Ao AR RE G S

= FRAZ 5 B IR Fa 5L

EFSREE

2023 4

—
N
f—a

547

=5

ER &

20234 12 A 31 H

HEBHAN:. BFEESEEFEEFRAT
EEFXEN: PEIHBRITROERAT
WEXHHER: 202441 A 19 H



M e R e i 128 ETF2023 455 4 ZRER iy

§1 EERR

RS EHANWEE S MEF AR R AR BOCE. R FUEMRIR B KR,

TR LA BRI FLSEE L AR PR AN T8 Sk AR Al B

-

i
HEFENTETRRIT RO ARAFREALEEFRMNE, T 2024 1 4 17T HERTA
WE I S5 ARhS . IFERIMBEAGIREFNE, RERRABR AR BICE. =R

TR B BRI -

B N AR U USSR ST RN B IE FHBE 50, (HANORIEZE & — E B A
AR SUF AR IR KRR B, 555 R AR IR B R A R A 2 I 1A

e S AN AR LR

AR M 55 SRR A
AR HIE 2023 £ 10 4 01 Hig% 12 A 31 Hik.

§2 H&7F= MR
B G TRIRR A5 IE R e i o 8 ETR
N TR e ETR
S 4 ARG 516800
SeaiafE A 5 BAFF IR
eGR4 MH 202141 H 29 H

0T IR I A7 AL A

229, 154, 000. 00 17

BB H AR

B ERERPRAOTREL, 1R EREA i 28 LA ER R R 22 1) /M A7)
oy 25 PR O 25 B2 0B RIAE 0. 2%LAN,  SEEREZIR 2242 7R
2% LA

BB MG AR 1 EERIUR AL, BIAL TR 75 20 I S LA E A d ik 4 )
J SR BCR AL , IF AR AR (1045 B o e S H A PR AR B 3o i 2 5 AL
BTN
X5 T HR BTS2 A AN AL  TRIVE R I BT A ) RSt A7 BB PR o] 5 % 45
fEL, SPEAR S TR SR IEERT, S BRI %
GE B AR I R AN AT A it S AT B A

A& b R IR R B G A e &

RSS2 45 AT AT ) TSR A G, LTINS 2l B U ARG 7K T v TR 4 TR
& Fort e 5 miimiEe.
ARHe oA I B IR T F e M <, B EOR AL R s, BR
ERFR AT A, FLIARS ISR A5 IE -5 AR (K45 B R AL R T 3 21 45 (0 KU i
i FFAEAH B

HEEHEAN RS ERAR AR

RELEAN Hh ] s ERAT e AT PR 24 7

%20 k121




M e R e i 128 ETF2023 455 4 ZRER iy

§3 FEM Z A MELSHERI

3.1 XFEMEHER

Bhr: ARt
BB R fRAEH (20234210 H 1 H-2023 4 12 H 31 HD
1 AHA 2 seBl e et -2, 891, 860. 58
2. A A -7, 549, 240. 32
3. ALY 3515 4 A B A R -0. 0338
4. AR 4 0 1 205, 266, 435. 92
5. AR FE A A E 0. 8958

e 1 AHICSEOGEE TR S AR SN . BTG HABRON CR &2 a3 DD
THBRAR 5 3 RIS RIBAEAS R R B AR, ASUTRE 25 1A CLse B s i _E A 28 fe i (A2 3h i

E)F

2. frid 3k e SHE bR A F A AW B 5 2 15 2, TE B R Sebalie i ACF 28T
RTE

3.2 REFERI
3.2.1 BREMBIHEM KR R H RNV BRI R R LR
MV 45 b e
HHEIE KR | EKER | gt
i B TN a3 b O6©) @—@
® WEZER | HIEEG
HEZ®
TE=AH -3. 73% 1. 27% —4. 45% 1. 29% 0. 72% -0. 02%
I ESNNH -14. 40% 1. 29% -16. 09% 1. 32% 1. 69% -0. 03%
4 -0. 31% 1. 36% -3, 23% 1. 39% 2. 92% -0. 03%
oE= . - . - . -
U . . . - . -
H 45 [A
~10. 42% 1. 52% -19. 68% 1. 56% 9. 26% —0. 04%
ARG RS

e (1) Fb g ks sEmiE 3 e Hulio &
(2) AR DA LB AT S B TSR b 8 B AU, AT 22 o HBLR SR e — HARH (A
ERZ 5 HD-

3.2.2 BESAFAMUNRES RIHFEEKERZ LHE RN SRR R

Fo3u I o121



g e

I Gek % 2 Bl ETF2023 4E 55 4 Z=AHR G

EARFHI R
T s P U AT AE A A S REETEF 8213 T8 38 = 55 55 J51 A Mle S5 PO 4 B8 S ) B [ ah 5 S S 33
B
30. 00%
) “l M|
2000 (A
18. 00% ,\. I LN
| " .T' Y
12. 00% f}' “\f}F I Ll J f“‘ﬂl
1 \
6. 00% i | n\\ | Hl""lf
0. 00% rﬁH Ln'l \ [ ({JJI A IIIINI |‘Lr']1’|lj1 W\
M S A i A P
-6. 00% f W / {k"r"‘" b\« ﬁuupw‘ vf‘}f--f‘u'r\ Nyl J \ N
~12.00% || ¥ "lr. i LRV ' 1 i
LI IR Y
~18. 00% .In,r *._\;' l v h‘,
" J W
~24. 00%
o -0 — O =1 [fe] — Ly o M~ o M o r~ b o~ =+ o ] —
YTl TTL YTz gy T2
5 8858 ¢ ¢ 83 3882 ¢ 583858 - o
| | | | | | | | | | | | | | | | | | | |
§ 8 B Ef B EE R S8 8882888818 ¢8 8
[ R PIEEESIEEHETF RIS MMKE — ERP IR RS EMETF RN SRR REE
e RREESGFENLE, BeEHARYEESEESFAERSZHE 6 M NERESNRTEHAETT

BIFFEHREERIMNARLAE, B2 2021 407 H 29 H, ARHEE AR EFHE I 5~ 6E s .

§4 BEANRE

4.1 RELHE (RESZHENA) i

EAEE RS HIIR
EREHHE | BEE

w4 | HRSS

TEZR MO
FIR

WL

AHe 3

2021-01-29
Coe i

1974

13 4

it MAEE R IR A IR A F] L KIT
TEZ3 I A7 BR A =] N ik 92 1A

2014 5 9 A AR REEHARA A,
F R AR A, e MBS
%o 2021 4F 1 HEAESEE PR e )G
FRAZ 5y BFF I TR EE 77 4% B d 4 ok
24, 2021 4E 3 A& 2023 4 10 A4F
A MSCT A [E A i IE Bl ESG J8 FH 48 %L
IEF RIS (LOF) JE 4408, 2021 45
H AT I R ™ L5855 BT
RIBEOE R RS EH, 2021 4F 9
HiE AT F IR E a8 5 BT sk
FRBGE R L2, 2021 4 10
H AT 5 IE R e i AL &) BT
JREFBEOIE I3 38 5 5 & ke AR I 4
e, 2021 £ 12 HilEEEEIE
B R Ll VN A S e S B
2022 4 12 H T % PIESg A REIE L 5)

p=i
H
p=i




M e R e i 128 ETF2023 455 4 ZRER iy

RIFHGIEBOE I R R S 4,

2023 4 4 H RS R HERHNTH 2
REANER I & R 4240, 2023 49
H AT T AIEE BB AN A 7=
TR IE BRI R R &R &4
H,

e 1 ARRH LB AR FI DL 6 O i it
2+ UEFFAE SGEMN GIEFFEESZENMESR. WH. SBE AR M GBS TN
IHE R RLE -

4. 1. 1 JIRFAERER - E BT MR B LB E-S 25 F N E 2K ML
AIRE A, ARG RGBS ATEAL 55 5 BRI A B

4.2 EENX RGNS E S EERTE R AU N

RGN, AREEEHAET (PEANRIMEIESRE) . (PN RIS EIESF SRt &
1) BTSN L (e e B RE i 3 R 5 BT G IR BOIE SR R B e ik e 5 A AN
AR SGEFE I UE « I8 B0 TIAHSCHLE , ARIRINSEAE A B 5T i SR B R E ) 2 4
BT, ARSI BB AR A B, RS AR NI R i, BOA 0 FH R 0 WA AR
SHIAT N

23

4.3 AP HEF U

4.3.1 AT BHIENHIT R
AN, B BN IE I A AT DR R O 2 BRI 2w SR P B v
R Gy BRI Bk RETFA TSR BH S B 2R TS0
WEENLH], FORITE B AT A SR A A TERAL BT, R, 5 PUT. BTSSR
RAEHEAN IR BN AT G [FR, B4 A =A% 8 S iR EOC T AT 22 5 AR SR8
AT WEHIEEESR, S04 T AR A N IrA St AL & 2 AR R A e R 207 . s (e
. 65D Mk R R UUESEAN TR A AFI R T RS 50 2 rird
SRR KIS DL -
4.3.2 RHER AT A E TS
AREYN, REERARKEFAREAEGS EHZ 5P AT 50 R H RIS 5 A
fR HILAZ By R UE SR 2 H RS &R Y 5%




M e R e i 128 ETF2023 455 4 ZRER iy

AAREWIN, AR KIAFE LT N.

4. 4 & HA AN FE SR B RIS RIE/E 2

2023 FFVUZRIE, BHERBAEIRES, FFGER— AT 2008 FELKHT =, B
GEUA ARa T, A BRI, T B8 o H rh 36 [E 5 S A8 P I A FE A 5 A7 v i
R G 3 Ry S 39 R A A A BRIk 1 iidafE 0, TR a A el AT smidin K
O G BOR ST B, BT E s A R A B A . JREE 2024 4F, BEBEBUORKR S, KKF
REYPFFLESGE, GUH BRI . RN ARG R IEE R IR, B8 Y E WY
e WiJ7H, A B A R IERPEATES, ARRREIZ RV . 2023 FEIYZRE, R, BT,
RMBO AT RIS, FRP . ™, @S AT RIS . e80T, T ER
o TR B R I B S SA, LURIIE 100 FaE0R1) R 300 FRECHARIER IR0 28 5 £ay il F 2k
17 51%H 7%, TR B B AER Y HAIE 500 FREONIHHIE 1000 F5 %75 T K T 4. 6%A1 3. 15%. {E
AR W, HRUER A R R R R R T 4. 45%.

ARG IATE G N IEF ISR, R8T, BATRETREER, WRHIEE R R ER i
SRME, FEFRBURCE A RERIE 4 BB ARSI, R RO AR (RO A ol A A el PR

w2

4.5 MEHNESKL SR
AR WIS A AR I K 2 -3, 73%, kG FL IR I 2 26 4. 45%.

4.6 MEAEETFE ANBEE ST ERE Y
AN, ARG AR A TR HE SO PHEA MET =0 NS 57 EAR
T T AT

§6 WAAEGWMT

5. 1 MEBRZEH=HABMR
e it H &H G RS BRI (%)
1| Bt 202, 306, 673. 46 98. 37
Horp: BREE 202, 306, 673. 46 98. 37
FeHEt - -
[ 5 WL 2 $3 % - —
Hr: gz - —
B SRR SR - -

At e - -




M e R e i 128 ETF2023 455 4 ZRER iy

6 | KNIRE ST - -
o SR 1 SN IR 85 4 il % - i
F:
BATAE O Es H & A1t 3, 186, 609. 73 1. 55
HoAt 557 155, 499. 25 0. 08
it 205, 648, 782. 44 100. 00
e 1 PRACE SRR IS v R B ARG (E, T 5. 2 A TR S R B AR I, P

A LT REA A
2+ I HE RIE RS AR 55 A AIESR A OB 7, 692, 537. 00 TG, (5 EE g B E AT EEBI oA

3. 75%.

YR«

3 AFEEAMRA IR “ e YR 55 s

TR H ST, CAUT RS e A %

T H A SR g A RS R R < RITHALE A CREAER T G, CHARBT T AR R R
TRASE G AR AMR S IR A B E MR ALE &8 CRFD.

5. 2 MEHIRIBAT WA R EREAS

5. 2. 1 MEMRBERE T UAROFEAREREAS

(%]

el

KRME Co

o 3k 4 B R EEA] ()

A

AL AR G il

B

R4

C

il 3 b

162, 120, 060. 06

78.98

BT AT YR BOKAE
HERL

[l

R A E &

ALl is . A hEAIRELY

— | o |T |

15 A ROl

—

F AR A ANE B AR
S5l

39, 336, 921. 28

bl

i 1l

LG AR 55 1 55l

FHAWT TR R 55k

KA FREEAN 2 3L it i 2R

fi B SS  AB A A IR 551,

HE

DA RIS T AR

St R E AR R

N "o |v|o|Z2l=C N |

el

it

201, 456, 981. 34

BT o121



M e R e i 128 ETF2023 455 4 ZRER iy

5. 2. 2 MEFARBRIF LT RPOFEABRE L RAS

(L]

RES

KRhE O

R

LB E L (%)

A

L MR B

B

R

C

il il

774, 922.

0. 38

B BT I UBOKAE A
BRI,

(a4

AR

9, 380.

T IEH . O ATHREN)

3, 199.

| S| T |

ERERE Y4

—

& AR A AE BERIR
55k

27, 715.

<Rl

R4

R ST 55 iR 55l

2, 953.

BB TR 55

17, 055.

PRI BN 23 5 B

14, 466.

Ji BRI S5 « AB B AN LA R 550,

HUH

PA RS T AR

S R H AR AR L

| "o |T|o|Z2|I=2|0 1N |YH

LR

it

849, 692.

5. 2. 3 MEHIARBATU A RKBRBERRBREREHE

AIEEAR

5. 3 JIREL A SAWME & B S T 3B LB R/ HEFF B BB U 4

HIACR AT P B

A5 T I 5

JA%Ea)
23S o

5. 3. 1 REMIRIBEIR B A RME S ES R HE B D HEFRET 2R ER

g

F5 | BREMARL | BRELK (fE B | ARiME Oo | HEEEEEELE] (%
1 000725 AT A 2, 642, 400 10, 305, 360. 00 5. 02
2 688981 RS [ PR 191, 797 10, 169, 076. 94 4. 95
3 002415 RN 292, 272 10, 147, 683. 84 4. 94
4 300124 ICFEA 156, 190 9, 861, 836. 60 4. 80
5 600406 FE] e B 403, 110 8,997, 415. 20 4. 38
6 002371 677441 26, 604 6, 536, 868. 84 3.18
7 603986 Ik 5 B 66, 970 6, 187, 358. 30 3.01
8 601138 Tk & Bk 398, 800 6, 029, 856. 00 2. 94
9 603019 Ep SN S 117, 500 4, 640, 075. 00 2.26

% 87 k1211




FRIE 2 B )38 32 B ETF2023 4F 48 4 Z=RFH G,

| 10 | 002049 |

Ot

68, 205|

4,600, 427. 25

2. 24|

5. 3. 2 MEHIRPRIH 1A M E (5 S B B LB R NERFP AT T2 R R

Bt B 41

e | REARRS | RESK |(HE B | ARiME Go) | HEESRESEEIE] (9
1 688347 HEHT ] 5, 948 250, 172. 88 0.12
2 301487 B LA R 867 35, 512. 32 0. 02
3 301348 W T 384 17,114. 88 0.01
4 300904 alies) 238 14, 644. 14 0.01
5 301510 Il = A4 396 13, 863. 96 0.01

5. 4 REPIRZ MG MM RIGHFRELHE

AIE AR AR B

ol

AT AR WRARFFA B

()]

R

AT AR IR ARFFA B SCFFIE TR

()]

RIE ARG AR ARG TS

[$)]

()]

()]

AFe AR BB AR 5L

()]

ARH R BB L

()]

()]

- 10. 1 A H AT B3 R BUR

AF G AR B B E U

.9. 2 AR S H BB BB R BUR

-9 MERIRAE SRR KB B3Z 5 18 DL i

10 MEIRSE ST R K BB 5 1B 0L i

- 9. 1 B HIARA RS HLH BB AR R S A5 2 B 40

-5 ERIREE A SME 5 E S F 138 B R/ HEF R BT B4 R SR S R i 4

. 6 MERIRIE A SAE GBS T 3E H ] K/ HERF BB +48 B SCRRIESF B R

T RERIRIE A SO E GBS T 3E H K/ HERF BT 45 Bt <5 R BB A

- 8 REHIRIL A SOME 52 ST 7= 18 HLI R/ HEF I BT A BUE B 3 B 44
ARSI AR AR AR FF ARG



A5 IR eI T ETF2023 455 4 RIS

5. 10. 2 P HRAE G F K B 673 12 35 S 17 B4

AN He R

[ 5301 B

5.10. 3 A H G B BB VAN
2 S Syt il

5. 11 FEAEGHRE MR

5.11. 1 AR GHRHE KA T B IEF K RT EEAP LT MBI E TR FE, K
FERE R BT —FNZBIATED ATHER
e B TN R IUA L & BB AT 44 UE SR A RAT EARLE SR TS J A A B A T ) S SR

WA E R i H AT —E N 2B ATTET

5.11.2 ZREHE M+ R RERTBHES & FMERN FEREE

G IBIET 4N

5. 11. 3 HARBE =R,

SR AR L 2 < R R ) 45 B8 B 22 1

RETT,  TCUESR BB TR SRR PP 54 0 1 W

55 WK &H (o)
1 FHARES 11, 268. 07
2 MIRGIEFR 5 H K 139, 337. 68
3 MHUEA] -
4 |NMRE _
5 |MIHIEEK -
6 HoAth SR 4, 893. 50
7 HAthy _
8 &t 155, 499. 25
5. 11. 4 HEHREFH BIAL T8 A B v 3% e {5 27 BH 48
AL G AR TR R KA AT 7 A T 3 4065 2%
5. 11. 5 HEHRET 4 B = A8 32 [R5 L 1) Ui BA
5.11.5.1 | EHARBHEIE B2 B E P AEREZRIF KU A
AT G AR ARG B R T+ 2 W R P 2 RS O -
5.11.5.2 # &5 BRI B F B0 142 I B2 AP A U 32 PR 1S 1 A Ui B
TEZ RIS | HERESFER S | RIEZRER
Fe | BREAARN Ji 52 44 R B .
N E o) LB (%) i B
1 688347 AEHT N ] 250, 172. 88 0.12 BB e
2 301487 R [ 35, 512. 32 0. 02 BB e

o107 L o12m




S IE R R £ R ETF2023 4E58 4 R

301348 W T 17, 114. 88 0.01 BB E
4 300904 Akl 14, 644. 14 0.01 HT R
301510 [ = Rk 13, 863. 96 0.01 BT B e
5. 11. 6 |HEAESWEIERHMA /RIS
BT ANRERRE, S8 AZET 22 .
§6 R IE S B HZ )
BT A

e ST < 0 A0 A

217, 154, 000. 00

7 ST Ta) S < 5 HR A 20

16, 000, 000. 00

el ST ) < B ] 0

4, 000, 000. 00

75 Y1300 ) 5 < 5 0 AR AR A (A A
UL =T D

T SR < U A0

229, 154, 000. 00

§T HEEEANZHEFREBRRFEEHR

7.1 ZREEEAFHERESHFERHNER

ARG I RIS A 3 SRR .

1.2 BEEHENCHEAR SRR FEETFAH
A IR A I W S R A

§8 B R EH RN HMEERF R

8. 1 IREHIN BB REFHESHFELHIXBIEGET 2055155
ATE G AR W T BB A 2 e L)k B SR 20% 00

8.2 UM E HURM M ERF R
x

§9 ZEXFEZR

9.1 HEXMHER

e RTHIE 4 2 v 4 7 (S
ik
e

=
itz
an
[ayay
il

®
itz
[aYay
il

o1l

12 1

e il i R 5 AT IR BOE S e A o 5 75
i3 AT 5 BT TR BOIE T 5B 2k 4 5 Ui W 455
7T



B ETF2023 445 4 ZRRER S

>

Ko IR REA IS T EAZ 5 BT R AGIE TR #1512k e F0 8 WX
HgE B NS TR B A =] AL

H B H RS I e iR e 1R B3R e R A

H T NS5 TS LA AE A

i

i

9. 2 FAICH R

PLE AR TR EE NN IESFE NI A T &R A .
9.3 &R

PR DUE I B A, AR PSS . HE . SRS &
Foh s BRI IS 24 5

% 1200 3k 12

HERSEEFRAF

20241 H19H



	§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


