BASTR 300 LLAI3Z 5 RO A SR BOLES:

REEE

2023 F35 4 2

=R

2023 £ 12 A 31 H

EEBHEN: BEESTEAERFEAT
EEXEN: FEIEBFROERAF
WEXHHME: 202441 H19H



SR 300 £0F) ETF2023 4E55 4 =54

§ 1 EERR

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

HEFENTEIEFR O AR AFREAR G S FME, T 2024 F 1 7 17 HER T ARkE
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% TR RS H 1.
ARERH 2023410 A 1 HiEg® 12 A 31 Hik.

§ 2 &= RAgA
B G TRIRR BAZYR 300 4L ETF
N fai R 300 2L (P FrfEiHR: IR 300 £LF) ETF)
H4 G 512530
L Y (S 52 5 BT
eGR4 MH 201948 H 23 H

0T IR I A7 AL A

47,501, 993. 00 13

BB H AR

S IREAAR TR 18 SR PR R I 25 P AR ER R 2 i /M. 7EIEH T
WG T , AL 0 H S RE RS B XA S AL 0. 2%, 4F
BREF R 2 AR 2%.

AH e e TRk &, R E R HIE, RIS BEbx
IR A SR AR B BB AL &, FFR AR R B i
S HAUE (AR HEAT AR LR B o 4 TS B30 IR A 2 T B AR Rl JiE
KAWL BEA . X LLEEAT UM, BRI < 8 R R S ] S5 0 A i <
PR ERFR A48 B OR T REHT R MAIN , BEPR BELE R IR 15 DL T B sh 1k
AR, BCHAR SR P 2 B E A RO R ER bR KR B, e B
AT AR BB 0 5 B EAT 1 2 AR T AT I 38, N ITAEAS R AL &
M EREADR (5 4L

b £ H B i

AL 4 1L 257 b A L bR I HR IR 2 5, AT S AR I FRECR P IR
300 ZLFFE 5L

RSS2 45 AT

AREG R TR RIS, UGS B T AR K i TR A B 3
& B S ST MTgi 4. AR S WA 7 I = A fa L
R4, FECRAEARSIAN, RESIR 300 L FF %, HORS I
FHE SR FIHE BT 2 AE (4 T 37 40 ) RS e 265 SRR E AE AL

%200 k121




SR 300 £0F) ETF2023 4E55 4 =54

FEEEIN SRS EHA R TEA T
HETEN WS IES B A PR 8 ]
§3 FEMESHEHMESIFERI
3.1 ZEM K
Bhr: NRMi
Bl eV AR (2023 4F 10 A 1 H-2023 4F 12 A 31 H)
1. A C S Bl s -2, 951, 585. 54
2. AHHFE -3, 784, 433. 59
3. AT 32 3 4 4 A 3R Sl -0. 0812

A AR B HE

56, 151, 350. 98

5. WIARE: G HTHE

1. 1821

e L A O BGEE R S AR . Bedtlicas . HABIRON CRE 2 setiEe sl 1
BRAR 5G9 RIS RYBAELA R IR B R, AT AR 3 L Se B i _E A28 Se A (i A2 sh il e
2. iR FE N SRR A BIE R NN EAE 53 S & T3, TN S LA SERRIR T KT 2K T

5507
3.2 HEHERN
3.2. 1 EEMBHEN KR RS FE S LB EE R R R A B
%5388
E KR | iEMKER | LSt
i Bt - HRERR | O—6 @—@
® MHEEQ | HRZEERO ‘
HZ®
HE=4H —6. 52% 0.61% —6. 46% 0. 62% -0. 06% -0. 01%
T EAMH -3.12% 0. 75% -6. 04% 0. 78% 2. 92% -0. 03%
itk —4E 1. 89% 0. 84% -2. 43Y% 0. 86% 4. 32% -0. 02%
AR 1. 47% 1. 00% -13. 14% 1. 03% 14. 61% -0. 03%
H 3 45 1A
18. 21% 1. 04% -3. 13% 1. 08% 21. 34% -0. 04%
ARG B4

3.2.2 HESHFAEMURES RIHHMEM KR LS RS R A MR
R LR

FO3T o o121




SR 300 £0F) ETF2023 4E55 4 =54

ELE:ET%'?F;?%3Oofil?FUETF%'iiﬂ%’fﬁf%ﬁ%’—ﬁgﬁﬂikéﬁ PR B 2 R B [y S FE AT L

35.00%
30.00%
25.00% /‘WM‘-*’\ J"r M U‘ﬁl
0
o PRSI WA, b
. o ll’\'“‘ r‘f' ! I
10.00% . f{kwjrjﬂ,l M t\ 'l]"r’ﬂ ﬂhhll \ u \JJ‘ .-"“ ‘_‘
5.00% p S -] e A o,
M 0 I | lh h llpir I
0.00% hd{&'ﬁ'ﬂ V.. f lf'/11 v L|l o
_5.00% \JJ
-10.00%
|— 2 (PR3 00T METF Eitif B £ — BR300 LM ETFEiT AWl F |
Er ARG, ARESEREHEUHFFEHEESEFRIER.
3. 3 HAthigtn
x.
§4 BEAWRE
4.1 REZHE (REESZLHE/NH) FBiH
EARFE SIS TR | F25 M0 .
i N — H
WEBE T rmam [ mEaw | &R ke
FARAESE, Wit EAF ﬁ%/ﬁ AT
PR T BRI . e PR
B TS LSS AR A 7 F 8k %
HR AL T T R SRS B IR A F B
BRI R, RREH., 2018 4F 5
HIMAN @554 TiE4em TR LIk
B RES A, ReLHE
s [FRERIR0I9 458 5 232023 4 12 12019 4 2 22 HE 2028 4 2 7 1 FAE
S e H A11H S £ M M A o Al 2 5 TR T
FBEAEHR IR IE SIS LT, 2019 4F 3
B 7 H=Z 202245 H 5 HAEEAE SR
T 5 T BGRABR B 5 HE 4 A58
MV AR AZ 5 T FF SR BUE R R I K
ARSI ESL T, 201948 A
23 H & 20234F 12 A 11 HAREAS P 300
2L HAE 5y BATF TR B OIE T B o A 4 1

%470 3k 1201




SR 300 £0F) ETF2023 4E55 4 =54

HLZ2T, 2020 4E 3 6 HZE 2023 4F 1
H 5 BT HIE ) s R B VS X
R R 5y BT TR AR HOIE F7 4% B ik
G HFE 2T 2020 4 4 A 17 HE 2021
4 H 6 HAREAE HE 800 42 75 BT
FREGE S R IR S A S 43 2020 4F 6
H 29 HETE2EPIEERIEHR AT LS
LD GV AT s a A A L E - S
i, 2021 4F 2 7 18 H A 2022 4E 9 H 29
H AT 25 HEA o 4@ =k isg
Y PR G A ST d A A IE- S
H, 2021 4 3 A 11 HEEEEHIEEH
2y A 5 B I AR HOIE S 4% B 3 4
(P28 2021 42 5 H 27 HEZ &S
HIE AR BT R R 4 5 IR 55 28 5 BT
IR EIE T 4% BT L 4 () A B 2021
F£6 H3HZE20224E5 A 11 HEESH
UEAD RN 3 AZ 5 B T e A5E 77 4%
BRGNS, 2021 7 F 15 HiEg
(RS HIE R BE L BITR AL 5 BUHF R
FTRBOE R IR G R &2 2021 4 7
H 29 HiEg% 2021 4 12 A 27 HAEZ(E+
1iE 1000 %2 5 BTF I A BHOIE 7 4% 55 5 4
(P22 2021 45 8 H 19 HEZ TS
HUEET AR AL ) B G B2
WRI S FEZTE, 2021 429 A 8 H
22023 4F 12 H 11 HAEZES ) 300 41
FIAE 5 BRI i e e 77 4% BT L 4 ik
I S S48, 202149 H 9
HEE(E PR iRIE TR A R 22 5 BT
TR AR EIE 77 4% B 5 4 ok SR A 4
(P4 ge . 2021 4F 11 A 25 HZ 2023
10 A 17 EMERAE R okl 32 8iAe 5 2
T IR EOIE F 4% B L S (M S A B
2022 4F 1 H 7 HEAE 215 EuE# e iR 4
LI AZ Ty BT TR AR B ZR R 5 R 4 1)
e, 2022 7 A 21 HifE@ =+
AR AR I A 5 B T SR HOIE F 5 Bt
EErEe2H,

k> Bt
N B

B B

712023412 H 7
H

AL, Wit. 20177 LT
JERR R, R 7 NS
G PTGl TR e B Bt 5 B B 7
B WO, RSSO
KR LTINS, 2023 4E 12 H 7 Higft
G RIGICE R A AR T4 d5

% 570 k121




SR 300 £0F) ETF2023 4E55 4 =54

VR 300 ZLAIAZ 5 BT R B 7 5
TRA YR 300 ZLR15E 5 B
FRBOUESR 51 2 Akt sUB L e 1) 2

SN

4. 1. 1 RFAER ISR P B BRI B 2 3 R G20 78 R A 2 A 72 i S
T

4.2 BEANHRE A A E SZE MR TE B

RGN, BB EANMAERF RS MIFRA AR IAT N, EeEHEABRRI T
NFESHIHFA NFRFIZE, AT T GEFE) QEFFRBFEEE) . HAlA B EE
SEAT CRAGYIR 300 ZLANAZ 5 BT TR AGE A SRR S e e G R e

4.3 AP HERHHA

4.3.1 AP 5 ERPAT BN

AT ATIHERAN, AT, BB IE SR 5. 25 ik S sk AT
AT GESRFEAE) o GFRERESEHAR NS TEL) . GFEHRE
AT TS Gy IR B L) SRR A = AR, R REIT T (AT A5 A B
) (RELHEEINE)  (ATIBIENEL SEEINE) (IR EINE) HME
BRI AFERA S ARG WE T AT SHE, — B BN RS RN L2 F—iF s,
ARG AN B AT G ERIAT IR, BRI b AP ARR RN ES, A
B 55 = 07 I 5 S A R 4 A 2 AT R 25 % o

0

’
Y

A
B

Zl

4.3.2 RERZ BT AN ETHHA
AR AR I BB A 52 5 0585 AT S0 A B R R 58 5 B B I #3585y
O ZAESF 2 H SRR 5% TG L. ARG, REIAIESHAERTEZHITN.

4. 4 WEHNESKR T KBREIEI T

AFEG R ANTEEIE S, BRERIOBR OIS HO Y 300 ZLRIFESL (000821, CST) o W4 300 41
HMIFEHUEAEIIR 300 FiEH) 300 Ao e, P S A a i 50 RUBCEEAE N REA L .

FES MR A SR 52 A S ITE, B0 AR A $h 85 B4 R AU A 3 AR 1 5 21 F
O, SN, ARITEECGEAT T RO IR, AR T A AR s, EaE

Foem I o121



SR 300 £0F) ETF2023 4E55 4 =54

BERE R ALEVEAE ARSI J795, 1A BRER R ZE AN ER ER i B E 42 1l R AR R KT

4.5 REMWAEESRN SR
AR A WA 1 I KR -6, 52%, WBEIE 0.61%, k4

0. 62%.

B Bl A B 25 -6, 46%, TR BhER

4.6 MEMARERTFH ANBERE SR = ERE R
p

§ 5 BRAESHE

5. 1 REMAREER~AGHENR

73 H

&% o) b B A R B (%)
1| B &% 55, 523, 068. 97 98. 52

Hrp: K2 55, 523, 068. 97 98. 52
%i?’lﬁ - -
] 7 WL 2 F5E - -
Hr: itz - -

mﬁi%ﬂ# - -
He R - -
ﬁ?ﬁﬂﬂIﬁinnf%,u - n
SN IR 4 i % - -
Fodre SEWraC IRl I 2N IR 5 4 il %

&

S

)

U7k
ﬁ%%#
aif

5. 2 MEBIRBAT AR ERTHE

gHA &R 826, 651. 79

6,298. 73
56, 356, 019. 49

1. 47
0.01
100. 00

5. 2. 1 MEHRBHERBET U ROFEARERRAS

(%]

7ML

KReHE G

5 B IFE EL B ()

A

04

B

R4

11, 646, 178. 07

20. 74

C

il

8,617, 462. 42

15. 35

HLTL I T0 YR BOKAE
CINAA

1, 549, 688. 28

2.76

fESNIA

2,730, 791. 80

4. 86

ok F A

il CREATERENY

1, 545, 824. 00

2.75

ra ol

—lzm|o|T|lm

A AR AN S BRI

BT 121



SR 300 £0F) ETF2023 4E55 4 =54

55k

<Rk

26, 853, 352. 40

s 3l

2,579,772.00

R 5% R 7 55 e 55l

FHERE A ARSI

UKA L PR AN 3L Vi B

& IR SS BB A R 55l

A

TARI 2 T A

St R E AR R

| "o |v|lo|lZ2I=2|10 N

R

it

55, 523, 068. 97

5. 2.2 MEHIRBPE B R T U ROFAREREAS

Too

5. 2. 3 MEMRIBAT A RIOBEEBR R ERRAS

T

5. 3 JIARAE A FOMME oy B 3 7 15E LA K/ INHE P O B SR B B8 B 4

5. 3. 1 IREHIRIEBIEEA FAME G E ST FE BN ERF AT 2 B R

Bt B 4

e | REARS | BRESAKR ([ BE B | ARNE O | HEETESEEIE] (9
1 601225 B e LY, 95, 879 2,002,912. 31 3.57
2 601088 Hh [E] i A 62, 300 1, 953, 105. 00 3.48
3 600028 W E A1 292, 467 1,631, 965. 86 2.91
4 601699 a7 Ne 70, 840 1, 552, 104. 40 2.76
5 601006 PN R 214, 400 1, 545, 824. 00 2.75
6 601328 ZIEHRAT 265, 800 1, 525, 692. 00 2.72
7 000983 Ly e AR A 151, 800 1,499, 784. 00 2. 67
8 000651 LR 45, 700 1, 470, 169. 00 2. 62
9 601169 LR AT 318, 700 1,443,711.00 2.57
10 601288 L ARAT 391, 500 1, 425, 060. 00 2. 54

5. 3. 2 MEHIRBIRI R L A RMME S EEH P #E LB/ HEFF R T R’

HHI4H

Teo

% 87 k127




SR 300 £0F) ETF2023 4E55 4 =54

()]

[$)]

[$)]

ol

()]

()]

()]

()]

()]

()]

()]

-4 MEWIREBSF B RIFFREA S

T

-5 EHIRIE A SME GBS T8 IR/ HEF R A B B R I 40

Teo

- 6 EHIRIE A SME GBS T 738 B R/ HEF BT+ 48 B SRR B R
Gk

T

T AREFIRIE A SOHE 5 B S T8 H B R/ HEF BT 48 St R AR 3 A

Too

- 8 ERIRIE A SO E 5B S T3 E P K/ HEF BT LA BGES B B 4

Teo

-9 MEHIRAFE SRR K BIEHIB 5 18 0L it
- 9. 1 B HIARA RS HLF BB R @A 157 25 B 40

T

.9. 2 AR SHF BRI R BB EBUK
p
10 MEIRSE ST R K B 5 1B 0L i

- 10. 1 A H AT B3 R BUR
o

- 10. 2 REHR AT BB I 6 R SR S A 15 2 B 48

T

Foom o121



SR 300 £0F) ETF2023 4E55 4 =54

5. 10. 3 73 H AU BB PN
p

5. 11 BEHASWMEME

5.11. 1 AESH R KT+ BIESF K RAT EEA R T MBI EMITLR AR, =K

EHREmB HiI—FARBATTET. LTRFEE

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

—EENRZBIAIEDT. AT

fhmd

5.11. 2 ZEHWHRWET+ 4 BMERTE N EE S FME N EIEBFEE

FEG BB AT+ 4 ISR AGHE Hh B B TR AE PR BEVE o

5. 11. 3 HARBE = R,

5 AR e o)

F
d

A7 RIE S

6, 298. 73

ESCIE S 7 Sk

N2 A

JS2 YA JE

JSZ AT FE TR

Hofth SR

HoAh

0[N [ |O | |[W ||+~

#it

6, 298. 73

5. 11. 4 R EIARFFER B4 T 55 B 00 T R 855 FA 40

Teo

5. 11. 5 R HIARHT 148 B T A A FE Uil 52 PR 00 K U A

5.11. 5. 1 | EHARIGHB R BT +42 BEE P AAAETIR Z IR SL AT B BA
p

5. 11. 5. 2 R & AR IR T 1l T4 ISR P AL Tl 32 PR AR 0L A 1 B

T

5. 11. 6 BRA SR & FHER F A FHIR 2>

BT & IARR, Bz ME & ReA Rz,
% 100 Jt 12 7




SR 300 £0F) ETF2023 4E55 4 =54

§6 AR EE N HZE)
Hfr: 4y
i )38 4 4 A0 e A 45, 501, 993. 00|
i 30 TR) 5 4 5 PR U 47 0 4, 000, 000. 00
ik: i A R 3 4 e D[R] 473 A 2, 000, 000. 00
i 5 A (B 2R 3R 0 AR S A A (A Ak |
/DUL“=7 3E)D
i TR I & 0 AU 47, 501, 993. 00
E: WA MRS, RIS AR RN R SR, L [A]S H  A
§7 ZEBENEZHEARERELTEESBE N
7.1 BEBEBANFEARESHITIENR
To
T2EREEEEANCHEERERELESER Z AN
T
§8 MMPHEHF RENHMEEFE
8. 1 REMN R —REERFEZESDHLHIE RS IT 20%FE
Hfr: 4y
R WA R S A S R HIRFEE RN
FaEEE N
g LIS F - ; -
BHEERN po | mams f;ﬁ :;;2 g A LA ‘“”?ﬁ &
ZO%E‘]HUL I"ﬂ A A Y 0
[X [&]
BAZIIR
300 41 F
5 BT 2023 4F 10
) GaE =R Ho1H
——. 1 0093 4F 12 18, 790, 000. 00 1, 200, 000. 00 19, 990, 000. 00|  42. 08
Her R H31H
U
&

E: ARSAREH R BEGHHEE 7N SEH

E

1

b=
P

12 71



SR 300 £0F) ETF2023 4E55 4 =54

8. 2 MR R E PRI MM ERE R
p

§9 BRAEAXHHEF

9.1 FEXMHFER
1. A ERE R S HEAERE IR 300 L0458 2 RUF TR BOIE SR 55T 2k e B R ST A
CRAFYER 300 ZLFIAE 5 BRFIGIR BOE S i R R e e 5 )
CRAF VIR 300 ZLAIAZ 5 ROFTEASRBOE T BB 2 e 20 )
CRAEYTER 300 ZLAFIAE 5 BTG AR BOIE T 1 F R A )
v RGNS B HEAEATE L
v FEEFEE AL B HEAFRTE LU
v IR IR AR SR E IR T R 1 A

[\
P

w
P

S
7/

(@)

(op)

-3

9. 2 FFTHCHY £
4 AT\ BT AL

9.3 BN
Pt AT e ) S R ] o AT LE SR AR SRS, 762 BRE 1) A B b3 SO 52 B

EEEEEHEARIEAR
202441 H 19 H

o127 3L 12 T



	§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


