FE IR 1000 HE5R KSR 5 BRI
e BOEERIE R4 2023 4R 2 BERE

& =

2023 ££ 06 A 30 H

HEEHAN: HRELSEHAFRAF
HETEEN: RIS ERAF
EHHBEBA: 202347 H 20 H



AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

§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

BEFENT RIEFRHAERAFREARESSFRME, T20234F7H19HEXTA
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 WIE 2023 44 H 1 Hifg% 6 H 30 Hik.

|

§ 2 H& Mt

FEE TR FET HAIE 1000 H58 5 0% ETF
% 4 TR 1000ETF %5

B4 ARG 159680

oA 159680

e (Y 2 o BT

A RAMH 2022 4E 11 A 18 H

s AR IE S M HUAET | 285,438,087.00 13

A FE G E R R T VE S A IR R AR LR, Gl A
By B 3G 2 5L S LR v 2 [R] Y I 25 R B O 5 P 46
SHEARHE 0.35%, FARERRZEANEIT 6.5%, R /73R SCHH>
FEAR I FR BN SR I, SR AL B8 7 I R 1

B H br

ANFE R RO SR S, FEAR (118 K0 Z2 AL 1 Bk b XA T
MV E B LA B A AT B AR, A A ] PRI R 2 A A
B S FIREGE R A FE B £ v A

) A G Ho A T AL B SRS R A BRI RNG . BUOR T
TR MBI ERNE . B SCRRIESR BT SRIG . 5 5 Rl BT e AU IE
I3 AL 5 SR . AFFE SRR BB SR

I g I fiE 1000 F550 2%

[ AT B TR, UV 28 K BUA R A 5 T 520
o GRS ES.

R EmA AR IS A R A A

S EEA IR IR A B A )

810312 0t




AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

§ 3 EEMSEIANESFERI

3.1 XFEMEER

Hhr: ARt

ESt JlEas N WY (202344 A1 H—20234F 6 H 30 H)

LA O SEIR 169,412.73
2 ASAF -3,975,315.18
3BT 3515 4 A B A R ) -0.0159
A AR TG Tl 300,538,170.77
S IR IE S B 1.0529

e 1 ERESNSHRR A B R NN EAL 53 G IRA, ThASRAE SEhriiat
KV EART oy

2. AW C LI R IRFE A WIRLE WO . Bt AU CR &2 e fir 22 sh i
i) FHBRAH G 5% A FBRELB3 2% 5 (KRB, AT D9 A ) O se B e in A 28 fe
A .

3.2 EEHERI
3.2.1 ARG IIE S M BUFE N K FR KIS FNL S B W 38 #R i LR

iy | DRPER gy | UBTHEE
B Dl | g | O | il | 00 | @@
® 2@
TE=ZAH -1.83% 0.89% -3.98% 0.92% 2.15% | -0.03%
T FESNNH 9.95% 0.86% 5.10% 0.89% 4.85% | -0.03%
iizzz 5.29% 0.86% -1.67% 0.89% 6.96% | -0.03%

322 BEEFFRAMURES RHFEE KRR LI E R LS B AR
MR LR




AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

BESPIUE 1000838 SEMR ETF E2iH#EIN K RSB R L A W s R h e £ S

10.00%
8.00%
6.00%
4.00%
2.00%

0.00% =

-2.00%
-4.00%
-6.00%
-8.00%

XL

/)
|I I'. /\f\k/ll n

l

wwl/ \

AL M

2022-11-18

2022-11-29
2022-12-10

2022-12-21
2023-01-01
2023-01-12

2023-01-23
2023-02-03
2023-02-14

2023-02-25
2023-03-08

2023-03-19
2023-03-30
2023-04-10
2023-04-21
2023-05-02
2023-05-13
2023-05-24
2023-08-04
2023-08-17
2023-08-30

| — B ELO0OIER RIS ETFRIENHCE — HBAFIEL000NRRRRETF Rt AR s

Ee AFREAEFET 2022 4 11 A 18 HAER, HEAMEWIARZE S RFE —F; HESNK

SLHE 6 A AN,

O A RN % T 5T B R A A R 2 E

§4 BEARE

4.1 RE&E2H (RESLIEN)

w4

HR %%

EAEE R EEH
HR

EZF
Mol

IR H 3

EAERH

FR

!

EF

A
ez
e

2022411
H 18 H

17

B, EH¥mL, FRM. 2006 40 A3H
HEESEHERAR, AR XRE
AR BB AT UM AR B A
SIRTI. MR AIEEE, FEEMATTAH
RS SRl TR RS TE,

AT R ERE 100 FREGES R A4
IRV 7 80 22 5 B TR AR HOIE SR 5 Bt
4. FERE LR 9 80 58 5 P A5
BOUFF I RS S WIEE T
BAEEFL(TMT)50 28 5 B4 i 45 3
IEARR RIS FRRIE R TE B
FA(TMT)50 22 5y BT I e 20k 75 4%
RS FHR U SR
EIRBOER IS (LOP). AT el
W45 50 FRECIFEZFF 7 H 4 A8 7 e AR
WRERFEHIY PR R4 R

i

~




AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

IERRATHR B FAE R A HwE
IEAEY R R SR R R 4. W
P HHOIE B FR B PO SR 1 T A 4.
R A 2 A ISR TR TG B VR A B 2
ER G FHTIV 2 OB S I S AR
FITEHEE . HRBE G ARS8
WEFF B4 HHRVIR 300 HY 9 SR mS
LTI BGOSR R R 4. i
HHEERAT AH gL 52 5 B i fe
AR RE S ELT, DUTENK
IS ) Ak s e R A e i B B
MUEH R RS HEFR 300 R
SRANER R A4 . R R 1000 53
WERAIE SRS 4. FHR HE 500 R
B R AR B S . H R R LR
GG BOE R 1 3 4. R
HHIE 500 S5 A B i A5 o AR I 1 9 0
G AR AUE R FE BB UE SR
B4 R HUELLRIAL 5 B T 2
IEAF R GBS . R HIE 800
ARG SR AUE SR B 4 . I E
1000 3458 5w 22 5 B AR A 0IE 5 1%
PHEE . W IERIT AH MRS
5y BUFF T FE HIOUE F7 45 0% 35 4 it Xk
IS EE,

2022 4 11
18 H

B, Wit. 2014 £ 7 HMABEEEE
HA PRA m B AR B, EGAE ETF & 51
DI A Y VN 5 =4 A5 g L LS T
DT R R 4 e 4.
2 g R B SR A B A A . R R
1000 FEHIGHAUE RIS . X
M LA BT R S B ke IR SR Bt
B4, HEREGFIUEF R TS
AT HHIE 1000 3 56 RIS AL 5 TR lGRF
BOUF AR RS . R LR A SR
WRFEEHEZH,

E: 1L AReEEEeEEIMER ANV AR G ERANH, FEEeaERER H L
Lk o BN EAE D AR MRS BUER RER At CERD HIY,

2+ MEFFMLAERTFEAAEE AT EIEE & GEREeLENWES. BH. sREH
NG BN G BE B IMED) o UETR ML N 539 BRI R AR R E

4. 2 BEANRE P A S EESEERMFEHB KA




FHR HHIE 1000 35 s 52 7 BT iR BOIE SR $ 2E 4r 2023 SF 5 2 RS

SEEHENEY]: RGN, AEEE BN (hie N RIDAEHIE S5 g5t
S5« (RTFFERIE R R R G EHINE) S5 FTEHE RN L % TSt o U AR 2
PAR AT G 12 5 R A B b SR A8, A SAE M B 5 i R 087 B A
P 5™, AR AR AR I ATSE T, e RA NEORERF 2t ARG, He
BERAREEGI, EREERERE AN EIAT N, R E UL Es
FAEAE MR I A R RLE o

4.3 A VPG ETUH
4.3.1 ATV 5 H EKIPATIEDR

He G N QL GE T8 B T AR B SRR, RS B R AL A A AT R
WRFN = FGEHNEI T A A ad SR vEs Rk e, il € WA Y 25 200 B o
YRRy o FEEEHAINA A BRRPR L, MR RERE RS, SRAGEHE
BB TR I ST AR K 7y, SRS R PAERBGEE A AT LA E sk, e
BURR A 75 E ™ M A s AL RE PP o R BN ST TR 18] W B T R R 50T
T8 AEBEBEIT TR T AAFAE S B AL A T A 211 il

4.3.2 REZHATAKIEHULH

R EHNHEERARRRA S Z B R B RS, MR EA LT
Zy MR 2 50328 ) T/) I S 10 52 o o A PRI 30 8 4 5 PR 95 8 Smes et s 2 5% 75 i A AR i 1R H
285y, SEeE B NZORM KRR A G2 R MR SRS, IRl R&E, Sl
RAGEIF R LE AT BB I AL 5 55 B ob

AR, ARSI 5 Y7L AR SGE AR e R AT R R AT
NEFTABRAE S50 5 P ATE 50 R H A5 5 B 1R 330 58 5y Bl i e
2 H RS R SBIAE S A 12 1, Forh 9 YONHRT Ha 80 A & PR 58 S 75 22T R A
SRIFIAE Gy s 3 IRAN ) 3k < 20 BHAE, P AR 35 < DR 08 SR AN RV T A AL AR A A2 B o AT SHT N
AR T RSB A 2 55 FIF| 2 4k 1) 5K 38 S AT N o

4. 4 MEBNE SR T IRIEAIBIES T

AN, KANE RIS A ERRE AL, DR BEART RS G, X —EfRE
FIREFNTE M ST 2R S, R AR AR R A AR,
P S e SR 3 2 VS s A DS R A e B M s R 772 P W A T = I R DN A [
PRIA G R APEAR A IRIAS SR FE R AT 3 AT T S ko RT3 SR K 4R il B N 8 REAE —
FRGESIT ML, B NIERE N B S DML SIS RIB B, TR SR [H) ik [ 2%
MR = AT 5 BRI AR IR BN RYEEAN, i BRI E A T

%5 7312 0



AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

LeBUR 055 MU I8 SRR SR e 25 8 3 H A T S AR (B AP B, AhBEIT 377 35
HXE S, FATIEAT TR BN HBOR. HIE 1000 F5 i T i E AR f /N, B i
K, FETI AT BOTRES A A AR L.

JEHE R L, BERMiE A AT RESUR G Hr B o, 3 58 Al RE & ik AL,
Xt W A R DA IR M S R AT b e AN T BEAT BT B«

SRS I T IR, 77 A SRR AR 1000 FREIN T 5N R EA I M I XIS FAIC, T ZLT
WA, ANHEAT RS 2% 8 DY 7 it S BRCE DL AR A 2

4.5 MEHNESKNL SR

WA AN, AREESHEUFE IR A1, 83%, [FIHLSTEAERS K2 -3, 98%.

4. 6 MEHINEESRA ANHERE & T E TG 3

WG, AR RS A T H MBS 03 A NCE A — 0 AN
B WA T LTI TSI

§5 WEHAWME

5. 1 ERES T HEHMR

B TiH e Oo) R B I LB (%)

1 | Bt 294,634,368.63 96.35

Hor, e 294,634,368.63 96.35

FE

[ 5 Wit 5 %

Hrp: i

B SCRFIESE

4 | R

SERIAT A AR TR

6 | EARE T

Forpre SCIKr QIR AR SN R 5

S e
7| BT E A AT e A 6,087,058.66 1.99
HAh 5= 5,089,042.98 1.66
9 | &it 305,810,470.27 100.00

TE: AL A R B BT I W] IR B AN (A 1

5. 2 MEHIRILAT WA RPBRERFEAS




AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

5.2.1 |WEHIRIBHERE TSI REFABERRAS

SHRL: NRTT

45 A5 ARME o) i 5 4 R 7 1HE L B (%)
A VSN NN SR\ 4 872,828.00 0.29
B P4 5,896,203.00 1.96
C il g . 166,263,833.01 55.32
CIVANEE AN /S WS e Y 1
D - 6,742,110.00 2.24
E #H 4,793,017.00 1.59
F R Z 7,491,793.00 2.49
G LIS CAEFTERBOL 5,124,062.00 1.70
H A fE ol - -
™ . = ;
I ;i%éfﬁ”‘ HAEAE BRI 30,322,162.00 10.09
J SRl 7,347,781.30 2.44
K S el 5,848,468.00 1.95
L R GG 25 B 55l 1,879,331.10 0.63
M | BRI R S5 - -
N IKF . FREEAN A S R 799,261.00 0.27
0 JE RS « ABEEANHA AR 55l - -
p HE - -
Q PARSTAE - -
R Ak AR E AR R 5,261,374.00 1.75
S b - -
it 248,642,223 .41 82.73

5.2.2 EHRBRBBRIATW A RAFARER T A S

SRR NIRRT

N 1725 ARME GO 7 JE 4 B P 1B AT (%)
A ySSN  N NiR 4 927,485.00 0.31
B P4 2,948,102.38 0.98
C b e4 28,008,631.12 9.32
CEWA NI W NI /S Wi &) e |
D R 565,119.47 0.19
E et 4 889,901.73 0.30
F it MZ 1,546,694.51 0.51
G B i e T TN 4 - -
H {15 A - -
I &R BAEAE BRIk 6.163.060.21 505
k.
J A4 1,869,330.00 0.62
K S ik - -
L FH BT 25 i 55l - -




AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

M BHEFFEANE AR S5 7,991.53 0.00
N IR ISR 28 18 it B 71,379.87 0.02
0 JE AR SS  ABBERN AT AR 25 833,796.00 0.28
p HE - -
Q A2 TAE 22,854.40 0.01
R Ak R E AR R 2,137,799.00 0.71
S oy - -

At 45,992,145.22 15.30

5.2.3 WEHIREAT WA RPBEER AR T AE

ARSI G ARG AR R A M OB BB SR

5. 3 MEARIZ A FOMME o 2 & 7138 LI R/ N HEFF T+ 42 R SRR B 40
5.3.1 MEFRRIGHIF I A SO E G 2 S FHE H BN 8T+ 42 R

e g
S@pa: ARt
e | mEmKE | mEsk | MR B | ArhE G | e P
Eefs (%)
1 | 300827 LREHRA 85,982 3,099,651.10 1.03
2 | 300206 R #% 202,600 3,055,208.00 1.02
3 | 002698 TR S B 7y 174,300 3,048,507.00 1.01
4 1301015 HEZ 108,700 3,017,512.00 1.00
5 002017 ERETIRE 229,350 3,006,778.50 1.00
6 | 002737 L P 122,000 2,969,480.00 0.99
7 | 300777 W TR 62,700 2,963,202.00 0.99
8 | 600583 W A2 501,400 2,933,190.00 0.98
9 | 603983 AR AR 90,600 2,930,910.00 0.98
10 | 600185 % 713 426,100 2,923,046.00 0.97
5.3.2 MEBRPFRB TR A M E GBS T 7= 5E A/ NEF IR A2 IRE
Era g
S@pAL: NIRRT
RS
e Ji ZEARHS J 5 A R HE (B ARME o) 1 L
(%)
1 000423 RGNS 59,000 3,153,550.00 1.05
2 300533 KX 2% 52,850 2,640,386.00 0.88
3 300423 SR 132,200 1,615,484.00 0.54
4 002992 F IR 25,100 1,563,228.00 0.52
5 688560 HH el BT i 54,793 1,522,697.47 0.51

5. 4 MERE WA RN GEHFB R A

% 8 312 1T




FAR HIIE 1000 3658 50 22 5 T FF IR IR SOE 4% 7 2 4 2023 4R258 2 RS

ARG WIRARFFA 7.

5. 5 MEHARIE A RMME G 2 & F 13+ E Le I R/ HER BT LA B R B 40
AF EAIR G AR ARFFA 67

5. 6 W& AR A RME b2 B 8 LB/ BIRT 48 3 SCRFESS
BRI

AT AR AR AR RFAT B SCRFIE SR

5. T HEHRIEA RME S E ST FE LB RN FRIT LA SRR EHA
48

ARGAMERARFFA SR

5. 8 W FHHARIL A FME o5 F G T 3E LB /N HREAS BB TL48 AIE B B3 B 48
AFe G AR AR ARFFERUE.

5.9 MEHIARAR SR BRI ALY
5.9.1 ] FHIRA S BB I AR KR @A 15 2 B 40
AIEEAMR T AR R FAT AR T 520

5.9.2 FE SR B IR BB BOUR

A B B PR ST SRR XU B0 SR, LSRG H (), S PR SN PEAT
A2 G E R S B 2o S PR B BETE S T R RS SR AL A K
i 2 O £

5. 10 5 FAR A2 S4B 19 B GO 532 5 1% L v A

5.10.1 A< ERA R T BOR
KIS 5 EGUR IR TR AN 1A 8RR 27 T 1 RGENE RGBS AR KU
EREN, DERAERNFZEEN, &EEHEGHRESREHGBESE. F B
Trd AR, RS GE S M A BRI ZE T B i S R W, IR R E
TR USRS 1« BN SRR, I AL E, AT, LR GRA AT

AW, BRI T 20 A 1 2 A UG

5.10.2 G HIR AT S 7 5 B B 137 & 4R 25 B 40

#
Nej
b=
H
©
b=



FAR HIIE 1000 3658 50 22 5 T FF IR IR SOE 4% 7 2 4 2023 4R258 2 RS

AIE G AR WIRAR R E G554

5.10.3 A 31 B R R BE VAN
AR AR WA BRI EZ.

5. 11 BB A A MHE
5.11.1

et BP9 JE e B B AT T A2 RS R TR GIEFRAS 600583)  BRFRACAS GIEFRAR
5 300206) AP HABUEIFIRAT EARRA L I ER I IR ME, DAAERSHE HiT—F A
ZR AT BT TR

1. g TR GIEZ#4RAS 600583)

RYE 2023 £ 1 7 18 HEAHIM KA, ZIEFHR LT NRRMKIEBATIR ST M Mt
FALAE VA TR

2. HIRAES GIEFRARAD 300206)

HRAE 2023 4E 3 A 31 HRAMIM AT, ZIESRRAT ARSI IS M YT i A e
B T FE B BRI AL LAY K

X ERUE SR R R R U AR SONTREC RS, IR RIR sk, &

TR (5 55 PR SRR 45 G AH VB RN 2 7] 1 BE (R 3K

5.11.2
ARIEGH TR+ 2R R A B RS G R E R &I R, A48 NS
R AR SR AR ZE A 205 N E B SE N
5.11.3 HABBEF=HI
SN NRTIT

pu
din

K s O

1 HARIES 1,756,434.92

NSCTE S ER 3,332,608.06

PYSCBEA

ISz S

2T TR

Hopth S YGR

HoAh

XA [N | W N~

f=ann 5,089,042.98

5.11.4 R EHIRIFH KL T 7 B 0 w] 3% #5255 A 40
AT AR IR ARFFAT A+ F B P 3 555

%10 71 FH12 ;|




AR HHIIE 1000 35 5 52 5 BTGB BOE SR B 2R 6 2023 4R350 2 FRJEAh

5.11.5 R & WK AT+ B = P AR T Z IR AL H Ui B
5.11.5.1 5 HIRBEB BRI+ B E A AETEZ R LK 3
AR TE G AR AR S GRS T 42 IR T AN AEAE LI 52 PR P 1 0L o

5.11.5.2 FARFIRIBHR BT FL48 BB AV 52 BR B 1 A 1 B
AN G AR A W AR FRAR A58 1 T 42 JIR B TR AN AEAE VAL 3 52 PR PR A% I

§ 6 JHHAZESHHR

AL
e B AT A 0 i 276,438,087.00
e A 1] k5 5 B U 3 251 213,000,000.00
m.ﬁ%%%@%‘@ B2 1] 47> i 204,000,000.00
5 WA R SR 2 R S A (o Eiyek /> P-4 51) -
5 B A AR R A B A 285,438,087.00

§$7 ZEEEANBHEEREREAZEEEN

7.1 B&EEAFHEESHHRINIER

At S A B <A BN Tois F A B e BB A R e R O

7.2 ZSEHENZHBERRERRAR S5 A
ASH I BN TR 18 [ B e I AN IR B 32 5 A

§8 BAENMFHEF

8.1 FENXMHER

v RIS R B
2 RIS B B D
BB WAL A
(HHTE HHIIE 1000 185 A A2 5 ROTGTRHOE R R B R e G F)D
(HHTE FHIIE 1000 185 HEms A2 5 ROT IGTR HOE TR R S FE 0
CHHR HHAIE 1000 152 HE0EAZ 5 ROT I TR HOE S R SR SR M 15D
HE B S TR ELIE .

S T T 7 A AT PR A D (0 SO
HEAEFH R PR 1000 3 55 SRNK A8 5 RF TR BOIEZ7 405t

pisy =
W o

w
Y]

()] (@3] W
P P P

11 7 12 m




FETE HIE 1000 3858 58 1% 28 &) BT GRAR BOE R 5 0 36 4 2023 4R35 2 REH

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
2023 %7 H 20 H

2

%12 7312 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


