R ARV AT 2 BT TR TE

BOLHFRE IS 2024 £

.
et
|—a

522

=R

2024 4E 06 H 30

H

HEETHEN: ARESEEFRAF
HEFREN: PREFBHHRAF

EHHBA: 202447 H 18

H



FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

§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

BEIEE NP RIEFBR M AR A FREAR G S FHE, T 2024 €7 H 17 HEK TA
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

tht

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

AR P SRR A T

AREIAH 2024 4 H 1 Hilg% 6 H 30 Hik.

§ 2 E& Mt

R &R FAR R F44 7 ETF

W M TR SR T AOEZFERR: ESER& ETF)
e L 561980

5 5 Y 561980

A (Y A2 5 BUFF TR

FEA AN 2023 %8 H 21 H

G AR S B A 194,110,000.00 17>

B IRER AR IOTE AL, B SRR (i 2 AR R IR ZE (N i/ ME . AR Sk
Bt H AR 4R YA R i 5 P R B R ELA U 0.2% LA, SR ALER B2
IRZEERIAE 2% A

AR R e A R A, B S8 A MRS X048 ) R 7 4Lk f
B P I e SR R AL B, FFARAE A IR 4R Bt 77 S AR )
AR BEAT AR LR o (EAE PRIRFBR 15 T S Bk e TR e B 1A
IR RORRAD TR I, B < BN R R B 73 5 AR £ P9 (14
HAMFE A B HAE B RE ERB A G, LUA R R EAAR
TBHH . FARBEARBEART: (D EEERB RS
(2) FRHHRBRR FR A EA L (3) PrHISREI A 77
KR (4) FRrSREUs i FF AT OB A (5) ARids
BB R IR KIS s (60 ArAIFR B ] J7 vk R AL A4k
(7) HoAthw] e ™ H PR A1) AR 35 < BR R A 10 i i) & B R TR 55

ANHE 4 77408 F 2 BRI O B BE I RHELEE I AE 0.2% AN, £E4L
PRERIR ZIZHIE 2% LA o A ERTR 45 Ko il KLU 8 2 i HL A PR

%1312 it




FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

AP EUERER R EIRVE ], J e BN R I A P I e
PRERIRZHE DY K.

Xt BT I A AN AL DRI i A1 A T ol 272 45 IR A 43¢
WG, PR LRS E RN I7 0, S E
MR BB i 57 ikl 77 AR 7 A F7 AT il 5%
AT EAC 8 L H A S BB R R AR G 1 Se PRI B AL
B SR A] RN AR 1 FiE AR B

ARSI oA 3 EAR SR BRI . AR R AT
R HARIFBEBLHMG . AT A BCRURS . AFFT RIS BRS . 2 5
R % % RO UE 2 Y A M 55 SRS

b 4% L A v FEE SR b Bl
AH G R T SR A A &, FLATUYIA s S T XU A i T 55 2
e HRMmiimEE.

IR HAC 2 5 I AN S A R B I B SR R AR ek <, SR 8 A R A MK BR
PREGTERI R I, H S R S AR AR S Fn 4R B R AL TR A &
T RS YA 2 R A AR AL o

HEEHA AR ST HAPRA A

HEFLEN ARSI AT IR 24 7]

§ 3 EBEMF I SIFERI

3.1 EZWM SR

s ARt

F W A WEW (2024 44 H 1 H—2024 46 H 30 H)
LA 2 S -410,191.11
2 A -1,143,954.81
3 IIA T35 35 4 4y B A BA R -0.0079
A AR IS T = 176,445,642.06
5 R E & BlAHE 0.9090

e 1. B SHRE AU NAEECE 53 S & T2, T AP sebriioa

KV EART 7

2 AW S B 4B A IR S SO L BBl as « FABISN (A 2 Se e AL B il as )
FHRRAE B A P IRAE 153 5% 5 (R AR A0 AR Dy A IY] C s Bl an n_E A 23 Se i (B A2 5

3.2.1 ARG IR S B E NG K 2R K 5 Rk 4 b i R ) EL AR

W2

3.2 B&EHERI
R B
i B K

BrBUFENE | BB, | SR

opre | wiaike | | O | @9

%2 312 it




FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

@ HZD
TE=AH -1.15% 1.80% -1.69% 1.81% 0.54% -0.01%
HEANH -6.81% 2.09% -7.38% 2.11% 0.57% -0.02%
H3E4 5
TN -9.10% 1.84% -9.89% 1.91% 0.79% -0.07%
322 HESSREBURES RTHAEMKERDTI RIS HES LB E ¢
W3 2353 1 Hu e
BRI SV ETF R DA EI KR SE DIV AR L B AR 2R [h 2 s %
=A%
8.00%
4.00%
0.00%
-4.00%
-8.00% x
-12.00%
-16.00%
-20.00%
-24.00%
— w [a] [x4] =t [e)] Ky — [ (] (=] o )] w — [ o )] = M~ O
N o N o d O o W o o o «°F 4 o 0 o o o o« m
[=4] )] )] (] (=] — — (] ] — — (o] ol o =t =t [Ny] [Ny w O W
© © O +°d +°d <o o «d +d4 o o o o o o O O O O O O
3] o ] o 0] [49] ] [49] [ap] =t =t =t =t =t =t =t =t =t = = =
o™ ] o™ [a)] o™ [ o™ [ [a)] [ o™ o™ o™ o™ [g]] o™ ] o™ [t I A 1
(=] (] (=] (] (=] (] (=] L] (] [aw] (] [w] (] (=] (] (=] (] (=] [ I e B o |
o™ ] o™ ] o™ (o] o™ (o] (o] (o] o] o™ o] o™ (o] o™ ] o™ [ I A Y
o

| BRI S ETF R AHERCR — HERSREE S WETF R A %

T AL EFT 2023 458 A 21 HAER, BEARMREWIRIE SR 4 HIEEOL
HikZ 6 MHANEEH, @S RN S5~ i E LT & &

4.1 BE4HE (RESZLH/PNH) f{H

§4 BHEARE

EESh=S

EARSNES |
24 30 R i
e | mg | A ]
EWREN | | R
Z, Wit. 2012 4 1 HIMAHRE RS EHE
AR, MAFETF %5, et e
Kb | SRS T AR, o FAEW A 80 285 T
e | e | Sl 12| IR B A R A HAT b E 2 80 5
7 53R TF R O S5 1 W I e BB R 4 L 47
R IR IR 300 Hh e I HE O RV 4
FARIVIA 300 B UL S BOE S BV R AL 0

%3 312 it




FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

PR IE S A AR BOE R I Bt 4. H
A R E A-HS0 48 R E R TR 4
(LOF). HAm FuFsiciesg 5 B i e £
IEH GRS W PIE SR ERIT 88 W5E 5
R BARBOE 1 B 5 6 . HR AR
B B TP AR BOE 5 R S e &
R4, BAREIEE TFE B AL
(TMT)50 52 5 B TF I AR O TR R T 5 4
FH R AUE B 75 B AR 8 (TMT)50 %2 5 &Y
FRIREOE S 3 B B S AL 6 . FHR A
MR KA 2 5 B I AR EOIE 5 4% B 5 4
AR R TR A2 5 B s 8 e 77 4%
PEHEA . W HIERMEI AN 50 32 5 B TF
TREGEF RS . HRHIERMI AN 50 52
Gy BAFF I AR BOIE S 5 0 S S R 4 . A
T HOUE T 2% B 2 A 5 B I AR EOIE o
RIS . FHEVE 300 8458 5 0% 2 5 ROT
TR BOEFH R L. R P IEEBR
5 BT G BOIE S 7 4 (QDID. #
F HOUE 5 TH LS R EE A 5 B i F R
BOF I TR G . R IR A Bk [ ELRE
5 BT G BOIE S 7 4 (QDID. #
T HOUETH 2% B 2 A 5 B I R e o
BRI GBI S . R HIESTR R S
BRI R BOIE 7 3 0 e 4 ke AR 4
TR A UE 2 SR A 5 BT TG FR HOIE 57
P H S R R AL 5 B
XIGBOE 0 I & R N R S R & 4
it}

E: 1 AEEeE AL MEIR AR G ERANH, R EEeL BRI H I
Lk e L BB AR AP AR MRS BUE R RE R A S CERD B

2« EFFMER T FEAMEE AT EIE & GEREeLENMESF. BH. sREH
NG RN G B G BEIMED) T SR TR ALk N 539 B AR SR L E

4.2 BEAIRE A A Z G R T 5 00 3 A

BB I ARG N, ARESEIMAHEE (R NRILHE NS4 5
BIE) « ARTFEEAETF IR B SIS VR E B IR S5 SRURAE I L 5% T S v ) Fr A 2
DU AR e 4 P 2 4 5 [F) S5 2 eV SO I 200 . AR IRSIAR Y S SRS o 1 i U AT 32
BT, AR AR S AT IR T, B RAT NBOR AR 2. ARG A, iz
BARGEE M, T FIESRAA NP AT . FEE R 5 DU B a R R & A
I R E -




FARG e SR L AZ 5 BT IGIR BOIE SR 5 Bk 2 2024 458 2 TRy

4.3 APRZHERHHA
4.3.1 AP GHERPATEN

H BN LGS I O IR B SRR RS, I DR A BB AL G 2 A T B
RAN o G EENE T HTAAGE R RAG R, H15E W00 00 S i T 4
PR . REEHEANA e R, Wi ERER A S SRHGEHESR
PO AR AR DO BR K 7, #0520 B 2 AR SRS Rl A AT BA SRR SR, B P BT AR 1)
BAE T A R B SRR Y o a8 BN AR ST TR 170 A BT A SRR L S PTG AR
GEWETC R AL ST AL A TR AS 21 1 i L

4.3.2 REZHATAKIE TN

BEE BN R A FSRRAE 2 W EE RS, PR EEIETT RS BAR T2 5
AT 3 5 D ) 1 S 160 58 5 o i P 5 % AL 5 PO 8 B8 SRS el sl ek 28 7 80 A 2B PR ) S g 22
5, BB HNERAOGE R A G BRI AR, AL REE, el dRE
I F LA AT BB B L5 S5 R A o

AR AN, AT G I 5 B A F L M OGA AR e B R REORAAT, &
R AR AL G S 50385 BT AT 5E0 R B R 22 5 A8 (K 058 5 Bl i iZE 7 24
H RSB 5% A 5 3647 6 IR, TN Hia 80 A AL 4 DR 30 B SRS 7 211 R A IR A1 32 5
T A AR AU AT BE T BN 122 5 AR 2 Bk iR B K B S AT

4. 4 WEH N RSB RRISAZEDHT

WA, BORmRARLE TRIE K, MRS, St RIS Mk m A K
BRRG TT, M (RG24l RIKE, (URAT. AMF. By, Bk, Ll
BT Bk, HORATL R BB S, Hh R, mH T SRS RN B
ERFATM BRI o AT G PRER (AR U FE A PR SR AR HO N B 1. 69%.

KT ARENIBIE, B OAYERRAE 99. 2%/ A1 /KT, JEATE R T Xhr 1 H ) BR i

4.5 WEHAES KSR

WAEIAN, AESHBIHEIE KA1, 16%, R SHERER K2 -1, 69%.

4.6 MEMANEESFA ANBBREET = EE A

R, AT G AR R A IR S T A AR B I B A N AN T A
EWIHHERT LT T



FARG e SR L AZ 5 BT IGIR BOIE SR 5 Bk 2 2024 458 2 TRy

§5

5.1 WEMRESFHEHNR

BRAEGHRE

i H

& (o)

A B T B (%)

B 558

175,203,043.61

98.98

;H\:EF': Hlm

175,203,043.61

98.98

FERB

[ 5 YL 2 A3 B

Hrp: i

B SRR

e R
%mi%&ﬁ

%%&%

NI G il 5 P

ﬁ¢:%%ﬁ@%%§kﬁ%
Rl B

BATF RS & A & B it

1,477,585.68

0.83

HAh 5™

319,196.69

0.18

it

176,999,825.98

100.00

9
TE: BRAR AR ER 1 B T R AR A A

5.2 MEMIRIBITI A RIBERFAS

5.2.1 MEWRBHEBE AT RBARZRRAE

SR AR

A5

el

ARME o)

A

AR RS G il

5 5 4 PRI E BB (%)

B

KA

C

il gl

175,156,045.57

99.27

W)

CEA N /8 N S W& N4 Y |
PR

IR

R Z

ALl A REAIEEL

Q|| m

A R ROl

—

5 ER . A B EOR IR
5k

bl

P =il

MLGTAT R 55 R 55l

AR TEAEANR 553k

Zlz |- ==

KA ISR 2 L st i




FARG e SR L AZ 5 BT IGIR BOIE SR 5 Bk 2 2024 458 2 TRy

JE R RS AZBLANFAd R 55

A

DA TAE

S AR E AR R

v mOo|7|0o

22
gia

it

175,156,045.57

99.27

5.2.2 MEPIRBREBREEAT I RERABES R A S

SR AT

e

RES

KIHHE G

5 5 4 PRI E BB (%)

R MRS G il

KA

il i k.

36,094.81

0.02

o |Q|w| >

LW NV N WA @ e Ve |
DA

I

A E

ALl EREAIREL

T Q||

A R ROl

—

5 A BRI
5k

10,903.23

0.01

bl

L =l

MG 55 R 55l

AR TEAMEANR 55k

KA ISR 2 Lt i 2

JE RS BB AR AR S5

#H

PAFAS T AR

S AR AR R

v lmlo|vw|lo|z|z|c|r|—

22
G

it

46,998.04

0.03

5.2.3 MEWRET LI ROBRBERERERRAE

ARSI AR IR AR R OB B BB

5.3 RAEMIRIEA SMME 5 E ST 1E I DN B R S B A 4
5.3.1 MEBIRIGBI LA M E G S T3 E IR HEF BT+ 44 B

FRERA
SHEAL: AR
_ o 3 B B A
= E=gAyay 5 47 Tk = IN 4 A
Fee | BEEANE e HE RO AfE o sl (%)

#

=
ps
=
p=i|




FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

1 |002371 677441 112,308 35,926,206.12 20.36
2 | 688012 A F 178,999 25,285,398.74 14.33
3 | 688981 HpE [ bR 343,398 15,830,647.80 8.97
4 | 603501 FIR 147,735 14,680,426.95 8.32
5 | 688041 HLE R 161,811 11,378,549.52 6.45
6 | 688120 g R 40,692 7,714,389.36 4.37
7 | 688072 IR 59,530 7,150,148.30 4.05
8 | 300346 MRIEH 234,800 6,712,932.00 3.80
9 | 688126 V/akE a4 356,601 4,924,659.81 2.79
10 | 688019 TR 38,660 4,863,428.00 2.76

5.3.2 MEWIRBIRII A SO E G 2 & B 7= 1948 LR/ HEFF B BT T4 B
FRE YA

SR ARt

Fe | mmrm | Rman | MR B | Al oo | s
el (%)

1 603350 @)Yk 749 15,399.44 0.01

2 603285 B 761 14,192.65 0.01

3 688692 LB EAE 39 6,822.27 0.00

4 688530 KR HTHE 304 4,894 .40 0.00

5 688691 JE A 96 4,080.96 0.00

5.4 MEMREFFFRFTRIBFHHAE
AEE S ARG ARRFFA G5

5.5 REHIARIEA R E G EEF T 15E HFI /RS T T4 S5 3 A 4E
ARG ARG WIRARFFA 657

5.6 B HIARILA SOMME o F S B 13 E LB RN HEA BT +48 B SCIFIESR
BRI

I G ARG IR ARFFA 5™ SCRAESR

5.7 MBEHRIL A ARMHE HE ST E LB RN P K BT L4 3= &R B3 W
il

I ARG WIRAR A 2R

5.8 RAEMIRIEA RPE 5 ES T 1#E BN ERE BB DA BGES 3 48

AT AR IR AR A BUIE

#
[0}
=
ps
=
=




FARG e SR L AZ 5 BT IGIR BOIE SR 5 Bk 2 2024 458 2 TRy

5.9 MEWRSEETRRKIBIGHILA H 1B LT Y

5.9.1 MEHIRAZE ST KB B 5 S8t 28 B 4
AT AR S WIRAR AT BRI 540

5.9.2 FESRBBREP K RHBOK

A G BB U SRR SR BRI SN, DLESIIORAE D B, R B PR PR
A8 G BRI AR I B A 24 o SIS BREHR IR 48, SBLEEE T 47 IS A AR R B A 2 X
i A ) F

5.10 MEMRAESHE I E AR HH RN

5.10.1 A3 E G SRR R BOR

A EEZHEGHR TR ZN 1A A 627 1 0 R GRS, A5 SR AR KU
FSN, DU R, 8RR E GO R R L S B R ROR . 7R I
PR, B4 I CE IR 2 LR AR AT B S 0T S I, 3R 7840 % i E YT 5%
MR e . B KRR, I PR, TR, OO A AN, B
(CHE R 4 A R R

5.10.2 R 5 HIR AT BB 653 5 K50 A0 i 25 B 48
AIEG ARG IRAR S A E G a4,

5.10.3 ZAE AR BB PR
AT AR WIARFA B 420

5.11 BBEHAESWMEME
5.11.1
A5 I L S BB AT+ B AE S B T R AR GIF2ARAS 6035010 AhIAMAIE S ) 5 47 3
AR MR ISR A, AAEAEIR S ) AT — 4 A 2RI A Tl 35 RS 7
14T 2023 45 10 A 9 HRAT AR I A %, 1Z0E 55 R AT AR R A2 B B 2 [ 57 B 45 4
R AR X 45 S 4 B S5 T 7 A KT
X _ERAE S R R R U AL S IR RO S, IR E, ik
TIES5 PR e SR PP 4 1 A D R AT 8 ) 1 P PRI

5.11.2
A FE ARG AT 44 ISR R B < 5 TR A 45 A B S e 5 AR e 4 TN M1 B A
TR BRI ZE A A N TSR

#
Ne}
=
ps
=
=



FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

5.11.3 HARE =R AR

EREAL: NRMoo

ur
din

HFK

w8 ()

R RIESE

62,202.84

JS2 YT SRR

256,993.85

IOz YA A

oz YRS,

YK

HoAb NG

HoAt

o |N|la|lu|b|w|o]|—

it

319,196.69

5114 REWAREFH BT H BN ] # B fisr 0148
AT G AR A WA AT S TR A 7T e 925 -

5.11.5 &G WA +4 R P AAAETRIE SZ IR L i B

5.11.5.1 IWEFIREBEH AT+ 4 B2 AL TRIE 52 PR G0 i B
AT AR IR R BB B A+ 44 B S AN AR A2 BR A1 o

5.11.5.2 HRFBURIL B AT I 2 R E P AAERIE Z BRI B Ui BH

SHEA: AR

o . TIESZRRER 0 | SRS EE | RIEZ RS
Fe | BRRE | BRER | s G | el ) )

1 | 603350 2 )ik 15,399.44 0.01 | FriintisEsz R

2 | 603285 S A 14,192.65 0.01 | i itiEaz R

3 | 688692 IS EAR 6,822.27 0.00 | it iE sz kR

4 | 688530 KREHTH 4,894.40 0.00 | i itiEsZ kR

5 | 688691 T AR 4,080.96 0.00 | i inis sz kR

§ 6 JFRAEE BB

L VAREG)

T WL S 1 AR

116,110,000.00

075 0 1) 3 < A R 473 0

141,000,000.00

Pl A5 TS0 I 2 < 400

63,000,000.00

e a IR PR 0 28 sh i B (o Bl b BL-" 385D

T WA, & 10 Wi

194,110,000.00

$7 ZEEHEANCHBERREREARSHNL

&
>
p=i
H
p=i




FHE R SR A2 5 BT IR SO 5 k4 2024 4258 2 R,

7.1 ZEEEANFHEEEESMHTRINER
AR A B BN Te iz B 58 e B A S 1R L o

7.2 ZEEEANCHBEARERRAEST 5 YA
At S N 3 i BN T is HI A B8 e AR 1 52 5 W4

§8 B HEE RRHFMMEESFR

8.1 WEMIN B E A ESHFLHIEBIEGEL 2058915 58

3 R e AR A S R AR R AT S 1 UL

BEE R ﬁiﬁﬁ%ﬁﬁ%w%

il %Aﬁﬁﬁ%%ﬁm%% IR AR H 7380 M ] 473 50 FEA 4 AL L

i 17 [X 7]

%ﬁ¢% 20240401-20240402,

Eiﬁ’; 1 | 20240506-20240527, | 24,712,300.00 | 32,953,500.00 | 5,173,600.00 | 52,492,200.00 | 27.04%
P 20240530-20240630

HLHA 1 | 20240401-20240401 | 23,721,600.00 | 66,913,100.00 | 70,574,600.00 | 20,060,100.00 | 10.33%
PR A

PRI GAPAE L — PR H R S SO B L BA BB IE 20% 16 50, T fE 2 AR r O [l 2 [ A0UE el DTG 51 % ik < 1%

(BRI 2NN, L2 51 A G M ah I UG, Sk 8 PN AT BET02 A It AR I < B 7 LA X ik < 03 004 A7 ) e [l R
BE G0 WU N AT BETCVE B I8 (Bl RF A 1Y) 2 Bk < 4 20

L RS IR A Gl o LeF I DY & TN A IR 2N B sUa 386 2 A7
LSSV NNR AR e A E YN

2. FHRIAEIE A HIE . 8 1 e v
Lo T S IEIR O ¥R S TE] I = 2 s s e e N7 N R T

§9 BENMFEF

9.1 HEMHHF

v EES R AR LA
2. HHEEZ I E
PaAIIRELE
3y (AR AR AR LA 5 R IR AR HOIE I 15 B Bk
4, CHEPE IR AR L AR 5 B TF IR BOIE 75 5 57 R 5T
5. CHHE R AR LSS 5 BT BGSR BOIE 77 1 B 4

A—’f =
(EREBLIENIA
B

=
(=)

al

W

Ak
&

&
p=i
H
p=i

= BB B PR A S0
HZ 2L HEFH T e AR ML AE 5 BT I R HOIE TR 45 58

B
SUAR)

Sl 55 1 I




FARG e SR L AZ 5 BT IGIR BOIE SR 5 Bk 2 2024 458 2 TRy

6. FEEEH A EARALLE . B

9.2 FRIHL S

RS EHARAR
Mokt PRI AR B XA B OKE 7088 5

9.3 &M AR
RSO AT A T o AT R T ELE R b R A, B R L 1) Y BE T A 4
AT PR A A

HRBENARE BUF SN, "JTEEHARESEEAFEESEHERAA.
RS S 400-887-9555

P3k: http://www. cmfchina. com

HEESEHEARAF
2024 %7 H 18 H

&
©
p=i
H
p=i



