IR IEIRE 7R BRI

512

1

ARIRBOEHF BT TS 2022 F3

=

2022403 A 31 H

HEBEN: HRESEHEERAA
EEREN: BEIEHROERAF
EHBER: 202244 A 21 H



THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

§1 EERR

B NI) FEF2 JHE FOREA I TR B B B8 = IR R EE K
B, RSN LSRR T R S R A AN T B T AT

BEEFE NEGIERROARA AR ARES S FRME, 7202244720 HEK T A
WE T S IR bR A R HEMEF AR, RIEERABRAAERRILE. &
SRR Bl B

B4 IR W AUSEAE L B R ST 0 RS AR B, (B RIE RS —
E ] o

BRI SOFARE KRR I B KK, $ 515 7R AR5 RS 1 LA 41
Bl B A S R S A

PR I 55 FORER G T

AR HIE 2022 451 H 20 H GEEAFRAME) #2523 A 31 Hik.

§ 2 FEE M

AL AR L SR 2 3k ETF
Iy N TR (e
e 517550
A 517550
Y (R LTI R
EaaFAEMH 2022 41 H 20 H
35 AR I &t B 41,417,367.00 4
N S PR AR IR B, 18 SRR B 25 AR PR A 22 1 B
BB HAR .

ANHe RN e A A B 58 A MRS IR 98 B i) it 75
RS A I S I EE B A FFAR AR K55
J Ay 7 I AU R AR Bl 3E AT AR LR o (E £E DAL RF IR I T
TSR TOIRE SRR TR IR B IR0, e B
N ATR OB 176 1 57 5 AR 78 A P At AR e B 4
ARIE 2 AL GBS, UK B B B AR 1 78 A
B g HI. R RAEART: (1D EEEA RS
(2) WRHHREBUR FF R E ™ AL (3) IRHI4REL
PRI ERAR TR IS R (4D A 8 s J7 AT P A e
K (5) PRIEEURA FFIR KB E s (6) dRifTE
G il DR R AR AR s () oAty RT R ™ 2 R ) A I < R
PREFE RO & B R A 55

AT FoAth 32 BB SRS RS U IR BTG . TR

810 3k 12 0T




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

5t AT S 7 BT SR s B 7 SR UE 43 5 S
T2E AL BB SRS . AR SR BE SR . 2 5 R A e i
IHEAETF H A 55 S

b & bk

HEPBEERHE PO Sk I8 8 CANRTD Wi

PRS2 AL 2 R

AT g TR YA <, FLTUYICER K FIUYI XU 7 v
ThimMEe S Rmiinike.

ARHe SN A A BB IR T R MO 8, SR e s R Al
SRS BRI AR (K148 B R B, XS YA 5 5 -5 AR (K145 £k
FITARAE ) T 3721 P RS R L AR AL o

ARG TR T I ACEAR R, 2 I @ HL
NI BRI EE LA AE B A
SRR R, ELAE S I T 37 B BB R R KU
GBI SAT T+0 BIFEAZ 5, AN A BB ki
BRI, HE B T RE R I L A B g B A U
)y VEFR R GEAES) AT REX 3k < 45 B A o 3 ol
TR BB ML T A2 5y H AN B3 AT B8 A KUz (2
WHIT T B BAR TG T, AOEAREIEF AL S, #
IANRE S S, ATRE R B P S 4%,

HE

AL

R ST HARA A

i A
HEFEEN

[ S UESR B A PR 2 7]

V. ARGl DR © O ETF PR

§ 3 EEMFIEIINESHERI

3.1 EEM 58

Bfr: N

FEWM FFa bR 2022 £ 1 H 20 H(ESA R4 H)-2022 4 3 H 31 H

1A B S Bl as -5,690,519.16
2. BRI -12,870,354.05
3T 35 35 G BUAS A1 -0.1591
4 MR & T i E 33,742,892.13
5 AR 0 B E 0.8147

Ee: 1y ERESWSHRIE AR AL 5 3 G AT, T AT Sehriiat

KPR T P 57

2. AT PUMCATEIE AR RO, BERRIRE . B AN OF & 4 S i 28l
5) FIRAN K SR G O A A, AR A A9 EL SEBUCRR I LA 30928 o i A s 2
3. AMGARFT 2022 4 1 1 20 ARG BE AR SIS RO R

3.2 e ERI

3.2.1 A H HIE S M BUFEE R L5 RIS B S el 2 1 H g

%2 0 3k12 0T




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

X ETEE e | BB
WAAESE | gt |
M B K@ KR bl 2 @&§$® HERHFR | O-6 | @-@
@) HEE®
Q%é‘z\ﬁﬁ 0 ) 0 0 0 0
AR % A -18.53% 2.18% -17.34% 2.38% | -1.19% | -0.20%
322 BEESAFAMURES RiHFEM KR ) K5 R LSt L ik
o R A LR
AU IR B TR SR ETF 2R EIG K R 5 E DIV AR L B B W 28 ZRA [ 5P 7E
x|
3.00%{[
0.00%
-3.00%
-6.00%
-9.00%
-12.00%
-15.00%
-18.00%
-21.00%
-24.00%
-27.00%
& ¥ &8 8 8 83 9% 5 &8 & & 8 38 3 5 & L8838
T S T T T I T I T I T B o
© @ o ©o 9o ©o o o o o o o 9o o o 9 Qo9
(%] ] ] ] ] (%] ] (%] ] (%] ] ] (%] ] (%] ] [ I o
o™ ] o™l ] o™l o™ o™l o™ ] o™ ] o™l o™ o™l o™ ] [ )
(=] (] (] (] (] (=] (] (=] (] (=] (] (] (=] (] (=] (] o O O
o™ [ o] [ o] o™ o] o™ [ o™ [ o] o™ o] o™ [ [o I )
7

‘— FBREPIE SRR ERETF RTINS — AP REREKETF 2R b

e ARG AT 20224 1 H 20 HAER, #EARRE YIRS BOLARMW —F; HEERL
FE 6 N H WONEGI, BRI IR S O R 45 5

§4 BHEARE

4.1 LB (REEZLE/NA) FHh

wa | W

%

EARE GRS g2
IR

IR H 3

B A H

L%
JIx
G

B

VroRig |

A

A

2022 4F 1
H20H

BB

2, fit. 2013 E 7 AN ZRAGE M
BRI R A\ TAE, [EEHmE s 2015
SEMAHR RS ERERA R BT
B, BRI EHES AT, PR, EK
W, BT 7 DI A= P 12 25 4R 2 0IE
AR % 80 52 5 R FF i =X
TRBOE RIS s E
A-H50 fe8AHIE R4 % 4 (LOF).

%3 0 k12 ;T




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

7 EUETH 2% 80 22 &) B IF IR BOIE 77 45
WG & AR PR R AT
SRR BT R 5 . fH R
TSGR AR BRI SR e B e . 0
HAIE ) SR B0 Sk A2 5 T TR AL
IR By TR PR 2R BT 4
A AT BOIE - 3 B a4 . 0
HHAIEAE PR T A 5 BT I R 20E
IR R G a .

E: L ARSHEERSEHEIERANAAREGRAENH, FERELIEERH L
Lk 2B SR H O A RS BE R e A S (B B

2+ UEFF MV AERRTHSRARHEE AT AL 2 GIEZR O N R BERE B B M) oG THIES:
| NARAE S EPS e

4.2 BE ANRE RN A E SN FE B3

HEEHNFEY: RGN, AREEE BN (A N RSO RS 5 58 2
SE) « (ATFPHERIES R R RSB E PINE) S50 FRIF RIS & ISt A 0 (R0 E
PARAIE )k 5 [R) A5 S ik AP I 2058, AN WSS F . B3 5o IR 0 A BEAE
FIZE G50, 2P KRS ITATER T, e A NBOR BRI . ARk, &
BAFBARGIRE M, I F A AF R AT . e i) REH RSB E R 617
FAEHEI LI & A I HIE -

4.3 AP BE DY
4.3.1 AP Gl B PAT B

AN O S B e IO AT VE A U SRR, TR BOA LA S A
VRN, 3 SB BN T A A IG5 I AR A% 3tk PR A ST
WP FERE . JEA A BN G @A IR ZRACR I, W R A & BT SRR
BT AR AR BT RISy, BOR 24 4 BIERTRGE B AT BL [ s, i R
LB A 75 2 3 Tk PR SRR o B B N (O R DI T R 1 P B A 5 R L 9T
T AR SR T AN 26 S BT B A AT £ 1o L

4.32 REIZHTHRRELHHH

BB HAER A R SRR S Z AR H R A S, PRSI RE S S A AT
Gy AR 2 B3k i) 7] H B 1 52 5 o W DR 15058 2 5 1) 5 % S e e sl 2 25 5 2 2 PR T H
(52 5y, e PNEOR AR B A A 2 PR Bt O Sk, JFRfFIl e, T aikRE
FRARELIR B L B BEAT 32 58 L& SRR A

%4 0 3R 12 ;T




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

ARG I, A4 S TR 5 7 b HE AR S B . B4 ) (07 6B SR 34T
NG A 250058 5 A TE B0 8 H IR 17158 5 RS 50 1 81 158 5 Bt il 1% 35
MH RS R ST R AT Sk, R R R B T L i S R T T R
RS Sy o s AP R BRI ]R8 SR A 28 5 AR 5% 10 B K 3 8 S AT A .

4. 4 ) 55 B N E ST KR FB/ES T

MATMR T, 2022 S5 =, ARATESARE, B BEET. K
B KL B UORHEAT AR BRI K o ACK: 45 1 B k48 HOh ey HE IRV 200 Sk AR B
I R 17. 34%.

WEIAN, RESEL ERES, GMAERFE 9T/ A MK, FEATERT A EEHE )
BRIEE
4.5 R H A ES KNSRI

WA IAN, RIS A E KA N-18. 53%, FEIAML ST HER K A 17, 34%.

4.6 W EHNESHFE NERES T HEME VN

AK4H 2022 92 A 14 HE 2022 4F 3 H 31 HAAEES: A T/EH RS HE =R E K
THT I THIB .

§5 BMEAHEHRE

5.1 REMAREGH=HEHR

it i H e (o) R B B M LB (%)

1| B 32,395,921.49 94.11

Horp, pg2E 32,395,921.49 94.11

2 | HeE®

[ 52 Wit #5 %

Hrp: fiF

i RS

4 | AR

ERLATA AR

FNIRE B

b K IRl AR SN R 5

SRl B

7 | HRATIERN G H & e at 1,828,453.35 5.31

Hoph % r= 197,327.39 0.57




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

| o | &t | 34,421,702.23 | 100.00 |
e Ly BeAR B SRR T I ] R B AR A B A

2. RGP i i s B I RS 2 WL BT s I S AN I T 13, 348, 458. 22 JG, 15
R L5 E LB 39. 56%.

5. 2 B HIARIATIL 0 R E SRR AS

5.2.1 | E W RIBHEBRE BT R RABRER R A&

SHERAL: AR
AN 175 ARME Co) o B 4 U P i E AR (%)
A VSO N N1 4 1,401,264.00 4.15
B Kk - -
C il &b 16,120,942.60 47.78
CIWA NI W N /S Wi &) e Yy |
VA
N4 - -
e N E 44,404.00 0.13
I SAEFIEEL
15 Aol
SN N/ Y SE ¥ N
Al
Gl
S5 H =l - .
FHL ST AN 55 ik 55l 1,380,708.00 4.09
BEEEH A A AR S5k -
IKFI P 8 e it A
S RRS  AEHAH AR AR 55
BE 89,760.00 0.27
PR STAE
AL AR E AR R

LiE

&t 19,037,078.60 56.42

5.2.2 | ERBRB R AT R R AR ER R A&

w)

T Q[ |m

—

v mlo|v|oz|z |- |~ |-

SHEL: NRIT

A5 1725 ARME o) o 5 4 W P A E AT (%)
A VSO N QA - -
B Kk -
C il & b 10,384.67 0.03
b I #07. RAR SoKAE =R

AR
E et 4




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

HERAE G

ALl AT

T |Q |™

A R Ol

—

5l

F AR AN SRR

xRl

L =l

AL ST R 55 iR 55k

BHEEWT TR B R S5

KA ISR o 3R i B ALY

JE BRIk S5« AEBAI LA R 55l

#aE

BAFH ST AE

S R E AR SR

v zlol|vlo|z|z|C|R]|—

7
ZRE

it

10,384.67

0.03

5.2.3 R G MR ROBREBRRKERTAS

SAERAL: AR TTT

17251 ARMNE (ANR ) i B T B H ] (%)
G - .
Ak H AT 9 6,504,878.47 19.28
H 5 2 3,366,510.63 9.98
4xfil
PR IT ORfi
Tk 1,749,591.87 5.19
ERSESTN 1,727,477.25 5.12
JEA4
55 e
e 4 - -
it 13,348,458.22 39.56

v DL ISR A ERAT ML 2 2br v (GICS) &

5. 3 I & WKL A FOHHE 5 S F 7 1#E LLFI RN HERR AT T4 B R4 B B
5.3.1 i HIRTGHER 12 A S E 5 Z S F 138 IR/ M HEF BRI +42 B

B % BE 4
Swips. NRMT
. ” . S S A G RatE |-
B | BRER I 22 44 T HE OB NRME GED .
Lefs (%)
600519 mMFE 1,900 3,266,100.00 9.68
2 | 03690 EH-w 21,900 2,763,630.12 8.19




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

3 | 000858 AR 16,800 2,605,008.00 7.72
4 | 000333 F I EE A 42,100 2,399,700.00 7.11
5 | 00669 IR 17,000 1,749,591.87 5.19
6 | 01810 INKEEA]-W 152,800 1,727,477.25 5.12
7 | 600887 Cauliihy 44,000 1,623,160.00 4.81
8 | 601888 Hh [ A 8,400 1,380,708.00 4.09
9 | 002714 WG Ay 22,800 1,296,408.00 3.84
10 | 02331 = 23,500 1,288,370.49 3.82
5.3.2 & FIRPRB T 2 A RYHE 5 BEE T 58 BN PR T L8 IR =
5t a LK

SHERAL: AR

) . | snpm | EERE

T Ji% ZEARAG Ji% 5% 44 e (B (%) 1E e
(%)
1 603051 J& 1L A 191 10,384.67 0.03

5. 4 & HARIEFF W MR RFR R A S
AIE AR A RFFA 67

5.5 1R & IR A B S ES T HE B RN RS AT LA s R R A
AIEEAMR A AR RFA 67

5. 6 1R HHIRIE A S E 5 & T #E LB NERE BIRT 42 B SCRRIESS

BEAEA

AT G AR IR RS A B SCFFIETR -

5. 7 I EHIREZ A M EH 5 EERFELL BN T L4 RER B EN

|

AREGAREMRRFERER.

5. 8 R B IR A AW E SRS T HE I RN RS BT LA BGER F A
AT G A AR R FFAT B

5.9 M HHIRA RSB FRIB I 5 1B 0L i
5.9.1 5 IR A Z S R BB S R A5 28 A

RIS ARG WARAR A AR &4

% 8 WU 3t 12 7T




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

5.9.2 & F & BB R BRI BB BUR

A G BB A S0 SR A S R R S0 OB ORA A FL A, B PRI B A
SE G TERRI AR WIB & 20 o IR IR PRI BT BE T, SBLE T l 470 RU R EC5 BE 25 X,
i RF R F 11

5. 10 R & I AR AF S 1 Bt 10 B 6348 5232 2 L v A

5.10.1 A3 H S # R B BT BUR

AFE S 5 5 [ G I R T B 5 T IAI0 2 GetE XU, A3 Sof AR U
GHEN, LI HMRME I E R, SIS E SO SR B S B ERCR . fEE
Pk Reh, S GBI 2 MAG R R 0TS R, 7% R
BRI BUCRR P TRANTE B XS, B W B, AT RO, LU A
I, AR 24 B R o

5.10.2 i 7 JA R AHE &4 B i B Y B2 5 A4 2 B 4
AFE G AR IR AR EH G520,

5.10.3 7= 3 E {38 B8 B 5 PP
AL AMAWIARFH BN AL,

5. 11 | EAH ARG ME
5.11.1

T A 2 e BB AT AR TR I RAT ERR AR E WIS &, AR G
H H AT — N ZBIATTHEST. AT

511.2
ARHE G BTN AT A0 SR B S B B R E I W I 2 e, A B BN A B
AL b BRI N EFE RN

5.11.3 HAth ¥ P14 Bk
SAERAL: AR

F5 R &8 )

1 17 HARIE 4 197,327.39
2| MYGESIEF K

3| M

4 | BYCRLE

5 | RESCHIE K

6 | HAmSYGK




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

T 2
HAth .
ait 197,327.39
5.11.4 #45 WK EA B4 T35 I A i mT B e 57 B 4

ARFE G A WIR AR AT 56 A ol R 35 5

5.11.5 3 & A AR AT 148 B 22 Hh A7 FE Ui a8 52 PR 1% O A 5 B

5.11.5.1 # & B ARIGHB R i+ B P A ESIE Z IR B 0L K95 B
ARH G AR T IR PGB B AT 44 ISR AP AN AR S A2 PR AT L o

5.11.5.2 3R FUARE % 5 T 42 B 22 AR VA8 52 BR 5 1 1) 0t B
B 4 AR 45 AT UNE 15 8 T 44 I 2 o R A LE 08 2 PR

§ 6 A ES MBI

BAr: Ay
HEAFAEMHQ022 % 1 B 20 H)FESHEUH 221,417,367.00
Fh A A AR % H R A 4 5 B B A 2 4 0 v D 4y 0 3,000,000.00
Jol: BB R AR RN H T 2 4k 75 B R 32t 4 e T2 [R5 183,000,000.00
FHEAFEASHEEMRE IR E SRS B (D HIE
DI
s B R B S AR B 41,417,367.00
$7 EEBHENGHERRERELEESBMR
7.1 BEEBAFEEREESHHZINBMR
AR A I S BN TC IS H [ % S R AR 115 0
12 BEEENCHBERERELE S ZHA
AR AN L S BN TCIE F B % SRR AR 1A 5 .
§8 M HEEF IR HEMEEFR
8. 1 MEHANE—BRETFARESMHHFIED ST 20%H) 1B
| s | s S B LA | 045 WA S A

%10 7 12 7



THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

Fr5 LURIEG X

R 2
Pt

R

FA I 3 3 ARG X R

i 20%
A A 1] [X
]

Gy
t

B

20220215-
1 10,000,000.00 - -
20220331

10,000,000.00

24.14%

B

2 60,000,000.00 -

20220120-

60,000,000.00
20220207

7 A R

ANIE G AFAE B — BB R AT 2 e AL 38 3 B 20% B 00 FTRE 2 HH AR r RE ] 5 [R50 ] AT 5] A e v
AN, HEGI RIS, B AT ROV A A ELAE G B 7 DUNLXS B < 43 AR A N RE ] FR 3RS, Sk gy
WA N AT RETCIE S JEE [T 35 AT 1Y 4 v 2 A B

FE: 1y IR IR A L LR I DY & TN TA R B A/ NURUR B 2 fir
2. WA E R, EHERIR T Fbe N AR BN f 4
W, JEE AL S I B L S A S5 e D R A A

§9 B HHEHR

9.1 FENXMHEX

1o rp RS B P O3 S I ME LS 7 ik 8 2T PR =] Y S A
2+ P EIESR B B O3 et R TR PR B e SR 58 By T T R B SR R 5

W

3+ (HHE PRI IR kA S PR BOE T BB e & R G B F)D
4. (R PR Y AR B S A2 5 BT TR R OIE TR B S FEE B AL
5. (HHE PRI HEIRTE 9k A 5 R TR BOE S BB 3k S S5 U T A5 )
6. FEEFHH AT BARAAE . B,

9. 2 FFHUHL
T 5 o R A PR A

thk: T EVRYIR RS KIE 7088 SR RAT KE

9.3 &Y H R

RS T A R S < PR R W ELIBR st A B, B AR Ml I A] P B S A
EHARAFEN.

2

o113 12 ;W

\|




THR AR Y HERH 2 08 k58 5 RO TR R R BOIE SR 0B 2 4 2022 R 5 1 AR

BREN ARG BUE LN, TEAARSEHEAFERESEHGRAA.
RS O 400-887-9555

Mhk: http://www. cmfchina. com

HHREESEHERAT
2022 4 H 21 H

12 7 12 W



