H
A5 B FE S BT 170,977,729.00 43
SRR ERAR OFR 2 16 R BRIER (25 RN BRI R 22 IR /)N
7 HAw o ARSI S 7740k H 25 BRIER I 25 FE ) 4t (5 e

0.2% AN, FAHERERIRZEHILE 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)
TREUS A 77 S LR AL B ATAH DR B o (B DRI IR
61 S B S E R R T ISt 77, 24
B BN TR HURLEE it 7 B A RO 1 P 1 FeAh 4R 203
WEARTE RIS R AS, AR H IR 4R
HHTH 8o R ASREAR T (1D EENERR
s (2) FrRFEEUR IR AN ™ EANE s (3D Frifids
BT IR (4) AR AR BUR 77 HEAT BOi ek
B8 (5) PREIFREBURM FFIR LR s (6) Friifi
Bt I R AR (7) FoAdR] e 2 PR A A 4 R
PR 4R B SRR A5

%1 50 3L 11 ;T




TR HIE AR AT A8 5 BT GEIR BOIE T B R 2k 4 2022 457 4 R,

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 A TF BRI

b ZT L B HE il R AR R
AN H T ISR T <, LTINS 2 B IO XU /K- e
ThMEE 5RMTIEE.

B U 25 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 FEFRAUETF B A PR A 7]

§3 EBEMFIRIFMEEIFERI

3.1 EEWM 54

Hpr: NRMG

FEW 55 e bR WA (2022410 H 1 H—2022 4 12 A 31 FD
1 AHA Sl e o -4,293,679.74
2 A 15,329,329.36
3 IIALT 32 25 A BiAS i 0.0892
A IR I G B 1A 127,565,112.12
5 AR I G 4 B 0.7461

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

KT BT Fro T

2« AW CSPMEE fR A ARSI . #eB s HAlloN (& 2 e 2eshili
) FIFRARIS B FLAIE PSR S R R A, ARy A s Bl anin_EAI 2 setirE

R
3.2 & ERI
3.2.1 R4 SB35 TS0 5% e B U 25 R B
peEN TG
N Y N are:" =
W @ﬁggx Kb ﬁ&i%g BlsRE | 060 | ©0
® 2@
- T o B




TR PHIE 2R BAF S 5 TG R BOIE 7 BB 2022 4R 57 4 FRJEARs

HFE=1H 15.12% 1.80% 15.14% 1.82% | -0.02% | -0.02%
T XA H 0.11% 1.66% -0.36% 1.68% | 0.47% | -0.02%
Tx—4F -23.23% 1.92% -24.62% 1.95% | 1.39% | -0.03%
HEEAR
R A -25.39% 1.73% -29.24% 1.77% 3.85% | -0.04%
322 HE S A RAEMUKES RiHEN K EL5) K H 5 RS LB #EIR
2 A R
R AUE 2R ETF 2R B K R S FE ANV AR EL B R 2 2R A0 [ 52 EE BAXTLL
r{z
5.00% %j\
0.00% : \
/ \ A M
-5.00% '\My’l e ,j(lﬂ:’\!ﬁ;‘t\g iJ,---ﬁd
-10.00% A h"UQIi/f\ﬁ LW ka
-15.00% =i
-20.00% '{bm .\_\
Ll - (At
-25.00% ¥ | JAVRY
I LN rw,aj'\« VAT
-30.003_» :w} fr RN N{::}u {::g» \/
-35.00% J'". rJ’“ /f N
-40.00% Tr <
-45.00% |
[s:4] [ [Up] [40] o] ] [=}] [~ [Up] [de] =t o — @] [=}] [ [Up] =t [ I I
oo o5 o o <« Q ©Q 9 o Q Q 4O O o o o & oM
w [ (s 4] [e)] [an] - [at] — (o] o = [[y] w w [ [= 4] ()] [an] = 0
Q. @ @ g < + < © 9 o Q o o Q Q Q o < o
— - - -l - - -l %] ™ (%] %] ] (%] o™ (%] (%] ™ (%] [ I B ]
] ] [y (o] ] [ (o] o] [ ] o] ] ] ™ (o] ] [ (o] [ I B ]
] [=) ] L) [=) ] L) [ ] [=) [ ] [=) ] L) [=) ] L) e R e I e
o [ ™ (o] [ [ (o] &) [ [ &) o [ ™ (o] [ [ (o] [a I B o]
— FBEPIEETEEETF R — BRPIERTE R AFETF R bk b 2 3

§4 BEAWRE

4.1 RELH (RESELBNH FH

AR N2

EZF

Pt

HA %

HIRR

FEIR H

]

EHY

e
R

L

A
s

H

i

2021 4 6
H18 H

10

4, fit. 2012 4F 1 AR RIS
HAA R AR SIS, BT ETF 07,
B R BRI S R A TAE,

o PR 2 8048 5 B i e BiiF 4%
TG FHR _FUETH % 80 A2 5 BT N
FaBOIE 4 BT RS R S . F TR
300 Hh =S5 A E FREOIE S5 1878 Fa 4 FH
VR 300 Ry DUBHREOE R 4.
P IR AXFRUIE SR R FE BOIE S5 4% e 0

& HR E R E A-H50 FEEIIESR




T PR 2R A AE 5 BT IR BOIE 7 BB R < 2022 457 4 FRJEARs

TiH4E (LOP). AR Tk 248 =7 4k
GBI TGOS R e e 4
H, BT IRIUE T3 BARLE . (TMT)50
3G BTG BGOSR 54 . 47
TRAE FL A5 BB L (TMT)50 %2 5 2
FRRCIRHOIE R PR S &
B AR K222 &) B i F e e 2+ 1%
TR L. HE _BIESBOEAE SRR
TRBOE A R4S HEPIEe et
GBI G IE B G R 24 . 7
HEREIAIY 50 22 &) B TSGR RSO
PRI 4 R IERMEIE)Y 50 22 557
TR IRHOE R PR S &,
P HIE Y o FE T R 5 B i e
TEFF R LG . FHRTY IR 300 H 3 55 1
S BT G IRBGIE R R 4 .
HIE A R 22 5 BT SR B 1
T4 (QDID. 7w HIF = 1H 55 K3
i 5 AE 5 B IFTRG B HOIE F 45 7
& FE DT IAE 5B e £
IEH A TR S PO EEE . R hIESeEER
Hh ] BN 22 5 B PR B0 545 %
H4 (QDID HEeLH,

1 AREEEESA N H IR &S RARH, R e e BA R HI L
L PiESE e 2 B AR AN A RIS S WU E R E R A (CERD HI;

2+ IEFF AR HE R P ERE & GEFRELENMESR. WF. P
NG ML GBS PR 9% TIEZR AN 5378 BRI A AIE -

4.2 BEANRE RN AR SEFERTREIBE LU

S E BN AN, AL B RGES (hH N RICTEIE R 5058 2
SE) (XTI I S Ga A B INE) S5 RIREE I B FE B T St vEE U f R 52
PAR AT G G B TR S B iSO A58, AEWSEE R B oo s 0 Az
PR, R/ I ATSR T, SR NSRRI . ARSI, e
BRI S A, TIREEEE AT, FEERHRR TR DB IS e e
FAEHE S S A FHIRLE -

4.3 AR BE LA
4.3.1 AP GHIBEKHATER

b
S
=il
Pz
=




T PR 2R A AE 5 BT IR BOIE 7 BB R < 2022 457 4 FRJEARs

BN O S HGEE T U IR B AR, R AR A S EA 2 TR
WRFN = FEHNE T A A E ARG R, g W ) 4 08 P g 3
U RESy . REEHEAINA RN R, R RERA S, BRA a2
FAR R AR RIRST AR RS 73, R U A AR BGE R N T LA E 05K, il st
PR (A B2 1™ R A AR PP o B2 BN RO RH STt 7E R ) 9 B T 0B A 5T
T8 FESCRE TUR AR S B BAL A T AN T TRl

4.3.2 RHEZ BHAT RETE T

B BN R IER AR EHE Z WK H RS, IR e B RT
Gy AR 2 Hiis (1) B A1 52 By o B PRl F it 21 4 O 0% SRR it 3 1R 55 e A A A R L A
A58 5y, B BNEDR M R R H A BIR USRS, JFR AL &S, EailRA
AR A 1 ELBIREAT BB AL 5 BRI

AARTE A, I G IR 5y B M A AR IR AR . S IR A S EORUT
KA BB A G S E RSP AT e R H XI55 s B0 38 5y il iZIE
M H AR SIS SRR R, SR PSR AR BB 2L i 5 B SR R L
HRIAAE 5 o I WP AR IUA FTRE RN 12 5 AR 2 izt ARV EE K %58 5047 9

4. 4 5 AEET R RIEAZED T

WA, A TEREARAE R SR SR D 8], et B iil, ORIy 5 Rl
TR, MATMLTRERE , RS AR R gs . tHREL. AU, BR25EY) . B BT
MBLEkiE AR B, Bk A BB A ORI B, A
B BRER AOAR R B b RS TR K IE 16, 14%.

KT ARG MIENE, B OAIAERFTE 99. 02% /A7 R7KF,  BEATERL T 0 BEvE rIER IR .
4.5 1R & W N E S KL SR

WA, ARIESEIE K 2N 15, 12%, [FHAMY S53E HER K25 15, 14%.

4.6 |5 W AEERAE NBEE ST #EE XA

REIIN, AR SR ARAES: — AT H I G AR AR AN — A B
BT PENT LT eI .

§5 MWERHAEME

5.1 I EHRESF =AHAHEI

%5 50 3L 11 7T



TR HIE AR AT A8 5 BT GEIR BOIE T B R 2k 4 2022 457 4 R,

75 TiH &H (B i B B A (%)

1 | Maa# 126,309,685.54 98.74

Hrp: RE 126,309,685.54 98.74

2 | BEeEH®E - -

3| [l A A% B - -

He: figF - -

LR SRR S - -

4 | REREF% - -

5 | &RbATAE ST - -

6 | EANREERT" - -
Fordre SEr Rl 1) R

S vee ) )

7| WATHEERMGEES AT 1,255,450.51 0.98

8 | HAh#™ 357,285.62 0.28

9 | Ait 127,922,421.67 100.00

FE: BRAC A B S B i IR B A A E M (E

5. 2 WG HIREAT WL R EREAE

5.2.1 R & HRBEHERFE LTI RBABRERRAS

SRR AR

(L]

A7V 353

~uprE Oo)

5 HE S B P IHE (%)

A

Zz A} *$ A} % Al ?@‘j_k

KBk

il g b

3,042,572.00

2.39

o |O|W

LW WA N W & e
PR

R4

A EE

ALEIE . A EATIEEL

T Q| T m

A8 RO

p—

H AR S S BRI
55k

116,756,871.52

Rl

6,260,150.00

Ll

G 55 Ak 55l

BHERT T EANR 55k

KA ISR AFE ot i

JE RARSS  ABPEATHAR 55

A

DA TR

A RE MR

w|w|lo|w|olz|z|c|r]|—

e




TR HIE AR AT A8 5 BT GEIR BOIE T B R 2k 4 2022 457 4 R,

| 126,059,593.52 |

98.82 |

5.2.2 1 & BRI B AT WL R R A R R A &

SHERA: NRTTT

e

NS

K O

i JE 4 BT A LU (%)

K ML B b

R

fil| il

177,600.49

0.14

O |Q|w|»>

SN VAN WY N S
LSA4

fERTN 4

R FEEN

L@ O EATHEEOL

T Q|™|d™

eIk

—

H AR RS SRR

55k

31,352.90

0.02

il

Ll

LSRR 55 e 950

BEART AR 55k

14,302.69

0.01

KA IR AN AFE Bt B b

8,389.96

0.01

JE RS BRI LAb IR S5 M

A

PAAME 2 T AR

15,246.32

0.01

A RE AR

3,199.66

0.00

w|=|lo|w|o|z|z|c|®|=

27

Liey

At

250,092.02

0.20

5.2.3 R & HRIEAT WL REEBE R KB ERRA S
ARSI AR AR KRR AT OB B BER

5. 3 M HIARIL A FAMHE o 2 & B 195 P R/ HEFF ORI 42 R S B W A
5.3.1 IR EHIREBHB TEA R E SEEF = E A R DEF R T2 R E

Bz 4

SN NRMit
. , . b3 R IRE

e | REEARR IS e (B ~RME ) . .

Ebfl (%)

1 | 600570 TEAE T 250,288 10,126,652.48 7.94
2 | 002230 B R 302,449 9,929,400.67 7.78
3 1002410 JTERIR 154,107 9,238,714.65 7.24
4 | 600588 FH /W 2% 334,080 8,074,713.60 6.33
5 | 688111 KDY 30,174 7,980,721.26 6.26

87 50 3R 11 T



TR HIE AR AT A8 5 BT GEIR BOIE T B R 2k 4 2022 457 4 R,

6 | 300496 VRPN 53,200 5,335,960.00 4.18

7 | 300454 RAE MR 40,100 4,513,255.00 3.54

8 | 600845 EfG /A 97,210 4,355,008.00 3.41

9 | 002405 VY 2 B 393,900 4,340,778.00 3.40

10 | 600536 Hh [ A 64,740 3,776,284.20 2.96

5.3.2 G BIRBR B T A RUHE 5 ST F= 18 E L KA HEF B AT LB R
BHE

SHURAL. NRMIT

) o » L Aol | TR

75 i S ARG EEARR | HE OB _ TE
JB)
(%)

1 001301 i A RH 1,164 68,722.56 0.05

2 301269 LSNP 111 9,761.34 0.01

3 301239 it HR R} 139 9,685.52 0.01

4 301175 HH R LR 1,396 8,389.96 0.01

5 301301 N T W) 1,064 8,011.92 0.01

5. 4 & AR LS A DRI BFREA S
AIE G ARG WA RFFA B

5.5 & IR~ R HE 5 B B 3+H H BN R BT 4 s IR T 40
ARSI AR AR ARFFAT 67

5. 6 & IR A SO E o Fe e B 7= 1E LU R/ N RS BORT 42 B SCRRESR

BB 940

ARSI AR T AR ARFFAT B S FRIE SR

5. T &5 IR IR A SO E o Fe e B 19+E HUB /N ERR IR L4 S R B A

i

RIS ARG WRRFF AR

5. 8 5 IR A FMHEL 5 Ee e B LB /N R4S RO BT LA BGIE S 3 B 40
ARSI AR IR AR FFAT R

5.9 ME MR FEEH TR ZFHIL YA

5.9.1 i FH HIRA T S8 B AR AR B 18 oI5 2 B 4

%8 Ul 3L 11 ;T




T PR 2R A AE 5 BT IR BOIE 7 BB R < 2022 457 4 FRJEARs

ARSI AR IR ARFFAT BRI LT 5 20

5.9.2 AR S RE BRI RBREBOR

ARSI A AR I DORAR S RS B SR, DL OREDN H (1, EZRERRah L
A G IER IR BL 5 20 0 X B AU B (i, SERUVE B T A U AN e BT 4
Bor A 2 4 P PR H AT

5. 10 # & HIAR AR S B 1 B FUH 53 5 B 0L U A
5.10.1 A H FURH BB H BUK

I e S 5 RGP HER RN T A RAEHIGR TR G XS, A S ek R4 U
EHEN, DEMRMENEZER, EEIEHEUH IR R R RASBIEReR. £ EGUY
TR BE L, R BB 0 R BE MR T 83 i 55 1k, JF 7870 %578
UG VE S Wl PE R AR RSAE, S B ACE, TR, LR W
AL, PRSI B AR XU o

5.10.2 # & HIARA T 1 B 10 B B S5 S 2 B 4
ARSI AR WA ARFFATE G 1T 520

5.10.3 7 H#A E it #A 57 L B VP
RIS PR A BT 52,

5. 11 BB A AWME MHE
5.11.1
s WA RS F 0T AT T UESRBREL TR ® GIEZRARED 0022300 AMHARIESRH) KAT &
RARA PR E IR, AW gt Bl —F A2 B A FFETT. AT T,
WRAE 2022 422 A 18 H RAMIAHIRA T, ZIESREAT NR S S0 Tl A
B S BIREEER T SUE .
S PR RS 43 R U SRR (U . ARG TR G, ISR SR Fa, b
RAE I3 A48 08 RS T A A OV 2 W] BE 1 R

5.11.2
ARG AT+ 2 R A R AR E IR B 2, ARS8 # N MG
FFFE B SR S A ASE N BERE SEN o
5.11.3 HAth %% P2 H B
X VAN

bt
©
=il
H
-



TR HIE AR AT A8 5 BT GEIR BOIE T B R 2k 4 2022 457 4 R,

e S FK & ()

1| fEHRIES: 82,479.06
2| BUEE K 274,806.56
30| BRI

4 | MICRE

5 | MUHIEEK

6 | FAhRUCEK

7| HAk -
8 | &it 357,285.62

5.11.4 & JRIFFA BIAL TH O BT #8537 B 40
AT G AR T IR RFF AT AL T35 I ) e e 527

5.11.5 & B AR AT+ 48 B B AR IE 2 RR 1B I ) 4 B
5.11.5.1 & AR B & 5+ B = AL TE SRR 1B 0 35 B
AL AR S AR T BT B+ 42 B ST AR B 52 PR A 100
5.11.5.2 HAAR AR5 Al T 45 B 2E A A AE T 52 PR B 1 iUt B
SRR NIRRT

o . WIESZIREB I | HEE T = E | WIEZ R
RIS BREE ) st G | El (%) o
1 |301269 HERILK 9,761.34 0.01 | Bt sz fR
2 | 301239 it R o 9,685.52 0.01 | HrMeiiis 5z i
3 | 301175 HHRF PR OR 8,389.96 0.01 | Hr i sz R
4 | 301301 C T 8,011.92 0.01 | FrixiiiEsz R
§ 6 FHAEES MBS
Hfr: 4y
i 5 AR 2 A AL A0 156,977,729.00
i 2 B 1) 2 5 FR I 40 83,000,000.00
P Fi s A [A) & IBE Rl 3 i 69,000,000.00
T SR B AR AR B A (Ot yae/b LA"-"41 51)) -
i B A AR L A AU A 170,977,729.00

§$7 Z&BEANZHERREREALESHEN

7.1 & EHEARFHEESHFRINFHR

AN T A 2 e BN TiE I AT B8 e d BEAS IR T D

%10 10

G
=

\|

~




T PR 2R A AE 5 BT IR BOIE 7 BB R < 2022 457 4 FRJEARs

7.2 ZREEHENEHEARSRREAEET 5 AN
Al it S N ik e BN e s F I A BT R A S B 1052 B W A

§8 HANMHHER

8.1 FENXFHZR

v IR 23 B B 3 2 HUHE VS i B P R A =] LA
2+ HPERIES R B R 2 08 2 HHHE A R FPlE 4 22 5 BT TG e S 45058 k< i
DABELE

3. (BT PE AR R B TR R B S HR Ee F e A )
4, (HFE TR AR MRS 5 I IR PR SOE SR ST
5. (IR TPE AR B3 5 BT G IR B R e U 1)
6. LG IS BT BV,

8. 2 R
P B S P IR A )

Hodik: RYITE AR X VR KIE 7088 5

8.3 B =R
R AT R T R PR PR W) LR sk A, B R L [a] N B e e 4
A PR A F B

BREXN ARG WA SR, TEEARSEEARRESEHEER A,
RS L HLTE: 400-887-9555
M4k: http://www. cmfchina. com

A SEHARAA
2023441 H 18 H

o1l o o1l |



	§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


