HERFE R KBS IR RRES
(LOF) 2023 ££58 1 &=EHE

2023 4£ 03 A 31 H

HEEEN: ARESETEFRAH
HEREN: PERBITROERAH
EHHBA: 202344 H 21 H



R AR S BOESR5 % 2 4:(LOF)2023 4E55 | i

§1 EEHRR

R E N NE S LEHRIEANR S TGO AR B EOCE R 3 PERR A BUE i
I, IR BRI S R RN 58 B AR A S ST

FEIEE NP EHAT R AR A FRE AR G S FHE, T 2023 £ 4 7 20 HEK T4
W B S AR bR IFERIAR A SR EFAR, RERZA B FEERICHR. kT
PEPRIR B BRI

S B BRI DOSSEAS . B ST R BRI P e 5, A IRIE R &
A

ot

SISO AR AR I . BTA KR, $ 98 AR P8 e SR A AT 4 )
BEARREG MHESE UL A

AR P SRR A T

AREIAE 20234 1 H 1 Hilg® 3 H 31 Hik.

§ 2 E& MmN

R &R AR KRS (LOF)
N TETRR A7 K LOF
e L 161706
5 5 Y 161706
A (Y i RARIFHA (LOF)
FEA AN 20054 11 H 17 H
e R 5 & 0 B 300 604,899,027.20 13
Wi 52 i T A B 255 A A 5 Al AT AR AR 23011
&7 HiR PRI, TR AU R T B N L S AR AR

K. RE R BEAEE.

AHE S N R P 2 A ING 51 3E A3 H R A%
A, o A FE S R R B AR . TR R B
Bi B FAR . IEEEIHiEA . SRS IR/ R4, PFG
HET B, EMA KU PR RIS,

RIS AR UER B LB 75%-95%, fiids
B EHT BN 5%-25% (Hrr, Bl& o B H A —5
LN B MK T 5% ). AREEG B ARES,
FE— BT, RIS KT KRBT I E, R
BHRFFAIRT B I LL ] o A BT R I E R, A
BB NS ING FEGAEAR, RETTHERM
TEACE T H. digE e ING 76 5 i B il 2
iR FH (0 773 o B I 0 e i 5 T S A R T I I

%1312 it




R AR S BOESR5 % 2 4:(LOF)2023 4E55 | i

A Z AT R R 1 734, X B SR i s A i 57 i i %
TR A m VAL . AR ERERA K TZER S, B4
I AL HE — R A S W ML B B8 B AR AR AN S B 1T 3
B AME N € AR, H H KT HIBREE T 6
37 BB 8 T 37 70 M il X i 22 i s A i 55 i 4
B 2 K047 5 LA T IR T 37 5 55 T 3 RO AR R
BB B A7, R T R 27 T R 55 At PPAS
7 BRI A5 e R R e PRIV T ik, 987 i B HL o)
RARIE PP 45 RAF .

Ak 4 [0 1B 52 B 7R BB T T 2 e U O AT T
KA I FLA R B BB B 52 o AT AR At
B SR IR i T ZORE M A R s AR SRS RIFH
ERZE Y YNGRt Nio] AN LA VAP S UR S SRR
AEFIIER, 2] BRI E RS 75 A B AR 5E

FEASE SN T BB AR 7RI, e
I #5258 LLp] o AR S IR RT3 B B E 3 iR B
B, R 5 XS ARVLAC U as 2, (RTINS CRAEZL & 13t 2h
PEWG AL IR LI 2. SRR @R, K
A R A A BRI BB I SR ST 3, TR
EING HpAMr R v B SE L 50 5 Tk i R
i G WE TR 0 BARR L, R 2 4 AR
BB BHRAE . AR B N ER 5%, Al
FAz a2 th 26 (1 AR A2 2l L B IS i R AN TR i
o 2R pHH 2R B I BB RN A e i
B AN B BEAT TE RS A, SN U2
FEAZ I KU IR RT B2 N 5 ARk G R AR A AN I B 558 H A
A SFAR 8 SR 5 i 0o FERIIE S5 £ BE A IR AT 5L
FI, AT

g Lk i S v PR 300 EH0295%+[ENVAE KA Z*5%
AREEE T EE IR A RIS, RE N E R
A A A B AT AR AR Bt 8 T T XU A

AL 2 47 A1E TS A AF O A5 i (D UE S5 4% 5% e ol P, AR ) 4
TR o] DR B T B2 R SR S 4 % 7 K A AR v 1Y
fHo

AL IUN RS EHARAF

EEFEEAN HFEHRAT R A IR A #

§ 3 EBEMF IR SIFERI

3.1 XM SR

Az NRMJT

L EWM SRR

WA (202341 A 1 H—2023 43 H 31 HD

%2 B3t 12 )




R AR S BOESR5 % 2 4:(LOF)2023 4E55 | i

1A Ese i as

26,611,054.25

2 AR

78,949,627.54

3BT 5 4

A A S A

0.1302

4 JAAR S

S HHE

1,709,294,868.20

5IYIARIE A BHE

2.8258

DA I w2 B 8 ATk = A R T S EDANVN AL SR 7B St e B 0 P NG O D M T L &t
KV AR TP

2~ A LB FE B AR R SON | et L FAR SO (
FIBRA 5% 9 AN PR OBRAEL 453 2% Je (KD AR 80, A SRS 9 A 2 Se i et on A3 2

Wz o

3.2 EEHERIN
3.2.1 ARG HES D IR ENE KR LIS RS R 2 2

NE A SR EAE SR
N FAEAES]

\ T == 5
sty | PO gy | LB
B B o KERHEZE | TS 26 R R O-G @-@
KEO © Nl EnESe) W@

TE=AH 4.84% 1.24% 4.41% 0.81% 0.43% 0.43%
TESNNH 9.77% 1.26% 6.18% 1.04% 3.59% 0.22%
A4 5.03% 1.12% -3.78% 1.09% 8.81% 0.03%
HE=5 50.35% 1.40% 9.71% 1.14% 40.64% 0.26%
AL 104.89% 1.51% 4.34% 1.22% | 100.55% 0.29%

ﬁ/\A
Eii&;zﬁi/\ 958.88% 1.64% 349.52% 1.57% | 609.36% 0.07%

% 5

3.2.2 BESERAFURES RIHFEMKRRZ) LS RS ER %
W28 FRATE) ) LR




BRI AR & BUIESF 5T 3L 4 (LOF)2023 4F28 1 RS

HBHRRAKIES (LOF) RiTfEEKR SR SRR L ER

otz 4
1440.00%
1280.00%
1120.00%
960.00%
800.00%

640.00%
480.00%
320.00%
160.00%

0.00%

005-11-17
2008-10-16
007-09-14
2008-08-12
2009-07-11
2010-08-09
011-05-08
2012-04-05
2013-03-04
014-01-31
014-12-30
015-11-28
2018-10-26
2017-09-24
2019-07-22
2020-08-19
021-05-18
2022-04-16
2023-03-31

2
2
2
2
2
2
2

m
o
o
o
o0
=
©
N
E

—HAERERKIRS (LOF) ZiMERKE —BERERKIES (LOF) RinaEmliis

§4 BHEAME

4.1 LW (RESLHE/PNA) fHif

EAREEHEEL e
A | % IR Mtk L]
EREH | BEERE | FIR

B, L. 2008 SEIINEREESE
HAWRAF, SJEEE MRS
HEERM; 2015 FIMAWHEEEE A
BRAwE], EARTH R 220k R G B R A A
UEFFIE BT AL 4 . HH T 8 IR AN TR & AR

PPN TR AL R AR E AR
S 2017 £ 6 PRI TR G KBRS i 22 A

) - H29H IEHR R S EL T, PUEREEH
U 38 Ml M e 3 s A7 oMo a2 i 22 L

FERIEL . R KRS BIE S
I E(LOF). H#HrFHEs1 ) 3 MHIR
RSN Rt T A S N (1 DI 4
R e SRR UE SR P B 4 . FH R S RS
b R 7 S A S e A

I AR EHEEeEHENER OWPIVAR S RAMH, JREEea 3 TR H I
Lk e L BB AR AP A A MR S U e A s CERD B

2« MEFMAEIR S AR AEE A EE N 2 GEFESLENMEE. HH. aRER
NG RN G B BIMED) SR T ESR ALk N 53 B R AR SR €

o4 K12 W




HRE MR IR A RAE S 1 % 2 4:(LOF)2023 4E28 1 ZERE

4.2 BEANMERNEZESEE-MFE B3

HEEHANFYE AARREHA, AEGEHNEET (PR ANRITAEIESR 55 5
BVE) « (ARTTPERAESF G IE SISV B MR S5 FUEAER I S 2% 0 St v ) ) =
LB AR G P ik 4 5 [R) S5 ik eV SCAF 2058, AN IRSIAE T S B o (0 i U AT 2 Y
BT, AR AR S R RTIR T, B SR NBORER 2T ARSI, Haiafk
BAEEGM, TMEREESRA ARGEMAT A FEE IR0 E LA R B & KR
I A R E

4.3 AP GEHHA
4.3.1 AP 5 ERBATER

e N O BT TR I BT T AR SRR, B R SR AL A A A TR
LS. SEA AR ST T A A P RO G e, 5 B I A e P ST 4
PREFF . HEEE A2 R TR B, IR R . RTEH GRS
LR ER R ER ST R R R 43, 3BT & AR BGE R N AT LLE 2356, @l B R r
PR T BT PR I LR o A TR A BRI S 9 R P R BT A R LB TR, R4
VERT 902 T ASAEAE R B A IS T 1 L

4.3.2 REZHITAKIE TV

EEE N ERARSRRAE Z W EE B RS, PR EEIETT RSB R T 5
AT 3 a5 10 ) 1 170 58 5 o i PR 5 % AL PO 8 B8 SR e sl e 28 7 80 A 2B PR ) H S g 22
5y, SEEEHNERMRI R A S AR LRI, IF AL REE, Eailiia R
(I F LA AT BB B AL 5 S5 R A o

AR N, AT G I 5 B A F AN OGA AR e & R REORIAT, &
A AR A G S 5K 5 B AT 5E 4 R B R A 22 5 A8 K B 58 5 Bl i iZE s 24
H RS 5% A 5 3647 6 IR, e 5 UONHR T 1880 AL 4L R 5058 S 5 2210 A A
A2 5y, 1 RONANIR] 2 20 PR B Y 3 S DR B SRS AN [R) T A ZE IR B A1 32 o o I A R K
A AT RE BN 2142 5 MM 2 i ) B K e W A2 S0 AT N

4. 4 REHINE ST R RSB IESHr

2023 £F 1 FREEMATH “ R8I B MRS o EEERIE=ATIm, — =
9 mAE AW R, JCHL IS BT 52 BB 0] 103 P37 55t P4 P B o o (1) S s E AT 79 2
Rl AT LR RS A TR BB B SRR A ), R G IR RTR, St
VLR R s = B0 I T 1R s 3t 4 B AR AN BT



HRE MR IR A RAE S 1 % 2 4:(LOF)2023 4E28 1 ZERE

WM 1 REERANEOR, WESMBAT FA IR R 51 R T IA IR 75 3K, 73 AP SR BRABAE R
AT AU 2 5 1 [F) BE L F 48 T 8%, ERAT (915 SR A 7E AN I IR K SR 28538 il — 78 L T 5
M o

SR, 1 EERE S RAL Y, B0 ERATWARE, WMEF 1M SR
) “ SIS LA, RLE i DU R AR T, R a5 BAS T RR R R (Bl T, AN ENFE I K

i1 3[Rl

1 ZFEECEEN BAT, #UEZREOR, FUESEFRSRAT 5. 94% kiR, SMkHRk bk 2. 25%. 1
TGN R EIREY, 10Y A 2. 83%f s AT E] 2. 94%b J5 TAT 2 2. 85%, T AFH]
T2 5 e A T e 4 B TS0 B T SR B SO 5% it A 8080 0 B B ST T 28 5% 2 0 55

BE B A [0 ot

RIS M FERE R NRE. 2023 4F 1 R, BATHIERES S RMAHRLE,
Fi BB 2 H A IR AR AT T VEIZ VR - ZERLRAH0 20 3 skt TMT R 2 Lo, 40 N T2 g
FASRIIBELES Sy, FEARFE T 6 AT RE AT 2 WL TG (R R 5T [ BT 8 T o 5395 77 Thi
WATFERCE T 5 EATE i

4.5 WEHANRESHI SR

WEIAN, RESHEHEIG KRN 4. 84%, R SHEAER K AR 4. 41%,

4.6 MEMNEESFA ABEE ST HEME LN

R, AT G AR R A IS T A AR H I B AT N R AN o A
ERHHERT LT AT,

§5 BBEAESWME

5.1 EMREST=HEHEMR

Fr5 sl e (o) o e B B I LB (%)

1| EHE®E 1,600,751,643.07 93.34

Hodr, e 1,600,751,643.07 93.34

2 | BpRii

30| [ B 70,331,032.88 4.10

Hrd. i 70,331,032.88 4.10

B SRS

4 | BRI

SERATAE R AR

KNIRE 3




TH R eSS TR A TR SR 35T

4:(LOF)2023 58 1

Forpre W R0 A SENIR

SR ) )
BATFRMGS H &A1 42,306,199.93 2.47
Hop g7 1,603,012.50 0.09
it 1,714,991,888.38 100.00

5.2 MEMRBATU O RHBRERRLHE
5.2.1 MEHFARBITVARKBARERETHE

SEs: AR

o K Aot G 5§$$Zfﬁww
A £ RS Bl - -
B KA - -
C il &b 786,682,831.62 46.02
D B T IR SOKAE PRI RO 368,222.80 0.02
E jeSi4 77,329.12 0.00
F LR A 444,856.75 0.03
G Y bt I e U 1R 4 438,037,729.16 25.63
H {1 A 208,536,972.16 12.20
I 5L ARG B AR IR S 67,615,342.08 3.96
J LRl - -
K S el - -
L FH BT RA R 45 MR 25k - -
M BEEHIF AN AR S5 - -
N IR BRI o TR i B 103,469.59 0.01
0] R MRS  AEEEANH AR S5l - -
p HE - -
Q DA TAE 47,428,792.54 2.77
R A AR E MR R 51,456,097.25 3.01
S oty - -
it 1,600,751,643.07 93.65

5.2.2 MEHARBATWRKBRERERERZTHE
AREE AR ERR A B BOE TR E.

5.3 WMEHIRELA R E 5 ZEE T IHE GNP R ET 4 B S 5t 48

EREAL: AR

. — . IS P

e | mEmREm | REman | HE gD | ARPE GO w%jzf‘
600754 MRS 2,080,968 130,913,696.88 7.66
2 | 300308 bR e R 2,100,769 123,735,294.10 7.24

BT 312 it




R AR S BOESR5 % 2 4:(LOF)2023 4E55 | i

3 | 603885 AT 4,894,500 88,003,110.00 5.15
4 | 000977 IRWEE S 2,485,920 87,255,792.00 5.10
5 | 601111 i 8,120,100 86,885,070.00 5.08
6 | 002463 VLAY 3,906,300 83,946,387.00 4.91
7 | 600029 T 10,395,768 81,814,694.16 4.79
8 | 601021 FRAL 1,268,950 79,385,512.00 4.64
9 |600115 Hh [ 2R 14,977,700 77,135,155.00 4.51
10 | 600258 H RS 3,253,806 75,943,832.04 4.44

5.4 MEMAREL G MM RN GEFBFEA S

SEEA: NRMoT

Fe fie g7 it ARME o) i B B B (%)
1| ExRfig 70,331,032.88 4.11
2| JUTER
3| &g

Hor: BUOEMEERLG
4 | lkfidz
5| Ak R B SR
6 | HHASEE
7| WA (AT AS D
8 | FhkAFH
9 | HAth -
10 | Ait 70,331,032.88 4.11

5.5 MAEMIRIEA AP E HEST = I#E FIRNERZ R LA s B3R A

EREAL: ARMoo

e S
Fedil (%)
1 | 220023 22 [ 5 57 23 700,000 70,331,032.88 4.11

5.6 B HARIEA SMME S B E LRI KN KB+ 48 B SO IES
BRI

ARSI AR IR AR RFAT 7 SCRFIE SR

5.7 MBEHIRIEA RMHE HE ST E LB N HEF R BT L4 5 &R BUR W

il

ARG ARG WIRARFFA S8R -

5.8 MEARIL A SAME b2 B 7= 13E LI K/ HEA B BT TL A4 BGIE 3 A 48

%8 312 it




R AR S BOESR5 % 2 4:(LOF)2023 4E55 | i

AR T S AR IR R A BUIE »

5.9 MEWIRSE ST R KB 5 1B 5L i

5.9.1 &G HIRATE BB BB B FF B A5 21 B 40
WIEATE S EFRE, AESEASERIEHRT S,

5.9.2 AEEHF AR KBEBUR
IR G FRE, RIS ERIET S

5.10 EMIRAE ST I E BRI 5 H RN

5.10.1 A EFHRBEBOR
WA A FRME, ARSEASHEGIHRA S .

5.10.2 R 5 HIRAESHLH 10 H G 5 FK7 S0 157 35 B 40
RIEAREEFME, AREASHEGHTLS.

5.10.3 73 E G BREE Y
RIEAREEEFRE, A ASHEBML S,

5.11 FAARERE
5.11.1

et NSRBI H A IE R RREMNE GEFHRES 601020 « FMAATE GEFHAR
fh 600029)  FEAHT GEFHARID 600115) « FEERT GEFHARED 601111) b HARIESH)
AT M ARAT W I B30 11 L A, AAEAE S Sthi) H AT — SN Z B AT 5T AL T T .

1. HFHE GEFHARES 601021)

HRAE 2022 4£ 11 H 18 HRAMARIRA T, ZAEH KT N HARMKIZE AT IR 54k b [ R
it 2% e e XA B S A AT K

IRHE 2022 4E 12 A 5 HRATHIMSA 5, ZIESR RAT N H RSB AT IR 524k b B R A A
AL X A LR AL DA K

2« M GEFRES 600029)

W% 2022 4 8 A 1 HEAMMIARA S, 1ZIES R AT N R OBLISCE B e 4 R Bl 45
SRk K TR K E XSS R BT A IE .

MR4E 2022 429 A 5 HEAMMIAHRA TS, ZIEHRIT N ARRKIEEAT I ST E R B4
Jr {8 BH T BRI X B 55 R BT 4 UE -

#
Ne}
=
ps
=
=



HRE MR IR A RAE S 1 % 2 4:(LOF)2023 4E28 1 ZERE

R4 2022 45 10 A 8 HRARHIM A, ZIESR RAT N ARAMKIEBATIR 5ok B R B 55 4
Je3 4655 B 71 B DX 45 =) 53 4 5L

R4 2022 4 11 A 3 HRATHIMSCA T, ZIES R AT N R i SR Ces B e 4 B R B 55
SRR F I K GE XSS R T E .

WRAE 2023 4£ 3 A 7 HEAMAHRA S, ZIEHRIT N RRKIEBAT IR S E R B4
JRiAE BH 7 BRI X B 45 5 33 4 IUE

3v FEFRM GEFHRES 600115)

R4 2022 45 8 H 1 HARAMMAHICA Y, ZiFFH RAT AR AL JEAT BR 53 4% b B R A A
25 b XA PR R Ak AT R

MRAE 2022 4£ 9 H 29 HRA AR AR, ZIES RAT AR ARAKIEEAT B 5T 4t o B R A
A X R

R4 2023 45 1 F 20 HRAGHIM A T, ZIESR RAT N R AR B AT IR 524k b B R A A
AT X A PR AL DA AR

4. PEEM GEFHRS 601111)

WY RATIIA R A LU RAT NER S N AR RIEBATIR T, 2 002 3 B

Xf_FIRUESR A B SRR P I U AR BE G300 B UE I3 A48 08 R SRR 1 5 A DR
VERURN 2w o] BE R EE R
5.11.2

AT S TR IR A4 SR BOA T B < S TR E 1O 8 a0 BB P 5 A < BN M1 AN
TR BRI SR A N TSR

5.11.3 HALEE =R
SHEHRAL NRMIG

75 2 &H ()

1| fEHRIUESE 784,230.99
2| MSEEK 604,138.06
30| MIBER)

4 | BICRLE -
5 | MUCHIEEK 214,643.45
6 | HARISGK

7| HAk -
8 | Ait 1,603,012.50

5.11.4 G HIRFFA HIAL T 7 I AT 52 #5055 B 4
AT B AR AR5 b T O B T e 507

&
S
p=i
H
b=l




R AR S BOESR5 % 2 4:(LOF)2023 4E55 | i

5.11.5 G AR+ BRE P AR IEZ IR HLH) B
A FE AR IR BB AT 144 JBe 5 A A7 AE 3 2 PR D -

§ 6 JFRAEE OB

AL
i 35 HH A 5 4 A A A 607,973,059.00
i A5 1A 1) 25 45 s FR 47 0 10,783,696.47
P R A ) 36 4 D [ 7 A0 13,857,728.27
s IR S A5 AR B A (A s/ DL 51D -
i 75 W AR 5 A0 AL 604,899,027.20
$7 B&EHEANCHBERRERHEAESFMN
7.1 EEEMARFERESHIRIER
BRL:
T H 140
e BASA A BN AR & 4,818,116.08
i 45 HA A (8] SN/ R A7 T
7 B399 18] S L/ [ A7y 5 -
T AR E BN R I AT 4 4 300 4,818,116.08
G WHIARFFA AR S B RS m Bt s (%) 0.80

7.2 ZEEENCHERFREERFESTZ VA

AR A B BN TCIE A B e B AR A 5 WA

§8 BEMHHEHSF

8.1 HEMHHRZ

v RIS B B DR o A v s ST T 2 < PR PR W A ST

v R IR B R R O3 S A A DL SRR & IR SR B ik 4 (LOF) R0 1 305
CHA P b TR & BRI e B 4k < (LOF) 2k &5 FA))

CHA R e B TR & BLIE IR S Bt 3k < (LOF) FRE P lL)

CHA R e B TR B REAIE I 5 98 < (LOF) $H S Ui W 45)

 IESE B S BRHLIE B,

—_

Wy

[ep) (@] >~ w DO
P / Y

7

=
H
p=i

o113




HRE MR IR A RAE S 1 % 2 4:(LOF)2023 4E28 1 ZERE

8.2 FFHh

e EHARAR
Hudik: RYITT AR H X R OKIE 7088 5

8.3 &M AR
R SR A TR A o HAT PR T FLIBE I S b A I, B A i ] P B R A A
FIAT PR F) 2 )

=M

R E ARG PG BN, AR RAILS S ATHR LS E AR A
RS A O g 400-887-9555

MItk: http://www. cmfchina. com

HBEESEHERAA
20234 4 A 21 H

&
©
p=i
H
p=i



