I

FEEEREEERSHIESFRRES
2022 £E58 3 BF ML

2022 9 A 30 H

HEFHEAN: PRESEEFWAF
EEEEBAN: YERITROERAF
WEZEHHRE: 2022410 A 25 H



Pz RRTR A 2022 4EEE 3 BEERAE

HeEHANNER S LERRERRE T RAFEERICE. &®

§1 EEWRS
S pRIA B IR,

TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T
FEFE N EHAT R A IR A FIREA S S FPE, T 2022 £ 10 [ 24 HER T ARE
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

e PN R U ARSI S SR ST S BRI IZ P 2 2 B0, (HANPRAIE SR 8 — S A

H & AR SRR REIL .

e S ANEEE AR LR
AR T 55

BEAT RS, BB A BB DRI A 4 B A

RRIARZEH I

AR HIE 2022 4 07 H 01 HigZ 09 H 30 Hik.

§ 2 &= RAgAR
FEE TR T SR
N TR Sk LOF
H 4 ARG 167002
LR Y (S LT
eGR4 RH 2016 4£ 9 H 20 H

0T IR I A7 A A

37,427,877. 73 43

HEvE 4 ARIE G BN E TGRS (LOF) J, 4 5 P 4 R e 4w,
TEP R R BRI R T, /M i Vb2, 4 e Bldt e v
P K R R

F v e ARIE G BN E TGRS (LOF) J, 4 75 P 4 R e 4w,
PER R PR TR T 5 oM R TR, 4 ST P
KR .

25 e YR 300 HOIC 2 X 50%+ IS A R OS5 X 50%
n%w S E xﬁ FIR A E S R G, TR A U 25 6 T s 4
BT A, (M TR S
SE TR %ﬁ%‘ﬁﬁﬁ@“i
LS e FEERAT A A B A
§ 3 FEMFIIIMESHFERI
3.1 EEMFIIr
sfin: NG
= = St | A (2022 4E 7 H 1 H-20224F 9 A 30 FD |

%200 3k 101




Pz RRTR A 2022 4EEE 3 BEERAE

L AW C S i

1,163, 312. 52

2. AHAFE

-16, 744, 469. 22

3. VBT 15 5k 4 BUAS J A

-0. 4249

A4 AR B HE

79, 246, 689. 68

b. WIARIE S0 B

2.1173

e LA CSe IR R S AR RN« #1

o

A HAN NG A S A s as ) 30

B AH 2 Bl FANAS R RABL 10 R 5 B AR A, A A DA 3] L S AL A 3 28 Fe pi (e A2 s i
2. ik e SHEAR A OISR A NINW B 2 2 1S 2, T A3 R Se Bl K122

T HroT .

3.2 & B EHREN

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

NS
HHEIE KR | EBKR | gt -
Bt o ‘ TR 25 R R O6) @—@
® MHEEQ | HERZEXRO -
HZ®
HE=AH ~17. 15% 1. 81% ~7. 13% 0. 44% -10. 02% 1. 37%
JU AN | -10. 17% 1.91% -3. 64% 0. 59% -6. 53% 1. 32%
o -30. 97% 1. 86% -9. 15% 0. 59% —21. 82% 1. 27%
HE=F 107. 84Y% 2. 14% 7. 94% 0. 63% 99. 90% 1. 51%
pU R T = 116. 96% 1. 80% 14. 75% 0. 64% 102. 21% 1. 16%
H3E4 A
111.73% 1. 64% 24, 33% 0. 59% 87. 40% 1. 05%
o sy G e

3.2.2 HES S FAEMMRE S RTHFEM KRR LS RS R E R R
RABFHI R

=
=
o
5



Pz RRTR A 2022 4EEE 3 BEERAE

e A A SRS B oS T - e 5 JS] i Ml £ PO AR B SR NG B S 6 55 B S 3 O )

270. 00%
240. 00% $
210. 00% '1hMM
|
180. 00% 1 S
150. 00% y Aﬁ#%\
. ™
120. 00% ) ;J mf
90. 00% / H
60. 005 i wﬁf W
o k .«"‘\q‘”’ N
N { L g i
30. 00% "M“rwvﬁuwﬁﬂﬁgﬁﬁﬁﬂgﬂmamv RPN
0. 00% 4=auﬁ¢ﬂ=:::::Z::2:::::::::::::::;}mxxxwuf““”
~30. 00%
[=] o o ~— =+ o — =+ o~ o4 =+ oz — =+ =] — =+ M o4 [=]
o4 — (=) o L ] — — (=] o o — (=) (=) o4 — — =] [ ] [an ] o
T S L N T O N |
T T 9 TIITEEILT I SETYPOrr T
S E EEE 222 gz eS8 E8SSS88 8§
(=) (=) (=) (=) (=) [ (=] = (=] (=] (=) (=) (=) (=) [ (=) = (=] (=] (=)
o o o o4 o4 o4 o4 o o o o o o o4 o4 o4 o4 o o4 o
|- FzpmwRe Bt EEKE — FRICES Bt Sk elcaE|

e 1 AESEEGEFET 2016 4 09 H 20 HIEAER:

2 HRARGNRE S FPE, B AN B3 e a RN HENA A AR
WHE IO EREERNAE, BERGWRAEECEREE. &R ST I E
ELBIT & A R 205E

3. 3 HAhtr
VE: ASHE ARG I TCH AR AT -

§4 BEAME

4. 1 RE&E2E (RESZIENA)

FEARFE SRR GZ YR | 15l

g e
A WS T rmAm | mEnm| &R B
R T B A L
o WL LTI AEIE 4 E A LA
22 ik e A N
" SIS B S AR A 7 R A
RiGALE

. 2020 4E 6 e R 4 T
oo TRAANE 2022 4E 8 A 11 IE_ o )ibD%A%%ui? Ef"?
B 3 A0 I ¥ - 114F  |Aw], AT P % 2 5 R G B IR A AIE
o BRI S TR ARG BUIE SR

eHE% S ‘ . . o
- A P AR RIS B IR A ANE SRR
B (LOF), P22 bl R VST B IR A 5
I e e A s
ETES a7 sRRAE A T ERF R R R
el HUO R (2018 4F 12 F 42022 4F 8 H 16 4 HITERm L G R ER
Bl H 26 H ITBUR AT AL MRS AR A A
-2 i WF T D (5 IA R 3 4 B A BR A =] i

o4

p=i
H
=
b=l



Pz RRTR A 2022 4EEE 3 BEERAE

RGN E WA, e, EesH, R
TBATE SR R A IR A F A
TR BT pra i, FIgHEE IR A IR 0T A FI ARG
&HES FHR R AT, 2018 £E 10 A AT 223
B SEMARAT, SR B O
TR PR R R R EIE R G RIS
PRI (LOF), P22 Sk R JiE e B IR A
U B R 4 T RHE AR & BLIE
LA e A

e 1 MRS EEEELR, B EPRH NEEE RN, “BERYT RE AT R
SERARIEES H ) xriba AR E R e B, “AERH T M BRI 2 RFERYE 2 7 RE
A RIS AE H SUTAN RIS 30

2+ AEZF AL SCEMATIE = GIEZFAML AL R BRI B INED AIAHSILE -

4. L. 1 BIRFAERF R - E BT RIS B 28 R &2 2 F 8 B R iF
e TG

4.2 HEANRE A FEEB/E - TEH KU

AN, AREEHNRIET (PN RICNEREZF SR ER) S5 RIEHEM
HENE R S MAIE SR S E FRIE, AEWSEN . B st BEALE R 0™, 12
TR P ARG A JE Al b, O e B NSRRI . AR, ARG F R SVES
M, BABEREOIA AN R RETEE . B8 O MR ST S REHE M K
HEEFRPRE

4.3 AP TR

4. 3.1 A5 ERBATER
WA, AESEHATERPUT T GFERREESEH AT AT SHERSE L) M
2 1A A8 S AR eI

4.3.2 RERX BT ETHA

RIEG T ARG W N ATFAEREZ BTN
WEHIN, IrAREHEGZS 555 AT 50 R H A58 5 AS D ) 50 58 Gy B AR 1 IR
77 24 H A8 5%

4. 4 HEHRNEES KB T REFBES T
2022 E=FE WA —w Nk, HA BIEFRECNEL 11, 01%, PRUEZETR FEL 14. 03%, Gk

50 3101




Pz RRTR A 2022 4EEE 3 BEERAE

ZRIG TR 15. 79%, YR 300 TRk 15. 16%. =FEAHERFQEEANMKI I, If HFF o5+ R
F, B9 A R TR IR SRR R, A A SIS S T, & 2 e KT
i, LEAETFEMEFA T, ISR LR SR — e B s,
Ty iX SRR ) A ] RN G — 0, T BRI — 2807 1, i ERGEL gL
R RERRNEE, BRSPS, ZEMET AR BN, A e Rk, I
HARABRIZNE, I HBEAEMEG S, BRI SR, RIS, Bl
KT AR Z AR 2 .

4.5 |EHAESHFNL SR
BEANE ARAIE S AREN 2. 1173 J6, ARG RSO FFEIG K F N-17. 15%, Ak
LI 2 2 -7, 13%.

4.6 MEHNESIFA ABRE S FH 1 ETE YL
A S AR WP R IS 20 A TAE FAES G ARFA AMIET 200 A S B 1K T

5,000 J3 FEHITTE -
§ 5 REAGHE

5.1 MEMRESH~HEHR

e it H & G i 3 S BT PR EL A (%)
1| Bt 66, 324, 139. 85 79. 05
Hore SR 66, 324, 139. 85 79. 05
REeH % - -
] 7 WA 7 4% 7% - -
Her: iz - -
B SCRFUE SR - -
REe BT - -
SR ATAE AR - -
KNI G Rl -3, 372. 79 -0. 00
Horpre ST IR R SN R 5 4 i %
F
WATHHAGE E &M &5 12,223, 948. 23 14. 57
HoAt 557 5, 355, 282. 70 6. 38
At 83, 899, 997. 99 100. 00

5. 2 MEHIRILAT WA RPBRERFAS
5. 2. 1 EHIREAT I RIB AR ER R A S

Foen 3 101



Pz RRTR A 2022 4EEE 3 BEERAE

o e ARBME GE) ﬁ%;ﬁ’;: f’ﬁtb
A PR MRS i vl - _
B Rk 2, 246, 586. 00 2.83
C [k 47, 204, 902. 56 59. 57
D [HA1. #T5 B KA AR R

N4 258, 485. 85 0.33
E (@l - -
Fo R mEE 3, 748. 74 0. 00
G sk, g mENL 3,991, 851. 00 5. 04
H o |[fFErE ol - -
I (& BRSPS B RS 8, 351, 740. 68 10. 54
T |&Rlk 1, 590, 120. 00 2.01
K [F5Har= 1, 895, 850. 00 2.39
Lo |[FBERARE 45 AR 25k - -
M [ RFEERE R AR IR S5 9,955. 18 0.01
N PKFIS IREEFNA et H 770, 899. 84 0.97
0 |[FERMRS . BEAHARARSS - -
P A - -
Q | BAEMASTAE - -
R |30 B ALK - -
S %A - -

At 66, 324, 139. 85 83. 69

5.2. 2 MEWARBT VRSB REBREREZRFZAE
TE: AREES AR WIACR B M R 2.

5. 3 FIRIEA SMHE & EEH = E LB N TR B R R R A
5. 3. 1 |EAARIEA FOMHE o 2o B 7= B A5 K/ N HE P R BT 48 R 3 B 4

e | REARRS | BRESKR ([ BE B | ARNE o) | HEEESEEIE] (9D
1 600519 DVMERE 2, 200 4,119, 500. 00 5. 20
2 300750 THER A 7, 800 3, 126, 942. 00 3.95
3 300274 FH S FLYE 26, 100 2, 887, 182. 00 3. 64
4 002865 BRI Ay 14, 600 2, 744, 800. 00 3. 46
5 002409 v R 41, 000 2,521, 090. 00 3.18
6 600941 o [ #£3) 36, 700 2,507, 711. 00 3.16
7 688533 AT 36, 879 2,177, 336. 16 2.75
8 603596 (R 24, 500 2, 104, 305. 00 2. 66
9 600487 FiENH 111, 800 2, 034, 760. 00 2.57
10 601012 B LR RE 41, 400 1,983, 474. 00 2. 50
5. 4 MEBIRIERF MM RREFRBLHES
7 3 10 11




Tz SRR A 2022 SE5 3 RS

E: AREARRERKRFFA 7

5.5 MEHIRIE A RME GRS T E B RN HEF R BT L2 S5 R R A
T AIEEAR WA R BT

5. 6 MEHARIE A RHE G2 S F ™ 1#E LA R/ D HEF R RT 42 B SCRRER IR
B2

T ARG AAR I AR RS 5 SFFIES

5. T MEWIREZA RIHE HESF#ELLHI R/ D HEFRET LA R ER BRI

T AREIREHIARRFEA RSB

5. 8 MEARIE A FAME i 2 & 5755 E I K/ N HEFR O BT 143 BUIE R 3% A 40

T AR SAR I A RS A BOER S .

5. 9 MEWIRSEE TR KBTI 5 18 0L it A

5.9. 1 IREWIRAE ST MR R o5 2 A

T ARIEEAR A WIAR TR L

5.9.2 A E ST BRI KI B BB
AT AR A W AR WIS 5

5. 10 | HHIRFE S B F 1 EH GUH KL Z1HF LA

5.10. 1 23 H G Bt L B BUSR
AT AR WITC E U BT 85

5. 10. 2 |EHIRAE ST B FH S RF SRR 25 B 4
Vi AR AR SIE R O0 S 4

5. 10. 3 A HIE BRI B BB VP
AT G AR SIS B B

5. 11 BFRASWMEME

5.11. 1 AEEBRH MBI TBIESF K RAT EEARE MR E TR AL, =K
FEREHH Hl—F N ZBIATTEDT. ATHIER
ety 30 P 2 R A AT A R TR IO RAT AR AT B A T IS SR A, AR AR S i AT —

o8 3 101



T SR A 2022 SEH 3 BERE

FENZBIATETT. AT,

5.11. 2 ZEHWFMHI+ L BRERTE HEE A FME N SRR EE
S TBIIAT A B, BRSO 2 e RIUE R DA RS

5. 11. 3 HABTE P HI AL

T R EH )
1 B RIE S 39, 870. 75
2 I WS IE 23375 S5 K 5,276, 244. 43
3 MU -
4 NMIRE _
5 MUK 39, 167. 52
6 | AR -
7 | HAh -
8 =ann 5, 355, 282. 70
5. 11. 4 HEWRFFA KA TR BRI T ¥ 5557 40
T RERSAREWRKEA T BN T 8657
5. 11. 5 HEHARET 46 I B2 P AR R 52 PR IB L B U B
E ARBRESARE AR+ 4 B TP I iE 32 BR A 5
5. 11. 6 BEH A& HER HAL ST R 2
TS HENERRE, 20 M55 aea B2,
§ 6 FHRESMTELS)
BAL: Ay
i WA 4 40 e A0 40, 632, 969. 40
5 S 3 TE) 5 4 5 ER U 47 0 2,989, 471. 19
ke st S R 4 R B R ] 47y 50 6, 194, 562. 86

7 Y1300 ) 5 < 5 0 AR R A (4 A
UL <= IR

e ST, < 4 A A

37,427, 877. 73

§7 ZEEBNEHBERREREELEERHAL

7.1 REEEARFHERESHFRHNER
E:

7.2 BRSEHEANZHERRERR ARSI 5 HAH

%97 3k 101



T SR A 2022 SEH 3 BERE

§8 B EE PR MEERFR

8. 1 I EMIN BB R EFEES LML BIBGEL 2058915 5L
E: .
8. 2 MR R E R MM ERE R

o

§9 BRAEXHER

9.1 FEXMHEFR
(1) o EIE M v 712 5 3 L B VR 2 R e R W e SR R fr S 1
(2) P2 R B IR A R R e M 4
(3) V2250 R I AL BRI B S F T X
(4) FEHENA
(5) HEEAEANS TR E IR AR T2

9. 2 T =
SN, I MERT

9.3 B HR
(1) He i Ay e Bl (] G 20 A b, AT 42 T A% 20 06 S AL ERL A
(2) HEEW ARG BUE LR, AEHARS SN FksEHERAT, %/ RSH

if: 4008004800 (#Ki&ik#h)

FRESEHEARAH
2022410 A 25 H

107 3L 107



	§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


