REEFRAESHIEFRTRES

2023 £ 3

542

=R

2023 £ 12 A 31 H

BEEEEN: ZEESEEEFRAH
BEEEEN: PEBITROERAH
WEEHHE: 202441 H19H



RAGIEBNGIRIRA 2023 4256 4 ML

§1 HEERR

ARHE G  TEN P o T AR UE AR T A W R AN AE MR A 20 3% 3 PE R IR B KT8
FEXE LA R S TR A e B AR AN I B TAT

ARG MR AN h ERAT A A IR A RRAE R & & H O T 2024 45 1 A 18 HE M T A
(I 55 Fihs . EHE R R A GG FNE, RIEEZNEREERBICE. B ERRE
ORI -

B B NS LLWSAE Y B S 57 11 S5 A B E H J4 B 7, (AR HE & — s F R
HE AR GIEA R IR KR BTG AR, B & 7E 1 H B U8 PR S Bl AT 41 Rl 1S A i 4
(OEEE-SVLERTR

ARG I 5% R R 2 T

AR 2023 4510 A 1 Higz 12 A 31 Hik.

§2 EET ML

AL RIG W BERGIRIRE

R4 FAY 290006

LY (Wi L RTFF IR

HEeEREMH 2009 £ 4 A 22 H

i35 WK B & 0 AU A0 241, 858, 875. 22 43¢

Earid=Rin BT ESF RS R RS R B AR OIS T

JRATE N A S AL ST EEEC . S L0ARE AR B S A F
op A E 2 TR R MR o R RS P B BRI 2 T, SEBLE G
B IR ERF S K

Bewt s ARG R B BN (RSB ECEA “ H N i B R IESR
HZE G BB RME . T8 RIFRGUE BB FLIL sl 5wt Aoy
B3N FEHFTRATIL N A e AL W BEHFEEE K 4L
R 8 IIDE BT 2 3 ) 5 A T M P 1 B XU PR 2% T SR < 57 1Y

TSI K
b 257 A A TSR 300 1550 20 L
PG IAC e ARG ARG RIS, BT P 1R S A, LY

JRURS: RIS 25 v Tt 5 LB G R B T I 66 4 IR T IR S A AL 4 o
G AT REM AR IE — € BT KU, 38 SR BEAS K YIHEAE 1) S N ATHLR #5052
Ho

G ATIA SIS AT I
SR o AT F B A

§3 EEMFIetr A SFERI

8 20 3k 11




=5

WERERIR A 2023 4E55 4 FFREMRE

3.1 ERMFHER

FA

AT

B L

AR (2023 4510 H 1 H-2023 4 12 H 31 H)

1. AR 2 sl o

-34, 041, 693. 76

2. A A

-25, 493, 645. 8§

3. DT 2435 < AR S 1

-0. 0903

4 R B B 1HE

316, 309, 184. 96

5. WIAREE G0 BUTHE

1. 3078

M 1L prid e SHats AR

SO B A N R IE B 5 2 i IS L (i, R

H AL A] 3% . 2R BT 9. LS TR, TN G SERRI Rt K EAR T B A B
2. AL EE TR 2 S AR BN . Bl HAIRN (RS A e a2 shlkas) 1
AR o< o H 5 A8, AR Sy A 2 SEB i 2a i _EASIH A se B AR s il as
3.2 EEHERIN
3.2.1 ZEMBIFEM KR EKHSFEEL SIS FE AR R L
Mk G b g J
FEIEK R | E KR | gt
M B IR 2 bR O—6 @—@
® EZQ | HIEERG
HZ®
HE=4NH -6. 18% 0. 86% -5. 08% 0. 59% -1.10% 0. 27%
TEAAH -10. 07% 0. 87% ~7.69% 0. 64% -2. 38% 0. 23%
ok —5 -18. 36% 0. 83% -7.65% 0. 63% -10. 71% 0. 20%
TE=F 2. 20% 1. 24% -24. 14% 0. 84% 26. 34%, 0. 40%
TR HAE 75.97% 1. 39% 17. 73% 0.91% 58. 24% 0. 48%
H#E4& 5
98. 29% 1. 58% 47. 50% 1. 06% 50. 79% 0. 52%
R A
TE: ARGV SH IR 75%) R 300 F5H+25% - 1iE [E {7 5 H

3.2.2 HESSFAEMURES RHHMEM KRR LH 5 RIS LRl
AR



RAGIEBNGIRIRA 2023 4256 4 ML

e TE 3 35 P 2 SRS B TR M 1S S 55 R 0 e £ PR AR R SR M AR SR 5 B S 3 HUE)

270. 00%

240. 00%

210. 00%

180. 00% ‘

150. 00% # ﬁfﬁr\, I’ﬂ

120. 00% ﬂ‘ W

90. 00% & Mﬁ.

60. 00% /)M . SN

NW%ﬁmwﬁﬁkx%fNW w%”wf

0. 00% g
o o r~ -0 =+ o4 o~ L ) o (=] o~ oo L o (=) o g O —
o o4 (=) — o (=] (== -— o (=) — — o (== -— o o4 (=] — o
N T N
(=] (=] — (=] (=) (=) — (=] (=] (=] (=) — (=) (=] (=] — (=] (=) (=) —
#a & L I L 5 & 3 L L L L 5 I L L IoLo5 g
[=] — — — — — — — — — — — — — o~ o~ =] ] ] ]
[=] (=] (=] (=] o o (=] [=] [=] (=] o o o [=] [=] [=] (=] o o [=]
o (o} (o} (o] o o4 [} o o (o} o o4 o4 o o o (o} o o4 o
|—HEEERERSRITPENEE — FEREHERS RIS ENEE

W 1 BEEFEHEREESESERT 2009 4 4 H 22 HIEAXEM. AFE4EH2015E8 H7
HA AR S iR & T 4

2. REGWHRHAEGME: RESREEEST 1) 60%-95%5 51 T 5%, FEE 5™ 1 5%-40%4% 7
TR, ERB= LBGE. W= SCRHES (Ko, SIEEE HAE 1 4F LN BUG R AME T
& TPABE 5%, BUEA R TR E TSN 3%, B L FHEHRA R TR &S E M 20%).

§4 BEARE

4.1 RELE (RESLHE/NA) FHi

RIS IS BRI (%5 AL )
WE BT Trmam [ mEom | R B
oy
TN
L% 4 R, T S
Ty 2011 4 7 1 INZE (55 S B FEAT IR A 7
ol | FERIRR 5L 51 BEE 5. FEIL R AR
e . 26 [, 2019 4 8 HEAERE B
s R it R B & AU S 22
fic & VR & ZH, 2020 F 11 H 25 ARG B E
L% 4 AT I e 230,
e
s

E: 1 ULER IR AR 25 1 H .
2 EFF AL SCB GIEFR 2B ES . WF . SPE BN G RN 5B B
INED IR RIE -

o4 3k 11



RAGIEBNGIRIRA 2023 4256 4 ML

4.1. 1 BIARSERFE R EE I R R AN E S H FREEH K> R
AR A5 AR AR 0 G 20 TR T AR AL B3 Wt 7 TR 5 e R TR 1 L

4.2 EEANIRE Y A AESIE /B TE H U

AREHIN, ARGEHENRIERE QEFREEREER). (MIFTERIEFR R E e E
INED (BERFEREIERGHIEF R ARG R MEMARIEREME, RE WL
M B0, BUSE T, BUE Tk (0 R0 BRGNS P 2R g B0 AR 8 N AE P A% 4 il
WS Rt E 9B AR NSRRI, TR G i B A AR AT, AR

BB O A S A R .
4.3 N3 5 E I
4.3.1 NP G ERHATER

R GEFHRRESEH AR A TSR ERTFEL) (PEIERE A% (2011118 5) , 2
mAfE T (A TPRZSHIE) » EHT ARG MR, DU R E S s), Wi BTy
Bre WERF ZHPAT WA EFRGE BRI R IS0, WBETT. 8058, & &Mk
WA, KRBT ERAE By BN I ehn XURS: B B A DR T A8 5y 1 L EEAT S AT AS 2 IV A

KA P W FCRCR RS A F T E BB P 5 AT, e B RO ST AT A TR AL R
W FIEBBHR S, ARG ERP L o BEPIT, BRLHERATFAILE, 50

W TR SRR,
ARG, B 5 M 5N 2 0 R R AT G 5 At 5 2 AR AE R B4 i& AT N, A FAT
Gy i EEREAR AT 1 DL R U

4.3.2 RERGTAKERGH

AN T PERAR AR SR AL 5 Z B[R H A58 5y, P AR AR L AT RE 2 S04 24158 5 ANt
BRI H RIS . RGN, REeS 505 At set FH R AL S, KRB Hb
(AL AE 5y i AR SR 2 H SR %o, IR G HAh R % A8 S AT N

4. 4 MEHAZESHBR REAIZED

MIEARTRE, 2023 4F GDP _E47/CPT MT /MK IR, (HAEERKT - RIKE,
R T RS, RIERM BRRIE . RO R MIIZ T R 5 RS, T A K E e f
FE YR s H = o N e BRI R 14 IR A RURS: o s ™ 5 T, H ATHRE 55 3 558 5 GDP L
B D AEEEUR T RS B K TR, BT R R B O 2 %, RRAEEH L E

% 500 % 11T



RAGIEBNGIRIRA 2023 4256 4 ML

DA B ANHJ7H, E—%8 M\ 1987 4F 2500 /52 2003 A1) 1600 J3#rAE JLECE N ERIHZ 51
IR [ N —ELAE 1600 J5-1900 JflEA, it 2003 fE 2 Ja AR NREEANE B FEREH
SR LB M BOE R T, SR R EBUGT IR B BB CBUR SR . hEMEE, 1
2005 FAZFEHORAT B4 WA 12-14 BT EXMEE, &

FERIYE 300TTM {8 &% T 11 1%,
RAEIUT 8 %5 TTM,  FHoAth ek 1) 3 AN Ak 47 B 2 JEC 356

ZEUl, ETBIRKNAMAE, R~/ NO%EA

PSR EE 2R N B BRI I TR D22 2%, RO ARRAIRT R PO b, BRATEL 2% B2 2555 B e

FEAEMIBE 2RI N, SN 1 B B AR 5K K R B K SR B L B

4.5 MEHAEESHRLGRIR
BEAMRE HARAIE SO FIFE N 1. 3078 Jo; ARG HFE &0 B E I KR N -6. 18%, k5t
Eb 8 AL 5 2 N -5. 08%.

4.6 MEMAESRE ANBEE ST EHE i Y

¥

5.1 MEMREEH~HEHR

§5 WHAGSHRE

i H

e (o)

AR B EE B (%)

B $5% 5%

286, 087, 114. 90

90. 11

Hrpe JRE

286, 087, 114. 90

90. 11

e

IF1 5 WALl A5 R

Hrp. figz

B SRR SR

A Er e

B RAT A R

KN IR Gl B

Horbre KSR 1 SR NGR AR

}_LLA

il B

AT & AT &A1t

21,197, 387. 10

6. 68

o B

10, 195, 050. 01

3.21

it

317,479, 552. 01

100. 00

5.2 WEHIRZEITIL T RIVEE

5.2.1 MEWREATIL D RKTARER

BHE

BHE

(e

&S|

~feiE Go)

HEE B EE
Bl (%)

% 60 3t 11

p=i|




RAGIEBNGIRIRA 2023 4256 4 ML

RSN O N

KA

il gl

241, 953, 940.

76.

OO |m | =

B JAT ) R S K A 7 M
\

I,

R Z &

ALl A AEAEREOY

A R ROl

5 R AR REAR RS

9, 670, 000.

SR

Bt el

LA 55 M 551k

22,499, 200. 00 1.

BHERT A AR 55k

3, 556, 974. 20 1.

TKF . IR FE i i B

FE R MRS BB AR AR 55

E

2,499, 500. 00 0.

DA TAE

e RE RS

5, 907, 500. 00 1.

i imlo|Tv|lo|lZz2|=2|I0 "R |H9YIH|lTm|©|T|T™

=
gia

it

286, 087, 114. 90 90.

5.2.2 MEMREAT L R HERER BB FRRAE
5 AR AR SR AT VP R 52

5.3 JIRIZA SRMME b & T 13E EL I K/ M HEFR I B R
5.3. 1 MEMRIEA NE S EE T 5E HL B/ NERFF R AT+ 28 B B 4

gL

FFa | BREAR BEAR ([ HE B | AE O |HEESTEEHEE] (9
1 600519 PVl e 18, 200 31, 413, 200. 00 9.93
2 600993 =Y )A 1, 000, 000 24, 180, 000. 00 7.64
3 002027 PAWAN LI 3, 560, 000 22, 499, 200. 00 7.11
4 000858 TR W 160, 000 22, 449, 600. 00 7.10
5 600426 e ET 700, 000 19, 313, 000. 00 6. 11
6 600740 tivafELL 3, 600, 000 18, 144, 000. 00 5. 74
7 000792 LRy 1, 057, 000 16, 859, 150. 00 5.33
8 002557 BIEE W 460, 000 16, 017, 200. 00 5. 06
9 000423 ZRBuf e s 300, 000 14, 796, 000. 00 4. 68
10 603599 ]S ey 950, 000 13, 775, 000. 00 4.35

5.4 REMRZBEHFMRFAFRNFEHFREAS

W IRA T G R FFA 67




RAGIEBNGIRIRA 2023 4256 4 ML

(9]

5 IRE AR A SO E 2 B 1 E ) R/ N R PP RO BT T 42 2 450 B 4
A IIRAIE SR FFH 657

931

.6 IR HIRIE A SRME G ST E PR HEF IR+ 4 B SCRRIESR B R
ok
AR IR A B AR PP B SCHRFIE SR

931

T OREBIRIEA SO E GRS T E N IR T4 St & R IR B4
WEIRA I G RILFE R EIR .

(9]

.8 ME AR A S E o 24 B 1 E ) K/ N PP B BT T 48 BOIE L B8 B 4
A AR AN G R FFA B o

9 MEWREFESTRKBRIBBTZ 5B

.9. 1 MEWRFE SR KB TR S0 P 4
RIS WIRA T SR BRI LT .

931

(9]

931

.9. 2 AEERH BRI MR T BOR
AR IR AR SRR BRI 1R

(9]

10 HEWRFEE BRI B IR 5 0L i

(9]

101 ASE BB FBUR
ES I E S T S i

931

- 10. 2 G HIRAZE BB 1 H 5 {1 5 Rr B A0 47 35 B 40
AR IR AT G AR H U LT

(9]

- 10. 3 AHIE BB P
ES IS T S i

5.11 BEHAEREIME

5.11.1 AESHENI +HAIEFHRRITERAHRTHIWBER I TLRFE, =
FERE P HAl—FNZBIAT BT ATIHER
AT AR A BRI A4 UE S vh RAT MR A AR R A 1) S SR A A i o i o R

—HENRZBIAIFEDT. AT

#
o0
=
ps
=



RAGIEBNGIRIRA 2023 4256 4 ML

5.11.2 BEHBEMA T+ RBERTEHES S FIME K& ERTEE
) 44 P 2 e I8 E e e A P2 45 M 2 M 2

=
of
&
o
Bt
i
N
&
%

5.11.3 HAWBEF=HIR

s ey s o)

A H PRIE 8

132, 402. 56

JS7ISCHIE 73 Sk

10, 045, 457. 88

JS2UAC R

YR

ISZYAC H D

17, 189. 57

FoAt NG

FoAt

0| N[O |O1 | | W (D |+~

fif

10, 195, 050. 01

5.11. 4 REWIRFFA H4b T HBOA K AT ¥ B 5 A 4H
T AR AL G R B AT 5 B T e e i 75 o

5.11.5 & HIRAT 14 R AP AAE Ul 52 FR1F O0 Y 5t B
AR T IR AT S BB A+ 4 B S AP A A AZ BRI 15 DL«

5.11.6 AMBFW RS THHMKRLLHIN, HCAETHERUMREIETHE, WARNA

A L BT & it

§6 FRAE S MRS

AL

T T 2 < 0 90 i

314, 043, 327. 40

R S0 311 < S HR £

997, 332. 45

Uek: A AU I R < i DB [m] 4

73,181, 784. 63

T SV ) 3 S 7 2 AL SR A (A 0k
/I\u “_» iﬁﬁ”)

i A R 2 4y i

241, 858, 875. 22

§7 ZEBEANCZHBEAERERREEESFR

7.1 ZEEEAFHEEEZSHIRIHER
At S R R AT S A

7.2 ZEEENZHERRERRFEET 5 A
A A BN RAE AT R I e A

890 3k 11T




RAGIEBNGIRIRA 2023 4256 4 ML

§8 BB E RRNIEMERER

8.1 EMIN AR EFEESHH AL BT 20%591F 5

" W WA E S AR B WE KRG IS BN
o FEHEEeH
" 4 H 451 ik 5] ‘
A 54
I Bt I e T O O TS
s 20% IR 1] [ d ” ”
5] X
[F]

ML 20231023

1 61, 588, 826. 41 - 161, 588, 826. 41 25. 46
3| - 20231231

P R KUK

NI T ARG WA LR — RS A S e i LA B B T 20% )16 T, AR EA
COZ R IUE i, F AR B W 5 R e, B 27 S sl PR KU I F A P XA I B . A A4
R NSRS R R A — B A A e 0 R P S B R A R XU RRE ] X A
LSRR Bl RS S R A U

8.2 MMBRERRNHMERGER
T

§9 ZAENMHER

9.1 ZFAXMHHEX

Lo o IR et B 2815 i 5 e IR 3R R IR S 35 B ik e WO ST IR S AF
2. AREHEFERERSHIEFRFEESESEH)

3. (REUMBMILIR G RIESF RIS 45

4. (FMEWEFRRR G BUEF IR R SR i)

5. FEGEH MG TURILIE. BRI A F ERE

B FEE Nk 55 BEAR LA RVE L U

»
J

9.2 FERGH S
RIRAE AN E & THSETN . SIS AT, (R R,

9.3 &R
P E 0] H B S AR AN A T WL (www. £tfund. com) 25 5 _FRAH G SR, BERIT R P
AR 2% 70 B 3% (400-888-5988, 021-38784566), FIAIL 44 A\ BIEER,

o100 11

=



RAGIEBNGIRIRA 2023 4256 4 ML

REESEHEARAF
2024 %1 H 19 H

i

Follp 3t 11

=

N



	　 
	§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 


