TEA & IR ROk ETF2023 4R850 2 R

ICH B PR BIRRSOE R 2 BT

BOEHRFEE S 2023 F5 22

=R

2023 £ 06 A 30 H

HEBEN: LHAEZEETERBERAF

EELEN: PEIHEBRITROERAT
EHER: 2023407 A 21 H



TEA & PR R RO K ETF2023 58 2 R

§ 1 EERR

HEEEWNME RS HRRIEAIR S TR AR R R Pkl EE s
W, JERTH YA BT A AN SE R AR AR S B Y T

HEFEE N h ELR AT 00 BRA ARG A TE S A e, T 2023 457 7 19 HE
B 1 ARG v 1 5538 b 1B ER B SR AIRES A, HE SN EATEE R EOE.
PP IR B B

FEGAE TR ASEAE A « SR SR JE 0 B B ANE IR &5, (AAGRIERES —E
FF

B M)A GO AMRIFARRIL . TG MR, S TEME % R0 R4
B SO SV L
ARG 55 R R
AR EHAE 2023 4F 04 H 01 Hig % 2023 42 06 H 30 H k.

A

§ 2 EEABN

2. 1 ZEFEKEMN

FE G TIRR JEWN & PP SR RRY ek ETF

N TTFR Bk ETF

Fe e F AR 159723

R A (e 5 BIFE

EeERAENE 2021 4£ 09 A 27 H

i 2 IR S S B () 75, 025, 575. 00
% b SR EREEARFREL, 18 SRER R 0w 29 5 AR R
) w2 B/ ME .

A FER e R HlE, B e iliihs
FRIFE S B BBEZEL RS B HAS A S A <5
B G, FERIEARAITERO O B S HA
AL BEAT A SR BE . (EAEDRIRR RIS O
BB TBEIMEA LSS SR IE TCEA R AN
PREZFRHIFREON, B R R Z f Hofth &
BRI BT A AT S SRR B A
BRI TT REMGIE HARTE R R . A
e H 25 R B i 2P R X ELANER . 0. 35%,

20 16 1T



TEA & PR R RO K ETF2023 58 2 R

SEBREAR ZE AT A% W0 IR BFE E
FOR ) A S A SR R, 3 R 2 B
AERER IR ZE T EIRVE, SRR
A PR, 6 G R O 120 N PR R Y
BE—IB YR AR B P SR BAE: BE
M B SR TR BRI B SCRFIESR X
TEAMG . BRMTA THARTIHNG . S 5
PR HNG . 2 HERNE LT 555 SRS
AR IR AR

b £ b B v

HHIE Y HEER BRI Sk Hi i ¢

PRS2 AL

AT G R T BRI RS, U XU S i
o TREGMEE . frlite 5RMTY
B RINARS RIS, FERM %
SR HNEREP IR, B A 51
B AR U YRR AT o

AT G P AR B SR, R s A
SRR I NIPSE &7ieZ 8 N - avig N NI TR 77 -3
LB 58 5 U S 22 et SRR XU

ICR & RS E IR ARA A

Hh [ R HRAT A AT R A

§ 3 TEMES T MELSRERIN
3. 1 FEMEFats
Hpr: NRMJT
A H _
T AT A (2023 4E 04 H él) H - 2023 4£ 06 H 30
RN TR S -992, 267. 43
2. A A -2, 373, 462. 20
3. AL 32 55 4y B0 S i -0. 0351
4, AR FE G T =1 E 53, 597, 698. 80
5. WK I S B 0.7144

1 A C Bl fRk EA MR O . BB

HABWN G2 fe ARzl

) FHBRAH B IS FBAE IR 5% 5 RO A, A IR DAY O SEalieas in b A2 se e

A o

2+ PN SHR bR A AR N NW B 52 R S5 T A58 e SERRI KT

FALT -
3.2 H&EFERIN

#
=



TEA & PR R RO K ETF2023 58 2 R

3. 2. | ZEMBUHEM KR LI5S R ST B i & 1tk

(GEREIER:]

[FNES 0

A
PR AR
HEZQ

N En e
HE R G

W& LA

HEHE

FARHEZE
@

k=

=5. 04%
A '

1. 18%

—5. 62%

1. 18%

0. 58%

0. 00%

HEN

1. 64%
A '

1. 22%

0. 86%

1. 20%

0. 78%

0. 02%

—
g 8. 52%

1. 46%

-9. 25%

1. 45%

0. 73%

0.01%

S
ECiks
H &
e

—28. 56%

1.63%

—28. 10%

1. 64%

—0. 46%

-0.01%

3.2.2 BESHRAEMURESHBRTHHEM KRR L EFRGLE LR
AR R AR
TCH B PP SRR SKE TR R K 5 RN S v i 2 et L

8.80%
4. 400 .
b
'“I'\‘- af &t h
a oo WL VA
J'J~““"\r'w-’) 1
“b{ l\m
-4 40 )
Jn"i\
|
\
-8. 8%
i
1\|v”|
\\
13, 20% ‘.l
\I
-17. 60%
I
n A ¥
-22. 00% 4 M 1
) A ¥ '.‘Vv Al I ““\
N WY W A ATy . Yy
-26. 404 4| . |
A | [
v /
! ) W n\x‘ / iy A
-30. 30% 4 ‘ W
u \ v
/
-35. 20 ! Wy
if
-39. 60% T T T T T T T T T T T T T T T T T T T T T T
5882 % 3258555 28 5%%5 35528535388
[} = -— o — o o - w w 0 -~ [+e] (>3 o — o o — o (el - w o o
g 28 =8 8 8 @8 83 &8 5 8 8§ 2 o8 & 28 5 3 8 8 8
T T R R R - T T - - I T -
o o~ o o~ o~ o~ o o~ o~ o~ o~ o~ o o o o~ = o~ o o~ o o~ o~ o~ o~
=3 o o =3 o =2 o o o o =3 o o =1 =1 =3 o o o o =3 o o =3 o
o o« o N o« o~ o o o o~ ™~ o o~ o~ o o~ o o o o o~ o~ o o~ o™~

| — CRBPIEREFHEAXETFETAERRE — CREREREFRE A ETFRE R AREE |

Tk

ey

L

4

I

X

i

7

16

I

~

RIEEHEOCHNA GEEERD) ARz H (2021409 H 27 H) # 6 /4NH, @O



TEA & PR R RO K ETF2023 58 2 R

TN % T P BB L 2 205
§4EHARE

4.1 ZE&A2HE (RESZE/PNA) Fir

FEARTE G R G2 IR | IEZR ML AERR
ERHY | BEHY (5

4 B4 Tt B
[EEE: HE, 2%
Ji: EH RS
FEeemit . Mol
it RS
Fee Mol TR
Mk 5. 2014
T AL
CE S gilighy
HIRAF, FfE
SRh TRE B ER S
Mrim. feE 5=
& &8 TN
Iifi. 20194F4 A
15 H & ASAEHHIE
HRAT 22 Ty BT
RAGBOE %
RENEREEM

HEZLM, 2019
He
SEE AILEH) | 2021 4 09 9 FET7H20 HE

Hezd | H2TH ALK
— Ak e
5 oy BT e
BOEFr ot 4
LR,

2019410 A 8
H & 44Tk

800 =2 & Ik
FAVE =R QTR 5 s
REeEfREs

P, 2021 4F 4 A
29 H & 2022 4E
11 H 21 F4EC
AEFIEALE
R 1A ) BT
TR BGIE S 15
REREMEES
., 2021 £ 7 H

#
w
=i
pies
o
=i



TEA & PR R RO K ETF2023 58 2 R

8 HZ& AR
B HPE ISR E
I X 52 Ty BT
RAGBAEF %
EENREes

P, 202147 A
27T HEASRILH
B HES A
T o BT R
BOEFF# oAt 4
HREsH,

2021 4£ 9 A 27
HEASEILNE
HE PR R
TS5 5y BT TR
ARG BOEFH
ReErkes

FH, 202149 H
29 HZ&ASARILHR
& HiIE 800 32 5
BT A s Bk
TR A
EEMREs

., 202149 H
29 HZASRILHR
& R AR
Fow ke R
R UE TR T 5
EMHEEEH,
2021 4F 10 F 26
H % 2022 4 10
H 30 HARIL ¥
[CRERE S ESE R
R AETR 4%
P4 (QDID)
HRELEH.

2021 4F 10 H 29
HEASMEILNE
MSCT H[E A50 H.
e HIEAZ 7 BT
TR BGIE S5
BRSNS S
L, 2021 4F 12
H 28 HEAAE
LN & RS
A s 4

#

=
p2

=




TEA & R R ROk ETF2023 4E55 2 FFTRkih

O Rk uE SR
BRI RS
23, 2022 4F 1
H 11 HEAAT
JCVR'E MSCI A
[ A5G0 . Jk Hil
B AP G W
BOEFF# oAt 4
PR S B
23, 2022 4F 3
H 29 H# 2022
F 11 H 21 HAE
I E HIEAN T
BREFE 5
F e EoiE s
e
SR EEH,
2022 46 H 13
HEAS5EHIEK
e N3
FHE Ty BT
Ve =R (QTTEE 5 i
REEEEEM
HEZLH, 2022
FTH29HE
SARICUNE ik
1000 %2 7 BT
RAGBAE %
REeErRkes
., 2022 4E8 A
31 HESRILHR
wIEAR A S
I ik s 2Ok
TR
(QDIT) K34
23, 2022 4F
10 A 31 HES
RIS & E AR}
52 5 B I
RECIE TR 45 o 5
&R
4 (QDID) [rydt
ST, 2022 F
12 57T H&E45F
LN E A F
AR R

#

=
p2

=




TEA & PR R RO K ETF2023 58 2 R

Gy BT I Fe 2
WEFF I T4

(QDIT) My34:
2, 2023 F 4
H 13 HZEAAE
LN E HA TR
RN 4
(QDII-LOF) f#
HELH, 2023
F5H24HE
AL & HHilE
[l 3 g A B AR [
/A2 7 R
FREIE TR T 5
SR EEH,
2023 46 H 19
HESTILAE
HHIE 1000 52 5
BT I R BGIE
TR A
EEMRES

BN

L REefEERea s, L YRR MEREEFRANH, K BRI RS
R R E (RS 30
2« AFE ERE G, M ERH” A BRI 7 FERRE 2w P E AR
AR H 35
3+ UEFF ML SCEMATIE P AR E -
4. 1.1 FIARFAERFER - EE TR E L ESLH F R EE R R E R
T BEARREIR, AEEHE e L AT 5508 B R 2 B S
4.2 REPAN A ESBERAFEH LA

NI B NAEAAR S ISy (e N R RN IES R 5008 i) S A DG
W RN 2 U AL e 5 R (020 % » AR R S5 F S B D) S U8 B AT S PR 587,
TE T 2 ) DU R At L, DAy i AT NV SR I KR 2 o AN 4 JE B K vk AT,
AIE R BHEAT A REM S B RZE -
4.3 AP G E L
4. 3. 1 AP 5 BT EL

AR BN GBS BT AT SRS E SRR IR SRR, B IR AR S LR

Feul 16



TEA & PR R RO K ETF2023 58 2 R

PATFISEI . BB -

— ARIEGEE NN T A A S EMITCRIRE, DR A E S B E S AR
P L 45 A0 BEVESRmG . BBt i R E AT

T RHE CEiRSe. R sE” BRI, xR RS M FIRE B T SR IR AL R
A5 RGP AT G R, S i 2 AT R I AP

= WARRER A BT RIS M2 08T, BRI E90h: ARG O (HA. 3
HWL 5 HAD T, XWANFEHE R e R A 5 (- 4 223087 T k. b FoRiid T
BRI IIZE 5, PRI R3E 5 AL . ZE G SEG A 28 BB RIAE By I I kA7 R
PRIIHT, B — 2B W T AR AE EE R ek it TR o

VU XT3 5, AR BT 22 Gy () o LB FE . 22 5y i 225 e i
e HEHL, IR 28 (S L5 TS 5 R 750 B R i izt

fr b, ARIEG TR GEIT AT AR BT . R MR RS S (KT VR, R UT T
NFAE L, NSRS THE N S AU E ARG, A LI ST A8 5 il B L
4.3.2 FHEIZHTROERGEH

AAREIAPY, ATEEAR IR A5 .

ARG AP, AFEES NG P B HE S5 5 BT AT SE N TE B IR A28 5
AL I B IL A By BRI AR 2 H RS A 5% TS A 12 Uk, $R A AR v g 5 3L
ML R AR VRS T o i BN S PR AR IS e BEAT 4%, RS BN R 225
Ho 38 N B L DT AT A T, R RIS BNA TR 5 RIR 5 ik 10 5 5 28 AT A
4. 4 5N ES R B RIS FIZLE T

2023 SE ", Tl KR .

Il A 20 57 B0 75— R M R UK . 5 1 B ik PMT #04i% 48. 8, Benifd N, Jf
BEEEWA KT 500 1-5 HFUALL BTV AMEENVICN BT FE EERE K 0. 1%, FREZRTHREL
T 18.8%, A 1-4 H RIFEONE M. RUPRIERGERR T FToE . B AR
WeTIEIMBL NREEE AR AT BOR. S5 RN BAF e )
FPkig . FERMKE BRI SN, BORZ A BRI J1. 6 3 MLF T 10 MR,
BAJS —4 M. AR LPR 3R 10 MRS, A BRI B AR . R RG% fUE) .

RO, WFIMNEIK I BB, ST TR BUE R, AR ETE
EEIIIR . bR 3G — B NRERAN, B F RN,

WA, AT EMSEH MUK IR R . — R RIRA T FHL . JBEER:

FHou Jhie il

&l



TEA & PR R RO K ETF2023 58 2 R

fE4 AF 5 AR R, 6 ATFGEN 22Nt . 47, IR SRR N 4 A&
PRS2 Ja BENIEN o 2 FRH BUHT R TR0 752 T R OQTE (B AT S Bk, WA
IR e 1) 2 4 22 SRR R 51 7

e T PN Ea e ) 10 8 e B O i 1 e s = IO e e S LN YR G = A5
w, BRREEE N, B AR B AR R AR R AR A% O FLRR BRI bR
[

FHEAR P O 283803 R B A i3 B 2 (1 R . —, 182 U0 2 B A fl e 4
Jrl], B KM AR T, Wi MAE AT o A 1738, A5E4E
PRI PP SRR B SR B, R A L VR R FR R RN G T A R I
ML T R AT R i
.5 IREHINESHW SR

A HE S AR I S B G KR -5, 04% . 7] D S L A vl 25 2R 5. 62%.
4. 6 WEPFNEESFEFASRES T HEMER RN

H 2023 4F 4 H 11 HAZZ2 2023 4E 5 H 16 H, AFgiELE 23 A TAE HEGH 1 ElK
THT/izG. H20234 5 H 17 HREREYIAR, AEESKHHIIESRE -1 EHIEE L.

>

§ 5 RFHSHME
5. 1 REPRESEZHESHE N
75 i H SH () S S TR (%)
1 R 51,917, 610. 11 92. 35
Horp, frEE 51,917, 610. 11 92. 35

2 PSR - -

5 |[EREATAEMPEEE - -

6 |G - :

Horp: KW QR RN IR 5 4 - -

10w Hi1e T



TEA & PR R RO K ETF2023 58 2 R

il B
T AT ER AT AT 1,714, 433. 57 3.05
8  PAhB™ 2, 586, 259. 53 4. 60
9 &It 56, 218, 303. 21 100. 00

VE AR B Gl i WS I RS AL B I ES I A SR AME A R T 19, 748, 330. 33 G, A
R EE A5y 36. 85%.
5. 2 MEHR BTV RNBERFTHS

5. 2. 1 I & HIRABHE BT\ RPVF A R R R A&

AR

7k

~AbrE G

GRS THREEE] (%0

A

Zz A} *$ A} % Al ?@ik

B

AL

C

il

23,626, 900. 80

LA N8 N S W@ & Y | P IVA 2

e

R Z

451, 048. 00

AL A AEATHEEL

A8 RO

5 RARH . ARG R RS L

6,299, 178. 98

N4

&
Bl

AT AN 55 A 55k

BEARTFEAE AR 5L

1,792, 152. 00

IKA L BN AFE Bt B ML

S RARSS + ABBEATHA R 55

o=

PR T AR

AR AR E AR L

ga

#1100

=

\

L1671



TEA & PR R RO K ETF2023 58 2 R

&t 32,169, 279. 78 60. 02
5. 2. 2 i BRI BT REEN RER A E
TE AT G AR S AR R AR R R A
5. 2. 3 #E WIREAT WA R ERBR R R ERRAE

GRIES| AFHE AR T

(%)

10 HEVE - -
15 J5 1k - -
20 Tk - -
25 AIiLEVH B 5,317,674. 54 9.92
30 HH - -
35 BEyT fRid 2, 835, 065. 46 5.29
40 4xfib - -
45 fFREA 4,651, 384. 49 8. 68
50 HAE RS 6, 944, 205. 84 12. 96
55 gl - -
60 5™ - -
it 19, 748, 330. 33 36. 85

W (D PA BRI 2K bnE (GICS).
(2) HFPUE TN B DRI T AE G 24 B0 i I EL 43 Tl FS S T Re A R 2.

5. 3 JIRIL A MME G E ST B LI R/ N R B B R B R A 4
5. 3. 1R & WIR BB T A OME GRS T =58 B MR+ 2 8

FRHE AN

FE | WERE

HE U

~RE G

=X
EiE=A ]




TEA & PR R RO K ETF2023 58 2 R

(%)
E-Cil

1 03690 47, 160 0,317,674. 54 9.92
w
B

2 00700 16, 900 5, 166, 812. 80 9. 64
s
RS

3 600276 53, 000 2, 538, 700. 00 4.74
%
UV S S

4 01810 208, 000 2,005,794. 12 3.84
- w
DAY

5 002475 59, 000 1, 914, 550. 00 3.97
Ez}
g Rk

6 002415 59, 400 1, 834, 294. 00 3.42
AL
WIARTT

7 000725 444, 000 1, 815, 960. 00 3.39
A
‘H%%;‘_

8 01024 36, 000 1,777, 393. 04 3.32
w
A

9 300760 5,900 1, 768, 820. 00 3.30
ﬁ—‘
294k

10 02269 49, 500 1,713,707. 28 3.20
W

5. 3. 2 i IR F AR A SR E o5 2 B 1 LU /NP B BT 48
ERE A

VE AR S AR T IR AR B B

5. 4 ME R L BS MM > R RFR A S

AR G AR IR ARG 7

5. 5 WMEFHIRIZA MME GBS T #E H B K/NEEFF B AT 48 F e 3R
T AT A SRR T 657 -

=

F13 0 F1e il

\



TEA & PR R RO K ETF2023 58 2 R

5. 6 WA IR A RME G5 SR 7= 13E L KD HEFF BRI+ 48 P2 SCRFESR
BB
T AT G ARG WIAKRFFA 57 SFRIES o
5. T ME MR LA RME HEEF=HE LA X PMHEF T A REBREH
|
AT G ARG WIAKTA &R/
5. 8 WMWK LA oM E 5 FE ST 7= 1FE L5 K/ HERP BRI 48 BUE R Bt B 4
T AR RS AR AR ARG BUER T
5. 9 MEHIR AR SH B RISHIRAT H B
T AR AR IR R B e
5. 10 MEMIRAE SR ENE K 5B A
T A AR S WRAR BRI T B
5. 11 BB A e
5.11.1

AFEGIETE PRI B UEZF I AAT B, R A TR AR HELER E gm i H AT — N
LR E I TATFEDT AATIEN . AZEEXT FIR FARAT I TIESR I R SRR T 1+F
A FHIEEE I S I 4 IR R
J11.2

A FE AR BT A1 42 I SR R < (R A Y 2 ade R P
5.11. 3 HARBEF=HI M

(9]

FF5 B &AL (o)

1| A7 ORAIES 7, 605. 80
2 | BISCIESRIE K 2,572, 144. 94
3| WA 6, 508. 79
4 | RS i

5 | MIHCHIEK -
6 | HAtNER -
7| RS -

8 | HAth -

=

F14T71 16T

\



TEA & PR R RO K ETF2023 58 2 R

9 | Ait 2, 586, 259. 53

5. 11. 4 R & BRFH WAL T 5 B # 7 B2 #efii 27 BA 40

T AT G AR WIACK A AT IR ) AT ot 25

5. 11. 5 R & HR AT+ 48 IR = P AR TR I8 32 FR 1% 0L X 6 B

5.11.5. 1 MEFRBERF A4 R E P AR REZ IR 5L 3 B
T AR I AR S RS R BUIR B AT 44 I TP AN E U Z R IE «

5.11.5. 2 I EFARPURIXBERT 1.4 IR T AP A7 AERUE SZ PR A% 100 ) e B
T AT G AR WK A B AR S

§ 6 FF AT &1 AT

Bfr:
ARG B HAA) 2 4 A 40 1 5 71, 025, 575. 00
AR S 4 R ER A AT 30, 000, 000. 00
Til: AR HH 34 R e [m] 473 i 26, 000, 000. 00
PN e B i R Ik T -
ARG B A AR FE 4 )80 A 75, 025, 575. 00
VE: BRI A S R A BN, SRS R AR

§ 7 E&EEANZHERRERAALAZSHL

7.1 B&EEARFELESHIRIER

TE: ARG NS E ARG RS A el AL e,
7.2 ZEEHANCHERRERBARER S VI
E: ARESNESEHENARG R SH A SRefm AR .

§ 8 M FEF R AMEEE B

8. 1 MEHIN B —RREFRFHE S HIE B BE T 20%HF 5L
E: &

8. 2 MR FH RR M HMERE B

T

§9 HEIMFHEF

F1s T 16 T



TEA & PR R RO K ETF2023 58 2 R

9.1 FEXMHBER

1o EAIE I S A & TR RO S AZ 2 TG R BOE S 5 i 5
A

2+ QLIS PR AR 22 5 BT G IR EGIE A R B e e B A ) ;

3+ (LI & AP Ly IR R ek 22 ) BT G IR EGIESF B S e 408 1)

4, G EH LG B B

5+ AL E IR IR RO A5 BT BOE S 08 e AU IR |
PRI T T 5

6 ENIE M 2 ZOR A HARSCAT

9. 2 Tk /=
Pl EEX AN 728 5 ILINE S SR AR AR
9.3 P HFR

PR B AT ARG G NI AR TR ], 808 R FE &4 # ML www. 99fund. com
), BRI ESE N RS O g 400-888-9918 EIAHIAE S

TN & 348 PR BRA 7
2023407 H 21 H

=

Fi1eml 161

\



	§1重要提示
	§2基金产品概况
	2.1基金基本情况

	§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报告期内本基金运作遵规守信情况说明
	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情形的说明

	§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者超过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


