{51

BB M REF R R RS

2023 =

—
=N
f—a

542

=R

2023 £ 12 A 31 H

HEEBFHAN:. BEEEFEEFRIFAEAH
EETBAN: TEBITROERAF
WREZEHER: 202441 H19H



BAERE BT 2023 E5 4 FEME

§1 EEERR

HEE AN 2 S AR S IR A A RIS 8 S M RR B E KR,
FEXTFL IS HER R e B AR A ) S DT

FGFEE NSERAT IR A IR A AIMRIE ARG FME, T 2024 £ 1 H 17 HE& 7 ARG
TS5 FE bR IHERIAMLEASIREENE, RIERZABTAAERERICE. ®RFVERR IR
S DN it

He G BN R U LSS TS B 57 00 s U A8 PR Y < 0377, (EANRIESRE B — € B A o

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
HE R

ARG I 55 BRER W 1

AIRAEWIE 2023 4F 10 H 1 Hig % 12 A 31 Hik.

§ 2 &= RAgA

He 4 TR AfETE FAI

e A L 003583

Y (YW LTI R

R4&ERAMH 201741 H 6 H

35 AR I & A0 A 192, 246, 794. 59 £}

7% Hix WIS R GG, ARKE S R A ) XU AR
RSV R KR F, R R EH AR
B9 224 A 2 A A [ 3 o

LT SR AIE R E B N Ef e R A A A, 45
N _ AN TR A R R A .

b & b i S v fRgE e (BE) FEEEE %,

AR AL 2 4541 W ke s A e P P o R TR it N
R4S RAEAESE, ST HRMTmESE.

REEEHEA BEESEHARIVTEA A

EEIEE AN EIBARAT A A PR A ]

R AR A 4 T @%ﬁ%%ﬂﬁ#%%%%%ﬂﬁ%@%ﬁ%%ﬂﬁ#

T B B H AL A 003583 003584 020077

AWK T8 o S M BUSET  |191, 898, 966. 16 #3347, 828. 43 1 ~f

§ 3 EEMFSIIAMESIHERI

3.1 FEM &




BAERE BT 2023 E5 4 FEME

Az NRMoT
R H (2023 4 10 H 1 H-2023 4F 12 HHREH (2023 4 12 A 5 H-2023 4
Bl P ey 31 HD 12 A 31 A
HEREEMNGE A B EREERNGTRC EEREEMNTED
1. A 2B s 237, 314. 24 -7, 142. 54 56, 065. 44
2. A A 747, 814. 44 2, 203. 85 56, 060. 48
3. A3 ey
- 0.0153 0. 0038 0. 0003
A
4. PR FL &R =
i IR 5 201, 813, 384. 50| 362, 118. 16 -
5. FAAR L 41 Al
o SRS i 1.0517 1.0411 |

- AR C SIS R R S AR BN BB ES . AR OR S A e A8 3hUes ) i
BRAH 5% Bl PRI FERAELAR R 5 (AR AT, A HARIE AR O s B i _EAHA A se i AR Bl as
2. P FE S SHEIR A B NGB 5 G 1 &0 A, T 2 S S2Prilcat K722
& T HsET
3. ARFEET 2023 4 12 H 5 HAHHE D K340,

3.2 EFERI
3.2.1 BE&MBIHEM KR R H 5 R HANV SR B R 2R 1 L
HIERESEAGIE A
b g b B FE v
THE S R AL 5 b 3 S U o
e [REIE RO ‘ Wi RhrEZEl @ O—0 @—@
HEZ® g E1E)
@
HE=AH 0. 63% 0. 04% 0. 82% 0. 04% -0. 19% 0. 00%
TEANTH 1.33% 0.07% 0. 83% 0. 04% 0. 50% 0. 03%
HEk—4F 3. 04% 0. 06% 2. 06% 0. 04% 0. 98Y% 0. 02%
U o 9. 94% 0. 05% 4, T4% 0. 05% 5. 20% 0. 00%
B s 2 16.91% 0.07% 6. 04% 0. 06% 10. 87% 0.01%
H3E 45
29. 49% 0. 06% 7. 55% 0. 06% 21. 94% 0. 00%
ERGER S
HEEREENGTC
MrEe [ EK RO E KRN S LR NV SR HE s HE O—©) @—@

3T 131



BAERE BT 2023 E5 4 FEME

HE

liEELE)

A 2 R Ao 22
@

HE=1H 0. 62% 0. 04% 0. 82% 0. 04% -0. 20% 0. 00%
T EANMH 1. 18% 0.07% 0. 83% 0. 04% 0. 35% 0. 03%
o E—4 2. 75% 0. 06% 2. 06% 0. 04% 0. 69% 0. 02%
JU i 8. 92% 0. 05% 4. T4% 0. 05% 4. 18% 0. 00%
kA 14.91% 0.07% 6. 04% 0. 06% 8. 87% 0.01%
Bt

" 26. 21% 0. 06% 7. 55% 0. 06% 18. 66% 0. 00%

¥
o
iy
>

S {5 A e 2R A it

7D

{FEIE KRR

N a e i

N qa e i

Bre [EEEKEO Wi FhnEzE O—06 @—®@
HiZ=e) liEELE)
@
HEERR

ARG E 4

0. 03%

0. 00%

0. 35%

0. 03%

-0. 32%

—0. 03%

3.2.2 HESFFAEMURES RTHMEW KRR LI RS A fE i

RBZHI B

AFTRRE BB T A R VT (B < 3 55 [R5l 25 b a0 i o g o 28 14 iy 562 7E S5t EE 1)

28.

S

0%

RS S]
-
o o
=}
S

hi
Noo o
o
o
=

B

o o o ©
S & o o
£ R R R

o
o
=
L |

|
& o
o
=}
&R

2017-01-06

2017-10-01
2018-02-12
2018-06-26

2019-03-21
2019-08-02

2018-11-07

2020-04-26
2020-09-07

2019-12-14

2021-01-19

2021-06-02
2021-10-14
2022-02-25

2022-07-09

2022-11-20
2023-04-03

.| 2017-05-20

P 4 (i

k.~

FARTHFE

Lo B T
(L

. -

S

— %
i

ol

Tillinesay Sl e g

2023-08-15

2023-12-31



BAERE BT 2023 E5 4 FEME

AETRRE EFME 25 C R T A G 1 3R 5 (R ol 45 b s 5 v M 3R 4 [y 52 RE B80T EE

27.00%
24.00%
21.00%
18.00%
15.00%
12.00%
S.00%
5.00%
3.00%
0.00%
-3.00%

e

$
<?

\‘L}
g
)
L

5

i’

i
|
i

PR N

2017-01-06
2017—10—01

2018—06—26

2018-02-12
2018—11—0?

2019—03—21
#12020-09-07
2021-01-19
2021—06—02
912021-10-14
2022-02-25
2022-07-09

2023-04-03

2023-08-15
2023-12-31

,. 2017—05—20

B e el

SARE R

i 2019-08-02
* 2019-12-14
FJ 2020-04-26

}
_l_._
=

Erfe e 5 C R it ks

Ak 2022-11-20

AERRRE R (T 5 D R B 1 3R 5 R Lk 25 bl s vl e 3R ) g 52 RE o) EU

0.36%
0.32%
0.28%
0.24%
0.20%
0.16%
0.12%
0.08%
0.04%
0.00%

|

2023-12-11
2023-12-12
712023-12-13

2023—12—14
2023—12—15
2023—12—16
2023—12—1?

[=8]

—
|

[t}

—
|

112023-12-19
2023-12-20
T12023-12-21
2023—12—22
2023—12—23
2023—12—24

o
[t}
]
[t}

2023-12-28
2023-12-29
2023-12-30
2023-12-31

|— s fria e FI R DR iTiF 1

5:]2023-12-26

fi

_+ 2023—12—25

HiE — @R &R RDE

x

| 2023-12-27

T

£l

gk

3. 3 HAhAEH

Teo

§4 BEAMRE

4.1 RE&2H (RESZFEN)

24

IR %%

FEAFE G IR G2 PR

=R

UEZR Atk

EAERH

IR

B

AT

Z
Eeam

i

201745 H 15
H

6 S, Bt

B R G E AT

Sl F L, Nigmg s, 2012




BAERE BT 2023 E5 4 FEME

9 A% 2015 6 MEEREEESEHA
G SR 2015 4E 7 AE 2016
6 AATARMERSE B A T WM A T
o 2016 F 6 HESEEEREESEHA
FEeSHEE, ReEgH, 2017 F5
H 15 HEAE @515 H A7 A0E R 4%
TG A T FR e BRI R TR
FEE R 201842 A 2 HE 2020
3 17 HAREHE B Al E BT
IR E TR R S ) e 2 B

2018 4F 3 H 14 Hife F (5 & F 4ifii e
TS R R S AE R R e 4
2P, 2019 4F 3 A 8 HR S AT
alifi fii g BUIE AR T L I S 20 T

2019 4F 8 H 6 H % 2023 4F 2 H 20 HAF
ARG R 5 BOIE R 1 PR e T A
S, 2019 4F 12 H 23 H & 2022 4F 1
H 20 FEEAS B BH— 45 BT o 2
KA FGE T I I &2, 2019
12 H 31 HEAEEE &G =4 H e oF
G NI e g A INE S e
. 2020 4F 12 H 16 H AT 815 F) 4050
FBG Al i g7 AR R TR S R
H,

4. L. 1 IARFAERF R EE TR T EE R &2 RS B R

Teo

4.2 EEANRE AT ESBE-MTE B KA

RSN, EEEHEANAFERERSMIAE AN TN, BB T
NFESHIHFA NERFIZE, oAy T GEFRE) QEFFRBIEEE) . HAlA B EE
SEA CRGREBA IR R e &S F) AIE.

4.3 AP HERHHA

4.3. 1 AP 5 I ERPAT BN

AT ATHIFEREN, G AT, B BN I 4GS 5 R 2 i s AT
Jo, AR GEHERREE) « GFERBRESEHAF NS TEL) . GFEER%
He AT AT GBI TR SR IL) SRR A 7 IR, SUERIEIT T (AT 5 E

Y~ R EAZGEHINEG « (ARG HEL G EEINE) « (IR RE ML) XS
Fo6T o 131

0

Zl



BAERE BT 2023 E5 4 FEME

BRI ARERNZSRGETRE T AP S B, — BB F G R N LS A e,
RGN IR AT BEIAT R, RAESR S BRSSP AP AR RS, MEE
BRI =7 38 5y AR EAN R I B AL 5 2 [RL3EAT A 2 4 a6

4.3.2 RERZ BTN E T
AR AR B BB A 52 5 1385 AT 5 7 B SR 58 5 A BV I #5285y B
I ZAE SR 24 H SRR 5% BT L. ARG, RERIAZERESAAERTZHITN.

4. 4 | E AN ZES BB RSB /RS

VUZRRE, ST RAS R 4k Sxt U KA it 8, Bl = BOR (30— 20 ke 8 s 1
B RAT, BT RIBURMES . FSIRR T, Sl RIGZ I AR5 (PMD) £ =R
[RBSE, FERIBIRAG L R o H T B E S Oy E R R, EIE T SR T SR M IS IR A
FERTTIHD, Ik #5  EAE BOR R = R AT BT S, FE A B 0 0 52 31 & 2 JF 1B 5 iR 1k
I3, BN AT M= B8 R RETE RS B Ik A R e85, R0t DY 22 B ] 5 B 7= 45
HRHHER. SAE, 2023 FIUZERE LUK —E I TATIE ), BEA = FRIG I BOT & g K
R E R S BOR M VE 2 5F I FUR S 1135 015 0 B .

KT T, DU R E AR BB R AT S RO 2 A% (CPT) B F [ BE BT [ml v 22 G X 1], 10,
11 A4 CPT [A] ELAE I3 5% 15-0. 2%A1-0. 5%, AR sh i 2 95 T2451%, CPT ARSSIUaIvE B & .
TolAF=F ) ks (PPTD 2T, PP MFILLFEIE A ER, o 100 11 A4 PPI FLL 5l
=2, 6%FI1-3. 0%, ZRPERI KSR M A% BRI F5 SRS R BT AT, E B e I OO ) AL A A P2
EA7.

BORTT I, 2R N ECR Ak SR AR TE RN 75 DL A B AR S5 7 T . = 21, DU Ao
M IBRIGBURE — 4T IF, @I R B 5 BE L LURE AN 5 . TR 2 T, 38 Ry ] 457 LA
e 75 BT RAT, SRS G B AR 7 & AR 655 B ). SemEcR )R, Y%
FE B MR A R TE AL, ST @ AR P S SEER] UL LR AT #HAE (0M0) ki
SR . o, 10-12 HHJBMLE 7890, 14500 1 14500 127G, 4 B4 2890 127G 6000
1276+ 8000 127G, EIRILATRARFRAENR AN, (HZRPE P T Hh 07 PR G R AT+ HRAT 505 77 SR HE
BN, RN IR AT, 7 KM EEFIZE (ROOT) HAXTE F PRJS REELE &
10 H M A —FERME 3. 0% VLA T5 M, PUZREE R ML S A mAHE, 12 HAR AR 53T
JCHRUET 7.0920, ;23 SE =K THE 2. 85%.

FEWLHE T, BEFIRNBEB M TN FEHN R, FEAREELELET. FE

8Tk 13



BAERE BT 2023 E5 4 FEME

¥, BEE R EFRPARIIATE, G Rk AT, R LATIREROR, W e il 2k 2 2T
. TER, MERGIHE LR, SHETHEHN— “4pE” 7. BEE, WRER 10 5H
TFt i o 220 L T =228 K R 4T 6BP %1 2. 68%, 1 4FHIEFF5 =% A R T 47 6BP %5 2. 20%, HhZk
WAS=ZEARBUAKR. EHITIH, BE T RGN RAT, T30 TR0 i R i A
Frde T, 595 BB Rr g2 BT e, S WIBRAE R B 4

[V TR FE A R R B A, A R R T2 5 Sk . AP R AUIE F RO, 3R
IR e S EON, FRE R 25 5 EIRE, FEFR IR R E G I R, BRI T — e i
AJEIE( S

4.5 |EANES L GRA

AARE AL 4 A I KR 0. 63%, BEHFE 0.04%, AGRELEIEHE S 0. 82%, JBhH
0.04%. AHMEHIARIES C FEIEKA 0.62%, BANZ 0. 04%, WG HLEEAMER A 0. 82%, 3N
20, 04%, AR WAL S D K Z 0. 03%, JEENZ 0. 00%, MvSTELESEHEI SR 0. 35%, I

2% 0. 03%.

4.6 REHNESTFH NBEE ST =S ERE RN

AERIPN, H 2023 4E10 A 1 HE 2023 4F 12 A 8 H, ARIEEIEH P IEAFEES: 20
A TAEHART 5000 HchifE. R4E CATTSEEIETF BT Sia i B M%) (2014 48 8 H
FERO HIUT KM ER, DU A A AR R T LA

§ 5 BHEAEME

5. 1 MEBRZEH=HABMR
75 I H & G b 3 M B R E A (%)
1| B fEss - -
Hop, B - -
e - -
[ 5 WL 2 $3 % 199, 329, 090. 24 98. 49
Hr: gz 199, 329, 090. 24 98. 49
BE S RRUE SR - -
Rl L - -
SRATA R - —
SN IR 4 % - -
Horpre ST IR Y 6 N B 4Rk %
F
T | AT E &M &R 3, 054, 657. 52 1.51




BAERE BT 2023 E5 4 FEME

HoAth % 7= 348. 71 0. 00
&t 202, 384, 096. 47 100. 00
5. 2 MEMRBATIW A KH B ERETHE
5. 2. 1 MEBIRBATI A RHB AR ERRHE
T
5. 2. 2 MEBIREAT L RSB ER R ERTAHE
T
5. 3 WIRIRA fOUHE 5 ZEE B =18 E LB K/ NHEF R S B A 4
5. 3. 1 EBIREA RUHE &2 T =3 E LK /NEEF R RT 42 R S B B 4
T
5. 4 RAWRZ IS B KIOHSBR A&
¥ 7 s Fh ARME o) b7 3 & F P E ] (%)
1 E K 10, 042, 336. 96 4,97
2 JeAT B - -
3 SR 174, 238, 859. 84 86. 18
Hordr: BORPE SR 85, 994, 881. 16 42.53
4 kR - -
5 Al A R E - -
6 A SR 15, 047, 893. 44 7. 44
7 ATFEAR (Rl AZ Hefii) - -
8 [ MY AT H - -
9 HAthy - -
10 &t 199, 329, 090. 24 98. 59

5.5 IEHIRIE A FME o5 ST E LB RN HEF BB TL4 R 2 5 3 A 4

e | iy i3 241 e GK) | ARME Oo) | HERESEFEFHELRE] (%9

1 180401 18 4% 01 500, 000 53, 794, 958. 90 26. 61

2 210202 21 [EIF 02 200, 000 20, 588, 569. 86 10. 18
20V KT 4

3 2028034 {ﬁﬁi” A 190, 000 19, 716, 173. 33 9.75
21 Ny T4

4 2128032 g lk(f?” % 190, 000 19, 624, 960. 87 9.71

5 2128028 |21 HRMEHRAT — 2% 190, 000 19, 538, 651. 04 9.66

Foom o 131




AR EFFIGTF 2023 E5E 4 FEMRE

I I TR | |

5. 6 MEARIE A RAME 5 Z S B =13E LI R/ R BRI+ 48 B SCRAESR IR
R

Teo

5. T MEWARIE A RME SR ST = 1#E HI R/ M HEF R RT LA B R B 4

T

5. 8 A MR A RME 5 E ST 1#E B RN HEF R BT LA BUES B B 40

p

5.9 MEHIRAR SR BRI E R A F LU

5.9. 1 A H AR B R K BUR
T

5.9. 2 MEHIAR ARSI A BRI R MR HH
I

5.9. 3 A E R B H P
I

5. 10 F B A SRk fiE

5.10. 1 AEESER R AT+ B IESF K RAT R R T MM ERITLR AR, =K
AR EmE H I —FEAZBATTES . LTKIER

AT AR T I N BB AT A4 RS (0 R AT 3 A R I e A 98 D ST S U A G 1) I A
—IEAZ B ATTETT. AT,

5.10. 2 EE&HRHE K+ RERTE NES & RMER #IEBEE
He BB HIHT 44 PR ARG 2 5 R LE R BT L

5. 10. 3 FAM B = HI L

o100 4E 13 51



BAERE BT 2023 E5 4 FEME

F5 ZHR S (D)
1 1 HARIE S 18.95
2 MSCIETTE 3K -
3 INEhgi&l ~
4 MICRE -
5 IV TR 329. 76
6 HoAth S USCER -
7 HoAh -
8 feann 348. 71
5. 10. 4 & HRFEE WA T 5 R IR v # #efi 25 B 40
I
5. 10. 5 i & BAR B+ 48 I 2= AR T i 52 PR 1% 150 A 1 BH
T
5. 10. 6 F A ARG ER AN ST H#IBR I 2
HTFETINERE, 20z 551 Red REZE.
§ 6 FFHESHHET)
BT Ao
S BEREEMNE | 2ERESEN | 2EREShb6R
) % A f#%% C %D
5 B A3 4 A AU A 1,969, 641. 17 692, 128. 08 -
15 HA A ] S5 4 e HR D 7 0 192, 534, 898. 29 160, 581. 04 190, 876, 121. 40
ek - 75 HA 3 e 32 4 R E [B] 43 0 2,605, 573. 30 504, 880. 69 190, 876, 121. 40
5 HAHAE] 3L S PR A S B (A B 1 i 1
/DPL“=7 3EA)D
e 15 A A AR S 4 A B A 191, 898, 966. 16 347, 828. 43 -

TE: QARG O, WS MR RN B e, B S e A B

§7 ZEEBNEHBERRERELEERHI

7.1 REEEARFHRESHFRNER

T

o1l 4k 1351



BAERE BT 2023 E5 4 FEME

7.2 Z&EHENZRBEARERREAR S 5 NAH

T

§8 IR HEE RRNIMMEERFR

8. 1 REMNE—BRFRAESHBMLHIE R BRI 2068 1F 5L

L VANNG)

T I 35 B S AL TR DL

LSRR T A

ESEE S

3 EE A5

I8 BB E

I 20%

(B ] X
]

bk o Y RS

LR
(G

H
(GE

Iz =]
(Gl

FEA AR A

=
&

\

B (%)

2023 4 12

H11H

1 -2023 4

12 H 31
H

190, 875, 167. 02

190, 875, 167. 02

99. 29

2023 12
H11H
2 -2023 4
12 A 18

Pl H

190, 876, 121. 40

190, 876, 121. 40

2023 12

H o6 H

3 -2023 4

12 A 07
H

328, 105. 59

328, 105. 59

2023 4 10

H 16 H

4 -2023 4F

11 H 28
H

983, 171. 94

785, 344. 33

197, 827. 61

7 AR U

AFES I TAFE R — BB FH A HOE BB 200801550, AT AE S B PR vh B e T 51 A F)
EUAIE XSS, BOEIRBTE R . AR E O AT 52 B Rl R E AL, i 24
TR PRSI E P A, TP R R IR S s AR AR, RO R i D) SR 15 NG

&

8.2 MR EE PR MM ERGER

o120 4 13751



BAERE BT 2023 E5 4 FEME

§9 BAEMHEF

9.1 FEXMHE=R

v R R M S A A AR E SR A 1R B IR B B L 1 S5
(EERERMMFHIEF R R EREEEF)

CRfERE MO L R S G U 4D

4. (BEREZNFFAIEFRRESITE DI ;

5. G BB 5 BORS HLAFATE ML 5

v FEEFE N B AL AT E ML U

VIR I R B BN ST BRI A IA

w A\ —
7/ 7/

oS

>

-3

9. 2 TR =
HEEH NSRS ITE N,

9.3 TR
Bt F a7 E I (8] G SR B D]« 7R SOAST AR J5, 786 PRI 1) Py BUAS _E IR SO E BN,

BEEEEEHARTLAA
20241 H19H

13| L 13|



	§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


