HE T RIERNERFHIEFREES
2023 £ 2 EFHE

2023 &£ 6 A 30 H

REEHEAN: HETKESEHEAGRAF
EEREN: PERVBITROERAF
WEXBHE: 202347 H 21 H



HEE T OS5 2023 58 2 TR

§1 BERR

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

FEIE N EARARIT B A IR A FREARESFME, 2023477 20 HEZ A
A P AR HERIIANR B A SRS SF AR, REERNEAFAERBICE . RS
IR B H OB .

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A
2 SAINEEE SR TR

AR I 55 BORER 2 U

AWEHIE 2023 44 A 1 Hig% 6 A 30 Hik.

§ 2 &AM

IR

A T KR 7

K
K

EXME

003680

B R (BN

ARG

B A FAENH

2017 %3 A 24 H

5 7 YA T B A AL A

110, 140, 302. 20 17

BB H AR

N A B F ] KUK R R, oK R S L A
FEAEI BB IR, 05 SEELR G B A A e
fE.

BE

AN

AFE G LR T B BRI TN 7 1, A
ST TR A, 3 i SRIRR AR 1Y) 32 3h 50 B B
S, B i e KIS B EANE 615 Sl
TREFRBIE LG, SRR E WIS
AIIRE BRI E5H,  FFARYE ISR T3 AR ST A
LR B A R R T, &S S GOl S
SRR, FIREE R S R . B BRRTT
T, RIS SEmS . et 5 2 Sems . Rl 4 =] £t
PR AENG . A FRIEEERNE . B SCRAIE SR 0T 0%
eIk NESLE L NES LT i e LN e S di
[, AJEGREC “H LR M AN E” MES
skms, &SRR, RS R3RARE
71, FEETUH

b £ H B i

HPR 2 A W FE B 35 2R X 90%+ Y4 300 FEEk 35 %
X 5%+{E AR FREIA 25 2 X 5%

DRSS 2 AR

ARG G, B TR BT AR

%20 3k 123




HEE T OS5 2023 58 2 TR

Rt Al SRS AT At v T B T Ak 4, R
TR R G AR S I & . A IR S8 O 4
WTEBILZF T, bR T 2RI NIHESR vt
SR T 7 Bl KU 55— AR R 2 4k, ATk 4

R T W Y2 IR 7 T 3 IR, S5 R oA 8 XS

REBHA Al JC K I 4 B BT PR A F]

BEEFEEN LAV ARAT A A PR A 7]

INER e SAIE ALk A TR R[5 A HEETCRIEE R C
TIE o F I LA 5 AR 003680 003723

35 HAAK I8 7 e B4 4 B B 2,420, 127. 44 4y 107, 720, 174. 76 7

3.1 XEM&HE

§ 3 EEMF IR SHERI

s NRoc

S b j‘%ﬁﬁﬂ (2023 %4)% 1 El—zoz?i&:es H 30 EI‘),
A TR EE 7 A T K E R R C

L AR M Bl s 18, 067. 43 749, 073. 41
2. A A 40, 315. 18 1,714, 997. 75
3. IR 3515 & A A A R 0. 0162 0. 0154
4. AR HE T e 2,874, 010. 87 125, 448, 418. 38
5. JAR JE A A 18 1. 1875 1. 1646

e 1o AW SR R R S A IR BN . BBt

FHBRA SR TG I RAT, AR A C s I as in b A 2 se i AR sl it -
2+ FridE e SR b AR NNWEEL 52 G I A (Biltn,  THBGRIE & H

Tl B, S, TR AN PRI RS AT EAR T A S T

HAteN ORE 2 sepirE A2z i)

3.2 B ERI
3. 2. 1 BE&MHFIHEN KR R E S F LS R R R R TR
3 T R XE 55 A
N&{= R &%
R EERKE | gtk
BrEr FREEKERO TR 2 R b OEE) @—®
FREZE® | HIREREG
HEZD
TE=4H 1. 38% 0. 10% 0. 89% 0. 09% 0. 49% 0.01%
TEANNH 3. 52% 0. 09% 2. 17% 0. 10% 1. 35% -0.01%
TE—F -2. 03% 0. 16% 2. 38% 0. 12% —4. 41% 0. 04%

%3l k123



HEIETCMEERTR 2023 £E5 2

AR

o =4 14.51% 0. 38% 8.51% 0. 13% 6. 00% 0. 25%
P T 32. 21% 0. 47% 21.01% 0. 11% 11. 20% 0. 36%
H & AR
18. 75% 0. 44% 26. 77% 0. 10% -8. 02% 0. 34%
R R A
S T K E 5 C
NZ53s 5083
‘ HHEIEKE | Gtk ‘ -
B [ EEK RO o ‘ HE 28 A OE6E) @—@
WHEZEQ | HERERG ‘
HEZD®
HE=AH 1. 37% 0. 10% 0. 89% 0. 09% 0. 48% 0.01%
FEANNMH 3. 46% 0. 09% 2. 17% 0. 10% 1. 29% -0.01%
k4 -2.27% 0. 16% 2. 38% 0. 12% ~4. 65% 0. 04%
U e o 13.32% 0. 38% 8.51% 0. 13% 4. 81% 0. 25%
R R 29. 79% 0. 47% 21.01% 0.11% 8. 78% 0. 36%
H 3 4 A TR
16. 46% 0. 44% 26. 77% 0. 10% -10. 31% 0. 34%
R4

3. 2.2 HES A RAEMURES RTHPEE KRR K H 5 R SRR R

R R

TR AR G AR VA E ISR R

R 5 [E1 S 201 PL B AR U 2 RV P S RE 585 EL

28
24

00%
00%
20
16
12

00%
00%
00%
8. 00%
4. 00%
0. 00%
00%
00%

00%

,,.«,//

"/"'

“rij“

a’ﬁﬂﬁw

l*‘%% M

A W

f | l‘ﬂW"\j“MHW

g
W#Mkﬂzqyﬂm
o
M,Jf gl

M

2017-03-24
2017—07—22

2017—11—19

2018-03-19
2018-07-17

2018-11-14
2019-03-14

[e =]
?
o
?
(=]
o
(=]
[ ]

2020-07-06

2019-11-09
2020-11-03

2021-03-03
2021-07-01
2021-10-29

2022-02-26
2022-06-26
2022-10-24

— AT ANEGFARZ T FE

ﬁ§ 2019-07-12

wE —

AR ANEESAR A S E|

2023-02-21

2023-06-30



HEE T OS5 2023 58 2 TR

BT AR (51257 C B 1T AHE IR 5 B HAL 45 EE AR A U 25 SRV P S2 FE AN L B

28. 00%
24. 00% A P r,/“‘f ]
20. 00% . h// i
16. 00% A ﬂ'f\n \k\/_/f
12. 00% M/,f""‘// L I'I e
8. 00% o /I WH'N
4. 00% i Hm‘ W\«J
0. 00% |
-4, 00% \'MMK\ MMW
-8. 00% M
v
~12. 00%
& 8 2T 2 D ¥ ¥ ¢ g 8 8 8 8 5 &8 8 &8 3 5 8
$ 5 - 85 -85 - 385 << 852 8 8 ¢ g 3
— i ERAMERFCR I EIEKE —ﬂilﬂﬁiiﬂ§1ﬁ%8?i‘l‘ﬂtiﬁiﬁ?&lﬁ[ﬁﬁ|
§ 4 BHEARE
4.1 &2 (REELELB/NH) R\
we | wms EZ—‘%’%E‘J%%&%E&E\E@ = N4 B
FIRBEH | BEERE | FR
W AT R AN AR A 55 2 =) % s FH R 4 %
g, WM, PrESEHARA
R R AR SRR R
B R AT KRR I H &
i, 2017 SN TGRS B R
A, WAEEETTRESEHARA
Jtaty| 2021 4 2 B BTN B TR T KIE RS
Eapaic I 425 23 - I3 4F 39 A HE I Ui RO TR R B R 4
e TR s I S R o, 1E
HEPWNEESYE e i thIe s g o
ST RKIEE R BRI 4
ERWWN Y GRS e o
T RIS T T Aee . B
ORI IR Mgk 4. HE 7o R
F AU R T R SIS 2T,
TG ISR S E AR AR 4
TCRHE 8 AT PR w] it 77 i 2
K202 4 6 H 6 R EELT, 2022 0N TR
FHE S sn ¥ - 1 (SEHARAR, AR =
. FULH, HELH, BRI
PN PE S e it s o S L S DTN
&M AR B 4. ARl 7o R
o571 4k 12




HEE T OS5 2023 58 2 TR

et MR e, FiET R el
e, T EFAG R
RUEZF I & . T KIS =4
SEWIFR G IEZ R B 3 . R TT
KIEZRE GRS IR R RS R ESS
M,

4. 1. 1 BARSRAER B 3= B E RIS R A B S 2 5 F R A T 0L
AAR S TE L3R AT L

4. 2 BE ARG A A E S FREM T H 03 A

FEARMRE N, ARSEHN BN T PN EIEF R R R eE) A I
AN AL eI e A AHARAR SR AUE , JFARE WS B 5r. BUSE 1.
BUE T2 R B S G 5877, NI A AR A it AR N, FEeRitE
BT H REMIE A FRE, BAMEREERA AR RN,

4.3 PR GEF B

4. 3. 1 AP 5 ERHATIENR

ARG, FE G PR PR S I I 2 ] PO BRI B G T A P A8 B MG, FE4%
B IE P A TR AR A S, AT SHIBEIITHEI R, KR4S R AT 5
TH.
4.3.2 RER BT RHIE T

AN, REBAESEREZAITN.

4. 4 HE N E SR T KB NIZES T
2023 £ “FEHTF IR BE T O, EREFHERENSE, HEBCK EEZ U

KIEFAVERQF N E, FFRBOVEF G M & s EGR . Ash—Jrim, —Z AT EiE)
VER RT3, FWAR TS R FIAR, B FRRATIR N R AT TR R e
A ZAMMLE M, JshPER) SERB IR T BARAT 1) 58 e KRBl R 00, Ae e A e L 1At sh
PN BITR i an i) M ATIRAL 7L WM, AR SR RSN, IFAE 6 A E SN

S AN R AR BRAT P AR A T RS, B T T RS o [P 10 39 FE foguiic
R BRI ENR S, — B AT 2. 60%1/KF. {5RMTE, 5 HH R LARTE A
ZRES: 3 HUCRIK MTE%, 5 ARRLE, BEEEMAZE T EZR AT, FHMES

WRGES



HEE T OS5 2023 58 2 TR

B iisn i, —ZFEREE TR G, S BOR, P4k bL AT AR SC AR AL
4f, {56 At S RBeR i &, UWRSEBE S = R mim, WiiafigR, S
AR IR HSET REIEA TR BB R .

ARFE AR FE P I R GUEEAT T 5L, RGN T A i A R GG E, DR T
T, EEDLAT HSREIR AN FANORBCE N T, 28 T Hiei et 22 K1 1 T FEAT AT A R AR R
ffr b3k, PRI T B .

4.5 |EMNEES R SREN

T AR IR A TE KON ER (% A BOFE G GRS (0 1. 1875 78, I 1 4 0 0% (A1
Ky 1. 38 B2 AR WK T KR (% © HUBEG M (v 1. 1646 78, ARSI 4
BB 1. 3T%, ISR B 28 2y 0. 89%.

4. 6 MEMARSTFAE NBRES R EBE R T
AARE N, AIESAFEIES: — AT H RS MEEa ABE AN 0 Nsi#F I &5
FERT LTI eI

§5 BHmAAME
5. 1 REMREEH=HEEMN
e i S GE) 5%@%§5mwm
1| B e 7,187, 363. 48 5. 59
Horpe RS 7,187, 363. 48 5. 59
R - -
3| BhE AT 109, 142, 752. 43 84. 87
Hrpe fiigz 109, 142, 752. 43 84. 87
AR ESRTliE s - -
4| REEE% - -
S AT A SR - -
6 | ENRELRHT ™ 10, 001, 122. 97 7.78
o SEMW R 1 S N IR S 4 Bt - -
ﬁ
BT ARG BT 2,249, 081. 12 1.75
Hopth g 16, 622. 37 0.01
&t 128, 596, 942. 37 100. 00

5. 2 MEWIRBATW A REOBERFAHS
5. 2. 1 |{EFHIREAT L REE AR ER R A S

%ok 12



HEE T OS5 2023 58 2 TR

(v

RIES|

~RME G

RS R FEIRER
% (%)

P N4

KA

il & b

6, 342, 577. 48

Ol O |m | =

). BAT. BROKE PR
Rl

S|4

R EE

ALEIE . A REATEENL

EXR IRV

el B==N N>l ReslNes!

5 RARR . BAEAE B R RSS
N4

844, 786. 00

Bt 4

L4

AL G AN 55 Ak 55

BHEWT FURIBAR R 5k

K FREEAN > L0 B

JE R SS A EA oAb R 550l

#E

PAFH2 T AE

e ARE AR R

NI "o |TT|Io |2 =01

Gt

it

7,187, 363. 48

5. 2. 2 B RIREAT W R B BOE R BRI R A&
I A AR IR RS W ROE IR

5. 3 BRI St b G B 1B LU RN BB B B B 4
5. 3. 1 WA FARIG A UM E o T 7= (B A5 R/ N HE P R BT+ 42 BB 3 R B 4

e | mErm | mEen | segp | 2R | GRSETHELE
(7o) %)
1 002371 B | gLt 3, 100 984, 715. 00 0.77
2 603019 RS 15,900, 809, 310. 00 0.63
3 300308 Sl EREA 5, 100 751, 995. 00 0.59
4 600584 KR 19, 900 620, 283. 00 0.48
5 688120 s R 2,310  582,235.50 0. 45
6 688072 R 1,294/ 551, 205. 18 0.43
7 688256 FERL 2,400 451, 200. 00 0.35
8 688041 HOLE R 5,860, 400, 062. 20 0.31
9 300036 8 B A 16,600, 393, 586. 00 0.31




HEE T OS5 2023 58 2 TR

|10 | 300502 | sk | 5,3200 361, 600. 40| 0.28
5. 4 MEBIREMF MM KM FRELAE
P i 5 i il ARME GO o B A T B B (%)
1 HE XK 5197 6,724, 018. 14 5.24
2 JAT YR - -
3 SRl 10, 095, 131. 15 7.87
Horp: BURMES R 10, 095, 131. 15 7.87
4 R ADie 20, 331, 695. 35 15. 84
5 Al 5 S bt 5 - -
6 Hh O A 71,991, 907. 79 56. 10
7 AR (AT AZ #af5i) - -
8 [F) A7 B - -
9 HAth - -
10 it 109, 142, 752. 43 85. 05

5. 5 WA FARIL A SOHME b 2 B 7= 15E Hi ] K/ N B BT 48 5 3R A 4

e | G | fisa ($E 6B | ARME Go) | HEEESREE] (%)
17 A% &
1 101758010 e 100, 000 10, 377, 590. 16 8.09
MTNO02
22 BEE s
2 102281502 N 100, 000 10, 357, 550. 68 8.07
MTNO03
PRBCIK:
3 102380638 ke 100, 000 10, 336, 344. 26 8. 05
MTN004
929 Ak
4 102280125 R 100, 000 10, 301, 048. 22 8.03
MTNOO1
16 S
5 101656030 DAL 100, 000 10, 295, 657. 53 8.02
MTN004

5. 6 1R & HIRIEA RME 5 E ST 5E B KN R R4 B SCRAES BOR

k]

AT AR IR ARFFA B SR SR

5. T R FAIRIZ A M i BeE B 7= 15E H ) K/ HE R BB 42 Bt G RS B A

ARGAREWIRARFFA L&) -

5. 8 & FARIZ A SOMHE o B B 715 E LU /N HE R BT FLAS BUIE 3% 35 B 40

ARSI AR AR R A AU

5. 9 A FAARAH EHH 19 B AU B3 5 18 O i B

5.9. 1 A B AT Bt R B BUR



HEE T OS5 2023 58 2 TR

ARSI AR S N R [ e B

5. 9. 2 R &E WIRAH: S8 B9 H G Stk o AR 28 B A
AT AR FIACR B E BT L

5.9. 3 A ER AT R ZE LU
AR HE A AR W P SRR E AR 1R

5. 10 EHAMEIE

5.10. 1 AE BRI TR IEFH AT ERRPRE HIAKRER DLRFEE, K
EAR EmE HA—FEAZBATHER . LKHER

AN, A G HEN AR G S B R AR DG FE R, A RS R AT E AR A I
BT, BRRARE P A I HRE AN 22 =] i BE A RLE -

5.10. 2 ZEHFHME+ L2 BMER BB HES A FME NS EREE
AR S A AR < PR IR A4 BB O < B TR A BB

5.10. 3 HABTE =14 %

5 EA i & (o)

17 R UE 4 6, 696. 03
EYSCIE 27 B K -
AT ) -
RS IS, -
AL ER K 9, 926. 34
FoAh SR -
ot -
&t 16, 622. 37

5. 10. 4 5 HIRFEA B0 4L T He Y i T Fe e £t 27 A 40
AT G AR IR ARFFA AT B n] 5 557

3
d

O | N (O[O | |W (DN |

5. 10. 5 3R HIARHT 148 B R A AEFE LI 52 PR 0 O BA
AT G AR IR HT 144 B S AR AMF ARSI SZ BR T Dt -

5. 10. 6 BB G M A SO R E 4

B BRI, BB AR 8 0 A & T 8] W] A AR R

§ 6 TFHAEEHHRF)

2100 3 127



HEE T OS5 2023 58 2 TR

AL
i H 3 T R XGE T A i T R EE SR C
15 B HA )3 4 A0 AL A5 2,447, 258. 65 106, 410, 374. 29
R 33 () 5L 4 5 FR 40 40 230, 587. 69 28, 126, 183. 92
ek - 2 75 A ) S5 4 LR (B 47> 5 257, 718. 90 26, 816, 383. 45

5 HA 1R FE S 3R 0 A s 4 (A ik
/DL “=7 SEA))
i I R I 4 40 A0 A0 2,420, 127. 44 107, 720, 174. 76

T ARSI RS L. FHNAR A, 8 a4 A0 e et AR 80

§7 H&BENZHEARERELESHEN

7.1 BR&EENFHEE SN HER
AR IR S BRI AT GO B, HARE A R a8 B R 2 S AOR R AR
Zl

1.2 BR&EBNEHBERRERRARERES 5 WA
At I R e BCRIZ FIE A B R A

§8 HMBHE R KNI MEERFR

8. 1 AN BE—BRERFAES M LA R EGET 20%H1F 5L

R 1 P9 A 2 e O A Ak AR e AR R 4
& I\
e e
" LA ‘
o2 S HIA] i 1y Iz ] 5 H
] = - /\»ﬁ
g FE|RBEEE | e g | TN %
7l it 20%8
) TR] X [A]
2023 4F 4
A1HZ
1 79, 274, 200. 66 0. 00 0. 00|79, 274, 200. 66 71. 9757
2023 4F 6
il A 30 H
] 2023 4F 4
A1HAZE
2 26, 424, 733. 55 0. 00 0. 00|26, 424, 733. 55 23.9919
2023 4 6
A 30 H
P AT R
ARIE 4 T AR 2 1 P L TR B — R 5 B S 4 A L 13 B R 2 R Q0% T, AL A HE A
O SREUE I, B TR KA 6 5 UL, B2 S Bh i R A P A R . Acst
Gl N BV B 1 TR DR B — S R S A AR rh SRS R S R . KA ] K
o L B 14 {1038 3 R S A JXURG

% 1100 3t 1270



HEE T OS5 2023 58 2 TR

8. 2 MBEE RRH KM EERFS
e

§9 BREAXHHEZF

9. 1 FEXMHHEX
1o PENE R 2R TAREA I SRR
2. AEEGIEEF;

v AR E L

A AR S A FE R RE A I8 R A % TN

w

9. 2 I R
Db 4% 75 SCPE A7 CT- 35 4 A 3 N 4 A A A3 T -

9.3 &I HR
B A HAT N TTE 70 I 18] B35 4 5 B0 R S FE48 A0 702 390 7 I s 4 30 255 )

HRTRESEHFRAF
202347 A 21 H

o120 312

=



	§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

	§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


