77 EE A BA LG AR REE

2023 4

—
N
l—a

532

=R

2023 9 A 30 H

HEEHAN: TEERFESEEGRAF
HEFTEEN: WHBITROERAF
WEEHHBE: 2023410 H 25 H



U7 1E & A 2023 4E5 3 AR

§1 EERR

S EHANWEE S MEF RIS BB AR EOC . R TR B KR,
TR FEA BRI SR L AR PN S8 SR AR ANl BT 54T

BEFE N HAT B A PR A FRYE A S G S RIAE , 2023 4 10 A 24 HER 7RIS
I S5 FE AR AR ER IR A SIS SN, RIERBNE A RERICE. RV

H B -

e RV ABSAE S B ST RN B IE FHBE 2 B0, (HANORIEZE & — E B A o
R HAEW SO AR IRREI . BEA MK, B5EE AR B R AR AT 4 I 1A

e AINEEE SR e

AR M 55 BERER A i

AR RIE 2023 4£ 07 H 01 HEZE 2023 4 09 H 30 H ik,

§2 &= ML
F 4 TR 77 1E & FRE R 4l
H & TG 003787
LB E TR RILZIRIFF i
AR AERH 2016 4 12 A 19 H

T IR A B

1, 276, 340, 950. 61 1>

BB HAR

FEFEHIBEB B ATRTIE N, T4 KA Sl 5 bt
PBEE R BB PR -

P AW AL S A OARS BE A SR b, | i S
WA E N ERESREE AL, Ao AR Y. HE
P TR BRSO TETB, 95 s E e it
GFIIElR . B D B2 T 3 Bl A B A
R SRR . T R LS T LS R R I L& T
PEMSE. WESER- IR E L, HifEfRaam
AHA

b4 b A i g aat G fREls

AL 2 AR5 A1E ARIEG NI IS, TR RS AN TRUHA XU s+ T il
WS, BRTREAMES. WEMES, BT HEXA
8 FRY 72 it o

REEEHA T IEE RS AR A A

EEFEN W B ARAT IR A PR A 7

B oy 4 I A TR RR 75 1E & F R4l fi A J5 1E & FS R 4ifi: C

g o B e W AE Gy AR 003787 003788

T IR i 7 Sk < 4 B

1, 275, 669, 659. 86 1} 671, 290. 75 i

% 200 #1231




7 15 FRE ) 4lifk 2023 5 3 ZRFRE

§3 X EM S IatrME S ERI
3.1 EEM &R
Bfr: NRMG
» AR (2023 4E 7 H 1 H-20234£9 H 30 H)
EE I-I\ = VAN
S 7 1 BRI A 7 1 BRI C
1. AR sl as 11, 876, 061. 99 5,514. 15
2. AHHFE 6, 149, 599. 38 2,389. 75
3. MR- £5) 3 447 A HA A 0. 0046 0. 0036
4. FAAR L 4 % =1 E 1, 368, 098, 812. 64 726, 589. 55
5. FARIE S B E 1.0725 1. 0824

e 1 A E eI s fa i S AR RO« Rt

BRAH DS ZR R A, AR A 3] SR s n_E A< 2 Fe il A8 sl a -
2 PRI e SRR A B A NANWESE 53 SR & T3, TN 2Pl AR 24K T

HAebe N CAE A e EAR ST 1

Fr 5507
3.2 &R ERI
3.2. 1 & MBI ERKR L5 RV S LR e 2 1
J7 1E & FHEF| 457 A
b &G b s v
B 3 K bR L 47 LE A Ht v ‘
Bt EEEKEO ‘ W RhrEZE @ O—0 @—®
HZQ lEHEE)
@
TE=1MH 0. 45% 0. 06% 0.01% 0. 05% 0. 44% 0.01%
TEANNH 1. 86% 0. 06% 0. 95% 0. 04% 0. 91% 0. 02%
TE—4F 2. 25% 0.07% 0. 62% 0. 05% 1. 63% 0. 02%
k=R 11. 39% 0. 06% 4. 54% 0. 05% 6. 85%, 0.01%
P e 19. 34% 0. 08% 7.27% 0. 06% 12. 07% 0. 02%
H 345 [H
23.97% 0. 10% 7. 28% 0. 06% 16. 69%| 0. 04%
R RS
J7 1E & FREF4lifii C
VB 18K bR MY g B s JE v M 4 bl s Jk v
Bt EEEKEO » - OE6E) @—®
HZQ Wz KOG | aE R b ZE




U7 1E & A 2023 4E5 3 AR

@

TE=AH 0. 40% 0. 06% 0.01% 0. 05% 0. 39% 0.01%
EANNH 1. 75% 0. 06% 0. 95% 0. 04% 0. 80%] 0. 02%
o 2. 02% 0. 07% 0. 62% 0. 05% 1. 40% 0. 02%
=4 10. 70% 0. 06% 4. 54% 0. 05% 6. 16% 0.01%
otk A 20. 27% 0. 09% 7. 27% 0. 06% 13. 00% 0. 03%
HE&ER

51. 19% 0. 52% 7.28% 0. 06% 43.91% 0. 46%

3.2.2 AEE A AN URE S RIHHEMKERAZ XS S R A R

RAF IR

o5 IE S FB AL F) LA B3 10 M RS S 5 Sl A sl S5 B AR B SR i R TR i I 8 K 3 L B

24
21

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

P

/r"\-
My’\/"/

2016-12-19

M - PN
o o~ w H‘m_/x.-.r"“’
v AN
¥ "
n_/) J_/w f—wlv_,_,-f“‘v"’ T
-
m"\_\ ;“-«w”ﬁ\u
™

o Ly (5] L] (=] [ M Ly [ar] — o s Ly (5] o4 (=) M~ [ (=]
o~ o — o~ I35] o — ol =] — — o~ o — o~ ] o — I32]
T O N A
o = o = = o = — o = — o =3 — = o o = =
I 2 2 & & 4 & o & & &2 2 T & & & & &
— — — — — — — — ~ o~ ~ o~ o~ o~ o~ o~ o~ o~ o~
o o o o o o o o o =1 = o o =1 =] o =1 =1 o
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~
|—ﬁEE?ﬂEH%@EA%H#Tﬁ@ﬁﬁ —J?IE'E'??BE*IJ%@ﬁﬂ%i‘l‘ﬂhéﬁ?j‘s}iﬁﬁﬁ|



U7 1E & A 2023 4E5 3 AR

o5 IE S FB AL F) £ T C B ho3 T M B S 5 T A Al £ B AR B SR G R e i 5 S G 3= HC B

54, 00%
48. 00% W}ﬂ
42.00% f//
36. 00% /v/_‘/ﬂ'w—*/‘/
30. 00%
24. 00% ,.x"”'““/
18.00%
12.00%
6. 00% M%MM”MM
0. 00% WW/W
b or 2 @ » e > 90 3 2 5 5 5 8 8 3% 8 3
|—AEEsEAGmcEIbSElKE — FEEHEHAFEcRINL S k%
§4 B ARE
4.1 E£EEE (HESLE /N RN
ARSI S LTI | iF Mok .
ARSI rmEm [ emam | s B
AR A, MR (CFA), E4E
TIARAT A B IR A 7] 2 AT SRl 50
Lo 2013 4 5 H I B AERAT A
HIRAF], PiEERT 856758 5+
B, WRAZ DRSS, [ e 5
2R 2020 7 HRRE WAL T EE
I AT PR W ] YA e J 4 4 %
RS, ATHFE. WRRRBERESR
e . 2021 4 1 AZRIREIIR, EHIEE
[l 5E Wi 2t R e
4 b ﬂ%ﬂ%ﬁﬁﬁﬂﬁ#&%gﬁgﬁmé
E%&%E%ﬁmmﬁlﬁw B 14 ﬂ%ﬂ%ﬁﬁfﬂ@#&ﬁ%ﬁgﬁﬁ
N H & R Al i £ o7 Y b S FR 5 B Bk 4
[y HEZH, 202141 HFE 202347 A,
177 1E & HE R Al A5 5t 25 AR 45 05 Jik
SREZT, 2021 4£ 1 HE 2022 4F 10
H, ATT7 1B & FFER 95 R 5 7 4
e, 2021 4£9 AERELIR, £
77 1E & H ARG Al o f53 77 BUUE F 5 B Bk 4
HEZH, 2021 £ 12 ARRETEK, £
J7 1B & HARE 3 AN H g AT U2 ALk
FIHEI SIS, 2022 4 3 HER
F IR, AT 7 1B 8 Hke 4 — 4 8 W s




07 IE & H R Alifit 2023 4E58 3 FEMR A

F R AU S 4 T I 3 40 0. 2022
6 HEMEIAR, (F771EE HFEL 3
A A & IG5 R S 45 e 3k 4 0k 4
2P, 2023 4 5 AR, IR
B AR — A BT U A ke =GR
K RILE TGP, 2023 4E£ 6 H 2R
F WA, AT 7 IE & FARE 3 A H e TP
(e NI A e e e s L8

B

N B

2022 42 H 25
H

15 4

BRI [ 37K 2 4 55 B A 1. 2010
3 H & 2012 4F 3 H THERuE IR A
PR ) B8P~ B AR B B 2 3 2012
3 HE 20144 4 A TEBIEHRE RS
BN R B B AR I 4 2 2014
5 A% 2016 4F 6 A TALEREFHREE
A PR 2w [ e i i T e ;s 2016
6 HA 2016 4F 10 A T &EHE
PRA R (D [ 8 Y o 5 BE B AT I S 22
T, 2016 4F 11 H % 2019 4F 3 H T %1k
TR e 4 A PR W) ] WA s S 4R
BB, 20197 HE 20207 AT
J7 1E & HRE 4 B PR o ) [ 5 i o ik
SR BT ; 2020 4 7 H %2 2022
9 AT 7 IR S HIEE 4 B B R 2 ) [
SE WA 2 i 4 PR S PEAT B JE 4HE5 2019
8 A& 2021 4F 1 AAETT IEE FER 4l
AR T 5 4 7 IE & A 4l
T AR R S RS2, 2019
tE 8 AZRE IR, (7 IEE A&/ hE 1t
MR E . T IEE Mg
FEEFEZTH, 2019 4F 10 H & 2023 4F 4
H s AT 7 1E & FRRI A5 5 5 BRI 38 7%
FEHEAT, 2020 4 9 H EIRG WK,
1277 1E & AT 39 4~ A & B s 251
R R IE SIS, 2021 4F 12 A S
A5 AR, AR 77 IR & HkatE 3 AN H T
RFAE SR T RS RS AT, 2022
1 ABRWEIR, F7EEHRA 12
A AR GHIER R R SR &S
TR, 2022 4F 2 H&E 2023 4E 4 H, {F5IE
B R A5 0 BOIE S R 3 4 2022
T 2 AZBRAE IR, 4577 1 & H R Al
AR R S R & 23 . 2022 4 7
H#E 202349 H, (E7IEE iz fiss
RNFRHR R SRS, 202341 A
BWEHAR, (T IEE FEHAERDE AT




07 IE & H R Alifit 2023 4E58 3 FEMR A

AAA FBH 7 REFE IIE SRR R &I &4
H,

T 1 “AREREI” A BRI 246 ] pRE B 8 RS H ARSI
2. AEFF ML & SGEMATIE 2y GIEZRAE MO SRR FLINED BIAHSSHLE «
3. ALk A BB RAAER S 5 BRI IR B 22 P

4. L. 1 HIARSHER BB B BT S R A S 2 8 R N E 7 i
AR PO TS 5

4.2 BEAXHR G A AL e T E1HF 00 R 3

WEHIN, ARG E BN RS SGE A e E FRIE, AFWSEEN . B
T A R S BATIS I RE G B0, AR AR KU AR A 1, 9 ke B A N TR IR
KA. AFEGIBEE TS REEENANE G S R RHUE ML E, T HES R AR
i AT

4.3 NP G R Y

4. 3. 1 AP 5 B HHAT L

WE I, RIS EBNHEIT T GEFFREEEE B A AT 5 H i T8I A OF
B ARG E A RAR AP HHE) KIHE, i RGN AT AL AL 55707 7 A% 22
Eor AT, AP AR N E B A SRR AL G .

FESCHE SR A BRI, AR B BN L 1 48— MR BT T BT 5 A w3l Y 5
BN QAL E AL Gy 0 RAG L e, B OR S BB G AE RO 7T 45 8 088 i B SE TR o e sk Ty
A TR (R, B SR e BRI ST R ) 7y, R G2
FERBOE N B E R, @R AS 85 E BB RS, B A we . HIELR,
BRTFBAGE & 1775, AR B A A 2B 8] R G ANAE 5y 55 5K AR A TH 3 A5 B AN ELRE S

FEZ G PAT R, ARSEIHNTATEP LS HIE, ZHHIEMEH KT BN AT
525 REFF IR RALSE, U S N AT P 48 2, IR A TR SR E. X T
R RIEEIR AL Ty AEIR AR 5 SR ST 5836 1 AR B LA -

ot

4.3.2 RERZZT AN ETHHA
AT E BN 10 5 S R IR, IS A R R DA S S A A 57 W SE AT N

4. 4 WEH N E SRR KIS fE ot
=FEATFIE R BMSE T E £, 7 A ERRAT AT 1 B SRl R R KR

%70k 123



07 IE & H R Alifit 2023 4E58 3 FEMR A

KARE, HEAPRGIHR AR 6 AM —ZRAFEGR T M i, S B wi
BLES, S RS, WAGTFERRG TT. T AR REUA R 2 WEBERE RN
FERIARA, T Ja SRAS S KBUR tH & PUITHE, — sl R ma g i, EX%E8 A
Er R AARIEDE AR GRS T T IO, SMA P RATEAARER, 10 FIE MR
PROE AT 2 2. BARHIEE AR A (EFEE TS, ARAT 18] I A 26 Se il b el 7t B BURF i K
AT EAWINGS K H it U BOR T &, SiiT iR A P08, 10 46 [ G R ARAL R 22
K 2. TR E . RGN, FEGIESR A AT SR HOBC B SRS, 7R A XA AT T
MRYE S R it 2 A AT R Z AT 3 7

JEBIIZRRE, BRI BOE VAT E M, (EAESIECRZ D RIS T, 225K
HARSE R BOR, DU BRI (e YA s . @K, PYZREE PPT A EL B4 IR vt
AR, CPI [RIELTRTHAERE 1% LA T RO . HRAT I BT vy, DYZRPE AT B8 BRI
R AERF AR ISE R, (HA2BNCAR R SRR, B AR ah IR AT RN K. SN, fit
P s FE TR GRS OR R P AT IS, BTSN, 7 dh D A B A BUR i 45 17 DL A4

4.5 MEHNE KNSRI

BB AR IR DT IE & FRE A6 A BB BB 1. 0725 JT, AR 2R S0 #ld B0 K
B 0. 45%; AUEAME WA Ty IE A4 4T C Hes Mt E ) 1. 0824 76, AR IS HE
TFEIE R R 0. 40%; NGB HE aE 205 0. 01%.

4.6 MEHINEERA NBEE S H - ETE 3T
AT GAME N AR S FA N S5 i E I R L.

§5 BEHEWE

5.1 REWRBEESH=HAHEN
75 it H & ) i 3 S BT EL A (%)
1| BEEHEH _ |
Hrpe KE _ |
Fe - -
3| BB AR TR 1,790, 775, 617. 99 99. 78
Hrp: fiidf 1,790, 775, 617. 99 99. 78
AR e ol - -
4 | mEEEE - -
SRbATAE I - -
SN IR it - -
Horpe SEWrCIRIE 0 SRR 4 il Bt - -

% 8 3k 12

=



7 15 FRE ) 4lifk 2023 5 3 ZRFRE

N

=
BATAE g H &A1t 3, 938, 962. 34 0. 22
HoAh % 7= 4, 599. 92 0. 00
it 1, 794, 719, 180. 25 100. 00

5.2 MEMIRIEIT W RO ERFAS

5. 2. 1 MEMREATI A RET A B HR A
AEE AR WA R LB

5. 2. 2 MEHIREBAT I KRB ERERERRAE

AT GAMR AR AR TG BB

R
A

5. 3 WARAE A FAMHE o B S 1R E LB RN R B B 4

5. 3. 1 #EWIRIE A SOYHE 5 Z S B =8 LB KD HEF BT BT 48 B B R 4
ARSI GAIR G AR FFA BB

5. 4 MERAREL G MM RO BT REAE

5 i 75 b A ARME G i B T B L )
1 K fi 7 160, 056, 428. 84 11.69
2 AT AR - -
3 LR iR 1,581, 623, 916. 16 115. 55
Horb: BURME SR 512, 770, 666. 82 37. 46
4 L fi g5 - -
5 Al i A i % - -
6 O A - -
7 ATEEAR (AT AZ #f57) - -
8 [E VA7 B 49, 095, 272. 99 3.59
9 FoAth - -
10 it 1,790, 775, 617. 99 130. 83

5.5 MEHARIE A FMHE o H & T 13#H Eb I K/ HEFP BB T4 7 808 A 40

FE | RS | mEAR | HE K | ARE 0o | HEESESRELE] G
1 200205 20 [EFF 05 1,600, 000 165, 439, 256. 83 12.09
2 230017 |23 fHEEFE 17| 1,100,000 109, 757, 939. 89 8. 02
3 2128035 |21 HEE AT 02| 1,000,000 103, 178, 356. 16 7.54
4 220208 22 [®JT 08 1,000,000, 101, 266, 420. 77 7.40
5 2128041 21 R RAT 900, 000 92, 815, 658. 63 6.78

fii

5. 6 & HIARIL A M E G ZE ST =1 E LB R/ HERR 3T +48 B SCRRER 8%
LR

%90 #1211




7 15 FRE ) 4lifk 2023 5 3 ZRFRE

ARSI GAR A IR R FFAT B SCHRFIE SR -

5. T WM& HIRIZ A M E GRS W7 3E H B K/ NHEFF BT 148 5t &R B W 40
ARG WIRARFFA S & /I

5. 8 MEHARIE A FMHE o H & B 13#H Ee I K/ NHEFP B TL 42 BUIE BB B 40
ARSI G ARG IR AR FF ARG

5. 9 W& HIRAESHH A E AR5 FH o i
AR B AR AR AR AL B [ U 5

5. 10 BB H AR

5.10. 1 AEEHREK BT +ZIEFHIRIT EAE IR T HIE R ERT I ILREE, =
G Hi Hl—FEARBI AT ER . LTHEE

ARG HIAT+ZAETFARAT BT, BARAT . ORERAT. P EEBRIRAT . PRERAR
AT HHILAE S S 1) AT — 4 2 B T AT DT . AL TG RN, RIS RE
FEFFFEAHIE LA R, FE R PN H T, FEASHR 3] N 4R SR O 0y FLa e .

5.10. 2 BER B AT BB T HES & FIME I &% B R
A G 5 AR B IR S

5.10. 3 FHARBE = Bk

5 B & (o)

17 RAIE S -
ISR 7 52K -
INAdibe] -
NSRS, -
AT I 3 4,599. 92
oA SR -
HoAt -
it 4,599. 92

5. 10. 4 A HARFFEA BIAL T HBUP B T R 57 A 40
AT AR IR AR R A T B T 34 7

vk
d

N[ || |W ||+~

5.10. 5 R EHIRAT 4 B R AP LT IE S FRFF UL A UL B
AT G A IR 44 I o AR LIRS IR L

o100 & 1273




07 IE & H R Alifit 2023 4E58 3 FEMR A

5. 10. 6 BB &R 5 Bk KA SO IR 4
U TN I JRR, 3002 5 2 302 6 T A7 R R

§6 FFIRALE SRS
BT
i H 77 1E & HEF4lifiz A 77 1E & H A 4lifit C
e 15 A A 35 4 4 B A 1, 377, 068, 480. 70 623, 955. 40
S 3T TE) 5 4 5 FR U 47 40 214, 395, 883. 67 447,117. 18
ek - 5 SR 40 e 3 4 e U [m] 47y 315, 794, 704. 51 399, 781. 83

S HA A ] R S 3R B S0y 8 (O3B
/DL =7 JHE)D
e 15 1A HA AR S 4 4 B A 1, 275, 669, 659. 86 671, 290. 75

TE: S GRS FANAD A, R A3 B A e A

§7 HEEHANCHERRERREAREEENR

7.1 BR&EBAFH AR SMH BRI IHER
AR AR G BN ARIE A B e A L

7.2 B&EHEANZHERRERRARE ST S HA
AR IR G BN AR IZ A BT e A S 4

§8 MR E REHHMEERF R

8. 1 EMIN B R EFEESHFLFIEDBGERT 20559155

B R I S S B AL L R AR S
?Jg'\'\
R AL : »
=3 O Bl Wi H g Bz ] L |
o 5 | RS i 20% . y 9 FiAT
% 5 5 X (%)
R \ N A A pARL
FOF X 1]

3
ol 1 120230908-20230930[269, 420, 408. 62 - -1269, 420, 408. 62 21.11
¥ 2 120230701-20230930(302, 998, 687. 00 - -1302, 998, 687. 00 23.74
VA

3 120230701-20230907|315, 570, 552. 70 -|1315, 570, 552. 70 - -

7 B KK

AR G AE AR S AR B B R e B L )3 8 B R T i e A A 20% 1 9, AE T
i sEA BT OUT , GiE I BN P s e E], TR S A i E R 2 s, R
SURHE RN XSS, BB BT RETCIR AN AR B G 07, B i A AT RETC IS I I
WPl AT (AR e B AERm IS OL T, A5 REA 2R e A LR R 98 KRR [mI AR S 4
] RE B HLE [B] Ja A G B P BE SN A TAR H I 8HR T T 070, ST R Ik e iz
PEOr A SHEAE G S I ARG SRS

% 1T 3t 121




07 IE & H R Alifit 2023 4E58 3 FEMR A

§9 ZFEXFHEZ

9.1 FEXMHER
(1) PR SR v S SRR SO
(2) (7 IEEAENAG G IR R e E A )
(3) (U5 IEE FHAERAE G RUEFR IR AL IR E L)
(4) 7 IR AR A6 G USR5 e AH S U )
(5)  FEEEEALSS BAEALIE. B,
(6)  HBFTE NS B B

9. 2 FECHh i
BB SO 5L 4 B R /B S N R T -

9.3 BB
P ] B 4 AT NN/ SR ST A BT B & A SO FE S AR, B
I E -2 BRE 1) P B A 46 20 SO 5 1 e A B

HIEEHRESEEHERAF
2023410 A 25 H

¥ o120 & 123



	§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

	§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


