o AUERTARL S

= AL 5 B P IRFa SIE

7

REEE

2022 FF3F 3 FRW G

2022 9 A 30 H

HEEBFHAN: BREEFTEFRAT
EEAEN: PELIHBRITRGARAA
WEEHHB: 20224610 H 26 H



BT R ETF2022 45 3 R

§1 HERER

FELE M HE 2 LR RS R A EE R I, 3T MR B KOs,
FEXF LA R LS RN S R M AR AN I B T AT

FEAEE AP E TEEAT IR A IR A A RIE AR S-S FRE, T 2022 4£ 10 7 24 HEK T A
Wt M 5 FhR . HERIAR R AWM EEANA, REERNBEAEREBICE. 1RSI
NE AN DN b

R R VR LR F SRS 7 I SR U FRAE PR 58, (AN ORIERE & — s A

FESHE A SO AR HARRI . VA KUK, BB 7R 0 SR A0 BT 20 e 15 A
e SAEEE VLR

AAR s I 55 BORERE H it

AR WIE 2022 4E 07 H 01 HAEZE 09 H 30 Hik.

§ 2 &7 FE
Fe L THFR EEHMEL ETR
7 N TR AR HiEL ETF
AV ] 516360
S (Y 2T 5 BT TR
REAFAEMH 2021 44 A 30 H
A5 AR FE S A 116, 551, 798. 00 {7
e =k N KRR AIFREG, 18 SRR I O 25 P AN R R R 22 ) e /M
PG R AT T R GE L, R B AR 148 Bt i f HRL o py i ok

MR AL, FEARE R (1195 Bt e S H B R AR B e 22 4%
WAL AT N I .

X5 T HR BTS2 TR AN AL  TRIVE AR I BT A T RS A7 BB PR | 5 % 45
fEL, SEAR S TR SR IIEERT, S BRI %
G B AR I AR AN AT A it S AT B A

Ninaaze 3 IR R R 32 R Bl as &
DRSS 2 45 AT AFe g JE TR G, TS RS B U RS 7K T v TR 7 TR

& Fort e 5 miimiEe.

ARHe oA BB IR T F e M <, BRI AL R Smss, BR
ERFR AT A, FLIARS IS5 A5 IE -5 AR (K45 B R AL X T 3 2 45 (0 KU i
i FFAEAH L

TSN 5 I G A LA 7
S IEE A [ TR AT A B 7

§ 3 EEMF IR MESIFERNR

%200 13




BT R ETF2022 45 3 R

3.1 FEM &

fr: AR

E B SRR

AR (2022467 A 1 H-2022 49 A 30 A)

L A B SEI i A

—-549, 972. 76

2. I

-35, 005, 319. 55

3. VBT 25 3k 4 BUAS J A

-0. 2999

4 AR & B HE

119, 542, 909. 76

b. WIAREE G BHTHE

1. 0257

E: L

AT O S B 1 2k e AR B RO« BB

HAbWN NG 2 s E A sl

FHERAR 5 3 RIS RIBAEA R R B AR, AR 25 T A9 L se B s in_E A28 fe (22 sh il

E)k

2. i3 e SHE bR A OISR A AW B 5 B 1) S 2 L Th AN B8R Bl et K248 T

Fr 5507
3.2 HEHERN
3. 2. 1 EESMBHER KR R H 5 RS B I S R
NS
HHEIE KR | EBKR | iRt
Bt o ‘ TR 25 R OO @—@
® MEEQ | HERZEEO .
HZ®
HEZAH -22. 5% 1. 54% -23. 19%) 1. 56% 0. 44% -0. 02%
T EAAH -9. 08% 1. 99% -9, 94% 2.01% 0. 86% -0. 02%
o4 -23. 60% 1. 88% -25. 09% 1. 90% 1. 49% -0. 02%
oE=F — - - - - -
pU R T = . - . - . -
H3E4 5
2. 57% 1. 92% -0. 70% 1. 96% 3. 27% -0. 04%
o sy G e

TE: (1D b GukiE: FFUEFAel 3 B Bl e % ;
(2) 1B VAL LU BEEMEAR S B TH S 38 BOR B, BRI 5 H LA R e — H2RH (i

AR HD-

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B AR
R B

=
=
o
5



BB ETF2022 4E55 3 ZRAFHR

T S AT AT FLETE 82123 a4 5 S 55 5] A ML £ AR 38 08 90 38 S o) 5 5 56 3 L B

49. 00%
42. 00% |
! ﬁN%Wﬁ
35. 00% A f A% \ J
N W M
28. 00% I K{:‘ (‘H A J
Wi £l I','"-. W
21. 00% \'m<kpfk rﬂ ‘%&MW
Iﬂd lIL\J Y J‘I lI |I
14. 00% . i jﬁ\;\ I \'U:”I
N i '.__ A II,I ||IJ
7. 00% jt IR\ q} J
'} 0 [ ﬁ ) N
0. 00% |4 1 -
~7. 00% "qt E
~14. 00%
[=1 M~ [nt] [=] =] ] o [¥s] ] o Ly — [=] =] o o & o4 o (=3
A A N
S A A A A A A T A A
[—EZFHBETF R A E — ERFARET Rihl S i E|
H: HBESEERNAE, EReEEHAN YRS FAENRCHE 6 NMH ARSI TEHG T
BIFF GRS A RIMA L E, BZE 2021 4 10 H 31 H, AL ARG FIFUE 58 7= B & Ll

§4 BEAMRSE

4.1 RE&2E (RESLIE/NE)

FEAS T G 5 G 22 P IR

UESR Al

w4

IR %%

IR H 3]

AR H

FIR

L

Rt te

ARG
Kzt

2021-04-30

21 4

it WL TS Bl A F TAE.

2007 4 8 AMAEE RS EHARAA,
JefEER TR B T AT BB o by
iy o Hrin. e P SRR

2012 4F 12 A & 2022 4F 10 A{FHEF FiF
100 fRHCIE R R AL SR G4, 2015
4 & 2020 F 2 AR ERBNR
GRS RS A, 2017 4F 5
H #2021 4F 1 AR == R IE
BIRGAUEF RS R E R
AL E R A AR IR T RS &4 P,

2017 4 7 H & 2019 4 3 A(EEEHIE
RIGHBERAMIEF R RIS LM,
2021 4F 2 H i R kg oA =l
FAZ 5 BTF ISR EOIE I3 4% B Bk 4 A
A, 2021 4 3 AR E RS
b4 3 A 7 BT AR HOIE IR #2052
SREAH, 2021 4F 3 Al EEE FIE
A 0.4 )8 28 5 BT TR B -8 9t 4k

p=i
H
b=




BT R ETF2022 45 3 R

SHAEZTE, 2021 4F 4 FRFREE PIE
BARL S IAE 5 BT G FE BOIE S $
HEREZM, 2021 £ 6 HE(FEED
R BE L BR FEAC &) B G R BoiE g7
WRILEI G2, 2021 4F 6 HiEIFE
TR 34k ek 32 A 5 B s
TREOEZF B A R AR G 3
23, 2021 4 10 H R EEE uEg R
FAZ 5 B A Fe O 5 4% B 4k
EB I SIS 2, 2021 4 11 At
AEAE 5 R BE BT ZEAC 5 B TR
TREOEZF B A R AR G 3
28, 2021 4 11 HEAES%E FuE SRk}
F A A 5 B T IR HOIE S 4% 5 2 4
R & &2, 2021 £ 12 A
AT 5 P UE A e AR o R A Y Rk
IEHIR I SIS, 2022 457 At
AR A 100 42 5 B e 2O 77
R RSS2, 2022 4 10 H i FE
FHIE 100 22 5 B H0E 1#2 5t
REPEEASHSEMH,

e 1 ARBH LR AR FIA DL 5 O i it
2+ MEFFAES SGE GIEZREESLENER . B SPUEEA R ML 61 B & B
%) WA RRLE -

4. 1. 1 BIARFAER B B B HIT RIS O S 4 2 R #7150
AR I, AL SIS MR MAEA S B R B A

4.2 BEANRE PA S RSB EERFEHB KA

RGN, AREEEENAET (PR ANRIIMEIESRE) . (PN RIS EIESF S it &
1) RILA TN CHE S UEHT AR R RS 5 T G R B0 i R A e R e o [F)) A LA
HSRIEEEMIORUE . B BT TAARSCHUE , RSB A B RS T A SR e B AT S FH 3 4 52
77 ARG AR (AR b, DA e BE A NRBUR KA, B0 I 2 e B A A 2
AT N

4.3 PR G E TR

4.3.1 A PR 5% EHPIT R
AARE I, S ETER OB AT B R R RN A SRR o
SR IR A NERE o e i



BT R ETF2022 45 3 R

WEENLH], FORITE BB A SRR SRR FHFE T, RS, L HUT. BT
PRI R AR, RIS, FRSHEN T AGIE EHE RO T A P22 5 AR G 2
AT NFBHIBEE R, 38 7 AN F T IrA S A& Z MR R et R 22 5. B2k Ol
SR BRI R 2 DL RGESEUAN IR A . AR R &R R 5 032 50 2; il
SRR KIS DL -

4.3.2 RERZ TR E T

AN, HSEHAREEFAHRRAES SN 5 AT 50 R H A 5E 5 A 8>
() BLIA AT By B IE 2 2 H OSSR Y 5%,

AN, ARG KIFHE L HTN.

4. 4 & AN SR B RIS RIE /R

2022 =S, FEAE WM. 356 E A E KSR U, DU R PMI s RF 2Rk, 2Rk
PO RIS T X Bk E BRE BCR P . FERIRAVTINEMT 5T, FRE R H 3 52 3
B, RIIGHE S . AHBUGREL T R LERS 2 5FBOR, T8 MBURRFHR ST & BT
WA AR I A T R P b S AZ D AR R, NGB B R R RS T R BR AR R, [ & iF
el T (R A 1B D Ak . R EE 2022 AREPUZRSE, T “ R iR et E N A B BUR I 2 H A5,
TN PE T e fr S A SRR BRI . s 7, A =R, G C AT I SR
AT, B L AMFN ST R IELE, EHME B BT AT RIS .
TREOTIH, W3 LR R AR R D A S, BLAE 100 $REAIFIR 300 $R BRI A
B IR R ) R T 16. 07%F1 15, 16%, 1M 1F K AR A FHIE 1000 FiES0R G ML AR $E £ 70731
FEKT 12. 45%F1 18. 56%.

FEARR A W, R AR 3R B R T TR 23, 19%,

ARG WIATE GOV IE RS AEY], EEET, BT RETREER, RRFE KRR 3R
SR, TEFRBURCEE A BRI EE G FR IS ARSI, N FH H 02 R 5 A B AR B o Bl A Rl /> B B
R
4.5 RERNEER SR

AR A I G AL K 3 OR-22. 75%, L2 AR N 25 % 23, 19%.

4. 6 WEHINEEFE ANBRE SRS EREHH
KRN, ARG AFEES: A TR RSO PFA MET =8 NS 37 EAR

FTHF T uHIEE
Fo6n I 131



BT R ETF2022 45 3 R

§5 MEAGHE

5.1 REMREE T HEHEMR

5

T3 H

w8 (On)

R B B ] (o)

1

Rt 558

117, 276, 861. 42

97.79

Hrp B2

117, 276, 861. 42

97.79

HERBT

[ 5 WAL 5

Hr: fid

BTSRRI

R

GRS B

KNI i B

Horpe KR RN IR &
F

fh %

HUT ARG A M S il

2,525, 067. 37

2.11

HAh 5™

123, 754. 27

0.10

it

119, 925, 683. 06

100. 00

T 1y BUARBCE SRR A AR B ARG B, T 5. 2 AT S AR B i e, W
FE LT REAAHAE

2y ARG EIIR “ BB 7 “ SRNREER B

”» «

BAT RS H R AT e 607 55

I H B B4R e 0 A S L BLTHRLE AT A R (D, AR B A i ORI
TR A FE Bl 2 A SR A B HME i AR B R E 28 CRRD.

5. 2 MEBIRBAT AR ERTHE

5. 2. 1 MEFRBHERBETUSROFEARZRRAE

g 1T AfFHE (o) 7 JE 4 R P 1 E L A5 (%)
A MR MRS B - =
B ERAMK 1,014, 039. 00 0. 85
C [hili&k 114, 388, 404. 08 95. 69
b M7 # T, RS SoK A= i 1
A4
E @k ] _
Fo R AmEE - =
G L. ShER Bl - =
H o g Aol - =
, 5 R A AME BRI i i
el
I - =
K |k - =

p=i
H
p=i



BT R ETF2022 45 3 R

A G AN 55 A 55l

FHAWT FORBAR MR S5k

KA FAEEAN N3 i B,

& IR SS BB A R 55l

A

DA T A

S AR E AR R

»n| | mlo|lm|lo|=Zzl=|

27
CRe

1, 695, 342. 00

it

117, 097, 785. 08

5. 2. 2 EHIRPE R E AT WA RO B ARERRAE

(%E]

REsl

KRHE O

o B B 1 E ELA] (%)

A

KL MR Lk

B

R

C

il il

110, 959. 48

0.09

HL BT00 IR SR A A
BRI,

i b

R AT

ALl A REATHEEL

ol ool EESH oS

415 I ROl

—

5 DB A AE B BRI
55k

11, 134. 46

<Rl

s ik

LG AN 55 i 5Ll

NS4

56, 982. 40

KA L FREEA A S s B

Ji B IR 55 A B R LA iR 550,

oA

A2 AR

SOt R E AR

i lmlo|lm|lolZz2l=C0 N |—H

e

aif

179, 076. 34

5. 2. 3 MEHIARBATIL A RABRERRREREHE

AT G AR IR R A OB BB

5. 3 JIRAL A SOMME o & B 713 E EL I R/ N B B R B R W A

5. 3. 1 REMIRIBEPIF LA RME SESEFFE BN HEF R R+ 2B R’

g

s

mzpm| mEsawk

g | AniE GB | BEEVFSEEE W)

o8 u I 131



BB ETF2022 4E55 3 ZRAFHR

1 300750 | FEAFAR 28, 900 11, 585, 721. 00 9.69
2 601012 | FEE:LEAE 223, 564 10, 710, 951. 24 8. 96
3 600309 | JitEfbs 91, 100 8, 390, 310. 00 7.02
4 600438 | IEE T 161, 100 7, 565, 256. 00 6. 33
5 002129 | TCL H¥f 130, 600 5, 845, 656. 00 4. 89
6 002812 | RAfER A 31, 400 5, 467, 368. 00 4.57
7 603799 | A EN 75, 740 4,873,111.60 4. 08
8 002371 | dbJr4Egl 15, 800 4,398, 720. 00 3.68
9 002709 | KIGHEL 77,526 3, 415, 795. 56 2. 86
10 002271 | ZRJ7TRAT 112, 700 2,971, 899. 00 2. 49

5. 3. 2 AEHIRPRIF A SO E o5 S B 8 LU R NP RO AT A8 B R

LA
e _ SHEFEEMELL
pE | mmpm | mEmen | ME G | ArmEGD| T 8 (7 ¥
1 688048 Kopsens 649 70, 416. 50 0. 06
2 688073 ey 611 53, 768. 00 0. 04
3 001269 WA AR 546 12, 306. 84 0.01
4 301095 IR 96 8, 031. 36 0.01
5 301097 KA EST 105 6, 566. 70 0.01
5. 4 & PR #fiss A 2R SR EHE

I GAR T WRARFFA B

()]

AIEEAR A AR AT B R

[$)]

Gk

AT AR AR R AT B SCRFIE SR

et

AREAMERARFFA SR

()]

ARSI G AR IR AR ARG

ot

($)]

5%

91

3t

13

9 MEHIRARE S BRI 5 FH Ui

Pt

. 9. 1 EWIRAE SRR R MR 28 YA

-5 REBIARIGE A SO E 5 S B8 H R/ HEF BT T4 B B I 4

.6 REFIRIE A SOMME 5 2 ST 738 HL B RN HEF IR+ 48 B SFESR R

T GRS E G E ST #E BN T St &R IR R A4

- 8 ME IR FOME o F 5™ 15 ELI R/ R B BT 42 BGIESL 3 B 4




BB ETF2022 4E55 3 ZRAFHR

AF AR BB AR L

()]

[$)]

[$)]

()]

ol

5. 11 {BAEWE ME

- 10. 1 A H BT B B R BUR
AT R E U BT

. 10. 3 A H AR B BV
AT ARB B E G BT

. 9. 2 ARESH B A BB R BUR
A HE SR P BRI

10 MEHRAZR SR B E R Z B LU

. 10. 2 B FARAE S K B FUA R RF- A8 B 48
ASHe G R BT E UL

5.11. 1 ZEESHR R TR IEFKIRAT EES R WA ER T REE, &)

EREmE HAT—FEAZBATTER . LHRER

3 BT ROUA IR GBI AT+ A4IE 27 B RAT BRI S A PO B T L R A
WA RS i) H AT —E N B ATTEDT. AT, TSR R S 7 75 i 9 o

5.11.2 ZREHRE W+ BIRERTE HES & FIME N FIEREE

S PG RT 44 SRR B 4 5 R AE 1R 5 IR SR 2

5.11. 3 HARE =R,

)
dio

K

e o)

A7 HH PRAIE S

7,706. 18

I YSCHE SR Sk

78, 240. 17

2SR

2RSS,

Y H IR

Y NEN

S

37,807.92

HoAs

O ([0 || [O1 | ]|W (DN |+~

At

123, 754. 27

5. 11. 4 SEHIRFFA B4 T 5 B K AT R B fii - A 20

o100 L 131



BB ETF2022 4E55 3 ZRAFHR

ARSI AR AR5 AT Ak T F I T #4555

5. 11. 5 REIHAR AT+ 48 B FE A AE FE Uil 52 PR 0 O 4t A

5.11. 5. 1 I EHIRIGHB R BT +42 BEE P A TIE Z PRI SL 8 Bl B
ARSI AR IR G R B A1 44 ISR T AN AESIE 52 PR DL

5. 11. 5. 2 R A RARARAR I Bt Al T4 FBEER P AA 7R TRl 32 PR 1R 0L A 5 B

TMIBZRE A | HESTE | WEZREN
Fs Ji% ARG R SR A4 R B )

oME o) HEEH (%) 1 BH
1 688048 Kt 70, 416. 50 0. 06 BT
2 688073 15k 53, 768. 00 0.04] FrxFESZIR
3 301095 IR 8,031. 36 0.01 BB E
4 301097 pNTAC S 6, 566. 70 0.01 BB e

5. 11. 6 BHEA AWM E MHER KA SCEZ RS
HF s ANRRE, ST REASE T Tz .
§6 IR E S ML H LS
WAL

T ST < 0 A0 A

119, 551, 798. 00

I ST Ta] i <5 5 FR D 3 20

12, 000, 000. 00

Uol: T ST 1 < B 450

15, 000, 000. 00

T ST ) 5 e R 0 AR SR A (A

/DLL“=T 3D

T YIS AR <y L 20

116, 551, 798. 00

§7 ZEEENZHERRERELEERHKIL

7.1 REEEARFHRESHFEHNER
A I S P RIS HY B A R e AR &

7.2 BR&EHNZHERRERRE IR S5 WA
A Ik e PR IE HY 8 R e i B A I 4

§8 M EE PSR HEMEERFR

8. 1 IEMIN B — B R EHFEES LT LHIXBIEGET 209591550

T A R SR AL 1 L

IR RS

% || el |

LI

| ol |

Iz =]

BHEOE [t

o1l 4k 13 750




BT R ETF2022 45 3 R

IR BB 20%
Ry ] [X ]

18 G

(7E

(%)

B HHE B E Mk

17

Rl g

EAE IR ER EIEAE TR

m

BEOWE R OB @ ORE R RO S SF R B

20220701720220930

30, 630, 500. 004, 581, 000. 00

3, 430, 000. 00

31, 781, 500. 00

27. 27

o120 4& 13751




BT R ETF2022 45 3 R

: \

77 iR X
R N AR G L — R B A SR S A Ll 20% 91 DL
TR — B H A S A L BB R A DL R mﬁ&ﬁ%%¢&ﬂ T%%ﬁmﬁ s
DSz o EAh, 3 A A I R HRINE [|] (R IR 7T RE 7R EEAR TS 0 587, A REXS Fp A B A RS T
B, HEINAE RIS K L E . BRI Tt ﬂk¢ﬁ$§F,Mﬁ%ﬁﬁ
NPERES . T, PR R AR

8. 2 MBI E PRI MM ERE B

2022 £ 7 H 2 H, HEHANKMEFKEEXE, HABIELFEHRK, KKILAHH
A EHEK.

2022 #£10 7 15 H, HEeEBNRATSHPE BN RERE XS, FEAERBENAF D2,

§9 BREAXHHEF

9.1 FEXMHER

o [ IE M S AT ST R ST
e AR R A 5 RO G BOE T B 3k e R e 5 [R5
5 APIEE R 3 AE 5 RO TBGRAR BOIE 27 BB 2 e S W 5
SHAEFTR R 3 A 5 BTG IR BOIE S BB 2 AT Pl
MY 55 BEARALAE . B LRI ] TR
BN S I e i e 1R B R i R A
B IR NS5 TR HEAAE AR

oS R
B B R
s

m

s

9. 2 T

DL SO R4 B\ S B AT NI A T 54 5 75 1
9.3 BN

PR DUB B T, Ak FEE S A . WEEENE . MRS
e BRI A 5

EREEEEARAT
2022410 A 26 H

13| 3L 13 ;W



	§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

	§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


