Z NIRRT EE

2023 4

—
N
f—a

547

=5

ER &

20234 12 A 31 H

EEEEN: ExEESTEERAH
EETEEN: LEERRBEITROEBRARE
WEXHHER: 202441 A 22 H



TR ROESR BT R G 2023 SE 55 4 TG

§1 EEHRR

R EHANNESE S REFRUEAR S Pri GO AR R EIC . R P UERRR B E N,

FTH A LS L VR VAT e B M R A
BB N B AOR R ARAT Bt A PR 2 m AR AN ik
T AR I SR AR AR DA

PRI Bl HORIG I -

e BN R U AISEAR S B R S i) Uy PR 3 ) 2
R &R ST AMURILARRERIL .

2 AR VIR

A A BT
HFEE, T 202441 H 18 HEK
THAREEZENE, RIEEZNBERNAEREBICE. &*

BB EARIER: & —E A
BeBAT R, BB R AR BT SRCAT NL AT B A

A TR 45 RR L H 1T .
AREIIE 2023 410 A 1 HiE2= 12 A 31 Hik.

§2 EE 7= MM
R &R U A
F 4 FAUY 003041
%ﬁ@ﬁﬁﬁ BT
&A R H 2016 £ 8 H 17 H

ﬁiﬁiﬁ g ISRl

918, 179, 178. 75 11

B Hbs AFEGTEA IR T A RS R b, 5 3RBGE L St
LS A A CIE

T A KBS FMA TS SRt MECE. gREER. SEF
. AT R ESEAT VRS A, B e A S B RN B T Bt
PR [ TS 2 AT B A R, AT vk e T B LA

NG sse s HIE A TR A

PARS AL 2 45 41E KRIEG NGNS, BT IR RIS R RS & fr,
TH A 5 TR 2 %?ﬁmﬁ%%A,ﬁ$@ RIS S RN 22
ML,

FEEHEA oS EHARA A

EEIEEN AR R R ARAT I AT PR A )

§3 ETEM S NELSFERI
3. 1 EEMEHE5
Bhr: ARt
F= B 55 e b AW (2023 4E 10 H 1 H-2023 4£ 12 A 31 H)
L AHA s a2 7, 656, 389. 30




TR ROESR BT R G 2023 SE 55 4 TG

2. AR

9, 564, 263. 52

3. VBT 35 5k < BUAS B A

0.0104

4 AR & B IHE

1, 036, 858, 744. 57

b. WIARIE S0 B

1. 1293

A (D RO RS AR SN . 83las . HAbN CORE A e EAR S D
FURRAH IR 2 RS FH OB 03 25 I (R AR, AR 9 A ) L Se B asin A 28 Fe i (AR B U as
(2) Frid kg SHEAR AN B R NNBEAL 5 3 &R AT, TS SERRIL T KT 21

THSIEC T

3.2 EHERI

3. 2. 1 EE&MPUHER KRR H 5 RN S B R 5 EL B

‘ NS
FHEE KR | AEEKER | SRt -
Bt o o TR 25 R R O6) @—@
® PEZR | HEIREERG »
HEZ®
HE=AH 0. 94% 0. 02% 1. 44% 0. 05% -0. 50% -0. 03%
JU AN | 1. 61% 0. 02% 2. 19% 0. 06% -0. 58% -0. 04%
o — 3. 62% 0. 02% 5. 23% 0. 05% -1.61% -0. 03%
AR 12. 66% 0. 04% 15. 05% 0. 06% -2. 39% -0. 02%
pU R T = 18. 98% 0. 04% 24. 43% 0. 07% -5. 45% —0. 03%
H3E4 5
28. 67% 0. 05% 33. 02% 0. 07% -4, 35% —0. 02%
o sy G e

3.2.2 HESHFAEMMRE S RTHFEM KRR LH S RS £ R
BRI R

=
=
o
-



TR ROESR BT R G 2023 SE 55 4 TG

FE UM 2R THIE A R 5 [R) 1Ml 235 LU e ik HE WA R S p D S AE B ) L

32. 00% o
% ]

28 00% o /

24.00% r/‘wﬂfj

20.00%

’ 4 //-
16. 00% J wﬁﬂwf‘/

12. 00%
8. 00% /,

4.00% /W/'Nf e

J
0. 00% .
V"'.,-r\‘ Bl
~4.00%
r~ [fe] ] =t =t o — — o - M~ i3] [Te] <t o ] — — o —
T Yy YT YooY o9
o — uy [=1 o r~ o~ uy o o b — = w — b (=1 o I~ o4
T 7T T Z r TYTZErYTOT YT T O
N I~ I~ = s 5] w w o~ o~ (=] (=] ] — — I I o o ] )
— — — — — — — — — I o~ o~ o4 o4 o4 o4 o o o4 o4
[=1 = =3 =3 =1 [=1 =3 = [=1 = =3 =3 =] = =3 =3 =] [= f=3 =3
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
_ — s . e — i N = b i L oA
| ELET RS ﬁ?ﬁfﬁ%‘]%l‘l’ﬂtéﬂ%r&%ﬁﬁ$|

e ARESHEFRAA N 2016 4£8 17 H. MIEREERLE, ARGECH N6 M, &
IS AR A B BT BC B L BT & & R ) 5E

§4 EEAME
4.1 BELH (RESEIMD [

FEAR 3 4 0 2 2 TR | 25 L
CIRAN | BEAW | R

w4 5%

B

e WA . AR ST BT
f: IR ML B . PifE i
KRERAGT T A & B AR A R T
B, EEIETR BN A R F B
BRI B ARAT AR A PR A 7
oy B SR 1B G BT IR A
BORAH ., [FIREA R STEA R BB
s ABE4E| 2021 4F 11 A ~ 19 4 2. 2021 4 7 AMASELR S, HUE
U PEEegE) 10H Hesni. JUERTTARGTR IS5
IR G . FIUKA B IR TR I B
& B BURTNES G &
TP 60 RIRBNFFA P i 57 Bk 77
BB S B F O RS BB A
& FBIURA R IIT R R  E
AUEFF R FIURT 90 RFFAH
g RS BB A s e 2.
E: L REREEREREGEHE, FIREHDRESFAERH, B IR 2 7] U E K

15 H 3,




TR ROESR BT R G 2023 SE 55 4 TG

2. AREMEIEER, (R ATEAE B BTE AR TE 2w S E BB AE H AT ARES H 39
3. AEFFMOLAIE SGE GIEZRAL AN SR BEAR A BT ME) BRI -

4. 1.1 HARSRER BRI ISR S8 W E S 2 5 R & H 7 R 0
Vs AR AR A 1 20 I E AR AR R S 7 B B B e B L

4.2 BE ARG A AR SR M A 15 0L A3 B

FEARMREIIN, BN MR NS G A a ABRFRE, ARSI S0 iy
ANFE AT ARSEHNET T QEFFRBEE ) LM REEEM, Adeies
[FIARAE ,  Fe BB LU BIAT B iR A B 5 B R R 2K

4.3 AP G & T

4.3. 1 AP BB RHATE R

WEWIN, RAF LR IAT QEFFRR RS E AR AT S LR TR SR
AT AR T AT 28 S AR IS R FE RS, it — 2D 5e i N BT S . BRI — i H
VAR — R AT3H7E G iEEN . A FlEIE R G HIA N TR 20, M RA A =& B A A%
WHEERA T BRE L HPAT WGP 5 S S AR SR T AR 2 2

T
WA, TR ATAE S RIBE ST AP, SR R B L 2 T L 22 55 R
2 SRS 55 e R SHREBLAT G B 00T, SRR i 4 T2 S R

4.3.2 RERXHIT R EIHHA
AT (IEHAR I S LA R A58 S I FE A6 SR Sk id L B 45 e A R A
Ky NFPZGK FHEAZ G R THA F I, ARSI 7 E A 57 N T I B
SRS I R R BT S AP E W R S BOR A28 S AR 2 A I W2 T A, R B B A
FE G HAE 5 BT N TFSEY R 1 IR 18052 5 FRAS /1> ) BRI A8 5 Aot I 55 24 Ll A ) 5% ) 1
o
4. 4 MEH N E SRR FIEFZIED T
2023 4EPUZRSE, fHAIAAN TRMEHmIES. N 10 B, SENIHEST =FE AN
S, LSBT, HUT IR R S R P RS, B2 —FE 10 A
AT 55 IR, R A5 2778 KAT RNV AF BRI AT IS R B 46 T, Koimfi 25 WIAE 4
I R T S PR AT, XRNE S BIESEE 12 H . 12 1 T RBEE Pt R EGE R

Fo5U 3 11



TR ROESR BT R G 2023 SE 55 4 TG

W WEE P REF TR ATT, Kinfism M R e M7, — KR AR
HEL T BRI JEREE RAT AT TR FRF S B F R &, R AR — AR A gk
A, Jidm AR NATHIE, SRV R B ELTOCE R, RN T R IR R A g
82, IHEFETRE — RA IR A N AT 20 ALK

DUZ 7™ it 32 R v & B e ks, HFBCA KIEm e R A6, L SER AT Fri
590

4.5 MEHNESKLSERI
BEAR G WIARE SO BUFEDY 1. 1293 7o, ARG WIS M HuHERKEIy 0. 94%, FHML
GUL BT AR 1. 44%.

4. 6 MEBHINEESTA ANHEE S F ™ E TG UL
ASH T HI A AT AE 5 B I R N B & B i AT U A 1 DL

§6 WHAAAGMT

5. 1 EMRES T HEHM

Fr5 T H e o)

ol 38 4 R T 1) Ll
(%)
1| B - -
Ho: B - -
e - -
] 7 WA 7 4% 7% 1,239, 593, 532. 71 98. 47
Hep: iz 1,239, 593, 532. 71 98. 47
TP SRR SR - -
S B AE - -
SRMTA ST - -
SN IR Gl gt 7 - -
Lo W R IR IR SN IR 5 4

&

Pzl

| B | R

\
=

T

BATAF AN E AT A1t 19, 244, 554. 07 1. 53
S - -
it 1, 258, 838, 086. 78 100. 00

5. 2 MEHIRILAT WA RPBREREAS

5. 2. 1 REMRBATI A R FARERE A&
T ARIREEAREWIRRFFATA RS



FU AR RIS B R

2023 fEH 4 ZEMRE

5. 2. 2 MEWREAT W REBBIE R B BRI R A G
VB ARG AR WA R B R R

5. 3 JARAZ A SOUME o Ze S B 7= 15E LA R/ INHE e ) B S B B B 4

5. 3. 1 REWRIEA FOME 5 EEF =8 HB N R HT 48 B BBt 9 4
T ARG WIRARFFA IS

5. 4 MEWIRZE BT M REBFHRRAS

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

1 X fii - -

2 JAT B - -

3 SRl 216, 864, 801. 13 20. 92

Horp: BURME &R 92, 254, 732. 24 8.90

4 kiR 31, 415, 288. 11 3.03

5 Al B g B 55 426, 738, 132. 25 41.16

6 Hh S 504, 795, 223. 09 48. 69

7 ARG ORI A2 57D - -

8 EiRIZa:A 59, 780, 088. 13 5. 77

9 HAth - -

10 &t 1, 239, 593, 532. 71 119. 55

5. 5 WG BARIEA ot E &5 2 & B 7= E BBl X/ NEE T I AT 4 R 3R B B B 40
e | iR | ke ($E 6K | ARME o) | HEETESEREE] (%)

1 210303 21 i3k 03 800, 000 82, 080, 568. 31 7.92

2 101900466 19 VR 5t 600, 000 62, 500, 203. 28 6. 03
MTNOO1

3 1042300039 23 MERJE 600, 000 61, 556, 262. 30 5. 94
CP001

4 1112303249 23 Rl RAT 600, 000 59, 780, 088. 13 5. 77
CD249

5 104238012523 H /A #% CP001 500, 000 52,391, 918. 03 5.05

5. 6 WMEFARIE A RME 5 S B E LB/ R BT 148 B SCRRESR R
K
T AT GAIR T WA ARIFAT B SRR -

5. T EHIRIZ A RME 5 & T3 E LU RN R T4 57 & R 455 4
E: ARSAREHRRFASER.

5. 8 MEHARIZ A FRMME o2 & 7158 LB R/ HEFF B 142 BUIE S 3 B 40

E IS

11 78




TR ROESR BT R G 2023 SE 55 4 TG

T ARG AWM IR RFFEHAIE.
5.9 M EMRAZES BB E U 832 5 0L vt 9

5. 9. 1 A3 H T B $ B BUR
AN AR 3 P R [ 5 4 6

5.9. 2 A HIRAE SHH B9 H G B Rk A0 25 B A
T RS EAM IR AR A EH 66t

5.9. 3 A3 H G Bt 1B A
AT AR N R B [ 5 B

5. 10 BEHSWMEME

5.10. 1 ZESBHEAMETRIESFH AT EEA R T MR ER LR HE, W
R E g Hi—ENZBATTEDT LTHER

AR WA FE AT AT RS B R AT BRSSO RAT IR A IR A E o K Rl
WEEHSRT 2023 4F 8 H 15 BXH E AV RIT R AR A FEL 7 AT hE . EARE IR
HFRAEZF I R R TR F AT A M RIE . TR E -

AR N AR TR AT+ 44 ISR T B R AT B E A RAT R A IR A F . B R
B EEE)RT 2023 4 11 H 16 HXH EARMARTT I A BR A RIAE 7 AL T D€ o (H AR G 15057
FHSRUEZR AR B PR PP AT S M SV VR RIE -

AR WA FE SRR ET T U B R AT TR B AR BRAT R A IR A F . B ANE
R AT 2023 4F 11 5 17 e EAROVARAT I AT B A RIE 1 Ab T e o (B A S G
P BT SRR I B TR SRR P A G A R A . TR

AR A N e AR BR AT 44 UE S I R AT AR Bl S T T] 57 S U A A i 7 i )
B — 2B ATTETT. A TT IO,

o

=

5.10. 2 ZEHFEME+ L BMEREE HEE A FME RN SEBREE
AT S P9 2 e P R A AT A4 AN AR 2 e 1 R R PO A B BB SR P AR 0L

5. 10. 3 FABE Mk
T

5. 10. 4 FEHIRFFA B4 T H B K T R S 557 A 20

Fo8u I 11w



TR ROESR BT R G 2023 SE 55 4 TG

T ARG ARE WIARRSEA AT 5 BV vl 58 i 7

5.10. 5 $RE AR AT+ 48 B T A AE FE Uil 52 PR 00 O 4t BA
TE: AR SRR IARREF AL

§6 I RIE S BB
BT A
15 B B35 4 1) AU A5 918, 216, 504. 96
15 HA A (7] 5 4 s R D 7 40 134. 36
el Al A () B 4 R EE R 47y i 37, 460. 57,

5 HA A B) 2 4 PR 2 AR S A0 (O 00
/DL “=7 3B
i I R I 4 4 0 A 918, 179, 178. 75

§T HEEBEANCHEFRERFELEERFNR

7.1 ZREEEAFHERESHFEHNER
T AREHIN, ARSEHARIBHAEA REBRRARE, BUEAREIR, ARSEHAR
FHARES.

7.2 ZEBENZHERREBRARZR ST H WA

T RGN, ARESEFHAKEHEERERTEARLSE, BIEAREIR, AESEHAR
SN
§8 M mE RN M EERF R
8. 1 EWHN R —BHREFTEZESLHLLHIEB|EEIT 2095155
" W AN A 2L S B 1S Dl W R A LB
e FHEES
" A L :
H i 2R A i [ P35 5 bt
F5 | kBEE N N N ESRER (x| .
ﬁ i 20%t G G G (%)
7 IRF 5] X ]
Bl 20231001
1 917, 851, 307. 94 - -1917, 851, 307. 94 99. 9643
&3] 20231231
A
A

77 AR U




TR ROESR BT R G 2023 SE 55 4 TG

AT O B BB I RE B e 0 A B BB I AL G SR AU 20%, H/NR B AR AL S
I R A T AT U

(D JRE[m] FH 75 20E 1170 2 B £ B ] F IRz

AL P R [P P 5 fid e A < AU [ PR 2 A, DAL 2 A U (Bl e, rp /N30
] BT i /INASURE (] ER 750 5 2% [ LU 30 SE S 70 B L B2 S AR B 45 [ ) LG o

(=) R E MR BN (K XU

B PR ORI (RIS RE B AT R SIS KB AR, S B B i A R
i EL A AU [m] 5% P ANk 4 B 7 L kA B OR B LAY 33 NS Rl L, #nT R
22 B B I BRI B

(=) FEE T H bn i B 1 XU

BB KBS, AR AT RS S BEE MBI/, e n R RATR AR %
Gy 52 5 WHE T, NI G A SEBL IR e 058 HARAAAE — €A E T

(VU Fex & [RIHR A 26 b B BAH 50 XU

(GEeaR) ARUa, B8 20 N ITAFH MG HRA ABCRE AN 200 NBiE 5458
AT AR 5000 J370H), e BN S A RS b 3 DLde s 7E4E 60 LA H 3L
RTIRTE UL, S8 BN 2 [ b EIE I 2 i R SR R 58, andsdiia ey, 5
EEHBEXREERSE, HFATEREOHRATARSIITR R, Hit, FfRmfEL T, =
AR E KRR G5, ] fEE sk & 5 TE R AE R, AT G ) 4R S A7 7 A ok
SEVERZ o

8. 2 MR B & R MM EEE R
o

it

§9 #ENMFHR

©

A BEXHER

1y P [EAIE I 2 HEAESE e 1SR T RIS #5008 J < L 1 S0
(RO IR R S S G R

(R GF RUE R SFEE L)

v BEEEHE NS EARE . B,

IR NS BRIE . B

S o N}
7/ 7

()]

©

. 2 Tl AR
Ha e s ST AL,

©

3B R
FeRE BN R PR ), A AR SE B,

o100 4E 11 50



TR ROESR BT R G 2023 SE 55 4 TG

BETESEHEARAA
202451 H 22 H

%1 3k 11t



	§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


