A E P IEETR

RIT AL 2 BT

TRBGEF B R 2 e R AR & 2023

F5

532

=FER &

2023 4£ 09 A 30 H

HEEHEN: ARESETEFRAH
EEFXEN: BEIEFBROERAH
EHHBA: 2023410 A 24 H



I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

§1 EEHR

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

S ILE NIREIESR A A IR A RREA e & FE, T 2023 4 10 H 23 HER T
AR RIS FEAR s I ERIANS R A GG FENE, RIEERNFEAFAERBICE. =
FERR IR B B -

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 2023 7 H 1 Hig% 9 H 30 Hik.

§ 2 E& Mt

2.1 EEEXRFM

A LE AR HIE A TR BT 24k ETF A e et
L TR 018395
oA 018395
Y (Y LT
FEE R4 2023 %6 H 20 H
35 HAAR I £ 1 B A 13,156,084.90 1
s b WX H AR ETF S M et, 1B REREFRIVIRE, RS
) S H0s s AL 1R .
AHe4 N HAs BETF BBcH R4, CLHAR ETF /8 245t
PR, 7R s A S % H bR ETF, AREIHAS
L HFR ETF (8 H . ARIEE 77408 H 35 BRER i 59 25 4% 1 78
0.2%LA, FALPRER R ZFEHITE 2% A o a0 AR 45 2w
e IR0 A e At TR R S BUIR R 2R iRVa e
) FH NN KB A BEAE i 0E S IR R = HE— 2B K. ARFE S
BE AN H H Ax ETF #0058 S0 i S50 08 SRS | (o 3 F50 18 SRS
A HE AT IR NI A] AS i o7 4 BE MG . R iT AR o A% B S
B RIS R SRS . 55 Rl Bt S i e 25 A 55 1)
PR RS . AFFEEUETR 0 M S5 20 2H Ak
L o FFHIE 4 TR R TT 2R B0 35 2R X 95%+H BN RARAT AR T
AR TR GBU) X 5%

%1312 it




I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

AN ETF Bk &, H AR ETF NIRERM RS, K
S U R A U AR K+ e T Bk . BEmTiidgdt

A 28 R AE & AL FEIRS T His ETF MRESSIEECERIL, B
A 5 FR R B L bR (4R BT ARSR IR 7 3 AR ABL R XURS: Ui
L
S AEL N W EEEHEAR A
BEEFEN TEIEAE S5 A PR A+
o AR TIE TR ET 2 ETF | $HE TE2 R E T 4l ETF
PRATOEFHIEERI | e ot A s C
B RIEEWAL G 018395 018396

IR T & 7 R 4
FsY

10,798,643.55 11

2,357,441.35 1y

2.1.1 BRREEEAER

FH R A A 48 BT ESE 2 BT TR R e

Fe 4 AR PN

e AL 159898

S (Ey e 5o BTF I

A AN 2021 %5 H 27 H

S An A BT RIESRAE B RYINIEZ7 22 5 P

o HM 2021 6 H 4 H

S LN AR AESEHARA A
FESIEE NAR TR UE S A R A ]

2.1.2 BErEEE i

Bt A AR

SR IRERAR TR E 8 R ERER G 2 AR BR R TR B M . A FE e 70 4R H
5 R O 12 P52 ) 24 0 (LI AE 0.2% AN, SRR R ER IR ZZ I IAE 2% AN .

F1 PR Al
S R

P

AHe g 1 BRI GE A B HIVE, R T A MRS 4R B it 77 2H B A LA A
R R AL, FARSEAR IR BN AR I S B 1AL B AT AR LR B
HAE IR IR I 3 B G e 58 R TARMIIE SO T3 1), S & BT
R IUELAE A7 J7 B AU HREE AR N A AR B SR BORIE 2 B I S R 4L
PUIE 2 5 3 ER EZ AR I 80K H (1. R RIS R AR EH AR T
(2) PRETEBURAR TN 1™ AN AL
(4) PRETEBOUSAR 7 BEAT BC I B
(6) FrIIHREE B 3R R E A
S BREAAR 15 B0 A B R 4
AT G 77 0Rs H 25 BRER i 125 P52 (R B R P AE 0.2% LAY, SRR BR IR 22 4%
HLE 2% LA o 2 BRI s 1) 4 i o) R ) ) 0 0 HL At P 3R 3 SR B R 25l o
IRV R, L TN R LA B A it e S IR R R ZE i — R

ARHE g Hoph 3 B BT HRISAAE: FURIRBI RIS B SCRRIE TR BRI AT
A BB RN . 2 S R S BB TR AR 55 SRS . ARSI BT SR

(D) EHEM
(3) PRIFEEU R R
(5) PRIFEHBURAR TR IR K

(7) FoAtymT g™ = PR 1 A< 3

A &b
i

I AR T S B R 25 2

IR A 2

AR TR

B, UG A U ACE s T A & 5 5T m

%2 312 it




I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

Lo

[FRZE
AH G AN I B IR R M s B EER A S A R A RS BR A AR (1 45
KRB, H RS R FFAE S B IR HR BB R AE 1 T 37 21 6 B0 XS YA 2 R AR A

§3 EEMFSHEIIMESIHERI

3.1 EEMEIEHR

A ANRMG
WEW (2023 4F7 H 1 H—2023 49 H 30 H)
B VE SR i=0 7N HRPIF IR ES T8 ETF | #Em P iF &8 E 7 88 ETF
R A KA C
1A & se Bl -70,815.36 -20,506.64
2 AR -668,592.86 -174,284.68
SZ A %/\ /\A’ﬁ ﬂ:
jl;uﬂ?iﬁ NI R 10,0632 10,0636
4RI G T 1 E 10,197,691.33 2,223,722.30
SIARBRE S HHE 0.9443 0.9433
W L. ERES SR A B RE NNEEEE 52 &S gEH, 1A G SE bRl s
K EAR T BT AT

2+ A LB Fia 2 S AR RON | Bt as < HAt N (A 2 e e sh i at)
FHBRAE < B RS FH AR 45 5% 5 BRI, A IR 9 A9 EL s B e n A 2 Fe (A2 50

Wz o

3.2 EEHERIN

3.2.1 ARG I G U A (A K 3R R 5 RIS % b R v 2 R ) LA

FHR R UE TR YT i ETF Akt sRIPEEE A

1 B {E 3 . Ml 45 b g 3
G RE " St e
B ﬁiggg Kk ﬁ &;;g@ Bl | 00 @
@) HZD
TE=1A -6.44% 1.00% -7.39% 1.02% 0.95% -0.02%
HEHR
i*&i@%g -5.57% 0.95% -8.12% 0.99% 2.55% -0.04%
gy 7
FHR R R R y7 #3 BT Ak =XIeHs C
1 B 3G NG R
(AR IEN R o 55 H R
B @jzg({%g Kok | quﬁzé s || 00 @@
@ HE®
TE=H -6.52% 1.00% -7.39% 1.02% 0.87% -0.02%
H3E4& A -5.67% 0.95% -8.12% 0.99% 2.45% -0.04%

%3 312 it




AR UE AR BT 4O 5 BT IR BOIE SR 30 2k o Aol AP Bk 2 2023 425 3 AR

EZTET | | | | |

322 HESARAFURES R HFEE KRR KEE RS LR EME
Wi 2 FR AR Y LA

HEPUE2IEETT SMETF AR ERAR T IAEIN KRS BV PR B i 28 R
A7 5B FE BT b

4.00%
2.00%
0.00%
-2.00%
-4.00%
-6.00%
-8.00%
-10.00%
-12.00%

5
-

o w o o w oo o w oo o o < O < v <= O M 0 o W =+ =)
™M O " NN M O O HJA «+J N NN O O 9« [y} m
0 O W b~ b~ b= b= P~ P~ 00 00 00 00 0 W O G O O o1} o3}
o o oo o o o oo o o o o oo o o o o o o O o o
m o o o M M M m m M MO M M Mo M m M m m m m
[ N ' R VA o N A o, AR o R " R o A o N o A o N oy AN o N o N o VA o A o A &l [}
o o o o o o o oo oo o < o o o o o o o O o =}
NN N N NN NN NN NN NN NN ™ o™ ™

— R PILLTEEST A METFA R HARIT P EHCE
— AR PIELTEEST A WETFA RATHA R T R A

HRFPUELFEETT SRETF AR UK C AT R S RNV 4R LR B i 28 %
A7 5B FE BT b

4.00%
2.00%

0.00% I——f/__:\\_
-2.00% I\%"‘--.rf-/ \x_ _/\‘_."“\\ _d_-_; - /
NS

-4.00%
-6.00%
-8.00%
-10.00%
-12.00%

o w o o w oo o w oo o o < O < v <= O M 0 o W =+ =)
™M O " NN M O O HJA «+J N NN O O 9« [y} m
0 O W b~ b~ b= b= P~ P~ 00 00 00 00 0 W O G O O o1} o3}
o o oo o o o oo o o o o oo o o o o o o O o o
m o o o M M M m m M MO M M Mo M m M m m m m
[ N ' R VA o N A o, AR o R " R o A o N o A o N oy AN o N o N o VA o A o A &l [}
o o o o o o o oo oo o < o o o o o o o O o =}
NN N N NN NN NN NN NN NN ™ o™ ™

— R PIELTEEST 2 METFA R HC BT iHEIHHCE
— IBE P 2TEEST SMETF A B A HeC BT L R A

TE: AR EFT 2023 46 A 20 HAER, BEARRE IR SO ARPE 9 HIEE T
HilZ 6 MHANEEH, BEMREIAREEE MR,

§4 BHEARE



I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

4.1 RELE (RESLHE/N)

EARFEEHREGEM | EF
wa | HR% HRR Ml YiH
EREH | BEERH | FR

2, fit. 2013 457 AN R W
SR AR A F TAE, &R 2015
EMAERESEHGRA A B %
B, VRS A, TR R, W
WESE 01 FH R & B E A-HS0 fe508E
K #EI S (LOF) 44, DTH
P EE AR R B R 3 v i 4. b
TIEYH 2% 80 22 5y ZUFF s A8 HOUF F7 4% B
& FHTE _LAETH 2% 80 28 5 R A5 5L
IE R R SRS R iR R
FAE Gy BT e BOIE S 4% T A
Ak 2023 4F 6 FA I E AR P LR BB S 4% B 4
kg | Bes H20 0 - A IR P TR B e Sk A8 B B s

e FRECE SR L HE P iEaRET
A Gy BT s Fe BOIE S 45 T R A
A HIE A YR 3 R 5 BT e
BOEF R TR S A UE IR 500
= 24 TLAEAZ 5 BT s i 500F 7 45 8 2
& AT P s R 5 B GRAE
BOFF RSP S . e L
IR A TR R 22 5 BT TG R B0 5
BWHEES . SR SR
ST GAR BN B T 5 4
E A48 RT3 MR AS 5 BY s U die B0IE 57
B E e RERPEE SRS,

>

&
R

e 1 ARSEERELEIER ARG S FRAENH, FEREE2E IR H L
LR A B AR AP AR R S WU GER At (RO H Y

2« UEFFAVAERF SRS AP EE R 2 GERESLENMESE. HH., sRER
N2V NI DAY R =2 VISP P S w7 N YN NN EP S Sy

4.2 BENIREH N AR SEEUMFE BB

RGEHANEY: AR HN, AREGEHNA T (PR ANRIOAEIES R 55 5
BVE) « (ARTPERAEF B HE SIS R B ME) S5 SRR I L JH 2% TSt v ) ) 2
LB AR T S I ik 4 5 F) S5 ik eV SO 2058, AN WRSIAE T S B B 0 R U A B AT 2
BT, FE AR S RIRTIR T, B R ANBOREH 2. AIREHIA, HEiafE




AR UE AR BT 4O 5 BT IR BOIE SR 30 2k o Aol AP Bk 2 2023 425 3 AR

BEEEGM, T ERGRA AN EERIAT N JE I8 B DR B R R & ikt
B e A R

4.3 NP ST
4.3.1 AF3 5 B HRBAT B

FE&EHNCE TR E M AT EM R SRR, PR &R H &0 AR
Wl FEGE NN | A 4618 FH R B0 Gk e, e BRI & 1 PR T, 4
PREF . R ASA @2 R SRR B, IR R R e RETH GRS
BEULTR F AR IR ST AR PR KR 73, R A A A RABGEE W o] DL E 95k, iR mAaUR
B TR L A B AR T o BB BN IARSCH FU R M N ST A # Bt G T8, a4
BT T2 AT AE S B 05 LA T AS P 1 1

4.3.2 REZGHAT AT TR

B E BN AR A FRSRRAE W RFE B RS S, PR ZEIET RS BA AT 5
AN 2t 28 1) ) S TR0 58 5 o il DAL 150 2 P 45 8 SRS BT 0 P 55 7 1T A A (1 [ H B T 58
G» R EHNERMGB R A G BRI AKTE, FFRAILRE A, il Rk
(RIe) Fl AP HE AT BB I AL 5 25 Bk A o

AR AN, AR G2 IR 5 A A A DA AR e & R RESRIAT, &
R T HRRE LGS 5385 FT AT 50 R B R A A2 5 S 80 (K 58 5 il i i E R 24
H A B 5% Z 3648 7 I, Forf 4 UONTE T R B0 S B AR A 5 DR 5 8 SROmes 7 22T A AR I
152 5y s 3 URONANIR] k4 20 A B ) 32 S DRI AR B0 SRS AN ) T A ZE IR B A1 52 o o AT A AR K
BUA RT RE T U A7 22 5y ANR i s K 5K 5 A2 5 AT N

4. 4 WG RSB B RSAZED T

A A Y R K AR DG BUR RR SV M, [ S DA 8RR AR IR TS, BN AM R B S5,
T ARSI RS, EERRBCRI G, Ao A sh R, HAaIpR e, B
By AMAA . BEREEAT LA, MR AR THENL. @ E AT IR R R
UEAARERST S TR EER S I N R 7. 78%. KT ARG HISHE, GA4ERFE 94% /£ 4 K,
FEARTERR T X HE T A BRI o

4.5 WEHANESH) SR

WA, AES A BMTEEIE K2 -6, 44%, AL SR AE K2 9-7. 39%, C K&
P A E B K R 6. 52%,  [F) HAMV SR FEUERE K2 A7, 39%.



I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

4.6 MENESFA ABEREET = HEME BN

ARSI GAFAEELE N A TAF A R 50 AT T e, MR i = as b

W2

5.1 EWIRESF~HEHENR

§5 BHHAAEWME

75 i H &8 o) o 2 4 BT P I BB (%)
1| BER#H
Ho, g - -
2 | EEeH® 11,689,216.92 93.54
30| EE A TR 711,298.41 5.69
Hr: g7 711,298.41 5.69
B SCRRIESR
4 | BERERE
SR AT R
SENIREE 4 il gt
Forre S8 0 SR 6
KAk
AT H &A1 17,987.46 0.14
Hoph ot 78,443.86 0.63
9 | it 12,496,946.65 100.00
5.2 IREHE BirEE il
i i 4 %
A= BEearr | HEeRR | BEFR EHAN | ARMEGD | FEHEL
B (%)
. AR 24
1 WM ETF | ETF XE@% ggﬁﬁﬁ 11,689,216.92 94.11
i (ETF) A

5.3 MEMRBATIW R BEREHE
5.3.1 MERBTWHRMBEABRERTHE

AFE GG WIRAR AR

5.3.2 MEWIRIBATIL RSB ER R BRI HAE
AT AR WA AR AV IR B




I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

5.4 MEWIRIEA RME b He & T 13E LLI R/ HEFF R RT+ 42 BB R B 4H

ARG IRAR AR

5.5 MEMREMIF WA RNBMEBRTAE

AL AR

his fi7

AfeHE Co

R B L LB (%)

[ XK i 77

711,298.41

5.73

RATEE

i

Ho: BURME SR

Ak i

Al R R 05

TS24

A CRTAZ #050)

[Fi b A7 5

O (XX | Q[N |n |+~

HoAt

10 | &it

711,298.41

5.73

5.6 & HIRIEA R E HE ST 1E H I /N RS T T4 BB 3 A 4E

SHEA: AR

i 43 %
Fe | figes fiigs 4 K e Gk ARME GO FEEHAE L
Bl (%)
019663 21 [E 57 15 3,000 307,349.18 2.47
019703 23 [t 10 3,000 302,409.04 2.43
3 | 019688 22 [ 23 1,000 101,540.19 0.82

5.7 MBE IR SLMME G EE B E LRI /N BT 42 B SCRFIESR

BRI

AT AR IR ARFFAT B SCRRIE SR -

5.8 MEWIRIE A SMHE G B B E BN R RT 14 5t 2B 33 W

il

ARG ARG WIRARFFA SR

5.9 WMEWIRIE A RYME 5 ST 138 Hi R/ HER BB LA BGE SR B4

AT AR IR AR TGP




FH I TR 26 BT SR 5 ROTTBGR BOIE I 3 B ik e AR UG S < 2023 4R 58 3 Rl

5.10 MG RIRAHEHH KA B B AL A

5.10.1 MEWREZE S FZ BT AT FF IR 25 40
AES AR ENRKRFA R A2,

5.10.2 ARESHFBIY RO BREBUOR

ARSI R MR DRSS, A IORAE D H ), AR B T ah ki &5
BRINIBAR BT & 20 0 ASEGAERAT ISR I BT BB, 1 ST 2k I 23 T 7 A AR AT 110 ) i
ANZLE RS 2k R 70 BT B 52 B BT AL, AR DR B #5058 (BBt (10 A R RIS AR RS
R AR IR B LG, Hk, AL SRR LR G BRI I AU B T 3712 4T %5 DA
L b i th . s th . USRS AR A5 AR AT A SR Al EAT BEBE A A 8, DK i KU
B LA B R G R AR B 1 KU o

5. 11 MEWRAZEESK BN E GRS B UHA
5.11.1 A E AR R BUR

AH 4 % 5 E O BB RN T A R B 25 TT 3 0 R e RS, A 4 A
BRI, DAE RGBT A, RS E G 5 s i P A R . 7E I S
VEIE e, i B NI o 2 8 B AR 2 173 7 R A0 W S5 U, 9T 7820 1B [ it 9
(R . TR R R AE, S WA E, BT ROR, LURRER AR A A AN, R
(A 8 L A TR B A XU

5.11.2 REWARFESE BB G A8 0 48
AT AR WIA KT B 42

5.11.3 AHE P RRE
AREE AR E W ARA EGREREZ.

5.12 BHASREME
5.12.1
et AL S AT+ 2 IE S R AT B ARG B ST IS L R A, AEEIR S g H
A—FENZEATETT TSR
5.12.2

AN FE AR AT A4 ISR R HH B < 5 TR E A 45 U RS 2 5 AR 4 TN M1 B AT
Tk L EORIEE AU N SREN

5.12.3 FANBE=H R

#
Ne}
=
ps
=
=



I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

SEEAL: ARt

75 B/ @ (B)
1 AR S 9,013.67
2 DU =Y 53,254.97
3| MR
4 | NYFLE -
5 A FR ) R 16,175.22
6 | HAthpoK
7 HAth -
8 | Aif 78,443.86
5.12.4 #EBIRFEA B4 T8 B3 BT #5345 55 B 40
A G AR A HAR R AT 5 I I m] #1515
5.12.5 REWIRET 12 B = AR T 52 BR 1 L 16 BH
AT S A AR T AT+ 42 B B P AN AR i 32 BRI 0
§ 6 FAMRESBEHEZF)
B 4y
i AR E TR E T 250 ETF | R i &= T 236 ETF
‘ R A R C
4t HH AT 36 4 40 B 10,320,697.47 2,186,955.02
5 3 1A] I 4 5 R 4 5 625,318.87 3,851,268.87
U&L AR R B 147,372.79 3,680,782.54
g
i 75 301 1A IR) 52 & 4% 43 AR Bl 4y
A A b L")
e WM AR 4 4 0 A0 10,798,643.55 2,357,441.35
§7 ZEBEANBHBEAREREARZERER
7.1 REEEANFEEXESMIZBIFNR
Bfr: 4y

Ti H

(g

I W E B AL S0 3

10,002,700.27

0 SIYITA] SEN/ H D S A

5 5130 18] S L/ (] 54 A

10,002,700.27

A AR E A A G 3
A WA A A MBS e B mHts (%) 76.03

2010 T 12 ;W




I I 2R BT Al 5 BTG B0 e 8B R S hole AU & 2023 4R35 3 RS

7.2 ZEEENZHERRERRFEEI 5 WA

At S N 2k BN T iE H A B e R A S 1N A2 5 WA

§ 8 MEHIRKEAE S RKERSFERFFER

RS RALAR R R
TH | REREEN | ESRRE | REABEE | RERHE |
L] (%) bl (%) | PR
FGEBN
N 10,002,700.27 76.03 | 10,002,700.27 76.03 | 3 4F
REEEHRAN
ERETEN
A
B SRl
N
BEEEHRAN
B A
HoA _ - - :
it 10,002,700.27 76.03 | 10,002,700.27 76.03

§9 MM RERSRHFMIEESFR

9. 1 REWNE—BRERFESHFUFIABBET E 22 —+HIER [HH

ZALENL]

A A R 2 S BRI L

S IR R R

B
B
dn R

FrEREE
& LA
e Iy
I 20%
4B 1) X
[i7)

W

1 8

Iz ] 7 50

A A

By b

P

1

20230701-
20230930

10,002,700.27

10,002,700.27

76.03%

7 A A

ARSI AL B BB R R e A LA BB 20% 11600, =

2 HH IR r R ] 5 (R ] AT 51 5 2k < v Rl 27

AE
Bz, HEGIRIESKIRBE R, I BN RETCIE KN AR B & 517 DU B 0 AR N B Bl B, St diter
AT N AT BETETE B N I [ R AT ) 2 S 2 S U

T R RS A 08 b2 DY 3 TN iR B 22N UR R 56 2 AL

#
p=i




FAR TP 2R BT S 2 BT IR BOIE Fr 80 5 5 Al APk B 4 2023 4R35 3 TRt

§10 HEMHHEHR

10. 1 &£EXHHEZF

Ly AP IR 2 M B B 2 DR > U ME Y N T T ik B PR = 1R 305

2+ R EHIE SR B B DR 2 vEE A 7 P IE 4 4R BT e AZ 2 BTG R BOIE R 15 B 3
RS TP B BEST IR ST A5

3. (HHm HERTREST S 5 AT HGURBOE I B 3t g ol IR R ¢ R & 5
)

4y CHETE PR 2R BRI AL ) BT TRGRIR BOIE 77 £ 51 2 e sURK R 3 G 08 B
WY s

5. (IR AP IEAR IR T as i AZ 5 BT TR A I3 B B A i U I e S
)

6. FEEE G BHEALIE . B,

10. 2 FFTHCHE &

o 7o < BT PR A )
Hudik: PRYIT AR H X PR R OKAE 7088 5

10. 3 ERH K

A S R T S T A PR ) ELIE st A R, S R I T P B R A A
PAHMRAR A .

BB EXNS ARG PUAEER, WENARESERAERESEEARAA.

& RS L HLE . 400-887-9555

P4E: http://www. cmfchina. com

R SEHARAT
2023 4 10 H 24 H

&
x
p=i
H
p=i



