R ERE R R RIES R RS
2022 4E5F 3 BEME

2022 9 A 30 H

HEEHAN: ERECEHEAGRFTEAF
HEFXEN: BERITROERAH
REZEHHBY: 2022410 A 26 H



RS HERRHIR SE R 2022 AR5 3 ZRITR

§ 1 EEHRRN

S EHANWEE S MEF RIS BB AR EOC . R TR B KR,
TR FEA BRI SR L AR PN S8 SR AR ANl BT 54T

BEIE N HAT R AR AR REA S S FME, T 2022 4 10 A 25 HEK 7 ARE
I S5 FE AR A ERIUA R A SR SN R, RIERBN AN RERICE. RV

H R -

e TN R U ARSI S B R ST SR BRI 2 P 2 < B0, (HANPRAE SR B — S F A
R AR SRR KRR . BEA MR, B5EE AR B R AT AT 4 I 1A

S AINEEE RN E
AR S5 BB R T

AR RN 2022 /£ 7 A 26 HitRE 2022 49 H 30 H ik,

§ 2 FHET= B
& THIFR R RS M R S R
FeFAAG 016053
e (e KL RITFF R
HeAFREMH 2022 97 A 26 H

T IR A B

28, 882, 480. 24 3

BB HAR

FEP R A AT RTIE N, ARG Im ek By RAFFF
B KW TR SR RLTISAIE J5, 3B SRR 47 EL
AERIIE BT I, ) SEDE & B0 AR A R 1

AT A 2 BN 2 SR RAE WA B 0 W B E
BRI RS AR R R $ B
S HTR 2 (MVPCT 240 58 JVF il 2 WL A5 MR B3 0 35,
FFXF Bk KB N 5 R FEHAT VRS AT EE . AEBLIRA B
W AR T 7 BB P AR A LK T 4 e i = B HE Sl
RER G52, EBHRRELTIERY, RYEREE.
i BT TR =R BRSBTS 2 A
PR, B = R UG B ) R R . AR S Py
UERIEHEMORL AR SGIE Y, EELRFE R H LA slaE
FER M BA U EREBURFBR D RE AT RE, B AL G044
RHSCHE 5 PR RE W) B AR M AR WD REROAT R, AR
JeEREREATRL, OB AT RE BT AR =k A
B R AR YE S E R O LA B S BT 2w i K
I 7 FATMEATAC R, MR MBEAT . AT A
AP SRS BT R S U AT ML A AE KT DU A 28 2 X
MBI EA T2 RBAT TN 0, IFIRAE X 4L

% 200 #1231



TR RS HERRHI SRS 2022 48R 3 ZRFER

H AT WAL EREAT AL, FEARIEAT WA AR AT 2R G
FIEEATWAEA G T HRCE L] B AUOEM R |
AR RGN, B E B RATLE R, BT
RS, KRN, R P BOE BB TR,
TEN A BRI B EEAh 78 . [RI, AR G imt sl v B
L RMEVER B TG B, AR RO AT E G R, &
b 545 18] 5 WA R IE S AR RT e e it / T S8 4 A5 0 RO %
o MUFHIET ARG S A B . IR S FC B 2R
W BSRHINK . EZEHNG. (S HIHNG. DIRREL AN
FET R S R RTHR T, 38 1 T B AN R S MR
fF A, Sk AR R ™ s %o

b 4 b A i IR TR B S B0 2 k8 0% +ELAE FE B 3E FRx 10%+
SR N R TEIAE AR (BLE) *10%

A AC 2 AR5 A1E AREE G M A Gy, U XS 5 U S e TR S
RS, RS MItmiigESE.
AR KT I I A S A R R T 3 5 B LB FLE AL
BT HERBIERT, BT HERM SR NIRRT S
ALK T 300 20 AU 55— AR BE R 2 o, AR 4 T
IR B T AT A X L@
Hh 55 S I S T 3758 5 HLBK ELE AL 45 B 1R X SR
AL o

A== N ZRB BT B R T A A

EEFEEN AT IR A IR A F

I ER e A Ak FRSCHMRR E R A | BRI R R C

@ o B e 0 AE Sy AR 016053 016054

5 IR i 7 S < 4 B

15, 666, 825. 33 {1 13, 215, 654. 91 11

§ 3 FEWM SRS R ERI

3.1 FEMFRIR

Bz ARt
BB R0 AR (2022 £ 7 H 26 H-2022 49 H 30 H)

TR SR SR R A TR RS R SR R C

L AR sk 119, 170. 55 121, 965. 06
2. AR -733, 303. 26 -627, 024. 65
3. AT 3515 & A AU A -0. 0553 -0. 0483
4. WK T e 14,931, 271. 98 12, 583, 747. 22
5. AR A A E 0. 9531 0. 9522

A (D ARSI R TR S SRR RN . HBlas . Bl OS2 e EARsh I
TR < S HTRME FIRAE 45 J5 R0, AR A C s i as in EAS 2 se AR sl at .
(2) Prid S SHEbR A OIEFA NNWBEE 5 3 e 1S 9, T3 L a SERRI s 7K1

% 30 k12 1T




RS HERRHIR SE R 2022 AR5 3 ZRITR

FUL TR+
(3) AIEEEFAEBH N 2022 4F 7 H 26 H, #H1EIRE PRI SR —F.

3.2 EEHERI

3.2. 1 MBI KR LIS RS LB R R 1
B RS HEMBHBCR KR A

MR B
MR AR L B
MBS EO KHEEER 0-0 | 0—@
%@ | Wi%S
@
fHES AR
—4. 69% 1. 16% -15.59% 1. 32% 10. 90% -0. 16%
ERGRE S
TRHESEHEM B SR A2
W2
R AR R ‘
MBS EMKERO WikiE%E 0-0 | 0-@
%@ | Wi%ES
@
[ AT
4. 78% 1. 16% -15.59% 1. 32% 10. 81% —0. 16%
S L

3. 2.2 HESHFARURES RIHHEE KR KI5 F LS R4
B
FeFRSCHM LR R AR A EIHK IS R AR L B R 2 R [ 52 E S b

E

9.00%
6.00%
3.00%
0.00% |
-3.00%
-6.00%
-9.00%

-12.00%

-15.00%

-

_~
,«_:\v./

ol
v

S

T
e
St

//\v/hw

2022-07-26

2022-07-30
2022-08-03
2022-08-07

2022-08-11
2022-08-15
2022-08-19

2022-08-23
2022-08-27
2022-08-31

2022-09-04
2022-09-08
2022-09-12

2022-09-16
2022-09-20
2022-09-24

— Je BRSSO R A ZI ISR — L BRI SR R A R TI AR E MR R

i§

% 4T k12 3T

2022-09-27
2022-09-30




TR RS HERRHI SRS 2022 48R 3 ZRFER

e FRAEIAPR R R A i CRITAMEIE KR S BRI EL AR B el 2 A4 [ 52 jE B st
2l
/\/v\f’}
ﬂ\d/f%_

9.00%
6.00%

_\

™

3.00%
0.00% \

-3.00%

N NS
- /

-6.00%
-9.00%

/

-12.00%
-15.00%

2022-07-26
2022-07-30
2022-08-03
2022-08-07
2022-08-11
2022-08-15
2022-08-19
2022-08-23
2022-08-27
2022-08-31
2022-09-04
2022-09-08
2022-09-12
2022-09-16
2022-09-20
2022-09-27
2022-09-30

% |2022-09-24

‘— e FR SRR SR R C RITI MR — L RSP L SRR e C R h R R HE s %

1. AREHEEEFET 2022 4 07 A 26 HARL, #5 bR &S WIR AR S Rl —4F.
2. WIEARLEREESEFINE, HEEFAN Y EHESEGFRERZ HESNN B LSRR
BHEHITEREERNA T, BubikEARARE S AT @,

7

§4EEARE

4.1 RE&E2E (RESZLE/P) i

ARG & TR 5 Jll )
E L BF Trmam | mEam| ER B
XD HF 2017 4 7 A INGHEVE T, B
AT AEEGI20224F T H 260 4 FER S BRI T R R . 2022
P g R L L TS ———
R RS G 2 H.

T UEFR A SGE AT o IR S E - 2R AR IR H A B AR H IS 4R A RIAH G A 5
P 1 H

4. 2 EE AN G A A8 V- T E T UK U

AR WA, AEEGE TN ARSI A IR A RN A E, ARG ER RS
FAEH, WA I E RS O B E AR R AT
4.3 NP G R

4. 3.1 AP 5 B HHATHEL
RIS E NN T E RN REMA S, BT A PS5 HEMRE, I

% 500 #1211




RS HERRHIR SE R 2022 AR5 3 ZRITR

7. WEHIN, AEGEINHEHIUTIER S GEFRBREGE A F) A5 5 1S 20D
AT NI TSI, 8 RGN LT sSSP R S A 5 AP 3AT . AERBHE B
WA, SRR AL A R TR B RO R, JRE SRR R S BRI S BT
RATTHZA N HIPL =

Zl

4.3.2 B ERXHIT RN T T H

KIS IR T RSO GG R, XL DT AHATHER . Fh SR
Wi, IREIN, WA PRSI AFTE BR A A S 55 FTA TR R H R 148 5 A
/D 1 BB AT S B I I S 2 AT R SR L. RS I R RILA L S AP R LT A

4. 4 WEHNESHRE RIBABIEST

BN R, =ZFEEANIEFIRAE ik, ENEm>~ 8. 85, T TR
GRS, THREIE RSN, E OShREE I —E I, BTSN R IR SR A
JZiH, B E A, TR UCE BB IE TR BOR 10 SEEFRI R R T . AMRIE N =R A
JRBIAE,  BAEFEHCRER 11, 0%, 7% 300 T2k 15. 2%, SR Tk 18. 6%.

BRI, A4 E 7 26 HEROLLOK, EECHINKARR TR0, BFEF < migk
b B B ARAT RO B SR, AR5 e i Sy SR A 2 o Pk TR R AR B i 7
], ZZFFERETLIUMEL SRR B LRb . AR w0, B R
Weat, AEHI T BMAR B R AR, AR i 2 26 HH BRI [l B4

JRE T AEFF R EUR M . FEEUNEAE DT EEURALE, TR IR IE I R R S O E =2
JEE B S5 58 Sy B FEAS B MR TR, Al AR o B & BRSSP, EB bR B T4 R X ] DYZRFE
82 R 56 v 7 R PR R L W 28 ) D BN 3, AR G AR SR 2908 R [ B 3 4 A v S S
Visvcid b S ARSI U P A I (ERE 2 VR (A B o N RS 3 d i < cllben il T T D ETE 8

4.5 MEHANES LSRN

BE AN R SR A S0 AUFE N 0. 9531 JG, A A &MU EIE KRN
—4. 69%; BREAIRE WIARTRR M EL C BEHATFE Y 0. 9522 J0, AR IR S AP K
N4, T8%; [ 47 L B B HE G K 6 2y -15. 59%.

§5 BMEHAEWE

5.1 MEHRES T = HAEHMN
EEl i H [ oW G0 [mkGaunrmis o)




TR RS HERRHI SRS 2022 48R 3 ZRFER

Rt $ 5%

23, 147, 149. 36

83. 55

Horpe B2

23, 147, 149. 36

83. 55

B

It 5 WA B

Hr: fi

B SCRFIESE

A ERe s

ST R

KNG Rl 5

Forbe SRR A SENGR & el B

WA RN & (o il

4,451, 825. 55

16. 07

HoAt vt

107, 018. 02

0. 39

it

27,705, 992. 93

100. 00

VE: AL G AR HA A8 1o 9 R A2 2 ML #5582 So BN 689, 310. 00 JG, 5 BAAKR B /=14
B L 2. 51%.

5.2 MEMIRIZEIT U RPBKERHAS

5. 2. 1 EWIREBATIL D RPN ER R A S

(v

GRIES

~RHE O

e R HHE
5 (%)

84

KA,

2,442, 818. 00

8. 88

il g b

19, 525, 175. 36

70. 96

O O || =

CIWINE VAN W & G 1LV
\

2

R AZFE

g b iIeN oy e 4

paFn ol

5 RAR R B AR RS

bl

P il

489, 846. 00

MG 55 AR 55l

BEART TR B S5M

IKA L IR 3L i i B

JERRSS < ABBEAIEAR R 55

A

PAFIH ST AR

e RE AR

n o |Tv|o|l2|I=2|I0 /"R |H9Y|IH|lTD | O |T|@T

2
LRt

At

22, 457, 839. 36

81. 62




RS HERRHIR SE R 2022 AR5 3 ZRITR

5. 2. 2 MEBIRIBAT WL REBEB BB B ES R A S

RES

ARIE AR

e B HHE ] o)

SLnb AR

T P8 AR 75

98 H

&by
Hen

689, 310. 00

B

PeyT IR i

Tolk

FEBEAR

HZ QDo ]~

HLE AR 55

J AMFE

K 7~

it

689, 310. 00

H: PAE SR AT 2bRrUE (GICS).

5. 3 JAREE A FMME o EE & B 1E LA R/ R B R B B 4
5. 3. 1 MEHIARIE LA SLHME S ZE B rHE P KN HEFF BT 48 B B B 4

F5 | REARS | RESK |[HE (B | ARPME Go) | HEETESEEIE] (9
1 002409 M RBH 22,700 1, 395, 823. 00 5.07
2 00883 | H[EIMFEEA 81, 000 689, 310. 00 2.51
2 600938 H ] Y9 42, 400 671, 192. 00 2. 44
3 600426 e e Tt 46, 600 1, 359, 322. 00 4. 94
4 002254 FRMHH 79, 000 1, 289, 280. 00 4. 69
5 002129 TCL ¥t 26, 600 1, 190, 616. 00 4.33
6 002318 AL 66, 000 1, 069, 200. 00 3.89
7 300750 TR AL 2, 300 922, 047. 00 3.35
8 688639 HEIEAY) 5,945 843, 179. 35 3. 06
9 600389 MRl 18, 800 824, 944. 00 3. 00
10 300054 SR 33, 900 796, 650. 00 2.90

e TR A I B RRE, SIFtEARNES ST, BRI s .

5. 4 MEHIRZE ST MM RN BFRRAS
AEE G ARG WIRARFFA 657 -

5.5 ME AR A RMME G2 & T 3E LI R/ R BB 142 57 8508 A 40

AIE G WIRARFFA 57

5. 6 & BIRIL A M E G ZE ST =1 E LB/ HERR 3T -+48 B SCRRESF 8%

B2




RS HERRHIR SE R 2022 AR5 3 ZRITR

ARSI GAIR A IR R FFA B SCHRFIESR -

5. T WMEHIRIZA RME G2 T 7 3E He B K/ NHEFF HBT 148 5 & R 3% W 40
AEEEAMEIRARFFA SR

5. 8 MEHARIE A FMHE o H & B 13E Ee I K/ HE R B B TL 42 BUIE SR B 40
ARSI G ARG IR AR FF ARG

5.9 B HAR A S BB A 3L 5 B L v A
AHE AT RSB BRI B2

5. 10 MEMR AR SHF M E AR ZFHIL B
AT AR W AR5 G B

5. 11 BB H AR

5.11. 1 AEEBBNET+RIEF N AT EAANL T HAGRER I ILREE, K
FEME Gt H T — S RZBIATHER . LT HE]

AR P9 A 45 O 44 R AT S AR BB T S L 7R o
AT —4E R B AT T, AT

5.11. 2 BB AAI T2 B ER Tl 24 FHE K &% B R %
BEEWBRT T AR T, B A RIUE A I SR B AN B

5. 11. 3 HARBEF=HI Ak

75 L FR &8 OB

1 [P fRIES 17, 810. 25
2 |BISGIESFIE R 0. 04
3 R -
4 |NICRLE -
5 |MUCHIEER 89, 207. 73
6 PFLARRSIGK -
[ -
8 |&TF 107, 018. 02

5. 11. 4 R EWIRFFA B AL THBOH R TS 657 40
AT AR IR AR FFAT A+ F B P 3 5 555

5. 11. 5 A IAHT 43 B TR A7 FE I 32 PR 1% Ot U BA
ARSI AR AR AT+ 42 BB S ARAFAE U A2 BR 1S I«

%90 #1211




RS HERRHIR SE R 2022 AR5 3 ZRITR

5. 11. 6 BB A A E Mk B HAL ST BRI 77

[N = e LU TN ) 2P P o s RS = i Y P T 2 S

2+ A IR T U ISR R R Y

§ 6 FFHAESHIES)
LR VA /i

i H TR HMBRZE R A | RELHMEIRE &k C
L4 A4 H (2022 45 7 H 26 H) %

s 12, 938, 382. 02 12, 976, 989. 61
A B R
F A EAER SRR G HIHIAR R4 8
ié;ipﬁﬁiai'f&DEJ%Kii 2,730, 144. 98 713, 779. 43
FR 47 5
VR = ik o o) A= HAHA SR 5L
fgiénixbﬁaiéﬁajﬂﬁii 1,701.67 475, 114. 13
G S B4y A0
L4 A R AR HE 2 IS IR & 3% 1 i
AR ENE (AARD DL “-7 SR E)D
15 A A AR I 4 1) AR A5 15, 666, 825. 33 13, 215, 654. 91

TEe (1) Rty ST A A < FR I S 2R B e AR 0T

e < e JBE 9] 400 5 P Bt HE A 0

(2) AEEEFREKE N 2022 4F 7 H 26 H, #RIEIRE IIARAIL S RH—F.

7T RSEENCHERRERRARSHIL

7.1 R&EBAFH AR SHHRINFR

LR VANG)

e A FAH (2022 4 7 A 26 H) ERENFAA PIAIE S0 40 10, 005, 194. 95
G A R AR 20 H R A 2 A A AR SN/ R S Ay -
4 A [A) A 2000 H S 2 2 A RS2 HY /e [ ] A7 40 -
s IR S N FE AR 440 % 10, 005, 194. 95
S AR B AR S0 8005 3 4 S A Lb 1 (%) 34. 64
VE: IR B R 4 S R A B S N AT R 4 VB [ 4 0 2 B 45 R A 4
1T2EEBEEANCHEEREBREELRESA 5 HA
5= 577 2% H i THME My | ZHEFH ) | EHFE %)
1 N} 2022-07-13 100, 051. 94 100, 000. 00 0. 0000
2 NG| 2022-07-13 9,905, 143. 01| 9, 901, 000. 00 0. 0000
&it 10, 005, 194. 95/ 10, 001, 000. 00

E: AW EEE 500 J53E H 2N E 9 1000 JG.

o100 & 1273




RS HERRHIR SE R 2022 AR5 3 ZRITR

§8 MEMRKEAZE SR ER SFEHHIFEML

FFA YA L KA TS | R BUR

T SRS TN IISY "

W EEERER aen | ST TEE oy | wemm
3 4 %3 A (10, 005, 194. 95 34. 64/10, 005, 194. 95 34. 64 3 4
HH &

e A SN B B B B B
RE BN G
REGZEEN B B B B B
7
e = A s N B B B B B
R
/\4‘[‘{3 n a a n n
£t 10, 005, 194. 95 34. 64/10, 005, 194. 95 34. 64 -
§ 9 RS BE R MM ER(E R
9. 1 EMN B BB HEFHES B EIE B GEE 20557 F 5L
R A A 2 AT L D WG IR R HE S 10
\
, i i i -
%;f e | e | :f;ﬁ | OB BB @
Q0% ] [X VIR oA oA
8]
20220726
BN L oo ggaqlt s 005 194.95 - -{10, 005, 194. 95 34. 64
AL - - - - - - -
P AR DA

W55 AU

=

FE T

i SR AT XS -

A G LR R E R S B B IA B T 2000, B G BEK: o AR DA KA R
(8], 3505 4 TS A B NAE 28 B {5 F A P XU 28 452 T [ B HIE 2% ST [ 3 T3 14 XL
B EARURE [m] A RS, DR 4 BN A R PR Wy 5 DB BT e, T e 2 X ik e U B 3 Bl —

9.2 LMIB R E PR HMEEE S
x

§ 10 H#EXHBER

10. 1 &#EXHER

() R ENIE I 2 v T 2R RS HERRL I 22 2R A e AR I 5 98 i M A0 S5

B oo k12




RS HERRHIR SE R 2022 AR5 3 ZRITR

(=)
qLp)
()

(ZR RSt MR S22
(C9° T mizpaive it
(E9° i payie st
(&9 T mizupaive it

10. 2 FF kb 2
He 4T AL AT NI

10. 3 &R

tane bt

VAU B R EREEFD
R ST B R S W )
U AT PR S FE LD
UREAUESF I B2 57 i BURMEED) o

HAREE BRI  GEFRIRD ) B AE G B M5

(http://www. tkfunds. com. cn) FHR [EE M 234 B T 82 sk (http: //eid. csre. gov. cn/fund)

A

REREEARTEAT
2022 £ 10 A 26 H

¥ o120 & 123



	§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

	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


