1
i
Y

2023 FE3H 1 2

=5

202343 A 31 H

BEEAATHIEFSREE

ER &

EEEEN: PRESTEERAH
EETEEN: HRBITROERAF
WEIXHHR: 202344 A 22 H



SR LR f 2023 RS 1 AR

§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

FEFEE NIRRT A IR AR RIEA T &G FRHE, T 2023 4 04 F 21 HE& 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 M SO REIARRIL . STTE KUK, Bt e H 30 R A BT 4 ) A
e RS IR

AR I 55 BORER Z 1T

AW 2023 £ 01 H 01 Hi2= 03 A 31 Hik.

§2 E&7 MmN
B G TRRR S22 0 % R R it
R4 FRY 008694
S R (N BT
EeAREARH 2020 4£ 3 H 18 H
i R 3 4 40 B 0 523, 536, 448. 13 ¢
et 5w N 4 A PG s 1] DR R R R 452 e 3 A 11 2 Al
by JIRIRAF R S LR B A R [E14R
P g AR FE @I AT A AT RS TN A R A5 32

AT TSR G, EERBURIZ NS [FHIH
W R AR AR BT NS, AR SR A 1 X
x]RS AR A5 T JRUR: ) 2t b, SR ASZ 8 f i
AT A AR [ 7 WAl P % b, RS R U R S A 45
RHA.

AFe el RGN A& ZSWBCE SRS . KRB i E
i NS NI ST N o = $2
5, fEAHE BRI AL A MR T, RIS
T 37 F AR AR [l 4 3 b A i

b 45 bl A v FEZEEUE (1FRT) Rl

ARSI 35 REAE ARFEG NI IS, TS A TR XU = 1 T
Windk4, EMRTRAAES ., WEMIES,

AL UN Vg FE G AT PRA F

BEEHEA AR HRAT IR A IR A F]

TR R R SRR P22 U SRR it AP 2 Ju AT C| P2 e B A5 B

B RIEEAE A 008694 008695 008696

%20 k121



Pz SRR AR 2023 45 | ARG

| SRR TR BEEIOR TR |72, 991, 028. 91 4346, 815, 626. 83 £]403, 729, 792. 39
§3 FEM EIetrME S HERI
3.1 FEMETHERR
wAz: NRMc
B RS R=Y A WA (202341 H 1 H-202343 H 31 H)
%ﬁm%h%hA P u i E R C | PR uB R B
1. A 2B s 487, 802. 94 259, 179. 46 2,595, 491. 23
2. AHHFE 710, 017. 00 384, 732. 84 3, 875, 952. 95
3. IR £5) 35 4 47 A B 1 0. 0095 0. 0093 0. 0088
4. BRI & % 1l 78, 954, 389. 98 51, 088, 507. 02 433,216, 914. 69
5. ARG B E 1. 0817 1.0913 1. 0730
LA SEEI a e R S AR SN . e . HARKRON (RS A e Bz ) 10

B A 2 Bl PR AN FH R 12 2K B AR

A A3 s B i n_EA 2 Fe (B A2 2l I o

2. TR EE S\ GHR A BFEREA NS 52 & ST, T2 Sebrif et K2
TR y%r.
3.2 BERERI
3. 2. 1 B&p U ERHK % % 3L 15 R ML 458 LA E v A 25 2 ) E e
P u G E T A
Mk & b
HEEK R | LGt
Mrer  [EEKERO IR 2 R O—® @—®
HEZEQ | HEIRE RO
HEZD
ik =AH 0. 89% 0. 02% 0. 70% 0.01% 0. 19% 0.01%
xR H 0. 79% 0. 03% 1. 09% 0. 02% -0. 30% 0.01%
ok 1. 78% 0. 03% 2. 38% 0.01% -0. 60% 0. 02%
U o 8. 29% 0. 03% 7.62% 0.01% 0. 67% 0. 02%
HEE& A
8. 17% 0. 03% 7.80% 0.01% 0. 37% 0. 02%
R Z S
a2 r R C
HHEIEK R | Mk gitbicsE | gttt
e FREMKEO O-—® @Q—®
PEZED | #ENE RO | HEIREE

Fo3u 3 o121



Pz SRR AR 2023 45 | ARG

HEEZ®
HE=1MH 0. 85% 0. 02% 0. 70% 0.01% 0. 15% 0.01%
TFEANNH 0. 73% 0. 03% 1. 09% 0. 02% -0. 36% 0.01%
o4 1. 66% 0. 02% 2. 38% 0.01% -0. 72% 0.01%
HE=F - - - - = -
H 3 44 [A
9.01% 0. 05% 7. 20% 0.01% 1. 81% 0. 04%
GRS
P TR RE R B
N P~ N &5 58S
FEBK R | gk
B [ EEKEO - o T 28 OE6©) @—@
WMHEZEQ | HREEERE -
HEZ®
HE=1MH 0. 82% 0. 02% 0. 70% 0.01% 0. 12% 0.01%
JU AN | 0. 65% 0. 03% 1.09% 0. 02% —0. 44% 0.01%
o4 1. 50% 0. 02% 2. 38% 0.01% -0. 88% 0.01%
U e 7. 43% 0. 03% 7. 62% 0.01% -0. 19% 0. 02%
H 45 A
7. 30% 0. 03% 7. 80% 0.01% —0. 50% 0. 02%

AR A

E: 1 CHRMA “BEEEFAEMERS” 202045 H 156 HE 2023 403 H 31 H
2. FUEARAERIER, CFMEIE 2020 4E 5 H 15 HE WG T8 A0 =48

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i

REBZ IR



f1 2023 4£55 1 TR

12 e

i

A ST A ABXE A B 15 T Y -1 S 5 TR A Mle S5 FC 48 B SR N BR SR e 55 S S A HOE)

8.10%
7. 20%
6. 30%
5. 40%
4. 50%
3. 60%
2. 70%
1.80%

LE-E0-€20¢

9Z-10-£202

b62-L1-2Z02

20-01-2Z02

50-80-2ZZ02

80-90-£202

LL-¥0-2202

(A AV A AN

9l-zl-1202

6L-01-1Z02

£2-80-1202

SZ-90-1Z02

8Z-¥0-1LZ02

L0-£0-1202

Z0-10-1z02

50-L1-0Z02

80-60-0Z02

Z1-10-0Z02

§1-50-0Z02

gL-£0-0Z02

|— FRag@EEa it EEkE — TRAgREm BTl St e k%]

- SO A AR XE THHC B 15 T Y -1 S 5 TR A Mle S5 FC A58 B SR N B SR B 55 S S v HOE)

9. 00%
8. 00%
7.00%
6. 00%
5. 00%
4. 00%
3.00%
2. 00%
1. 00%

LE-E0-€20¢

0E-L0-€Z02

90-Z1-2202

Zl-01-2Zz02

8L-80-ZZ02

¥Z-90-2202

0E-¥0-2ZZ02

90-£0-2202

0L-l0-gz0z

9l-L1-1202

£2-60-1202

6Z-£0-1202

¥0-90-120Z

0L-¥0-LZ0Z

¥1-20-1202

LZ-Z1-0202

£2-01-0Z02

20-60-0Z02

60-20-0202

§1-50-0Z02

|— Fag@EEcRit 2 ElKkE — TRABRERCRITI SR e k%]




SR LR f 2023 RS 1 AR

A SO A AR XE TR 2105 T8 Y -1 S 5 TR A Mle S5y B A58 B SR N B SR e 55 S S A U E)

8.10%

6. 30% /:::;‘:/

5. 40% s

4.50% [

3. 60% /

_/J’/_,.-""J
2.70% _////
. o
1. B0% S
—
0. 90% o
AT

0. 00% {Ka oo
oo Ly L | o Ly [ | — o Ly o4 o O (o] — o 23] [ | =23 0 —
- - — (=] o (=] o [} (o} od — - - ~— o (=] (=] od (o] o
H &H £ L T I L 4 b bH L & 4 & 5 L L L oLy
(=] [==] (== (=) — (== (=] (== (=) (=] -— — [==] (=) (=] (=) -— — (=] (=)
L& L L L L r 1 1 r 1T 1 1+ 1 L X L & L L4
o o4 o o4 [ ] o o4 o [} o4 [} o o4 [} o [} o o4 [ ] [}
(=] (=] (== (=) (=] (=) (=] (=) (=) (=] (=) (=] (=] (=) (=] (=) (== (=] (=] (=)
o4 o4 o o4 o o o o o4 o o o4 o4 o4 o4 o o o o o4

|—FRag@EReRit P ERKE — TRABBERER N AR ENEE
e 1. AREEAFT 2020 45 03 H 18 HAER:

2. BULREIR, ARSORENES, @SSR S~ & L& &
3. AFES C KM 2020 4F 05 A 15 HIFUEE 141,

05 A 15 HIFLE.

3. 3 HAh3sHz
e AREEG AR AN T HABTERR

EESHSF

FITABL L C SRR AUE S I 2020 4

§4 BHARE

4.1 RELE (RESEENA)

B

DN R e SO | N T R s o 2
FAE. MRS RS E AR
o) [ eI RS AE S 51 [ e W s A AT
MRS, 2019 4F£ 6 AN TF%
BEEERARAR, YR ER T
OB . ILHAT T2 B Al 5 5
T RNEF R I 4. Lo B i
FRNEHR R R L PR EEAf 7
T e S A 7 S VT Vi=8 i A ) K7
I RERUEFF R TS P2 Fh
A MR SRR T i G P B Al
i AR B R a . PR B RPAif
G AR R AL PR AR T

oz | s (EAFE L (93 S 2 BR[| 2 Al
a TEEN | BEAm | FR
TR
R
el e N P
s
4 AT
o612



SR LR f 2023 RS 1 AR

AL R AR IEF R 3 & 7
% ICEE 120 RIRENFA A FhiF BLUIE
RIS T RoTEE AR AR
I S G A
e 1. XMEEREEEESE, B ERHHY NEEEFRAENH, “BEH RE L Rk
SERARIRES ) )R AR R G 1, “AEIRE 7 A “ BRI 23 4R iR 4 A =
SE R AT HEAT: AN 1 400

2+ AEZF AL SCEMATIE 2 GEZFAL AL R SR B INE) A SCILE -

3 AMEWIN, BefMIrT A N EHR, REIRE AR & R e OV E L.

4. 1. 1 BIRFAERSF R E BT RIS B 28 R &2 2 F 8 B R iF
e TG

4. 2 HEH ARG A FEEB/E - T EH KU

AN, AREEHNRET (PN RICNEREZF SR ER) S5 RIEHEM
T EEN S AAS IR SR G S R ME, AE MM EhRUS ST i JE N BEATIE AL  52
PR T ARG A J Al b, DR AR N SRR RN i AR, ARG R SE
M, BABEREOIA AL BT B8 MR A SR & REREM &
HEEFRPRE

1
P
()

4.3 AP G EIUHA

4. 3.1 ARG ERBATER
WA, AESEHATERPUT T GFERREESEH AT AT SH ERSE L) M
3 1A A8 AR e

4.3.2 REZHIT R TYH

REG T AR E W NAEIE R TS AT A

WEHIN, T RERHAEGS 555 AT 50 R B R 58 5 S B/ B BIL A8 Sy AR I
ZAEZF 2 H & 5%
4. 4 EHAN S HHH R RS E

2023 4F 1 =S, M BARG IR, BTSN RN fBsh A Frighn. firiam
EUEIES. EEGEEHRL EET, FEHGERBEETT, GHANZEEY . AERETERE
FLIRA 5 i A, ARG ASTH 5 58 G AR, R ASURIATAT B K-F-.

BT o3 121



Pz SRR AR 2023 45 | ARG

4.5 REPANES KSR

AR IR P 22 e BRI BT A S BUAHE 1. 0817 Jo, AR S RS AU EI K
0. 89%, Al ZT LU R HEN A5 %0 0. T0%; BEEAR & AR P22 s 5T C IS BlHiE
1. 0913 J&, AR IS SMHUHEI K ER N 0. 85%, RIS LIRS 2N 0. T0%; WEA
RS AP 2 U B E RS BUEE 1. 0730 Jo, ARG IRESMHEHER KRN 0. 82%,
[ Y & LU B HE IS 25 %2 9 0. 70%.

4.6 ME AR ESRE NBEREE ™= E & U

AFEGARE IR MBUESE 20 D TAF H G M AR AL T 200 A T

7+ 5,000 J3 T fE

5. 1 RERESH - HEHEMN

§5 RMFEAEWE

0

SORRE =R (IS

\

T H

e o)

3k 4 B R B4

(%)

R 558

Horp B2

HE R

[ 5 WALl A3

738, 833

Hrp. figp

738, 833

B SRS

A A ER e

R A AR R

B | =R

TN IR S 5

\

NN

N

L ST [ A 10 SN 3R A < ¢

HUT AR 54 1 i

64

,526.73

0.01

HAh 5

835

, 795. 63

0.11

it

739, 733

, 883. 67

100. 00

5. 2 MEHIRIAT WA RMBER R HE

5. 2. | REMRBATI A RPFARERRA G
i ARESAMIPRRIFABEE

5. 2. 2 MEHIREAT W REEBER R B ER R A S

T AREESANRGE WA KRB RIBRE.

12 71



Pz SRR AR 2023 45 | ARG

5. 3 JARAZ A SOUME o Ze e B 7= 19E LA R/ N e ) B S B B 4

5. 3. 1 REWRIELA OME 5 EE B =8 BN R RT 48 B BBt 9 4
T ARREEAREIRARFFA IS

5. 4 MEWIRZE BT MM R GFE R A S

5 fie 75 i A ARME o) b R B A L] (%)

1 X fii - -
2 PAT AR - -
3 SR 60, 805, 855. 09 10. 80

Hodp: BURME &R 30, 341, 293. 15 .39
4 kiR 11, 451, 247. 41 2.03
5 A Ml 6 A g %2 121, 206, 261. 91 21.52
6 Hh S 534, 803, 306. 49 94. 95
7 ARG ORI A2 #f57) - -
8 [) A7 R - -
9 HAth 10, 566, 890. 41 1.88
10 &t 738, 833, 561. 31 131.17

5. 5 MEFARIE A FRAME b 2S5 7™ 3H EL K/ HERR RO BT 45 B 8 R A 4

F5 | A i 5 44 R BE G | ARME o) | HEESEFFERE] (%
20
1 |102001257| 20 FHHIL 500,000 51, 660, 205. 48 9.17
MTNOO3
20 14
2 1102000857 s 500,000 51,476, 391. 78 9.14
MTNOO2
20 7
3 1102001816 s 400,000, 41,315, 572. 60 7.34
MINOO1
22 SLiAE T
4 |012282491 400,000, 40, 613, 479. 45 7.21
SCPO06
20 %
5 1102001375 T 300,000 30, 968, 664. 66 5. 50
MTNOO2

5. 6 W FHIRIE A RME 52 ST 3E HBI KM HEF R BT +48 B SCRRES U3
K
T AT GAIR T WA RIFAT B SCHFIE SR -

5. T WEHIRIE A SRME G E ST E LA RN R RT T4 572 & R85 B4
T ARSI EHIARRIAT TR

5. 8 MEBRIL A RYE ST 7 1#E B R/ NEEFF I AT L2 BUE BBt B 41
e AH AR WA KR LR

=



Pz SRR AR 2023 45 | ARG

5.9 MEHIRAR SR B I E MR 5 BB

5.9. 1 A3 H BT B B BUR
AT G AR T E Uy T 55

5.9. 2 MEFARATE S K B FA 52 1A B A
T ASFEEANR T WITCE U B85

5.9. 3 AW R B B H V-
AT G AR T E Uy T 55

5. 10 B A AW ME

5.10. 1 AEEHRH KB IEF K RT EE LR T BB EMITLRFE, K
EREmE HT—FEAZBATHER . LHRER

7 A S B B A HT T A4 IR ARAT BB O B T I LR A, B R T g ] E AT
FNZEIAFFETT. AT

5.10.2 ZER BN TR BEEREGEHES S FRAME N EIERERE
AR GAREIIRAR AR -

5. 10. 3 F AT =) Bk
BN &8/ OB

17 H RIS 576. 62
IS YSCIIE 5 775 B K -
IS ) -
YR S -
AL FR K 835, 219. 01
FAth RIS -
At -
it 835, 795. 63

5. 10. 4 IEWIRFFA B4 T H BOH K T R B i3 A 20
T ARIEEAR T WIARARIFAT T H B0 T 55 -

)
J

O || (O | ]|]W (DD |+

5.10. 5 HEHRET+ 4 B EFHFERBZIRIBFLF A
VE: RIS AR AR R,

5.10. 6 BFEA SR A FHERHALSCF IR I 2

o100 L1213



Pz SRR AR 2023 45 | ARG

2 I R WA 7S P T el | R = T - S Eb

§6 FAE & h B3]
e fy
5 PTG | PG | TR R
A C E
I SR o LA B 75,448,166.83  39,172,023.33 434,992, 218. 97

15 HH A 7] 5 4 s R D 7 40 2,307, 141.34] 21,389, 137. 36/ 244, 204, 138. 13
ek - 75 HA 4 e 3 4 e R [m] 473 0 4,764, 279. 26| 13, 745,533.86] 275, 466, 564. 71

T ST 1B 35 <Ak AR B A A (A7 BT
UL =T D

i I R I 4 4 A0 A 72,991, 028. 91

46, 815, 626. 83

403, 729, 792. 39

§T HREEBENCHEFRERELAEERF R

7.1 R&EEAFHAZESHHRNIER
E: .

7.2 B&EHENZRHERRERRFRE S5 WY
e TG

§8 B R EH R HMEERF R

8. 1 IREHIN B —BREFHESHF LA BB 20589155

.

8.2 MR E HUR MMM ERFR
o

§9 ZFEXFEZR

9.1 FEXMHER

(1) FEIE M 2 1 2 o b R 0 5 7 B RS 450 B ik i S AR A S

(2) P&
(3) P2 e BB IE [ 7 B SR $ e o
(4) FEEILP

R R BB A e e B (]
&

FEA M

(5) FegE BN S TR B A = TR

B O 3t 127



Pz SRR AR 2023 45 | ARG

9. 2 FFTHCHY
LR B AEFT

9.3 EF R

(1) B PIEELT R G SR A ], ] 4 A S S S B

(2) BREXAME FIHERER, TEARERSEEHNPLRESEHERAR, &/ W%
HiiE: 4008004800 (HKigifizh)

FPRESEHEFRAH
20234 4 H 22 H

§ 1270 3t 127



	§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


