HE MR L RIEEER AT
IEF R REE
2023 FFF 2 FHHRE
2023 46 A 30 H

o

SN BRERESEHER AT
HEEE N PETREHERITRODERA A
AR EHE: —O—=#tH_-1+H

o

I



M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

8 EERR

FSE I NRE RS L FERORUEAR S i BRI AE RS 2 R T R IR B 8
I, TR AR AERR IR T8 B AR AE AN ) K ST AT

FEFEE NP E T IRAT RO A R A ARSI ARE G FRME, T 2023 £ 7 1 18 HE#
TR PSS AEAR . IHERIIA R A SR EFENE, RIEEZ NSRRI E.
e M ROA B B

S BN KA LASRAE H - SR 57 0 SR U A BER s B < B8 77, (EANVRIERE & —
&A.

F BRI SUFARRIARKERI . 5 0H XK, 5 AEAF AR08 R aT A2 B
EAFEE M SF R

AR I 55 SRR I I

AR EWIE 2023 4 1 HigxE 6 H 30 Hik.



M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

& EET M

B4 fATAR R IR S
e e ] 002837

52 5 ARG 002837

e 4ig e 7 T TIFFIER
e AN H 2016 £ 11 H 2 H

151,896,207.30 13

FET REAZ ] KBS TR B T AT G LAY 7 9% K i)

Bt Hbx \ ‘
BRI NG, IR SEIIE 4 U P R s AR T .
TP RS LR B B RS AR SR [ A
FhPTE mG . BUER NG . BFa A PR et Sms . AR % 3K
P W 5 S D 5 SRS A5 . E B T B SIS R R SR s e
BT TR
) 57 FH R D 9 2 K8, 78 40 I 8 3 K BUE IE 70 S AR
B, MR B KR, 1SRN EE R AR AT B K
BE RIS
b 45 B i v HRAIE 32 Y 2R B 38 *50%+ | iF B fi F8 H 25 % *+50%
AIEFETREIS, WSkt s TRt e 5 miigkt
RSS2 P AIE . -
&, RTWRERSE, BTEREXE. BEBaE i amer.
REEFEHA T A AT TR A F]
EETEN [ R AR AT I A PR A ]
T & o P Fe 4 1) 3 4
IR TR A A 5T A VRS C
b
TREYHREENZT DR
002837 007939
it
WAEMRNE D P4
14,560,531.70 43 137,335,675.60 1/}
FREAE ISR




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

8 FEMFHEENEESHERI

3.1 FEM et

Hpz: ARMoT
S !
FEM 5 bR (2023 £ 4 H 1 H-2023 /6 H 30 H)
e MIERGERS A | tEE MR ERES C
LA LH a 135,820.08 1,239,164.73
2.4 WA -130,678.86 -702,528.18
3 M- 2515 4y A S )i -0.0089 -0.0084
AR G 58 7 1 18,654,969.11 172,868,248.87
5. IR HE ey B 1.281 1.259

FE: OFTREES SR bR A IR NGBS 53 4 10 2 T8k A, T A3 S Sl
T K AR T AT A

@A L S IR 2 ik S AR AR SO R R L HARIN O & A e AR B as )
FHBRAR 5% B TR F AR 0 2% J5 B0 AR B, AS TR g A 9] L se Bz in_E A 22 se v (B 22 5l
L2 o

@A&FEEH 2019 4 9 H 11 HIGN C RIS M .
3.2 FEEIFHEI
3.2.1 AR I B A AT 1Y A 2 7 I 5 1R S0 457 b S v WA R 1 B
IS TR A A

. . X NIZ5 %59
ey | K| g |
EEN . NS fmi.
B o Ehife | Ml | O-® @©—-®@
RO N E N
@ KB
@
gE=A
e -0.70% 0.72% -6.82% 0.53% 6.12% 0.19%
N
%‘55’\ ' 7.38% 0.71% -5.23% 0.56% 12.61% 0.15%
HE—4F -2.95% 0.88% -9.05% 0.65% 6.10% 0.23%
U e 27.72% 1.13% 6.04% 0.81% 21.68% 0.32%
oEAHE 39.39% 1.17% 43.81% 0.83% -4.42% 0.34%
S | . 0 . 0 . 0 . 0 - . 0 . 0
SR ey 28.10% 1.07% 78.54% 0.79% 50.44% 0.28%




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

EEX
4
e W RS TR A C:
V&SR
. . EK | kgt e
R VR . | Sk
B B i HhaEZRE | MR | O—G @—@
O . KRR AEZE
@ ESE)
@
HE=A
e -0.71% 0.73% -6.82% 0.53% 6.11% 0.20%
\ﬂ_‘ L/\
Eit" ' 7.33% 0.71% -5.23% 0.56% 12.56% 0.15%
itk —4F -3.00% 0.88% -9.05% 0.65% 6.05% 0.23%
SR e B 27.17% 1.13% 6.04% 0.81% 21.13% 0.32%
H BTGy
HE ) LA 36.85% 1.15% 21.76% 0.80% 15.09% 0.35%
k&4

VE: A4 E 2019 49 A 11 H#n C KIE 40wk 5,
322 HESAFAEMVIKES RIHAEIE K R AR D) K H 5 R LG S I e R AR 3 1)

ER 5

He X R R R G B IR A RLIE SR SR A <

SUHPE IR R 5 LS b A HE Y 2R 1) 7 S8 35oxt L B

R IERIER S A

(2016 4 11 H 2 1% 2023 4 6 H 30 )

112.63%

98.55%

34.47%

70.40%

56,32%

42, 24%

28.16%

14.08%

0.00%

-14.08%

-28,16%

2016-11-02

2017-12-13

2018-01-22

2020-03-02

|— eEmmE RS, — L]

2021-04-11

2022-05-21

2023-06-30



M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

e MIEFE LR G C:

58.21%
51.74%
45.,28% |".
| ||III
oy |/ | f
38.81% ll' 'II : .',l".l{ :l\!\'\l ﬂl_ﬂ']
32.34% II,I ﬂL' a'IL e W f ".\”‘\‘m" VAW
AT b \ " T
25.87% lr‘l i A .rlr Il'\"“f‘l 0 - \. \ M,\\J,I_‘
10,4015 | '
12,049, a.-'f
!
6.47% pva
A \ |
R e AL
-5.47%:
2019-09-11 2020-04-30 2020-12-18 2021-08-05 2022-03-25 2022-11-11 2023-06-30
|— EmmEERac — LR
VE: AK4E 2019 49 A 11 Hihn C KL m ik,
§ BHEAMY
41 HEZH (WIEELHNE) BN
FEAFE 4 [ 4 2 FE A TR
44 JiAES — WEF ML AERR i B
7 EHE H 35 4L H
fifi+-. 2000 4 4
Hn N\ 5 3
SEEHERA
Hlo JIER IR
JEE T K
= % %R E
QX N g2y <t
Z'K%% ;J;IE\ f:lﬂz‘ﬁlﬁ/)ﬁ
s 2 oy B i 2
EEIS G o b ta i
PKal | 4P H | 2016-11-02 . 23 4 Tﬁﬁéiil
Bk I B R e R
o AT (2013 4
- 3 3 28 A%
2016 &£ 3 H 28
H A1) AR
5 B I i R Fe
BOE #5703
& R &g
(201248 H 9




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

HZ 2017 4F 11
H 10 HH#ARED).
8 A4 22 5 BT
T = Fi HOE 77
A Rl T 7
ReEReanH
(2012 £ 8 H
21 HZE 2017 4
11 H 10 H#
[f]) A By s I
8 A4 2 5 BT
T = Fi HOE 77
Z P (2014 4
12 A 23 H&E
2017 4 11 A 10
H #1a)) 2 E i
O AE A AL 5
BT U4 2
iE 75 5 5 5 4
W AL 4 4
27 (2015 4F 1
H 13 H# 2017
£ 11 H 10 HiY
li]). MSCI HF1[H
A JBE Gy R TF I
=48 BOE 7
RREEEER
FH (2015 4E 2 A
12 HZ 2017 4
11 A 10 H#
li]). MSCI 1 [H
A Gy RATFI
=48 BOE 7
BT 4 R B A
& B e a M
(2015 £ 2 H
12 HZ 2017 4
11 A 10 H#
NS =R-SE5 S
FINAH €
FF IR A AIE
R A
G2 (2017 4F




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

12 A 271 H&E
2019 4£ 2 H 26
H ). R H &
RN H
E W T BUOR &
B 5 #% 0% g
& i e a8l
(2017 4 3 H
15 H# 2021 4
1 H 5 HImE).
e HBERM
B A AL 5 #
HHRSEELR
P (2017 £ 7 A
14 HZ 2021 4
5 H 26 H#HIA).
HEHRERX
TR A BE 5 %
HHRSEER
(2017 4F 12
H 6 HZ 2021
£ 5 H 26 HiY
[i]) e BIETR
AR A R 5
BREL RS
Z P (2017 4
12 A 271 H&E
2021 “£ 5 H 26
H ). R H &
IR AR A B
iE 75 8 % 5 4
Re22H (2019
F£2H21 HE
2021 “£ 5 H 26
H ). R H &
BRERAR
iE 75 8 % 5 4
Re2H (2021
F1H6 HE
2021 “£ 5 H 26
H ), _FUEEE
2 PR G
TF i =48 Fok
it 3 7 B




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

ReEReanH
(2013 £ 3 H
28 HZE 2021 4
5 H 27 H ).
e F A Rl R
B 5 #% 0% g
& i e a8l
(2016 £ 12 H
29 HZE 2022 4
3 A 7 HiAmE)
e

fiit:. AT
B EE AR
YN Gl
(WorldQuant)
PN H [ X B A
PRiEwg | k4 2022-09-26 - 8 4 Wh4% . 2020 SE 4N
28 NN
HERAA .
1T % & 5 5
R, HRE
BNV

T O LR AEHE A B AR H I RRAE 2 7] g 5 € AOBSAE HUWARS 0. E1E
G2, HARIRH AR e EFRERH
QUEFF M SCRMATIE e GIEFRA ML B R B B INED HIARIE

4.1.1 HARHATAL S 51 7 8BRS 150 5 20 B Y 25 < 20 T [ A7 B P 7 i 156 400

[ R it GO BAEE O LI 5]
NHEE 8 171,081,909,176.94 2009-07-10
b5 B
: 1 11,225,400.54 2021-11-18
gKaL5R | K
HAb A - - -
ait 9 171,093,134,577.48 -

4.2 FHNSR G WIA AR S E S OB

WAEIN, AESEHANHET (RN RN ERESR R R A ) (AT SEIET
BREGIBIEEHING . QEFRREGE AR AT S ER TR (EEEH A
THERTE . WHTCEBiE N R AL R TR S B W) SREEMEE &5, AFMEN . B
ST LA SRS B 2 087, 8PS P B R KU IR 2 b, D9k A A
ANBEREBAN 2, AR FEREE O BEFA N T8,




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

43 ARG E Y
4.3.1 NV 5 H| ERIATIE B

ARFE G BN — B A R 8 HEIK) AT R G AL A, ) T 07 A 2 ) ) 3 A
TR, B RGN L5 AE & IR A SIS 5 AT o AN, AR A AT
T GEABRESERAT AP LG ERSEN) M (R EESEHGRA T AT 5
JE) HIRLE -

4.3.2 FHEE BT RN L T

WA AN R KA TS AFE R T DTN

WG N, ARSEHNE FIAERRAES S5 SATF NS, HH R
5y AL ) B 28 By e W IE S5 2 H RS B 1 5% A2 5 36 61 1R, SR BUR AL
0% 2 A DRI % S T B A AL &5 R A R 158 5
4.4 WAt N B4 B B SRS R S I
4.4.1 A5 B P FE 4 H R SR RIE AE 43 Hr

2 g, EPRIERRE R, ALK Z N, ZESHENE 7. EK & 1
MECRA M E A B0, S35, RMEKESA T, WTRHEET, BT
WIRF = KRR, AT KA ST SR EREOR, SR onai, ENJTE,
B[RV LSRR A, BRI RFRLAMEE, T RABP WA, T ftaRrsgn, gk
KERARE, HRMEFT TR, Al HEREALE: 6 Ahf, RiT7%ETET
KRR TG F A 1A MLF 2%, R BOR R RS 10 AN H 25 MR, A BTk
ISR G R A, PRI KAE 5.

W, ARTIHES N, RIS, HroRH R & V5 )5 6!
Hime AR ECK: BE. AE. KA BBRERIEL, MR 5. RE .
RMPOE AT RV . T KA BN AL, Bk LR, Ml REEHEF4EE 2
BRI AR T HRESETS,  HIR)  SR S B R IR

B G BB IETTH, 1E N R B RS, JAFEAR S AR AT I S R S 2 41,
RS 5 7RI BNEARCHT I H Y.

4.4.2 AN EEE RV SR

#2023 £ 6 H 30 H, HLEMIGHEILIRA A F8MHHEA 1.281 76, A& G50

FE KA -0.70%; HEE WIWHEIER A C FE M8 H )y 1.259 7o, AR W0 4% fE 1Y

KZH-0.71%, RN LT AEREAERS K% 0N-6.82%.
9



R IR % RS i B R S RIER B

2023 5 2 TR

4.5 R A B G R N BECRE G5 7 1B TV i
WA, ARHE S R HIESE — A TAE H RS AR NBCE AN 5 N R4 %
FEEHEANS T T I ST IS T .
& BWERAGHE
5.1 RS WA TS = A 1 i
FF5 miH &8 o) b B R B I EL A (%)
1 &L S 179,912,980.67 92.94
Horr: B2 179,912,980.67 92.94
2 B - )
3 [#] 5 W 2 45 % - )
Horp: fiid5 - )
B SCRHIES - )
4 el R ay - -
5 S RATAE SRR - -
6 TN IR < il 5 - -
Horbre SEWT A 0 SR B 42
i ' '
7 AT MG & &A1 11,999,946.83 6.20
8 HoAth Bt 7 1,676,703.80 0.87
9 | &if 193,589,631.30 100.00
5.2 R WIRILAT o B I A R AL
5.2.1 A WIRFAT W73 KB A B SRR B AL S
R A2 5 ARAME G AR
tefl (%)
ARG RS B 273,235.00 0.14
B [RH 6,587,509.00 3.44
C |EIE W 95,086,718.10 49.65
D My, #A. BRE KA PRI R 6,629,486.00 3.46

10




R IR % RS i B R S RIER B

2023 £ 2 TR L

E |@a 4,174,631.20 2.18
F B ey 1,300,266.00) 0.68
G Bz, SAEAHEENY 7,952,305.81 4.15
H |[fEmEmEgol 8,468.00 0.00
| B EAE. ARG EE ARSI 9,370,995.87 4.89
1 ean 39,891,049.69 20.83
K Rl 1,931,542.00, 1.01
L [HERIR SRS 4,538,640.00 2.37
M R TR AR S 2,024,011.00 1.06
N KF]. IREAI A 3 B #E Y ] -
O |[ERMRS. BHEAHANRS - -
P |[HH 56,413.00) 0.03
Q | PAME&TAE - B}
R [fb. & FfE R 87,710.00 0.05
S |%E y -

At 179,912,980.67 93.94

5.3 HARIZ A oM o FE 4 0 7= 13 E LU A5 R/ INHE e ) i S 15 55 B 41

3 o G R P

Fa | BREARRS % 52 44 K e (B oME o)

fE L] (%)
1 600519 wMFE 6,700 11,329,700.00 5.92
2 601318 rh [ P22 143,509 6,658,817.60 3.48
3 000333 EHIEHR 90,900 5,355,828.00 2.80
4 601328 TAEERAT 830,400 4,816,320.00 251
5 600036 R ARAT 132,700 4,347,252.00 2.27
6 600276 E 5fi 22 24 73,600 3,525,440.00 1.84
7 601288 ANV AR AT 968,300 3,418,099.00 1.78
8 000725 WART A 806,500 3,298,585.00 1.72
9 000338 YESESN H 258,100 3,215,926.00 1.68
10 000858 TORR 19,400 3,173,258.00 1.66
5.4 5 WKL MM R H S

ARG AR WIRARFFA 557

5.5 Rt WAL 2 SLAE b 2 4
ARG AR WIRARFFA 557

11

B HAHE L N HE R (R RT T 44 B £ 58 W4



M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

5.6 M WIARAL 2 FOHMEL o5 28 B BB B R/ INHE PP B AT 44 B SCRFIE TR BB W 41

ARSI AR T AR RFAT B SRS

5.7 Wit IR 2 Fe O A o B < B8 1 E LU B/ INHERY IR 145 B < 505 1 4

AIEEAM B ARARFFA IR

5.8 i WIARAL 2 FOHIME o5 2 B BB LA R/ INHE PP R T A48 BGIE S5 W Al

ARSI AR AR ARFFATBGIE

5.9 i IR AT G BB 1B 6152 5 s Dl Ui 1]
5.9.1 R IR AT S BT IR Be i 1 B Re oA 45 2 W1 240

1D LR FreE ‘ééﬁﬁi /%ﬁﬁﬁ A 15 BH
() g (J6)

SNt il

VR 300 it HA0E R

IF2309 | #17% 1F2309 1| 1,151,700.00 | -31,080.00 | #4754 2
H4 MBI, ST

AT H A5
AR EZS BB ETT o) -31,080.00
e ta B TR R AR WIS R (o) -
e ta B TR R AR A RMEZ S (J6) -52,620.00

5.9.2 AFE BT BRI SR BUR

ASHE AR RS P A AT SN 5 MR 2 < 5 R e BB IR I 0 5 FE G & 2 R SRR
BT, AN TRAIEE R, SCIE H AR,
5.10 i IARAS I G A3 B 1) [ UM 6238 5 5 0 1 ]

5.10.1 A1 T B # O
AT AR R TE U 5L 5

5.10.2 75 HIARASE G BT 10 [ f 9] 45 O A5 28 B 41

AT AR IR TE U S 5
5.10.3 A1 FE U BT P
AR AR R TE U S 5t

5.11 #HEA ARG HIE

5.11.1 AHEHHAIHTHAUETR B RAT B, A EARMARAT Bt A PR =

AZTBRAT ety

ABRAT] S AHERAT AR A PR A 7 M BLAER  Gif) H RT— 58 A S22 AR T T AT DT, AR
I 0 o ARk ooxt b 3R 3 AR AT IAH SRUE SR B B R SRR PP 75 S A IR I S B e S R 1Y

R

12




R IR % RS i B R S RIER B

2023 5 2 TR

5.11.2 %

B AAT T A ISR AR

5.11.3 HAth B =y ik

o R RLE A R R P

FF5 KR & (7o)
1 A IRIE 159,846.78
2 CUIEZ T 5K .
3 IvAldiell ]
4 IV ERIDS) .
5 JSZ AT FR K 1,516,857.02
6 HoAt RZH R -
7 R A -
8 oAt -
9 &t 1,676,703.80
5.11.4 R IR R B AL T BT AT e i f5 2 HH 4
ARHE G AR AR ARSI AL T H ) AT 4555
5.11.5 5 A i 144 B2 A AR AT 52 BR A% L ) 15t B
ARHE G AR A AT 48 R AR I S IR B o
5.11.6 43 5% 2H 5 i i RH: i) oA S -4k 54>
BT & TARERR, 7530 S &0 8 °] ReAA AR R 22
& FHRAESENDTR)
B iy
iH e IR I R A A e = R R A C
;;ﬁg;ﬁ I 14,828,402.75 29,571,192.44
ijm {f f I 879,702.74 116,991,321.44
{/UE dﬁﬁl ﬁzﬂﬂﬁ 1,147,573.79 9,226,838.28
45 I A e _ _
%Ezﬁﬁm
i;ﬁig’ﬁ‘ WA 14,560,531.70 137,335,675.60

13




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

gy EReEHENZHERRSREELEERHNL
7.0 SR A YA
ARI G AR WA e B A 7 4 1
7.2 S GBI A VAR A G2 5 I
ARH G AR W TE R R BT 2 e A S L«
8 BHREFREHIMERER
8.1 AR B R AT S L IS BB 2000152

N
N

A T

ha)
po)

T AR R A 2 e 1

T A F5 AT 2 A BT 1 DL W

FEHESE
el s
A F| B X [ e
H U\ 5 A A% YR AT

it 20% HH] 477 i FH 47> 0 0 FrE % "
Y s ) X #i
Ii]

o J

2023-04-01
1 ES 12,925,170.07 - | -112,925170.07 | 8.51%
2023-04-19

oL 2023-04-28

2 E) 8,568,980.29 | 23,679,781.30 | - | 32,248,761.59 | 21.23%
2023-06-30

77 iR KU

ARHE B AR IR S A AR B BB AT e B LG )32 38 s 1 i < A 2006 (1 15 7 »
FETM AR ENEA R IITE DU, Wl BB B s b (], /8 BN ] feToidk DA & 2
RIS SN AR DL e B, A7 ] BEX S B2 — € s, ELA R RE S| R AL e i ah Itk
R o

FERFENS LT, BRSNS LR m R KRB RIAR G, W] fe T EUE B R 5 A
ST PRSI RIS EACr, il iualErr (. 5SS IFE &b s

RIS .

8.2 SUMABLBT# PR (1 HA H EAE R
1. 0TI PR (0 T ZE 30
2023 5 4 F1 6 H Aot B 2k g BRAT BR A 7 0 TR Sk e R B ORIy AR IE SR I A 75
2023 4 5 [ 27 H AR 3 S BRAT BR 20 W] 50 T T 2 e B BRI T AR B IE SR I A 75
2. HAMARAE S
HHBEGERAR AT AL T 1998 4F 4 H 9 H, 22 b EE I 2 ik o i) 8 ik 4 [
VRS E AR 22— AFLEFR AR, AR, i WYL R FIRt. UL M

14




M X G 32 0 I B VR B RIE SR IR BT 0 & 2028 SE 55 2 Al s

MTFHRAD AT, £FE RN ERFREGTad. Ar2EfteEtfREEEREAN &
HAAESRSET . BN EH QDI LI, BN E N ETFRESEIAL BHE R
VHEIE ETF G E A, AN S EBESTINESEHAN ., FHEAFREREESH
PR BT RIS E ST R E M AL M A SRS AR B HLASE FOF 45
BN HHAEFZHRESEEAN BN AFESRESE A BN EHh B Il ETF
SEIN. EHE ST ETF B E&E A gHA M EESE BN EHtgIN TR
T ETF RGE N EAAbS i B S HALLLRE % 7 R BN IR B 4%
TN ASE REITs EELA, B A RGP R AR BB A I A SRS AT, &
BT ATFDEE I RQFI G E M . BRI G RS 2 RS E AT Z —.

® FAEVHEXR

}

%

P

9.1 &AM HZ

1. o ENE S HE T 2 G 1 SO

2. (BRI % R GG B VR A BN R R R S S A )
3 (AR I RS % R 5T B A BOE A 5 S A AR S0
4, VERERIA:

5. FEEE IS FREAAT . B,

6. FEEIEE NS TERALrr . B .

9.2 TFiih A5
5B ST 5 A RN B L ST AT .
9.3 R

PR ] B A BN B AT NPT e SR A P B30 . A2 S AR A,
Bt R AL A BRI 8] P HOPS % SR R B A A BUR B

A B S TR A R A 7
—OZ=%tHA=1+H

15



