BREBFBREHIESFRRES
2023 £ 4 ERWR G

20234 12 A 31 H

EEBHAN. BRESEFHFRAF
EEFEN: PEIHBITRGERAF
WEXHHER: 2024461 A 19 H



TR G0 T BB A 2023 4R 4 BRFHA

§1 EEIR
G TN (¥ 3 0 O S ORIE AR, TR B/ R R B R PRI s
TR L A LS L R I A 58 BV AR AN Sl SO TAT
FEFEE NP ETHIEATROARAAREARESSFRME, 72024 51 H 17 HER T A
W5 I S5 RbR . ERIA R ARG EAE, REERAB AR RICE. % SR
NN PN iR S
S AR DLISIAE S B B i) BRI A8 B N i P 2R 4 58 (HANDRAIE R — E A
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
e N EE SR
AR I 55 BORERZ 1T
AW 2023 4E 10 H 01 Hig = 12 A 31 Hik.

§2 H& 7 Bk
4> fRTAR RGO T IR
B F A 005728
Hgiaff Iy FLRIFF IR
FeaRARH 201849 H 4 H
S AR L A A A 36, 964, 911. 00 4}
B Hbx RIEG TR OB R T BHS, B R

(CWSRFS - priAseRaEr N RS AP L OSE (s AR
BEMRN 73T 8 LT 2 R HATH bR FERT 5, FRak i
F5 LT AT, PRI HI R ATIR N, J4 Sk
SRR RS

BB MG IR LR EH A LT AR ROl ATk E .
TS HANHET PR DA J2 55 DR 3R T A SR b g AT
SEVRr, DRSS ST TS TR BN R
A FR ekt T . 856 BT A B S
HAMAAT I R RS, RS UBER TP T 55T .
AR “ | B R A B R E” ARSI

%200 13



TR G0 T BB A 2023 4R 4 BRFHA

FEIE NS, IR LML LA ST B AT ML oL
Jka, Al A S AR T AU J AT o

2 G NI RE BT, LR E IR & RS E A
A IR, R A .

b £ b A L I 800 FHi a4 X 80% 4 LAk [ 545 i 2 X
20%
DRSS 2 45 AR AFEGR — R TR HNR G RS, HARMFA

i

ARG AN T 2 A TR R 4, i Tt AU
& Bk,

FEEHA g eI E A
HELEN v & TR ERAT A B R A A
B4 A 1 4 TR AR RGO THRS A RGO T RS C
NE o FFEE T B 005728 012799
8 WIoR F & 20 2 3 4 4 A5 A 25 31, 837, 504. 37 #% 5,127, 406. 63 1y
§3 XEM ST ME S ERI
3.1 FEM &I
Bhr. NRM
WA (2023 4F 10)% 1 H-2023 £ 12 A 31 H)
A 2% F hr
e s R o G R A C
L AR S Bk i -2, 476, 089. 31 -516, 984. 52
2. A HAF -1, 139, 675. 19 -312, 034. 06
3. ALY 35 3 4y B AS HH A 1 -0. 0357 -0. 0485
4. WRFE 4 % P~ 1l 33, 174, 577. 51 5, 318, 343. 80
5. WK 3L & A E 1. 0420, 1. 0372

e 1 AWCSERaI IR I A AL RSO . Bl HAtloN (S A et AR s
FHERAR SR 2 RS HIRAE 1 5% J5 B AR 8,  A IR 55 T A< 301 s aiiic e n_E A 2 Fe (B 32 shi

@

2. FriR 3k EHEARA CAE R NN 5 2 e - I A, TN S SEFRIR e KT 24 T
plk G

3.2 BEHERI



R G0 R A 2023 SE5E 4 REME

3. 2. 1 EEMBUHER KR K H 5 RISt B R i 2 LB

HREOTERE A

k& e
‘ FEEK R | Mgtk ‘ B
Bt [ EEKEO - o TR 28 A O—6G @—@
MEZEQ | HREEERE ‘
i =0))
HE=AH -3. 30% 1.03% —4. 96% 0. 63% 1. 66% 0. 40%
LA H -16. 32% 0. 99% -8. 05% 0. 66% -8. 27% 0. 33%
ok -19. 53% 1. 14% -7. 58% 0. 65% ~11. 95% 0. 49%
kAR -39, 42% 1. 68% -22. 58% 0. 85% ~16. 84% 0. 83%
oA 4. 17% 1. 48% 20. 10% 0. 96% ~15. 93% 0. 52%
H# 45 A
4. 20% 1. 44% 10. 54% 0. 98% -6. 34% 0. 46%
AR B4
et FRRE C
N &5 58S
‘ FEBEKE | gk ‘ -
B [ EEKEO - ‘ T 28 b O—6G @—@
WHEZED | HRERERE N
HEZ®
TE=EAH -3, 35% 1. 03% -4, 96% 0. 63% 1.61% 0. 40%
I ESNNH -16. 40% 0. 99% -8. 05% 0. 66% -8. 35% 0. 33%
oA -19. 70% 1. 14% -7.58% 0. 65% ~12. 12% 0. 49%
HE=F - - - - - -
U - - - - = -
H 45 [A
—44, T4% 1. 76% -23. 25% 0. 83% -21. 49% 0. 93%
AR A

(1) FEEGFEHE: HFiE 800 FE I AT 2 X 80%-+ L iiF EiHE F0ie 25 2 X 20%;
(2) VE LS LB AN B S R B, BRSFTE RS H LR )G — HAH
nAEE S H -

3.2.2 BEEAFAMMRES RIHFEREKEAZ K HE RN SRR @
KRB LB

pes



G0 RS 2023 4EES 4 ARG

TS AR S BT R -G A B T M R T S Tl S Al £ DA B SR O BR TR 6 I SR S 3 HUE

130. 00%
120. 00%
110. 00%
100. 00%
0. 00%
80. 00%
70. 00%
60. 00%
50. 00%
40. 00%
30. 00%
20. 00%
10. 00%

0. 00% {H
=-10. 00%

2023-12-31

i
< uy e~ [ M~ [ o oo oo (=) (=) (=) (=) o (] o~ In] = =t
(=) ~— o4 (=] — (o] (=] -— (o] — o [ag] — o (=) — o (=] —
L e S S e A A S |
(=] — =] (o] — (o] (o] (=] — (o] (o] (o] (o] =] =] — (o] (o] (o]
s b & & 4 L L L gy T T L L L L L L4
-— — — — — o o o o o4 o o o o o o4 o4 o o
(=] =] =] (o] (o] (o] (o] (=] (=] (o] (o] (o] (o] (=] (=] (o] (o] (o] (o]
o [} [} o o o o o [} o o o o o [} o o o o

|— =G 6 FHEAARINPEHKE — SR FEEAARHI St %]

e ER A & B0 R G C B3 T8 M S S 55 Jal S Al £ DA 36 SR O B8 T 6 I 32 S 3 HUE)

21. 00%
14. 00% ﬁ‘fﬂ H{N\ﬁ
7.00% Mﬁ
0. 00% |.v— 1‘P~"ruﬂ~’“-’ v
7. 00% V\,\/\ lq
o "'"I" ™. AN
~14. 00% /\hj" bbl N ‘**”ﬂ”‘*\.wmmm
~21. 00% \\4 }L f e
.
-28. 00% H
~35. 00% "{h %T F/\M [
_ WW\’ '\\.“
-42. 00% e
-49. 00%
oo Ly (=] [ o] [5e] 5] (=] - o — o uy = — oo [Te) ] [ —
O A T SN S N L A S W S S
1
|— =g FHRACEINPEMKE — &= *%ﬁIiEE;EA‘G?L‘l‘lL—J,%:EL&ﬁﬁ$|
e RESSFENLAE, BeEHANMYHESESFAERZ AR 6 A NEReRASTT
BIFFEEEE G FA RLE, #E 2019 4 03 H 04 H, AFECIAF|E FEHUE I 577 He & sl

§4 BHARE

4.1 RE&2H (RESZFEP)

EARE IR ESZ AR | E5 Mol "
B — H
| BE Trmnm |mEnm| oW vt
. it . WAERARGEIAERAR . K
%A ﬁz;@i 2021-09-02 - 154F  [HEIEBMa A PR AT L o [ [ b4
- A R 7 M RE ST TAE. 2018 4F
5T 137



TR G0 T BB A 2023 4R 4 BRFHA

9 H AN E R e A R A R 4T
Poririm. 2021 42 9 HEg(E RS AT
R G ANEF R RS EA R, 2021
12 R E SRR G TR SRR
TR e ELT,

Lo AR BL R AT F IS DL 6 A 5 O
2« AEFANE SGEN GIEFRIEELENMES. W S BN QM G L Ip
%) W RRLE -

4. 1. 1 BIARFAERE R E I R A S I0 R &2 H RN EH ™ RIE R
ARSI, AT G 0 TR AAE L S8 P T R

4.2 EENX RGNS E S EERTE R A3

ARG A, AREEEEAET (FENRIMEIESRE) . (i N RICA EIET R 2
20 KB BEAN . (g LR G RIS R RS G AR MM SSE A
e HEETTRIARRE, RIESLE M BhRUS SR SR s BT IS Ik g B, AEF BBt
PR b, Dk A B A N BRI KA 2, ¥ 1035 e I B AR 22 AT

4.3 AP G E IR

4. 3.1 AP G ERPATIE R
ARG, T H NG I AR AT B SR LSO 2 R SR e i H o B o
R G EHIE B kB RETHRAFEGIEF . FHZ S HERE . & PRSI SR0T
WEEHUE], BB E BT B S TERAL, BIACAHT. BRI, Z BT ISR
VOETEIE R IR A B A T A IR, 6 G B0 A P b0 s S G T 58 5 AR e s
A& R BER, AT T AS A LRE T A HE 3 46 2 IR PRI 2 R 2 . MR (i
v gD B R R USRS DU ZEEE IR N . AR (A & T R A2 5 A8 Gyt 22 b s
BRE IS H I

pa

4.3.2 RERX BTN ETUH
AN, HeEHARKAEFTARRAES S5 P AIF 50 R H AL 5 A 8>
) R A by B A 7 24 H RS B 5%

AN, AEEERKITEEZ TN

4. 4 5 M A E SR RIS E 0T

Fo6n I 131



TR G0 T BB A 2023 4R 4 BRFHA

2023 EPUESE, B, BT, R, LG, BARARTL, KE. B, %R
PR DM BAT, B 5 ) S A A0 R BB AT T A T e i B EAR A 56 Py
B RNV ERPCRIABARS B, Bt J7 A T AN AR A, s TN & 5k
EHK, R TR I RS, Bk SARE PRI, TR DY 2R R BT
IS S RS Gemini BAT, SCAEMURZIURH, #3015 AIGC MK MAMTIALEE. 157
BUSAT A RIURIR RS s YRR DU B R IUA X LT, Ok E R ZA A RAH R, 75
R K IRITEL

AU BB R VR AT L B R FE AT AR AR BN B, (E R 1 2 R I R R V4 - R 5
BREUAT WA RS2 M, PRI TR IR, DUZRRE R 2 . 1A AR 3 B 45 9
RALE RN, OGS T SHAERRA B AW & FOSR. IRETME. YUk
e B g

BATA I U B AR EIFE X T AR L8 K A T DA% B k8 72 I B 10 77 14 7 2 R AT
RITIFEM, MRFEF IR, ARIRATHE B A =y SEBIXURK = 70 2677 1) R e Y AR BE U 4255 7
[, FESE TR DUHT AR Ml R0 02 e AT L 5 B M I L RO AR ), DA% 7 SR P K A0
Rafe K.

JEEANR, FHH AT AR B SBT3 BN &, B LR CEA I8N, JFADRM RS B
TATRASS, 4 UG AN A, TS TR, THT B I5AT Ml AR i K R A
S, AR 4 TR A BB X ), PSSR R R PR E A o TR AT
BURIRR S s K, S ASTRIY N ) R 0™ 6, AT RS0 R ) R R N R KN L, 6 Ui
REATLIIBERE ML S s TR ARATT S KON 5/ B R I ) FEE A RN ISR, ksl TR
20 5 R At PR 5 B ) Bl 2 OB S 2 4 B T B
4.5 WEWAZE SR BRI

A LS A FIFEIG KA -3, 30%, ARG SR C FIP MBI Ny-3. 35%; 7
LS B HE I 3 56 A4, 96%.

4.6 |EHNESTFA NBERES B =3 E TR A

AAREIIN, ARESAFEES A TN RS ARG MET =8 NSEE T a7
S WA IDL Ly

§5 WAAGMT



TR G0 T BB A 2023 4R 4 BRFHA

5. 1 REMREEH=HEHN

o

T3 H

o 3 4 B B4

w8 )

(%)

1

35, 504, 867. 51

91. 17

35, 504, 867. 51

91. 17

Horpre SR SEN IR B S Bt

RN

-

AT GRS 1 4 i

3, 405, 433. 19

8. 74

HAb 5™

35,083. 14

0.09

aif

38, 945, 383. 84

100. 00

e AREEAREYOR R Be 7. “CRNRE ST RTINS A it
ST H AR S AL S R« RETHRLE” A U fE R CEAD, “HARTE ™7 il “ Rk
HUE” FEASE GARE AR S IR A B HE AR R R B 8T CRFED.

5. 2 MEHIRIBAT WA RPRERF A

5. 2. 1 EHIREATI 0 REB AR ERR A S

(v

&S|

KReME Go

RS B A L
B %)

A MR Ml

KBk

il il

32, 187, 083. 51

||| =

L I IR SR A At
A4

942, 936.

R4

R A Z

LBt A REAHRENL

A I Ol

HlZ= o™

5 R A E BRI SS
i

2,374, 848. 00

SRl

Gl

AT AN 55 i 55l

= |0 = |

s NS4

p=il
pes

=




R G0 R A 2023 SE5E 4 REME

N PKFIL BB A FL it i - -
0 |[EERMRS. BEAHARS I - -
P HE - -
Q | PAEMHEESTAE - -
R it A Rl - -
S |&E - -

ait 35, 504, 867. 51 92. 24

5. 2. 2 MEWREAT W REBBIE R B BRI R A G
AT AR WIAR R AT B B

5. 3 JARAZ A SOUME o Ze S B 7= 15E LU R/ INHE e ) B B B B 4
5. 3. 1 MEIFRIEA RMHE o Ze 7= 1B L5 R/ NP U BT 42 BER 33 9 4

e | BEARR | BREAR |(HE B | ARME o) | HEEESEREE] (%)
1 002028 A 48, 000 2, 497, 920. 00 6. 49
2 600406 HH, e B 106, 400 2, 374, 848. 00 6. 17
3 002472 WAL ) 83, 100 2,162, 262. 00 5.62
4 601689 P 4 ] 28, 900 2, 124, 150. 00 5.52
5 300415 itz 117, 700 2,075, 051. 00 5.39
6 300124 CNEA 32, 400 2, 045, 736. 00 5.31
7 002050 =R 65, 300 1,919, 820. 00 4. 99
8 688772 BRI 5 86, 443 1,902, 610. 43 4. 94
9 300129 Ze kX 136, 400 1, 469, 028. 00 3.82
10 600933 g4 pliil 60, 300 1,322, 982. 00 3. 44

5. 4 MEWIRE R MM RNRFRRAS
AIEEAR A AR R AT B R

5. 5 & MR A RPME G E ST 13#E B DN HETF IR LA 3 SR B A
AT AR WIRARFFA B

5. 6 I FHIRIE A RME 52 S T ™3E HBI KM HEF R BT 48 B SCRRES U5
K
ARSI AR IR AR FFAT B SRR SR

5. T WEHIRIZ A SME 5 & T3 E LB RN HEF R BT T4 52 & R 455 4
AREEARREHIRARFFA R R

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

Foom 3 131



R G0 R A 2023 SE5E 4 REME

5. 9 MEHIRFE ST R KBTI B 5 18 5L i A

5.9. 1 EHIAR AR SE R K BRI BRI A
AH GR BB AR L

5.9.2 AR SHHBIIPRPBHBOR
B G RP BAR I

5. 10 R & IR A ZSHL 1 H U R 7 00 Ui

5. 10. 1 A3 B B0 B 8L B BOR
AEE G R E UYL

5. 10. 2 B HIR AT S B H K HFH 5 OB R A4
7R G R R 01 B

5.10. 3 A HE G B BT
AHE G R E UYL

5. 11 {BAESWE ME

5. 11. 1 ZESHBHEH RIS RT ERAR LT HAW R EMIIVLREE, B
FERE S Hi—E NI ATHER. LTHER

G EE N\ B RS S A 1B 44 UE R 1 R AT S PAE 55 00 P A ] S S,
B TER S it H AT — 4 2B ATFETE. AT, TCUER IR v AT T A B

5.11.2 REHRB W+ RIRER B HES & FME R FIEREE
S G IETIRT 44 BSR4 5 R AE 1R 5 IR SR 2

5. 11. 3 HALBE =M

5 AR & )

17 H R4 13, 105. 00
NESCIE 2537 Bk -
IS B ) -
SRS, -
I AT R g 35 21,978. 14
FoAth B -
At -
it 35, 083. 14

T
df

R[N ||| [W ||+~

o100 3L 131



R G0 R A 2023 SE5E 4 REME

5. 11. 4 5 HARFFA HAL T 48 B (0 T 4 4 £33 A 41
A HE AR A AR AR R Ak IR P R 55

5. 11. 5 A WIARAT 14 B 2= - A B S PR 1 O ) Ui B
ARSI AR AR AT+ 4 B A AR RE SZ BRSO o

5. 11. 6 BBA WS IERF AR5
NI E PNt R N R R R

§6 I RIE S BB
AL
i H RGO THRS A RGO THIRE C
i ) 35 4 4 A0 e 0 31, 909, 466. 13 5, 352, 373. 46
i S0 TR) 5 4 5 FR U 47 00 393, 088. 46 14, 385, 658. 85
ek - 75 HA 4 e 3 4 R R [m] 473 0 465, 050. 22 14, 610, 625. 68

s 3 R 2 S PR 0 A2 B A (A ek
/DPL =7 TEHE)D
i I R I 4 4 A0 A 31, 837, 504. 37 5, 127, 406. 63

§T HEEHANZHEFREBREFEEHR

7.1 BEBBANFEELAESHITIER

BfL: A

TiH RGO THRE A HRGETHIRE C

s BHHAW) A 2N FRA A 3L 447 % 3, 227, 660. 12 -
st A R) SN/ HR O S A7 4 - -
et HHAE) 52 HY /s [ sy - -
el RS N B RE &40 A0 3, 227, 660. 12 -
WE A RFEMAR S LR SR
Byaitesl o)

7.2 RSEHNZHERRERR IR S5 WA
A Ik e BN RIS HY 8 R e i B A I 4

10. 14 -

§8 B R EHE RN HMBEERFR

8. 1 EHAN B —RAFFHESHHULFIEBIEEIT 2008155
1] 4 A R S S R L [ 300 A e |

o1l 4t 137



TR G0 T BB A 2023 4R 4 BRFHA

. -
= zgiﬁ;%ﬁfg” W) il el o |0
zi g | H e e . e (%)
1 120231001720231231 10, 221, 378. 50 - —-10, 221, 378. 50| 27.65
Bl 2 120231001720231231 10, 221, 378. 50 - —-10, 221, 378. 50| 27.65
H 3 120231220720231226 —113, 913, 734. 84|13, 913, 734. 84 - -
R A

I AL & ML — B R A 2 S B LT 2000015 L .

TR PR B A MBI OIBR RROLT, WnzstBE Srpelnl, w] g i IndE e r i sD
PR o RSN, H T < A A R AUBE [m] (1 I i PT BE 75 ZEAR LA 2 5™, AT REXS 5 537 1A
I, BN T NS . BB K L FH . B itIs R R &5, o
Bl MRS TR, R R A

8. 2 MR EE PR MM EERER
P

§9 ZFEXFEZ

9.1 FEXMHHER
H T AE h 2 Fh EA <e E ST AR S A5
g G TR G RIE R IR R SRS
e St R & RUIE SR IR BT I S T S5 U
e 2t R & RAESF SR 3 SR8 PG
S EH NS TR B R 2 =] B AL
e S TN HUI A FE AR E AR R BRI A 4 5
H T NS5 B LA ATE AR

_Jr

9. 2 FEHE &=
DA SCEAE T R 1\ e BT8NP A T & 3 5 25 1)

9.3 &I HR
P DUE I B A, AR PSS . HE . SIS &
s RGN A

HERSEHEFRAF

o127 4t 137



R G0 R A 2023 SE5E 4 REME

20241 H19H

o130 L 131



	§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


