HIEHLF 50 32 5 BUFF IR FR SRS 1%
RESRKEAREES
2022 £ 4 FEWE

2022 £ 12 A 31 H

HEEBFHEAN: EREEFTEFRAT
EEEEN: YPEERBITROBRAF
WREZEHER: 202341 H19H



52T BTF BEE 2022 4F48 4 TR

§1 EER

SN T 2 SR R A R 5 AR A AE B B 15 P WA S IR
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

FEFE N B RAT R A R AR AIL S A FHE, T 2023 4201 H 17 HEK T A
G P S AERS . HERMAHRFH G EENES, REEZNEAAERBICE. RV
IR B IR -

S R LIRS (5 PR« BRSNS R e 72, (TS & 2 R

HEL A SRR AT I . B AR, 484 1F 1F B0 e Bl I A7 40 i
&R

A 5 R R

AR ERIE 2022 410 A 01 HEZ= 12 A 31 Hik.

§ 2 B ML
2.1 EEEXFN
B AN e LT BTF B
B4 1A 012550
e SR (e AR, K
B a4 2021 £ 7 H 19 H
e A R <5 3 L A 44, 047, 086. 70 13
BBt H iz A PGB T H AR ETF, S PRERAR R4
A SRR M 29 PR AR R 2 A /M
Pt Ak ANFERON ETF Wiy, T2 5055 T HAR ETF s23
SRR AOFE I R B B . ANEE G D) A AR TR G
R G2 A 2 R 1) 35 R O 125 B 1 4 0o {1 9%
HIFE 0. 35%LAPY, AEERERURZEFEHITE A%LhPy . ATEG AT
T P VA [ PR 7 LS A7 M S T 2K i % T
o] H A5 ETF JE 4040, thal DU Z7 i 78 — 2y 13k
Sz HAR BTF ZE &0 40,
b i L e HIIE LT 50 TR RS 2 X 95 % + A R TARATIG 72K

%20 k121



MBS LT BTF 6% 2022 4E58 4 R

A (BUR) X5%

IR HAC 2 A5 L

ATy ETF BRiEAE G, H AR ETF MR8, Ak
RO TUYAS 5 T e TR A I L Bir R &
Hiemiigdke, I HEA SARIREL AR FaE0h
PRAZI B ST AR DA JXUR C R AR A -

FEEHA R I EFAT PRA A

HEFEE A o 2 B ARAT I A PR A )

NERiE & = AN AL 5 HLF ETF BE A M HLF BTF B C
RS S eI E 012550 012551

A R T 70 G e I B A0 34, 332, 762. 99 9,714,323. 71 4}

2.1.1 BRREESEREMR

R AR 52 HIE FL - 50 228 50 UG R B0IE 753 48 1 2
4 AL 515260

Y (P R

S E A IF AR 0020 4E 7 H 17 H

LS LTSRS S BT | ERIEE A S

T H A P020 4 7 A 31 H
BN N RS EHARA A
LS IEE ANAR Hh ] 7 W ARA T LA A FR A ]

2. 1.2 BRREE= R

B Hx

R P IO A, SR IR (S R PR B 2 U M

BB

ATk 2 BOREUE VS, RIE AR I8 B0 IR S H A E A 3 i e AR R
CRPCR AL, IFARYEAR IR RO IR S H A (A Bl 0 i SR 4% o8 4 45 ik
AT R . T BT AR A L « PE B KA 59 Rt e
GSHERSAE S RV S B S M IS S 2 e I e e S gL
R BT ey ARt ey B A BEAT A il S5 AT A

Gt

HHIEH T 50 FR i R

HWW S RFAIE

ATk o TR B G, LTINS Rl S PO RS /KT i TR A R <
A e ST e, AN AR B R R R M
BRI IR, BREAPRIFE R0 HX B I e R S AR I 200
FRALE R T 3 45 R XS A A5 FIE A AL o

3.1 XEM &

§ 3 EEM F MBS IFERIR

Bpr: AR

=B 5 464

\ A HA (2022 4 10 A 1 H-2022 4F 12 H 31 H)

Fo3u o121



MBS LT BTF 6% 2022 4E58 4 R

He HLF BTF e A e T BTF B C
L A 2 Sl as -412, 930. 62 ~112, 238. 19
2. 2% HFE 679, 370. 29 178, 266. 84
3. IOASCF 34038 4 4 AUAS HA )3 0. 0197 0. 0189
4. AR G 0 21, 777, 073. 70| 6, 144, 124. 17
5. JAR A B 0. 6343 0. 6325

F: L

A B e F i AR RN © BRI RS

Hpbe N G2 SRt E2E S

THBRAR I 08 IR FY B A5 0 Ja (AR, AT S T A Qs Bl s in _EAI 22 Fe i fE A i

?)k

2. PR3 SV BHEAR A BAEREA NN EEE 5 5 G 5 T AL, TN S LS SEBRIR R 7K 2K T

BT BB
3.2 HEHERIN
3.2.1 BREMBIHEM KR R H R NS LB R R LR
15 HF ETF B A
Mk g b B FE v
THE S R AL 2 L 3 S U o
FrEr  [REE RO » Wi RhrEZE @ O—0 @—@
i =0) I EhE1E)
@
HE=AH 3. 04% 1. 59% 3. 15% 1. 63% -0. 11% -0. 04%
TENH -15. 94% 1. 47% -16. 40% 1.51% 0. 46% -0. 04%
tE—4E -35. 55% 1. 69% -36. 98% 1. 73% 1. 43% -0. 04%
HE=4F - - - - - -
o TAE - - - - - -
HIE4 5
-36.57% 1. 57% -37. 45% 1.61% 0. 88% -0. 04%
R RS
e ETF B2 C
b g b i FE v
‘ T E K R bR MY g B s S v -
e [REIE RO » Wk RhrEZE O—0 @—®
HEZD I EEE)
@
HE=AH 3. 00% 1. 59% 3. 15% 1. 63% -0. 15% -0. 04%
LEATH -16. 02% 1. 47% -16. 40% 1.51% 0. 38% -0. 04%
4 -35. 68% 1. 69% -36. 98% 1. 73% 1. 30% -0. 04%

%47 Sk 121



ST BTF B 2022 4E58 4 FRER

k=4 - - - - - -
o HAE - - - - - -
HESAH

-36. 75% 1.57% -37. 45% 1.61% 0. 70% -0. 04%
HERGERE S
VE: (D) B SR E: HPiE L 50 FEE0 25 % X 95% + A\ B MARATIE BAfE kR (Bl 5 ) X 5%
(2) §H DA LU HEAR SR B T R b R, BT S BU R R G —HAH (i

EZZ HD.

3.2.2 BES A FAMURES RIHFER K ERZ R HE RS BRI R

RBFHI LB

T s s - FETFE A S 125 T8 1Y - S5 55 Jal A Mle £07 PC A B SR N B SR v 55 S S - H )

5

0
=5
=10
-15
=20
=25
=30
=35

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

TN

™

Mot

A
"

2021-07-19

2021-08-15

2021-09-11

2021-10-08

2021-11-04

2021-12-01

2021-12-28

2022-01-24

2022-02-20

2022-03-19

2022—04—15

2022-05-12

2022-06-08

2022-07-05

2022-08-01

oo
o

oo
T

o
o
=]
[ ]

2022-09-24

2022-10-21

2022-11-17

2022-12-09

|
%

FHFETFRCEAR TR MEIRRE — ES8 FETFREAZ T

I
I

THC U

B

.|.

T s - FETF B 3C 815 T 1Y - S5 .55 Jal A Mie £07 PC A B SR N B SR v 55 S S -2 H B

5

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

2022-12-31

ST
)

~x
2

2021-07-19

[yl — oo =t — oo =t (=] o L o4 o [Ty — oo =t — [
-— — (o] (o] (o] o o o — — — (=] [} [} (o] (o] o —
S S L S Y N At A A A
(=] (=] — — — — (=] (=] (=) (=) (=) (=) (=) (e (=] (=] — —
Lo Lo L L 4L 4L 4 4 4 4 44
o o o o o o o o o4 o4 o4 o [ | [ | o o o o
(] (] (] (] (=] (=] (=] (=] (=) (=) (=) [ [ [ (] (] (=] (=]
(o] (o] (o] (o] (o] (o] o o (o] (o] (o] od o o (o] (o] (o] (o]
— SEEH FETFEHECE I SEINK % — 5 TETFRHEC R T Il S iz %
5T 127

2022-12-09

2022-12-31




52T BTF BEE 2022 4F48 4 TR

W HBEEERNLE, REFHANYERESESHEANZ HiE 6 MHERERREHAE
BIFFEFHESERNERLAE, 82 2022 F 01 H 19 H, ARFEECIAREFME R 6 =6 E s .

§4 BEAME
4.1 Be&nE (RESZBE/ND)

EHIREEE iE 25 MY
wa | s EATE IS G2 PR | JE5

i H
EIRHY | BAER | R Bt

it o W AE i AR T EIESF I AT
KAUEZHHF 72 F NS 72 T4 . 2018 4F 10
AN F RSB HA R A RIS
ZHPHFE, 2020 4F 7 HEAFEEFIEH
T 50 A 5 B G R BUE S R R 0
S, 2020 4 12 HEATEE PIEH sy
B ORE = = AE 5 B T Fe EE
B RIS TS AT, 2021 £ 3 A £ 2022
T 2 AR S PR TR 500 28 55 BTk
RIBEOE TR SIS L T, 2021 4F 6
F4 K HEATE T IRIERH 100 48 5 B
gy | 20H70TD ) W M v L e S 25, 2021 4 7
H AT T HIEGH o B S Okl 32
225 BIFF R TR BOLE J5 75 3 4 e a0
B H S 2 T, 2021 4F 7 ATk
FHIEHET 50 22 5 B GUER BOIE 5%
HRESREAERS RS2, 2021
9 H AT EFIEAIHT 100 32 5 BT
I BOE I R 4 ot N R 4 5
G4, 2021 4F 11 AL FHE 800
by =22 5y B T AR B F7 4% B 3 4
S,

Ly AEER L0 A 30480 A 4 A 25 i
2 AL S SGEM CIESFHES L2 AU, g, R T B S A G B 02
AR E o
4. 1. 1 BIARFAENE R EHIT IR R A 0 &4 2 R H 7™ 5 150
ARG, AIE SIS L BARNAT RS2 5 B R P
4. 2 BENXNHRE WA RSB FE BB
ARG I, ARSI GEST (e ARICREIES ) (ARG S R B
G0 BALAIIMELIN . (HE TPk T 50 22 5 BIFF TR MO S04 B Sk 4 R L A P I 2
SAF) FIAMSGEEZOE . BT TR SRE, IR SR SR R

5%

[op]

WOk 12




52T BTF BEE 2022 4F48 4 TR

HFIE 3, EIHIR G AR AL b, R i i A NERUR R 2, A EREE
AR AH AT
4.3 NP 5T

4. 3. 1 AP35 B AT
AR A, e PN R AT BOR R RS R R A R BCREEE ERE h
H

RAZ Gy BRI B KL RGP FEGEF . BHZS AR E . W SRR SR0T
WrEENLE], BRERITE BRI A IR H AR T, BT 5T ST EH
PUEEE SRR B A T . RN, JEAE N TR SR AR T A A8 B A R
FIA T PG EER, 007 7 AL ) FATA SR AL A Z IR R R S 2 5 BB Ok
L i) MRS R ZE R LGRS I ZRE W N . A & T RS 5 A St 2 A4l
RARRIL S HAFDL

4.3.2 RERHIT AT

AN, FEEEHNRKAEHREHEGS 555 AT 50 R B R 58 5 g e/b
(R BRI AT by B i 2R 27 24 H S & (1) 5%

ARG, AREESWH RISFESEHTN-

4. 4 & AN ZE SR B RIS RIE /R

2022 FFPUZESE, EIRAVHGINSE . WK S AL AT A MR AR R R AR e 2. [
W7, E N RHRAT B8 MEURER A TUZ R R EE N 25 “ =577 BoK. IR
AEERT SR, RMECRE “WEE 17, HH TR 0 5ROk
G R BAE RGN M > 45 H AR 2 AT I EEOGERT R, T RAT RIS SRR B
JIFE, FFORERE ROE D AR BT, RN IO R BCREE /I, HEsh A st T i K e, T
WTE, A B RIS MPEAT S, ARSI ZE R . 2022 FEDUZRE, ARIRARSS . THENL.
Pl ARE . BEZEM AT RIURLT, k. BB S OB ST RIS . ARG
1, BAHIE 100 FRECFIIF IR 300 Fa O AR KRB 2 B 80737 BBk 17 1. 01%A0 1. 75%; TMi4EH
FASRARZE R HIE 1000 F B GNP AR AR H o 70 Bk 1 2. 56%H0 2. 53%. FEAHR & Wi, kR T
50 FRE T BIK T 3. 27%.

AARG AT S N IEF IR, BAVERMET R e A, RRFIEE M FR R v 5
W, FEFEHODL U ORI B AR BN, N 580 ) AN B A BOR B AR ot A A ek D BRI R
.

4.5 RENESR SR



MBS LT BTF 6% 2022 4E58 4 R

A AT S A0 A FHEIE K FN 3. 04%, A2 AR S04 C IEIEK RN 3. 00%; [F L
SR R N 3. 15%.

4.6 MEMARETFH ANBERE ST ETRE R
AN REREEE, HERERREAR, FREEeEFRARORN 3 F, A AEH (AJF

FRUETF B SIS E BT ME) S0+ 25— HE .«

§5 MEAAGWRE

5. 1 REMREEE=ZHEHEMR
e i H & bR BT (%)
1 *Xfﬂl@: J‘ - .
Hrp: i
BT 26, 349, 666. 33 93. 58
] 72 WAL 2 F5E - -
Hpe fiige - -
B SCRFIUE SR - -
nE BT - -
S ATA SR - -
SN IR G il ot 7 - -
Horpre SEWr=CIRIE 1) 2GR B 4 il Bt
F
BATHR MG B &M &5 1, 754, 324. 62 6. 23
iiﬁﬂﬁiff 53, 902. 37 0.19
At 28, 157, 893. 32 100. 00!

o ARIEEAMEIIR “EEW IR 7, CRNREERE T, AT SN SR & e Ei
SEIH M HR S A S X R SRR U R” CGERD, “CHARTE i C RICR]
B IR GRS IR A B HIE AR R R 8T CRFD.

5. 2 EBIRBAT IR ERTHE

5. 2. 1 G BRBATIL 2 KB N IR E R T H S
ARG A WARARRA BN B

5. 2. 2 MEHREAT I RSB R T R R EHE
ARSI AR AR AR R A B m B 7 2

5. 3 WIRIZA foUHE 5 E S F = 1fE L] K /INEE P I B B 45 3 A 4

5.3. 1 MEBIAREA RVE &5 ZEE R 15E LB/ NEF AT+ B = B R 4
I G AR AR AR A B

5. 4 MEIREF S AR GEFB R A

o8 u o121

3>1

bl

?J>¢

N3




4652 LT BTF 62 2022 AR5 4 R RGE

()]

()]

()]

()]

ol

AF GAIRE AR FFA TR B

-5 EWIRIE A SME 5 BEE T E IR/ M HEF R T A B B R I 40
ARSI GAIRE AR AR FFA TR B

. 6 EWIRIE A SME GBS T8 IR/ HEF IR+ 4 B SCRRIESF B R
K

AT AR IR AR IR B SCHFIE TR -

T RERIRIE A SO E GBS E IR/ HEF R T 4 St R 3 A
A EARIREIRARFFA RS-

- 8 EWIRIE A SO E 5 B ST 738 HL R/ N HE R B B 42 BGIE R 3 B 40
AT AR IRAR ARG

-9 WERREEA AE GRS T 8 B RN HEF R AT+ R 2 S8 4

- NN
o I A7 TR A KT > fts; N AVAS
Fa9 Beamr | BeRM | s EHA | ARl Go HE LA (%)

I
HF 50 &2
S | L 52 5 MIF I
o] o | IR &
By

&

i RS
>

i
& W

26, 349, 666. 33 94. 37

10 MEHRAR SR BERRBEH L A B LB
- 10. 1 R B HIARAE GBI B B R @A 45 28 B A
AFe AR BB BRI 5L
. 10. 2 A SBR B R OB RBER
AFe AR B BRI 5L
11 REWRSE SRR K E GRS B0 T
1101 AT R B B B UK

ARHe G R BB U B

11,2 B RAE SR K B 530 52 35O A 8 2 B 20
A EARB R E G DT

11 3 A E AR B E YN
AIEEARBBE BT

12 BB A S EE




MBS LT BTF 6% 2022 4E58 4 R

5.12. 1 AEESBREIT TR IEFKRAT EESHRE HIRBER T L REE, &

FERE g HI—FNZBIATES ATHER

3 HNBAT ROUA TR BB A AT 4427 B RAT BRI S A PO B T T L R A
WA LIRS i) H AT —E N 2B ATTETT. AT, TSR R AR 7 5 ) Ui 9 o
5.12. 2 ZEHWF M +4 BERTE N EE S FME N EIEBEE

AT EAMR AR AR R
5.12. 3 HABTE = RR

T ZFR SH (o)
1 7 HARES 1,474.12
2 M SGIE R TE S 2K -
3 IVEidicel] -
4 NSRS, -
5 AR 2R 52, 428. 25
6 A S IR _
7 HAh -
8 &it 53, 902. 37
5. 12. 4 | EHRFEE WA TR BRI v # ¥ 55 I 40
ARG AR IR AR KA AT B AR vl i 5 5
5. 12. 5 i & BAR B+ 42 B = A T 38 52 PR 1B 17 R 146 BH
ARIE G AR IR AR FEA ISR
5. 12. 6 B A ARG Mk R HAL SCZ R 5
HTF S ANRKERRE, S8R T 0Tz .,
§ 6 B AREES RS
AL
IE| el ETF B64 A 5 7 ETF Bz C
5 B A3 4 A AU A 34, 626, 611. 68 9,002, 607. 82
15 HA A 1] 32 4 oL HR D47 51 1, 602, 687. 45 6, 302, 027. 53
ek - 25 HA 3 ) 3 4 R JE [B] 43 1, 896, 536. 14 5, 590, 311. 64
s BRI 2 SR B A (3 B 1 i
/DPL“=7 3HB))
e I R I 4 A A 34, 332, 762. 99 9,714, 323. 71

§7 HEEHANZHER R ERRELESHR

7.1 B&EEARFHERREESHTRNENR

o100 L 121




MBS LT BTF 6% 2022 4E58 4 R

B iy
i H Y5 HLF ETF BEE A A5 BT ETF Bk C
5 S BN AR B A 9, 900, 000. 00 100, 000. 00
5 HHATA] SN/ B W S 0 - -
5 P A E) S L /B ]y - -
5 SRR S BN KRR (R AR 2 6 1y 4 9, 900, 000. 00 100, 000. 00
B OR RE A (0 AR 2 4 0 00 5 2 4
jigjtfwfi?ﬁﬁﬁzli Sy A A 03, 84 L 03
7.2 2&BHANCZHERTREREAEEST 5 AN
VN TR St SN S ey R SRt 4 N S
§ 8 MEWIRKEABEEKERESTFHHHIEMR
== I\ 2 A4 2 I\ % 4 3 1A >¢

3t 423 \ |10, 000, 000. 00 22.70(10, 000, 000. 00 22. 70 ADF 34
B
HEEHANRE - - - - -
PN 5
AL YN - - - - -
7
B 8- IN s - - - - -
R
HAth B B B B B
PN 10, 000, 000. 00 22.70(10, 000, 000. 00 22.70 -

e 1o ARG IR, ARG BN A 5 A v Ao % 61t 10, 001, 000. 00 JoiAE T
AL R TS IIEIE G080 F 34 4 [\ A HEFFE AT 3 4,

2\ ARIE G NIE A B 4T 2021 4F 7 A 15 HIBd A 7 B G INW AL & 1F Kk
ARG 1,000 6. FF6 544 FAFE SR U B8RS A E .

§9 B E R HAEEE R

9.1 EHN R —BRE A EEHH X E GBI 205591550
2 T IS F I G L 5, WA AR BT
%

HHESHTLH|

H N 5%

I e IR e el IS R LS
0 (I 21 h o h
Uil 1 20221001720221231{10, 000, 000. 00 - -|10, 000, 000. 00 22.70

%11 3k 12




52T BTF BEE 2022 4F48 4 TR

1

77 R R

T N AR G L — R B A S S A Ll 20% 91K DL

PR — R B FPA RS OB OIE RAITEOL N, WG E AP IEln], AT RE G N A i sh 1k
DL o BEAh, 3 A A I ORHRIRE m] (1 IRk 7T RE 7R EEAR TS 0 987, AT REXS Fp A B A RS TR
B, M SR IA R . B E BRI B SIS R R B, InsRRvEi
PEXES . T, Ry A AR

9.2 MK BEERRNEMEERFR
2022 £ 10 A 15 H, HEEEHARMEHREBRN DL E AL, BAERENAG RLH,

§10 F#EXMHEZR

10. 1 BFEXHFEF
o [ IE M S AT ST R ST

R e T 50 B2 5 BT HGTRBOE R R R & AR AR G A R
S HAIE FL T 50 22 5 ROFTRE IS BOIE R BB ik 6 Ak sUBRR I S 10 55 1 W 45
HFAPIEHT 50 A2 5 BT HOIE SR BB 3k AR SRR R G4 8 Tl
FGEH NS TR B A =] =

e BN T A AR TR R ) 3R R A8 A 2 75

H I NS5 TR HLAFAE A

10. 2 F#T30HE 2
DL SO TS 4 B\ S S AT N AT 4 25 1
10. 3 R AR

B r] DU R BN, BT EE A E . FE OSSR
==X
=

Tt HHANIG I 23

o

HRHEEEHERAE
202341 H 19H

% 1200 3k 12




	§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 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


