TmE LRI RIS R R E S
2023 £E58 3 BFHE

2023 £ 9 A 30 H

EE&EHEAN: LREEESEHEARAR
HELEAN: TEBITROFERAF
WEXBHE: 2023410 H 25 H



TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

§1 HER

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

FEIUE NSCEHAT R A PR A FIRE AR G S FHUE , T 2023 48 10 [ 23 HEK T AR E
I S5 4R bR PRI R HEMEFNE, REEZABAAERRICHE. #SEHRA
#H RN,

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 ST R TR

AR I 55 BORER 2 U

AMEWIE 2023 97 H 1 Hig% 9 A 30 Hik.

§2 & 7= I
Fe & TR AR LI WA i 22
H 4 TG 001409
HeiE e RLTTF R
HEEFRERH 201546 A5H
A5 R F G A 4R T 5, 555, 296, 125. 46 15
Ea =R AT Gl i FEA RN BB AT I SR G AT R i AL, A “H

R+ RGO, RN MAT W R R AL DA S A
ST\ TR R AR R ) R e s a), - B R R e 1 ERAR
Ji o FIREAT RS, AR IR AT S R DUHER A i KA 3 B

fil o
BB RS AT (AR R AU T A SN R ER T I 3R B ARk, R 22

IBATES . FMATEBRRN. EHFTHET R iRz
WIBBLAE IR RN TT, FIBNESR TR sy, 45817
WO A FHETERSANE AT, SRE VAN B 28587 1 R o
IR o TE 7048 1 7 WU 35 ) W R0 S s 23 B (0 Rl b, SR B 1
ReHEms, (e BEKPrEBCR, @ MR SRR RCE LB, AR
37 AT, &R SR B IO B L], JoRSEE &
WP ARG e AE, AT A R i AN Rl TR 00 T 2k 4 57 (1
BN AT fE IR ERUFE A, RS ok
AEMEDAE B M G R IME, B R RERE S ] BN
BYEBAT MNP UMERERIG . o BB REE . A S IR
T8 ML L R At Al B & R B AR AR B BT A =], T
R D IAEACT B PPAL, R R B A S B LA
] R BT 5

%20 gk 11




TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

b g B AR v 80% X H1IE 800 FE I 35 2 +20% X HARZE S E (Rl F8e 5k
WE,

XU WAL 2 AR ALE AT NIGEERIIL G, TIUARCRS AU K - m TR SR 4.
KBS S5 MRS,

HEEHEN TARFRS & B AR A 7

HEETLEN TIERAT I A PR A ]

§3 T F1abr A S ER

3.1 EEMFH

fr: NRMo

E B SRR

AW (2023 4E7 A1 H-2023 49 H 30 H)

LAY B sl as

-142, 310, 383. 93

2. AR

-272,019, 780. 98

3. MR- $5) 32 4 Ay A B ] -0. 0485
4. R I & % = 1HE 2,768, 071, 154. 73
5. PRI S A E 0. 498

e 1. EREEWSHEAR AN NNBECE 5 e & T2, T A3 5 bl KT 2

T HoET .

2+ AW E LB T R FE S AR« BT

HAN (AE 2 SeHEZ S )

FHBRAN IR Bl AT FHORAEL 153 25 ) (AR A M DA 3 CLse BRI 2 in A 2 Fe i A2 sh i i -
3. Fral R BRI S MRS —H, TR S AT H S SIS H .

3.2 &I ERI
3. 2.1 BEMBFIHEM KR R H 5 R BN S B AW R AT EL B
‘ b4 b s
FEERKER | EG KR | SRt -
B B o HRERE | O—06 @—@
® WHEEQ | HBZEEEO ‘
HEZ®
HE=AH -8. 96% 0. 80% -3. 27% 0. 70% -5. 69% 0. 10%
TFEAMNH -16. 44% 0. 78% -6. 99% 0. 67% -9, 45% 0. 11%
o4 ~14. 43% 0. 84% -1. 11% 0. 74% -13. 32% 0. 10%
=4 -13. 54% 1. 28% ~11. 02% 0. 87% -2. 52% 0. 41%
P T 65. 45% 1. 49% 14. 32% 0. 99% 51. 13% 0. 50%
H3E4 A
-50. 20% 1. 69% -21. 70% 1. 12% -28. 50Y% 0. 57%
AR 24
%3 3k 11




TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

3. 2.2 HESHFAMPRES RIHHEHKRAZ KI5 RIS R E R
EZHHI R
AR LI R0 B v (B 2 5 ) Al 298 PSR v i 4 5 I S 5 400

0.00% *‘I\‘ o
1,!1 T ﬁmén"
9.00% i W
E o ||I| LY h !'\“1‘ %‘qﬁ'
-18.00% ) K‘Ly\hm ‘|'l 7 I."II ‘J‘."J F\r . r{, J W
-27.00% || [l Aln - Jw/& i AN A M
% N‘-w-’ma’ N l'F'l i ’]

-36.00% W i ,‘/ W
-45.00% “f |W11 I fﬂ’M )/% ﬂi‘w.ﬁ
-54.00% "

63.00% V\’M [
W ﬁ“.

72.00% ‘I

28

2015-06-05
2016-04-18
2016-09-24
2017-03-02
2017-08-08
2018-01-14

018-06-22
2019-05-06
2020-08-25
2022-05-23
2023-04-06
2023-09-30

2015-11-11
2018-11-

2019-10-12
2020-03-19
2021-01-31
2021-12-15
2022-10-29

(=]

|- TEEEANRER AR E — TR TRANEE R

iF | 2021-07-09

Elas % |

HHF

Al

Ee 1. ARESREEFT 2015 F 6 H 5 HARK.
2. WBFHEEFME, AESGECIANG6 NH. BEAMEIAR, AREHEEFERES
[ ¢ T H T v Bl S $5E 5 PR i1l TR 5

3. 3 HAethibz
o

§4 EEARE
4.1 &% (RESZE/N) FH

FEATE 3 G2 IR | IE25 Mol
THEN | BEEM | FR

s | HRSS Wi

Wi-EWF A, S 4F KPMG BhFEZ 3, FEsk
BT R, 2014 SN LA
5, DUEA G R BRI T RS HE
221, 2016 4F 6 H 22 % 2018 4 8 H
28 H, HAF AR (E B0 i s 52 ik
2020 4= 12 H 14 4F SRS, 20177 H 25

2 H HZE4, 8 TGS B R4 1
IEHHR GRS IS LT, 20204E9 H 10
H% 2023 48 A 15 H, A THFE
QR — 4 2 WP OR & BUIE SR 38 5%
FEHFLEZTH, 20204E 12 H2 HE

Ay FRAT TR S S FLIC n i 22 8L E 25

KE BX
S

L5

B> B oox I
;r.

e =
|

AN =S

B




TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

BRI EEH; 20204 12 H 21 H
202342 H 21 H, #{ETHRIHELD
FIL = RIEHC B IR A& RIE e i 4 0t
&4 20212 H4HES, #HAET
ﬁ%%@%ﬁk%miﬁ%&ﬁﬁAﬁ
S&H; 202249 1 H 11 HES, $H1T
ARG A /N S AR I 4 T A
4% (QDIT) JE4 23,

L ATERH WA S A R AR H 8RR & BT /ME B MATER H ;. SR H AR S
BG4 5 (0 B HR H B

2+ UEFFMVITE SCEMATAE Sy (TG Aoalk N 5% A% BRI A SR RLE

4. 1. 1 BIRFRAEARZR - EHT RIS R SR N S LH F R E B K™ S 1E 0
At HIARA S G ) e 28 BTC AR AL 55 9 7 i BRI R R BN 1 DL

4.2 BE AR ERA L E B EERTEH LR A
BARE AN, REESE N RALI QEFRRRIL ) S REEE N A

VLS8 R VA ST L, RIS R B 0 S U LA I Y

fil] DA )2l b, NP A N SR B KM i, T 2 e A0 BT AR 2t 4T

S iGN CE 2
T, R

4.3 AP HER B

4. 3. 1 AV 5 ERPAT RN

NT AR RN, R & RBHE AR, B E I IE S RIAL 5. P f ik 258
VBT, AR GESREESE) |« GERMITRE BN SR 1 5 1 7
) L GERMRARE MR RIS EE M) « GERRRESEHATATR
GG SR SRR AT NS, #IET (A PRBEMINE) « (REL
GHINEY 0 TR B S HE P ) T T IR IO, T TS
IR0 PR O TS A 25 B, T REAE AR« 2 0 A B ML WA T M 1 . AR
), IR SE . AL BRI, AR 2 =)ol 2 BR A 2% A1 B[R] —iE F5+ A A R 58 & /R R 1
HESERAS, YWRTT R HAT RS EHTRE, ST ATFRS: RIS HAS
REEIIL, LA G J AR G 5 AR o B N7 B 1) E A R 2L 2 DA 2 AR R A 11
7] 28 5y B AE X AL Gy o

4.3.2 RERX BT ETUH
AIEEAME N R MBAE LI RGN, AARFAREAES 505

25T 3 11|



TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

NIFFEN R 18158 53 BRASH ( A58 5y B AZAIE 7 24 H BRAZ B B%I TR OLA 1 IRk, #t
2 PRI BT A A A BB SR T A AL TR H S RIS 5, R B A1 58 5 R 2 i o

4. 4 RE A E SR E R RIBIES T

2023 fF = FAUEFRE MR 2. 86%, VRIEMUE Tk 8.32%, QIMVARIREC R 9. 53%. =
B, BEAEEZRE . RAT . FEITESUET 6 2 THEREBOE, BURRCLZHI M. M
PMIL PPI MIHERE, ADFIIAVIE A, MWTTIARIKE, Aiehun 2 el b E il
By, bR, AT AHR. AA . T RS IR S, RIS .
el EFIE TEATRIEZE . KHPRE, AT AL [P B, RokA T Rk 2 g
M RGE ) 22 (P i . AT At T R B K R g 1 B, SRR N AR
LRI HrREIRAEMT NERE ., REUEELRY. ZET. HERM . Y 5T I

4.5 HE H R E S KL SR
WA, KGN K )-8, 96%, LSR5 % -3, 2Th,

4. 6 MEMABR ST ANBBEE B HETE I
AHEGAEI T I B ik S 2014 4F 8 3 8 HAERKIN (A TFSLAEIE S B IE s (R4 11 75
PR IR R S VHISE ST

§6 BmAAHRE

5. 1 MEMREESH=HEEMN
o il S8 G 5g$%§immm
1| B 2, 350, 451, 993. 59 84. 65
Hope RS 2, 350, 451, 993. 59 84. 65
R - -
3| BhE AT 1,115, 696. 78 0. 04
Hrpe fiigz 1,115, 696. 78 0. 04
AR TSRl - -
4 | e ER - -
5 | ERbATA AT - -
6 | KANIREERT ™ -257, 808. 21 -0.01
e SEBr E] 0 ) SN IR S b F | B

2

AT MG H AT &6 171, 966, 592. 40 6.19
Hopt g 253, 558, 339. 31 9.13
&t 2,776, 834, 813. 87 100. 00,

%60l Hk 11



TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

P BT DA L R 0 S B I LA A0 L2 A 5 i ] e R 2
5. 2 MERBAT WA RIB R RAS
5. 2. 1 MEWIREAT WA KRR N BRR B B4 &

R e AfME G HEE
B (%)
N VSN NN G- X\ - -
B [RAM - -
C [Hili&lk 1, 704, 408, 820. 05 61.57
IV =S I A I /S W e Y 1
AN 33, 563. 97 0. 00
E  [EF0E 55, 640, 404. 83 2.01
F o R MmEE 115, 270. 12 0. 00
G |ZiEEkn. g AmsENl - -
H  fEmEmEgol - -
I (& BB SRS BB RSS
N4 270, 354, 440. 94 9.77
T R 110, 944, 800. 00| 4.01
K |k 12,971, 868. 00 0. 47
L SRR S5 RSk - -
IS RE WLk s o N &4 141, 603, 754. 24 5.12
N KRS BB A it i H 45, 609. 98 0. 00
0 |ERIRS . BB HAb AR 55 - -
P BB - -
Q | DAMHSTAE 38, 855, 181. 46 1. 40
R SCfb. RE MR 15, 478, 280. 00 0. 56
S |GEA - -
&t 2, 350, 451, 993. 59 84.91

TE: TP NSRS E 2 e B A I B 2y T AN S STl REAT R
5. 2. 2 WWEHEMIRBAT W ROBBER R M ER TS
o
5. 3 FAARIR A SO A oy 25 B 7= 5B LB R/ INHE PP B B SR B T B 4
5. 3. 1 it BRI A A o 2 & 57 18 Ho 5] /N R P OB 42 R 43 B 4

e | BEARR | BELKR (HE (B | ARME Oo) | HEEESREE (%)
1 603712 +t—= 5,555, 274] 140, 437, 326. 72 5. 07
2 300750 TR AR 668,473 135,720, 073. 19 4. 90
3 601965 Hh [ PR 6,098, 716/ 123, 498, 999. 00 4. 46
4 300059 KW E 7,299,000, 110, 944, 800. 00 4.01

% oTu k11



TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

5 002179 b1 i) 2, 301, 686 97, 361, 317. 80 3.52
6 002415 TR AN 2,792,025 94, 370, 445. 00 3. 41
7 002028 IR 1,711,504 88, 450, 526. 72 3.20
8 002475 SR 2, 682, 043 79, 978, 522. 26 2.89
9 002430 B 2, 458, 624 79, 831, 521. 28 2. 88
10 603786 ABHEA 1, 066, 300 78, 042, 497. 00 2.82
5. 4 MEHARIBMRAF MR AFRBELE
75 i 75 i fif ARME o) d IR A BT PR IE L] (%)
1 X f5i97 - -
2 P AT YR - -
3 LRI - -
Horp: BURME SR - -
4 A i 7 - -
5 Al k5 3 R R - -
6 WA A - -
7 Al (I AS #f5) 1, 115, 696. 78 0. 04
8 [F] VA7 B - -
9 oAt - -
10 it 1, 115, 696. 78 0. 04

T iU TN R R 2 SO A o 3 5 B i A B 23 L2 AN 5 1T g

R#%.

5. 5 R & HRIE A SO E G E ST 98 B DR BRI LA B B B4R

Fa | g ey et [ BE k) | aniE Oo) | HEEEFREE (%9
1 110081 [ 22 ot 10, 360 1, 115, 696. 78 0. 04

5. 6 3R & HRIEA S E G E ST 158 B DR TR 48 B STRAES B R

k]

ARSI AT WA ARFFAT B SRR SR

5. T B FARIE A SO A o S B 788 H ) K/ HE R BB T 42 St G R B B A

ARG AREWRARFFA L&)

5. 8 & FARIE A FOMHE o B B 1B LU /N HE R BT T AL BUIE 3R 35 B 40

AT G AR R ARFFABGLE

5. 9 A FARAH SR B B3 5 16 5L it B
5.9. 1 |EHIRA RSB F KB B Re BN B2 20 0 40

AFE G AR IR ARFFAT AR 1 52

g, miEa .




TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

[$)]

- 9. 2 AES R B B KB EBUR
AR A, A ARIEH BRI ST R

ol

10 EREZS R B K BG5S 1 0L U A

ol

- 10. 1 X E BB BB BOR
AR, A GRS PR U ST 48t

(9]

. 10. 2 3R 5 HIRAE: S4B 9 H 6 3 e ke o AN 40 28 B A
AT AR AR AT [ G G o8, th e s -

()]

. 10. 3 X BRI B E Y
AN, AFE S ARSI S AT B

5. 11 R A GG MHE

5.11. 1 AR GHRE AT B IEF I RIT EEARE WA EE M TILRFE, K
R G HmE Hl—FEARBATFER. LTHEE

AWE, ARERARTME, HRAT ERRAAERE R ARG PARIENIAA T RIS
e X1 25 22 A AR ROIBIE AL, P BOIE M S 45 7 DT R AL 31

BB ENS BT R S5 R B IR DU B RREM, BT R AR AT 5 2 BN 10 1) 2 22
Ko

5.11. 2 EHFMHI+ L RERTE HEE S FME NS IEREE
ARSI BB+ A4 SR AR Hh 2 8 BRI AE 1 6 e 1 5

5. 11. 3 HAhBEF=H &

F5 HFR &® (o)
1 [fFHRIESE 671, 179. 52
2 MUK 252, 753, 772. 54
3 NSRRI -
4 MRS _
5 |NHHRIEER 133, 387. 25
6 PLAROHK _
7 |HAR -
8 |AIr 253, 558, 339. 31
5. 11. 4 %5 BIRFEAE B T 5 I B v #4527 B 40
| e | meeRm | SRk | ARME G | HESHEPIHELE )

9T 3t 117

~ N



TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

|1 | tw0st | g | 1, 115, 696. 78 0. 04
TE: BRI WIREFA 1AL T H B0 0 R e e i M) S8 4 555 W 40

5. 11. 5 & BAARET 14 B R A AR L 2 PR AR AL B Ui B
.

5. 11. 6 BE A A& ERI AL SCF IR ER 2

T
§6 FFIRE & HBES)
HAT
15 B BA )3 4 0 AL A5 5, 649, 757, 590. 28
T A A 1) 5 4 A ER 47 5 21, 298, 875. 62
el TS HA A ) SR 4 R E (B 7 115, 760, 340. 44

5 HA A TR 3 & R AR S A (s
/DL “=7 D
15 A A AR I 4 0 AL A5 5, 555, 296, 125. 46

Vi 1 AR ST R A S R A A0S LR P RN 0

2 A ST 1) 6 A R [ 005 e e L 0

§7T HEEHNZRAEFRERRAEESH R

7.1 BREEENFHEAE SRR HR
To

7.2 B¢ BHENZHERRERREE LT 5 A
o

§8 B EEH RFHHMBEERRE R

8. 1 MEWINBE—BREFEESHFLFILBIEGET 205850
o

8. 2 B BH PSR HMERRF S
TARIE RPN AAE SR VA 4 2023 4F 7 A 10 HARMEA S SIS ERR, T8
WR, JHET (EREEFD). GTED, HERIESEBENEMERN ERA A

§9 ZEMFEZR

ZO10 0 3 11



TR AF LI R B ER A SR 4 B 2 < 2023 458 3 FREIR

9.1 FEXMHFHEF

v R EIE S 2 v TR A5 IR XN RS R IS P50 0 < B B FH A PO R M S A
(AR S TR IR ANE S R R g e & FH)

C AR RS LI IR B SR BIE S % B HE e FR R M)
CARER S TR IN SR A IE SR % B S B SR B A )

v SRS BRI B U

V BESFRE NS BRI B

v R I P 2 eE BENAERIE I R A A T

—_

[\
v

w
v

N
7/

()]

(o)

-

9. 2 R R
HEL AT N B SHTE AT

9.3 &I HR
PE B AT I S 2R A D . BT/ S A ARG, 7 A B D) A S 3R ST A2 B
4.

THRMEEXSEEHAGRAA
2023410 B 25 H

oL odE 11

=



	§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


