T

AMMRETARRSF ISR REE
2022 4E58 3 BHEME

2022 9 A 30 H

EEFHAN: RENBEESEEFRAF
EEEEN: PENBHERTROBRAA
WEXEHHME: 2022410 H 26 H



RAINEREE el fi i 7 2022 5 3 RS

§1 EERT

G\ (T 2 SR A R 5 BT R AR R B 15 P WA S IR,
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

FEHUE N b E I & AT IR A IR A RIRIE AR & G FME, T 2022 45 10 H 25 HE
VARG P S IRNR FERIAEHSIEFENE, REEZABAAAERRICE. =S
PR B B R IE N -

& B PN AKUE LA S B 5 1 S ) BRI FH 45 55 77, (BRI & — e B

FEEIE SR AR KR BT, B8 E A E B0 SRR 48 ) s A
&R

A 5 R R

KFEHAE 2022 £ 07 A 01 HES 2022 % 09 A 30 Hik.

§ 2 HE7= MR

A A MR ZE T aififiior

e AL 003656

FaiafEr LR

EEAHARH 201746 H 21 H

A5 WK S BB 3, 550, 510, 123. 16

K HiR AEEGHELGEH SRS T WS, 2. Wt
AR 42 1) B () Bk b, Ik AR = B
L, 5 SISt AE I A BRI RS

P R AT “HEM R M “H M E” HEEHE
AR TEHBE, REMMES T, 5 E
WA B, oM. FIE, BREIKE WA TS T e
B2 S i S = B T T N e I P oS B N S A T e R
TR A A HAs AR WIRGMILE KRR E; [
B, RA “H R R MEEEE, e E A
RS AP . BERIC R e K Bk
SPERFEEA E, B RIS, R e
R e T RTINS

v G L R i W B R 2R S TR gl s %

A IS SR R AE AFEEGNFHFIESL, BT IR EE PR
B iRl LU S U G s T IR i i 4,
KT RAMES MRS,

A== N RAEMRESEHER A

BEFEAN Hh ] R i B8 ARAT I3 A PR A =]

B G K A R S R AR EiMﬁ%ﬁ%ﬁﬁ#A]%EMﬁ%ﬁ%ﬁﬁ%c

%20 3 13




RAINEREE el fi i 7 2022 5 3 RS

EEE S S AR INE

003656

003657

T IR 8 0 G2 S 4 B A

3, 550, 480, 683. 36 11

29, 439. 80 14

§ 3 EEM ISP MESIHERI

3.1 XEM &

B ARt
B ek ﬁﬁ%i@%iiﬂlaﬂwﬂ£wiwa>”
RAE MR ZE aififiids A RAE MR FE uaififiisz C
L AR sk i 39, 691, 455. 46 245. 25
2. AR 48, 535, 032. 98 264. 52
3. ALY 3515 4 A B A R 0.0110 0. 0090
4. BRI G 3,623, 111, 854. 67 30, 079. 62
5. HHR I 0y A 1. 0205 1. 0217

T OAH B 155 S AIMUE BN . BTG |

HAtle N (ANE A SMEZE ) 41

R AR < 9 FAIAS RTBABLB R IR B AR, ASSYIRINE DA 39 L Se B R _E A28 Fe (i A2 sh i
@prib I SHEAR A B A NN B 5 2 & T, THA B 5 bR s K1 2

R roET.

3.2 EEFERIN

3. 2. 1 ZEMBHERK R KI5 RN ST B Al 2 1 LBk

=
=
o
5

AR Z ualifiifiids A
Mk bl e
‘ HHEIEK R | it ‘ B
prec peEmkRo » T 28 b OE6E) @—@
EEQ | BRZEERO »
HEZ®
TE=AH 1. 00% 0. 05% 0. 73% 0. 05% 0. 27% 0. 00%
I ESNNH 1. 74% 0. 04% 1. 03% 0. 04% 0. 71%| 0. 00%
k4 3. 86% 0.07% 1. 73% 0. 05% 2. 13%| 0. 02%
oE=5 23.56% 0. 40% 3.81% 0.07% 19. 75% 0.33%
ok TAE 36. 53% 0. 32% 8. 27% 0. 06% 28. 26%, 0. 26%
H3E4 4
36. 88% 0. 32% 8. 24% 0. 06% 28. 64%, 0. 26%
GRS
AR Z ualifiifii g C




RAINEREE el fi i 7 2022 5 3 RS

MRSz R 3E
‘ HFEEKE | gt ‘ -
Brec e EmkERo, » o T 28 A OE©) @—@
MEZEQ | HREEERE ‘
HEZ®
iE=AH 0. 89% 0. 05% 0. 73% 0. 05% 0. 16%| 0. 00%
LA H 1. 53% 0. 04% 1. 03% 0. 04% 0. 50% 0. 00%
ok 3. 38% 0.07% 1. 73% 0. 05% 1. 65% 0. 02%
it AR 22. 64% 0. 40% 3. 81% 0.07% 18. 83%| 0. 33%
U o 35. 33% 0. 32% 8.27% 0. 06% 27. 06% 0. 26%
H# & A A
35. 49% 0. 32% 8. 24% 0. 06% 27. 25% 0. 26%
AR B4

e Mgk = R 4R G R Bl as &

3.2.2 HES & FAMRE S RHFEM KRR LIRS RS R E Y R

BANMEBESTAT A R 000 5 3K 5 S N AL oy B 3R SOk 35 Sk b 5 5
3553 H. B8
36.00% e
i

32.00% fﬁj

28.00% i

24.00% |

20.00% |
[ 1 J

16.00% //”\Ww

12.00% e

8.00% i N e

4 00% Nf‘ﬁjﬂ”u\—f [

O.OOI’BW

-4.00% Vo
— (=] o = = (=) M~ o~ M~ I~ M~ ~O uy -t uw =t o -t o =
sl iriiiyl
P P P P P T P PP TP ST S P8 T 8 3 9
~E ® ® ® @ 2 e e g 8 & 5 5 = & o 9 2
S 8 2 S 82 S 8 8 2 8 8 g8 23 g8 2 8 8 8 8
[ REMBECGFEERFARTPEEKE — RENRETAFEEFARTLSHERHE|

=
pes

=



RAINEREE el fi i 7 2022 5 3 RS

B o ES LB Hr4-C R4t 004 S 3K 55 J8 M Ml 9 B A% 3R SOl 36 SR iy I S e

2 53 HC H
36.00%
,-f
32.00% ﬁ/mjgﬁf
28.00% R
|
24.00% I
20.00%
16.00% N J
LAV
12.00% Hfofﬂ
8.00% o o PR R
o Il
4.00% /—/“'Fr“""‘-&,._ﬂ-—”'“'\f-’fﬂ e T
0 auf L
0.00%
~4.00% Vo
SR esEgE3I T RS TSI TSETES TS
3EFIFIEFETEEELERET BB
T E ® ® 2 ® ¢ 2 e ¢ 2 2 8 x5 8 5 858 8 8 8§
S R RS R R IR BRI KL LS EREE LR K R
[ REMBEGFEERECRIPERKE —RENMRETAFESRRTLSHERHE|

T AREEFT 2017 4 6 A 21 HAERK, ARks@elyaREeEGRAERHER 6 ~MH.

BE

WL, ARSI N B BT & 2 e A A R S U A AR LB 20 E

§4 BEAWRSE

4.1 RE&2E (RESLIE/NA)

EAFEE R L HIR

e FERBH | BEHY

5%

ESR ALk

R

B

2022 4F 7 H

JE M)
FEEH %5 i

B B
ol
DN
=

74

PR R R AR, 7 AR Ak 22
Fi. H 20114 11 H % 2014 £ 6 HEE
RENVLARAT Iy A IR A FMERF T 51 A
2014 4E 6 A % 2015 4 12 AEME IS
I G RR A FMER T4 H 2015 4
12 H & 2022 4 3 HE A& EHA
PRATARR LT, 2022 45 3 AIMAR
AR EBARA R . B 2022 4 7
A & AT RAE IR AN 5 e T U575
RGRARUFFF TS . A INE I &
afi i — 4 8 I U R A ko S IR 4%
piE g, A& Al fiifii s AEsr
B e . RAMESE i 2E
TR RIS GE .

2021 £ 2 A
22 H

2022 4 7

A H 25 H

CEAE

BEEA R E AV F L, 8 FiES
MALZE 7. H 2014 5 3 AN RAE IR
BEEHARAR, YR 5 EHFIFA
Sy, RS L MR
P A2 TBN, AT Uk AR

=
pes

=



RAINEREE el fi i 7 2022 5 3 RS

G4, [ 2021 4 2 HEASHAERAEM
LR =L 39 AN H s AT I Al fii foi 2 AL E S
o EE . KA 3 N H e it
T I N =5 o e e S A

B H 2021 5 6 HZA54T RA IR
SR Mg EEEESHE; H 2021
T HESIERA MR 1-3 44
RAT TR B B R e A 2 B

H 2021 4 12 H A5 RAE IR i
3-5 FHUR M SR TR EOE R R T I 4
REeE2H; B 2022 41 ARSHERAE
IARMERE G BHE S R R R e R &2

P, H 2021 5 2 H % 2022 £ 7 HH4T
RAE IR & o Al 5t fii o R I 450 1 2

G RAENREZ 24 ffir A H R
FReIEZLH, H 2021 F 2 A S 2022
8 AR RAMER it 1-5 FFBUR
SRR EOE R I SIS 2,

H: OLFREIRE B AT H IR AR5 4 A [7) AR R0 H BUAR FE 448 BN M 2 14T e H B3R

Eo

@OUEF MV SCGEMAT I oy GEZA AL RSB INE) I RRLE -

4.2 EEANRE AT ESBE - TEH KA

AIEHIA, HEEEHNHET (PRI ERIEF SRR GR) KA RIEANE
M RS HUE ML A FRINAE, ABFWSEGER . BRULSTi R BAE F 2R e %, 8™
R XS AT IR T NS B N BOR AR 2. ARG N, Saia R RAIR A &M,
Tt R i BT AR AT

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R

NAEERRAAT QEFBREESEFEA AN TESHERIFEIL) » 58385 7 A7 AT 5|
FE, HIEERNEE RS A BT G0 — R Il s b A B B S,
IR RLARIRAL . B TE T BFTRER . S AT IR S B S S R SR, TR T
AR DT PAT IR R

MNEIAL S, AFBHT RS RZGE TR A TS, 1890 K AIELPITHE, B
RGEHIPAT AT AT oAb, AR PRAEHIA RS R A S Z W R H & RS .

RIS, A FISEBRARATIBIWIAAL 5« S5 RO AL Gy AR T 38 32 5y A8 5 7y BL ]

Foen I 131

-+



RAINEREE el fi i 7 2022 5 3 RS

B, RERBHEGREATVHIZ AN = XTI 00— Ri R, 22T RAT R a5
CAA =] 4 AT AL 5, SRR A 22 PR A0 5 BT IR GE B BB AL A S A B, A
AN REALSE . L] e 0 52 55 45 SR AT 0 B

ARG, ARG BN AT 5 AR B R A M SIHIAT, RARIEAE— R AT 2 5 7
O] (5

4.3.2 RERZ TR E UL

O] RS PSR B A 2 (B[R H S R 5E 5 FJRE BN P22 5 AR 2 s 7]
BRI 5 . ARG, AR KIS ZSHN, MAETARRAGS 5N
AT 3E4T R H S R 5E 53 BRAZ B0 1R B30 P A2 B I RS 24 F RS 1 5% -

4. 4 5 M A E SR RIS RBE DT

2022 FE=F AT R T, WIRAZESE, SHRMERARLERF. 7 H M3 18k
B, Wi a G R IMmgE, DB R RS vE kA A BOKIN TR, s R I3 M T, 8 A
B, AR T HUYZ A, e A — K ECH MRS PGE M T, 9 A 24 B 2,
L BORshs, BBLT mlidE L — i, S R R BRI, Wi R BOR
R ImI o BEAh, VR 7 JRRATIIAEAE “PLBONE” RN T “PWANSHE T . i 1R
M. =ZRER BRI /I FEEWI RN, 9 H AR A i ol Al A AN PMT £ 146 5
INZGEA LIS, RS BHIR R IR (AR 2 AR L PR, HE.

SRS URRGHR R T, 7 ISR, EENRERRG, HE A A
ARAERF LA, JESRSEIEONR R IE . JE St M EEATE, BRI AERF 1, e
255N % .

4.5 MEHNESHLSRI

BEAMRE IR RAIIRFZTTA6 G A KL MEITED 1. 0205 7o, AR & 2k S0 AT
B E 1.00%, [FIIMEST L BE AR RTZ 09 0. 73%; AU AR 15 IR A IR s 4l fifi 27 C
MIEE O BUAHEDY 1. 0217 T8, AR AT E R F Y 0. 89%, [FIMLST LA #E a2

0. 73%.

4. 6 MEHINEERA NHERE & ETE B
AN S A AR S e AP AEE S A DA 3 e B AR AN — 3 N e 5 1
BT H TG R.



RAINEREE el fi i 7 2022 5 3 RS

§5 MEAAGRE

5. 1 REMREZE R HEHEMN

15 H

o 2

B LE
(%)

[l 5 i

3,891,470, 117. 12

99. 16

Hr: fid

3,891,470, 117. 12

99. 16

BTSRRI

R E R

SERLATA A

KNI Bl B

31,772, 679. 88

0. 81

Horpe KRB BN IR

F

ZIHL
=

=
N

BRATAE RS S % A 4

it

1,270, 327. 80

0. 03

HAh 5™

it

3,924,513, 124. 80

100. 00

5. 2 MEHIREBAT W R E R E A S

5. 2. 1 EHIREATI A RIBARERRAS
T RIS AMAIIRRFFABEE

5.2. 2 MEWKRBIT U RABREBREREZRFZAE
TE: AREES AR WIACR R M e e,

5. 3 JIARAE A FOMME oy B 3 7 15E LA K/ INHE P O B SR B B8 B 4

5. 3. 1 REHIRIEA FRME 5 E G H 7= LB N BT 42 R B % 9 40
T AIEEAMR G WIRRFFAT IS

5. 4 |EMRE BRI RNBFRRTAE

FFe fie 75 A ARME o) i B BB ] (%)
1 EEEies - -
2 JAT AR - -
3 SRS 3,891,470, 117. 12 107. 41
Horp: BURMESRM 3,891,470, 117. 12 107. 41
4 Ak iR 5 - -
5 i Ml 3 i % - -
6 O - -

=
pes

=




RAINEREE el fi i 7 2022 5 3 RS

AT (AT AZ A

L A7 %

At

10

it

3,891,470, 117. 12

107. 41

5. 5 MAEARIE A A 2 & 73 E LB R/ M HERF BT A2 B 3R WA 40

Fo | Bt | sl (BE GO | ARt GO | SEEFHERE] 0
1 200203 | 20 EJF 03 9,000,000 939, 565, 972. 60 25.93
2 190208 | 19 [EJF08 | 6,000,000 617,655, 945. 21 17. 05
3 210203 | 21 HJF 03 4,500,000 470, 550, 205. 48 12.99
4 190203 | 19 [EFF 03 3,000,000( 311,423, 835. 62 8. 60
5 190305 | 19 #EH 05 3,000,000 310, 694, 465. 75 8.58

5. 6 MEFARIE A RMME b 2 S H7™13E ELI R/ HEFF B BT+ 48 B SCRAESR IR

K

T AT GAR T WA ARFFA B SHFIE TR

5. T WEHHIRIL A SME o5 E G T 3E LB RN R T4 57 & R 85 4
T AREEAREIRARIA SR

5. 8 A MR A RME 5 E ST 1#E B DN HEF R BT A BUES B B 4

T ARG AR RFFABGIE

5.9 MEIRFE ST T K E I 5 1B 0L it A

5.9. 1 A3 H AT B I B BUR

ANHE AR AETE S 7] vh W [ U B A 0BT SRS . LUBIIR ) (5 B GRS, AREEAS
HHEFUNGRE S

5.9. 2 R EHIARAE BB B E 6 B Kr @ A5 28 B A
T ASTEEAR T WIAR AT H G

5.9. 3 Z< A E f #H SR B VR

AT AR IR R R AT [ 50

5. 10 BEHASWEME

5.10. 1 AESBFHIT TR IEFRIRAT EESHRE HIRBEER T REE, &
ARG wE H AT —FEAZBATTER . LHKER

(1) EWZIFARARAT R ZE R R 2 b 1) CRERIE T ok (2022) 8 5, fEHiAbT P H
99Ul 3L 13 T



RAINEREE el fi i 7 2022 5 3 RS

. 202243 H 21 HD.

(2) EHEH CARAT RIS RIS R AR I a0 CRRERIE T 05 (2022) 9 5, fEHIAL TR E

HE: 202243 H 21 H).

AHe goxt BB AP RAT ISR IR B R SRAE PP AT VR ENE L B B [RIAN 22 = 35052 i B A9 A0

/‘\'_Eo

5.10. 2 ZEHFMEI+LBRERTE HEE S MR SRR EE

ARG IRAR A

5. 10. 3 FAM B =M AL
T ARG AR WA AR AT

5. 10. 4 IR E HIRFFA AL T4 o 9 T 34 e £555 A 41
Vs ASHE G AR S AR R R AT IR S T 4 50

5. 10. 5 AR AT+ B SR AP A7 1L 18 52 PR 1% . A e B
s AEGAH IR RS B

5. 10. 6 BBA ST ERF A 7R 7
1O TN I RR, 43002 5 2 30 6 T B A7 TR R

§ 6 FFBREESHHRF)

BT A
. . AR ualifii i
i H AR EZ uaifiifiids A c e
15 A A 35 4 A B A 5,941, 760, 412. 66 29, 376. 05
15 A A ] 5 4 s A D 47 40 490, 108, 209. 18 196. 34
ek - 75 SR e 32 4 R JE [B] 43 0 2, 881, 387, 938. 48 132. 59
A5 H A 1) 35 S 47 0 BB A (43 Ak | |
/DPL“=7 3HA))
15 B A AR S 4 0 AU A 3, 550, 480, 683. 36 29, 439. 80

§ 7T EREEENCHEEREREAEERFIL

1.1 ZEBEARFHEESHTENIHEIL
Ve AR P T G R AR S I 1 L

7.2 BR&EHENZHERRERRE ARSI 5 HAH

10 3L 137



RAINEREE el fi i 7 2022 5 3 RS

P ACHR A TR G B A AT 2 e A AL
§ 8 MBI E RO FMMERER

8. 1 EMIN BB R EHFEES LML BIEGEL 2058918 5L

# 0 I N R S A S WA PIRFFEHEE BN
7

B e mats) X P34
HF | . . A4 FH I 2 [ s
N 153 8 E i 20% . " N e ERfE t
XK = N 1% 1 G
51 ) 1) X 1] (%)
KUl 1 ]20220701720220930(2, 934, 558, 837. 91 -1, 000, 000, 000. 001, 934, 558, 837. 91| 54. 49
| 2 [20220811720220816| 990, 392, 690. 90 -| 990, 392, 690. 90 0.00/ 0.00

LR e

Ly KA [a] R

AR S B — P R R S A ik B B 3ok 5 S S A A 20%, DU T I A 4
IR, AT RE S

(1) &AM RN IR PR W I 557 T LN, lRES Ak o M, SERsh
PEIRRG: s L SR 56 4 3 40 LU 91 8 ) s i A AU A0 20% ) B — B 3 R AR [ 51 R B0
Jelnl, e TTREIRYE (GEEEFED) W28 JoE o AL, g st 2 AN HFH BLE
(FARHO RABEBME, HEEEATRRE (AR 1205w B 852 5 418 H
T, R A A T 1 B e o R

(2) FEEEFAYCEOPI RS DLN AT I S [ B4 75 52, ) A Al 3 4 0 7 1 52 B A FIRY
My, 20 4 (K95 B8 AR A s 7K T

(3) DREEE VRGBT S, RIS Rl S N B & %877, S8k 40 H IR 305
(4) FEE BB /N, AT RE S EGH 45 58 2 PR AN g SEL AL 42 A TR 20 4% % E IR B339t o
% 5
(5) KAUB:[F 3O G W P~ A /N, RBEH AR SR, TR AR 564 & R 240 52 THI
HRIZIETER . BRI

24 RBHA U A

R RBURN, SEE T RS B R N HE R, S BORE B IE AT BE 2 R R

8. 2 UM B & RN M EEF B

ARG, AREGEEANRA T LT A

(1) 2022 4F 7 H 21 H RAMRIE S A R A /)N 24 2022 4E55 2 =T il
A

(2) 202247 H 21 H RAMRF TG Gide BI04 2022 458 2 TR

(3) 202247 H 25 H ARG ol ffi 5 BN R B SR S A AR A

(4) 20224 7 A 28 H KFIE T IFBEREER NG 2V s (ba) SEemEamAd
DR LA T I 4 U s AT R el %% . I S sk R AR E R B 1 A

(5) 2022 4 7 A 28 H RAENMRZF A HAFIERRTERES (ARG EEer~= Mk
¥ 110 JE 13 1




RAINEREE el fi i 7 2022 5 3 RS

BEZEEE B
(6) 2022 4 7 A 28 H RAEMREETAG IR BB E (CRMBD 27 i BHR
BEZEEE B

(7) 20224 7 7 28 H RAMNREE A5 7 BUUE SR BT Jk & W3 52000 W 15 (2022 4R 38
15)

(8) 20224 8 A 5 H RANRZCAfi Fi BUEF TR S (A BMED B 7= i BoRH g
BT

(9) 202248 A 5 H RANRZ cAfi Fi5 BIUEF I TRES (CRMBD B 7= i BoRH g
B

(10D 2022 4E 8 F 5 H  [AINEREE yoalifo £ 25 BUAIE 57 1505 ok < S 41 57 U W 15 (2022 428
2°9)

(11) 2022 4 8 F 30 H AR LG8 HAT PR m) B T B2 F 45 2022 4F ik 15 $ ik
A

(12) 2022 £ 8 A 30 H RAENARZ eaiffi e BRI 34 2022 i Rk

§9 BRAEXHER

9.1 FEXHEZ
(1) v IR M 2 T e < I AR S A
(2) (RAMIRFITAGGF MUETF SR S SF U )
(3) (RAMRFICAGOFIEF TR SR ESF)
(4) (RAMIRFTAG G MRS R S E M)
(5) VEHE AL
(6) FEEEH NG TSI B LI,
(7 FEFE NS TR EDNLIE.

9. 2 U R
KB SOEAE T S 4 HE R/ B S R N I T -

9.3 AR
PRr B S AN L AR AR T R 4 A B il G S Y I 4% A SCfF . FESCAT T
ARG, PG IS B [a) Py U 48 B SO 2 - B B .

o120 4E 13750



RUE IR Tcal i it 2022 4E55 3 Ry

RAEMRESEERTIRA A
2022 4£ 10 A 26 H

o133

Dz

1370



	§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 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国债期货交易情况说明
	5.10 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


