2023 =

215 bieX m AT

—
=N
f—a

532

IR R R ST

Ji%i e

2023 %9 A 30 H

HEEBHEN: BEESETEERFEAT
EELBAN: TEBITROERAF
WEXHHME: 2023410 H 24 H




HZE LG4 BTF Beds 2023 4E5 3 R4

§1 EERR

HEE A HEN FEF  J G FREAR S IR A A RS 8 RS MR B E KR,
FEXTFL YIS HER R e B AR A ) S DT

B AEE NASHARAT IR A IR A A RS AFE S G FRE, T 2023 4F 10 7 20 H &% 7 ARG
TS5 FE bR AHERIAMEAEGIREENE, RIERZABAAERERICE. ®RFVERRIE
KR .

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 2023 47 H 1 HiEEE 9 A 30 Hik.

§ 2 &= RgAR
2.1 BREEKIFH
L&A FR 5 L4 ETF B
S AL 009033
S Y (S LT R
A FAMH 2020 /£ 8 H 5 H
et BIR B S A0 B 300 55,176, 221. 17 {4
B HbR I EERE T HAR ETF, 'BRIREEE &R,
TSR PRER R ZE (1) e/ M o
P A AFE G BT Hbs BTF, 545 1 - fEE A

FEWBT HAR ETF. ARG AZ 5 HiR ETF 1B5HE 2L,
() B B

NSEDHLTE F bR, AT R UAMIK T2 & 817 1§+ 90%
FIBE P4 3 T H AR ETF, HARBE A3 T1E Ll
5o PR i) e E M A4 LTSt
EHFEHGIRELA. fidr. GR35 SCRHES R
B8 T i3 TH R el v (R e 2 Fo v 2R AR B i)
Foftr g Rt TR (HAUT & ERE R 2R R E), HH
(K1Y T A S G E O i 1 R LRI (AT I , SE4F
M BR B < R R L

FEIEH BT, AR EE KR5S
i A B R 2 TR PR ) B R B A 12 PEANER I 0. 2%, SR BRER
RZEEANEL 2%, QEREA R 2 AR BRI 2SI EaRVE
Bl e TN 7 SR B P 80 e PR B M 2 1 R
RER BT Ko

%200 k121



EAS B 4 BTF B 2023 4E5 3 S

b 45 bl A F v ARG IEER: BIEHRE 5T Ligasd
ENMEY (BZCE: SHAD) (2R3 3L MEAN I 35 28 X
95%+ERAT V& HAAF B fE U A 26 X 5%

AL e AR5 AIE A4 F BB GO S L4 BTF, FUHRSI
KPS EEFE L, ARTRERES . REEE. fit
FRGMBE NS,

HEEEHA ABERESEHAR T AH

HEFLEN ACIERAT A A PR A F]

IR 8 A R S i 15 BifE4 BTF B A @15 B4 ETF B C

B WAL AL B 009033 009034

I AR T o S e 1 LS

23,717, 176. 02 43

31, 459, 045. 15 1

2.1.1 BRREESEXREMR

4 AR (5 il oy RO GGIE R B i 4
4 A 518860

S aiaE P oy BT i

S E A E AR 020 £ 8 H 5 H

S ENTIEFRZE S | BRI 5 T

i H 020 £ 9 A 7 H

L N (5 3 & HA R T A A

S SIEE NAK S I ARAT I AT PR A )

2. 1.2 BRREE= WU

BB H AR

X IR AR AL, B SRERER W 2 FEAERER R Z I B/ ME,  HEERER
235 A A B 4 AT 0. 2%, SR BRER R 22 S AN 2%

BB

AR S R AU sh AU BN, K B W P B BT Bl &
Ko TR AL R S DB 2 ARTE SR T3 &I EL S 20 B AN
KT 2EE T 90%. NEEBENVSUEBIEMER R, AREE 19
I IS BRI O 25 A AR 0. 2% LAWY, SFALBRIER IR ZE A AE 2% A o JNiEAT
LR, ARGt E SRR TR SIS A 4.

NiEaad e i

A3 B (1L S LA Oy Bl e i I Bl E i 40 (B2010
(5. SHAU) )£ SEHEHT AU 28

RS AL 2 4 AT

R < F BRI RO S I T4, PO R s K 5 3 5 A
b, AFTRERES. BEEE. MEEEMNRTTEE.

3.1 XEM &R

§ 3 EEMFIIRMESHERI

Bfr: NRM
B REH] (202347 H 1 H-202349 H 30 H)
E 3L 55
FEEREES BE e BTFBERE A | B[ [ ETF B3 C
1 A O sl s 185, 869. 91 142, 360. 45
2. AHAFE -94, 381. 24 -329, 612. 26
3. IR 5] 35 4 4 A HAF i -0. 0046 -0.0142

3T o 121



A5 Fig4 TR IS 2023 4R35 3 RS

4. TR B & % =1l 25, 773, 677. 82 33, 759, 034. 93
5. PRI S B E 1. 0867 1.0731

e 1 A OB R S AR RSN . et

HAte N RS2 et EAE SRR 1

B AH 2 Bl P AN YRR 40 R 5 AR, A A D A 3] L S B AR 33 24 Se (B A2 s i
2+ iR e SHEAR A BIE R NN EEE 5 3 S A 3, TN SR SERRIR T KT 2K T

Fr 5807
3.2 EHERI
3. 2. 1 S MBUHEN KR K H 5 RS B 5 i s 2 1 EL
15 FiE4 ETF Bz A
‘ b4 bl s i v
‘ TR KRR 45 Lh A S U o
B [ EEKEO » WaiEhrEZ @ O—0 @—@
S =0) l§E46)
@
HE=AH 0. 26% 0. 59% 0. 38% 0. 59% -0. 12% 0. 00%
LEANTH 1. 85% 0.61% 2. 25% 0.61% -0. 40% 0. 00%
tE—4F 14. 32% 0. 60% 14. 75% 0. 60% -0. 43% 0. 00%
U e o 9.11% 0. 68% 11.12% 0. 69% -2.01% -0.01%
H 3 & A TR
8. 67% 0. 66% 5. 17% 0. 75% 3. 50% -0. 09%
ERGERE S
15 B4 ETF BEE C
‘ ‘ b g b i FE v
TE S R AR L 5 b 3 S U o
e [ EIE RO ‘ » W RhrEZE @ O—0 @—@
HEZ® g E1E)
@
HE=1MH 0. 16% 0. 59% 0. 38% 0. 59% -0. 22% 0. 00%
TEANTH 1. 65% 0.61% 2. 25% 0.61% -0. 60% 0. 00%
R4 13. 86% 0. 60% 14. 75% 0. 60% -0. 89% 0. 00%
U o 7.81% 0. 68% 11. 12% 0. 69% -3.31% -0.01%
H3E4 5
7.31% 0. 66% 5. 17% 0. 75% 2. 14% -0. 09%
ERGER S

3.2.2 HESEFAEMURES RIHFEHKERLZ) RIS RS A
RBFHIER

%470 3k 121



A5 g ETF Bk 2023 455 3 = E4lh

B L S ETPECEEA R TH A E AR 3R 55 R b 25 b v i 2R B 1 S AE 2550 EE

15.00% 7
12.00% /
9.00% I\ M"’i
6.00% N iy JJL*“"

'ii'\J"'l Wi
3.00% || A1

|w(}.|'l|‘t'
e mwfw , o o
- | W
sl AT MJ Ly rw Jw,{hmhw

-12.00% ' ]r |l r""& fq\rﬂj
-15.00%
L =t [ys] — [ ] — — [a3] [=0] [ [=0] [~ (4] =t [ns] [at] [ns] [at] — [an]
T 9 9 9 g 9 P9 g g g g gogoqgog gm
=s] (] [a] (] =t (s [~ T — — o L [~ 0 — — o L [~ (s
T T A A G A S (R A (R A R G S
] ] ] — — — — — — J ] ] ] ™l ™l (38} (38} (38} [ya] [xa]
[} [} [} [} [} [} [} [} ] ] ™) ™) ™) [} [} [} [} [} [} [}
(] (] (] (] (] (] (] (] [ [ (] (] (] (] (] (] (] (] (] (]
ol ol ol ol ol (ot} (ot} (ot} ™J ™J ] ] ] ol ol ol ol ol (ot} [}
|— 2 {5 LiESETFRREAZITF N K — B LSS ETFRUBAR T Sl & |
5 BB ETFECEEC R T E I 1 32 5 [5) Wl 245 He e B v 3 R n0 [y 5B B 35T Ee
12.00%
9.00%
6.00%
3.00% |
0.00%
-3.00% r’ A
-6.00%
-9.00%
-12.00%
-15.00%
L =t [ys] — [ ] — — [a3] [=0] [ [=0] [~ (4] =t [ns] [at] [ns] [at] — [an]
T 9 9 9 g 9 P9 g g g g gogoqgog gm
=s] (] [a] (] =t (s [~ T — — o L [~ 0 — — o L [~ (s
T T A A G A S (R A (R A R G S
] ] ] — — — — — — J ] ] ] ™l ™l (38} (38} (38} [ya] [xa]
[} [} [} [} [} [} [} [} ] ] ™) ™) ™) [} [} [} [} [} [} [}
(] (] (] (] (] (] (] (] [ [ (] (] (] (] (] (] (] (] (] (]
ol ol ol ol ol (ot} (ot} (ot} ™J ™J ] ] ] ol ol ol ol ol (ot} [}
|— i LS ETFRECEiTiF MK F — W LSS ETFREC Bt I il |
E: AEH, ARERTHE IR AL S RER

3. 3 HAhFaHR

T

§4 BEAMRE
4.1 &2 (RESZIN) BN

%\ ‘%\ g_?lé /ﬁ E> \
Wy | ms AR SRS L TIIR | {25l

1 |
GWREN | BEam | FR ved

RGER BEH Y2020 8 H 5 - 12 REEAE, BERTHRSSH, 1§

50 12m



EAS B 4 BTF B 2023 4E5 3 S

MR R H +. BT Mapleridge Capital A& &AL
L, AKE BT, PEIETF R A IR A AR TR A
EHHEE H, 2014 4F 11 HIMAIRAT, FEE>
22 Mo SEAEME T HIasH

B3, Gk TR ARE i a4 H )
. BRI, 2019 4E 12 A 13 HiEgfr
S 2 AR A P Re AL TR B 52 5 BT
IR EOE S 5 R A S S 23 2020
8 H 5 HEsEEAE Hilg428 o Bt
I G AE e o < X (=l b s 7 B A W 2
UEFF O R S PRI S I AL & 223 2020
10 H 16 H AR 25 2 B Fr ek
THATR ETF Kg N E& N &4
Hi; 2021 4F 2 A 8 HAEMEES E W 100
FREANIE T 34 (QDID) WkEs
H; 2021 4F 9 H 22 HEAT &5 gk i
100 FEEANIE A BT 3L 4 (QDID) k4
SR,

4. 1. 1 BIRFAEFLZE R P B ET RIS R S8 (5 S22 7 R kB B A 7 i R
o

4.2 EEANRE AT ESB/E - TEH KU
RGN, BB EANAERF LSO IFRA AN RIAT N, EeEEABRRI T

NFESHBHFA NFRFIZE, R T GERE)  GEFRRBEEER) o HAhf AR
ARLER CRAE B2 5 ROTIGUETF R B 3k SRk & 3G 5 ) iE .
4.3 AP HEF Y

4. 3.1 ARG H ERATER
HT ATFREREN, R RE AT, 8% IR IE S 5. it S s T

D9, AR GEHBAREN) . GFERBRESEHAF NS TEL) . GFER%
He AT AT GBI TR SR L) SRR A 7 IR, HUERIEIT T (AT 5 E
W) L (RERSEEINE) . (AFPIENER S ERAE) (RIS REEINE) SR
BRI AFERNA S RGHWE T AT SHE, — B HUR R G RN L2 R —iF 5,
ARG AU B AT G IERIAT IR, BRI P AP ARR TA S, A
B I 55 = 07 I 5 S R R A A 2 (AT R 25 ik o
4.3.2 REXHIT RN T TULHA

A I R BT B A A5 5 (0958 5 BT A TF a0 7] F R 1158 5 AS e/ () B 22 5

0

0

Foem I o121



HZE LG4 BTF Beds 2023 4E5 3 R4

RIS 2 RS R ) 5% B Ol AR, RRINATES AT HZ AT A.
4. 4 MEHNESKR A KB RZEIEST

REEGMERN— AP a4, FEEHE TEE LEE SR BEUEF RIS, 7L
W H G G TR B MR SR G L WA A 5i2r. BRI, B3R, miig
R B g s P [EHIE s 2 Ao VE B S B0t i At i TR (EZ4F & v [EHIE S 22 M AH DR E D
REEG T 15 L8758 5 B I S 408 B 4 1 B8 7 LU AR T 2R 8 5 7= 1 E 1 90%. %
I 4 Bl B 7E— 4 LA IR 5193 1A 5 8 LL A AR T JE 4 B 71 EL 1T 5%

=R, BORSRE LB S R AT, HARERE Lk 5% E CPT B A fid
SR Fhhh, B S E GO A it DA S fit g it i E A A BE A, 10 47 S R i s 36 K
M, WCT 4.59%, SEICIRE K 2. 72%% 106. 19, CHEM PR E 1978 £/ s a1, Ik
T 1848 FEu/ 83w, = Tk 3.69%. £E 8 H CPT AL 3. 7%, Tl 3. 6%, Hi{H 3. 2%; 8 H CPI
IRLE 0. 4%, THHA 0. 3%, RIE 0. 2%. 8 A%y CPT [FIEL 4. 3%, T 4. 3%, HifH 4. 7%; 8 H A% CPI
AEL 0. 2%, T 0. 2%, HI{H 0. 2%. <[ ISM &k PMI $5%h 8 H A 47.6 LJFZ2E 9 Y 49.0,
T PUAE 47.9; Hdl B, EEGE PMT EL: = H B, BT R T . £E 9 H
P AR A% 33. 6 N, KiEE T HUPME 17.0 /3 AFIRTIE 18. 7 T A £ 9 A%lF N
3.8%, P THME. 97 21 H, SEEMHBIRAITIIHER RS (FOMC) BEATRHL R GAZ HAr X
B4 FFTE 5. 256% 5. 50 %6 A, (HIFIA SEBEAEREI T IGIRIE S, mbEEIRE 7R 2023 4R34 — N2
H. 2024 (7 AE R S IR EE M 100 56 47K 2 50 5 55

JEEEARSR, 35 LU AR K M 315 55 Ik fih o 4 B K TRV ) i R 36K, BRI 4k
W PWRE, AR B SR R CREGH 7 547, 6 EShaf 2 N N 7@ %
BOAME, BINARRERIGMYE R T2 RRTREIESE, HEBUa X EET 5 8 R, #
il kA M B L2

TENWEN B S, RSN, AR RH IR IR, W5 LS Bk
BA -SRI
4.5 MEHANES KW SR

AR IAAIE S A EHEHEK AR 0. 26%, WEHZE 0.59%, MLSTELESLAEI 2% 0. 38%, BWHh%
0.5%%. AR AL S C A 0. 16%, #3I% 0. 59%, WGt IEAE 2 0. 38%, B3N
# 0. 59%.
4. 6 | E AN ESFE ABERES F =13 E B A

AREIN, B 202347 1 HE 202348 A 11 H, AREESIEE T EAAELELE 20

%1k 121



A5 LG ETF K% 2023 FF5 3 R

TAEFART 5000 FIcitE . MRYE (ATFSHRIEF IR R GEFEINE) (2014 £ 8 A 8 HA
RO A2 HIER, DR IE DUAE A AR & b T AR

§ 5 WMRAGHME

5. 1 REMREESHE=HEHFNR
e i H &8 (o) RS R B IR (%)
1| BB - -
Hodpe SR - -
FeeH Tt 54, 603, 258. 12 89. 41
] 7 YA 7 4% 7% - -
Hrpe fige - -
BE S RRIE SR - -
Dit Aty ariy 450, 360. 00 0. 74
ST SR - -
SN IR 4 i % - -
Fodre SEWraE] I SN IR 8 4 i 5%
F
AT S H & At 4,289, 785. 54 7.02
HoAth 5t 1,725, 963. 02 2.83
it 61, 069, 366. 68 100. 00

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

o
5. 2. 2 WEHIRIBATW A RIOBERER R ERRAS
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

T

5. 4 |EMRE BRI RNBRFRREAE

T

()]

-5 EHIRIE A SME GBS T8 BRI BT LA B B R 4

8T I o121



15 L4 BTF W6 2023 1R85 3 ZR s

T

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

Teo

T REIIRIE A SO E 52 T 7= 38 H R/ HEF I BT T 45 Bt < R A5 Al

s | e | sieRAN | BE () | ARE Oo)  |[HEETEPIHERE]

1 Au9999 Au9999 1, 000 450, 360. 00 0.76

- 8 MERIRIE A SO E 5 ZE T35 H i K/ N HE R O B 42 BGIE S 3 B 40
o

-9 MERIRIE A S E 52 ST 3HE B K/ HEF BT+ 48 2 S35 4

R B

- P 4 TR = > s AP 1N I
5 HEELMR | EeEXRM | BEFR EHAN | ARl G HHHE EE A o)

A5 g
S5 S 5 FE BEHES
1 FFGE | ¥4 ETF X (BT EHAR | 54, 603, 258. 12 91.72
HHH g FHE AT
&

10 HEHRSE SRR KIBRIEHIEZ 5 1B 0L i
.10, 1 |EFIRAZ SEH KBTS KF- M8t 20 B 4

T

. 10. 2 AHSER BN RO RBR
o

11 RERSE SRR K E R 5 B0 i)

111 A E AT B SR BUR
o

11 2 IREHIRAE BB B 5 30 B2 K e A48 2 B 2
o

- 11, 3 AT i 3 B 450 3 DR A




A5 Fig4 TR IS 2023 4R35 3 RS

T

5. 12 BEHASWMEME

5.12. 1 XEGH BRI HBIUEFRIRT ERAML T HAW B EMIILREE, B
RS E H AT —FEARBATHER . LTHNER
A B AR 5 PR A3 44 5 ) AT 2 AR B R M D R U YA 5 4

—EENRZBIAIEDT. AT

5.12.2 BER BN TR RERTEHES S RAMENEIERERE
S PG+ 44 B SR AR 2 4 4 (R AE B BV o

5.12. 3 FHABBE =R,
e 4R &% o)

17 H PRIE 4 494, 643. 53
JREACIIE 777 S K 34, 273. 89
ST R -
MRS, -
AT U 3 1, 197, 045. 60
Hopth iR -
FHopth -
it 1, 725, 963. 02

5. 12. 4 |EWIRFFA B4 T 5 B R T R B 557 B 20

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

o
5.12. 5 AR AT 14 B 2 - A AE Ul 52 PR O K U A
o

5. 12. 6 BBA G IHERIFAR ST IR ER S
HF S ENERE, 2SS TR R %

§ 6 AR EE RS
BT
i 5 {5 Fig4 ETF Bz A {5 F¥#§4 ETF Bz C
e 15 B A 35 4 A B A5 19, 544, 072. 70 19, 168, 839. 50
e 15 1 A ) 2 4 i R D 47 40 6, 988, 715. 78 41, 567, 868. 65
el - 4 T 3 30 ) L 4 R E R4 0 2,815, 612. 46 29, 277, 663. 00
15 HAHA ] 3L S PR B S B (A B = -

o100 4k 12 51



A5 LG ETF K% 2023 FF5 3 R

UL =T 8D

e ST AR S, < 4 A0 A

23,717, 176. 02

31, 459, 045. 15

TE: WHATAIRAE L, HRIEE LR RN B i, B [ 5 R i A B S

$7 ZEEEANCHEERERHAESENL
7.1 REBEAFHARERESHBRNIER

Hfre 4y
% 1 312007 BN R 1A
1o 9, 937, 728. 40
%45 3006 2N/ O 00 ]
Gl
% 45 0 3006 2 S /R TR 40 }
Gl
IR R A B A A
. 9, 937, 728. 40
% 1 3T R A 1 A 3 4 1) 8 01
A RS AL (%) '
12 REEHANZHBEEREREAR S H WA
T
§ 8 B EH RN FMEEEL
8. 1 REW N B — B H A S LBk B e 20%K) 1510
AT
5 45 1A P R 0 A b i s AR R S 4
" L
" 2 L 43132 3 ‘
H A 5%

9 ope | mmg| il BB e it o
ES o 1780 1780 18
il 20% e [
7 I je]

2023 4E 07
Ml HolH
¥ 1 72023££(X)9,937,728.40 -9, 937, 728. 40 18.01

H 14 H

T ATEEAR A IR B B0 B Hk 3 8GRI 20% 10550 -

8.2 MR EE RN HMERGER

T

Bo11m 3L 12 13



EAS B 4 BTF B 2023 4E5 3 S

§9 BAMFEF

9.1 FEXMHHER
- o IR M 5 ) TR T 5 B B e B B i S A

- (RE B 5 R RGUEF SRR R SRR SR e G F)

A5 s 5 RIPTRGIE SR 58 2k e R S S W 45D

- (A5 Bl 5 RO RGGEF SR R S R e E i)
FE MY S5 BRI AE L Ah S

BEEFEE NS5 BAR LA ATE AT

AR N A e AR E IR T B R A IUA

—

[\

w

S

o1

o)

~

9. 2 I =
HEEH NSRS E AL,
9.3 &R

BeoR B T AEE LI () G B A B o TSI ARG, £E A BRI (8] Y UG LR SR I

BEESEHARFEAT
2023410 A 24 H

o127 3L 12 7



	§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 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


