EfFEHES =N ARAHRESEESHESE (FOF) K&
REHE X

2023 FAFF RS
2023£E12831H

EEFHEN: BEEHRBROERAF
EEXEN:FEBITROARAF
WX H HH#9: 20244801 H22H



FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

§1 HEERR

G RIVE N S 3 FARUE AR S BTk B R AEAE R IC 3 1% TR
B IR, P A B LS L HER AT 58 B AR AEAN ) SOE A BT

AT RIFEE N ERAT I A IR A m AR AL ARG FHE, T20244E01H22
HE T ARE T H) B S8 EEIAREHESRESENE, HIFEKANEAR
FEREGLE . R PR IA B IR

AR E R DOSEAE B iR 5 0 U BRI AR AT R B, (ER
RIEEA TR —E 8 F. EETTRREAEVSHEARRILRRED . FHEAF XK, %%
HAEAE B3 B SR AT AT A B S A A T R HE B2 U

ARG IS5 TRLR G 1T

AR E20234:10 01 Hit2 2023412 31 H 1k

§2 H &7 MmN

B & TR EELHE =1 HiFFIRE (FOF)
FegF ARG 970208
S (e L RFF IR
EeERAERH 2023401 H06H
i 5 WK I S 40 B 30 53,187,793.394}»
AR RS RTHR T, AT RS e & IR
w7 S, MCREES TR ENS, ik

EHRIB RI AR E 1 .

AEEA TR B B A S i, R
WO 7 e B R R A R 5 T R XU A s
AR5 P B R L, ] P SRS TE B AN g
R AFREAE, R EEL B,
BT g P BO LRI, 9 Sel B e i
e, RO KR RCE RN, *
gk P BB T ik < R 5 SR gS A LAt B8 7 0 B 5
g CELFE P ST MG . A7 B R IE S T SN
o5 BB M AN B 7 SCRPIE TR B SRmED

ARG TR T F B HE Ny HIE 800 F5 %K

N A es ‘
LB W HXS50% R () FEEI 3 X 50%
SRR R 4 i 4 (FOF) 44

PP, HCHORRKCT B T O

%20



FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

& MEFEST RN, Rl A
e G Rg, EMRTREEEE. K
SREG T EHI .

TN [ (3 2 Mt T IR
TESTEIN o [T A R A

e ARE P ANAR e SRR QEZRA RS 58 BL S5 E <k TR
SRR BT B 55 19 S R >R EIR 51 ) I EREAT A G MIESR A~ 7] KRS 5T

§3 EEMFBIFMESIFERI

3.1 FEMFHER

Hhr: NRToc

FEMFIER AT (202341001 H - 2023412 H31HD)

LA eI -540,715.69
2 AR -885,596.47
3 INA T35 35 4 3 A HA R -0.0173
4 IR E G B 1E 50,645,234.66
5 R EE & B E 0.9522

He (D) RESTEFEHIRAFT2023F01 Ho6 HAEM, BMEARE PARAAES T
FPEMRIEERB—E. (2) AL TBE S THRIAIFR BB . IS,
HABWIN (AT 2 A EA SR D) FOBRAH O 2% - AE FORME T 2R J5 AR, A AR
RAFHE LI &N EARA a2 s as. (3D Frid e Sisis AaFEREA A
B 5y B e 15 U, Th N 2% F 5 SEBRUe s K 28T B s 3y

32 BEHRERI

3.2.1 BEMHHEN KR R H 5 F A5 HL R B A 2R 1 EL R

\ | kg
Wi | ORISR ﬁ%wz
o | bz | M | | @O | @-@
@
TE=ZAH | -1.85% 0.24% -2.80% 0.39% 0.95% -0.15%
U AN NS -3.54% 0.24% -4.84% 0.41% 1.30% -0.17%
HiE4EESE
ij;z%; | 478% 0.23% -5.44% 0.40% 0.66% 0.17%
X 2

3.2.2 BES A FERURES RiHHER KRR LI5S RIS R Al R AR
B LR

530



FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

Effdifs=-AFERESEELhEL (FoF) ESESEIEHIEHSELREES

%

1%

-3

5%}

-9%

kSRR Al = R P ER R E
(2023501 5 060-2023E12831H)

T T
2023001106 202300302 202300420

T
20230612

— BiggRdEs=1AFaRs (FOF) —HRHEEE

T T T
2023008/02 2023/09M1% 20231113

202312031

E: LASEGU AR T2023F 1 o HAR, #EARMREMARALE 5 E HIHIEE

AR5

ARSI RS FAHEF R BN E, AESIE NI NG RAERIGNH, il
RO, &R HE IR & & FAA RHE .

§4 BEARE

41 E¢2¥ (BEELBNH) Fh

AR [
W
L2 AR
44 i — Mok 1t A
{FER BT IR
H A H
R HR), A EEEE, B
TR+, il K
+, SEUSE S RS Mol
Tk tERem TRES
IR B 5T RO A B
. 2022- M, FAFERE A AR
HE AEZE: -
IR | Bt 11-08 T | R A AL SEFOF Y 2,
AR B =S F R R R 4
P, THADERE N .. T
AR R S A LA S L
HRATEUR B E. 178
i o




FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

E: (DESHRINEEREEE, K EPRHN vEeaRARH, H “HRAm”
DR 22w R U 2 BUARES H Y QAR EMER i, H “UEIRH 7 A “EER Y
I3 AR ARAE 2> =] P 5E I BSAE EIANRRS 30 (3)UEZF M & SGEMAT W B 2 IR
KME o

4.1.1 IR AR S B 75 BRI R R 2 B 2 e 2 2 R N B B A R O
AARTE IR, ARG T RIAAFAE I S L P AT AL 55 58 77 B R B 2 B L

4.2 BB AR E A EX RSB /EER FE B ULH

TERIRE AN, BENPAES (PN RILAERER R TSR « (ATF5H4%E
ER R I SIS MEE H IR S SV B L 45 T00 S it o JU) F R 52 A B A 4 B 11Kl
& RIS R 2, AR SHE . B 5T 50 R A BRANE F AR AR 77,
TEAE R AP I RTEE T, AEATIRIFEA N UK KR & . A& N, £511KkiE
VERREIE A, %A RO ERA AR T N EE RIS IR LR % sk
R RIE BRI AR THRI A R PR RE o
4.3 AR GE U
4.3.1 AF X 5 B FIPAT R

EHAMRE GEFERESEHEAR AP SHERSFEI) SEiHE T (EE
TES A A PR A A B = B 55 A FAC B A BRI (BT ), WREEAFTE ALY
FERTER AP S MERAN . AP 5 I SEE A AT . R IR 5
PRl AT G R VAl B R 5 o T A8 5 ) FEE BT RIS (1) Y0 B 3o 25 S - 2R B R L
Flgels N BT EE . AR — R, —Riincs (SHRATETS) SHRvEH
WEE, BUERRRRL IR, SRR TSHIT. SIS ST AT
SRR MRS B A Gy IR AL AR 2O R U B B PP A s i U

NS 5 B SE B AN AT AR P 1 B B N S R R L R
FU IR T B 4% 18 B AR BT N R BE AP I L2 s B N A A5 A FL A B
MIARFRE A, SR BN SR “RIRE 7, SR h) H s BN A 40 60} R —iiE
FFZ N %= BEPLZGHE, ZoHRGEGN L5 IEE, Tl E AL
ST AR IRIAFE S, R B3R AR5 ThAE, 1&IRAE 5 AP 1R N & 355 B
FREAG A MPAT; TR FE R A A 2 B RFEH R S RIS 5 A W e
A G AR A TE SN A 2 A R 5553 90 0 8 A BRI 2 2 AT RE P AL A EC AL, Gl it RSt
5N TGS G, JRERITE R A EEZ G EARAF SR
BN R A S B R A AE B RS 5 R e AL, 6T R B S A TR,
FRERBE R HE LB R UL

O\ T PR BRI ) B SR A4 L R B B R R4S B LA 2 1A% T BE T B4
ANPAE Gy FF 2SS I R M AE AT A ST R & 2 18] (Aigishig e & fEie
PR ABRAN ) 1 R 5% 7% S ms i s 1 A R B T I R A B, RN AR

5500



FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

T WG R AT, T AL TS T AT o 2> w5 el e J 1) 1 58 5 WOR
PR LS, IFEBIMRBOR RS, SRS N RBE A TR A G KA T2 5
PATIRDL, FFEEAR 2132 5y il BE I SEAhAT I AN AR S AR 36 A 56 38 2152 5 il
o

4.3.2 RER 5T RNIE I

EHNIE T S BRI SR R, NSRS S 4 FRIR T B A R ], AR A TR
Gy R M SEEL . (EFE R PSR Py SR ss il o T, RN T IRRIERE, BRAA
PARIRIE TR o B FE ST T WA A5 5tk SR AR 5 BB BRI B, R A FIAE
PRGN 5 LB AT IR B, I F B A PR A 7R B P (1 e LR Y .
HN @S BEE TRy E AL, B H R R SR SR S, RS IR A A
ARG B BRI S o S & 7 T =8 AN S . fEXX Gk fe, &
FNCAAFAZ G RN, PRIESBERA ST 282 A . K #ERHPHAT .

BB NIE SIS T AN E A FRR R AS, EARNEE N QHNW. 3H
W. SHWD RIS AN RIS S0 22347 17 20050, AR A48 5 T )
SO

ARIREIAN, AFRFERRAESE5NTHAF NS T, KREAERB R
5y A0 B HRIA RS Zy i iZaE g5 2 H A 5% 38 5 .

ARG AN, FIR A T5Z 5 il B A 1) 0 e B AR BT RS I R4, R R DU R A
E AR GG

4.4 |E AN E S R BT RIEAIBIES T

VU 25 3 I OB Ak R 0k T, TR R TR A I S A3 DAL (HE & fan HBL T
TR BN, s PMIER E 223 H AL T 2R A DL R K, — e R E Rt 7R EZ 5
YR IR AR [ . HAbhFedRJ51H . CPIE EL#E 67, PPIE HLERIEA BTy K, E AN
SR RARALB AT S AREEECEN T, TV hnfE sk 2508 F E 2B KR, &
BREZFIME. RETHBEAZIEY Mg, FEN LIEEHE30005, ZF
FERWLH14.36%; Fidr ik mr, R FMTHET, H6EGS0 s TSR N
Fik1.64%; FEEL T, e MTEEUERE G, TENTE2.16%. GdEkiE: Wind)

JREARK, EBURMIMEF N, SRR 4k EE B . 20244 [ P 7H S A 5%
R IE AR EASE s A USON T 1) (B B30R S vH 2 A e S ER A BEREORAE, T Al b
B B 1 1) 5K AR R b 7 0 11 9 b D) AT BE S P08 T A RIS FEASKRIREBER |,
YRR A IR SRIE AL, J1 3T A W RS HEERE 7. AEE B PAESE LA “A% O
+TAE” MEEEK: “Z07 MOMESNK EINERANES, FHRARTHE N
RS FA LG « TRE” Mot 5 MEHKE. 2o A S, TR
LA SN G2 ) DL R A S S5 s F B S R G v, A4 i 1 20 XU
FIE FH R 5 5



EEL MG =D RAPRGMES RS (FOF) %

-
(R4S

FEETHTRI 2023 £E5E 4 BREIR

4.5 RE A ZEEHNLGRI

BERGPREGLMAE=HIFAHIRS (FOF) MM HiH{E 9095227, &

WA, FESA A EIG K FN-1.85%, AL ST LR HE I 35 260 -2.80%

4.6 REHAZRSHFAIABRE S T FHERG RH

§5 BRASHE

51 EMRESE=HESH

AR T I R BLESE — A TAF HEE S TR AR ABCREAN — 3 NS .
AR I B 7S A TAF H S THRIB T HER T LT A IS, i
K, EETHRIB e LT C.

l5g i H EH(T)
(%)
1| W% - -
Horp: 2 - -
2 | B 42,689,807.36 81.00
3| EER S IR - -
Hrr: fiize - -
B CHFUE SR - -
4 | BEERTE - -
5 | ERbATA AR - -
6 | KANIREERHT™ - -
e S 2[R0 ) SR
A b Y
7 ?E/fﬁ%ﬁ%ﬁ%ﬁ{ﬁé\ 5,491,864.73 10.42
it
8 | HAthwz™ 4,519,668.11 8.58
9 | Air 52,701,340.20 100.00
52 MEMARBITL S ROBEERTLHE
RS THRIA R & AR R A .
5.3 ME PR AME HES T = r#E LR/ FIRT+ 2 IR =8 %R A

B THRIAR S WA RS B2
5.4 REMREFRF B TRNREFREAE
ARG THRIAIR G WA ARG 657

5T




FEEZ MG =A R INR G A G ES (FOF) 45 & MR 2023 455 4 R EM G

5.5 B RAR A SOYHE o S = r3E LU R/ HEF BT 48 £ 25 B B A 40
ARG THRIAIR G WA ARG 657
5.6 HE RARIE A S E & 2 S B E EU IR/ IR+ 48 B SCRRIES B A A
AL RIAR S IR ARFFAT B SCFFIETF -
5.7 G WIRIE A SO E G 2 B8 EL B RN HEF BB T4 St e IR AR B A
AEGURIAMR S HIRARFF A TR
5.8 ME HARIE A YA o S =3 E LU R/ BT 48 BUE S 5 148
ARG THRIAIR G WA R FF AP
5.9 &G IR A E SR KB BE3 5 16 D it B
AREEE THRIAR S IR 354 e 191 B8
5.10 IR EHIRAZR SR B W E BB S 1E LU

AL T RIAR S WA AR R AU 1L

511 BRAESHREWE
5.11.1 AESER ST R RN HZIEFR K RIT EAREARRE N R HEE]
MRAE, EAREGREIHT—FENBRZBATFER. &7,

5012 ZR SR EETNERGHAREERE THRER™.

5.11.3 HABBE = &
5 B EH(OT)
1 17 HORIE 4 1,688.83
2 ESCIIE 77 Sk 1,517,979.28
3 Ividivel
4 RSB,
5 AT FR D 3,000,000.00
6 FoAth STk
7 oA
8 ait 4,519,668.11

5.11.4 REGRFFH KL T BRI T 855 A A
GG THRIA S WA RS AT 657
5.11.5 G IR AT+ B2 A TRIE 2 PR OL 0 Ul B
ARG THRIAIR G WA R A B
5.11.6 HLBA G5 FER H Al S R 38 2)

TP LR, 2 A& T T R R 2%

5% 8L



FEE2 MG = AR S

RIE LIt 4 (FOF) 4RI 2023 4£58 4 BEHE

6.1 B HIR LA S E 5 B T r3HE B KM HERF IR+ B & S B B4

§6 HETEE

e
TR
LG | BHEA
F . | FEmE | ARE | B | REH
| Ee | Hesw | BEFR | AN .
= €0 (J8) EGRNEN Q7S
(%) | g
TH A 3
4
HiEZ A | BAMHF | 462691 | 5,13032
1| 008746 | S RSt 050, 9%, 10.13 | %
FA R 6.51 5.03
IWPEIESRE | AT | 442426 4911.81
2 | 006626 Reicintl et A 7 970 | 7
HffirA | at 3.17 6.97
HABRE | Ran
3 | 007014 SO ERY ;% ‘jJF 3,698,98 | 4,080,35 806 | 7
A &N 6.23 1.71
& E AR
4 | 100050 ;(QDH) }i REIE | 212614 | 276802 |
e 2.48 4.89 S
RTA
BE&EEE
. A FFF 1,969,50 | 2.,373.64
5 | 006824 2R | T i 4.69 | 75
\B?% fot e, 6.49 9.22 H
HA
HiEZ A | BAMHF | 218595 | 2.362.35
6 | 013863 | S RSt 1895 0%, 466 | %
#C &N 0.78 7.01
FesEihz | AR
| 006195 G Jé A 1,100,14 | 2,305,24 ass | 7
HFIREA | 3.80 1.32
hindififin | BAMFF | 2,048,114 2.157,31
8 | 000914 | TR | 048, ,157,3 426 | 7%
¥ R 8.73 5.06
KEEt | BLAETF 1,142. 1,942
9 |ot1066 |0 | LTI 1942671 364 | 15
RNV ZEC | R 0 6.03
e mget | R4 AY .
10l 013621 T‘itaﬁm R ¥ | 909,801.8 | 1,875,28 370 |
HIREC iGN 0 3.47




FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

6.2 B G KIFREETAERN A
H: O AFFAEREESEH
WiH * ﬁﬂﬁfiﬁfﬁflﬁa‘”% DL HE A ST P
S AR L g
MIASE 5y B e AR I R 420446 )
%% (J6) ’
MINAE Gy B AR I T 750,05 )
| %% (J6) ’
YRR S AN 10.789.92 )
IR RS 2 (oD ’
LINREE B A N
SRR T 75,8435.82 -
YRR B AR N 15.045.05 ]
SAHEE R (GO ’
6.3 A EMRFAFNES KENEREHES,
ARG HARE A 10 2 4 AR R AR EE R e A
§7 HBXEESHHRS)
AL

i T S AT A B A 51,729,229.38
i 75 H0 1 1) 22 4 i FR A 47 0 3,181,673.56
e A0 T SO S0 T o e e T [ 7 0 1,723,109.55

5 W B 3L IR S B A (O LA
“ %))

5 A AR I &y 40 2

53,187,793.39

§8 ZEEHEACHERREBRLEEHR

8.1 ZEEEANFHFESHBRIHER

AL
5 JH AT E BN FEA I A e 4 7 300 6,252,165.32
i 5 1A A (] SN/ HR ) i A7 i -
1 e B399 1) S5 L /0 [ ] s A7 -
o BASAAR B BR[04 5 4 13 0 6,252,165.32
B R R A B A B A0 0 B e AL ] (%) 11.75

101




FEEZ MG = H R IR G A GRS (FOF) £ 5 Mtk 2023 458 4 RS

82 H&EHANCHERRERALEST S VA
AR I B B B Teis HY 8 A B e AR S THRII A 5 W4l o
§9 MBI EE RROIMERER

9.1 HEMA B —RBEEFHESHBCHIE R BT 20% K 1E 5L
ASH AR A AR B — BB R SR S TR A L A 2 S0 20% K O .
9.2 IR RF RKNHMERFE

1 EMEIEZE AR A IR A 7] 56T EE 2 M4 = A H R IR & 1Y 5 5 P 2R 6 (FOF)

LAV E TR I iR RIS EH TRA & N ) A 2
2. EMEIEH I BRA T 5% T HE N 304 & 3 P~ & T RIJT 8 ol 3 A IS 3
A=
§10 HENXHH®
10.1 FEXHFEHZ

S B BRI R (R AR SR A ] Ry

1. RTUETEE “GRKM” SMHEGHEES
eI 4 (FOF) £ 4 %~ & H iR E th

2. HELMHAEG =" HRAEINREG Y
3. LRI =/ R A R o 3 (FOR) S84 = Al =
4. HELMHEG =D HRA RSB ES T EEFOF) LS 7 BRI m vk

5. EMEA2 A G =0 FA BHE G RGP 3 G (FOF) R & B 48 FHRIHE B2 00 )

+,
6. EEE WA
7. LA THRVE PSS SRR B L,
8+ HEATHRIFLE NS B
9. EfE & i & = 7 HIR & Tk & b 3L G (FOF) S & 5178 Pt Rk S I A

PR (25 A 5
10+ A [ IE M 2 BRI HAl S

10.2 7730 A
HB AT A THRE BRI E NPERT, FHEE TR TS BN

WWW.guosen.Com.cno.

5110


https://tfms.web.guosen.com.cn/preview/onlinePreview?url=aHR0cHM6Ly90Zm1zLndlYi5ndW9zZW4uY29tLmNuL2d1b3Nlbi1hdXRoL2FwaS9maWxlcy9kb3dubG9hZC8xNzM5NTc0NTkzOTAwOTA4NTQ0P2Z1bGxmaWxlbmFtZT0xNzM5NTc0NTkzOTAwOTA4NTQ0LeWbveS/oeivgeWIuOiCoeS7veaciemZkOWFrOWPuOWFs+S6juaXl+S4i+mDqOWIhumbhuWQiOi1hOS6p+euoeeQhuiuoeWIkuW8gOWxleeUs+i0rei0ueeOh+S8mOaDoOa0u+WKqOeahOWFrOWRii5wZGY=
https://tfms.web.guosen.com.cn/preview/onlinePreview?url=aHR0cHM6Ly90Zm1zLndlYi5ndW9zZW4uY29tLmNuL2d1b3Nlbi1hdXRoL2FwaS9maWxlcy9kb3dubG9hZC8xNzM5NTc0NTkzOTAwOTA4NTQ0P2Z1bGxmaWxlbmFtZT0xNzM5NTc0NTkzOTAwOTA4NTQ0LeWbveS/oeivgeWIuOiCoeS7veaciemZkOWFrOWPuOWFs+S6juaXl+S4i+mDqOWIhumbhuWQiOi1hOS6p+euoeeQhuiuoeWIkuW8gOWxleeUs+i0rei0ueeOh+S8mOaDoOa0u+WKqOeahOWFrOWRii5wZGY=

FEEZ MG =A R INR G A G ES (FOF) 45 & MR 2023 455 4 R EM G

10.3 [ 755
WHEFH T ARESTHRIEEN FCE NI AW R TRA 2 ], BOE SRAR A T RIE BN
W itiwww.guosen.com.cn® [, EFIRITA A A2 ik g (955360 EHIAHRAE B

E{SUES A R A A
2024401 H22H

512000



	§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 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  基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7  开放式基金份额变动
	§8  基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


