#{5 MSCI H [E

A i

= il A2 7 B P TE

BUEF R BEES REAREREE

2022

F5

532

Ji%i e

2022 9 A 30 H

HEeHEN:. BEESEHEARIEATF
EEHEN: PEHERSMBGHRAF
WEEH H .

2022 410 H 25 H



45 MSCT H[E A B [E bR ETF B 2022 £E55 3 G

§1 EERR
S PN 5 02 B FOREA IR, TR A E R 3 PRI B O
FEXTFL YIS HER R e B AR A ) S DT
FGAEE A b E EH Br e Rt A R A AR IE AR S-S FRME, T 2022 4£ 10 7 21 HEK T A
WA I SSARIR . A ER A A SRS FAS, RIEERNEAAERRICE. RSER
NE AN DN b
B BN VE LLCSEAS L B 5T B SR U BENLIE 3L 557, (HABRIESE & — E f A
F G BOFARRILARRI . BT MK, B EAEAE 5T D SR R AT 4 15 52 A
e EE AV LR
AR I 55 BORER 2 1T
AREWIE 2022 47 H 1 HiE2%£ 9 A 30 Hik.

§ 2 &= RgAR

2.1 BREEKIFH
L&A FR A MSCT [ A I [E Bl ETF e
S AL 005829
S Y (S LTI

EE RN 2018 4E 5 H 16 H
et BIR B S A0 B 300 46, 749, 797. 66 {1
B HbR A FEERE T HER BTF, S IREAR 55, BRIR

B 28 R R A 22 ) /M

EP QAN

AR FE G UAME T FE 4 5= 1 E 90% M 7~ #0 %% T B Ax
ETF, fEIEW MG N T, AIE I EIG KR 5L 5;
Elb A FH AL 2 6 22 ) 4D 1 440 B M 28 FE AN 0. 3%, 4%
BRER R

ZE AN 4%, ANFEE T H AR ETF B F o7 X0
(1) ALl H R ETF TR W (Al J5,  AZH-AAIF
I3 AT I HE 1] 53 4 B8 B AR ETF VR SRR 2052 DAL
fh 7 AL H bR ETF;

(2) =g BAFETF EWES)E, £ %
HATEME  ETF (A G AFEEGHTE T Hix ETF 7720
DL A [E1 2 3, (HTE B AR ETF i34 m sl B i
MGEOL R, N T A SEIAFE & 3 55 B AR, S
PR FE B BRI i 5 P RN R Bt 22, thoml DU — 20l
W28 5y 3L H AR ETF. 4 H bR ETF BB, 182 [R]85 5 15
AT T AR R E R, AT A K A A N P AR o Bl

%200 3 13



F{E MSCT R [E A B E PRl ETE BERE 2022 4E45 3 ZAFR4E

B, AT RS HEG NRE.

b 45 b A v MSCT H ] A Ji2 Bl Brod i 250U 2 2R X 95%+H4RAT 175 A7 3 it
J& I 2 X 5%

AL e AR5 AIE KK ETF B4, @ % T H A% ETF BRERbR 1)
TRBERI, BA SRR LR R R e S
T 37 FRACL IR XU YA 2 A o
[ B, AR bl Bl A R 1 M ZE BB 4 6 BRIER MSCI
HE A B EPR@ETEE, U RS S TS & T 6
RES ., RAEIESE. Rihmigke, HRERHIE
S bR BT AL (1 T 7 20 A 10 RS U S R FE AR AL

AL UN BEREEHARITTAH

BEEEN H ] [ PR 4l i A R A #)

o 45 MSCI i [H A B E PRl | #245 MSCI Hr[H A i [ brid

TR L R SR RR BTF BL A BTF I C

N B A 5 AR 005829 005830

5 BAR T I 29 2 25 4 R 3 200 40, 156, 474. 14 {7 6, 593, 323. 52 £

2.1.1 BREESEXREMR

S e R {5 MSCL [ A i [ i 22 5 B I AR BOIE I 4% 5 2k 4

4 AU 512180

LRy (N [z 5 B IR

S a AR A H PO1S 4E 4 H 19 H

A BT RESFEA G | BIIEE G B

T H ) 018 4E 5 H 21 H

B P NEA (5 5 4 B AT PR ST A

R N AR Hh ] ] R i i A A PR A )

2.1.2 BWEEF= ML H

AR N S PREREAR TR, 18 SRR B8 B AN BRI R 22 e /M, H 3 ERER O
(59 B [ 40 0 8 4 BRI 0. 2%, ARFREFR 2 S BT 2%.

P e ARG N e s 8L S, RASEAEHNE, Z RS RTEART
i 5 v A R A R AR S B LA, IFARIERR 48 B0t % e
B (1A A EAT A TR R . (H R RS L CEbanimsh A 2 55) S8R
Ui & Tovh A SO I R ERER AR A PR BT, SE 48 B K 38 i 45 B2 Ho At st
B RS B LA B r [RIRIE M 2 o v 38 4 B0 1 oA 4 i T L3k 47 54K,
B X B A B ATIE A E AR R, AR A A R R
ER b (145 2

457 Eb A v I 4 (1L S LRI S AR I P e as R, AR FE G AR FR £ MSCT A
E A BEFRIBIEE (S MSCI  China A Inclusion RMB Index).

A UL 8 R AE ARG JE T A G, LU RS B TR XU K i TR A AL R 4

DA e ST, JE T e AR/ mi s AT G

§ 3 EEMFIIMESIHERI

3T 131




75 MSCT HHE A I [E Fril ETF BEEE 2022 4E45 3 BRI

3.1 EEMEIR

Bhr: ARt
WEW (202247 H 1 H-2022 49 A 30 H)
BB R i {5 MSCI [ A JIZ 1 B il ETF B4 {5 MSCT i[5 A Ji [ il ETF B4
A C

L A E Bl 2 65, 347. 19 371. 44
2. 2% BF -7, 660, 766. 46 -1, 247, 330. 52
&@ﬂ¥w%$%ﬁ$% 0. 1996 0. 1911
Zalblid
4. AR G 0 58, 205, 804. 59 9,381, 557. 21
5. JHARJ - 1y A 1. 4495 1. 4229

E: L A OB R S AR ON . Bestilieas . AR ORE 2 seprE2shlia) 0
B AR < 9 FAIAS RTBABLB R IR BRI, A YIRS D A 39 L Se B B A28 Fe (i 22 sh Ui
2 Frid 2k N SEEAR AN EIE R NN EEE 53 & A I, TS SEFRii e /KT 248 T

IRTE G

3.2 e B EHRENR

3. 2. 1 ZE&MPAEN KR R H 5 F LS g AN R 1 LR
{5 MSCT H[H A B [H Brid ETF BeE: A

‘ ‘ Vb g B R v
TE S R A 5 b 3 S U o
B [ EEKERO ‘ » WK EZ O—O @—@
HEZ® g E1E)
@
HFE=1H 0. 82% -13. 26% 0. 86% 1. 55% -0. 04%
LA H 1. 08% -7.80% 1. 15% 2. 16% -0. 07%
A4 1. 06% -19. 50% 1. 12% 4, 28% -0. 06%
HE=F 1. 15% 10. 28% 1. 20% 16. 61% -0. 05%
HIEE& A
1. 12% 6. 65% 1. 24% 38. 30% -0. 12%
R RS
75 MSCI 1 [E A i brid ETF Bz C
‘ b g B R v
VR E 3 K R L 57 LE A SR HE o
B [ EEK RO ‘ W EZE] O—O @—@
S =0) l§E36)
@
HE=1MH 0. 82% -13. 26% 0. 86% 1. 46% -0. 04%
TEEATNH 1. 08% ~7. 80% 1. 15% 1.97% -0. 07%

%470 k13



F{E MSCT R [E A B E PRl ETE BERE 2022 4E45 3 ZAFR4E

it E—F —-15. 56% 1. 06%! —-19. 50% 1. 12% 3. 94% 0. 06%
HE=F 25. 35% 1. 15% 10. 28% 1. 20% 15.07% —=0. 05%
HEEER
42. 29% 1. 12% 6. 65% 1. 24% 35. 64% —0. 12%
3.2.2 BESEFRAMURES RIHAMEH KRR R HE RS SRS
BT K
EAFMSCIop EA B From ET FEEA 2 5T B 3 5 Bk 45 e ek v s R B
58 RE T B
80.00%
70.00% Hn“f"\ W;W M
60.00% YA I\ »/J'\\Y.v
50.00% N 4
40.00% M%f L “\p
30.00% 'h'* P R
20.00% i I
10.00% MV’}W '|""\f,'4u"‘ i
0.00% MM |- Ve 1l" ,,r“u
-10.00% w I“"'“v fL
-20.00% s
[s] =8 — o [~ (o) [} LN [~ [a] =t [~ (9] o o (]
3T RTR SRR S
1333358 15845828353
5 o o o o o 5 8 8 8 8 8 3 8 38 ©
[t [t [t [t [t (] [t} [t} [t} [t [t [t [t [t [t (]

— HEAFMSC e [E AR [ 7 ET FIEEEA B it 15
— EEAEMSC o [ AR E P78 ET FIREA B it

@{EMSCIPEAR EFREET FELEC R it i ER R 5 R I 45 e B i s B i

s FE S L

80.00%
70.00%
50.00%
50.00%
40.00%
30.00%
20.00%
10.00%
0.00%
-10.00%
-20.00%

WWWJ

fJﬂMF“an*J

r.f‘"

Mkwwwwmw

N .a““;f.atﬁ B
s e My
M’\‘l

o/

P

. M
R o ¥y,
| 'nnllr ‘Jlfr- I'F'rv,\‘

o
o
—
7

2018-05-16
2018-08-08
2019—04—17
2019-07-10
2020-09-02

2018-10-31
2020-11-25

2021-02-17
2021-05-12
2021-08-04
2021-10-27
2022-01-1%9
2022-04-13
2022-07-06
2022-09-30

— HEMSCI A E AR E
— HEMSCIH [E AR

ET

TERECH i
o _

BREECH it b2

i

% (2019-12-25
=

s
—
=)
[
i
i

M T

i
-

s ARE
3. 3 HAhEhr

» REEEHBH G BT &

% 570 13




F{E MSCT R [E A B E PRl ETE BERE 2022 4E45 3 ZAFR4E

4.1 B2 (REGZLE/NDH) N

§4 BEARE

w4

HR %%

AT R L PR

=R

BERH

UESF Atk
IR

WL

B

SRR
UEEEE
WHE L
B, AKX
BRI
21

20184E5 H 16
H

19 4F

SRR SR, SRl TR R AREER a4
H, f# A RRVFER AT (CFA). 2003
fE 1 H & 2005 4F 8 AR T Kt &8
HAERAR, FAEEm TR IR,
RIVAR R d BT, LA ER I 5 =
. 2005 4 8 AN ERESEHAIR
AT, AR A, SR
P RS B R, BRI,
DB A A, P E AT S
S fh TR KRB A 2. 2009 4F
11 H 5 B @GP 300 FEHGER#
Tihe (LOF) HyKEE&4 8, 2010 425 H
28 H% 2012 4F 5 H 28 HAT LiFf &5
AE2E 5 BT I e BE F5 4% e i 4 e
e iR &4, 2011429 A 8 H
£ 2016 £ 7 H 20 HARIRIEIEATH 60 22
SR ASR RO B S (ETP) &
HB I &ML &4, 201243 H 16
H AT EASAAIE 100 F5 K5 5 R 0E 5 4%
GHEL IS 2, 20154 3 H 25 HiEE
AT ZE A U 5% S =5 0 £ 5 B RIE 5 4%
RREWILESZLH, %34 H 2020 5
H 7 HETRYEAE IR 300 48508 5 ALE
SRS (LOP), JEytH 4k S T 1% 0%
SRIFSZH 201547 A 31 HZ 2018
TE 7 A 31 HATEAE T uE LK 4Rl e £
SRR RS 4% B L 4 () S A B

2015 4F 8 H 6 H % 2016 4F 10 H 25 HAE
BEIER A A RIS SR
IEARRR LIS ZLHE 201842 H 6
HZ 2019 4E 11 H 25 HAT&(E DR AS
YLD G (AR 5 A S A S e
P 2018 4F 6 13 H & 2019 4F 11 A 25
HAT A5 AR 5 25 B R 2OiE 55
R B R A G 1) S S A P

2018 4E 2 H 7 H# 2022 4E 8 H 8 HAT#:

{5 25V MR R A IC B IR A TSR 4R B 5




F{E MSCT R [E A B E PRl ETE BERE 2022 4E45 3 ZAFR4E

SHFE 2L, 2018 £ 4 A 19 HiEg (&
5 MSCI HR [ A i [l s 22 & B e
POEF R RSN REELH; 2018 4F 5
H 16 HAZEE(S MSCT H [E A B [E PriEse
5 BAFF I IR EOIE I3 4% B 56 4 ik U
BReENESEH,

4. 1. 1 JIRFAERER - E B R B 2B N E-S 25 F R E K™ ML

Teo

4.2 HEANRE HIA S E B /E BT EH KU
FEARIRE N, BB EAMAERF RS MIFRTA AR IAT N, EeEHABRI I

NFESHPHFFA NFRFIZE, HEST T GERE) « GEFRRBEHEER)  Hif AR
HIRLE AT GRS MSCT [ A i B Bl 52 7 RO G AOE T 3 B3k & A AR Sk e B F)D)
HIRLE -

4.3 AP G E R

4.3. 1 AP BHIBERHATHEDR
NTATPRFHRBEN, DR NA R, 8 A IE 2 oRIKAS 7 Pl fnid S5 o AT

N, AFMRYE QGEFFRREGE) « QEFRBREGERA R NEEGTESEL) « QEFRE
HENT AT SHIEIRGEM) SFEEMAA T A EEE, HEMET T (AL 5 EE
Y« AREZGEEINE) « (ARG ARL S ERINGD o CRIZE MG BINED) S5 XK
EAEHIE . ATMEHRNZ S KRG T RE | A PGSR, — B IR G R K32 [F e R,
ARG H VIR B AV G RPGHEAT B, T IRAESR R PSS h AP X AR R 4L E, A
P s 58 =07 (K78 5 e HEAE AN IR B B 2 A 2 1) EAT ) i %
4.3.2 RERXHIT AN ETHRHA

AR AR I A 52 5058 5 B AT 5a 4 7 H I R 28 55 S B0 B I A8 5y
L ZUE SR 2 H SR ) 5% I L. ARk ], RENAIESAAERTE LT N
4. 4 AN ZES R F RERIZ IR

AIEGRIERE G S FRE, BT 90%H IG5 51 He vt T B A ETF, &G IRERRZ AR
S O 25 TR T H AR ETF SR ERIR BRI . TEARS I, AL S LR W IR bRl ez e T
B FRLE RV EZ N .
4.5 |EAAES KW BRI

AR AL S A IPEIGKE-11. T1%, WEEhZ 0. 82%, M8t b EEE R 28 2213, 26%, 3]

BT 131



{5 MSCI PR A JBE[E Brid@ ETF B 2022 F58 3 R

0. 86%, ANHEHIAIE S C P EIE K -11. 80%, JEEhZE 0.82%, Mrgibbi Ltk 35 %-13. 26%,

WBZE 0. 86%.

4.6 MEMARETFH ANBERE ST ETRE R
To

§ 5 WMRAGHME

5. 1 R EAREEFHHEER

i 75 H & o)

i 2

gEPEHI L] (o)

1| B -

Hrp: B -

FHEEHE 61, 954, 510. 00

[ 5 WAL A5 B _

Hrp. fige -

B SCRFIESE -

R E R -

SR AR R -

KNI il B -

Horbre SR K SENIR 65 G Bt
}4\‘_21

AT RS H AT A1t 5, 765, 144. 28

8.51

HAth 525~ 36, 613. 81

0.05

&1t 67, 756, 268. 09

100. 00

5. 2 MEBIRBAT IR B ER T HE
5. 2. 1 &G BRBATIL 0 K% N IR E R B H &

o
5. 2. 2 MEHIREAT W REBBER R B ER R A S
o

5. 3 FIRIE A SLMHE & H & H = E LU RN I B R B R A 4

5. 3. 1 IREHIRIEA OME G E ST 5+ H B A NERFF BRI AT+ B R B R A

o
5. 4 MEWARELF MR BHFR R A S

T




A5 MSCT rhE A Ji[E BRIl ETF e 2022 4548 3 IR

()]

-5 MEWIRIE A SRME S BES T8 IR/ D HF R T LA B B R 9 4
o

- 6 EFIRIE A SME GBS T8 IR/ HEF I BT+ 48 B SRR B R
K

To
LT RERAREA SOHE S HE ST A E BN R AT L4 St & R85 P4
o

- 8 MERIRIE A SO E 5 B S T35 E i K/ N HE R OB 42 BUIE 3 B 40

Tco
L9 MEHIREA A E SEZE ST FE A R/DHEF R+ 2 ZE & B E A
. _ b
=] B 47 T il 3 fo=es DN G A
F5 e | HeRW | BEFR ERLPN ARME (JT) 8 H ] (%)
{5 MSCI
rhE A B
EEEs || e
1 5 I E;&;iﬁéa )ff?éﬁzifﬁ EHAGR | 61,954, 510. 00 91. 67
AR = g FAL AT
S A
&

10 HEHRSFE SRR KIBIEHIZ 5 1B 0L i
- 10. 1 IR EHIRAE: & BB BISE H B K7 e A48 2 B 24

T

. 10. 2 AHSER BN RO RBR
o

11 RERSE SRR K E R 5 B0 i)

111 A B E AR R BUR
T

11 2 B HIRAT S BB 30 6 R S A5 i B 48

% 9T k13




FRA5 MSCT H [ A Jik [ brid

ETF 4% 2022 55 3 FEH G

T

5. 11. 3 A3y H G LB PPN
o

5. 12 BEHASMEME

5.12. 1 AEGHRHE AT BIEF K RT EEAPRE BB EMITLRFE, K

EHREHP HiI—FARBATTER. LTHFEE

AN 2R S PN BB AT A4 TR (R R AT SR A OR 0 e e A 1D S 5 R R I o i i) 1 T

—EENRZBIAIEDT. AT

5.12. 2 BRERE M TR BEREEHES S FRME RN &IERERE

HE S PR IR T 42 R SR 4 4 R S OB VRS
5. 12. 3 HAME F=H Bk,

75 25 &8 ()
1 FHARES 1, 550. 74
2 |NOIFEAREE K -
3 RO -
4 IR -
5 |NIUSCHRIEEK 35, 063. 07
6 [HAhSIGK -
T |[HAh -
A 36, 613. 81
5. 12. 4 HEHIRFFA BIAL T 5 A B v 3 e {5 27 BH 48
To
5.12. 5 HEHARAT 4 It B P AR R SZ R 1B 5 5 U BA
T o
5. 12. 6 |EH A& MHER HALSCFHR I 5
HTVEHENER, 20 M55 Rea R 2.
§ 6 FF LS HZ )
Bfr. 4y
GiH ZE{E MSCI H [ A B [E Frid | 215 MSCI A E A B [F Frid
* ETF B4 A ETF BE$E C

10 3L 137




F{E MSCT R [E A B E PRl ETE BERE 2022 4E45 3 ZAFR4E

i B AT 8 1y B A 39, 743, 943. 70, 6, 474, 499. 84
i 5 A R 2 4 A FR 0 1, 205, 422. 60 451, 279. 54
R - i T BB ] 2 4 i B[] 40 0 792, 892. 16 332, 455. 86,
i 5 A (] 2k e 45 7 A2 S A A0 (43 0108

DLL =T D | |
ik 5 A AR S A A A 40, 156, 474. 14 6, 593, 323. 52

e WA AR, B S AR HAR D DU S,

IS [ 5 B 8 3 B 0

§7 BREEENZHERRSRRAEEHR
7.1 £SEHWANFHEESHPENHELR

AL fy

i 5 W) R A
S

10, 000, 000. 00

e T 391303 18] SN/ #R 0E A
fill

i T 91300 18] S22 M/ 08 [m] A
fill

e IR B PR A A
L

10, 000, 000. 00

S IR R A2 &
WL S A L] o)

21. 39

7.2 G EENZHERREBREEESTH VA

T
§ 8 MEFRKERAZESRERSIFHHHFER
S (/\ %] I 3 AN - 3 AN

3 44 5 \[E[L0, 000, 000. 00 21. 39)10, 000, 000. 00 21. 39 34F
fA5E
- UN - - - - -
PEHAG
BGRMEN - - - - -
A
e - - - - -
R
HAth - - - - -
ait 10, 000, 000. 00 21. 39/10, 000, 000. 00 21. 39 3 4F

o1l 4k 1350



75 MSCT HHE A I [E Fril ETF BEEE 2022 4E45 3 BRI

§9 M EE REOHEMEERSR
9. 1 MEMIN B —BHFIFEESHBELHIX B BRI 2058915 5L

Bfr: fy
. 45 N R S S AR 1 s WK F et
" S
9 AL 4 5 ‘
{ 1A 5%
A mm w0 i BEL wmmm s @
xR N 138 (GE G
51 20%HI A 18]
IX ]

2022 4 07
o 1 HO1H 10, 000, 000. 00 - -10, 000, 000. 00 21.39
1 -2022 4 09

A 30 H

7 A R

ARG i TARAE S — BB H G LEIA B s I 20500, AT g2 I PR A1 rh ORE [ml 1 51 4 F 3
SUAIEXRS, BOERR IR ARSE BN AW S E RS RS E L], Rk &
TRl RS R A, o PG A R IR S s AR ARSI, SRICH R D) SR R NG
&

9.2 MR E ISR MERFE
o

§10 FEXMHHEZR

10. 1 #EXHEF
1o o EE WS 2 v S MSCT HhE A i 8 R A8 5 B R R BOE 25 3 8 4 R e s e

G BELI A
2+ (A5 MSCT A i [ Broid 5 5 U T FS IR BOIE SR 305 2k SOl sUBR R I S R G B A
3 CEEAF MSCT A1 [ A I Brid 22 5 BT IR AR BOIE I3 5 08 2k Ao AU Bk AR S5 ) 5
4 (A MSCT H [ A IR Bt 52 5 BT I e HE BOIE S $5 98 B & At QB IR 4T i)
5. B BN 5 SRS HEAERTE ML U
6+ B FEE Nk 5 B AHLAEATE L U

~ IR I R BN AR R E IR T BRI A IA

10. 2 ARG A
A\ B ST AL,

10. 3 AR
PE G AT I S 2R A b o AT e S AT T AR TR S , 16 BRA ) P AR b3 SO A A
®o12m 313 |

]



75 MSCT HHE A I [E Fril ETF BEEE 2022 4E45 3 BRI

BEESEHEARITEAF
2022410 A 25 H

13 3L 13 ;W



	§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
	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 报告期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	5.10 报告期末本基金投资的股指期货交易情况说明
	5.11 报告期末本基金投资的国债期货交易情况说明
	5.12 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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


