EXRGEREANRESGRIEFRAES
2023 FIFER S
2023££037531H

HEBFEN . ERELSTHAERAT
EEREN WRBITROARAF
WX HEH: 2023404 H24H



RS RO & TIE SR P vt & 2023 AR5 1 /AR s

Hx
8L EEZEIRTI oo 3
82 BB TERRMEIL oo 3
83 FEMEIBIRTBE S IFEITRIL oo 4
Bl EEEMISEFERR oo 4
B2 B I E IR 4
B B B A R R 6
41 BEZE (HEESZIIE) I s 6
4.2 EBEANBREHN ARSI ZEEMTFEBRAEI e 7
A3 PTG BEITIEIR ..o s 7
4.4 BREER B S AR R IEE DT s 8
A5 MEHRBEEAIMGTTRID ..o 9
4.6 EHHNESHAEABSIESH = BETERR o 9
8D B T B R oo 9
BAIMEHARBETEFTABIEI s 9
5.2 REHIRIEITIU A EAIBETEIETAE oo 10
53 IREHRZAAMELEE R = HEILHI K/ NHEFR R+ REFIFRA ..o 10
5.4 REHRZBFMIMDEMBFIIAS o 11
55 REHRZEAANMELES R =HEILH K NHEFN T ERFESFFRA oo 11
5.6 MEHIRRAAMELSES T FELLGI R/ NHFNE+RBE = IHESRTRE ... 11
5.7 REMREZEAAMELSES R HELBI X NMEFNIT AR REBRERE oo 11
5.8 REHIKRZAAMESBER = HELLHI RN EFRT B RPUERFZRE ..o 11
5.9 REHRABE ST EIIBIBHARIABERUEIA o 11
510 REMRABR SR TEMNE IR ZERUEIA oot 11
B L B A R B IE s 12
86 FFIITNEERIBEITEEN e 12
§7 BEEBABHBETRESEBEEB I o 13
T1BEEEBATEERESDETINEIL oottt 13
T2 BEEBACHETRSEERBESZGIAL oo 13
88 BMIILR B R ATE IR s 13
8.1 REHMNE— R ERFESMTLLBFRABITEEIT 20989185 oo 13
8.2 M R B AR R A M E T TR s 13
BO BEET U EI TR ooovvvvvvvoveeeeeeeeeeeeee e 13
0. L BB Sl B B 13
9.2 FRIBIHMBET e 14
O3 BB TTIN e 14

i
N
b=



RS RO & TIE SR P vt & 2023 AR5 1 /AR s

§1 EERR

BB N EFH o LEFRRUEARRS i SRR B C . R YRR Bl
R, SR AR LS L A I R e B M AR AN ) A T AT

BEFEE NIRRT R D A R A FRIE AR S AR E, 7202394 H20HE#%
T AR WSS FabR HERA A EENE, RIEEZN BRI
W0E R ERRR B BN .

B BN RS LAURSEAE F B R 5 1 iR U A R 3 FH 2 4 B 7, (HAN PR IE
& ERA

&g A S AR IR SRR BT KR, B TR B3R BT S mT
GRS ERECE SR

AR IS TR R U

AW H2023%1 H 1H i 522023593 31 H 1k

§2 FH & M

B TR B oG REARRE
S 013345
S (Y BLIRTFF IR
EeEREKRH 2021410 H28H
i T HIR 2 4 A AU A0 228,415,732.3417}
AFEG FERE TAE BHR F AR AR B A,
B b ARG X 2 MR R R A LS &, AR

AR TS T 0 S Se LA < 987 AR I A i 1Y
fH.

AN AR T L B REUR X A R R SR, R
B 1Ry AT RSB B L, AR R4
Gry Tidpi . BORH SRR E RS e MG
I TT, MR A SR BT AN [ A PO KUz YA 2 b
K Ha SR fide. R THE A S
BB G Al TR . A EE G € 1015 B EoR T2 fi
T T HEAUE B dh S B RS AT, LK
PG AT WA R A5 B BOR T BUSHU™ b TH R 2

Ao ARKRBEHEBORE A B R AR, AR ]
BT 3 T bR v o IR AR5 A RORG E
FERIERRE . PRI . B SCRRIESR R AT

F3IM




2 e
.:.,—,
m R

EEEARREENEAR B IS 2023 455 1 RS

AT S 5RTI S BT R
N HIE AR5 BB TR E 36 2 x70%+H i 28 G 4R 3L
b 4 b B L v L35 2 x30%
AEEG MR G BUE SR A G, AU KU S 2 7K
PRSI 8 4541 T RS LR g RS, (KT IR A
st
A== UN BHORESEHAIRAF
BEEREN Wi B ARAT I A IR =]
I ER & A E S oA B REEEARREGA B REEEARREC
B RIS GG 013345 013346
Z,;%’ﬁ‘ﬂ A PIRI IS T B 66,043,726.964/ 162,372,005.38 1}
§3 FEMFIIMESFERIN
3.1 FEMFEHR
A NRMIG
- %&iﬁﬂ(zozﬁom 01H - 2023703 H31H)
ERMI R FEBHAROA | 8o B R RRAC
LA O S I 2 4,427,228.65 10,845,813.66
2 A SAHE 8,738,260.02 21,716,403.97
3BT 355 4 4y 254 R 0.1330 0.1321
4RI 5 1H 54,273,500.95 132,677,621.83
5 IR H G A 0.8218 0.8171
O ERES SRR A OIEREA AL G E NS IR, TH 2 & L bRfic st K-
KT A s 8
QA O SEII a Fr FE S AR IR RN . B e . HABIN O E A RN EAES)
WA D FBRAH IS 9% FH S IR, A A A C S Bl s _E A 2 se i A2 sh i as

3.2 HEHERI

3.2.1 HSMHUFEN KR KI5 F ML St B i s R A LR

=R R REARR G ARERI

BK S L Ly fs
" el ol Bl i
BB e N [Ty
@ 50 | Bhagz

©-G @-@

B4




R A SBT3k 4 2023 45 1 FF A,

@
HE=AH | 19.36% 1.71% 18.15% 1.04% 1.21% 0.67%
TESNH 7.82% 1.96% 23.09% 1.08% -15.27% 0.88%
ok 4.79% 2.08% 7.68% 1.22% -2.89% 0.86%
HIEEAR
AR -17.82% 1.90% -3.51% 1.18% -14.31% 0.72%
X =7
B BEARBEASCIHEED
NG
e K | st >
N vl | D R S
B B o ThREZE | HEAEUREE | -G @-@
O ® %6 RIrfEZE
@
HE=AH | 19.23% 1.72% 18.15% 1.04% 1.08% 0.68%
LR H 7.60% 1.96% 23.09% 1.08% -15.49% 0.88%
E—5 4.37% 2.08% 7.68% 1.22% -3.31% 0.86%
H¥EE&AR
A -18.29% 1.90% -3.51% 1.18% -14.78% 0.72%
3 A

T ARG AN STHBIERE )y TIEA RS B EORFG U RS 2 X 70%+h i 45 & R Bl s
X 30%

3.2.2 BEE A FAEMURES RiHAER KRR LIS RS B Al m R 3
BT




R A SBT3k 4 2023 45 1 FF A,

ExnaRARoARINFERFES IS R ERIERh SEENHE
(20215:10R288-2023503F31H)

10% -
0% \j" \ : : .
10%- ok
-20%
-30%
-40%-
2001-10-28  2022-01-20  2022-04-22  2022-07-20  2022-10-19  2023-01-10  2023-03-31
— EEEERAERSA — USHEEE
ExmanraC BN ERRES S REEERDDERNTE
(2021=10R288-2023=03831R)
10% -
D% w" § T T T T 1
10%- h
-20% ’.
-30%
-40%-
2001-10-28  2022-01-20  2022-04-22  2022-07-20  2022-10-19  2023-01-10  2023-03-31
— BFEEEARAC — ViatEEE
=]

T AEEREEHY 6 AN, B e IS RN % T 5 i B AT & & R LE .

§4 BEEAME
41 HE&E2H (RESZH/NH) FHhH
ARG G EH | I
H i H
4 B 5% - ol Wi BA
F6m




RS RO & TIE SR P vt & 2023 AR5 1 /AR s

GRAER

BAE | R

H 34

WHCER 2
. HEeg

2021-10-28

16.5

R e SO S S B~ S 4
TORCUET, FEEEE. G
TR BB A PR A\ R

W THER R &Ry B
HARAF ERF L A=

TAE sl ER TR et A PR A
Gk R4 i N0 ik

Frpre . BERR L PHRI e ot
& NRHF MR A K

R B R

MR . 202046 H I & o
4.

2RI

2021-10-28 - 5.5

VU R 0 48 K 2 4 ke
FrE RSN ERAET, +
[ [ £5 . 20174FEHEN & 2R3
SEHARAR, JIEER
AR AR AT
MTHESE R, TS R4
EHARAFREESEH,

4.1.1 BIRFAEARF R - EEITRIR R L H N E &2 H RN EE > R E R

4 P Y PR (FD | BEPEIREOD) AR ]
N5HE 3| 2,279,781,000.74 2020-07-16
—_— LSRG P PR 3 53,952,439.20 2020-09-22
HAhdH &
At 6| 2,333,733,439.94

4.2 NN AR S8 VR 75 1B L LB

W IN, AR E BN HENE R NRISMEETF IR ) A% T
SEREAHIN L AR G H g A AN HAAR SSVEERE I LE , JFAREWSHE . B 5t
BAETH. BUE AR RS B 2L 5, R XS AT ~, N3y

HNo

4.3 AR G & T

H
~
=

ANBER KA . AREIN, BB EEAGH, THFERS O OFEA AN m 1T




RS RO & TIE SR P vt & 2023 AR5 1 /AR s

4.3.1 A P32 5 B RIHAT 0L

WE N, AEEEEHNRHAT T GEFREESEHRRA R AT S HER SR
W) R w0 5E A VA AR L, AR TE M. BRI A A AT R,
NPT T B A A

AFMAGEH M RTREM TR, AR E 0 (BFEEEHA. 3HKW. 5H
WD XTI R T SRS B R 5 5 A Z WG OUEEAT 08T, RS I AR R B B
B ZIAFEARNTZ G IS

0

4.32 REZBHIT RN E R HA
AN, RRBUATE A P RE S BN 2152 5 MM 2 Hindk (1 57 9 38 5 o

4.4 HE AN RS BB R ES

A DARFE AR A B AF, BH AT B T 8 2 R AR . BAR DL
MG, XS54l B ZAREIAEBOR T A7k A3 Ln: B4 5 KAESE R (45 7
W1 BE B R B R AT LT K AR IR, A7 AE AW A BRI~ B T 8¢
KTk NE . BERTE—ZRBEIRA LR T R GG IR E , 757 i oL AR I 58 I 5 TR
FAR B, 7R B S A A K B S S 7 ) EON R Qs A . BEEEAESE A1
SRIZIB BN T M A6 R, LA &R ik gua i m B A HE] .

T2, AT TMT AR BB F 1A 1) s A0 2 b T JS R 45 A B, 24 A B R e A L %
LR N E S RIS EIHE S AR ZE, HERTMAERGHAF Cn:
WL AR M S AT TR AR B AT M BT 56 B b KR ) 2 AT 2 R O E )
Jil e P ETHARTY LT BRAR L, ChatGPTHEN . KRR AN AR A K 83k
2 A “AlfJiphone] ZI|” (2 I8 K AV G P2\ BE I T 3 1 4640 B — M A2 B . KT Al
FEMEERI T, BATH BB AL A AR R, BT B E KRR, PRk
A RN, HFEARTH S AT BRI 5 B — @ AL FRATRTIAAR B T IS A A
a DL AR N AT, 58 3RATHE 2 7 E AT G B 7 5 03 IS0, #RATE 3
TSRS 5, Sk eI AR AR BRI RC B AR B, SR Y ETAL B FRATTE 2 DAFE
fARE.

FR, R RATE SOGERE SR, KA AR T 45 5 A AR AS4F
Q2~Q3ZEIK. MIATIEAR LIRATE B T AT A AR ARk, J8d BT A = R LA R 4
BROESL B T RS S ERRATHIRT 20229 Q44T I EEAF AT RE LT, 485 20234-Q1~Q2
— BRI EEN R ERG, SRR E sk m L8 s . TR kS A A
F] 20224F PYZE FEMV Gt A I K A7 S imi B AN s i s ATl 563N AT IR 25 2 i 1)
FLE T2y, MR O BRI 4 ihbr. S ERE, 10 TFEE0r . B it
AFRIBAN LG IR, XL /0 7] 57 ) BT R M 0K A 46 6 S e JE ST B ke DL s 174 73
Wi, JEEE SR . TR B B sIX M. BT S, RATRE



RS RO & TIE SR P vt & 2023 AR5 1 /AR s

() 2 U120 FH A DL TR 7 SR A b 2 75, B R Ry 75 SR s )b (4977 i DA R T Wi 4
o

fa, E5FEEMET R RKEBNE = T RITWAT A ER R b, HE
BT BT TR S, TR 2 T 31 28 ik B FRAT 2 i — e AR R P B A U e o SRR L
TS5 AR B bR R A TE S OGER, 7 ERADGE =% 1. FAEAE
T BRSPS E BAL AT 20 A EAEIZHE FHESER LS. S0
B 3. GRS Al, VRIAR.

4.5 HENES KGRI

ARG IR E R E EEARRAGARSMEUSE ~0.821870, AMEIAN, 1%FE
S A K2 919.36%, [F]HAMY 2 LR HEN 26 38 918.15%; R IR E R G
BRI G CE LM AFE 0.817170, AN, ZREEMPUHEIEKEN
19.23%, [F] AV 4 bl e v i 2 26 918.15%

4.6 MW N ESFFE NHEE ST EE R A
AN, AR HINES: A TAEHE e A N A — 0 A8
B PHHEART LT I TTIE .

85 HWHAGWME

5.1 EHAREE T =HEEMN
e BiH S0 i 36 4 B B I B A
(%)
1| B ®E 174,050,597.43 91.84
Horp: R 174,050,597.43 91.84
2 | HEeHEt -
3 | BlEW Rt -
Hrr: fiigz -
B SCHFIE S -
4 | BEBERE -
5 | SRbATA MR -
6 | EANIRE LT -
Hodre S = [0 1) SN )
A 4R B
7 fﬁﬁ%ﬂﬂ%ﬁ%ﬁ(ﬁﬁ 14,045,331.81 7.41
T

i
©
b=



2 e
.:.,—,
m R

EEEARREENEAR B IS 2023 455 1 RS

8 | HAthwgr™ 1,412,786.50 0.75
9 | &it 189,508,715.74 100.00
5.2 WMEMARET AR EREAHE
521 |EPRBATU A RIEANREREAS
A5 A 25 AVIRIXIENOIR) i 364 U P 1B A (%)
AR R B D
B | Kk
C | il 151,677,859.59 81.13
D f;; {/ﬁji MTKE 6,619.60 0.00
E | &3k 2,503,770.68 1.34
F | ik mEHIL 29,628.72 0.02
G | AZlizki. Shig Bk
H | Bl
| iﬂigﬁz SR 19,503,582.56 10.43
J | &Rk
K | aHir=l
L | AR 5 R 55l
M | BEERE AR RS 188,439.45 0.10
N gjﬂﬁﬁ%m%w@ B 41,800.86 0.02
o J B AR S5 A5 BN FL A A
Ak
P |#AE
Q | PAMMtSTE 98,895.97 0.05
R | b, REMGIR
S | #&
it 174,050,597.43 93.10

5.2.2 MEAREAT I REBBERRBERRA S

AT AR

AR KA HE I

Xz<

5.3 REWIRIE A SME 5B ST 38 IR/ HERF I HT 4 IR B B 4

%10




RS RO & TIE SR P vt & 2023 AR5 1 /AR s

zf i SR AR it S A R (k) 2 s E (D) gﬁﬁ%;ﬁ
1 | 688037 ORI 59,614 | 13,286,768.32 7.11
2 | 688072 R 45941 | 12,953,064.95 6.93
3 | 002371 1677 8 41,300 | 10,979,605.00 5.87
4 | 688012 H s 61,634 9,091,631.34 4.86
5 | 300638 I AE 380,450 |  8,959,597.50 4.79
6 | 600460 + 241 227,300 |  8,412,373.00 4.50
7 | 688120 s R 23,449 7,428,643.20 3.97
8 | 688396 R 111,802 6,759,548.92 3.62
9 | 600584 K RRHE 188,353 6,112,054.85 3.27
10 | 300458 ERHE 219,800 6,000,540.00 3.21

5.4 MEWIREBF M 2RI RE LS
I G AR IR ARFFAT 77

5.5 R EFIRIE A SOME 5 B S T 38 H R/ HERF I HT 45 B B R I 40
AT ARG IR RFFA 557

5.6 B RRIEA SO E G E T 3HE LAIR/NERF IR +42 B SCRAES R A
AT AT IR AR FFAT B SCFFIESF -

5.7 EWIRIE A SO E GBS =135 Lo R/ HERF BT T4 St R B3 A
AREAMEHIRRFFA )R-

5.8 MG HARIE A SOUME o3 G ™ 35 LU RN RO BT T 42 BUES R Bl 48
AT ARG IR RFFA BGIE

5.9 REWIRA SR H KBS 5 18 5L it B
5.9.1 |E AR AT S F K9 B 183 B @A 1 35 B 40
A AR AR R T AR

5.9.2 AR BB BB HI B EBUR
AT AR IR AR B AR I LE -

5.10 AR H S B F K H AL 5 1B 5L i 3

F11TW




RS RO & TIE SR P vt & 2023 AR5 1 /AR s

5.10.1 Z< A H fR 3 S BT BUR
ARFEE ARG FAR AR TF [E 17

5.10.2 R R A2 S8 HE 1 B G S F7 S A1 35 B 40
AF AR IR R B E U0

5.10.3 Z< 3 B 5 31 1 B HE VA
A G A BAR R B E i 02

5.11 BHEAAWE HE
5.11.1 AR SRR E BRI T2 IEFHRT EE, RREHER B REIRITL
REABENEE, BEAFHAERSEHEBIHT—FENZIATFER. LTIHEE.

5.11.2 AF S BB HAT 2 BER R B H 2 & R E 1 & B R E

5.11.3 A BE =4 5
75 ZFR BA(T)

fFHIRIES 187,639.51
SR Z535 S K 1,085,272.71
Il
Il
JS AT EF DK 139,874.28
FHoAth RCEK
oAtk

it 1,412,786.50

| N D] WO|IDN]

5.11.4 R HIRFH KA T BRI T 855 A
AT G AR IR AR FF A Ab T 5 YT T e 48 5297

5.11.5 & AR BT+ 48 B AP AE T8 SZ R 5 00 i 9
ASH AR T R AT A4 BRI 52 IR IR

5.11.6 B A SR G HERIHAD S 7R #0
W TP LR, I S &l REfT R %=

§6 FHBAE SRR
AL fy

F 12T



R A SBT3k 4 2023 45 1 FF A,

B REEEARREA B REEHEARRAC
i 35 HH AT 8 A A 64,969,409.99 165,696,524.22
i S S0 1) 25 4 P D 3 0 3,790,694.61 4,201,826.94
P iR S0 1) 25 4 A s [ 4y 0 2,716,377.64 7,526,345.78

575 U130 ) 2 g4 0 A2 B 3
COr st b L3581

e WA AR I S 40 B 66,043,726.96 162,372,005.38

TE: ISR LA BB 8 T o5 R e A 8

§7 ZeBENCHERREBRAEEHR

11 BREBEANFREES TR HRL
AR WINE G EEARFFAAEE

12 B2 EHENCHBERRERBEAZEST S HA
AN A 2 e BN R JE FH AT B e B B AR 2

§8 MR R SR MEERFE

8.1 HE N B— B EH R ES ML FIE 2 5T 20% K H 5L
ASH AR T WA ARAT B BB AT 2 0 BUA 2 B IS 20% ) 15 DL«

8.2 M EE RN HMEEER

Zlgg/\’“’“fij\/\ﬂ:

1. FHKP/NMFE2023F2 H1HERITEHE BB, EHRKY/MEH20235:2
HI3HEHAE L ZLH, F7HH20235F4H6 HiR A EFH KIS . ik N ) 2 %41
KR &R

2 AFMERTETE R ARAAT M T R XS 4125311005, EiRAEE O 5
J TP AR B B

§9 FENMFER

9.1 HEXHER

9.1.1 T EIE MR 2 S A B HARTR A B TR 5 57 2R 4 W L I ST
9.1.2 (ERMEEFREAIEHFBREEEEAF) ;

9.1.3 (&5 EHRBEABIEHF TR SFLE ) ;

9.1.4 B EH AN FASHLAE . B PRI A 7] FFE;

F 13T



2 e
= o
o R

G EBARR A BUF SR T 4 2023 450 1 EEIRSE

9.1.5 i i WA & SR AE B RORIR & BUETF R R S AR TR e 4 P B I o 10 S A

9.2 FRiHh i
EEEFHN. EEHTE AL,

9.3 &M HFR

B e E N TR e B A e, ] ARSI S B . 8 B Xt Ak PG
S, MR MARSEHNE RESEHERAF, BRHL: 4006855600.

ERELSEHAMRAA
20234E04 4 24H

14T



	§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  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


