W T HE S KR E A 5 AT
AIFHOET R EE

2022 =

—
=N
f—a

522

| 34

=R

2022 4£ 6 A 30 H

HEBFHAN: PEESEEAGRAF
EEAEN: FEIEBFROERAF
WEZRHHRE: 202247 H 20 H



REE ETF2022 SF55 2 IR

HEPR
REFHANESF S EHOREARR G PriGOR A RERIC . R P VERRR B E K,

FREH A LS L AERA AN 58 BEPE AR AN ol ST BVE R DT AT

FEFEE NP EIEF R A IR A FRIEA I G FME, T 2022 4 07 19 HE&Z 7 AR
HI SRR AR BT A SN, RIEE RN B RBICE. R PR IE
KR -
SN R A SEAE S B R ST  JF U BTS00, (AR R & — 2 B A,
ST AN STFAREHARRR I BEVA R, BBt 7E 1 0 SR BB 4t bl 15 4
Fe G HOFH S B SR

AR I 55 BORER 2 T

AR AE 2022 4E 04 H 01 Hi2 % 2022 4F 06 A 30 H k.

s

ot

§ 2 H7= RS

He L TRIFR K#dE ETF

3 N TR K#dE ETF

F 4 FACY 159739

R aiafE T 2 5 BRI

HeHFEMH 20214 11 A 3 H

T BAAK I & 0 AL A 105, 380, 615. 00 14

Bt H b K IRERARIOIREL, JE SR ERER M B AR R R ZE I /M . A
G 174 H X R R O B EE R RIAE 0. 2% AP, AEEREZ R ZE S HILE 2%
PLA

e AHEL R 5 AT HNE,  Fa MR B AR bR I HR 20+ () 3 A A
BIRBUL R A S, FEARTEAR I Fa B0t e B A AR 1347
AH N

2T SR R S O R M AT N
I, B 5 < 1 Y DU R S [ S5 0 AR 35 < PR B ) 418 RO IR T g
ORI, B SRR 5 DL 2 BORAITEA LI, B AR R R
SECIEA RO ERERR R BN, B AT DI 5 A
E HBTIE MBI, JRFERRER R 2 .
AN HE G 7 4eRs H Y5 ER B O 2 LA UAE 0. 2% A, AR BRER 1R 22 4%
FE 2%LA Ao BT Hic 2 i 00 U1 9 R R At AL 3R 5 SO 5 v 125 B2 T
PRERIRZEEIE EIRVE ], k8 BN SR A5 B A7 It e G BR 2 O
B PRERRZER YK
NN &gl
(1) BERFHERRE

% 200 3% 13




KHids ETF2022 S5 2 F TRt

AEEGTEROIAN, Rt AR KT £ B I 1 i AN 0
N, TEJIRERERR Z /MU RIS, AR S REGE 477
%, UIBRIRSENSAS . B B R AT I IR Bl I AS 2 S5 H A T
Iy DR 25 T TG VA B BB ) S 52 s A FRE B T B (0 6 5 %) At e
BT U 5 B At i 18 B R (R DR BRI, AR mT DR 17 31
O, SEEWF T, WS PEEATE LR, DUITERUE 1R
RrRZIREZ N, REgNRESRZE .

(2) WG

A 4 TR S ) I AR BT AL W AR A A R 8 5t e B A E 1)
AR AT AR A RE AN I b AR AR R (1 35 5% LU A3 PR
il FRIEE ARG O, R AT N A, DULRIIE S 4 4 A
E KR S hR B4R B i 22 18] 1) 75 IR AR SN ER R R 22 B /MK o
B BB A B IR S PEREAT A0, AR B Eh T R AR
B AT RER S B VE T SR B BT 52 31)5% IR ik Lo 3] PR

i, B TR RRIZ RS A E R R i, e HSRAE
TSR B

1) & HiR %

R R (145 250 00 T R DU 0 85 e I S T, X I SR AR R A5 T
R4 T R

2) NiE B R

MR FE B BRI, ARt R M IR E S5 I A AL 3l
T 7 AT B AR A BE IS, AR b AR 41 25 ey I (R A EE AR
A THEAT AH N 1 5

FR A I 4 () FRFIIEE [ 175 0, 5o ISR AR A A EA T TR, T
A RERER bR T HE 2L

MRPEVEAE . VERURLRE , A IR AE AR IR 25 (AL BRI
RUR A A ARG, A 4 A] UG 21 & 8 B4 738 24 A0l A
VAEE,  JIRPEICERER R 2 o

2. IR BT AN

U S TiE - e e S e = M (T NN E ' di 05 1 - SR 7 B O 2 o
AT BEAR IS R oy T SR AR 2 AR, FERIH i 0 8 4
AR, BT IRIERE.

ARFEG AT G AR I O] S, AT AR I B ] AT H
FF A B BRI AN J@ 1, A BE il i %) H br 2 7 i 28 1) 4%
PAMES PTG E I 27 ST AR B i s, DA s AL 411
R -

3y AR AT BT SR m

A TG BT AR A TR AR USSR R, DA OR{E A B

(R, % RGP KU AR EO R BRI O R BB M RS, Bk
WAL 28GRI R AT A 4, Semi s, M i
HEREEPRAOFREG B EE B br. RN, AJE 4 4R H 45
HHBIRTAT A FH B A1 o DA S [ B 300 % 77 o) 452 %8 4 () s el 2
B AT B BE [1)AE Ty AN ER R 22, T B AR e # T 2H A 2
FEEE T E 1

Fo3u 3 131



REE ETF2022 SF55 2 IR

G EH N AR B 5 AR T T8N, RV E
BN G AR ST AR B P 0E S,  [RII A x e 1 5252 S )
SE LB PRSI AN RS 22 1) 58 1 B AR L HE

4 B SRR I 51 s

ARG S F RO B3 TG BRSO B8 7 G B R AT 58 SCRFIE
TR B, JPARYEAE RS R XU AT 2l 1 RS 22
PRI S B G, T A A R S A R LE, 1
TRUEAS 22 4 AR B B P sl P R 2 il B SRAG AR e YA

B RNTE LI RE 150 BT S

AIEG TG A BT RS . K e R L, 2
LBk 5.

NS SR TE bR, A T 5 XU B 3 38 < o T T 0 £
RIFR T, Ak nI RGO B F 2 2 5 s e s Al
5o AIESRAEDPT NG WEE R GEM ., g
DL AEIE TR TN VE T DU S R AR (B Atk s 5 B R H IR
FFHIVE L JIRRAT LR

b & L L v A FE GV 45 EU IR HE R FAIE 25 155 OB s Bl i R
A UL B AR5 AIE AT R T R AR, RO RS Al 2 v T B i i
&, RS, RAEMES. FNAIEE N 5 I TEE
R4, BASRITRE L RARRFREO AR 1A JIARBLR) XS
i REAIE o
FEEHA TG A 5 A PR A 7]
BEFEEN HSIER IR A PR A A
k.
§ 3 FEWM SRS HERIN
3.1 REMFE
Bfr: ARt
Est i Ees N WA (2022 44 H 1 H-2022 46 A 30 H)
L A S s -5, 332, 227. 39
2. A% HIF -3, 998, 849. 56
3. AT 3515 4 A A A R -0. 0373
4. SR 0 79, 377, 482. 17
5. AR EE A B E 0. 7532

T LA S BGE fRSE A IA RN . Seiias . AN (S A i EAR S 1
BRAH B A AR A, AR 9 A S B et i A 28 Fe (AR W2l 25 R S 2

2. Frid 3k W SHRAR A CIEFFA AW B 2 2 e 12 T2 (i, P e <6 i) R e
8 3% . HEB AT, TEAT A SR AT ZAR T IS T

3.2 BEHERI



KHH ETF2022 4E55 2 ZEFEARY

3. 2. 1 &M BUHER KRR H 5 RS LB A 2 L

\ ‘ ‘ My G5 b e
AR | ERE KR | gt st ‘ -
M Bt - ‘ TR 25 R O6) @—@
® PRAEZER | HERZEEG) »
HEZ®
HE=AH -3. 89% 2. 22% ~4. 06% 2. 27% 0. 17%, -0. 05%
LA H -25. 58% 2. 13% -25. 99% 2. 17% 0. 41% -0. 04%|
H¥E4 4
-24. 68%) 1. 90% -23. 81% 1. 94% -0. 87% -0. 04%|
R RS

T S B = AT Sk S LBy e = THE 5 R R Bl

3.2.2 HESEFAMURE S RITHFEM KRR L H S RS R E#E R

2022-06-30

RRFH LB
A BABETF S5 T8 4 S S 15 51 5] Ml £ BE A% 38 Sl 35 30 & S35 98, 56 3 s b )
5. 00% = ) .
0 00 VNN
~5. 00% 1 "
J —i q.:?'%’;"‘-..
-10. 00% W\
\
-15. 00% LV
\ =4
— 1 |-
20. 00% V ST
~25. 00% \ o
! \QAv\ A=Y
=30. 00% =N
e 4
~35. 00% \H TV
-40. 00%
o uy Ll (= ~— o =t el g (=2 o uy M= [« =] (=) o -t 0 g o
(== — o (=) o4 (=) — o (=] — (== — o (=] o4 (== -— o (=] —
P O N N
— — — — — (=] (=) (=) (=) (=] (=] (=) (=) (=) (=] (=] (=] (=) (=) (=]
I R I T e /R AR A A D S A A A R A
o o4 o4 [} [} [} o4 o4 o4 [} o o4 o4 o4 [} o o o4 o4 [}
[=] o o (=] (=] [=] o o o (=] [=] o o o (=] [=] [=] o o (=]
o (o] o4 (o} (o} o (o] o o (o} o o4 o4 o (o} o o o4 o (o}
|— ABUIBETF R EIKE — AMBETF Rt S|
e 1. ARSEESEFT 2021 4 11 A 03 HAR, #SEARRG RS SIS A FAE SR

—H. 2. MEEBWEHR, AEEENR IR G LG Ik B 6 A R A oHE 1% T L 1

3. 3 HAhkhr

E: T

§ 4 HEEARE

4.1 HRE&ELE (RESEEPNA)

B3R

[ E A3 4 192 4 2 TR | LEZ A |

!

%5

It

)

137



KHH ETF2022 4E55 2 ZEFEARY

EREY | BMERM | FR

g, EEEHE, e,

15 SEAEF MG . AT i R AT IOy
AIRAF BT R, [ e A
PR FE BHEARE @ HAE P 5. 2008 4F
6 Hngmtet &EHAER AT, T
SEBEARTARG TR DA,

RS2, B ATA SR B e R R
FELE, PR S ATA T
H4e2m, 2020 4F 12 H & 2022 4F 01

H AT A A E = i 2l Sk A8 5 BUF I
RIEHOEF R RIS SRR

FE, 2020 4F 12 H & 2022 4F 03 HH(FM
Herbik IS S A58 5 BT TR H0iE
BRI SRS LT, 2020 F 12 HES
FEAT IS4 IR~ S0 28 5 B it
FRECE RS AL G2 B, 2021 4 01
H AT iAIE— 15— B 32 R 5L
RUNF AW 3 4 (LOF) L4407, 2021 4F
BT M| 2021-11-03 - 1546 |01 A EA AT £ B ARG HO
IEFR IR B (LOF) 2221, 2021 4F 01
H & AT IS4 ERIEA AT Wb 5 B R iE
F 4 (LOF) #4243, 2021 4F 01

H & A4EAT IS4 AIE RS 5l 5B X $5 %
WEF T4 (LOF) FE 4208, 2021 4F 01
H & AAEAT IS A Ak s = b 5 R iE
F R4 (LOF) 424 H, 2021 4F 08

H &SRS EE A SRS A 2 1
TSRO TR B R SR e A
2234, 2021 4F 09 FH 2 A5 HAENSHEEHIE

ESG300 %2 5 B TF I A HOIE I7 42 0 Bk 4
R, 2021 4F 11 H E45HAFRE LS
E 2 THRLS K HOE 32 858 5 BT i e
BOEFF 1 Ptk 3 &2, 2022 4F 01 A
B AAEAT A FRAIE Tl BB 3 A8 5
LD G AT A e ST A b L
FEF A B M TR . AR5 I
WAL G & 2R R AEAD.

e 1 AR HATEAR H IR A R E I oo R IEARAN AT 2 H s AR O B A e P
1, AR HEO RS S FRAERH .
2. UEFFAL A SGE AT B2 % Mol A

A B B MERIH R AE

psi

4. 1. 1 BIRFAERSFE - E BRI F 2 KR &2 2 RN E R R F

o6 13T



REE ETF2022 SF55 2 IR

E: T
4.2 BB ARG A AR SEE MM T A E A3

RGN, AHEEH RS GEZFREEEE) SR EN. P EIER 20 R E
PAR IS A FIZE, AEWSETE . SIS RN BAE AR 3 G 0™, 78 7™ R i AU (4
Hefitt b, NSO IR NSRBI RGN, AEEIEEEN, AMETREE
N5 3 I o O WA AR 22 AT

4.3 NP 5T

4. 3.1 N X G H ERATER
WA, AESEEATERHAT ARSI, PR RRRASETR. 5. S
S R R A DO N

4.3.2 REZ BT ANETUHA

I, AT SRR A RS EN B W G R R S S AT AR AR K
HREEHNEHRN A ERAE S 5N 5 I AT 5E0 R B R85 A B K 0058 5 Bk
IR 2 H AR 1 5% S DL o
4. 4 |5 A E SR RIS RZED BT

WA A, A7 iR 58 B AT R IR R TP IE = 7 55 KM BRI B PR R AR 2
PEIAE G BV . FEURIEA b, AR BB R B (Rl S AR, I I A% X
S, EAVEBRE, BOR T AR 7 AElE.

4.5 MEBNEES KGRI
BEAMAEIIAR, AR K2R3, 89%,  [RIH4k b BE v % 4. 06%.

4.6 MEMARESTFH ANBEES T HERE Y
o

§ 5 EAGHE

5. 1 MEMREER~AAGHER

o o7 3 4 BB PR I EL A
K5 i H &8 () (j/)
0
1| BLas e 77,926, 958. 99 97.79
Hor, REE 77,926, 958. 99 97.79

BT 13




REE ETF2022 SF55 2 IR

B SCRFIESR

AR

é@ﬁi&&ﬁ

N5

ﬁ* %%ﬁ@%%%A
e

AT H AT A1 1,716,527.25 2.15

HoAth 5% 7= 41, 735. 39 0.05

it 79, 685, 221. 63 100. 00
E: BRI RS IE TR B AR EIGE, 17 5. 2 BE TR S AR S AR A G .

5.2 MEMIRLAT VA RIBERFAS

5. 2. 1 MEMRIEHRE BT U ROFEARERRAS

%E]

RES

KReiE Co

i g B E LB (%)

A

L AR B il

B

R

C

il il

24,194, 394. 56

30. 48

LW WA N S W% N Vi
AGInA4

(N4

ok A

TiBIEH . G ATIRENL

Tlo|T|m

1 R Ol

—

BN
iz 55l

BAFRIfE B BoR

52, 891, 700. 18

<Rl

R4

LG A 7 55 Ak 55

819, 862. 00

= |0 = |

BHEAWTFURBAR AR 55k

KA PR A Lt
N4

RS A2 HEA HAD R 2%
\y

oA

DA A2 TAE

S AR B AR SR

= |lo|T

=
LR

it

77,905, 956. 74

5. 2. 2 MEHIRBRI HZAT WA REFEABRERRAS

% 80 3t 13 1



REE ETF2022 SF55 2 IR

el

KReHE Co

i FE B B B EU B (%)

KM B ik

KBk

il i

17, 953. 59

0.02

R 3 T0. BYRROK A
kEIAA

ENTN4

R AT

SCEIs . A REATIEEL

Tlo|T|om

415 I Ol

SR BRI E R A
50k

B4

s ik

LG AN 55 R 55l

AT TEAEANR 55k

3, 030. 66

Zl=|C | = |

KA RSN e 1 it 2
\y

o

o R SS « AEBEAI AR IR 55
N4

A

AR TAE

DA R E AR Rl

| |o | T

e

:lT"

20, 984. 25

5. 2. 3 MEHRIZATIL A REOB B E TR R R BTG

?7_::5: %O

5. 3 FIRIE A FOMHE o H S H =3 E LU /NP I B R B R A 4

5. 3. 1 IREHIREHIREIEA AME S EEF = E B NRF I AT+ 2 B R 8

Bt B4

e |BREAE BREAR | HE (R | AaiE O i B TP IE L )
1 002410 JTBGA 108, 773 5,921, 602. 12 7.46
2 600570 | fHAZHLF 133, 428 5, 809, 455. 12 7.32
3 600588 | FHA ML 195, 856 4,252, 033. 76 5. 36
4 688111 | &R 20, 900 4,119, 808. 00 5.19
5 000063 | HiE 154, 100 3,934, 173. 00 4. 96
6 603019 | HREMEE 133, 600 3, 877,072.00 4. 88
7 000938 | LIehktnr 163, 300 3, 168, 020. 00 3.99
8 000977 | R#EIEE 116, 100 3,074, 328. 00 3.87

%9 137



REE ETF2022 SF55 2 IR

9 300454 5 R 28, 482 2, 955, 861. 96 3.72
10 600845 | FEAZWAE 51,710 2, 823, 366. 00 3. 56

5. 3. 2 MEFARBRIR B HZ A RME S ES T = E H B/ HEF AT T4z = #
ALk

e | mEem | mman | wmop | 2R | ARSRRHEL
() Bl %)

1 001268 PG HG % 409 11, 337. 48 0.01

2 301217 ) s ] 229 3, 396. 07 0. 00

3 301158 T Ay 158 3, 220. 04 0. 00

4 301228 SEAM 149 3, 030. 66 0. 00

5. 4 MEWIREF MR GHFRRAE
e TG

5. 5 R EHIREA RPHE SEST = #E IR DT RET LA RS R

E: .

5. 6 MEWARIE A RME b 2 & H 7™ 15E EL I R/ HEFF B BT+ 48 B SCRAESR IR
Sk

E: .

5. T MEWRIE A RHE & BT E LA R/ HEF R RT LA B R B R BI4H
e T

5. 8 MEWIRIEL A RMME b 2 & B 7138 LI R/ HEFF B BT 1042 BGIE 3 5 BA 240
E: .

5.9 MEWIRFEEBR R KBTI 5 1B 0L it I

5.9. 1 IREHIARAE BB MBI R FF A5 5 A4

E: o

5.9. 2 AEEGH R IR FBOR

AT G B IR T DR AR U AT B S0, A IERAE Dy F ), 0 e 3R G XS A S 8
FRIGUL R ITRATE R, BRI . SZ IR AR R A 20, SRR,
U M BRERARICTEA SEBUBR bR IR, ASIE ol 73 4P IR U B RO RT AT P, e 0B
e R 47 0 45 AL (RO B D R R 050 5 A BRI R 0%, AT IA B o BB AL 25

1070 3L 137



REE ETF2022 SF55 2 IR

BRI H .
5. 10 R &R AZ-S BT 1 H IR R 57 F o i 9

5.10. 1 A3 H AR R BRBUOR
IR B 4 4 4 IR 045 R VUG B W A 4 [ M5 B L 8

5. 10. 2 A IARA I SHH 1 H B B R A 28 40
TE: A HE G G R 1 H B o AR [ B 150

5. 10. 3 A3 H RIS B HF AN
IR B 4 4 IR 044 ¥ 90 B A A1 2 [ 0 B L 8

5. 11 B H AR E E

5.11. 1 AESHRE AT +HIES K RAT EEAPR T HAPMEMITLR AL, K
RS gF HI—FNZBIATHET. LTHER

AFEE BB HIRTH A UETR P AIBOA RAT B S BT A AR R S i AT —
FENZBIATFETT. ATTRIESR.

5.11. 2 ZEHFEWET+ A MERTE N EE S FAME N EERTEE
AT GBI+ A4 RS BAT 6 B < 1 R R IO E S R

5. 11. 3 FAWBE =
75 £ Fx SEH ()

17 H R IUE S 41, 735. 39
SEISCIE 7537 Bk -
I A ) -
SRS, -
JREYAT R T 3 -
HoAth BEGR -
Hofth -
&t 41, 735. 39

5. 11. 4 HEHIRFFA AL T H B B T ¥ 555 BH 4
VE: T

(N[ ||k |[W ||+~

5. 11. 5 H AR BT+ 42 B B2 AP A7 e Ul 2 BB 1B v F 1 B
5.11.5. 1 it & BARHBEI B Bl 148 B = P A e 08 2 PR 1B L i) i B

BT R 13T



REE ETF2022 SF55 2 IR

e T
5.11. 5. 2 | HFRAARBIR BB B A8 B P AF e TIB 2 PR 18 SL A Bi B

i TEZ IR HI | HEEEFE | REZRER
Fe | BREARE J 2L 44 R B i
NE oD HEEH (%) ]
1 301217 i e A 5 3, 396. 07 0.00] HBiEHRE
2 301158 T ey 3, 220. 04 0.00  4fiEWIHE
3 301228 SEAMSI 3, 030. 66 0.00] HiEHKR=

5. 11. 6 BFEA AR S MHER F A FHIR I 2

DU B BR IR, BB AL SR T AT T NS S T 8] ) REA7AE R 22

§6 I AE S B HRF)

LSRRG

T ST < 0 AL A

109, 380, 615. 00

I ST ] ik <5 5 FR D 3 20

10, 400, 000. 00

ok 1 ST A0 1 <o B 450

14, 400, 000. 00

75 Y1300 ) 5 < U5 20 AR SR A (A7 AR
UL =T D

T S R < UL 0

105, 380, 615. 00

§ 7 RGEENZHERREREALEERHIL

7.1 REBEANFHAZSHHRNIENL
E: .

7.2 R&EHENZHERRERRE IR S5 WA
E: .
§ 8 LB H BRI AN EE(F B

8. 1 R EHN A —BRERFAESHBLFIABIEET 2055 F 5L
T

8. 2 UM R E LR MM EEE B
o

§9 H#EXMHER

HO127 k13T




KHH ETF2022 4E55 2 ZEFEARY

9.1 FEXMHFER
(=) (MEEAAE =55 KRB £ 5 BT IR BOE A R R R e e A )
(=) (Mt = T35 R 380 5 BT G SR B F# i S R et i)
(=) (MEEiE = 55 R 1L 5 BT IR BOE I 5 o 5 < 2022 SR 55 2 AR5 )
R3O0

9. 2 TR
PRYIT A X AR =B 168 S URYIERRR 2 d 08 43 IS ERSEBAIR A

al

9.3 G

Pt T {ER G HCE I 1) ) G S A ], P AR SR S ST B, BE I A 4 1
A% Chttp://www. phfund. com. cn) #X[5.

BT E ARG BAEEEN, FIEOAESEIHAMERSEFIERAR, AAFCHEE
FUIRSS 2 G, LTS 4006788999,

MR G EHARAF
2022 £ 7 4 20 H

13701 3L 130T



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.3 其他指标

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


