245 EE UE T AR YR 2 FELTR AL 5 BT I A SR #L

EFSRESE

2022 5

542

Ji%i e

2022 £ 12 A 31 H

EEBHEN: BEESETEAERFEAT
EELEN: PEIEBFROERAF
WEXHHME: 202341 H 20 H



B3 [EE BT AL 25 H It BTF2022 455 4 ZRPEHRS

§1 EERR

RS EHANWEE S MEF AR B REOCE. R FUEFRIR B KN,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

HEFENTEIEFR M AR AFREAR G S FME, T 2023 4 1 7 18 HEZX T A&
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

e B BN RV AUSEAS - SR 5 (0 B U0 BRI IE 2 < 87, (EANIRAERE e Ao
e HAEW SO AR IR KRR BT, B0 R AR H P08 RS A LA 4 1A

e S AN AR LR

A IS TR RS H 1.
ARERH 2022 4210 A 1 HiEgZ® 12 A 31 Hik.

§ 2 &= g

B G RIRR 45 EIE B eI 2 Ft ETF

I N TR Hr e 2 Fth ETF

H 4 Y 159775

LR Y (S A2 5 B Tl

eGR4 RH 202241 H 7 H

A5 AR B S BB 68, 648, 961. 00 {7

ot Hw SR ERERAR TR, A8 SR PRER W 2 R AN BR B R 22 (W B /M o

Pt g KEG R AIREIL S, R EAEHE, L REdr
(B H P B AR SR TR B I R A5, HARYE AR I i Bt B
e FRUE AR ACEAT A SRR o 2 T BOss A e A R R AN Ry
RABCRE . WER . Ay CLEEAT N, DR 3 4 1 F A R [ S5 0 AN S 4
BREZAR I FR B0 R AT RE A SRS I, il PR ey R 5 Ol T B0 sh
AR, B A5 R S BT RO AR ERAR (TR BT, B
AT IS 008 20 A 8 B AT & AR Il R, AR B L A R
HPRERFR TR TEIER TN, AZEE MBI B Ar 2Bk
I 357 R A0 25 P PR 40 (L 4 USRI 0. 2%, AP EREF R 22 S U I
2% L DRBR (148 B0 G ) B0 R A S5 FL A JR R, 5 O 4 R O 25 D
BREFRZREIS T FRVE R, B NSRS B e, 8 o PR R (i
B AR EER ZE W — 0 K.

b g b R v ] IE B e 5 2 FEL AR B0

A S 25 R AE AR T I RIS, TN AR B T AR KT e TR A B ik

& Bir Mg ST & . ARG PSR BER TR
e, FEORA SRR, PRI ENERT AR A IR H, X

%200 k121




A E ENF AU ZE F it ETF2022 4R 55 4 4L

Y2 AL SR 5 O RAE IR T 370 41 & R RS e R AR AF AL o

HEEHA RAEESEEARIUEL A
e EA A IET B AT R A #

§ 3 EEMFIIAMESIHERI

3.1 XFEMEHER

Bfr: ARt
BB R WA (2022 48 10 H 1 H-2022 4F 12 A 31 F)
L A el e -2,272,411. 68
2. A HFE -2, 568, 189. 48
3. MR- 355 G A AR HHR -0. 0428
4. ARG 0 P 1 51, 560, 303. 68
5. RIS A 0. 7511

e 1 A ORI IR RS AR SN Bl bl OS2 feprEeshiias)
BRAR < 9 A R BB R R B R, AR Dy AR 39 L Se B i _E A28 Se A (i A2 sh il e
2. iR I e SRR A BIE R NN EEE 53 S & I3, TN SR SERRIR T KT 2K T
IplE

3.2 &R ERH
3.2. 1 BE& MR A KR R HE SRS B EE AR 2 2R 1 EL
NG R se:s
EM K | P EKE | S
B HER 28 ZhR OEE) @—®
® WHEZEQ | HIRZEERE
HE®
HE=NH =5.57% 2. 09% -5. 49% 2. 12% -0. 08% -0. 03%
EANNH =29. 79% 2. 08% =29. 92% 2. 11% 0. 13% =0. 03%
EE oeadri
—24. 89% 2. 32% —24. 25% 2. 43% -0. 64% -0. 11%
ERE RS

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B A MR
RZHI B

3T o 121




S 15 FENIE BT REVE 4 it ETF2022 455 4 FFE IR

AE EIEFrREIR A b ET F R VT E S R 5 [F) HH b 245 b e B v i 2 2R B [y S FE 94

&t b

15.00%

10.00%

5.00%

0.00% v
N

-5.00%

-10.00%

-15.00%

-20.00%

-25.00%

-30.00%
[~ [Fp] (o] (o] [} [ [Fal [ae] — [=8] (o] =t — (o3 (Lo} =t (] an [~ =+ —
S Y T Yyey Ty YT Y8 T®
— — (o] o o =+ =t L L [(e) [~ [~ [=n] (=] (2] [} (] — — (o] (o]
T 9T FTITIFIIYIITITIITITIITITTTTTTA
™l (] [} ] [} (] [t} ] [} [t} J [} (] [t} J (] [t} J [} [} [}
[} (] [} ™) [} [ [t} ™) [} [t} ] [} [ [t} ] ol [} ] [} [} [}
(] (] (] (] (] (] (] (] (] (] [ (] (] (] [ (] (] [ (] (] (]
ol [at] [} ] [t} (o] [} ] [t} [} ™J (ot} (o] [} ™J (o] [} ™J (ot} [} [}

|—71E|'.*ill_fli|k STHEIR 4 b ETF 28 EH 0 — HHE EIESriEiR E b ETF 2t b s Bl i =8 |

T AREGHEEFET 2022 4 1 7 7 AN, #SERGHARE —F. ARLEECHN 61,
S B A TR 2% T 58 7 I B LI T 5 ik i TR A SRR E

3. 3 HAhtz

T

§4 BEAME

4. 1 BRE&E2E (RESZIENA)

AT 4 [ S TR | 2 ol
AN | BIAW | FR

4 | HRSS WA

FEfEEA, Wik, 20124E 7 H&E 2014
10 AR LR S E AR A HE#
TEBHAEAT T O B P 2014
E10 H & 2015 4F 3 A7E L5448
PRA R 2w FR 2O BT AR =AU AT
By 2015 4F 3 & 2018 4F 5 HfEtEE B
GBI PR A A B E BT AR 7L

- 104 |, ELP, 2018 4£ 5 A AN 53
G PTGl TR AR HE s i ik S 4
BB, BB, 2019 4F2 H 22
H T 282 4 W e i A o ] b A2 5 Y
VAN GV (A QN o S A AL B S AL
20193 A 7THZE 202245 A 5 HE&
(E RN ZZE 5 B AR HOIE 7 4 5 0k
& BASONVARAS 5 B I Fa BouE F7 4%

1112022 1 H 7
e H

FEfEEE

>
N

Bt

%470 3k 121



B3 [EE BT AL 25 H It BTF2022 455 4 ZRPEHRS

B RREAPEE SR ESR 2019
8 H 23 Hi EEE PR 300 ZLH5E 5
R AT S B R e e A
Hi; 2020 4F 3 A 6 HAEATEAS HIET
TR RIS X e 2 AE 5 B T8k
TREOE S R AR S A S 2 3 2020 4F 4
H 17 HE 2021 £ 4 A 6 B{EEEHIE
800 22 &) B i AR H il 75 4% B L 42 1)
FE4, 2020 4E 6 H 29 HEREEEF
WEAHRIESR A W] 58 5 BT TR B0k 77
RIS RS, 202142 H 18 H
£ 20229 H 29 HAEE(E rhikgl 7 A
G 3 /AR 5 B AR OIS 1%
BRI, 2021 4E 3 H 11 Hil
(RS FUEBIHT 2 7 28 5 B i e
BOF R R R AR, 2021 45
H 27 HAT 85 il & 98 BT R % %
5R%AE 5T AIe BOE T+ R B A 4
(42, 2021 4E 6 H 3 HE 2022 4F
5 H 11 HATEAE e M 3 jiAz 5 7Y
F IR ORI B S A S B
2021 4F 7 H 15 HEAF2E e e i sh
TRZEAL G I TR BOIE - R 2 4 1)
S, 2021 £ 7 H 29 HiE2 = 2021
12 A 27 BMEEASHE 1000 28 5 BT
IR EIE S 48 B R e (A S A B 2021
8 H 19 HEAREE rhiubg iRl 3 s
SR AR EOE R R S e
;2021 4F 9 H 8 HEAEEAG Y 300 41
FIAE 5 BUFF i e e 75 4% Bt L 4 ik
I S &4, 2021 4£9 H 9
H A E(E P2 iRIE TR A R 28 5 BT
TR AR EIE 77 4% BT 5 4 okl TR A 4
[FFE 42232021 4E 11 A 25 Hilg(F s
FHECRE 3 R AE 2 BT TR BOIE 2742
GHEA IS 2 2022 4F 1 A 7 HAEST
5 ERIEHT e U 42 Hth 52 5 B i e
BOE A R S RS A R 202247 A
21 HEATEAS IR A 385 5 B Ik
XIBHOE RSS2

4. 1. 1 BIRFAERZ R - E BRI H 28 (R &2 2 R E R R B

Teo

% 570 k127




B3 [EE BT AL 25 H It BTF2022 455 4 ZRPEHRS

4. 2 HEH AN E A S ZEGIE/E B TSI H3 A

FEARMREIIN, BT LSO ITA AT N, e AR T3
NFEGANHFA NERR R, AT T GEFFRED) . QEFRRBTHEGE) HAbA B HE A
SEAT (AT N T RETR 4 FL it 32 5 BT IR BOE T B R R e e A FD) RLE

4.3 ARG E R

4.3. 1 AP35 B AT L

NTATIEHRBEN, R BRBEAA G, 8 A IE RIS 5 P i S5 i0aE
N, AFRYE GEFRRBIHEEE) « (ERRGERSEHAR NSBEGESER) « GEFRRS
WG NN T GHERFEN) SR A AT N, $IEMEIT T (a5 BRI
) (GREZSHEHINE)  (AFPNENRRZSEHINE) - (R REBINE) SRS
EEHIE . ARMERRNZ S RGE T RE T AT, — BB R D RSS2 R IEF i
RGN IR AT BT R, BRSNS S P AP A RRRAS, MR
BBOEL =7 38 oy AR EAN R BT AL & 2 [RL3EAT A 2 i

=N
|

I

4.3.2 RERZ BT ANEHHHA
AR AR I BB A 52 5 10585 AT S0 R B R R 58 5 A B 1 #3058 5y
O ZAE SR 2 H SR 5% TG L. ARG, RERIAESAAERTEZHITN.

4. 4 R EWAZES B H RSB VRS

TG W AREEE S, EREEROAR RO EERT REVE 4= It AR £ (980032. CNT) . e
TFRHCRAE B SO AR R B CEMG. ik, ARV, RRISE) | b H R G LT
PR BT AR R, R T E ORI 30 XA RIME N HRE o I

FEGAER R A R 6 B HNE,  BI LR AR Brh % sy IR L2 2 Hfa o e 2L 45 1)
g RS AR EGIAT 7 B e IR, B AR R T RO JRAE A
R FH e TR BARES S TT i, 1R R M BRI R 72 ) TR IR R — i AR A 2

4.5 |EHNESE LSRN
AR BAA I A V(I KR -5, 57%, PR 2.09%, v &kt B i 35 8 -5. 49%, WEI%R

2.12%.

4.6 |EHINEETA NHERE S FH P ETE 3
o

%670 3k 127



B3 [EE BT AL 25 H It BTF2022 455 4 ZRPEHRS

§5 MEAAGWRE

5. 1 R EREEHHEREMR

F

T3 H

w8 ()

R R B o)

1

Bt 5 5%

50, 389, 146. 11

97. 16

Horp B2

50, 389, 146. 11

97. 16

HERBT

[ 5 WAL i 5

Hr: fid

B SCRRIES

R

SRR AR B

KNI i B

Horbre SR SR NGRS i Bt
F

HUT ARG A M % il

1,462, 028. 54

2.82

HAh 5™

9,541.81

0.02

it

51, 860, 716. 46

100. 00

5. 2 MEHIRIBAT WA RPRERFEAS

5. 2. 1 MEFIREBEREZIT WO ROFARERTAS

g

RES]

~RME O

o 3 B A E EEA (%)

A

RSN N4

B

SR

C

il 3 b

49, 586, 370. 11

96. 17

BT AT YR BOKAE
BN

[l

R FIE

SCEIE . AT

=il ep N Bes B Nes|

1 FE Ol

—

F AR A ANE B AR
S5l

bl

i 1l

LGN 7 55 Ak 55l

FHEBT FEABOAR R S5

I PR SRR 23 3L 80 B

fi B SS  AB A A IR 551,

HE

A2 TAE

T|lo|T|o|IZ2|I=2|0|N|YH

SO AR E AR R

%1k 121




S EE T RE VR ZE b ETF2022 4F45 4 ZRE Ry

802, 776. 00 1. 56

%
op 3%
= |op

50, 389, 146. 11 97.73

5. 2. 2 MEHIRPE R E AT WA ROFAREREAE

Teo

5. 2. 3 MEFIRIAT W RENE BB R R EAS

T

5. 3 JARAZ A SOHME o B e 37 19E LI R/ HE P B R B3 B 4

5. 3. 1 REWIRIEHIF LA FAME 5 E ST E BN R AT+ 48 B 8

Bt B 4

e | IREARS | REAR ([ BE B | ARE o | HEEEHESEEIE]T (9
1 300750 THERAR 20, 200 7,947, 084. 00 15. 41
2 002594 Eb I itk 29, 890 7, 680, 833. 30 14. 90
3 300014 ¢4 R 48, 664 4, 277, 565. 60 8. 30
4 002460 B il 44, 060 3,062, 610. 60 5. 94
5 603799 Gy N4 49, 060 2,729, 207. 80 5.29
6 002812 BERAD 19, 703 2, 586, 806. 87 5. 02
7 002709 KIGH K 46, 900 2,057, 034. 00 3.99
8 300450 ST 39, 000 1, 569, 750. 00 3. 04
9 002050 IR 73, 200 1, 553, 304. 00 3.01
10 002340 FARE 176, 200 1, 309, 166. 00 2. 54

5. 3. 2 EHARBIRR R Z A RME SESEFFE B PHEF T LERRER

LR

T

5. 4 EMRE R RIBFRFTAE

T

5. 5 & MR A RME HE ST 1#E BN T R A s R R A 48

T

% 8 k121




S EE T RE VR ZE b ETF2022 4F45 4 ZRE Ry

()]

. 6 BRI A SOME 5 ZE T35 H ] K/ HERF IR +48 B SCRAIESF B R
R

Teo

()]

T REWIRIE A SOYE S ZE T3 E B KRR IR L4 St R B3 A

T

()]

- 8 MEHIRIEL A SO E 5 ZE ST 3HE B K/ BT LA BGE B B3 9 40

T

ol

9 MEHIRAR S BRI 5 18 0L i B

ol

- 9. 1 RFHR AT B HI AR SR B A0 4 25 FA 40

T

()]

.9. 2 FESB BB BRI REBUR
o

[$)]

10 ERAFZ S TR K EFIHIHR 5 1B 0 i

[$)]

.10, 1 B E B R TR BUR
T

()]

- 10. 2 REHIR AT S BB 50 E G R S A 4R 35 A 40

T

()]

- 10. 3 A H AT B IR E TN
o

5. 11 BHFRASWMEME

5.11. 1 RSB RHIBT+ZIEF R RAT EAA R T NI R ER I TVLRFEE, R
RS HwE H el —FNZBIATTEST. ATHEE

%9 Sk 12



B3 [EE BT AL 25 H It BTF2022 455 4 ZRPEHRS

AT AR AE WIR I SO A G e 4 B0 =13l E R R+ 2 UE SR K AT AR, T EE
AV AR A FR A 7] (0024600 T 2022 4 7 H 1 HR R R EIEHR GBS HE RS (CLEHMB) (U
T AR E T 0252022001 5, R EE A B BT AR E TN RS, RE (PN

FOIEMIEIESRE) (h A N RIEAEATEAL 19 Sk atEM, P ERER ST 2022 4 1 H 24 Hik

SER T NLE

2022 £ 12 A 6 H, {TPHETEAML A PR 2 m] R A B IR 2 T 74 8 =

1 rBUb T g e s mn ) BT (2022) 4 5D, MBI R S TLTORF AL 0 A PR A
"] CRAUNFRIFRVTRF FABLERAST VTR ISR, ik 1 GUEFRAD ST =2050 3K iplE , MR Gk
FE) B AN KB ST N B AT, e RO T s ML AR AR A BR A

VRS 1, 105, 283. 92 76, JfALLL 3, 315, 851. 76 JGiT #K.

5.11. 2 ZEHHRWET+ A BMERTE N EE S FAME N S EBFEE
B PG AT 44 B R < 1 TR RE I BBV

5. 11. 3 HARBE = Rk,

R

R

s o)

A7 RIE S

9,541.81

PSCIES i K

JS2YA A

82 YA JE

JS2 AT FE K

Hofth SR

HoAh

(N[O | |[W ||+~

#it

9,541.81

5. 11. 4 REIARFFAR B4 T8 BOW 00 I R B 55 FA 40

Teo

5. 11. 5 R EIIAR AT 148 BT A A FE UL 52 R 1% 0 A 0t B
5.11. 5. 1 I EHARIGHB R BT +42 BEE P AAAETIER Z PR IE SL AT B BA

T

5. 11. 5. 2 R & AR BRI B 1l T4 ISR P AL Tl 32 PR AR 0L ) 1 B

T

o100 4k 12 51



A E ENF AU ZE F it ETF2022 4R 55 4 4L

5. 11. 6 BBA WS MHERF AR H
IO TR, A3 G i i e R %

§6 I IE S B
BT A
15 B B35 4 1) AU A5 58, 648, 961. 00
15 HH A (7] 5 4 Ao R D 7 40 20, 000, 000. 00
el S HA A ) 35 4 R EE [A] 477 10, 000, 000. 00

5 B B) 32 4 97 0 AR S A (A3 30k
/DL “=7 3B
i I R I 4 4 0 A 68, 648, 961. 00

T WG, RIS R BN AU e, TR RS e A A

§7 EEEENZHBERRERELEEHIL

7.1 B&EEAFHFESHHRINIER
o
7.2 ZSEHENZHERREBRRAR S5 WA

T

§8 I EE PSRNMMEERFR

8. 1 IREHIN BB REFEESHFELAIX B EGET 205891550
o

8. 2 UM B R E R MM EEAE B
o

§9 REXHEZF

9.1 H#EXMHFER
Ly A IR S 2 A5 IR R REUR 27 Fa b 52 2 BT IR BOIE S 43 B 3 S W ST (K S A
2+ (S EUET ARG i 5 AT GRS BOE R I B R e R e A )

Bo11m 3L 12 13



B3 [EE BT AL 25 H It BTF2022 455 4 ZRPEHRS

w
/

(oA FEIE REVR 2 L A 5 R F TSGR OIS B B R e i S i )
(oA FEIE RE VR 2 Lt 52 5 U TSGR BOIE TR BB B AT M)
5. RGN 5 B HLAFRTE ML

6. FEEFLE AL S B HEAERVE LU

~ IR HIA B BN T BRI IA S

S~
7

EN |

9. 2 T R
A UNIE - PN

9.3 BN
P2 T E N ) S PR A ] o AT SR AR SIS, A BRAN I6) A A5 L3 ST 1 53 B

BEReEHEARTEAF
202341 H 20 H

o127 3L 12 7



	§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


