FlSPR30032 5 B VIR BIESF I AR E & LKA
EE

2023 FAFTERE
2023412831H

EEBHEN MUV ESEHARAF
EETEN:FERITROBERAE
WX H HH#9: 20244801 H22H



PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

§1 HEERR

B E N EF o RERRUEARS iR R BOCE . R F YRR EL
FRE, R AR B S L R I RO e B AR AN ) B ST

BEEEE NP ERITRMERAAREARE S S RIE, 7202441 H18HE#
TARRE PSS FabR AR A S E SN, RIEEZ N BB
W0E R P IERRIA B S .

B N R UE LASAS B RJR B 1 S U A8 BR324 B 77, (R DRAIE SRS
LA,

LM NSRRI AR KRR I B7E KK, B0 A 3T sk a1
AT A0 BRI A R 4 R S B

AAR A TR 55 R R 1T

AR HIE20234E10 01 HEEE12 31 H 1k

§2 E &M

2.1 S EARFNR

B TR M PIR300ETE & e = e

e 015906

S e (WY AT

EeaRAENH 2022508 H30H

35 AR £ A B A0 32,308,055.184

b b W T HFRETE, ‘SRR, &
SRR B 25 P AR IR B R 22 R B /MK
AHE AN HRETF A S, FEEIHRETH
FRETFSEEL Mk Gt bl A B v (1) SR 55 R R . fEIE I TH
WIGOUT, AREEE ) E I K R 5 gt Lk i
2 TE) P H 350 R R O 25 FE AN RE I 0.3%, A R ER R ZE A
R 4% . T ERTAS %) i 25020 i 0 0 ) 2R il HC At [RT R

T T BRI B P A ER B R i FIRVE R, S

) BN R EX A B it T O PR AR 25 5 PR R ZE

— P K. REEIHFASE HIFETFINE .
T B R RIE TR E RS . HARETFR % 5k
W SRR TT RS . BRI U RS . AR I Bt
TG B SRR IR B SR . AT IR R T R
W A A2 $ A5 S5 45 B SRS AR I A =) B A | i o

%H2m, #*13m



PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

P SR
‘ PVR30038 UK 35 ZEx95% 44T N\ B T3 BAAE 2R
MV 257 Bl e F v
Wb g L B F v % (RS x5%
ARIEE W) HIRETF MBS AL 4, HAH e 7 M 7
ARG ACEE TR GRS . fisrMES 5 mH
IR UAL i AR AIE W, AEGNETFRER S, BURET B
ETFIRFFARIIIE R, BB Shrris Bl S bri
Fe BT AR 2 HIAIE35 TT S AR AL PR XU WA 2 A 40E
HEEEN Wb L4 B A TR A A
HETEN RS ERAT IR A BR A A
POIFIR300ETF AR = | X4V IPIR300ETF & e =
T8 o R F 4 I SRR ‘ ‘
S A EC
@ I 4 RS S AR 015906 015907
ZE 4 INYG LAY =)
gmj*?ﬁﬂﬁ%ﬁm@@ 15.123.451.474) 17.184.603.714%
N

2.1.1 HRZEEEARE R

B 2 Pl IIR3005E Zy B TF IR BOIE 77 4% BT 5 4
B4 ARG 510370

Y (i A 5 B

FeaRARH 2020-09-11

e mB W RERZ S| REIERAS 5

T H 2020-10-27

e ALY NEY Yol HE S FA FR A

FEIEE NI HEERAT A PR A 7]

2.1.2 HREE= M

SR IR ERPR A FRH, 18 SRR O 2 52 R BRI 1% 22 1) e

Bt Hx MM F15 L SR R HER I — SRR BRI
AT FEER A g A E A1, Bl 58 e AR 50
JSA7 B 2 RS S HA Ay e S < B R B AL A, TP AR
et s P AR RO e b HAL R (AR A HEAT AR DL 4 o (HAE

PIRFIRIS 0L (i sh A 58D S BUREE G TIE A &K
AR ER bR O FR B, 2k 8 B R IE Y HoAth 5 2

%30, #H13m




PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

I BT A AR S G (N SE PR BB A &, JB SRR AT g
M3 H e 2R I . B EB BRI B E
TR RIS R BRI B SRR SR
Gtane SN EisR S Eiarer

b4 L S v PHR300FE Hl s %

AFE e JE TR A RS, HTUHI A A T XU 7K -
mTRAMNES. MEMES ST EE. FHi
A WL 2 AR AFE G NA G R A TR B 4, FEERH e E
EEREAR TR BRI, B Shrra 8L AR R4

FIT AR 1 i 52 7 2 ARVARL ER) IXURS: WA 2 R A

§3 FEMFIRMELSHERIN
3.1 FEMFHER
A AR
A5 J(20234E10 H 01 H - 2023412 31 H)
FEME IR POlPIRI00ETF AL | 2ol IR300ETF A S
{BCFEA PeHEC

LA eIl -52,456.90 -67,184.84
2 AR -771,020.29 -957,608.56
3N 25 5 e 3 20 A A -0.0547 -0.0565
AR EE G B 1E 13,759,742.39 15,593,014.81
SR E & BlHE 0.9098 0.9074

e 1L AW CSEI s fa B e A AL N L Bl

HAtN OS2 a2

A ) FHERAH < B FHAME HIRAR 5 2% 5 IO AR A0, A1 D A 39] sl e b= A< 30

R EAE S

2. Frid e SHER A IR AW EAL 5 e S T2, T A B SEbrilias

KT EALT Py

3.2 EEHERI

3.2.1 ZE U A E NG 3R K 305 R 5t b Bt v i 2 R ) EL R

PLFIR300ETF A e s ATFHE R I

K

BB =@

A
A | g gﬁiﬁ
bR | EWMes | | ©-® @-@
o HhrEZE
® %@ @

&

471, #13m




PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

HE=AH | -5.87% 0.67% -6.65% 0.75% 0.78% -0.08%
U AN & -8.37% 0.72% -10.17% 0.81% 1.80% -0.09%
ok — -8.44% 0.71% -10.79% 0.80% 2.35% -0.09%
RESER 9.02% 0.72% 15.28% 0.90% 6.26% 0.18%
E&Q@@é\ =7. 0 . 0 - . 0 . 0 . 0 =V. 0
ML YIR300ETFE Akt 2 B CreE £ 0

g b s

X FEMK | Mgt o

N v | O | s
BB ) FhrEZE | FEMEYREE | ®-® @-@

O ® =@ REREZE

@

HE=AH| -5.91% 0.67% -6.65% 0.75% 0.74% -0.08%
LN H -8.45% 0.72% -10.17% 0.81% 1.72% -0.09%
ok — -8.62% 0.71% -10.79% 0.80% 2.17% -0.09%
HESaF 9.26% 0.72% 15.28% 0.90% 6.02% 0.18%
E&Q@@é\ =-7. 0 . 0 - . 0 . 0 . 0 =-VU. 0

s AT S AL ST B HE Dy : YR 300 FREC R R X 95%+HR-AT A RS s 3YIA7 3R =6 (B

J&) X 5%,

3.2.2 BES A FERUREES RiHHEM K RRE) LI5S RS R Al R4

B

10%
5%
0%
5% -
-10%

-15%

-20%-
2022/8/30

P OETH e AR R B RE SV EH R E B Eh B EENHE
(20224:08R308-2023412A31H)

2022/11/23

2023/2/15

2023/5/9

2023/7/21

— RUWFF0ETR A — SaEE

50, #H13Mm

2023/10/19

2023/12/31



PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

AR 0ETF er B RIS ERRES S R E N EE LN E

(2022508H308-2023%12H318)
10%

5%

% ww\/ Wwvu

-5

-10%

-15%

-20% -
2022/8/30 2022/11/23 2023/2/15 2023/5/9 2023/7/21 2023/10/19  2023/12/31
— RUGFFE00ETRREREC — staEE

84 EEAWMRSE
4.1 ZELE (HELLH/PIH) FHN
fEAR TR 4 1) —_—
w4 HR %% éééi%li)iﬁﬁ N2 i B

FIR | BT IR

HHE | HH#
W EEE, e, HAIE
TR TR DO B . 2009
TE8 H £ 2013453 A AL 1A
REEEHEARARETF K&
AR BT B ARAT AL BT 2B O 5
201354 H £20155F6 A 7E

2022- KIS B HA R A TN

Mo | ResR os30 | | MF IR HAAEETFL B 20

1557 H 22016511 H £ 4]
EHEEREEHARAA
7P T R I AE S AT
TAE; 20165E11 H £20184F
AR EA &S EESE A
PR w455 SRS A LR %

i
()]
2
\

V

=
w
=H



PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

TR T R FE e A )
M, FENFERBIEEHRE
W TAE. 201844 H A
Mol B EHRAR AR, W
{EREAEH,

1. RSN EEESSHE, H ARRE” MEESERAMH, “SHIREEY iR
AE|PUEE I H B, BREEieast, YEIRHE” M CBEE B ol fEiR
P2 7 R 8 B E BBEAE H AR I

2. IEFFAOLEIE SCEMN GEFREESLENMESR ., BH. SEEHA G LML 7T
BUETRIMEY A CHLRE

4.2 EE AN E W N A ZESIBEMM FEH K3

ARG WIN, ARGEBEN RSy (R NRISMBERETF IR ) MRS
PHEAL EEEFLE, REWSEE . SRR 5T R NE B a5, 18
PRSI U O FEAIL b, AR A N BRRERF 2. IS N, AIEEG IR
EVEEI, RRIE RS RFA NF 1T .

4.3 AR 5L A
4.3.1 P38 5 il B AT IR

WA, AREEFIHNHEPAT (EHRRREEEFEARATLZHHERSE
WY, SEEA N EERRAR, B RGN T2 5 S0 B3R A5 2S5 A P HUT,
PR N E RSB T A

4.3.2 RER GAT WL T A
WS N RRIMATEEFAERE LT DTN

4.4 E AN E SR BT EEAIBIES P

PUZJE, AR EERARRIR A, HIES00, YiR300, GNVETE 75 T #4.59%. 7%-
5.61%. /=, ERPE, EMERIES, Bk, BFRIERIRE . REE 0%
BESAFPE, EeRINEH IR T HERI . FRER W & /MU 0% SR 134T
Wi ot . AWMEHIN, A7 RS T AR S T H AR,

45 EHANESHNISRIN

BRI BRI ER300ETE A s AJE S0 B1FE 80.9098 TG » ARk 27 BA N
RIS M FIHEIE KR N-5.87%, AL ST LR HEI 25 R N-6.65%; BB R HIAK
ML IPIR300ETE & AT s R C I & AIVFHEL N0.907400, AREIAN, Z8E L0 Hi
HIEK R A-5.91%, [FHANSt b e U 25 3R N-6.65%

7T, #1137




PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

46&¢%W%ﬁ%ﬁAﬁﬁ%$%F@ﬁ e

AR GRS, HBEARRS
M AR T FRUETF R B & LWEE%%»

P

85 BREAGHRE

50 EPREZEH-ASHENR

B[R A R =4, B A
PR RE o

e SiH S oby 8 4 B = 1) B A5
(%)
1| B #E - -
Hop: R - -
2 | BEEeRE® 26,216,063.69 89.12
3| BEE R T - -
He: fiizz - -
B SRS - -
4 | HERWE - -
5 S RATAE BT - -
6 | ARG - -
Forpre SErCRI R SN ) )
IR SR BT
;| B TERRENE e 2,841,520.98 9.66
it
8 | Hphwir= 358,889.31 1.22
9 | &if 29,416,473.98 100.00

5.2 MEREATI D RKBEEREA

A G AR IR RIS

5.3 |E WKL A RYE GBS T 3E I KD HEF RIRT + 2 R

I AW IARRFFA RS

5.4 MEWIREHF BF 2RO FFREAE

AT A G AR ARG 057

5.5 B RARIE A SOYME o 2 S = 3E LU R/ HEF BT 48 £ 23 B B A 40

AT A IR ARFFA 5157

i
=H

B4




Poll I 300 52 5y BT G BOIE S5 #5585k G hle sUBR A 6 2023 4R 27 4 T4 75

5.6 HE RARIE A S E & 2 S B E E IR/ IR+ 42 B SCRRIES B A4
AT AR IR ARFFAT B SRR -

5.7 G WIRIE A SO E G 2 B8 EL I R/ HERF BB T4 St e IR AR B A
ARG AMEHRARFFA SRR -

5.8 ME HARIE A FOYME o 2 S =3 E LU RN HEFF BT 42 BUE S 5 148
AT ARG IR AR FFAH BGIE -

5.9 I HFHRE A RPE GRS T8 BN HEF KT+ 2 2 S8 H A

NRHE | HEEET

5| Eear | KM | EERR |
B | Eeat | X [ EfErR | EEA ) | HE %)

TS
g | 26.216,063.6
1| 2300 | ETFES | 77 | gm0 89.31
A 9
N

510 REMARAR SR B RRIBH R Z1E LU
5.10.1 & 5 BIR A S BB AR W S Rr B A0 4 25 B 40
AH G AR IR AR A BRI S35, bl Al o

5.10.2 3 E S8 TR 4R HA IR R R BUR

AR S5 AR A TR AR I XS B B SR U, DL AR H i, E LR s
UF A GIEERIMIFE AT 52, DARRARAE A, SR Bk, M B8 4 b ER R AR 11
BH
5.1 R BRI E LB Bt 0 B R #3 12238 5 1 1 i B
5.11.1 AR E AR TR BUR

AN He e P Bt AN 5 [R5 B

5.11.2 5 HIR A S4B 1 15 0 5L A0 418 25 A 40
AF G RBEHE AW A B G

5.11.3 &3 EF R R BT
A F G PTG B AL [ i B

5.12 R A SiRE ME



PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

5.2 1 REHHNESERNOA T RIEFERRFERER LRAE, FNMEERS R
HET—SFNZBIATHET. LKER.

5122 REBRHAT L2 RERBHES S FAME N EIERERE.

5.12.3 HAM B FE A AL
e 2 FR EH(T)
1 fEH IRIE S 2,758.92
2 ST 25375 K -
3 JREYST 5 A -
4 SRR -
5 JRE AT ) K 356,130.39
6 oA YK -
7 FHopd -
8 A1t 358,889.31
5.12.4 WG HARFFE 4 T AR T8 #e fizr 4
A FHe G AR A IR R I AT e fii 7
5.12.5 & IR AT+ 48 B = AR AR Va8 52 PR AT V00 A9 146 B
AREEG AR IR RFEA B
§6 A EENHES)
BAL:
PolIPIR300ETE R AL 2 | Mk IPIR300ETF &t
PeizA PrfzC
x5 B 35 4 47 00 i 0 13,359,702.91 15,628,786.84
i 5 B 1) 25 4 A B ) 3 00 1,967,204.63 3,041,408.29
P AR T O SO T e <o S B [ 43 00 203,456.07 1,485,591.42

it S 300 8] e < % AR B 3
Ot/ L3541

I 5 ST A B < 473 A0 A0

15,123,451.47

17,184,603.71

TE: WG EUES LA B BN K R BRI G 8 8 Bl 0y 3005 S et R o0 2y 00

VR B A

§7 Z&BHEANCHBERRERFELESFN

% 1071, 3 13m




PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

71 ZEEEANFEFESHBRIHER

BAL:
POlLIFIR300ETF A | Pl IR300ETF & L
{BRFEA APeHC
A5 AR BN AR Ly
i 10,000,444.49 -
i 55 H 1) SEE N/ F D S 0 - -
i 55 3 1 1) 52t /2 ] A 0 - -
A AR E AR AL
- 10,000,444.49 -
A5 JH IR R B AT 4 03 301 5 2k 6613 ]
G RmEesl (%)
12 BESEEANZHBERRERALESI 5 HH
ARG AN EEE RN RISHEA TSR T A SE.
88 MEHRKERAES KERSFFHHBIHER
FEA 8 KRR | KA
i H FAEMASE | GEeR | KEMISE | SRS | KEFH
Rl Py 25 LL A5 IR
YN _
BINN 10,000,444.49 | 30.95% | 10,000,444.49 |  30.95% | =4F
viakat. 0.00 0.00% 0.00 0.00% | -
TEHE N R
%{ﬁ%ﬁ%}\ 0.00 0.00% 0.00 0.00% | -
Al
i/ﬁ\gﬂj\ﬂﬁ 0.00 0.00% 0.00 0.00% | -
HoAts 0.00 0.00% 0.00 0.00% | -
At 10,000,444.49 | 30.95% | 10,000,444.49 |  30.95% | -

§9 MIBRRERRHHAMERER

9.1 HEMA B —RBEEFHESHBCHIE R BT 20% K 1E 5L

#1117, #H13;m




PR 300 52 5y RIFTR TR RO I3 5058 5 < Sle AR 6 2023 458 4 T2 AR

o e W R S I BRI W IR FEE AR
% R EEMm A
= | 7| ke o
% | = | g0 HA1 40 %0 FR 43 %0 2 [B] 473 451 A 0 B b
Zl 1] [ ]
ol ) 2023311020311—202 10, 000, 444. 49 _ _ 10, 000, 444. 3 30. 95%
Al 20231001-202 N
2 21009 5, 862, 810. 24 - -1 5,862,810.24 18. 15%
7 R R
AL AR WA DL — 3R Fr A S AL A 2 B0 I 20% 00 . An Sz e s Rl W]
e X AREEIE SR s AR, ZSE RS T R4 (D) A ERZERK; (2 %%@ﬁ&zﬁﬂm
R (3) 5] k3 A B 1 B A00E [ 1 5 850 R /N 0 3 vk R A B el P RS s (4D PR 2 & %= iHE IR 5000
Jigu T s M3 5 H ARSI B it & &R R . BB S B ER R E R B AKE, 55T H g sE
Bl BEAT S H RN, sy a R sh RS, AR R AR .

ERAEUE LA TN, PR PALNEUE 45

9.2 BB HE RKLMERRER

R AIRAL I G 2B A [F])

T
§10 HBEXHFHEH=
10.1 FEXHFEHZ
(—) FREREN ST 20l rE300%8 5 BT BOIE F5 50 5 4 A ke sk 2
GBS
() L E300%8 5 G FR BUIE R R 3 4
(=) L IER300%8 5 I I BOE X v ik &

QLIDRFREy-IRY

(T B B SS BEAR AL A FIE LR
(FN) BB FEE N 55 B AL FIE LAkt
(B A IR M R 1 HoAth SCA

G
AM}

‘D:( ‘D:(

G
AM}

10.2 77U
HeEEAN REE NEN

10.3 & FE A=
T AR S TN E LI 18] N e R A
Muki: http: //www.cib-fund.com.cn

BB AR G BUa SR, TSRS E NS EHARAA .

PR SS HCy B TR 4000095561

%127, #H13;m

FER AR L 3T 0




Poll I 300 52 5y BT G BOIE S5 #5585k G hle sUBR A 6 2023 4R 27 4 T4 75

M EESEHARAF
2024401 422H

% 137, #*13m



	§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

	§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 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  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


