AR EEEFREZ H i =FRE R
HSRFELESPES (FOF) 2024 £ 2 =

Bk 5

20244 06 A 30 H

EEFEN: HEESETHEHARAA
EEEEN: PERIVBITROERAH
EHHER: 202447 H18 H



PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

§1 EERR

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

FEEFEE N EAOVARIT I A IR A ARG A & A F T, 12024 47 517 HE#
T ARG I S A8hR . FERIAR B SIS FNE, RIEE N BEAEERE BRid .
PR IR B ORISR .

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

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

AR S5 BRERZ

AAREWIE 2024 4F 4 1 HiEg= 6 A 30 Hik.

§ 2 H &N

B TRIAR A= IR E = F R RS (FOF)
e AL 016669

oA 016669

Y (e LT R

REeAREMH 2023 45 H 17 H

5 AR S B A 220,472,513.19 4

ANHE el B E A A, R R 2 R

P B br - ‘ . )
i IR T, F4r eIt &% K ey .

AR K4 R B bR RS SR SR AT BT PR () RS B I
B ARESMRIERE M KSR IF B A 2R %77 R BT
FER R AC B L], SRR RO T R e A R . A
FEMREBHE (EFEREMGEIEEIE. RERES . BE
RS [ HFRACE LB NS T 50%, IR KT
FERCE I RTE R B 5%, AR 10% M TE E R, BIR
T P HEE G A ELBILE 40%-55% 2 18] o £EFE T H ARG
) g N ISR, AT AR R T S RS TR 4% 7% 2H A
ITHFRAIR, FRARYEZ RS TR H An R B 4 & rh & 2K ot
FOTC B L], K HEAN P A B SRR (0 A R B T 3 XU 2
.

ARG A F IR VORI TS SO R T RRS. RIE R PR
W BN AR BT RS . TR B NG L B SCRRUE IR B Y SR
FFEAEAE R SRS

810 3k 12 0T




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

b i B

RRZEE () FREUIREE R X 45%+17 IR 300 FREUIN %5 R X
50%+HEAEZGEETRBIN R (ZRILRFHEE) X5%

IR HAC 2 5 I

RIS RIRE TS 34 (FOF), T aE A1 T XU 7K
TR E . FUFRE S RS (FOF)., Mgk
& R R MG ES (FOF). [, A4 H AR R &
F1) 32 < 2 < o KRS MAC e A AR 0T P14 P 3

I G BT T BOEAR S, 2 I s AL ) B
PR IABE. BBERRA T3 B LK AE By U 35 22 5 7t oK 14
REA XL, ELFE P B T 32 AN I s R R U (P BT 455
1T THO [FIEEAE 5y, HAA AN Bk ERIE R 1], A BB An 7T g
RO A BRI ZL BB IER R GRS
AT RENT J g A BB R 1 GRS RGBT LAR T 22 5 H AN
BUATRETT R AR (FENHOT ARG T, o
ANREIEH AL S, WA ST S, AT REHi ok — % I s 1k
WD &

HgEHA

T e AR A A

e EAN

Hh AR Y ARAT e A7 PR 23 ]

NI Pk B TR

HEMEY i 7E = FRFE
R4 (FOF) A

HE M 72 = FFE
R4 (FOF) Y

B R A 5 Y

016669 019496

W WA T R P e 1
AL

220,050,571.91 43 421,941.28 #y

T ARG 2023 £ 9 H 15 HEHHE Y ROPET ¥ SRAIE 2023 £ 9 A 18 HiEfrst.

§ 3 EEMFIIIMESIFERI

3.1 EEWM MR

Bfi: AR
REH (2024 £ 4 H 1 H—2024 4 6 A 30 H)
F 2 55 Fa b AR MEREIRE ZFRE | BRMENERE =FFE
HRE (FOF) A MRA (FOF) Y
1A H B s Bl 2 -407,739.98 -531.20
2. AR 660,718.80 -3,252.10
3 IV 351 955 4 B A BRI ) 0.0030 -0.0105
4 SR FE BT 1 216,618,303.87 420,145.84
SHARE S A E 0.9844 0.9957
e 1. ERESWSHRIRA A NN 52 & 4T, T3 5 SePrii e
K EART o7




2. AW s P AR
) TR B FTRNES I URAE 451 2% 0 A
AR A

PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

TREE AR R YN R

3. AFEE I 2023 F 9 H 15 HEHIY Y 0040,

s AN Oh &
A A L se B s i _E A28 fe i

O e E AR Bk

Y RARATE 2023 4 9 A 18 Hildfr k.

3.2 BREHERI
3.2.1 A HE S M T IHEG KR R H 5 FHAN St b F vk s 2 5 He e
M EHEIRE = FRA RS (FOF) A
1y B 1 M g bl A
g IR [ER N 45 08
e | P {g%’ Ko | o e | @ ®-@
@) HEZD
=4 H 0.31% 0.37% -0.18% 0.40% 0.49% -0.03%
LA H 1.60% 0.46% 1.90% 0.48% -0.30% -0.02%
HEk—4F -1.69% 0.37% -3.77% 0.48% 2.08% -0.11%
E%{ﬁﬁlﬁj 0 0 0, 0, 0 0
RS A -1.56% 0.35% -5.39% 0.48% 3.83% -0.13%
R M EY L = FRE RS (FOF) Y
1 B EL 3 NG E"
AR IR s AR5
b "’zfﬂig 1 s ;Jé L&;gi ] @
@ HEZ®
=4 H 0.37% 0.37% -0.18% 0.40% 0.55% -0.03%
T EANNH 1.74% 0.46% 1.90% 0.48% -0.16% -0.02%
E%é&\A 0 0 0, 0 0 0070
AR E A 1.22% 0.40% -2.03% 0.47% 3.25% -0.07%

3.2.2 BE & RAAM U RE S RIHFEE KRR D KI5 R L5 i 4 i
R BT




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

HREHNENEHIFE=FFHIRE (FOF) AZITHMENE KRS RNV LA A

B S0 R4 HL
2.00%
1.00%
0.00%
-1.00%
-2.00%
-3.00%
-4.00%
-5.00%
-6.00%
-7.00%
-8.00%
-9.00%
-10.00%
-11.00%
[~ M~ o0 o o] o L] - =l Iyl m ar} = =t w [~ [~ o0 o = O
9 S § d 5 ® 8 o5 d oA 9o dd o &8s
L w0 w M~ 0 4] L] =] bal 1 o] o in) [} 3] o = Ly [y I (e R A
© 9 0 o 5 OO o HH 5800 9 0% Q07
32} o o o o o o o 32} o o =t = =t = = = = == = =
[} ol o] ol o ] ol ] [} o ] [} o] [} ol o] ol o [ I |
o L] [=] L] [ o L] o o [ o o o o L] o L] [ o O O
[} ol ] ol ] o] ol o] [} ] o] o} o] [} ol o] ol ] [a I o B
— AN FESEHAAIRE (FOF) ARSI
—RENFEEREEHANRS (FOF) AR AKIE

BHNENHIFE=FEFFRIRE (FOF) YRITHMAHEKRE RNV LR E A

2 FRA ) 50 E By L
5.00%
4.00%
3.00%
2.00%
1.00%

0.00% {NN_—
-1.00% 11 AN \
-2.00% 1| f A v
-3.00% \/ ™
\ RV

-4.00% PRAY ,
1 II \

-5.00% SERY R\

-6.00% v v )

-7.00% A

-8.00%
[=.4] o [=.4] o™l [ o™l [ — [4s] — L0 — w — [Xy] o Lo Law] =t (]
— (] — (] — (] — (] — [ap] — (=] — o — o — (48] — [ap]
= T - T T T A S S S A A
(] — — - - - — (] (] (] (] (=] (=] (=] (=] (=] L] L] [aw] (]
h o oo h oh b b o+ % %+ 4 % o+ o+ % o+ o+ o+ % =
] ] ] o™ o™ o™ ] o™ o™ o™ o™ o™ o™ o™ o™ o™ (o] (o] (o] o™
[ ] [ ] [ ] (] (] (] [ ] (] (] (] (] (] (] (] (] (] ] ] ] (]
[ [ [ o] o] o] [ o] o] o] o] o™ o™ o™ o™ o™ (o] (o] (o] o]

—IBEAENEFE=FIHFEIES (FOF) YRITMEIBKE

— IR ENEFE=FIHFEINES (FOF) YRt s

VE: I AEREEOCN 6 N, EOWIS RN ST B LRSS TEZE
2. AFE4M 2023 F9 B 15 HASHM Y 0%, YM0EiE 20234 9 A 18 HikefF4:,

§4 EEANRE

4.1 B2 (REESZLHE/NA) i

FEAREEHESCER | 5 .
H i
w4 % o Bl B




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

ERHE | BEHH | R

7, Wit SGHERTRPFEREEE
FRFTATA AL a 4% B0 o R B
EHARA AN ST, MWH FOF #
P TAE. 2021 4F 12 AMAFA R 4 1
HRRAF Bl E 5 FOF #H, T
W ERERERGMNESE RS

AN
T ﬁii 2023 45 || CFOF-LOP). Rz H o H
% g 2\ 517 2045 T EFAT IR A 70 R 7 4 3

% (FOF). HHmAMZEMFEE Hir =4
FEEIRA IS R4 (FOP). i
SREURN #7522 H br H 1 2035 = 4ERF A 1
RETREAIES T ESE (FOF). R
BMZRMETE 1 FREHReEST
B4 (FOF) H424 .,

E: L AReHEESEHEIERAMAARE G RAENH, FEEESIEERH L
L o B SR H O A RS BRI e A S (B B

2+ MEFFMLAERRIF AR RSP EE R & ERRERSLENMESR. K. s E
NG BN G BB B IMED R TEZE ML GG AR S HLE 5

3. R #Eob H Atk H R, H 2024 7 H 2 HEMF L L EAEE N ESE
M,

4. 2 BE ARG N A SBEMEM FE B3

HEEHNFEY: RGN, AREGE N (P N RSO EIESR 55 2
SE) « AATFFRIE R R RSB E HINE) S50 R HIEI S H A ISt 0 R E
PA R AT e )k 5 TR A5 S iR AR I 2058, AR WSS AL B3 5o R 0 A8 BEAE
FFE B0, (2 M KU I ATER T, N RA NBOR BRI . ARk, He
BIERAESEE M, TR EEERFA AR EIIT A, SerReHeRE DL T &
FAEHEI LI A FRIE -

4.3 AP 5L
4.3.1 232 5l B AT 1B DL

FEE BN OSSR MBI RN B RRAE, RS RR A S ZH A TR
WRFN . EEEBNEL T A EE MR R W, il W A % R 57
eI Ry . REEHAMNA RSB R, SR R E R &, R aamE
FAR TSR B RIATTMALR K7y, et A G BAESBE A AT DA B RS, 4R it




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

PR R AF 5 2 el ™ s B R AR e o R B N AR SCHIE FE R 1) N PR 5 TR 4L 50T
JB AEBCHE W IC R T A AFAE S BB AN 2 1)

4.3.2 7 H 3 BAT = T

RGBT AR SRS B FEH A S, PR RE SRS A LT
Gy AR 2 3k ) 7] H B 1 52 5 o i R #5058 20 45 1) 5 % SR el e sl A 55 s 22 26 R TR H s
[[132 5y, B8 BNZORMRI A S B R At il , IFRfFILR&E, el
RARELIRA B LE B BEAT T 58 AL & SRR A

AR A, AT G ST 5 B RAZ IR SR . B A TF) B SRR AT
NATH R A EZ S5 B AT 30 7 H I 7152 55 BAZ 50 IR 38 58 5 il i i%AIE S
HHRECR M 59 I 6 K, AT R B G BB SRS 2 AR R RS 5
I AR IR AT RE 3 BOA A 152 5 AR 2 4 i 1) B K S+ 28 AT N

4. 4 1 N EE S SRR ASE AT

AR T I B  N AT, M EAMEE TR, KA TN R TS
P BB TAT IR BB R0, SEEALBOR S — @ Wk, JCHORH D sh g,
ERANE R R 55, WX =77, JE R R FEEss, BEMH RELAAL, L3

AReVs A N
AN, A TG AER RS BT Ak SRR MR R S RO &, WEF TR

WAL RIFE G, R AR R AR IR . TR B AN A SRR, 2@ i PR il A AR R
Ry RS R bl A BRI o [T, BB R AR M AT B 7 S AR, B
PERCIERANAE R 2, R E R XA KA GO EOinEE G, BRI E L . A,
PAIBRG Rk FOF B BCERIILSS, BB v I LM Z o ic &, P 0il
RS FETHIRL R o

4.5 R & RS KL SR

WEHN, AHEE A RMHPUFEIKZED 0.31%, FIHNGHEAER K3 9-0. 18%, ¥ £
DY B0 0. 37%, [ DL SRS K 3R 05-0. 18%.

4.6 W EHNESTHFE NERES T HEME VN

RGN, ARG ARE A L AT H B B A AR A — 0 AN
BT AR T LTI TS

§5 WEHAEME

%6 U0 3L 12 7T



PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

5.1 IR EMRESHHEHR

T H

il 5 < B (9 LB (%)

A i 45 %

Horpre B2

B

205,108,107.75

94.43

[ 5 YL 2 A3 B

11,016,964.47

5.07

Hr: figz

11,016,964.47

5.07

BTSRRI

bt LB

ERATA AR BT

NI A <l B 7

Horpe K IR AR SN R A

BB

BTN A& o il

1,065,196.76

0.49

HAh 5™

24,601.96

0.01

it

217,214,870.94

100.00

5. 2 W EHIRITATI 0 RE B EHREAS
5.2.1 3} & W RBAT W7 RN R T A&

AIE AR IRARFF A IR

5.2.2 & W AR EAT WA KRB ER R B EH R A S

ARHe AR AR RS A B BB B B ISR

5. 3 I HIRIE A SOHME &5 H S F 7 1#E LU /N HERE AT+ 48 B R4 3 B

AIE AR IR ARG B

5. 4 H WIRIEFSS I P REVBSS BB A &

SREL: AR

Fe 57 i ARME o o B 4 Y B A (%)
1 | Exfizr 11,016,964.47 5.08
2 | JUTER
3 | &RbfiF
Horbr: BURME SR
4 | kiR
5 | Aol R TS
6 | HHASEE
7 | "R CATAS A5
8 | FhkAFH




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

9 | Hit

10 | &t 11,016,964.47 5.08

5.5 1R & IR A B SRS T HE I RN RS BT LA s R R A

SHEAL: AR TTT

R

FFa | iz fii 7 44 HE (5K ARME o) FEEHE
Bl (%)

1 |019733 24 [Hfi 02 109,000 11,016,964.47 5.08

5. 6 I T I AR A SO E & 2 B3 E BB R MRS BORT 148 B SCRRESR
BEUAHA

AT GAR T WA RS A B SFFUETR -

5.7 MEFHARIE A RME G EE R = FE LB NERF BT L4 RER BN
H

AEEEAREPRARFEREIR.

5. 8 I FRIL A SOHME G E S T 1E LI R/ R BT LA BGES B4

AT G A WA R FFAT B

5.9 | HIARAE S BB AR HI B3 52 0L Ui B
5.9.1 ) & IR AZ &5 B 0B AR I L #5045 2 B 40
HHRARS G FBE, FESISERIENLS.

5.9.2 A B & BRI B KB B BUR
RIEAREEFME, AREASERBIIZS .

5. 10 R & M AR AF 1B 10 B 630 532 2 L v A

5.10.1 7 #A H 5 HA 5 B % Bk
WA S SRME, AESEALS RGBS,

5.10.2 #it 5 HA R A G B # B FUH SR FF @48 2 B 4
WRIEAREEEFRE, AEEASHEGIIES .

5.10.3 A< H R EA SR B B 1P




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

i

WRIEATE S EFRE, AEEASEEGUHIE S,

5. 11 MEH AWM EME
5.11.1

T L S H B AT+ A4 ISR A AT B P M T IS L SRS, AAFAE 4R 2 il
HAT— N 2B ATHEST. AT

5.11.2

AREEE T E AT+ M B A A R e 1 & B B, AR B A
IR b BRI ZE A N RN

5.11.3 FH At B 7= H )
G, AR
FFs S FR & )
1 17 HRIE 4 9,348.12
2| MYOEERK
30| MR
4 | BYCRLE -
5 | BSCHIE KR 533.97
6 | HARSYEK 14,719.87
7 | HAlk -
8 | &it 24,601.96

5.11.4 # & W R EA B 4b T 75 IR 3 W v 3 e f 5 B 40
B4 AR A5 A S A AT P A T s

5115 ] & M AKAT+4 B R AR IEZ R E LA B
AT AR T IR BB AT 48 I SR Tp AN AE T 2 PR L o

§6 ZeHEE

6. 1 & & HIRIL A S E 5 E ST FHE IR/ T2 R S B R

EET
e | REEH
Wi | AREH

- s - I N\ 24 7AN 729 -
FEE A FeE R BfE77 FHEMGE () | ARME O G | e
(%) | FrEsm
Hesr
003864 FHE ARl C LRI TR 30,253,950.01 | 34,453,198.27 | 15.87 | &

%09 W 3k12 0T




TR M= 772 H bR = A IR G A & ie e (FOF) 2024 5 2 RS

2 | 003157 R HE M2 C AT 18,299,491.82 20,187,999.38 9.30 | &
T R RS
AR EmEEESE D | . . . 2
3 | 009580 FH R XA 48 5 5t 75 M (LOF) 7,405,542.40 11,540,797.28 532 | &
4 | 007950 HrEEAREERE C | LA 2,917,904.97 6,033,935.69 2.78 | &
SN .
5 | 008060 RIS ERL ISR EZESRINDED &2 W 3,689,325.40 5,974,124.62 275 | &
/ﬁ@ﬂﬁ/ﬁam
KA B A= B .

6 |011066 | by C | mumIFR | 1,264,728.65 | 512569227 | 2.36 |
010761 TR RHRIE A A | BARIHF R 3,740,527.11 4,990,237.22 230 | &5
000893 TG H 8 ) E2ESEINDED 62N 4,722,869.65 4,968,458.87 229 | &

9 | 012197 HEMRAEERA C | BAMIFHEC 8,416,085.03 4,806,426.16 2.21 | &

10 | 011691 HEm RIS C | BARIFR 7,157,543.17 4,798,416.94 221 | &

6.1.1 &5 BRIEA AHE G EEF = BE LRI K /N2 A FEEE
W AR R TR & B4
=SB T
Parar
Fa | e HELZW BT | BEEmE (4 | ARE Go) | PRiEEE Aa%ﬂiﬁ
Bl (%)
BT B
HE
1 | 508006 BEEERS | RALH 546,106.00 2,035,883.17 0.94
$A 8 REIT ZiEa o T '

6.1.2 I} H I REEFH WER AT EEEM BHEIEF R REEHR

B GRS RRE
EHHEEE GO | SHEERE D | AFARIME GO ﬁi%(vi%1
! 546,106.00 2,035,883.17 0.94

6.2 HIR 7 RFFHE S AR

S Hp. R 5 LFFERESEHA
i H e DA% BN I T F
2024-04-01 % 2024-06-30
Lre A 1
MHARE 5 B G A ) HR ) B
o 11,189.73 ]
Y AR 5y BL 4 e AR A [e] B
oo 9.917.31 ]
S A £ 2 A [ 8 S
fﬁégg%;?mm 106,131.10 47.473.54
MHAR A B A N AT
s oo 394,820.52 120,493.35
YR A & AR I RS AT
s 78.233.32 29.235.86
10 71 12 |




PR E IR E B = AR S A & rh kg (FOF) 2024 54 2 RS

IR 5y e e AL R A B
(7))

3,446.24

SRR S e U
(J8)

6. 3 AR HHIRA HE SR ENERE WIS

S SN GESRENIE S S PN A O

§ 7 TR AE S HHRS

AL Ay

i H

AR A= R = FFh
HEA (FOF) A

AR E R = FRA
R4S (FOF) Y

2 W) 5L A AU A 220,045,432.42 175,959.09
2 H 30 A 35k 4 R FR T 47 40 5,139.49 245,982.19
Pl oS S 30 ) 3 4 R B ]
i
e W R B S 35 AR B iy
A (AR P A1)
5 A HA AR I 4 A i A 220,050,571.91 421,941.28
$8 REBFHANGHERBREHTELHEEEMN
8.1 ZE&EBEARFEALARESNHBHEINBR
HRL: Ay

i H

(g

T I E BN AL 0 8t

10,000,000.00

e 7 ST 18] SN R 5547 A

e 7 51390 18] S H e [ 47 A

T AR BN RFAT (A S 4 0

10,000,000.00

R IR RAT A S 03 2 S BTG (%)

4.54

8.2 B¢ EBHANZHERRERRAESIT WA

A S0 P B N T B [ AT R e R R AN I e A 5 W A

9.1 FEXMHHEZ

§9 £EXMHHER

11 3 12 ;W




R MEY 7L Hir = FFa PRSI S i S (FOF) 2024 555 2 G

Ly o [EIIE 5 M B A B 2 57 v 8 S 7 T 2 4 A PG B A ] 1R S A

2+ HENIES B B R DY e B A I R HR = R A R G AR p i 4
(FOF) ¥ S AF

3. (HEMMENM L HAr =R IR A AR S 54 (FOF) BE&EF) .

4, (HEBEMEHEFRLZ AR = F ARG RS TS (FOP) FETI

5. (MMM IRL s = ReA IR A B SR A4 (FOF) HFU M) .

6. B IS TR B,

9.2 T R

RS EHERAF
Huhb: ERIITTE X R I 7088 5

9.3 &P H R

PRSP TE A T A FA PR A W ELR s A, mlCE R B IR P B R R S
AR A A .

PR B ARG BN, TSR SE AR LSS EARAH .

PRS0 LT . 400-887-9555

Mk: http://www. cmfchina. com

HEESEHEAERAF
2024 %7 H 18 H

% o12 7 12 W



