|1

FEBRAMRMRSF IS REEE
2023 £ 1 EREREG

202343 A 31 H

EEEEN: PRESTEERAH
EETEEN: THRITROERAF
WEIXHHR: 202344 A 21 H



SEar ERAfE 2023 FEEE | BREERE

§1 BEERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
TR HL PN A LS L R I A0 58 BV AR R AN Sl SO TAT

FGFEE N TPART IR A IR A A RIEA T &G FIRHUE, T 2023 £ 04 [ 20 H B 7 AR
I S5 FR AR AR B ARG SN, RIEE RN B RBRICE. 1R SRR
KR -

B N AR U DL SRS S B0 B 1 S ) A R 3 FH B 4 8577, (BRI R & — 8 BH)

B G NG REHARR I G R, P88 a3 0 PSR B LA 44 ) A
e RS IR

AR I 55 BORER Z 1T

AW 2023 £ 01 H 01 Hi2= 03 A 31 Hik.

§2 B&7= M
FE 4 TRIFR Pz B 4l
e T 007954
SN (bW LTI i
HEAHFAERMH 2019412 A 16 H
W TR B S B A 934, 563, 163. 62 17
e =k TEVEHIE HIH A EH SR AT T, AREIERIE S~ EK
Wi, RSN, JE SRS S L R R HE A AR R B3
P Fmg AT GBI X A5 R A AT b B S TR & A5 AR A F A AT

MERaia i, FEORBUMASNS . 5 Hms . 522 R SR
PR, ARSI KU L MR XURS: DA A P XGRS, PR il
o BT EAARAG I [ B YRR BT i, AT B R RE ]
Wean BB AL o AT Bl RGN L& AWBCE Hems . SRR 5t
OB SRS . SRR . BN . Dl BRI S, AR
GHE BRI LG X AT T, RS0 T B Rl R

B 2 -

M G b A B HFEA TR CRIE) ISR X 90%+1 FE 1w A 3R (Bl
J5) X 10%

A Wi 2 R AT ARFE G NIRRT S, PSS A TR XU i T TR R i 33k 4,
EAR TR A IS BEMES,

REEHAN V2 Fe o FRAT R 7

ESIEE A TERAT A A BR A v

§3 L EM SR NE S ERI

%20 k11|



SEar ERAfE 2023 FEEE | BREERE

3.1 EEMEI

Hfz: NRTIT

BB R WA (20234E 1 H 1 H-2023 43 A 31 HD

1 AHA 2 seBl e et 5, 452, 394. 62
2. A A 5, 648, 792. 77
3. ALY 3515 4 A B A R ) 0. 0060
4. AR 4 0 1 1, 024, 956, 183. 55
5. AR FE A A E 1. 0967

e LA CSe B TR AR RO . eitiiat . HtloN (NS A seivEAR S
B AH 2 Bl P AN R AR 10 R 5 A AR A, A A DA 3] L S AL A 1 28 e (e A8 s i
2. iR 3 SHEARA OIS A NNW B 5 2 e 1 & T2, T A3 R Se Bl s K12

T roT.

3.2 &R EHREN

3. 2. 1 BE&MPUHER KRR E 5 RS B R 5 LB

‘ ‘ ‘ N%5 =308
HHEIEK R | A KR | Gtk -
Bt - HRERE | O—06 @—@
® MHEED | HRZEERO »
HEZ®
HE=AH 0. 55% 0. 03% 0. 89% 0. 03% -0. 34% 0. 00%
TFEANNH 0. 60% 0. 05% 0. 91% 0. 05% -0. 31% 0. 00%
o4 2. 18% 0. 04% 3. 29% 0. 05% -1. 11% -0. 01%
SR e 8. 64% 0. 06% 9. 47% 0. 06% -0. 83% 0. 00%
H 45 A
10. 76% 0. 06% 12. 53% 0. 06% -1. 77% 0. 00%
AR A

3.2.2 HESFFEMURES RTHHMEW KRR LI E LS A fE i
RAT K

p=i
H
p=i



SEar ERAfE 2023 FEEE | BREERE

13
12
1"
10

O = MW s o~ @

T

P AL S EE T S Th o T - S 5 ] A M S8 H A B SR R TR o) 5 B SR - HC B

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

00% 4~

2020-04-20

2019-12-16
2020-02-17

2020-06-22
2020-08-24
2020-12-28
2021-03-01
2021-05-03

2021-07-05
2021-09-06
2021-11-08

2022-01-10
2022-03-14

2022-05-16

2022-07-18
2022-09-19
2022-11-21
2023-01-23
2023-03-31

H
Wt

5 | 2020-10-26

el
i

=R

TRITHEISKE — FRERMGGR IS e E S

1. AELEFET 2019 4F 12 H 16 HAERS

2\

AL

WHA OIS

B TE e

3. 3 HAh3sHz
e AREEG AR AN T HABTERR

H

FFRNZE, BERE

BFRZIE

MRS EFRME, REEHEAN D AR RN BN H NN

MRS CERE S, EOYS RN ST E

§4 BHARE

4.1 RELE (RESEENA)

gt

5%

EAFEE R L HIR

FERBH | BEHY

EZR MK
R

B

B

122 L
Ao fiizr
REZFHL
e e
wEH

2021 4F6 H 7
H

16 4F

B ot iRt

RN

[ s BOIES A IR 5T

UEA R BT A,

2016 E 9 MmN PFLEEEHARA

"), EiHLE
23, I

&, PRIRE—

£ a8
FANESF R
v drieaitl

BRI TT R [ S YA 4L A3 B
P 2B KMk

FREITR RIS
P22 SR 39 AN H g I F iU
Wik, TRER 1 HFEY
g RN M A 3

% AR T U 2 B R e s UIE S 4%
TR L. PR EIRAG AR BR
B P S A i S RIS AR
&\ P AL g BUIE SR B

p=i
H
p=i



SEar ERAfE 2023 FEEE | BREERE

& PR FDNE AT R AAA FBEL 7 KEF
BHNER RIS, FLAE 1 FEe
TR R R A S R R e o
i
BRBH S L, 1R KA B G R it
fog%ﬁ b AR ST T 9 55 i
SN ERBAAIESRA RA R =gk
“ﬁﬁ KIS E AR AR RS
B, 2020 4F 7 AP e E AR
AT, GIAEE R R R OIS S

-2 FE I B BT 26 R RIS 15T
%ﬁﬁﬁzwﬁﬁuﬂ B N s S et e e
RRPH S [P UEZ 4% 5 H - I3 & PREEFLAET ISR 5k
RS & PR EHRAG TR R R A
ezl & PRI = A T U IR R

WEFR T I P 2ondE 120 RIBBNFF
AR AUE R RS Pt
Tk 30 RIRFNFFA R e BUIE 74 D dk
& Paoutl 60 RIRBFFE i1
WEFF T LG PRI 2 BLIE SR 4%
e e et

e L MRS EERSSH, K “TIREH” AESAFAEME, “BAEN R AR ®

SERARIEE ) X E AR G20, AR E W7 M BRI 2 048R4 2w ok
SE A FRIHSAT H ANEIS H 3
2+ AEZF AL SCEMAT I 2 GEZRAL AL S BERAE BEINED AR SCHLE -

4. L. 1 BRRAERER - FEIH R R S ENE S LB R FHK™ R HE R
E: oo

4. 2 BHE ARG PN S EEBE RN FEH KU

ARG I, AREEEENRIET (RN RIS ERESR R 2 k) 580 SGEHEM.
T ENIE I S MAS S i S S FRIE, AFEWSEEN . B st BALE AL e 0™, 18
PR KR AR R 1, VR B A AR A . AR N, AP RARGES
BAAMFRESM BTG AA G FERREEE . B0 B 3B AL a1 A IR
A IRLE -

e
o5

’

it

op
E

EA
4.3 PR GET Y

4.3.1 A PR 55 EHPITH
AP, AESEEATIUT T QEFR IS A AT 5B SRL) f2

% 500 3% 1101




SEar ERAfE 2023 FEEE | BREERE

] ] 5E 1) 2P 28 Sy AR R B

4.3.2 REX BT AL TS

AT ARG AR T AT N

WEN, A EREAES SRS AT E R H B A2 5 i/ i 3058 by R it
TR 2 H A& 5%

4. 4 |5 A E SR B RIS E D

2023 LK, BEEREMEMERES, QHrB S IREIEFE Y, —FREFFRRL TR
Rz, PR SREA KR . EBCRO 2GR R B IR R A R, ST H s R, —
TG BBORAR, FOoREERE, TR IRERA . TR @M MBGE, e tEyiR
BOwzeAt, EREMEBEINA, TR mBCRRR R, BEE, —FEAR AR5 L
JAR, BEMERAK. FERGGEE R MR, 2o TRaMERATER, Mim MTIEEEE R, h
FEIIPR A P A Z A

WA IN, ARG IR R, DR 7@ TP AL AT FRRAHIARCT, TR RR
FHEZ G, et RAEA s YRR BT, AREA g,

4.5 MEHAE SR SR
BEARR G PUORA TSR BIAEN 1. 0967 JT, AR IR A ERE Ky 0. 55%, 5T
P IR MEN 2 5 0. 89%.

4.6 REMAESFA ANBERE ST HETE LA
AT G A WP AR HIUESE 20 A TAE HEES A SIS T 200 A ST PH T
T-5, 000 JiTCHITETE -

§6 WAAEGWMT

5. 1 iREMIREEHE=HEHN
s BiH S T

1| B - -
Hrp, e - -

o B B [ A

e - -
] 5 WAL 2 5 % 1,126, 835, 714. 41 99. 86
Her: iz 1,126, 835, 714. 41 99. 86

B SRR SR - -




SEar ERAfE 2023 FEEE | BREERE

AR

SR SR

KNG Rl 5

Horpe KRl ) BN IR B Sl Bt
Iiz

BATAE O Es H & A1t 1, 545, 007. 12 0.14
HoAth 5% 7= 9.99 0. 00
&t 1, 128, 380, 731. 52 100. 00
5. 2 MEMRBAITV SRR ERTHE
5.2. 1 |EWRBEAT LS RABARERFLHE
E: ARSAREWARKRFFA RS
5. 2. 2 MEWRBIT USRI RERERERZAE
VE: AIES ARG WA R B ROE R,
5. 3 BIRIEA fuUrHE 5 E LB =1 E LB K /INHE R O B SR BA 4
5.3. 1 EHAREA RIE 5 EEF = 3E B K /INEEF BRI 42 B B B 40
T ARESARERKREFARE.
5. 4 MEWREMSF DI TRRHEFRBRAE
s 7% i Fh ARME o) d S T E L (%)
1 K 75 - -
2 Je47 S - -
3 SRR 574, 244, 078. 24 56. 03
o BURME SR 574, 244, 078. 24 56. 03
4 b fi 5 354, 721, 832. 88 34. 61
5 Al 5 3 2 - -
6 S - -
7 AIEEA CRIAZ #f5t) - -
8 BV A7 5 197, 869, 803. 29 19. 31
9 HAth - -
10 &t 1, 126, 835, 714. 41 109. 94

5.5 WEHIRIE A RMHE HEE T HHE A KM HEF R BT L2 SRR A

F5 | ot | Al BE GO | AR GO | SEEFEERE] 0
1 [092218001 | 22 K AKIE R 01| 2,300,000 230, 327, 860. 27 22.47
2 220407 | 22 KK 07 1,100,000 110, 040, 534. 25 10. 74
3 220306 | 22 jEHi 06 1,000,000 100, 935, 123. 29 9.85
4 163482 | 20 f£F 63 500,000, 51,061, 013. 70 4.98
5 188962 | 21 il 10 500,000, 50, 662, 410. 96 4.94

BT 11w




SEar ERAfE 2023 FEEE | BREERE

5. 6 MEWARIE A RMHE G HSF P 1#E AR/ HEF R RT 42 B SCRRER IR R
B2
T AT GAR T WA RRFAT B SRR SR -

5. T MEWIRIEA RIHE HHEESF#ELLHIR/DEFRETLAL RER B HH
T ARG HIRARRAT LRI

5. 8 MEHIRIL A RMME HES T 3B A R/ HEF R BT L2 BUER R B A
T AIEEAR AR I BOLERH -

5.9 MEHIRA R SR B 1 E R 5 F O Ui B

5.9. 1 A H BRI B 1 HBUR
AT G AR W E Uy T 55

5.9. 2 REHIRAE: BB B0 E 63 B Rke @ A48 25 B A
TE: ARH AR I U BB

5.9. 3 A H RM B B H M
AT G AR WITC E Uy T 55

5. 10 FEASIE ME

5.10. 1 AESHFHIE+BIESFHIRAT EAAHRT M EMITLRIAE, K
ER G HA—ENRBIATER. LHREE

o EERAT (R B B B T 2022 48 9 28 I ARAR IR 71 D77 (2022)50 5k il v,
T ARAT AR A7 R A A7 LE DA R AT — 7 S MUREAE A i LR 3
AR T TR 25 3 s = MV R B R DO S ) X T A el
SRLCICEE; i BB LS50 S B e B, IREA O, ok BEA AT K 450 7
Tt

P AT AR B2 B 2 T 2022 4 9 H 9 FIR thARRIE T 07 (2022) 41 S b il s,
T ARAT IR A B A ) 32 A 5 7 L i S B AL N, AREEAH G X LA AT
150 37t

AN R R AL SN B BT 2022 48 11 H 28 FYEHSGLE (2022) 20 SAbH v,

T A RURAT R A BR A R] CBUR R “ A7) A EIH BSOS, ARX5E 5 Bk i) 5 st

o8 I 111



SEar ERAfE 2023 FEEE | BREERE

B G AN — B AT G EH &, 3E RS ML B S, ERANCEICEEIE,
WIS, B 7L TS 349, 067. 43 JTAR M, XA FAELLTIEK 156. 5 T o AR M.
ISR ERA T HAT TIRAR T A H, DONIZE A FIT A =5 TSR 45,
T F 28 T AN 23 B R ARSI o FRAT D6 IR UE 5 R 45 58 P A AT P B 5 8 SR A
FEG VR R 2 B B I E
WA, ARESER AT GBI IERAES I R AT R BE #8013 SR A sl e A
i gl H AT — N SZ B ATFHE DT TS

hed

hut

5.10.2 BRER BN TR EERTEHES S FRAME N EIERERE
AR GAMEIIRAR AR -

5. 10. 3 FHALBE =1k
75 S FR &8/ OB

17 RIE S -
IS YSCIIE 5 77 B K -
RS ) -
YR S -
AT FR K 9.99
FoAth RESCER -
At -
it 9.99

5.10. 4 REHIRFFA HI4L T 7 BT ] 3% #4555 A 20
T ARG AR T WIRARFTFA T H B0 A 55

0 (N[ |O1 |k W ||+~

5.10. 5 #RE AR HI 148 B TR AP AFFEUUE 52 PR 0 O Ut BA
T AIEEAMR A WIRRFAT IS

5. 10. 6 BB ST PHE K FAb ST R # 7
IO R, A2 f i e %

§6 FFRR S A BT
BT A
15 B A3 4 1 AU A5 934, 562, 544. 23
15 HA A (] 5 4 e HR D 7 0 1, 270. 79
ek R U3 R 3 G R T [ 473 AT 651. 40

T Y1300 ) B < 7 20 AR SR A (73 AR
UL =T D




SEar ERAfE 2023 FEEE | BREERE

R AR S B | 934, 563, 163. 62

§T HEEHANBHEFREBRREEEH R

7.1 REEEAGHEERSHIRIEL
T

7.2 ZE&EHENZRBEARERRAR S 5 HAH

L
§8 B R E RN HMEERFR

8. 1 IEHIN BB REFHESHFELAIAIEGET 205891550

" 5 BN 2 S M0 AL 15 WEHREFFE RS EN
iy S
- i £
I L e | mE | L, | B
W e | mmmd | o | g | EEOE | O
: OB (X i i G b
Al .

i
Bl 1 2023/01/01_934, 478, 396. 56 - —1934, 478, 396. 56 99. 99
&3] -2023/03/31
A
A

FE iR XU

AARE A, AT IR — R N R e Gt 20% 0. i e A a
NEFER LI Rl ,  FTRE S| A B el o 5 A EAUE el T A B g R 8 B, A7 AE—
SE AIEN IR RS A MEx EUAUE 8] TTT 2 AT e AR OB, W REAEAE A B IR X, L 5
AN AU IE AL o JE G20 B 20 AT RE HH IR ELAURE [l 175 U REAT 78 7 v 4 R iRt sh 1tk
R, (H 23 G BB UL [ Ol A AR IO, R T S P i < BRRE AT A R T i B 5
TGRS SAT AR RS, AR [ ) 32 < A3 B0 A5 N A T RE A PELREL 91 P 3 < 58 7 AR B vl A )
SR BEFE T ERARI . NSRS, R S e 0B LB R I A SR aR A AR
Tz P AT G, T - BUAE LB ] i A 3 < B R IE BN A TAE HAIR T 5, 000 /57, 4
BT RET Im s e T 0, SR G & IF el AL R S S RS

8. 2 LR E R M ERER
o

§9 #AE XM ER

9.1 &EBMHEZF
(1) o R WS 2 v T 22 B A 5 2 B IE S5 15 R i 4 B4R VR W 1) S0

o100 4E 11 50



SEar ERAfE 2023 FEEE | BREERE

(2) “FEImA R R R SR e B TH
(3) P B AL i IS R A e A T
(4) A

(5) FgE BN B B A = S AL

<o

9. 2 I R
HAEFN ., FAE MERT

9.3 HEFHFR

(D) BRE BNV ] S P A ], Hn 4% TAS SR L B

(2) HBBEENAMERWARER, EAARGERNFLESEHRGRAR, % RS
Hii%: 4008004800 (% Kikikh)

FRESHEEARAF
202344 A 21 H

1100 3t 11



	§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国债期货交易情况说明
	5.10 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


