I«

AR BE IR 3 S B

BOESF R RES

2023 =

—
=N
f—a

542

=R

2023 £ 12 A 31 H

HEFHEAN: PRESEHEFMWAF
EELEN: BRIEEROERAH
WEZRHHRE: 202441 H 22 H

NS n




SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

§1 EERR

FEEHARNEF S LEFRIEAR S bt AR EIC . R FUERRR B R,
FEXT LN BRI B S L VA A 2 B AR AN ) %A TAT

B N EIEF B A IR A A RIS AT G FE, T 2024 4 01 7 19 HEZ T AR
TS5 FE bR IHERIAMLEAEGIREENE, RIERZABAAERERICE. ®FVERRIE
S DN it

R R UE LLSAE F SR 5T ) JE 0 A8 F A S F R 58, (B A PRI & — e A A

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
HE R .

ARG I 55 BRER W 1

ARG HIA 2023 4 10 7 01 HiE = 12 31 Hik.

§2 B &= MM

B RIFR -2 PR T e IRV 4l ETR

M iR BraeZE ETF

4 F A 515700

B e iaE 22 5 B IR

Fe&E R4 H 2019 4 12 A 31 H

ety BIR B A0 B 300 2,937, 510, 190. 00 {7

B Hbs SR IREEPRIIR BRI, 18 SRR 5 R A PR R R 2 (R e MK
ANFE G 75 H Y B O 25 5 TR 4B P HI07E 0. 2% LA, FEALER
ERimR ZEYEHILE 2% LA

P A ARG FERIGE AR M, R4 AR R4 5 R f B 2 A B

BB B G, FFARGE RS IR Bt i e AR A 34T
FAR R o A TP RO A 2 R B R B A A e e 4
v IYELEEAT AT, BCDR A e ) R VIR (] S5 0o AN O < BRI R AR (1)
TRB B TR ORI, BN BRIk 1 DL 2 BB PR A A2
I, AR R T SO AT R R AR ER AR A FE RS, S
NAT DA BT 2 5 8 BEEAT 1 A A B, IS 5 B A
MR ER bR R

NEaa e i IR BT BEVR Ak i Holeas R
IR WAL 28 4 AT AT E TR AL G, U XU 5 U e = TR A R
& PR E S Ml e, FRNAR G NS RITIE
Hoke, RASEEEHNEREARIEECERI, A ShRmiail
L B BT AR B BEEZ AR LA XU YA 28 5 A

A - 5 A PR
SR TS M 0 A LA 7

%20 k121



SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

§3 FEM FHir MR S ERI

3.1 EEWM SR

fz: ARMIT

E B SRR

AN (2023 4F 10 A 1 H-2023 4F 12 A 31 H)

LA B SEI i AR

—-240, 543, 889. 50

2. IR

=305, 033, 867. 94

3. BT 355k 4 RS JA A

-0. 1139

A4 AR & B HE

4,628,675, 111. 15

b. WA &0 BFHE

1. 5757

e LA CSc B s F5 3 S A ARSI« SR lica

T IroET.

3.2 B FERIN

HAN (A& A ROHMEZS D 1
B AR < 5 L AIAS RTBABL B R B AR, ASYTRIRE DA 391 O Se B o A 391 28 Se pir (i Ae s il s s
2. i3 W SHE bR IR NANW B 5 2 & 1S B, TH AP 5 e Pl i AT 22

3. 2. 1 ZEHBHERK R L5 RS B A s R AT LB

‘ Wb g b s
TFERR | IPEMKER | SHEEE | -
i B o ‘ HRHER | O—0 @—@
® PrAEZER | HEREE G »
HEZ®
HE=4H —7. 45% 1. 51% ~7. 54% 1. 52% 0. 09% -0. 01%
I ESNNH -21. 70% 1. 34% —22. 04% 1. 35% 0. 34% -0. 01%
o4 -27. 80% 1. 39% -28. 72% 1. 40% 0. 92% -0. 01%
HE=4F -24. 33% 2. 16% —26. 45% 2. 17% 2. 12% -0. 01%
H3E4 5
57. 57% 2. 21% 53. 67% 2. 23% 3. 90% -0. 02%
o sy G e

3.2.2 BEEAFAMMRES RIHFEREKEAZ K HE RN SRR @
B LB



SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

A P UEAT AESR S A r= ML ETF S i3 1 4 -f S 5 ] U Mle £ HC A5 B Of 00 38 S ud I35 S S 3

s He B

240. 00%

210. 00%

180. 00%

150. 00% M\N

120. 00% m

90. 00% WA

W
60. 00% ’W%M
30. 00%
0. 00% W

— e — uy [=1 =+ — uy (=] =+ o [¥s] (= =t o [+ = uy o —
S A O T D R I D R N T N N
— (=] (=] (=] — =] (o] — (o] — (o] (o] (o] (o] — [} (o] (=] (=] —
I O A O N A A A A A A S A
— o o o o o od o od od (o] (o] (o] o o o o o o o
(=] (=] (=) (=] (=] (=] (o) (=] (=) (=) [a=) [a=) (o) [an) [an) (o] [an) (=] (=] (=]
o4 o4 o4 o [} o4 o [t} o o o o o o o (o'} (o] o o4 o4

|— 22 PEFTREIR S 2 P MVETF 23 EIB K E — FRPUEFTReRS ZE I ETF 2 itk S 3l i &

i

e 1 AFEEAEFT 2019 48 12 A 31 HAER:

2. BIARENRE S FME, HeEHAN Y A G RN BEENDH NS R
FHHIRFEREERNLE, BEREPIRAIE S CERE R, &6 LA % 5™ 1 &t
REGRZIE .

3. 3 HAh 34z
e AREEG AR AN T HABTERR

§4 BHARE

4.1 RELE (RESZENA) 6

A G B | % Jlk )
WE | BE T rmnm (mEom | aR B
N
BTF 154 R R A B
L AT, f2e A IR A 7 2
SRR G2, 2017 4F 10 NN FRiELeE
Tazhif SR T, 4 BTF 1A ek 04
WA VRAEL. BUE ETF 48 50h R AL G
i e 00 - 124 |W, FIRHEAE T VSCT I A B YR
ST SIS S e e T2
RS T L o ol 2 5 T AR 8
SRk TER RIS . PR R AR e
e Wb 28 5T A B R R M. T
5 eI 26 1 B BB 42 5 T
REGHE I P2 I AL




SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

RN AE 5 R TR BOIE S $ ve 5
SRERPEES . FehiFEZ R E
I7 AR B HT i B e 2 E S e 3
4. FERE 2000 22 5 FIF R BGIE
F RIS P PiREREEZ A
ZEA A G TR ISR BOIE 5 $ e 3k 4 Bk
B4 P22 diE 2000 B0 SRS RS S Y
FRARBOE R I R R e F L &4,
L RSN EERESSH, H “TERB AREEFRERH, “BMEE” RIEAF R
EFPARAE A, T E AR ERSL R, “FIEW” A “ B EH” 2RI A 7k
SE R B HEAT H SRR 3

2+ R AR SCRMAT IR 2 GEZRAL AL T BEHE BE I MNED HIAHSRLE -

4. 1. 1 IRFAETA S R B BT RIS 2 3 (5 S22 28 [R] B 282 O 7™ I 1
E: .

4. 2 EENX RGNS E S EEM T E R A3 N

ARG A, AEEEEBENRIET (RN RIS ERESR 3R A aik) 80 SEHEM.
T ERIE I S AMASIE e & 5 R E, AFMSLER S B o0 0 U8 BAIZ Y R e 987, fE
PR PR RS R R 1, N B AR A . AN, AP RAGES
M, BAMFIEE OB MG LSRRI B0 ] KBRS S RIEHEI &
HEEFRRE .

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R
WEWIN, RESEHENHEIT T GEFRREEEHEAF A TR HHIEHEFEIL) M2
Gk VA ST PS8

4.3.2 RERX BT AN ET RN

AL T A W N AAELE WA AT N -

WEWIN, I REAEZS 55 AT SN R H K858 5 RSB ) 5058 By @ oAkl
ZAESF 4 H & 5%,

4. 4 5N E SR E RIERIEESHT
PR — N T AiE 3 ARV 2 LR B AL 5, SRR S b, SRIE & E H
(I TR ISR, R B R RAVHTR MG G 1, & B S B TEH & E

% 500 3% 12 1




AR

JEVRZEFE N ETF2023 4E45 4 R R 4E

MISABHERT, BRS DT, AR % ] R i 128 P AT ER B R

0.01%, FALIREZIRZE 0. 16%, Bk 1 3448 B s,

4.5 MEHNESHN SR I

BEAR G HIRA S GO BUHEY 1. 5757 70, ARl 1k

PLEIRME I 23 29T, 54%.

4. 6 ME AR ESRFE NBERE S =3 E & Ui U

ANFE AR IR D&
¥ 5,000 J3 T fE I

5. 1 EMRES T HEHM

#: 20 D LAF A B AR A AR T 200 AL %

§5 WHEAEWE

ZEo I, AHE e H W 2N

S BUFHEIE A N-T. 45%, WSt

Vo
S

{FELAR

T H

£ o)

o A B [ L A

(%

1| B

4, 605, 327, 036. 84

99. 35

/\I:F‘ Xﬂ_\‘

4, 605, 327, 036. 84

99. 35

HE R

[ 5 Wi i

Hrp: figp

B SRS

iR A ER e
RIATAE A 15T

%%&%

\Aﬁ ST

L ST [l g 1 5

\

T

&l

=

HUT ARG & M % il

27,301, 617. 22

0.59

HAh 5

2,742,497. 47

0. 06

it

4,635, 371, 151. 53

100. 00

T ARIEEARE

5. 2 MEMIRBAT LA RPBERBAS

5. 2. 1 REHIRBHEREHT U ROFAREREA S

HAZR il 4 F 25 T AR A 301, 480, 104. 00 7T, (54 ELfd] 6. 51%.

g sl ARME o) i B 4 U 1B L B (%)
ARG ORRS B k. _ _
B PREML 74,577, 234. 55 1.61
C [fli&ik 4, 452, 342, 134. 38 96. 19
D |1, BII R SOKAE - -

p=i
H
p=i




SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

REIAA

EETN4

LR AT

SLiE s A REAEEEDL

o |T|lm

ERERIE a4

—

SR BRI E R A
250k

B4

R4

LSRR 55 iR 55 Mk

= |0 =Y

BEABE AR 55k

KR FREEA A L i B
N4

o B R ST  AB A A R 55
N4

A

A2 TAE

SOt R E MRS

n | = |o | T

o

78, 098, 248. 54

1. 69

it

4,605, 017, 617. 47

99. 49

5. 2. 2 EMIRBPEBRE AT WA RO RAREREA S

] 1725 ARHE (o) iy 56 4 0 P v 4E EE A3 (%)
FINN S NN G4 - -
B PR - -
C [l 281, 201. 04 0.01
D . #TJ. RR OKAE =

GIKEINANI4 - -
E [l _ _
Fo R AZEE - -
G [idisfn. e AmsEL 13, 981. 41 0. 00
H o g Aol - -
: R BAEAE BEOR

i &4 - _
T Rl i -
K ek - -
L (PSSR S5 ARl 3, 058. 00 0. 00
M R TR IR S5 11, 178. 92 0. 00
N KRS EREERIA et A

N . -
0 |[ERMRS. BEMHAMRS

ik _ _
P BB - -
Q |DAMESTAE - -

=
pes

=



SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

SCAk . RE AR Rl | ]
S GE _ ]

&t 309, 419. 37 0.01

5. 2. 3 MEMIAREAT W KRB BB B R BRI R A&
TE: AR IR R R A R

5. 3 JARAZ A SOUME o Ze S B 7= 15E LU R/ INHE e ) B B B B 4

5. 3. 1 MEFR IR A M E G E ST E IR RT 2 R R
AGEE

e | BEAR | RESR |(HE B | ARME o) | HEEESEREE] (%)
1 300750 THER A 2,830,411 462, 092, 899. 86 9.98
2 002594 EL 7 e 2,324,967| 460, 343, 466. 00 9.95
3 300124 LIES N 6, 887,113 434, 852, 314. 82 9.39
4 002050 AR 7,221,069 212,299, 428. 60 4.59
5 002466 R 3,320,674 185, 260, 402. 46 4. 00
6 300014 e AR 3,965,434 167, 341, 314. 80 3. 62
7 002460 A 3,627,493 155, 256, 700. 40 3.35
8 603799 2y N4 4,406, 109| 145, 093, 169. 37 3.13
9 002812 BEER A 1,878,450 106, 733, 529. 00 2.31
10 002709 RIG L 3, 724, 768 93,417, 181. 44 2.02

5. 3. 2 REHIRPRI K A SO E 5 E ST 5+E EL B /NERF AT T8 B R4

Bt B 4
e | REARE | REAK |(HE B | AntME Ot | HEETESRERE] (9
1 301413 3y 1,633 118, 542. 96 0. 00
2 301526 [ bR+ 9,723 43, 267. 35 0. 00
3 688652 AR & 416 21, 736. 00 0.00
4 601096 AR 3,918 15, 907. 08 0.00
5 601083 R iz 1,263 13, 981. 41 0. 00

5. 4 EMRE BRI RNBFRRTAE
T ARSAMEIRRETA 67

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A
T AEEEAMRERRFA 557

5. 6 1R & MR A RE HE ST 1#E B NEF RN+ B STRRESR R
LR



SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

T AT GAR T AR RRFAT B SRR SR -

5. T MEWIRIEA RIHE HESF - #ELLHI R/ D HEFRET LA R ER B EHH
T ARG HIRARRAT LRI

5. 8 MEFHIRIL A RMME HES T 3B B R/ HEF R BT L2 BUER R B A
T AIEEAR WA RFFABOLERE -

5.9 MEMARARER B IRBH R 5 BB

5.9. 1 REHIRALESHH IR R A58 A
T ARG AR AR ST B

5.9.2 FEER BB KI B BBUR
ACHE S AR W R RIS

5. 10 R EHIRAZESH B HA L 5 F 0L i 3

5.10. 1 A3 30 B L B BOSR
AT AR WITC E Y T 15 5L -

5. 10. 2 R E AR A H SHH 1) B FTH B 1 A5 28 B 40
T ASTE AR I 3 TG [ G B R

5.10. 3 A J E G B BT
ARSI AR WTE GO BT3B

5.11 #EHSIRE ME

5.11. 1 ZESEBKEH RIS RT EHAM LT HAWREMTIVLREE, B
FEWEGH H A —F B ATHER. LHER
R S P R e R T 44 E SR R AT BT B A R T RS, SRR R ) i —

FENZBATFETT. AT,

5.11. 2 SR MH+ L MR R T HEE A RN SRR EE
BB AAT TR BEE T, B BBOE RS FUE S DL IREE -

5. 11. 3 FAM B =Rk

| F5 | 44 | S GO




AR

JEVRZEFE N ETF2023 4E45 4 R R 4E

1 17 AR 4 1,274, 701. 17
2 MCIETRIE H 2K 1, 321, 906. 85
3 VUGl ,
4 \RIYCRIE _
5 AL FR T 3R -
6 oA REYSCER 115, 350. 22
7 HoAh 30, 539. 23
8 &S 2,742, 497. 47
5. 11. 4 MEHRFFAE 14 T H BB v B35 4
VE: ARHEESARIRE A KRFA L T 5 B Al i fi75 .
5. 11. 5 i & HAR B+ 42 I B2 R A 7R T 38 32 PR 1% 190 i 14 B
5.11.5.1 I RIS EIR FE B0+ 42 I 5= P AR il 52 PR 1% 10 A Ud B
o . TS B A 0 | o5 2 4 B8 77 1 | AL 52 PRAB 1
BS | BERANS s At G | o0 9
1 002466 RN 20, 101, 137. 00 0. 43| FEFEE 2R
2 002812 By 19, 835, 862. 00 0. 43| FERRIEFIEZ R
3 002460 NG 15, 964, 400. 00 0. 34| FERRIEFIEZ R
4 002050 = EE 14, 776, 440. 00 0. 32| FERhiEFIE R
5 300014 oA E 11, 005, 760. 00 0. 24| F&RhIE7IE 2 R
6 002709 KGR 7,920, 264. 00 0. 17| ¥ Ehim i sz bR
7 002594 bGP i 6, 058, 800. 00 0. 13| FERhiE 7iE 2 R
8 300124 ENFEAR 2, 393, 006. 00 0. 05| & @lumyiiE 2 R
9 300750 TR 1, 322, 406. 00 0. 03| FEalumyiEsZ R
10 603799 2y |4 1,024, 123. 00 0. 02| HE@E 72 R
5.11.5.2 & HIARFUR B B FL42 B 22 P AR VI8 32 PR 15 190 1 14 B
VLI 52 PR A S | IR
Fe | BRERE % 22 44 K B .
eE o) HEEB] (%) il
1 301526 & fr &2 44 43, 267. 35 0. 00 B
2 688652 A 21, 736. 00 0.00 B e
3 601096 TR 15, 907. 08 0.00 BT E
4 601083 T HE 13, 981. 41 0.00 BT E
5 301413 TR 9, 543. 16 0. 00 BT E

5. 11. 6 BRA SR & MHERFH A FHIR I
BTSRRIz s &

TATREfA R

§6 FFRAES S

o100 4k 12 51




SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

L VANNG)

e 7 ST < 1 AL A

2,522,510, 190. 00

e ST Ta] S < HR A 0

567, 000, 000. 00

Uik : AT T DI < D [ 4 5

152, 000, 000. 00

T Y1300 ) 5 < 7 20 AR B A (73 AR
/DL - IR

T S AR <y B A0

2,937,510, 190. 00

§T HEEHANBHEFREBRREESH R

7.1 B&EEARFE LS HTRNIER
E: .

7.2 B&EHENZHERRERRFE ST 5 WY
e TG
§8 B R E RN HMEERFR

8. 1 IEHIN BB REFHES B ELAIATIEGET 20581550
e TG

8. 2 UM B & R MM EEE R

T
§9 BENHHEHF

9.1 EEXMHBEF

(1) EE 2 v TP 22 e BT TR 227 a8 5 B RS B0 5 5 7% 3 4 AV E i)
S

(2) 22 EH RS IEIR 5P L 38 5 B TF R PR RO B3 R e 4 4 5 T

(3) P22 EH BEIRVR 457 L 38 5 B TF R FE BE 2544 8 5L AT A il

(4) s A

(5) FEAEE A ERHE. B BRI 7] 2
9. 2 A &

TR T A XA HH A8 25 2% 5033 522 gxmbrhots 34 )2

B O 3t 127




SRR AER IR ZE 770 ETF2023 4R 45 4 ZEERE

9.3 ERHN

(1) B AL ENV I [a) G SR A (], ] 4% T A 2R I SE AT B A

(2) FRBXAMEBWGEEN, TEAAREEHATPRESEHERAR, %R
Hi%: 400-800-4800 (fuKikifih)

PRrESEHARAF
202441 H 22 H

%120

Dz

12 71



	§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


