EnAFRFRESFRBES

2023 4

—
N
f—a

547

=5

ER &

20234 12 A 31 H

EEEEN: ExEESTEERAH
EETEEN: LEERRBEITROEBRARE
WEXHHER: 202441 A 22 H



ST AR ROESR 5T R G 2023 SE 55 4 Y

§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

B N LR A BT R B IR A A RE AL G S FAUE, 12024 1 F 18 HE#
TARE M SRR P ERAR R A A MG ENE, REEEANBNEERRICE. 37
PERR IR B B R I8 o

G T RV ARSI FH R 5 1 S0 B IS I 4 7, (AN RAE SR & — s A

FEG R SOFARIARR I . A KUK, BBt a0 3R PSR A AT 40 ) 13 A
e N EE SR

AR I 55 BORERZ 1T

AR HIE 2023 46 10 A 1 Hig% 12 A 31 Hik.

§2 B&7= AR
Fe G RIFR Z iR
F 4 FAUY 002442
FHEiEE A LIFRIFF il
HeAREMH 2016 £ 3 A9 H

T IR I A AL A

3,066, 367, 817. 41 {1

B H br

KIS EM BG4S, PIREER R, HFa
B HHA G IR, AEORIESE ™ 2 e VR AR AL | 77 5 SRR e 1
B2

PLER S REA NSRS, W IR LU AMIE T 564 72 1 80%.
AT, AREWENEUEFES. SRETBE. R
2. HEFEE. 1T N BT VS 40T, S R I 22K
VP R T P (K T 2 AT B A PR, AT e T L
1,

b &% e e HhiE A AR RO 3G 2%

TR AL 225 AT KIS NGBS, BT IESR SRS R A,
i K 5T s i T He Mgt s, (& TR GRS M
IUE; o

B4\ LA AR A

S IO R R SRR R PR A

§3 TEM SR MESIFERI
3. 1 ZEMEHER

Bpr: ANRMIT




ST AR ROESR 5T R G 2023 SE 55 4 Y

BRIV BRI

HAE R (2023410 H 1 H-2023 4 12 H 31 H)

1. AR C S ss

17,977, 488. 29

2. AR

27,445, 084. 18

3. BT 213 & 0y BUA A

0. 0090

A AR B HE

3, 101, 660, 705. 56

b. WIARIE S0 B

1. 0115

A (D AW CSIGEE RS AR SO . 83las . HAbN CRE A e ER S D
FUBRAH IR 2 RS FH OB 03 25 I (R AR, AR 9 A ) L Se B as in A 28 Fe i (AR B U as
(2) Frid ke SR ARG RAA NNEAZ 5 3 &R AT, TS SERRIL R KT 21

THSIECT

3.2 e 1B EHEN

3. 2. 1 EE&MPUHER KRR H 5 RN S B R 2 5 EL B

‘ ‘ ‘ N%5 =308
HHEIEK R | AR | LGtk -
Bt - HRERE | O—06 @—@
® MHEED | HERZEERO »
HEZ®
HE=AH 0. 89% 0. 03% 1. 44% 0. 05% -0. 55% -0. 02%
T EANNH 1. 36% 0. 03% 2. 19% 0. 06% -0. 83% -0. 03%
o4 3. 29% 0. 03% 5. 23% 0. 05% -1. 94% —0. 02%
SR e 10. 45% 0. 03% 15. 05% 0. 06% -4, 60% -0. 03%
%A 17. 70% 0. 04% 24. 43% 0. 07% -6. 73% -0. 03%
H3E4 5
31. 35% 0. 04% 36. 79% 0. 07% -5. 44% -0. 03%
o sy G e

3.2.2 HESHFAEMMRE S RTHFEM KRR LS RS B E R R
RRFHI R

=
=
o
-



ST AR ROESR 5T R G 2023 SE 55 4 Y

F UL 2R TH I E I A R 5 (R 1Ml 235 LU e ik ME WA i 3= p) D S A B ) L 1

e
A’
28. 00% n:l/,,:%v/v .

36. 00%
32.00%

24.00%

20.00%

16. 00% 7

12. 00% ,M\_f

8. 00% %/

4.00% /

. g

0. 00% {f° EaVa
[+ 0 o [} (=] o~ 0 o o = M =+ - - o M~ = o — —
(=] (=) (=) (=] (o] o o4 o o — — — — — (=] (=] (=) (=) o o
& & L L & 4L L Loy LoL 4 4L L L L L5 L
(=) (=] [==] (== — (=] (=] (== (=) — (== (=) (=] (=] -— (=) — [==] (== —
S & L L L b b &b LSS LD L L LS
— — — — — — — — — — o o o o o o o o o o
(=) (=] (=] (=) (=) (=] (=] (== (=) (=] (=) (=) (=] (=] (=) (=) (=] (=] (=) (=]
o4 o4 o o o4 o4 o o o4 o4 o o4 o4 o o o4 o4 o o o4

[— &R AR ENKE — STCARTLSERE S

T AREEREFEAH N 2016 43 79 H. RiEEREGRLE, AReEelhe M, &6
S5 AR A IR 25 T 7 e B LB AT B BRI 2058

§4 BEHEARE
4.1 BEAE (RELSBENA) A

FEAR 3 4 0 2 2 TR | 25 L
CIRAN | BEAW | R

w4 5%

B

i BRI, %
Foe AEBVOLS ML VER . JIEALT
CE A A IR A S5 R R
7 4T 7 P e
RGOS T, 2014 46 H
WA E3E AL G T, LA
e R WAL, et AR
BOR | S ol
. 2016 4 3 Ei N Vit pe sl
A ﬁﬁ:g £ ) RS T RIS R
oy RS RS . BRI IF I

BRSNS S . BehE
AR A ETEHEE 60
R o O 2 R
ST L ARG, e
SR 6 A A5 IR o TSR 3
G BERELL 3 A NP
RS BV o 3.

E: 1 EeEEEesH, ERANDE e AR AN, B H DR 2 = RS E 1 iF

%47 3k 11




ST AR ROESR 5T R G 2023 SE 55 4 Y

15 H 39
2. ArEiEREaB, EPH AR H 2 AR 2 7] RS E R HSAE HTA RS H 3,
3. EFFMLAE SGEM GIEZFAL AN GBS E BT ME)  BIAH SR RE -

4. 1. 1 BIARFAER BRI R R A H 0 E &L R EHK ™ M 1E
Vs ARSI AR I ) R T A AL S W 7 TR B R B 1 L

4.2 BENNHRE A A E S E MM T E 1B IR

ARG I, S BB ST O G0 B NBERA at,  AEEIRH L & 0 By
ANFZERAT N AIESEHNET T (ERRETHEeE) LM REEER. AReRES
[FIARAE ,  J BB LU BIAT B i A e 5 R I 2K

4.3 AP HETUH

4. 3.1 AP G ERPATIE R

AN, AN GRS RHIT SR RS B B A TR SR SR ) SRk
A T NEB R T AP IR S I L RE, #E—Dog BN Bl EE iR —&0iiy
WAl — 2T s . AN T RGN TS8R, Bl 2w e s A #
PG IERA WM. BRI, L 5PAT WSUTA SR BE S I ST 15 2 A
A

WA HIN, A A BARAFAE G H EPATIE O R, T8I0 A R 4% 51 205 2 8] [F] [8) 58 5 A [f)
2 5 A SR RO S I LgEAT A 007, AR R B 3 A P50 5 SR I

4.3.2 REZHIT AT
ATV GEHAL IS EA R AR B G PRI SRRl S A% v # R R AT
Ky WPAEHMR. R PHKRIIA TR, AL RH A DT AT IR,
AR I P9 R R A FE S A7 AE 1T R T BN T8 5 RIR R 300K PO 57 0 S 4T 9, R HH B A
FELIA 5 BT A TESEM IR R A1 58 5 FRAS I/ B B0 58 G B o IE 524 ] FRC P 51
o
4. 4 WEHNESKR I RBREIEI T
2023 4EPUZRRE, GRRTAA TG IIES. BN 10 A, SRmimaEs: 7 =FE AN
R, R At U BN T, HRAT IR 58 G WA A 4e R RS, shitk o EIRA
PR FE3 5 T KAT RN AF B4R AT IS R 3B 4R T, K25 MITE (k44 s 1 (O S T

Fo5U 3 11



ST AR ROESR 5T R G 2023 SE 55 4 Y

et RFFEE EATEE 12 A A, 12 A Ak b REGR R IR R TAE &I
AT, Kin R d A s R R IR 8 AT JRREE RAT ATT TR R SR BURE SR 51 &, FE5F
Rl Jm — JA BE T AT TR A, Rt B < )23 AT Il e B R A 2 SR U AZ 5

R HIA, AP SRR OGEE AR BB I L2 FE M 2 SRR B 5, S
FARUSE KEIENT7, SCBL THE MR K.

4.5 REMWAEESRN SR
MEARR LG ARIE SO BUEE N 1. 0115 T, ARG WIS MBI EIEK RN 0. 89%, [FHL
GBI G RN 1. 44%.

4.6 MEMAEETE ANBERE ST HEE RN
AN A AN AE 75 BRI G R N B e B T AT U R 1 DL

§5 WERHEHE

5. 1 REMAREESERZHESHN
o
) 5 S8 GO SR (()/)FE’JI:WU

1| Bt - -
Hop: i - -
B ey - _
] 5 AT 7 % 3,987, 532, 644. 18 98. 73
Hep: iz 3,922, 165, 738. 86 97. 11
APRES &SRl 65, 366, 905. 32 1.62
e B - =
e AT A SR - -
6 | ENIREERT ™ - -
Forre SEWraR R SEN IR 6 4l
I—ﬁ;:
BATAF I LA A it 51, 435, 651. 10 1. 27
HoAh gt 4, 264. 57 0. 00
Ait 4,038, 972, 559. 85 100. 00

5. 2 MEMIRBAT LA RPBERBAS

N

5.2. 1 MEHARZT LSRR AREREZLHE
VE: ARG AR IR R BN

5. 2. 2 MEHRIAT WA ROBBERF MR T AE

Foer I 11w



ST AR ROESR 5T R G 2023 SE 55 4 Y

T AR GARE AR FFA BB BR R

5. 3 FIRAE A FOMME o He & 3 7 19E L5 R/ N HEFR B B R B 3R B 4

5. 3. 1 REHIRIEA OME 5 ZE B E LB MR R AT+ 48 B R B 9 4
E: AREARRERRFFARE

5. 4 MEWAREL G M RN MBFHRRAS

FFe fii 7 i ~aRiE o R BB ] (%)

1 e - -
2 AT EAR - -
3 SR 1, 939, 682, 765. 38 62. 54

Horb: BURME SR 833, 254, 754. 80 26. 86
4 R Abies 674, 081, 037. 11 21.73
5 Al B B 75 - -
6 Hh O SRR 1, 009, 942, 774. 62 32. 56
7 B NGIEE - -
8 [F) A7 R 195, 904, 052. 46 6. 32
9 HAth 102, 555, 109. 29 3.31
10 ait 3,922, 165, 738. 86 126. 45

5. 5 A MR A RPE G E ST 1#E BN HETF RN LA s R R A

F5 | sl | fimam [ BE G | ARt GO | SEEFRERE] 0
1| 2128010 21j%?<%§%Td\ 2,500,000 257, 260, 245. 90 8.29
it
2 220315 | 223t 15 2,500,000 256, 888, 934. 43 8. 28
3 220407 | 224K 07 | 2,500,000 252,644, 945. 36 8.15
4 115661 | 23 A% 01 2,000,000 202, 302, 027. 40 6. 52
5 170405 | 17 &K 05 1,000,000 107,997, 260. 27 3.48

5. 6 MEFARIZ A LA G2 & H A LI/ D HEF RN+ 42 B SHFER R R

R
Fo | IEFE | ERAR (HE ) | ARNME Go) | SEETERERE 0
1| 2189387 | 21784 2A2 | 1,000,000 65, 366, 905. 32 2.11

5. T EHIRIZ A RME 5 & T3 E LU RN R T4 57 & R 455 4
E: AREAMEHRRFAERE.

5. 8 MEHARIE A FRMME 2 & 7158 L) R/ HEFF B A2 BUIE S 3 B 40

T ARG AR AR RFFABGIE

5. 9 MEIRFE SR T K E A 5 18 0L i A

BT 11




ST AR ROESR 5T R G 2023 SE 55 4 Y

5.9. 1 XM E BB BB BOK
AHE AR PO AR BB R 0 8%

5.9. 2 IR HIRAE: SHH B9 EH G B Rk A0 25 A
e AR AM A HIRARS A B0

5.9. 3 A BT BB P
AT AR P R B [ 5 B

5. 10 BEHSMEME

5.10. 1 ZESBHEAMETRIESFH AT EEA RS MBS RER LR HE, W
R E g Hi—FENZBATTEDT. LTHER

AR WA FE SRR AT 2SR R RAT R RIE R R A IR AR o E N RARAT
JTARA AT T 2023 4 8 H 22 HXTRUEF B B IR A FAEH T AL RGE . (EARSEGAR BRI
IR SRR AT A R IR RLE

AR N AR TR AT+ A SR B R AT RS REE R A IR AT . TORIESE A
AIRAFT 2023 54 4 H 17 Hia)h EIER 2 /F AL S 5. (HARE SR RIS BT
PORFEFF R A oI . IR -

AR E WA B G ARR AT T AU R RAT EARAEET RIERE R A IR AR . P ERER ST
2023 4F 9 A 7 BT RS BAR A BRA AR 1AL T PE o AHAKE S8 PO UE S 1 #L 08 RS FE
FERFE R VERURILE -

AR S B S AL VR A B 4 U SR I AR R AT F A B Wl S 1) S U A AR AR 4 1)

AT — 2B ATTETT. AT

5.10. 2 ZSH B+ L BMEREE HES A FME K FEREE
ASH T TP < 1 B A 44 SR AN e 1 TR R ) 5 e B 52 P O T

5. 10. 3 HAWBE =14 %
F5 AR S8 D)

17 H PRAIE 4 4, 064. 59
NESCIE 2537 Bk -
IS B ) -
SRS, -
I YAT R 3 199. 98
FoAth B -

SO |[O1 [ | [~




ST AR ROESR 5T R G 2023 SE 55 4 Y

T P -
8 |&it 4, 264. 57

5. 10. 4 EIRIFH B4 T 5 W I 7] 3 #5155 A 40
T ARG AR T WA RRTAT T H B0 T 55 -

5.10. 5 A HIARAT 14 B 2= P R FE B S PR 18 O ) Ui A
T ARGAREHIRARFFA RS

§6 A ZE SN HES)
BfL: Ay
i ) 35 4 4 A0 e A 3, 066, 374, 894. 27
15 A ) R s R D 473 40 432. 46
il s SR ) 3 4 R [B] 47 7, 509. 32

i WA TE) SR 35 0 R Bl A0 (A4 A0
/DLL“=7 3HB))D
e 15 HH A R I G A B A0 3, 066, 367, 817. 41

§7 H&EEAZHERRERRAESHR

7.1 B&EEARFHEEESHBRINIER
e AREHIAN, AESEHARISHEAG R EREAR S, BUbARE IR, ARSEHIR
FAAESE.

7.2 RSEHNZHERRERR IR S5 WA
e AREHIA, AESEHARISHEAG R EREAR S, BubARE IR, ARSEHAR
FAAESE.

§8 B R H R KA EEE R

8. 1 REMANE—BRERFAESHFLHIE R EGEIT 20681550

I R e T T TN
2 TN
i (L
# |mamE| o | T
# 5 o] p@ G | o ki %
5l I X

]




ST AR ROESR 5T R G 2023 SE 55 4 Y

Bl 20231001-

1 3, 066, 194, 253. 99 - -13, 066, 194, 253. 99 99. 9943
| 20231231
A
A

P AR XU

ARFEL O BB AT S A0 AI0A B SR A I G AR A 20%, TN B R AR 4
A AT BE T DA XU -

(D JRE[m] H 7 20E 1170 2 I £ B ] F IRz

AL P R [P P 5 fid 5 A < AU [ PR 2 A, DRI 2 0 A U Bl e, rp /N30
] BT i /INASURE (] ER 75 0 5 2% [ LU 30 SE S 70 B L B S A B 45k [l ) XS

(=) T E R BN (K XU

B PR ORI (RIS RE B AT R S I KB AR, 2o g B i A R
Wi s - ELAIE RIS [P B VAN g B8 . e B R B 2 D 3 NS 1)L, #R AT RE =
JlHE 4 B ITHE N BOR BB -

(=) FEHB H bn i 88 1 XU

BB KBRS, AR AR S BOEE SRR, S In IR RAT R AR &
5 P 6 28 5 WAE R T T, AT (845 S B S 158 H ARAFAE — SE I E 1

(VU Fex 5 [RIHR Al 26 b B B 50 XU

(GEeaF) ARUE, B8 20 N ITAFH MG HRA ABCE AN 200 NBi# 5458
AT AR 5000 /370H), e BN S A RS b3 DLde s 748 60 LA H 3L
RTIR R UL, S E BN 2 17 rp ENIE I 2 4 i R SR R 58, andsdiia e, 5
EEHBEXREEGRSE, HFATEREOHRATARSIITR R, B, FfmfEL T, =
AR E KRR G5, ] fEid sk & 5 1T E R, AT G ) 4R S A7 7 A ok
SEVERZ o

8. 2 UM B E PR MM ERFR
o

it

§9 ZFEXFEZ

O

A BEXFER

Ly A I S S A SR oI A G5 R IR B B 2 B BT [ S
(TG RUE R B SRS AR

(FETiICA G RUE R S S FEE P

4. BB NG THEAME . B,
 AEEIEE NS TRIER . B

[\
v

w
v

()]

©

. 2 T R
R BN EITE N

I

b7 =

o100 4E 11 50



ST AR ROESR 5T R G 2023 SE 55 4 Y

Beo B LBV [ e B A D, AR T A SR K BN

EESEHARAFA
202441 H 22 H

1100 3t 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

	§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


