I IR TH B T £ RAZ 5 B
HBEF R ES

2023 £

—
=N
f—a

542

g E:e

=R S

2023412 4 31 H

EEFEAN: BRIIKBESEEGRAH
EEFXEN: AEBITROERAH
WREBZHEHER: 202441 H22H



SR IETH 27 L ETF2023 4255 4 R

§1 BERR

R E IR B S LE SHORIEA RS Pk SR AE RO R S MR E KB »
I

BB N AT B AR AR IRIEA L G FME, T 2024 5 1 A 19 HE& 7 AR S
WS Fabn . AHER IR A GIREFENE, RIERZABEANMAAERFICE. ® PIERRR L

LRI -

B S E PN R DATISEAE F . SRS 5T SR I BEATE P2 507, (HANPRIE SRR B o
G N BT AMCRIARAREL I BB W, BERE AR R SR AT A4 A

B UL R R

AR I 5 HRERE T
AIEIE 2023 4 10 A 1 HiE2% 2023 £ 12 A 31 Hik.

§2 B &= MR
FE G TRR FEF A I 2% B 7 ETF
N Tk 4 2 ¥ 50ETF
FEERG 159733
HEaiEfErr o BTF I
A FRAERNH 2021 9 H 15 H

T IR I S AU A

48, 156, 925. 00 1

B H bR

SR IRERRITEEL, B SRER BR8N ER IR ZE iR MU o

B SR

1. IERI BT S

A e AR 98 1 R HOU AR REL, SR e Bk, RILL
56 AT bR B TR A I AL Bl S A A 1 B SR B AL 5 0 A
W, AT Eh AR AR

NNEi i rany s

AN BT AR WIBORAR S XU RS 2R B, DL ORED Y, 2
ZLRFRRBNVELS . 2 H TR ISR .

3+ PR IR IR BE S

AN FH 4 P BT I SRR F2 RS B B A BN, DRI RED E2EH
(1, i BT H AR, ELBIBR A DRSS 25 ik A S AR SRR
FEMER, €S 5B IR 5 B LA B LA

4. BRI BRI

ARSI G AP R IR BURAR T A B 6 O3 H A3 BB 58 5
W, e RHE SR BB IR AN FT R, T3 8 AT 2 & 0T
&A1 THIER A LR A AT R BB AR, DAL
M BREAARFITRE, ISR IR i 28 PN BRI 1R 22 ) e /M o

5. FIFILT SR

o2 3127




SR IETH 27 L ETF2023 4255 4 R

HEXHRAIE, BRESRZE . GRS 15 E, ARG
b AT T BT T E N AN ST T A BOBUR . Tidnsh
PR B B OL, SRELE L 55w Wk Sk Ze AR fr Al
8 R ZRAR Bh s SR RE , B A A o HE TR P SR B 1T
WIES %, MR Nl E .

6. FIEEH SR AR TR

A) AEXT B 738+ i e B N AR 7 AT 17 RN bl LA Bt
FMATE BTBER. Mimas sE 0T, HIWT N —M BT e
B, ST AT S I AN G IO SN o S8 X AT RS A5 S
T2 Delta REWE R, Tk I MEBUGHEBaR A A E R T —
B B P48 % 2 A

B) JEARTHIN 9T SEE BRGNS SRR, 18 F S It
SR FUELE E (SRD) X RIAG AR A R T2 60 2 MR
3T, BEATEFAT RS R . AR A R A R AR A .
C) tE /T : TESEAI /A FEit I, 32 A PEL PB. PCF. EV/EBITDA.
PEG 25 AH Xt F A5 A f2 DCF DDM 2546 ik (5 % A i) A w1 (I
SEMERAT VPG, AR PRSP S0 A RT S A H FRANAS, 32 FH IR

SE WAL 7> J T ST He e s 2 AT AR R AR OR HAR B, 24T

T RNGE R G REIE T H AR S5 B S

RIS SR FERLIEIE SR Al 55 RAR S KU 7 21 S
FEJFAEF SOV 76 BT A PN S XU T2 DT 1 5 AR5 AR 0,
25 b A B RS A5

b & i i HIEVH 2 T R s

DRSS 23 AL ARG AR S, HA AT 38 UGN A Y e TR A A Ok
& B KBt T . ARG &, BahRERbR
HITE BRI, BAT ShR R B Sbr i35 B AR 1SR sz L
) RS YA 2 AL o

HEEHEA S A 6 B FRAT PR 4 7]

HEEFEE N B BRAT IR AR A A

3.1 EEMZHEM

§3 EEMFHEIFNESFERI

Bfr: ARt

FEM % febr WA (2023 4E 10 H 1 H-2023 £ 12 A 31 H)
IN TR S -858, 538. 40
2. X WA 215, 748. 48
3. IR 3535k A AR R 0. 0048
4. SR I 4 BT e 33, 738, 145. 51
5. HAA I & 0 B 0. 7006

T 1 A SIS FR A A MR . B . AR OINVE 2 e B2 shiias) 41
SR 2 B RS BB B S ) AR, AR SUIRE D A Cse B s n_EAIYI 22 Se i (AR S 2t

O3 T 127




SR IETH 27 L ETF2023 4255 4 R

2. bRV SHRAR A CAE R NI 5 26 (05 TR, T A9 A SEprilicas 7Kk 2
SRR

3.2 & HERI
3.2.1 & MBIHEH KR RS RIS LB s R LR
: b4 bl s e
" AHERR | AR | gt | _ _
de O | wzo |mumxe | TaER) 0-6 ) ©-0
HEZ®
HE=EAH 0. 94% 1. 32% 1. 23% 1. 34% -0. 29% -0. 02%
TEANANH -8. 029% 1. 36% -7.57% 1. 38% -0. 45% -0. 02%
TE—5 0. 13% 1. 46% 0. 92% 1. 48% -0. 79% -0. 02%
4 1E]
Eiiii;g;[g -29. 9494 1. 63% -31. 67% 1. 67% 1. 73% -0. 04%
3.2.2 HE: S AFAEB RIS RIHFEE KR K H 5 RS LBl
YKL
ﬁm&ﬁ*m%ﬁ%¥EW%#@ﬁ%ﬁﬁ§ﬁ%%ﬁmﬁ%ﬁ%%%%%%ﬁ%
g.

18. 00% p

12. 00% Fn,r", w

6. 00% f[r {M | ’%

0. 00% W ‘,—t:ﬂ

6. 00% i l‘.-

~12. 00% H}\ i
\ . ' [
~18. 00% 8\ ‘ﬁ/#t:ﬁ” it s
npm \ | {

i by AT b Ny fﬂl A
24, 00% 1Y Sy AU
J W& e ﬂkﬁrwfw%

[ \ o R b oy
= \ D [ W WY W s A AT
~30. 00% gl T W Ly TN
| AT Ay
~36. 00% N
() o [} uy (=] o O (=) o4 0 o~ o [Te) (== =t r~ (=) o O —
-— o ~— o4 — o (=) o (=) ~— o4 — o -— o (=) o4 (=] — o
N G N T
S = = o o = o o o 0= — o I S o o o — — —
A
S ] ] B T S B o ] ] o T T o B o ] o4
o o o o o o o o o o o o o o o o o o o =1
N o ™ ™~ ™~ =T < T ] ™~ ™~ ™~ N o N ™ ™~ ™~ ™~
|—%JIIﬁ't’ctﬁ’iEFilEiiéiJ,@?ETF%i‘I‘#TﬁiEt’cﬁ —Elllﬁt’ctﬁ‘iqﬂiEiéiﬁEE?ETF%i‘l'ﬂliéﬁﬁ?Elﬁ{ﬁﬁ|

TE: S RBRA GGy SEEAT ThR IO SOM0r B L 8k ety i) 987 AMIE T 2 B
EH 90%, HAMETARBLERE G0 1 80%, PEENEMARLE M IR BRI ERSb . AR
EAWIONE 2021 49 H 15 HIEEEEFAERHE 6 MH. @Oy, ARIEGHRTTHAR L
R B2 A EE I 2K

3.3 HAhFRFIR
T

#
S
=il
pi=
=



SR IETH 27 L ETF2023 4255 4 R

§4 HH ARE

4.1 RE4H (RESEHEPH Fh

(EARFE I SLIIAR | F25 Ml "
WA OBE —rmEm (emam| 4R Lk
TR L, CFA, FRM. B (THSHdE 4
PR FR A 5] 7= i R 58 i 2= s 1,
M %E;i EHA PR A E TR R T
e ﬁizg 2021?)% S 34 |R BRI RS . 2020 4 2 1
) Jm)\i/\? B 2020 4F 4 H 24H4F ETF
SO R RS2 A 13 FiF2,
ST LR
H A, CRA. RT3 BEFR HrtH ) (4l
2)) SR EREHE R, EE
Aristeia 34 (44) HHambrin, =
AT 4 (1) 202349 H 13 B ERSES (4120 REGRI R . 2019
HRAT BT ¥ - 94F {5 HIMAARAA], {2 M H = E
B3 HRIFFT R . ETF S 5e i . £ #8005
ER A, H 2022 4 8 A iiHAT ETF
SO EA . BH 9FiIFE.
S EAT ML
1 NEENEMESSH, K TIRE” mEeSRAKHIES, “BAEE RIEA
) HE I HE (A H); xtibE e EiERe a8, “ATIR I ks A ] v T
JERAEHE, “BAEE fFRIEA T U e @IE a1 (A& —H);

2+ EFF ALY SGEMATIE 2 GIEFRAE AL 53 BRSNS D) RS LE o

4. 1. 1 IR FAERZER = EEHIT B R L ENE S L HF N EEK™ M5
o

4.2 BE ARG A AE S EEMTEERADE
AN, AR BAHET (PN RICERE RSB ER) . (AITHFEIE R
FIBAFEBINED . (RITFFRIETHL R S BN BB B ME) M QTP SRS 5E
&5 BIERE BINE) S5 IR EEI S S USSR AEI | GRS T 9% i 7 32 2 5 T
JREIRBOEFF R TG HE G A A ) AHA A SOEREAE, A WSHER . B sTrg s
HAE A 0™, EMAREHIXR3a b, R NVOR B A at . ARSI, 5
SIBFBARGEEI, R ERE SHRA ARG AT . S PG 509 bl e vt
EREREREP ST P SISE S A=y Eillaps iR

E?r

M

U> B



SR IETH 27 L ETF2023 4255 4 R

4.3 A PR HE Y

4.3. 1 » ¥ 55 B RHAT

ARG HIA, ARESE NPT QEFFBRE ST A R AP S R SR (2011
FAEIT) ), SEEARIHIE SRR, @I RGN LA S 2UTE 528 PR P AR 58 5 A
AT, APXIREE N E B A e AR RS

4.3.2 RHEZ AT NEIE T

AN, AEENEROTERRAES 55 aITsit, FH RIS RSB
¥ B A by B IS 24 H A B S EIAE S 36T 9 Ik, BB LG AP BE SR s = 0 A B I
Al H S m3g 5y, %R0E BAT 18 AR P

AN, R AT RE FEA AT SRR HHE K7 52 5.

4. 4 W5 AEESRRF ERABIEST

AL, ARG T BRSO, EE SERAREOE — e R I, % AR Bk ik
R HET e FH 50 (—4. 03%) > FIEFREL (—4. 36%) > BINMEARAE (-5. 62%) >H/ 100 (=6. 27%) > MlAR
50 (6. 34%) >YIK 300 (=7.00%) o THEHLERE, SRR /NG G AFAE, AR MR Ak ik
FAHEF A HIE 1000 (3. 15%) > HHIE 500 (=4. 60%) >R 300(=7.00%) « MAKLERE, AZRREH{E K
REARER R S HE Py 3 (=2, 94%) > K (=2, 99%) DASSE (=3. T0%) >V 3% (3. 85%) >l
(8. 07%) o 47 MVAEFE , AZERE KR IEAR AT TLATAE 9 - BR (4. 18%) « FEL (3. 92%) AR (1. 73%)
254 (0.80%) « EEZ52EW) (0. 00%) , HERTLATIV . SEEAEE (-14. 55%) « 5™ (-14.47%) « &I
FORE(-14. 47%) . PR EE (-9, 32%) « BB (-9. 29%) .

FOEAREE, EELFESERR: 11 3 T FILEK 6. 6%, Bl 4. 6%, SFEIH
HGIRHAE K 0. 87%; 11 F PMI49.4, 10 A 49.5; 11 A48 i 28 L8 H LK 10, 1%, #F
B 7. 6%, JEAKTEFR: 11 7 PPT [AILE-3. 0%, HI{E-2.6%; 11 F CPI 243H [FIEL-0. 5%, Hi{E-0. 2%,
R AmIEr: 11 H M2 [ 10 %, B 10.3%; 11 A4S mhge et Hgi 9. 4%, Al

9.3%. BAKRE, WKREAFET, RERRF RIFINE A, FIREKTI AL X 5317 .

B TS IR 3 S e b7 A w SRR R s BTt 15 R IINE) 1 Sur KK
UL TAD YN E S5 53 AR o) 7 i S e YA i 3 W= i1 20 18- < R T S o S S A A
ZFFEHREFE, BEiiHE BN .

AREE SR E bR R BN 5B T A L, R IR R AR R B, A
R R R B AR A — B8 FERE AP, ARG AS & p I i BRIFREUR S IR I e

o6 T3t o127

%



SR IETH 27 L ETF2023 4255 4 R

AN E TR B AL, ORI PRI SR 2 S ER B

4.5 WEHAESH SR

2023 4F 4 FRRE, AREEMHBUHEI KN 0. 94%, WSt RS F M 1. 23, TR BN,
AT AR TV G LU R Y H 35 BRER w25 FE B e XhME A HITE 0. 20% AN, BRERIRZE CFFEAL) 4%
HILE 2. 00%LL A -

4.6 |REHAESTHFE ABERESFH = FHEWEHH
M 2023 4E 8 H 15 H# 2023 4F 12 A 31 H, AR SAEIES S+ TIEHE SR 3 Ek T
TT Vi CHIE . AFESE PN OF% B 44 [ R A A EHE NS 23 S s &

§5 BEHAWE

5.1 i HFHIRES R = HEHNR

Fe i H 8 ) B LB ] (%)
1| AR TE 33, 366, 180. 11 97.59
Hrp S 33, 366, 180. 11 97.59
FEH Bt - -
] 52 WAL 2 45 % - -
Hep: itz - -

AR X nalld - -
& BB - -
ROAT A AR n -
;:':1

Al

LN IR il B 5 -
o KW I R SN IR < Y

E |

\

~

RN

BATAA R B8 &A1 822, 843. 67 2.41
HoAth %t = 2, 553. 80 0.01
&1t 34,191, 577. 58 100. 00

5. 2 WM EHIRIET L REBERRAE

<

5. 2. 1 i i I REHR BT RERARER R A S

AT AT 25 ARHHE (Jo) i JE 4 T P A LA (%)
TN SN NN -2 | 4 - -
N4 _ _
C |Hli&k 32,521, 013. 07 96. 39
b CIVANE . VANE /S W)@ V| | |
ik
E [l - -
F bR ZEE - -




SR IETH 27 L ETF2023 4255 4 R

B tEb e i I a4

15 FE Ol

5 AR AN (E S BRI
S5l

845, 167. 04 2.

B Rl

s 3l

LG AR 55 e 55

BEART U AR 55k

IR PR BT AL 0t E Y

Ji BRIR 55 A8 B HA iR S5

e

DA S TR

SO R E AR

|28 R=vi I¥-= Ravl el Io=ll I — I el [ =S IS

ey

Eif

33, 366, 180. 11 98.

5. 2.2 G BRI E LT RIRABRERRA S
ARSI AR AR AR RIS B BER -

5. 2. 3 | EWIRELAT WL/ RBRER R R R R A E

T

5. 3 FARIZ A S E o ZE B i BU B K/ NHR T BB R 38

5. 3. 1 & IR H 2 A o E S Z& F 75 LB R/ ROET 42 BER

g

P | REMRE| RESAK ([ HE R | ARME 0o | HEESETEEEERRSE (%)
1 002475 | LMK 101, 026 3, 480, 345. 70 10. 32
2 000725 | HZARH A 756, 200 2, 949, 180. 00 8. 74
3 688981 | Hith[E P 39, 833 2,111, 945. 66 6. 26
4 603501 | F/R Mt 14, 627 1, 560, 847. 17 4. 63
5 603986 | JK & G1HT 13, 443 1,241, 998. 77 3. 68
6 601138 | TAkEE 80, 200 1,212, 624. 00 3.59
7 688008 | MR 18, 252 1,072, 487. 52 3.18
8 300782 s 7,472 1, 053, 552. 00 3.12
9 300014 | fe44re 24, 800 1, 046, 560. 00 3. 10
10 002241 | FRIRBLAD 48, 400 1,016, 884. 00 3.01

5. 3. 2 R & IR AR B $2 A Fov{EL oy 22 58 7 1B L9 DR/ PP O BT A2 BB 3R

gk

ARSI AR AR ARFFAT RIS B BER

o8 Tt o127




SR IETH 27 L ETF2023 4255 4 R

[S21

AR ERREGAS S RBEFRRAS
ASHE AR AR RRFA L

(9]

-5 R EFIRIE A RME GBS T FE BB NHERE B BT A R R A
ARSI AR AR KRR O35

o1

.6 G ARG A SRME S BEE T FHE BB N BRI+ 48 B SORREF 3R
Gk
ARSI G AR AR KRR AT 57 S FFIE SR o

9]

TR B RIE A SO E G e T HE BB KN R R BT T4 Bt R B R A 4
A GRS AR R REIR

(9]

-8 R E ARG A SMHE S S F = FHE BB R /NEE R B RT FLAA BGES B B
ARSI AR AR AR FFA R

9]

-9 G WRAE ST BRI AL 5 oL Ui B

S}

- 9. 1 3R 5 WIRAE 45 B AR BT R A5 28 B 4
ARSI AR AR R A BRI B2

9]

- 9. 2 A H S BRI BB BUR

ARSI P BRI DR AR T XS B SR, DAEIIRAED N H Y, BB FaELr . 25
R B G Ao AT 7 MR BER WIS AT R, PRARACEE G AR BE R 225 ik
AN R ERERR 72, KB ARERERARI PR H .
5. 10 R & IR A B T i) B3 5 B o v 9

5.10. 1 234 H FUH BB H BUR
RIEAIE SR G FAE, AREHEEEA G

5. 10. 2 R 5 HARAFSH F 1 B FUH K050 21 B 40
I AR AR F A [ i B2

5. 10. 3 AR E AR BH PE
RIEAIL SIS EFL e, ISR RO E 6.

5.11 H#EHEMEME

% 90 3t 12 171



SR IETH 27 L ETF2023 4255 4 R

5.11. 1 AESHRME T RIEFHRTERAH RS U R ERMIILRAE, RN

FER 5 I HRT— AR B ATTHER . ATKEER

AR AR HH BB A3 BRI BT A4 E Z3 K R AT 5 A M e 0 ) 37 5 U A B A 40 7 i)

B — N2 B ATF#EDT AT

ho&

5.11. 2 ZE R EMM TR RELTBHES S FME & EREE

ARSI AR I AT A4 SRR B e A TR IR P28 R B S

5. 11. 3 FHAh ¥ P2 M) B

75 ZFR SH (IT)
1 7 HARIE S 2,029. 37
2 MR F3 37 B R 524. 43
3 Mgl -
4 NI EIPSS -
5 AT HR O R -
6 oA 87 A K _
7 HAthy -
3 T 2, 553. 80
5. 11. 4 it & i RFFA B4 T3 B rT ¥ e 5 B 40
AT AR FAARARFFA A T A iy ml 4 5255
5.11. 5 & HAK A48 B = P AR AR 18 B2 FR 1L 6 BH
5.11.5.1 # 55 HRIBHE T 5+ B = P AR E 52 PR 1 A 1156 B
AL G AR AR PR BT AT+ 2 i B A A A2 PR D
5.11.5.2 &5 BRI % 5 742 R = P A el 32 PRI o0 i B
AR FE G AR A BAR R A3 5% 11 1. 44 I SR A AN AR 52 FRAB 1
5.11. 6 B ¥ A SIS Mk B H A ST /ER ER 4
Tco
§6 P A &M HERF)
LR VAN

T ST HIAT] ik < AR 20

41, 156, 925. 00

1 31D ) 2 B FR D £330

23, 000, 000. 00

Uik i ST TR g JBE e 477 25

16, 000, 000. 00

T ST S B 45 ASA A (4 Y

DLL -7 D

%10 4L 12 ;W




SR IETH 27 L ETF2023 4255 4 R

R 5 S R B S B | 48, 156, 925. 00

§T EEEENZHERRERRALEZERER

7.1 ZEEHEAFAAZSHFRZNFHIR
e B RN A AR I [ B8 o AK:

7.2 ZEEHANBHEARSHEAREETT 5 WA
B AAWIRIZH B RERFE AR E,

§8 M B BRI A EEER

8. 1 G W N E—RHZFAESH LB X BT 20%H1 550
.

8.2 B HE PRI HMEERFL

RyE (bt N RISMEEF R S e (AT RIETR R R Ga (8 BIMNE) 1A
SE ~ CRMBKIR UL 2 f 7 AL 5 BT G IR EOIES B e R e AR K (UK
B PR A 7 256 T AT 77 30 R SRR -PiE v 91 7~ S 2 AT I F Oy $5pt 3
EMAFFANKZBAE) WARAE, ARG E AL S ARSI EEITE AR
TR A R AR 8, g UEIIT 277 U IRE TTAR IS R B A ARy, #H ik
GG AR ESEARHE . RS B2 WA E NN — R A

NN

oF

§9 HEXMHHEHZR

9.1 HEXMHHEZ

1 rERIE 2 v T SR RV 9 e 5 RS 5 B TR I A R BOIE S B B S AR U
1

2+ (R IR 91 F 7 A o) BT IR B R S e Bk B 1R

3y (SRR P v 2 i R 32 5 BT G AR OIE  $t H 4 4R 3 U A 45

4y R HIE T 2% f RS 5 BT GBSO B R L)

By UMK IR L 45 AT BRA R AER I B AR SR

6. HATE i S 2598 e AR L ATF IR A S AR E . e R BB A 4

o114k 12 ;W



SR IETH 27 L ETF2023 4255 4 R

9. 2 FFIBCHE &
DA 4% 2 SO AT AR S 4 AT N I A S

9.3 BT
P T H AL I 8] 5 S A

RIRKBESEEARAF
202441 H 22 H

o127 4 12

=



	§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


