A FHHERMTGES

2023 &3

547

=5

ER &

20234 12 A 31 H

EEBEEN: XK PEEETEHERAH
EEFEN: YPEREBITROARAH
REXHHR: 202441 A 22 H



KFHHERT 2023 5 4 ZFIRE

§1 EERR

S TR B e B B R AR S PR OB A AE R AR 52 PR S KR
SR HO P IS YRR P 5 R AR A B B AT

4T N AT IR AT IR A AR A & M, T 202448 1 18 HERT A
SR I S5 R AL G S, (RS A AR R TR %S PR
N Ny

N\ RC DA (35 P BRSSO S P 4 W 72 (B A e — S A

S SO R HAARIL. ST R, SRV 0 R e SR A7 ANl e
Y SERE AT EL

A P 2 VOB R 2R

KRERIE 2023 £ 10 A 1 HESF 2023 £ 12 A 31 Hik.

§2 H&7= M
He 4 TR XFHHER
He4 ARG 004330
Y (S LT
HEE&AEFEMH 20173 H 15 H
i 5 WK I 4 A AU 8, 194, 167, 603. 10 ¢
% Hbs 328 1) I 4 8 7 45 0 IR AP R R 5 4 8 P ey U Bl 1 1)
Fenb b, S RIS S R A A R RS
P AW AR i ik 0 A Ak TR AR AR B R, A Ak

il BT R R AR FF R AN PR B6 At b, 4RI R Tk St
Bl A S HE P45 98 RT3 o

1. BE7 o B SR

AREEEE N IR TEUR, EMATHEAT RO FIZEESH
B SR ARG AT IR IT, AL & 2% A
TRAN PR RIS R RFAE, B A AR % S (1 i 2 LA
FHRAS, HiEr TSR,

2+ R TR

AR BEGE I BRER R AT 5 I E MG TR R bR Rtk
DUEETRIZR, A R 2R AR R A AT VA T R A B
W, hAEEE TR,

3 HARR AL & Heng

AR BEEAE IR R IR 450 A i) Btk b, A3 A AP
PR T A RS PE AR ST, AR A IR 45 A T
BB A TUAT IR K B, &R B A
BHFR AR BT AR 2K TR, &

Fo2u k11l



KFHHERT 2023 5 4 ZFIRE

KA AR T BRI AR IR

4 PRBHIEE BRI

NI g 2 B DR HR I /R [P I < AR A L T BE
SEURBIIRBLEE L B T 7 2 i A Ve E I =, 3h
STABIEE A BAIE S LA, LA 2 4 55 7= (1
H & sl P 7K .

5. AN

AT GRS B TS S A M 2 8]
RSS2 57 (0 78 0 B FEMIRAIE 38 R AT 15 117 4 s
m A ER AR, R R, BRI GRS
T BRI A IR 5

6. B SCRFUESR AR SR

ATk G 23 S B TG AT SO B2 e B EAT 8%
POCFRIEF ISR A A B, PRI U, AR
Sz AL B RS AR RN R B 5B S, ™ A S ik e
AL &5 FMZE, EIRIEAR &R M S5
EVE LAl BRI AR E U

7\ AR Al A5 55 i BE L B s

ARSI B ZMATE . P RO TR E LR A H
W, 45 & B8 et AR AT AR SR Al 7 55 Ak BE TR 1
Beot, PR SHE AN G A R A E, AL 4
YL RIS a1

8+ [RIMPAF KI5 B SRS

AR B 45 5 TR M ARAT PR AN IR B 5 R ) b A7 R A T PR
BEAT FDEAE S BE, TEE DA R 22t L5
TR PEAI R R UL, PR A A 5 TR
IZ)5E -

b 45 bl A FE v REG LS L e [RGB S R 2R

A 2 REAE AN EEE, J8 TR o I XU
A, TG B RS IS T 6 B 4. RE
RIS e I AR 4

AN KVH 4B AR A

BEEN [ R AEARAT IRt A IR A #

I B A TR RR KFHHZEA XFHHZEB

N B A A 5 AR 004330 004331

I A T & o R e 1 LS

580, 418, 715. 37 11 7,613,748, 887. 73 3

§ 3 EEMFIIMESHERI

3.1 EEMER
Bz NRmoo
. A (2023 4F 10 H 1 H-2023 4 12 H 31 HD
E 5 Fe bR
BRI KTHHZE A KFHHAED
1. AR S s 2,078, 654. 04 29, 513, 424. 24

B3T3 11



KFHHERT 2023 5 4 ZFIRE

2. AR

2,078, 654. 04

29, 513, 424. 24

3. IR & 5 1

580, 418, 715. 37

7,613,748, 887. 73

Ve AHIC B TR S AR RO BRI HfhN CRE A Rt B3I bk
A % e PRIV BB 26 O AR, AR A A 300 2 SEBI 2 I A1 2 A (A8 Bl 2,
T IR MR SR MR RAEAZE, B, A RMERZEE NE, AW OB s AR
3 1) SR %

3.2 HEHERIN
3. 2. 1 BE&MBHER R R K 5 RIHIN ST B R M 28 28 i1 B

KFHHZEA
Wb &5 b s
WEWE R | ENE R | S | ~
W Ex TR T iy | -0 ©-®@
® PrAEZEQ | HEREEREG s
HZ@
HE=EAH 0.5114% 0. 0029% 0. 3403% 0. 0000% 0.1711% 0. 0029%
EANMNH 0. 9436% 0. 0027% 0. 6805% 0. 0000% 0. 2631% 0. 0027%
ok —F 1. 8913% 0. 0025% 1. 3500% 0. 0000% 0. 5413% 0. 0025%
S o 5. 7726% 0. 0024% 4. 0500% 0. 0000% 1. 7226% 0. 0024%
ok A 10. 5514% 0. 0030% 6. 7537% 0. 0000% 3. 7977% 0. 0030%
A
Eii&ﬁ@g;/\ 18. 0320% 0. 0037% 9. 1837% 0. 0000% 8. 8483Y% 0. 0037%
% &
KPFHHZEDB
. o : " N MRS a8
N IR | s | gttt | T
B B I e | R ESE | ©O—0) @—®
® PrAEZER | HEREREG s
HZD
HE=AH 0. 5723% 0. 0029% 0. 3403% 0. 0000% 0. 2320% 0. 0029%
tEANH 1. 0659% 0. 0027% 0. 6805% 0. 0000% 0. 3854% 0. 0027%
itk —4F 2.1362% 0. 0025% 1. 3500% 0. 0000% 0. 7862Y% 0. 0025%
S o 6. 5373% 0. 0024% 4. 0500% 0. 0000% 2. 4873% 0. 0024%
ok A 11.8921% 0. 0030% 6. 7537% 0. 0000% 5. 1384% 0. 0030%
HesE
51?&;;;;/\ 19. 9807% 0. 0037% 9. 1837% 0. 0000% 10. 7970% 0. 0037%
% >

3.2.2 BEE A FAMURES RiH#ERR R LHE RN SRR R
REZHI B

H
b=l



KOF-HHZE R 2023 4E55 4 MRS

KB B AR oS N G S 5 TS A Ml S B AR B S OB ER SR 6h BF S G -3 HOE)

18. 00%

16.00%

14. 00%

12.00%

10.00%

8. 00%

6. 00%

4. 00%

2.00%

0. 00%

2017-03-15
2017-07-23

2017-11-30

2018-04-09
2018-08-17
2018-12-25
2019-05-04

2019-09-11
2020-01-19

uwy

T

(=]

—
|

2020-05-28

o

T

(]

[==]
|

—
(]
(=]
o

-
T
r~
=]
|
[ |
[}
=
]

2021-06-22
2021-10-30
2022-03-09

—AFAEBARID S EEEE — AT

[
(o]
=
o4
H

BEARITIES WS E

2022-11-24
2023-04-03

2023-08-11

KB B #FDB B 1N G T 5 TSl A Ml S B AL B S OB ER SR 6h BF B G -3 HOE)

20.00%
18. 00%
16. 00%
14. 00%
12.00%
10.00%
8. 00%

00%

00%

2023-12-31

6.
4. 00%
2
0

00%

2017-03-15
2017-07-23

e AREESEFT 2017 453 H 15 HAE
W EEERAERZ HERANDNH, B AR & ms - RE LT E &

=

JE o

2018-04-09
2018-08-17
2018-12-25
2019-05-04

2019-09-11
2020-01-19

2020-05-28
2020-10-05

2021-02-12

2021-06-22
2021-10-30
2022-03-09

2022-07-17

—— 2017-11-30

—KFHHEHSBRIMFEEESE — KFH E§§B£1+ﬂtéﬁﬁi‘é}ﬁtli{§$|

§4 EEAME
4.1 HS5H (RESEH/M) FN

2022-11-24
2023-04-03

2023-08-11

AR I G RS L E,

2023-12-31

At
EES)

w4

HR %%

FEAFE G RS2 PR

IR H 3]

B AE H ]

UEFR ALk

IR

B

R

il

HeLH

202344 H 10
H

10 4

b KA Tr it T K SR i
+, BAEIEHFHREHES ML TR . 2013

=
ps
—_
ot

=



KFHHERT 2023 5 4 ZFIRE

BT BESEEER RS R (R ED #5%
HIRA TS A Dol E bRE A R
AN F R AL, PAE SR IR A 7 #
M, 2022 4 8 HIMAARAT], W
[t 8 N R P R e . 2023 4E 3 H
27 HEAE K TE 2% =4 A & BT
REHF R T SR 2H ., 2023 F 4 H
10 HEAEKFHH SR MmiimHEe. K
FHHZER Mg EEREEL, 2023
7 A 13 B P E B A 5 27 B
FREESHEESEH,

e 1 G2 BE RPN, BAEE B O0HARE AL & B SRR (K4 % H IS
iz S L [ AR SR G A FES FHEAMEIR, WHERANIEA R SRS SR H;

2 B MR T RSN P EIEE & GEFEELENMES. HH, mPEHEA
SN S E B IMED A OR T RS S ML N 13 AR SR 5

3. HEELM (MEGZM/ND WELS) (W) SO REREEENRAMIHERA S
4.2 IR A BRI (& LB

AR A, AR GE BN T A RE AN WA TR U AL &5 B TH
LI, WIS T S B DT 0 S U BRI IE Ik S 587, Nk & e A N TSR s KA 2
A ER S MR AR AT, AMEEETEMECR BT RS FRNER .

4.3 AP TR

4. 3.1 AR G #H ERBATER
RGN GFARRESSHARATPEGHERSEN) LHSEM, #rn

IR AP RS S BRI R R, WBETEAM T BRI, BT H SRS E R AT T
W, I RGN THISE & 077 SUER A BEIE Sh S 3R 0 BAIAT AT 28 A5 IR, LAB IR
ORI AR S B BT PR AL, DTS A3 5 AR 2R i AT o

AARE N, AEGEHNRPAT GEFRRESEHAR AP 5 ERFER) kA
7] AR B BR KRR S B AR IO SE , R R BSR4 A 2 WA AE AR A T 58 5 A5 1
4.3.2 RERX BT TR

AIREWN, RRAERIESEENEHIOITEREAE S5 0285 AT a0 7 H R 058 5
FRAT 00 1 830138 5 BRI AU 2 24 RS R SIS T, R R AT R S BOR A P38 5 RIR 25
RIS TA
4. 4 WEHNESRR I RBREIEI T

VU2, ety oM E B ptaa in . ILRIE ). R =S RPN, 10-11 J #em
% 600 3L 11 1T




KFHHERT 2023 5 4 ZFIRE

BAWS, BETBOmT EERANEER. 10 4], OMO KW [EIE FIARIE RN, RFok il
REKAT, REMGEE, T RBCRTUHEE, FEES L7 10 AT, BEERITmAE
PO, W, Gl A s, RIREY TT. 11 AR, B SE IR, B
SFFEmE . I TS A, Rl A7, 12 AREHELFE, JHARMHES, fF3F%
PR, xR R SO R, ISR 7. BACKE, DU 10 FE G E % T AT
12bp & 2. 56%, 1 EE R F T17 9bp % 2. 08%, 1 4F AAA P AE IZEH5 2 WUk 25 R R 47 3bp
2 2.52%, 14 AAA fF BB AR 2% N AT 4bp & 2. 40%.

A VARNEAA SR ANAER . SRS H . WIS 5E R R AR, BT E LA T
B IR PAMVEA L, ROE TR A% S 7 (e LG AT PR A A, ORI i A % G T B R
TR RGN, RESIEMFRESEF. SHXS MR T, AREERE THERM
e SRR I KU i 2 B
4.5 |EHANES ISR

RGN, KT HHEE A FISEIEE RN 0. 5114%, RS EIEHEYR 2R R 0. 3403%;
KFHHEE B FHEIEE R N 0. 5723%, [ LS LA SHEIR 2 3 0. 3403%.

4.6 MEMAEERE ANBEREE R EE RN
T I JE e A AN B & B AR A E TR S L

§5 WHRAEGHE
5. 1 MEMAKRZERT=HEHN
Fe TiH SH () d7 S ST (%)
1 [#] 5 YA 2 B % 5, 181, 164, 000. 67 62. 62
Hrp. ffizz 5, 139, 824, 588. 33 62.12
B rE SR
N USRI 41,339, 412, 34 0. 50
¥
2 [FENRESEE 2, 766, 449, 249. 02 33.43
A Sl B B
SN RS Gl e
ERAT A7 FOR 45 5 %
3 298, 465, 235. 52 3.61
(N e=nn
4 | HAh g 28, 063, 140. 65 0.34
f=ann 8, 274, 141, 625. 86 100. 00
5. 2 5 B 5 [ W il % 1 ot
75 I H 073 TR E R EER (%)
1 5 3 A 575 [ g e % 4 00 4. 34
Forpre SEr R m] e i 2% =

BT 11



KFHHERT 2023 5 4 ZFIRE

. 7 S A GRaE = |
E 1 H &8 G
i ’ L B (%)
2 i WK (5175 [ ) i % S 75, 213, 939. 77 0.92
Forpre ST m] e A gt - _

T R TP AT T3 [l R 5% AR 0 o e < 7R P LU A5 D i i ST N BN ERAT TR T 35 5 H st
L B R B A ) BT T S L
5 IE [0 9 ) Bt < R A I 22 & 35 7 1B ) 20% KT 5 B
N2 T A 55 L R A 14 B8 < AR BT o R < B 7 L) 20%
5.3 HEBHASTIFIAKRIWIR
5.3. 1 BB A S PRI RIFREARF L

Wi R

i AR IR BT A AP S 3 AR IR 58
31 P 5B 2H T A 9 AR R A e 1 60
7 N A5 58 2 1 25 A B R A AT A 48

MEHABBA S PR RBRED 120 RIFHLHH
ACHE AR A WP BT AL B PR AR IR AR B 120 K

5. 3. 2 MEARL R A& FHFI AR R > i Hotpl

o - S HARR E 7= 4 T =1 | A WIBR A5 o B 4 B e i
s TR FEE B (%) fE BT ()

1 [30 RPAWY 38.95 0. 96
Horb: FIRAESIARE 397 RIGIFS) i |
R 2 A5

2 30K (&) —60 K 12. 64 -
Horbre FRAFZINE 397 RIGES) | |
e

3 160 K (&) —90 K 29. 52 -
Horbre FRAFLINE 397 RIS | |
e

4 90 K (&) —120 K 4. 74 -
Horbre FRAFZINE 397 RIGES) | |
e

5 120 K (&) —397 K (&) 14. 79 -
Hor: FIRAFLIRE 397 KRIFS) i |
R 2 A5

it 100. 64 0. 96

5. 4 & M A B A A PR R ST 240 RIFHL U
AT AR WA BT ST R AR IR R M 240 K.

5.5 MEMRE BRI RIOBHFRTAE

o8 I 11




KFHHERT 2023 5 4 ZFIRE

e fiizs b FERBA (O bR BB (%)

1 K fii 77 3, 058, 853. 40 0. 04

2 AT AR -

3 SRS 777,752, 955. 79 9. 49
Horbr: BURME SRt 419, 523, 995. 29 5.12

4 Ml fii g5 50, 550, 347. 48 0.62

5 Al B Rl % 5 904, 293, 482. 26 11. 04

6 T 186, 098, 371. 83 2.27

7 [F MV A 3,218, 070, 577. 57 39. 27

8 Hop -

9 &t 5,139, 824, 588. 33 62. 73

0 Pl RAFE IS 397 B B

N R ES e

5. 6 R E HIARIEMER A G E ST 13 E I RN HES BB +42 B B3 B 4

Fa | s izt EEHE G MREA O |[HERETEEERRE] (%
1 230201 23 EJF 01 2,100, 000|214, 152, 336. 06 2.61
23 I RAES
2 072310045 [ RS 2, 000, 000|204, 557, 622. 66 2.50
CP004
21 P22 4117/
3 2128005 if3§£E1T J 1, 300, 000[133, 855, 749. 14 1.63
W fit 01
23 I RIS
4 072310156 | RS 1, 200, 000[121, 094, 713. 86 1. 48
CP006
23 HEE
5 012384569 1, 000, 000[100, 045, 613. 56 1.22
SCPO17
23 YAVARAT
6 112310038 FOlLRAT 1, 000, 000| 99, 781, 690. 50 1.22
CD038
23 Wit ERAT
7 112313030 T ARAT 1, 000, 000| 99, 780, 534. 94 1.22
CD030
23 fNVERAT
8 112303233 AT 1, 000, 000| 99, 712, 572. 04 1.22
CD233
23 TRST
9 112302022 RIRAT 1, 000, 000| 99, 612, 505. 48 1.22
CD022
23 Wit ERAT
10 | 112313108 T ARAT 1, 000, 000| 99, 520, 625. 87 1.21
CD108
5.7 “BeTREM” 5 “WMRBAEE” HxeNEES T HE R
T H P 25 1
S 3 P9 2 B 48 XHEAE 0. 25 (&) —0. 5%[E] IR 0
i 3 A R 1) e e 0. 0466%
S 3 PN 2 1) B A A -0. 0091%
i I PN RS A H 2 R 1 2 6 1 ] PP I 0.0173%

75 A P9 S A 8 B RO B ELTA 2] 0. 25% 1% L U B
B A 1 PO I B i 8 B (Y 4 (ELI B 0. 25%1 4L

oo 311

I




KFHHERT 2023 5 4 ZFIRE

5 0 A IE s 25 BE PR A XHELIA 2 0. %5 5L Be B
AN A A I T Al 8 PR A BTS2 0. 5% 1 Do

5. 8 WG HRIGHER A (5@ T ™=19E EUB R/ HEAS BB +48 B SCRFIE SR L5
GE

o | EFANE | ERARR | BE ) | ERARK OO | SEREESRERE] G0
1| 179863 | 21 T 4A 400,000 41,339, 412. 34 0. 50

5.9 WA EHE ME
5.9. 1 &M TTVEUR

AFE AR “HER AL, BITHU X R BLSRANBRAFR, 45 HEEE TR 2 s 3O 5 5%
JEFLNIN B A 594, AERIARAF S P FE B SE P A SR AT A, Ak F TR as

5.9.2 AR SERE AT T HIEFH AT EEANRE MBI ERITLRAE, K
ARG wE HAl—FEAZBATHER . LHRER

AEEARR TG RAT RS, P EAVAATREIRAT . T RIESE G R
F\ SEHRAT I PR A T H ILEAR 5 ) AT — 4 P 2 B A 1A S I . ARt ik
SEARRAT B SETIE S5 R 5 e SRR 3 % AR SV i B B 4 TR R R
5.9. 3 HANBEF=H) Bk

P R & )

17 HARIE 4 18, 160. 18
ISR 7 52K -
FEYSCRE, -
JRE AT FR K 28, 044, 980. 47
Hopth iR -
oA -
it 28, 063, 140. 65

5.9. 4 BB ST IHE R F A ST R 7
T DU O BRIBRIR, Aot oh it e R S0 4 L2 A0 5 5 VI T8 ] e %

N[O |O1 || (DN~

§6 JTBAZE SO S)
AL A
Ui H KFHHZEEA AFHHEEB
e T 391 0 2 &
e 530, 895, 064. 39 6,804, 017, 517. 80
{0 B A
7 0 30 1) 2 45
\ . 817, 125, 025. 06 6, 665, 647, 062. 32
e HE AR B
7 90 30 1) 2 45
767,601, 374. 08 5, 855, 915, 692. 39
JE B 473 85

o100 3L 110




KFHHERT 2023 5 4 ZFIRE

e R O &
RIsX il

580, 418, 715. 37 7,613,748,887.73

§T HREEHEANCHEFRERHEALARE ST HAAH

AN, Hee B RIS HI A 5 S B SRS AR B

§8 B R E RN HMEERFR

8. 1 EMIN B — B R EFEES LM LFIXBIBGEL 2058915 5L
P

8.2 B EE YR M EEGER
P

§9 ZFEXFEZ

9.1 FEXMHER
v PENE 2R TR G SRR E

(RTFHHZR Mg eR e G
(R H HE2 BT ik e 5 U 9 -15)
(X1 H A2 i g2k 4t E thill)
v FESE B S TR LA EL R

v RIS I 2 EOR A HAR S

9. 2 T =
ARG EFHNIPAME Ghk:  ERETR AR B X AR A 488 5 K-F&ml KJE 7 #%, 503A)

9.3 AR
PR ST AR A PG e, TSRS AR TESSHAERAT: W& ]
FEAR L 4 8 B N A ] 3 7 )

ZPARS HIE: 021-61560999. 400-028-8699

—_

[\
v

w
v

S
7/

()]

(op)

ANFE]BE: www. taipingfund. com. cn

K EEEFEFRAH
202441 H 22 H

91 3k 11t




	§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 报告期内本基金运作遵规守信情况说明
	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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 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


