|~

2023 4

.
.
f—a

542

RN P EARFRIERREEE

=R G

2023 £ 12 A 31 H

EEEFEN: PRESEHARAF
BEEFEEN: FEARBITROERAFR
WEEHH: 202441 H19H



Sz tn i R s A 2023 4R 4 AR

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
TR LA RS L R VRN 8 B AR RN ) B DT

HEFE AT EDEREAT B AT PR A FIRAE A S G S RME, T 2024 42 01 H 18 HE TA
WA SRR HERIMBRA GG EFEN A, RIERRABRAEERBICHE. RIFUER

SO W ik

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

A P S BRIR A i

AERE 2023 4 10 A 01 HiEE®E 12 A 31 Hik.

§2 EET ML

AL S i R A5
e FRG 007017
FgiafE LTI TR
HEa AR 201944 H 3 H

T AR I e 1 i 0

10, 926, 148, 408. 55 3

Bt AR

FEVE TR HI A A EBE R I ATIR T, A EIERIEE
PEER I FREEE, JF 1 P G L A
R B el

AT G IR 2 A A ] A7 b S R0 A o A
NEIFUIERGIE ], T EERBURI A S L 5 S0
ARG SR B SRS, A R R B 1 KU A
FE AR AL AE PRV 2Rl _E, IR ANAZ 48 O B A
[ 5 R AR BT A, A S R R s B A . A
Fe Rt R I 2 A A HITC B SR S 7 T L SR
NFFILRERN . BZERNS . PRI, AR
B HIR I H A S TS T, SRS HUF T Bk
[EEFEITEETTIE

V2o 58 %04

hAUE SR E I e (1-3 48) $REUaE 2 X80%+  —4- 1Y)
SE WA (BUE) X 20%

IR WAL 2 I

AIE e e A G, PO AU KU = T 5
Wk, ERTREMIES . RS

HEEHA

27 H G PR R A ]

HEtEA

D RERAT et A R A 7

MBI G E N EE S TR

Pz A | TR b % R B

% 200 3k 135




Sz tn i R s A 2023 4R 4 AR

C
@ 4 3 A AR 007017 007018 007019
10, 611, 290, 263. 19 310, 072, 082. 38
A IR 8 7 48 35 ) LA A 4,786, 062. 98 11} o
]
§3 FEMEfetrMES I ERI
3.1 FEM KR
A ANRMG
Eo:l RSy AR (2023 4E 10 A 1 H-2023 4F 12 H 31 H)
Pz p A A | PR EA C | PR EAE
1. ASHA O sk 25 87, 139, 138. 49 33, 555. 34 2,003, 404. 41
2. A AR 107, 551, 041. 90| 43, 310. 65 2,623, 749. 46
3. AL 450 38 4 3 B A B ] 0. 0091 0. 0090 0. 0082
4. JHR 34 B 7= 1l 11, 846, 683, 804. 91 5, 327, 963. 81 342, 866, 421. 43
5. TR A E 1. 1164 1. 1132 1. 1058

L A s B s i 2k AR S RON © BT R

B AH < B RS
2. ik Ak &
&TProET .

RIER RSN

HAbN CAE

VRN S S DR (I
A SR D A 3] EL S B R B A2 fe i (il Ae shiic s

W SHEAR ARG RAT NN AL 5 3 G AT, T AP 5 bl KT 2

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

9% 3 3% 13

g

PN A A A
b2 Bl 358 R 1
‘ @E%&%ﬁﬂ%%ﬁ%@ -
MrEx |EEEKEO » " Wi EhrEZ @ O—06 @—®
HZQ I ERESE)
@
HFE=1H 0. 84% 0. 02% 0. 80% 0. 02% 0. 04% 0. 00%
TEANNNH 1. 42% 0. 02% 1.31% 0. 02% 0. 11% 0. 00%
o E—a 3. 75% 0. 02% 3. 18% 0. 02% 0. 57% 0. 00%
HFE=F 12. 14% 0. 03% 9. 45% 0. 02% 2. 69% 0.01%
H¥EEEH
19. 63% 0. 05% 15. 28% 0. 03% 4. 35% 0. 02%
ARG B4
Pz inE e C




Sz tn i R s A 2023 4R 4 AR

- ‘ Mb &5 bb s ik v
VR R K R A ML 5 b 3 S -
B | EEK RO - " Wi EhrEE O—0 @—@
HZQ I ERESE)
@
HFE=1H 0. 02% 0. 80% 0. 02% 0. 02% 0. 00%
TEASNH 0. 02% 1.31% 0. 02% 0. 03% 0. 00%
x4 0. 02% 3.18% 0. 02% 0. 47% 0. 00%
HFER=F 0. 03% 9. 45% 0. 02% 2. 36% 0.01%
H 34 A TR
0. 05% 15. 28% 0. 03% 3. 78% 0. 02%
ARG A
Pz EA E
‘ Mb &5 bb s ik v
B I R AR L 7 b SR v -
B | EEK RO ‘ Wi EhrEE O—0 @—@
HZQ i §EE)
@
HE=1H 0. 02% 0. 80% 0. 02% -0. 04% 0. 00%
TEASNH 0. 02% 1.31% 0. 02% -0. 06% 0. 00%
TE—F 0. 02% 3.18% 0. 02% 0. 23% 0. 00%
TE=4F 0. 03% 9. 45% 0. 02% 1. 55% 0.01%
H¥EEEH
0. 05% 15. 28% 0. 03% 2. 42% 0. 02%

ARG B4

3.2.2 HESSFAEMURES RHHMEM KRR LH 5 RIS LRl

AR



Sz tn i R s A 2023 4R 4 AR

F-F-din B P AR A BT E TEL Y 5 S b5 TS A ML £ B A ES SR NG SR G0 5 9 S 3 HC )

20. 00%
8. 00%
6. 00%
4. 00%
2.00%
0. 00%

18. 00%
16. 00%
14. 00%
12.00%
10. 00%

LE-Z1-£202

12-60-E202

82-90-€£20¢

6Z-£0-€202

8Z-Z1-ZZ02

82-60-2202

62-90-2202

0E-E0-E202

62-C1-1Z02

462-60-1202

0E-90-L20Z

le-€0-120¢

0E-Z1-0Z02

0E-60-0202

L0-£0-0202

L0-¥0-020¢Z

L0-10-0202

20-01-6L02

£0-20-6102

£0-¥0-6102

!
\

|— FRaspEERt R EEKE — FRNEPEHAR AR %]

-2 Hn B o 3EC B T MY S S 55 JE1 U e 255 HCAS BE SRO BE EaY F S R 3o H B

20. 00%
18. 00%
16. 00%
14. 00%
12. 00%
10. 00%
8. 00%
6. 00%
4. 00%
2.00%
0. 00%

LE-Z1-£202

12-60-E202

82-90-€£20¢

6Z-£0-€202

8Z-Z1-ZZ02

82-60-2202

62-90-2202

0E-E0-E202

62-C1-1Z02

462-60-1202

0E-90-L20Z

le-€0-120¢

0E-Z1-0Z02

0E-60-0202

L0-£0-0202

L0-¥0-020¢Z

L0-10-0202

20-01-6L02

£0-20-6102

£0-¥0-6102

|— FaaspEfEcRit e ElkE — FRNEPEHCR ISR %]

=

7
N

_.mJ\
®



Sz tn i R s A 2023 4R 4 AR

F-E-din B P AR THRE S io5 TEL Y 1S e b5 TS A Ml £ B A ES SR NG RR JEG0 5 9 S 3 HC )

18. 00%
16.00%
14. 00%
12. 00%
10. 00%
8. 00%
6. 00%
4. 00%
2.00%
0. 00%

2019-04-03
2019-07-03

VE: 1. AREIEAFT 2019 48 04 H 03 HIERAR;

2019-10-02

2020-04-01

2020-01-01
2020-07-01

2020-09-30

2020-12-30
2021-03-31

2021-06-30
2021-09-29

2021-12-29

2022-03-30
2022-06-29
2022-09-28
2023-06-28
2023-09-27

2023-12-31

1]
4

e

W
=3
il

B P EMERITTHEEIKCE — FPRINEPERER TSkt

| 2023-03-29

55| 2022-12-28

BF

2\ ARG e A FRE, BeEHAN Y B EE G RAERZ HENA A AR 354

T EEES

FEERZIE .

3.3 HAhiets
VE: ASEA AR A W TCH A FE bR .

4.1 RELE (RESLHE/PNA) FHr

FIRLE, BEMREHIRAR S el &, &6 W45 AN & 005> e & L i

§4 BHAWRE

ARG RS LTI | JE5 Mol "
AR Trmam [ mEom | aR Lt

KPS, B R S e AR

A B EBEEFEIJ ) ﬁ%k‘@i’ﬁﬂﬁl%ﬁ/z}ﬁiﬁéﬁ%é}
1 0 3 Ejﬁﬁﬁﬂﬁﬂﬁﬁfrﬂfﬁ\ KRS EHARA

i 2 ) [E E I S A 2 . 2018 4E 3 A
A NP REEHARAA, BUEA R BE
Hﬁ,‘quz 2019 4 4 H 3 P B P 2 [ e WA o #5005 o (RIS 4R
K 5 r - 124 |ZnEPEeRFFAEFR T EE. P
g FEEM=H %ﬁﬂﬁﬁiﬁ#ﬂ@#&jﬁ
- %é% %ﬁéﬁc%z’l\ﬁ %ﬁﬂﬁ‘)\iﬂ/ﬂﬁ%?
ST R R4 P BB Al i e AIE R
- PR TG P2 B A5 3 BLIE SR 4R
B e PREZIRAGAIEFRERSE. F

LA FUE B I At fo 5 2 ke Ik 27




Sz tn i R s A 2023 4R 4 AR

aie ?ﬂﬂ%ﬁ#ﬁﬁ%&i
5&? BRAFHIF RIS R 5
S5,

>ﬁ

kI Lo, Jb R RS Al A B A - T
oA W e e AT R E BRI A TR
NFZ G R P E R RS EAA R A A
LR AR B G EEARA
A I R B . 2022 4F 9 A
PR B EIARAR, PP 254

i;ﬁﬁ | ST R T 2 TR 2 0 3
WARUA A oA 9 AN H 22 5 2 T
e prmipg| 02T IRAL g BT ?ig R
R EA 30 H ﬁlﬁ#&ﬁ PNz R e R A
St 4o a3 ﬁ#&ﬁ%‘iPanlimﬁﬁmb

FRRERIESR IR e, TRE
Emﬁﬁmﬁ#ikiﬁﬁ#&“ﬁA
Vo MR AU BRI B I G T %
3-5 B M Rl 1 77 RAE SR 5
& FEITh 60 RIS 67
MR ek a4

e 1 e EEER e, H EREM vEeERANE, “EEH” UIRYE A F R
SERNIFENE H ) XF R E AR e ER G2 B, AR A7 A1 “ AR R 20 s A =) kg
BN BB AE H SIAAR IS 3T

2+ EFFAMLIE SGEMTIE 2 GIEZFA ML 5 B B B ANED A CHE -

4. 1.1 ARGAERSZ R E ETHRIR R LB N2 2 B F R E 2 K7™ R
.

4.2 BRI A A EE S E A ST 15 L A 5 B

AAREHIN, AREEHEANET (PRI EIESF SRS GE) S RIEAEM.
o IR > AN i e 5 FIOERE , AR ISEAE . R S R 0 B B W7, A5
PRSI S (A B, VB AR NSRRI . ARG, ARGIEEREGILRS
M, BAIRFEE DR AA G HeBRBEE . BB BB A SR/ &0 RIEEELK
R EFRIE

4.3 APRGERHH

4.3.1 NFRGH ERPITER
SN, ARSEHEINHPAT T GEHFREERSEHR AT AT SHERSEIL) A
] il 58 I A 3T 2 A 1



Sz tn i R s A 2023 4R 4 AR

4.3.2 RERXGHITRNET U

BEEG TAMEHARNEERE LT A

WEHIN, A RGEHES 555 A TF SN I8 H R R A8 5 AC U I 8L A8 ) R it
ZIESR 24 H SR 5%.

4. 4 B BN SR H KIRAZAED BT

WU, Wi REBARRGEM. 10 A EA), IEREIE, BURFGUAAT IR S, HRAT AR
REIHATM, FFRRATHZE LT, BUFGAR HIUR KR, HE&TBEARE, fEHELT,
P Rmes, MEGMENGGER RS BT, 11 TR, FRARESEEM, HAKREE
SR MPTIET SR, AR PATIRE R T K. 12 A5 aier, ERNEGUTZ# LR
L ARG R TR, BUR RS, RS TAES WO IHIMECR, KA m i =
BT SN, Ak EECE PSSR PORBUR BT, RYE T R s B AL S
MORLAFRI K, TR 3 4 AT 45 I AURIR 505 (1 38 B 58 5 R4 )5 2 45 Wi

4.5 MEHANESHLSERR

B WA 2 PR A FFE S AIFE 1. 1164 70, AR S I3 S0 #iaE K 2
0. 84%, [RINZT LEBHEAEN 5 % 0. 80%; R ZE AR i IR P22 i K05 C IR oA AR
1. 1132 76, ARG WIFE S M HHE K E N 0. 82%, RIS EIEAEI RN 0. 80%; HEA
A5 WK P e i P A B S HNAE 1. 1058 J6, ARG WIS MBS KRN 0. 76%,
[ Y 25 LB B HE UL 26 22 0. 80%.

4.6 MEMAZRSFHFE ABRES R #ETE L
AT G AR I AR BUESE 20 AN TAR H RSB AR T 200 AL G55 EKT

5,000 Ji £ E -
§5 BWHHAGWHE

5.1 REMARESH-HEHA
s Ui H EH o) S E B RS o)

K&

plii

16, 270, 937, 775. 53 99. 96
16, 270, 937, 775. 53 99. 96
B SRR . 5

A | i | | 3
=R

S| B | RE | R

i |5

N

T |5 || BB

\
/]




Sz tn i R s A 2023 4R 4 AR

A ER e

B RAT A AR

CONIR A S B

FHorpre SRl A 1R SR IR 65 42
F

fil 5%

RATAE RS A e it

5,690, 455. 80

0.03

o 5™

401, 118. 10

0. 00

it

16, 277, 029, 349. 43

100. 00

5.2 WEHIRIZETIL T RIVER

5.2.1 |EFRBATI R BEARE
VE: AMESAMR A

WIARAR A B

BHE

g

5. 2.2 REPREAT I R BB BB B R

,A.

T ARBES AR WA R R

5.3 JIRAZA SRMME b & T 13E EL I K/ M HEFR I B R

X7J<

LR

5.3. 1 MEMRIEA ME S EE T $E H B /NP AT+ 28 B B 4

T AREESARE PARRFFA B

5.4 MEMREMF MBI RNRFEEAE

e fi 75w b ARME G b 3G T I E L (%)
1 X ot - -
2 y%TTm - -
3 SRlfiFF 1,014, 731, 247. 48 8.32
Hrb BURME SR 711, 400, 164. 41 5.83
4 ki % 1, 370, 929, 753. 86 11.24
5 Al R i B 2 2,019, 662, 938. 02 16. 56
6 A 10, 816, 462, 029. 28 88. 70
7 AT (Al as e fsi) - -
8 AV A7 B 69, 069, 340. 78 0.57
9 HoAth 980, 082, 466. 11 8. 04
10 it 16, 270, 937, 775. 53 133. 42

5.5 T HIRILA RMME 5 E T 3E B RN HEFF BB 148 i 257 B 5 IR 40

Fe | G | BRAKR [BE 6K | ARME O | HESRTEELE G
19 AT 9

1 1928002 |17 F 0?47 * 2,500,000/ 260, 016, 147. 54 2.13

2 210406 | 21 &K 06 2,000,000/ 203,071, 366. 12 1.67

3| 2028022 |20 RAMRAT 4| 1,900,000 195,347, 721. 31 1. 60

4 |132100044| 21 JIIfE 1,800,000] 185, 344, 347. 54 1. 52

S

o9 Jt

1371




Sz tn i R s A 2023 4R 4 AR

GNOO1 (A% 2 H
7)

21 FEI I
5 102100234 IR 1, 600, 000 166, 642, 805. 48 1. 37
MTNOO1

5.6 T HIRILA RME G E S T 3E HBI KN HERF BRI+ 48 B SCRRES R L5
R
s AT AR IR R B SRS

5.7 MEMARILA RNME A E ST E ELFIR/NEF AT T4 SR R 5 I 40
HE: AEEGIEHIARRFFA S BB

5.8 & MR A M E G ES T 1#E HFI /DN R T A BGES B 40
T ARG AIRE WIARRFF AP

5.9 MEMRFE ST KK E AL 51K L i

5.9.1 A E MM B B W BUR
AT AR T B U B B

5.9.2 WMEWIRARSHRE I EMP I CMH R HA
e ARG A TEE BT S4B

5.9.3 AHIE R E I
R G AR5 W TC R £ 0 SR Lt

5.10 HEAEREIE

5.10.1 AESHENI +LIEFNRITERAFRTHIWBER I TULRFE, &

RGP HAl—FNZBIAT BT ATIHER
WRIEEATHIA R AL, AEEEHRF MR+ RIESF R ARAT BT, P E RAERAT B AR A A

FEAIR TS G il H AT — 4 3 32 SR 0 T T AT g 5T sAb 11

ARHE AR _EIRTETR (13 58 R SRR PP 477 5 FH SRR R 24 =) 11 BE (R 2K

5.10.2 ZEREMIM T HRERETEHE S S RAMENEIERE
AT AR IR R R A 5

5.10.3 HARBE MR

| e | 1 | S Go)

% 1000 3L 133



Sz tn i R s A 2023 4R 4 AR

1 7 RE S 66, 777. 40
2 I UACHIE 25 7 B K -
3 DAl el -
4 INU&IRSS _
5 IV TAE 334, 340. 70
6 oAt Sk -
7 HoAh -
8 &t 401, 118. 10
5.10. 4 REWRFEE TR AT e {5755 B 40
VE: ARIE S ARG PR R A L T8 B T #3555
5.10.5 HEWRIT+ LB EFELAERESZIRIE A
E: RESAWRE AR RS
5.10. 6 BHHEHAESHEMER AR IS
D TNRR, 0 55T eEE R 2.
§6 FHNEEHHES)
HAL: Y
SH P R A A %ﬁﬁ?¢ﬁ %a@iwmm
L
e ts B A4 3 4 1 0 A 13,044, 938, 421. 34| 4, 786, 062. 98 328, 652, 518. 68
A 3 1) 356 4 HR D 3 4 385, 843, 079. 00 - 4, 746, 420. 83
ek - i o 3UH 309 V) 3 4 S [ 473 0 2,819, 491, 237. 15 - 23,326,857.13

i 5 ST 18] 3 g% > A2 B A (A Bk
UL -7 3D

it A HH AR 35 4 4 A i 10, 611,290, 263. 19 4, 786, 062. 98

310,072, 082. 3§

§7 ZEBEANCHBEARERRFEESFR

7.1 ZEEEAFHFESHBRIHER
.

7.2 ZEEBENZHER RSB RELEST 5 A
H: oo
§8 B HE RRIHMEEF R

8.1 EMIN A —RREFEESHH AL BT 20%591F 5

Bo11m 137



Sz tn i R s A 2023 4R 4 AR

1 s P e Y LTI REWR G 4
%
\ 5 A5 i 5 ‘ N

e iiii@%g ;afl? il T BBy (PEOHR
C A b rmo 1 Wi | ha TRV %)

5

#l 1 [2023/10/25-2023/12/31|2, 598, 301, 576. 30 - -2, 598, 301, 576. 30 23. 78
1‘@ 2 12023/10/25-2023/12/31|2, 598, 301, 576. 30 - -2, 598, 301, 576. 30 23.78
A

A

7 bR A

ARG N, ARG IR B N FFA RS 0805 i 201500 Hizik e HirfH
NSRBI, oy RE5] Ak EAURE R . 45 A 2k ELAURE (Rl Mo A S i B B, A7 —5E
RN KRG s DA RExS ELABIRE [l T AT $% BEAR A A IS, AT REAFAE O Ar R BE R o, L xR
WUFHEIE AR o J e B 2 RT g I A ECAROE (] 175 0 HEAT 78 70 46 T M T sh 14
(B 2435 et EL A0 ] O e PSR DA, 7 B ] 100 0 <A 0LRF AT AT AT 8 T W S [ R I A0 S 2%
SCAT PRI RIS: AR S ] 18 6 4 A7 BURE AT A A T R 4 R B0 P i 4 % 7 A T e ek PR A 6 i 4 A0
PAAERIARISEN o FER SRS DL, 4950 B S A U R < 0 B A KR G [l A I e i
ARG B LR (] J5 A3 4 B B SN A TAF HART 5, 000 376, FE<gid T RE I 44 iz
PEJ7 30, SHAMEE G &I e AR B G B RS

8.2 HMBREHRNHMERGER
o

§9 ZFENMHFHZ

9.1 ZFAXMHEX
(1) A FEE M HE TP 22 e mp 08 55 B IR S B 58 2k < S R VR M IR ST A F
(2) P RA fiR B R B R e R e E
(3) P22 n = R i BAE 7 5% 58 2k e FE A Ph X
(4) FHEERH
(5) BB LS TR B A 7 S AL

9.2 TR
VRYI TR [X A48 10 2 2 5033 5-F %4l pol 34 J2

9.3 &R

(1) o al e B A G gh A ], AR vl 4 A 9l S 2 Ep

(2) BBLHM ARG BUrG S, AIERASGEH N F2ESEHARAR, &/ REH
if: 400-800-4800 (fuKigifk#h)

o120 13

=



Sz tn i R s A 2023 4R 4 AR

FRESEEHARAF
202441 A 19 H

i

o130 3t o13

=

N



	§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 


