2022 FE3 3 Z

EERENHTEFREHIEFRRES

Ji%i e

2022 9 A 30 H

HEEBHAN: BEEEFEEFRIFAEAH
EEEBAN: TEBITROERAF
WEXEHHB: 20224610 H 25 H



FEAEWE IR B I BE 2022 4E4 3 TR RS

§1 EEERR

HEE A HEN FEF  J G FREAR S IR A A RS 8 RS MR B E KR,
FEXTFL YIS HER R e B AR A ) S DT

B NASHARAT IR A IR A ARG AT S FRE, T 2022 4F 10 7 21 HEZ T AR
IS5 FE bR AHERIAMEASIREENE, RIERZABTAAERERICE. RFVERRIE
KR .

B BN VE LLCSEAS L B 5T B SR U BENLIE 3L 557, (HABRIESE & — E f A

F G BOFARRILARRI . BT MK, B EAEAE 5T D SR R AT 4 15 52 A
e EE AV LR

AR I 55 BORER 2 1T

AREWIE 2022 47 H 1 HiE2%£ 9 A 30 Hik.

§ 2 BE= M
B4 AR BRI IE E R S
B4 ARG 000756
e (S LTIFF A
B A AR H 2014 49 H 10 H
5 A 2 4 3 AL 20 883, 795, 305. 05 ¢
5t H R AREGFERE TR ETY, @R IR A3

B, AR RIS HTIE N, BRI 5 1K 1Y
{6, J15 B s Tk S B HE R 358 [l

T

BB SRS RIEG W A5 T MAE T . BORE AR 20 & AMT
b B b T 2 m] I DA SR O B SR B A AR KT, 43
EONTIEZF TN ES, EaHIEa L, B
MIB - RCE, SEME T EBRGE . iR SRR
PR BB L], DA OK PR M PR B 4L 5 (X
k. e miat.

\g

b 45 bl A FE v 85% X YR 300 i BN i F+15% X HR it s CEED 18
ol i .

PSS 2 R AE AFEG N RIS, BB ARS B T &
REAE, RS FI P R 3 TR G B 4. i Btk
SR H .

REEEHEA BERSEHARTEAA

HEEFEEN ACRERAT I H PR A 7

TR L R SRR AR IHIE B R E A BER I HIEEREC

T B F A A SRS 000756 014967

R B T S8 3 4 AR s 493, 488, 320. 84 {4 390, 306, 984. 21 ¢

%200 k121



B R IR 2022 440 3 I

§ 3 EEMFIEIAMESIHERI

3.1 XFEMEHER

Bhr: ARt
T, ?%%K??$7ﬁlaa@fiwiﬁa>

BB HIEE RS A BER I EERS C

L AR s Bk i 22, 866, 274. 95 19, 613, 242. 07
2. AR -87, 306, 603. 39 -54, 892, 941. 60
3. ALY 3515 4 A B A R -0. 1949 -0. 1447
4. AR B 4 5 1 1, 895, 407, 102. 23 1, 494, 775, 366. 54
5. JHAR I 1 A E 3.841 3. 830

E: L A OB RS S AR N . Bestilieas . AN ORE 2 seprE2Rshlia) 0
B AR < 9 FAIAS RTBABLB R IR B AR, ASSYIRINE D A 391 L Se B o _E A28 Fe (i 32 sh i as
2 Frid 2k e SEEAR AN EIE R NN EEE 53 &S, TS SEbrili e /KT 248 T

P

3.2 EeFERI

3. 2. 1 ZEMHUHERK R KI5 RN S LB S i 28 2R i LA
G H EEER A

b4 bb s i v
TE S R AL 5 b 3 S U o
B [ EEK RO ‘ » Wai EhrEZl @ O—0 @—@
HEZ® g E1E)
@
HE=AH -3.18% 1. 66% -12.81% 0. 75% 9. 63% 0.91%
TEANH 13.27% 1. 76% -8. 03% 1.01% 21. 30% 0. 75%
HE—4F 15. 76% 1.71% -18. 14% 1. 00% 33. 90% 0.71%
U o 184. 94% 1.71% 2. 55% 1.07% 182. 39% 0. 64%
P s 168. 23% 1. 60% 4. 36% 1. 08% 163. 87% 0. 52%
345
284. 10% 1. 75% 58. 40% 1. 24% 225. 70% 0.51%
ERGER S
ARSI E R
T E KRR MY S B s v M 4 s R v
e [ EE RO ‘ - O6) @—@
i =0) WEHRG |k R AnifEZE

3T o 121




FEAEVE )R IR %5 S 2022 S5 3 TR

@

HE=EAH -3. 28% 1. 66% -12. 81% 0. 75% 9. 53% 0.91%
LEATH 13.01% 1. 76% -8. 03% 1.01% 21. 04% 0. 75%
HIEE A

18. 14% 1. 72% ~15. 69% 1.11% 33. 83% 0.61%

3.2.2 BES A FAMMUNRES RIHFERKEERD EHE RS BRI R

RBZHI R

BAFE S ?ﬁ?ﬁ%ﬂﬁ%A%ﬁﬁ*ﬁ%fr%%&%ﬁﬂkéﬁ Fb Az v Ak SR B SERE ST LY

320.00%
280.00%
240.00%
200.00%
160.00%
120.00%
80.00%
40.00%
0.00%

2014-09-10
7| 2015-02-11

2015-07-15

2018-01-24
} 2018-06-27

+12019-05-01

2020-03-04
~ | 2020-08-05
1| 2021-06-09
2022-04-13
2022-09-30

) 2021-11-10

—T
IB‘n
n__

P‘; 2016-05-18

E-‘j 2015-12-16
>

fe=t=)

%8| 2016-10-19

=

+|2017-03-22

¢

| 2017-08-23

i

’j: 2018-11-28

TR SRR
[

?ﬁ 2019-10-02

G
;I[>

AT

1%|2021-01-06

=

£)3

cha
i
A
=

=

BFTE %ﬁ%ﬂﬁ%C%iﬂ%ﬁiﬁﬁ%’ﬁg]Eﬁﬂkéﬁ Fb Az v Ak SR B SERE ST LY

36.00%
A
30.00% A 'UN
24.00% i A / ! I\_.-’"\_J‘m
18.00% ‘\/\/ \Im
12.00%
6.00% \U\ A =
/
0.00% |y, / /\\’”\ ’ .
~6.00% o S SN
\1 .", (N _\'\ T Il)l A _\/-f ""“‘\__‘Iv._ -\J_;\"\\»-__ .
-12.00% g e
-18.00% -
LN [~ L] LN [=8] — m L1e) Lo [l =t [~ (=] o o =8 — o ) (]
e Y e ¢+ e 7 oo g g9 7m
— (o] (o] (38 [x8] (a8} =t =+ L0 L [Xe] (Lo} (o] [~ [~ (=] (=] (s3] (o)} a
5 9 9 9 9 %9 9 99 3 959 9 9 99 8 9 99
[¥] (] (] (] (] (] (] (] (] (] (] (] (V] [ga¥] (V] [ga¥] (] [ga¥] (] (]
(] (] (] (] (] (] (] (] (] (] (] (] (] (] (] (] (] (] (] (]
(] (] (] (] (] (] (] (] (] (] (] (] [ (] [ (] (] (] (] (]
[t} [t} [t} [t} [t} (] [t} (] (] [t (] [t [t [t [t [t [t [t [t (]
[CREE FERRFCRT AN LT — R RRCE T LA % |
T AIRE, AESWTEHE IR ERESE K.
F o4 120




B R IR 2022 440 3 I

3. 3 HAhkdz

Teo

§$4 BEEAMRE

4.1 RE&2E (RESZHE/PA) i

FEARSE G R G2 IR | §1F 5 Mk
EREM | ®EEm | TR

wa | HRS% L]

JAEmRSA, Wid. 2009 4 7 H & 2012
8 ATER 7 & A R A RHHATT
FH; 2012 4F 8 H % 2013 4E 7 HAE[H
[ PR i A PRA S AR 5 2013 4F 8
H % 2016 4 2 ALt i 8 9t 8
BRI A TR I 51 BB 2016
fE2 HZE 2016 4 11 B AEEM B0 AL ZE4H
FERF 7T A LB, 2016 4F 11 A&
e R0 1 g POLTH TLATE G EIAAATE A bk
Rl NS H WABATHE B, 2017 4E 11 % 2020
6 HTE LRSS I 4 1A RA W
LG, 2020 4F 6 H ISR S
B BT I 42 3. 2020 429 H
18 HE AT 25 /N S e I B AIE 5 4%
Vi 4 BRAS T SIHE B R BRI S IR
L RRELH, 2021 49 A 29 Hig(F
EAE A B R A A S 4 I A 3

é&\é:;é@o

4. 1. 1 IRFAEF R P E T RIS R 2 (0 H 20 28 7] 8 2 A 7™ i R L

T

4.2 BEANRE RN S EESEERA T EHB KA

FEAMRE N, BT EANFERELEMHERA AT N EeEEASRRI U
NFES O AHFFA NFRF 2L, AT T GEFRE) GEFFRGTE IR HAlA B A
SER CERAGIE T B RCE RN IR R e A ) BRUE.

4.3 PR GET Y

4. 3. 1 AP 5 B HAT L
NT AR, RIPBBEAR G, B AL 2RI 7 M ot i S AT

% 570 k127



ARG I B ISR 2022 S5 3 ARG

Ny AFRYE QEFFRBHEEEER) « GEFRSREFHARNSEREREL) QR
HE RTINS LR TR SRR AR NEHIRE, HERET T (PR 5 E B )
) CRERGEHINE) « (AFRIEARR S EHINE)  (RIRarhRE BT E) X
EEHE. ~FRERNRZSRETRE T A TSR, — B WIS ARG RN SLSE R e,
ARG AU AT G BEBEAT R, MRS E B A P A RSRA S, 4 EH
BB 5 =7 W5 5y LAHRHEAN R BT A 5 Z A1 3EAT A 2 ik o

II

4.3.2 REZHAT AT TR
AR AR I R A G S 5 A5 B A3 [/ H I 58 5 S B 1 A58 5y &
I IZIESR 2 H RS R 5% TGOl ARG, RAIAILSAFE ST HZHITN.

4. 4 &N SR B RIS RIE /R

I, Timiifs 5. 6 A astik S et —DHrs:, HEFEROIPEAE RN, =
Bl & WA T AR B ANE SOT IR . XA RS 3 =2, il 1 — & M alik
MIGHAE R, AREEUHIIE 92+ L rgkis, Hob, RIEFEECREE 1%, SRRdEA1 61
AR AR T2k 16. 4%F0 18. 6%, FLGI 50% F#k 15%, HilE 500 F1HHE 1000 4351 F#k 11. 5%F1 12. 4%.

SHATWERE, B E2E, AR Bk, FRIEY 4. 3%, BRIRE> 12 B ) S RSk Al
Ara, BRIE AN %A 3. 4%, BRIRSERT I =AM B R A B RIE R, IR S A
22. 5%, 17. 4%F 15. 9%,

AN, AU, BEERE ST dm s K Bl s R AR, B HEE R
brJm 3 LA R G S BAMA R b, AR S ERGA TRe HILE K. S5 RIS K3 e
MEERIRS) 5% [m QTR S, M E dlE e b E eliE, AN ZLRE n) TRWLLA], JLFE R A
64 1 AL AT S 52 T AR S TSR DL i T T e R A SR, B2 Mk, —
LeAV A T RE RO AT M T AR, ARV SRIR S5 A T . bR A AR A
BEETERES) . RTTH AT IR Ty BRI e ) B B R A BB AR R 45K
PEEME ST AR S AR AL 2 A Frislisl, 5 EIRATHE— BRI T Ul HEEE TSN T, R2
JREEE XU U 2 B AT LR 2 v, [RIL, ANOR RE Y I A0 BE 22 4 i) R e VR 4 v, kAT

I 5 BB F B AR BT AR b 2 5 B RAT RO 8 2 A e R, FERAT ST N I 5
FREWIRICE 2 1013, 7 L FIWETHIIR 58 2 Z80RI R D Mt 00 T RS R AE R, AT % B 1, 3k
REAAAE XTI, ARFEGIREEE T L, FEEP ARG RS s s
KA EM R S B A P IX 2k FARBAT BT, BB TR BREIE . (L. BT, EAE VR,

%670 3k 127



B R IR 2022 440 3 I

HURZEAT L A
oA I, IRERE R
4.5 |REBAZESFNGRI
AR AR S A FHEIEK R -3, 18%, JHHIEK 1. 66%, Aar bl zs %-12. 81%, Wah%E

0. 75%. AIREHIAILS C B EEKR-3. 28%, JEEIE 1.66%, Nkl % -12. 81%, I

B2 0. 75%.

4.6 MEMAEERH ANBEEEFH - ETE R

o
§ 5 WEHALGHE
5. 1 |REMREEH=HEHENR

e gE| &% o) b A R B (%)
1| B ss 3, 174, 915, 358. 68 91.61
Hrp K2 3, 174, 915, 358. 68 91.61
B ey - -
[ 7 WLl $5E E 8, 408, 589. 71 0. 24
Hpe g7 8, 408, 589. 71 0. 24
APRES &SRl - -
e B - -
e AT A SR - -
SN IR 4 % - -
Fodre SEWraC IRl I 2N IR 5 4 il % B |

f_‘:
BATF A A A 277,773, 531. 34 8. 02
HoAh gt~ 4,481, 126. 90 0.13
Ait 3, 465, 578, 606. 63 100. 00

5. 2 MERIRBIT W RBRERKHE
5.2. 1 REWARFITUHRARABRERKZHE

o NES] ARAME GB) 5§§ﬁ§fﬁw
TN ¥ 3N/ N G N 4 - -
B Rk 801, 054, 251. 88 23. 63
C [HliEdk 1,812,571,017. 86 53. 47
D (M. #Tg B OKA TR

N4 31, 289, 027. 00 0.92

BT O o121



B R IR 2022 440 3 I

E &5k | _
Fo R mEEI 198, 942, 343. 95 5.87
G [iliEH. SiEFHRENL 127, 632, 706. 70, 3.76
H o |[fFErE ol - -
I (& BRSNS B RS 25, 669, 940. 30 0.76
T &Rk 13, 237, 172. 00 0.39
K (5=l - -
L[RSS5 AR5 - -
Mo R SRR IR 55 78, 653, 696. 60 2.32
N KRS IREEAA L8 Y, 78, 843, 034. 89 2.33
0 |[FERMRS . BEAHARARSS - -
P A - -
Q | PAEMAETAE 31, 314. 50 0. 00
R i RERER R 6, 990, 853. 00 0.21
S &E - -

it 3,174,915, 358. 68 93. 65

5. 2. 2 WEMRIBATW A RIOBBRER R ESRRAS

Teo

5. 3 FIRIE A SOMHE & H S H =3 E LU RN I B R B R A 4
5. 3. 1 |EARIEA FRMHE o 2o B 7= B L5 R/ N O BT 48 R B R 4

Fe | ERE | RESAK |(HE 0B | ARUE Go) | HEESETESEEE (9D
1 600188 T REUR 6,310,085 316, 576, 964. 45 9.34
2 600546 LA ] B 10,996, 333| 198, 923, 663. 97 5. 87
3 300068 A FLYR 9,572,334 189, 819, 383. 22 5. 60
4 002897 BERAD 2,559,400 146, 960, 748. 00 4.33
5 600985 HEAET L 8,521,155 143, 581, 461. 75 4. 24
6 601001 E LY 6,803,200, 118, 851, 904. 00 3.51
7 600256 ]I RE 8,221,600/ 100, 961, 248. 00 2.98
8 300751 BNy 200, 307 96, 940, 575. 72 2. 86
9 002129 TCL F1¥f 2,091, 213 93, 602, 693. 88 2. 76
10 300586 EHTM 5,571, 800 92, 993, 342. 00 2. 74

5. 4 MEIREF WA RN EHFR R A S

75 5 i ARME OO 3L T I L] (%)

1 [ X it 55 - -

2 P AT YR - -

3 ERfigE - -
Hodre BURMES R - -

% 8 k121




AV T B EE 2022 S5 3 IR

i Ares

Al e Rk Bt 5

TR

AT (ATAZ D

8,408, 589. 71

[F) M A7 5

Ol |o|o| s

HAt

10

it

8,408, 589. 71

5. 5 MEHARIE A RME G2 & F ™1+ E LI R/ N HEF R LA B 3R B 40

F5

iy | BiEAAR

g GK | anthrfE Oo

e A ] (o)

1

110088 HE 22 W f%

84, 080 8, 408, 589. 71

0.25

5. 6 MEHARIZ A FMME o 2 & 7135 LL I /D HEFP AT+ 42 B SCRFESR R
Gk

T

5. T MEWARIE A RME G HE S F#E LLFI R/ D HEFRRT LA SRR B4

T

5. 8 & MR A RME 5 E ST 138 B RN R LA BUES B A 40

T

5.9 MEWRAZE ST RKIBRIEHI B 5 18 0L it
5.9. 1 |EFIRAR SEFHIB I B KF Mt 20 B 4

T

5.9. 2 AFSHR BN R BRRBHE

T

5. 10 R EHIRAZEEHH I EH AR 5 F o i ¥

5. 10. 1 Z<3H H i R B FBUR
T

5.10. 2 AR AH S 1 E A B2/ A 28 A

% 90 3t 12 1




FASVE IR IE BN EE 2022 (R4 3 RIS

T
5. 10. 3 Z< A E 5 HA SR B AN
T
5. 11 |EHESHEMHE

5.11. 1 AESHEKIBT+ZIEFHRIT EAA R T HIR R E R ILRFE, R
FEREmF HAI—FENZBIATHET . LTHER
AT A2 AR T 9 N B T A4 RS (K R AT 2 AR 0 A M 98 11 7 5 U AT AT o G 1) I I

—EENRZBIAIEDT. AT

5.11. 2 ZEHHRWET+ A BMERTE N EE S FAME N S EBFEE
B PG AT 44 B R < 15 TR RE IR BBV

5. 11. 3 FAM B =M Bl

e E s & (o)

17 HARIE S 950, 119. 28
INEISCIIE F7 37 SR -
IMEidibell -
MRS, -
AT HH U 3 3,531, 007. 62
oA MWK -
oA -
it 4,481, 126. 90

O || [0 | |[W ([N |+~

5. 11. 4 REIARFER B4 T 5 B 00 T R e 55 FA 40
o

5. 11. 5 R HIARHT 148 B T A A FE Uil 52 PR 0 K Ut A
o

5. 11. 6 BB A -GS IE R HALSCF RS
T P& AR, RS AT R

§ 6 FFHAZE SRR

o100 4k 12 51



FASVE IR IE BN EE 2022 (R4 3 RIS

BT
i H B IHEERZE A HEEIEEREC
i W) 3 4y AL A 414, 265, 073. 18 354, 428, 833. 22
15 HH A (7] 5 4 Ao R D 7 40 222,142, 627. 50 61,311, 768. 01
Rk - T HH 3 e 25 4 i JE [m] 4y 0 142, 919, 379. 84 25, 433, 617. 02

I 75 1300 1) 22 < 45 0 AR S B (G
UL <=7 SRAD

S I AR I 4 AL AT 493, 488, 320. 84 390, 306, 984. 21

TE: WATAIRAE O, HRIEE ORI RN B e, B [ 5 R i A B

$7 ZEEHENSHEARSRHFEERN
7.1 £ESEEANFHEESHPENHELR
T
7.2 H&EE NEHEH RS RAFEE 5 YIH

T

§8 MM HEE PRPMEESFR

8. 1 REMAB—BRERFAESHBLPIEREGET 2055 1% 5L
o

8. 2 MR & R M ERGER
o

§9 BEXMHHEHFR

9.1 FEXMHHEF

o o EE A A 5 V8 3307 W 2 M S A P R W S 1+
CRASV T IS BRI F R R S R e B )

(98 Iy W 2 I B RUE S5 45 3

AV T 05 2 I S AIE S5 4R W B ST B0
B HEA L5 BERGHL LRI E LA

Bo11m 3L 12 13

—_

[\
Y]

w
P

S
7



B R IR 2022 440 3 I

6. FEEFLE Nk 55 B HLAFRTE ML
T I A e B NAE R S IR T BRI A IA

9. 2 FFTHCHY KX
B 4T N B ST A AL

9.3 AR
P F TR E I TR S SR B D]« WRTFE AT AR J5, 706 PR () Y BUAS Lk SO = BN

EREEEHEARIEAR
2022410 A 25 H

o127 3L 12 7



	§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


