T 2B iE ESG 120 sEHEAS 5 B F
BECESEBERES

2023 £

—
N
SN

5 4 Z

TR

=R

2023 £ 12 A 31 H

EEBEN: BHHRZBEEEEFRAA
EELBN: BERITROERAF
WREZEHER: 202441 H 22 H



T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

§1 EERR

R EHANWEE S MEF AR B RBOCE. R FUEMRIR B KR,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

HEFENETHRITRM AR AFREAR G S FME, T 2024 F 1 A 19 HERX T ARE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

e B BN RV ASEAS SR 5 (0 B U038 BRI IS 2 < 87, (EANIRAERE e Ao
AR SOF AR RRERI . BT, B0 R AR P58 RS AT R A 4 1A

e S AN AR LR

A RIS TR RS #H 1.
AARERIE 2023 48 10 A 1 HEE % 2023 4F 12 H 31 Hik.

§ 2 &= RgA

4 TRIR AR 2 iIE ESG 120 5E0E ETF

N fai R ESGETF

H4 G 516720

U i 22 2 AR 516720

L Y (S A2 5 BT

FaERAEMH 2021 £ 7 H 22 H

A5 AR S BB 51, 337, 807. 00 {7

i gl =k SR IREEAR TR, B SRR O 5 B AN R R 25 B /M

T TR AT DV H BB AR TR, SREUR K I K R e e R B,
TE B AR ER R 22 A4z fl s Ve RS (P 4640 T, e Bk e st i
I

Mg L R i HHIE ESG 120 SRIS T8 Bl s %

A IS SR R AE AT R TR B S, HRUM S A et = T i de 4. i
FFAEL G RGNS . ARRGONIREIIL G, FEERA e A I
FREFAR TR R IR, BA S5FRMTEE DLAARII T B AR M I 22
T3 37 AR AL R AR YAC 2 AR A1

REEHA TR A S AR AR

BEFEE A HEE BT AR A

3.1 EEMEih

§ 3 EEMF I MESIFERNR

B ARMIS
%200 k121




T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

BB R WA (2023 4E 10 H 1 H-2023 4£ 12 A 31 F)

1 AHA 2 seBl e et -2, 629, 289. 34
2. A A -2, 908, 916. 63
3. IOA - S50 4 A A AR e -0. 0560
Ui R S G E I 38, 971, 445. 66
5. IR I & A HE 0. 7591

PRI N b o B A =1 A N R T R DA N AL Rt B A D e B S E A AN A E I SR M TR L S 0 -3
T HroT .
2+ AW O SEHMGE R AR O Festlicas . HAUSON ORE 2 fehirEeshlias) 0
B AH 2 Bl P AN FH AR 10 2R ) R AR
~ IR A S R N _E A 2 Fe i (e AL s i e

3.2 EEFERI
3. 2. 1 ZEMBHERK R LIS RINL S RS AR 25 2 i LR

‘ Wb g s
HHEIE KR | EKER | SRt
i B - IS 26 2 b OE6©) @—@
® MEZQ | RO i
HEZ®
HE=4H —6. 72% 0. 73% —6.92% 0. 76% 0. 20% -0. 03%
I ESNNH -8. 89% 0. 82% -9. 84% 0. 85% 0. 95% -0. 03%
o4 ~7.39% 0. 83% -8. 95% 0. 86% 1. 56% -0. 03%
H 45 [A
-24. 09% 0. 99% -29. 40% 1. 06% 5. 31% -0. 07%
AR 4

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i
AT R

FO3T o o121



VAR 2 REHIIE ESG 120 $EHE ETF2023 448 4 R

TR Z B P UEESG 120 5 BEETF R o i E K 3 5 RNk 4 L R B i sa 00 Jh 2
FE AT H B
0. 00% ] W
4. 00% L,l”rﬁ:\*h Lh n Wy
=8. 00% LI " r\ ril|"{J‘-‘|"'1r::|| /n\
~12. 00% ! '
12. 00% f e ;\
-16. 00% I“ I"U\ﬂ) m ] l'P lh‘vf' qlm Aﬁh;}\“ '\1 \Hﬁh
~-20. 00% 1 [1AN T\“' /\L’)J 'lrl oy A
\ |.. J-'L \ 1 A‘
~24. 00% W, nL.w. v v 1‘*,@\\\
-28. 00% ']f T *’\"\
~32. 00% A
G A I G R S S G i
| — B4R R B PIEESG 1205FREETFRIT 2 MK E — MRRMBPIEESG 120 5REETF Bt ki % |
§ 4 EHAMRE
4.1 BE&4HE (REESEH/NH)
EARE RS IR | E5 M "
H — H
E | BE Temtm [ menm| SR B
AR, PR R AR
2010 4F 10 A & 2014 4F 3 A7E B ZRiF
AT FT BT [ 287 e W B it L e T =
1{?’1364?%714;'—402014 3 A& 2018 4F 10
HAEHE TrREAT 84T & @k 553 T
1E, Fﬁﬂmﬁk 2, REZHEH,
2018 7 10 H MM AR ZBRAE LS AR
i, 5 ETF & 4% TAE. 2023 46
H AT 2 A B0 55 18 e
G4, 2019 4 3 HF 2023 4F 1 A{H/E
T%Wk$%$%2wﬂiﬂﬁﬂ ~ 134 TR 22 B e E B BRI 22 2 T i
P g g g H FEHOE BB ASES IS 4T, 2020 4F 6

H % 2023 4 1 A AT 4R 2 ik s i
BRGIRAE 5 BT T TR Bk 7 R 5 2 4
R G I 28 7. 2022 4F 3 H % 2023
E 1 AR R B 158 5 RS I IR
A5 300 22 7 B HGIR BRI 5 0 He 4
FIRELHE, 2020 4F 6 HEHE LR
REMSCT A [ A 52 5 B KR HOiE 75
RIS HF ST, 2020 4E 7 A4
AR AR 22 R VAR 52 2 B T R HIE
FRIL G TG AT, 2020 4F 9 Ak

%470 k1201




T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

FEIHAR 22 % MSCT [ A B 32 5 BT kR
FRBOIE R I G IR S I &2 0

2021 4 7 H R AT AR 22 B IE ESG 120
FEWE A Ty BT TSR HOIE Z $5 B L 4 1)
RE2H, 2021 4 9 H TR 2 5%
IR B FLBNVR 428 2 RO IR HGIE
BV EHIE S AT, 2021 4 11 Hil8
AR B IR A | 30 &2 5 R
IR BOE S R A 4 1 443 . 2021
S 12 H iR 2 B AR R 5 BT R
FRBOIE S 008 I G T Fe 2k 4 i 2 ke
HIE P REIR RN Sk 5 5 B TF I 4B 4k
IEHR RS ML, 2022 4 H
FECHEAT R R 22 % TP IR S TR T B e Sk A8
SR AR RO R B R e RS
., 2022 4 6 H TR 2B iE
RV AE 55 BYFF T BOIE 7 4
L4203, 2023 4F 1 H R THR %
REHESCAR L AE 5 B T T HOiE 27
RIS GRS 2. 2023 4F 3
HEITH R 2 B HIEER AR 30 25
TP T TR ORI 4% Bt R S AL & 1)
ResH,

L. AR AHE AR AN NEEE RSN, FEEEeEBN YRR s
DA RGETE EAE H ), SEea B BRI BOIRYE 2 R e i E i EES H 9.
2+ UEFF AN SGEMN GIEFESLENMESR. WHE. SBE RN RN R EE TN
IH R RILE -

4.2 BEANRE P A S RSB EEMFEHB KA

AN, FEEE S GEFFREEEIE) M OGEAEN . E S HUE M
BEERIMAE, REWLAEM BRI ST RS BEATE I G50, 757 A% 42 il XU PRI i 52
T AEEERHHFFA NVGOREM T AR A ARA BHE SR BFA A KT 4.

4.3 PR GET Y

4. 3. 1 A3 5 B AT RO

AIEEEHNRE (A PEGEME) , B e T AR A TS PITHRR, RIER
PRSI R AL

FERAPATH, ARG RFRAE L, WESE KT G, ATEHREAE AT 5T

XHFe MER T RFIS R, RIS S T T B B NP B, R A A SR
500 12




T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

FRGEE AR BLE R, SRR3R LA ™ 1 S R r . fE28 S AT L,
PEANRLE T TN 2 MR R A A G PATRIRBERRE, DRI R RATRZ S R A . AF]
PR BB AG R H &AL S, ARz flRfE st RE, AET. NFHERZEM
FE b, @ I A 8] R — SR AR B I3 52 5 H R 131 52 3 AU AV A2 By R A BEAPE e M v A, LK
AFREEAT (1 H. 3 H. 5 H 10 HD BFFEA PRS0 v, Wi s aa ks
PG I I ot A 22 AT 0o A ) RE IR 215 B il B 1) TR S RAR S b 55 R ) R AT 1 gt
Tt FEATPEGHTIREENEEEGAMBERREMET, HEBRK, QEHHHE
Fa, ARRAF

AN, ERA TG HESAPATR O RYL, AT AR TSRS, REBUEM
BTG HIAT N

4.3.2 RERZ AT AR T

AR I AR R IASFE SAFAEE SOdsile . VA o IR M S AR 2358 5 BT AATS A AH SRS A
SAFHINE I AT N R AR AEAR T & ST Rt R A 52 5055 i AJF 584
I F S [ 32 5y AT e [ B30 58 oy B iR S5 24 H S &) 5% HE -

4. 4 | EHAANZES B H RS RIZ /RS

VUZERE, ABCGELEFSHEY, IR 300 I 500, ANAR AR5 Nk, JLiE 50 FRER I
b, JEAHTIRER B H R, BONTISTE A EIN, EASFE IR, 5
&Mk PMT G5 AR LE R THEA Sk m T, JEET R X, FIEe 5 m AR, b
S BAE LIRS R F1, BORE 1 7318, R T KRS aE B i A v ARl )9 7 . P R L
PES WX 2024 FEA T TAE SAASOR ) “ DAk eda. Jesrfam” , 7EMBuBR EEOR “Hk
A R & N s R kTR T ISER A TR KA E 2 I . SNEIE R, 36
A AR SRR B OR FREAE, 1 ERORTBRE S ARG, S T Pl 2024 4 bR AE R IBAEIG R 3)
PR TEMCTUN T, SEE ARG R B P A T . ok 3 2 R 6 W 20
PIVEEE T ), WK R OREE NS, HE AR A e, AR . RY 2024 4,
BATNNECK A — SRR KR AL, AL A BT IR OB I 1B . — R em g 3
BB 4E A, AL R SR EECN, EEAEERFRAN, B AR BE#E . Bl
MR H R ICE A B R R EECRA EATE K, IR RTE Sy TIEE, V)
SHRBN T RAEREBIIT, AMBTRAEAINGE, B OAENEARTE KR E
23, FHRRAMA R A RSO G TR RN, AEE GRS RR R R B0 A 2 0 R ER R

6T o12m



T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

R BRER R Z IR BRI, B eIl 7 B B8 H AR,
FEAR G ARG T T, AF 58 T HiIE ESG120 HEMEHRBORAn B AR s BB 7 i, AT R AN ¢
SR IR RI BB RN, R P A R e E S W SR RN N 22, AR e [Pl K PR R H

PRAREOUS RS, FRARERER i 28 P o AR B < DASRIDG) IR 300 4545 ESG P73 LR Al IS
ERBEAE IR RS, ERRIRELRZ A RIS XS 26 AF N,

[iERZ PSR RS
e A AN RN ECa A iR

4.5 MEHNESKL SR

)’D“i%\

BEAE AR 2B PIE BSG 120 550% BETF 3L/ AN 0. 7591 76, AR HHFL 4
PR AE BE K RN —6. T2%;  [FHANV 2 b e FE HE IR 235 5 6. 92%.

4.6 MEMARSTH ANBBRES T HERE R Y
Lo AR S HIA R MBS A TR H B e 8 a NE AT 0 N,

2 AR WA D E SN A AR H AR g 5t
[ M AT 1T R IR IR T R R TT

§ 5 MEAGHE

5. 1 IREMRZSRHRHESHEMN

PHFERT T, AReEEAN CHEIER S

e i

e o)

R BB o)

1| B

37,739, 160. 54

96. 48

Horp B2

37,739, 160. 54

96. 48

FE I

[ 5 WALl 45 B

Hrp. figp

B SRR

e E R

SERIATA R BT

S

FHorpre SEWrSC IRl A 1 SRR AR i B
F

RIT P NEHEN ST

1, 368, 115. 80

3. 50

HAh 5™

10, 104. 77

0.03

it

39, 117, 381. 11

100. 00

T ERAEIR GBS AR AU EIE

5. 2 MEMIRIZIT LA R BEEREAS

BT O 121




T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

5. 2. 1 MEHREHERE BT U RPFARERRAE

G 1725 ARME o) ik 4 WY 4 HE L B (%)
A MRS RRS B vl 329, 440. 00 0.85
B PRI 2, 134, 888. 00 5. 48
C [fhiligk 20, 268, 024. 00 52.01

CEVANE VAN /S W& Ve
D gt 1,277, 084. 00 3.28
E &yl 917, 546. 00 2.35
FofloRAEE 103, 650. 00| 0. 27
G idisf. SHEAREol 1, 216, 355. 80 3.12
H o [fFE ol - -
I ;i%%\ B IS DA R 1. 745, 221. 84 4 a8
T Rl 8, 042, 948. 90 20. 64
K =k 533, 152. 00 1. 37
L SRR S sl 269, 864. 00 0. 69
M R SRR R S5 734, 876. 00 1. 89
N KR BRI A SR E - -
0 |JERARSS . ABHAHADR AR S5, - -
P HAE - -
Q |PAEASTAE 166, 110. 00, 0.43
R Pt RE MG R - -
S A - _

ot 37, 739, 160. 54 96. 84

5. 2. 2 MEHARPRB R EATUSROFARZRRAE
T ASTEEAR A IR R R BRI IR B 5

5. 2. 3 MEHRIBATIL A RO B B E R R R BTG
o ARG AR A AR B BOE S .

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

5. 3. 1 REHIRIBBIR T LA AN E 5 ES T E BN AT+ 2 B

e
5 | REARRS | BRELK |[fE B | ARiME Go) | HEESESEEIE] (9
1 600519 wMFE 1, 900 3, 279, 400. 00 8.41
2 300750 THERAR 8, 780 1,433, 422. 80 3.68
3 601318 Hh [ 22 29, 300 1, 180, 790. 00 3.03
4 000333 FEMEH] 18, 900 1,032, 507. 00 2.65
5 601166 POl ERAT 58, 600 949, 906. 00 2.44
6 600030 HFEIES 46, 600 949, 242. 00 2. 44

8T I o121




T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

7 601899 HeHk 75, 300 938, 238. 00 2.41
603259 24 B A 10, 100 734, 876. 00 1.89
600036 FARERAT 25, 500 709, 410. 00 1.82

10 600309 Jitefe s 9, 200 706, 744. 00 1.81

5. 3. 2 MEFIRBIRI R HE A RHE G EE R #E IR/ DHEF IR 12 B =&
B
T AIEEAR AR R BRI

5. 4 WEHIRILFT MM R BHFBRRAE
e ARSAM G IRRETA 657

5.5 W EHFHIRIL A RMHE o5 E ST 3E A RN HEF R BT T4 5 27 B 5t B 40
T ARG WIRARIA 57

5. 6 MEWARIE A RMME G H & F ™ 1#E LA R/ HEFF I RT 48 B SCRRESR R R
Gk
T ARG AR I AR RS A 5 SCFFIES

5. T WMEHIRILA RMME GRS HE B R DNHRFRIRT L4 57 &R E5 Y4
E: AREAREMRRIFA SR

5. 8 T HIRIE A FME o5 & T3 E LB R/ HEF B T 48 BUE B 3 B 40
E: ARSARGEHIARRFABGLE

5. 9 MEMRAR SR BEMRBH R A B LU

5.9. 1 EHIRAZ S BB HIIRSE R Kr @A 28 B 40
Ps I G AR R AR B O

5.9. 2 AFSHR BN R RBHR
T ARSI HIARRSEA IAa L

5. 10 R EHIRAZE B 1 EH AR 5 F 5 i ¥

5. 10. 1 A3 H R E R B R BUOR
VE: ARG AHAE IR A A E 1T

5.10. 2 AR AH: SHH 1 H G B2 1 A 28 A

Foom o121



T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

T ARG ARE IR RS A B G T

5. 10. 3 23 H R BRI
VE: AR A WK ARG 1T

5. 11 BBEHASMEME

5.11. 1 AESHRE KT HBIESF K RAT EEA R T MM EMITLR AR, =K
FEREmF HAI—FANZBIATHET . LTHER

AF GBI+ ZAETFARAT AR, POWARAT e A BR A w2 i i 2 il AT — 52 A B 52
B EARAT IR 3228 Sy W = IO AR T s S P ARAT A A PR 2> =] A2 o G i) AT — 4 P 8 52 281 [ X
SRR B RIS R EZANCE BRI 25 o EERAT 8 73558 5 v 2 (R Ak 5
RS RT3 B AT PR 2 R AR 5 G ) E AT — 47 P4 9 32 21 rp BN IRBRAT 1A 11 o AR e BB AT+ 44
EZFH, B AR PR AT UE SR KI5 R SRR PP 145 15 2w BB R B (R LE

bR LR E RS, AR BB AT+ AR TR I RAT ARARAT B A 1 LR A BR
FEAR S i H AT —F N 2B AIFE DT AT

5.11. 2 ZER BN T RRERETEHES S RAME N FIERERE
WA, ASL BB RIAT T B R AL 5 R Y S R I S R s

5. 11. 3 HARTE =14 B

Bk AR & GB)

7 HARESE 10, 104. 77

JSISCIE SR K -

JS2 ST IBEA -

YA R -

G -

Ho A NG -

HoAt _

R[N ||| ]|W ||+~

H1t 10, 104. 77

5. 11. 4 HERRFFA AL T 7 BB B mT#5 Bef5i 57 B 40
VE: RIS ARG AR KA 4T 5 B nl #3575 .
5. 11. 5 HEHIRET 4 R =P A EREZ R I1B LA A

5.11. 5. 1 MEMARIGHB R B +4 BE P AAETEZ RGO AT B
T ARG AR T WIRAAAE TR RAR B AT+ 2 R A A TUE S BRI O

o100 4 12 51



T 22 BE FRAE ESG 120 SRS ETF2023 5E58 4 =E s

5. 11. 5. 2 M EWIR AR B B T4 B = h AP 7E TIE 52 PR A% UL i 3t B
T AR AR WA LE A BB BT T4 i S e R S PR R

§6 FFMREE &0 i 3
BT Ay
e 15 B A 35 4 4 B A5 54, 337, 807. 00
e 15 1 ) 2 4 i R D 47 0 4, 500, 000. 00
il s HA A A 3 4 R U [B] 477 7, 500, 000. 00

T 75 S TR 2 B R o0 A2 B A (A ek
UL -7 SRED

T I R <y L 0

51, 337, 807. 00

$7 ZEBEANCHERERERRAESHIL

7.1 B&EEAFHFEESHHRINER
T AR AR G BRIZ A R A 5.

7.2 REEENZHEA R SREAEEST 5 A
T AR AR EE A RIZHEA R ERRAREE.

§8 MM HEE PRPMEESR

8. 1 EMIN R —RREFHESHFLAFIL BT 2055915 5L
TE: AR G I PN T L BB R S e A L 3K B e 20% 0 L

§9 #EXMHER

9.1 FEXMHHER
F IR 2> A AR 22 B IR BSG 120 SR 52 5y BT TR BOE 7 #5208 2k e 53 AR 1 SCAF

1.

2\

3\

AR 2 TIE ESG 120 SIS SE 5 ROTGIBBUER BB R &R & B R
AR 2 TIE ESG 120 SRS AT 5 ROV MG E MOS0 Bt 3k 4 53 Ui W 43

v JHHR 2 BEPIE ESG 120 SRESZ 5 BT IR AR BOIE SR BB 2R 408 Wil
v RGNS TR BN AR R

v FEEFEE Nl 55 BRI ATE L

v AR S A A R R S MR A R A % T

v R EE N 2 R Al SO

o11m 3L 12 13



VAR Z2 B ESG 120 #50% ETF2023 4E45 4 R 45

9. 2 T R
T AKX IRV OKIE 5189 5 S2 J 1-7 B HEEEI AP ABAT.

9.3 ERHFX

PR T B I TS (www. py-axa. com) BN, BRPEE A P 256 445 B A I0 A
WP G o A b

BB ARG B R, AT S E A

PRS0 HEE: 400-8828-999 BY 021-33079999.

HRZBESEHFRAT
2024 % 1 H 22 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

	§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

	§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




