%

FRBRSEG FIr IEr S R E S
2022 458 3 FEME

2022 9 A 30 H

HEFHEAN: PRESEEFWAF
EEEBAN: PREITROERAF
WEZEHHRE: 2022410 A 26 H



122 A Al 2022 5 3 AR

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

BEFE N ZHAT R A IR A FREA S G S FPE, T 2022 £ 10 [ 25 HEK 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
R AW SO AR IRRERI . B, B0 5 R AR B R A B A 2 I 1A

e S ANEEE AR LR

AR M 55 SRR A
AR HIE 2022 4 07 H 01 HigZ 09 H 30 Hik.

§ 2 &= AN
F A TRiFR -t R A5
4 FAUY 003568
Y (it LT R
He A FEMH 2016 4F 11 A 18 H

T YA I < A7 BT

536, 853, 797. 69 1>

Bt AR FEVE AR A A E BN R AT IR T, ASEGIBRIE G dh AR
FRERIME, I 4 Ae B S L B e A 0BT Rl

B A AT G R0 2 A AT i TR A A5t = A IR T 45
FIEH, EECRBURIR GG 5N S SO S BRI 51 Hems,
FE T REAR TR PR « A0 30 KUz DA A5 DR ) Bt _E, IR ANFZ 3
I B RARAG PR ] Wi et P 08 A, R 3 B T B [ e W e e R AL 0 AR
B Rt RN A 5 AJYITC B RN L S B3 TG B SR IRk SR
W SRR Bl Skl BARIRAR, RS BT BOR R 4 A R Y
HI3R T, GG T R AR [ml i S A e

NiEsaa 315 FRZEATRE (RIS 2R X 90%+1 S E MR AR (B
X 10%

DRSS 2 45 AT ARG NSRS, ORI T XU & T 18 M i A4, (A1
TIRGHESE ., REMES.

SEEHA P S E AR AT

REELEAN T ARAT B AT BR A 7]

§ 3 EEMFIAIIMESIHERI




122 A Al 2022 5 3 AR

3.1 FEM &R

Hfr: ARt
F B 55 Fe AR AW (202247 H 1 H-2022 4£ 9 H 30 H)
L AR L 2 1,171, 231.69
2. 2% HF 5,297, 424. 07
3. NOASCF- 34038 4 4 AR HA R 3 0. 0129
4. AR 0 641, 105, 484. 32
5. AR A A B 1. 1942

T L AH OIS R e AR O . el . HAtN CA S A e tivE2eshiias) 1
R AR < 9 L AIAS RTBAEL B R R B AR, AR DA 390 L Se B o A9 28 fefir (i A2 sh il s s
2. frid 3k e SHR bR IR NAW B 5 2 & 1S3, TH AP 5 S Pl i KT 22

T IroET.

3.2 EEFERIN

3. 2. 1 ZEMBHERKR LI ERIN S LB Al 2 R AT LB

‘ My 45 b e
HHEIE KR | EKER | SRt \ -
i B o ‘ TN a8 2 OE©) @—@
® MEZEQ | RO i
HEZ®
TE=AH 1. 20% 0. 05% 1. 36% 0. 04% -0. 16% 0. 01%
T ESNH 1. 71% 0. 04% 2. 36% 0. 04% -0. 65% 0. 00%
A4 3. 51% 0. 04% 4, 28% 0. 05% -0. 77% ~0. 01%
oE= 12. 87% 0. 06% 12. 39% 0. 06% 0. 48% 0. 00%
AT 26. 28Y% 0. 07% 24, 08% 0. 06% 2. 20% 0.01%
H 45 [A
29. 17% 0. 06% 23. 42% 0. 06% 5. 75% 0. 00%
AR A

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B A MR
RBZHI LB

p=i
H
b=l



122 A Al 2022 5 3 AR

28

24

20

e B F) £ T b oS T B S5 5 JE] I Ml S5 P45 B SR MG R S 69 55 S S - B E)

00%

00%

00%

00%

00%

00%

00%

00%

00%

ﬂw},ﬂ.,_‘/f

hs

Vﬁ'ﬂ"\wj
oo (=] [=] [=] o — — — o o o o =t o3 [fe] Ly L =t [ (=]
— — (551 ] =] [=] ] — =] ] — =] [ — =] ] — [=] ] o
| | ‘b | | ‘b | | | | | I | | | ‘b | | | |
— ™ o [ o — uy o o =+ - — ™ o o uy o
— =] =1 — [= [=] (= =] [=] [=] — =] [=1 — =] =1 — [= [=] (=
O
— — — — — — — — — — — o4 =] =] ] ] o4 ] ] o4
[=] (=] (=] (=] [=] [=] (=] (=] =] [=] (=] o [=] [=] o o o [=] [=] o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~

|— L BRI AR R AR EIECE — FREREFER IS IEER |

e 1 AESEEGEFET 2016 4 11 5 18 HIEAERL:
2 HRARGNRE S FPE, B AN B3 e a RN HENA A AR
WHG O EREERNAE, BERGWRAEECERE S, &R ST E
LB TT & J B A [ A5

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

§4 BEAME

4. 1 RE&E2E (RESZIENA)

RIS A 2 F | A2 pl )

E | BE T rmam [ mEaw| &R v
LR, 7230 T B
b TR (S A IR A TS
PSRBT, A o B P A ELAT IR
AT VR S T, o R 2
oA LA A FEICR EAMH R 2016 45 11
L . T2 M 4 A AT, S
s s 2 _ O4F 2B L s K2 PR 9 £, B
e (T35 3 H TSR
o RS o % e WP
RS R T % A NP
TR AR A A, T 2 MR
TS B, P 2R W RO
SRR SRS, PR |

o400 12




122 A Al 2022 5 3 AR

R W R AR e $5 7 k
& PRELE 3 A AR IS
Bt P A Al i iR RUIESF 505
Fedxy FRITH 90 RIRENFFA FLfT 5
ROETR SR it g,

NEIPSEE
P B S
[t 5 Wi 2t
P
W, P22 2022 94 H 27
BRI 4l it H
fii 7 BYE
Err e
GHELR

H

[ S'SE

114

skICPSeAE, B RREEL. e AT R
g (D A E R A TR 5 A
AT T KA S A TR A
A E e R A a4 P . 2018 4E 3 A
NP GEIHARAT, DUEAFSE
By B e [ e YA 2 4% U M [R]EHAT P
LU GG EOE R I 4 P
ZEEM A A WU S B
e PRRFIGHFENER R R RS, P
I A H ' IR S B
TS FRAZERE 6 A H FEA Wi
U R R 4 P AR A i 57 BLIE
TR IS P B A5 BNE
P TR 6 A AR
IER R RS P BRI A5 5 57 BLIE S
BRES P REZRGMAE SRS
REE&%H,

e 1 MRS EEEELE, B YERHY NEREEFEANH, “BAERYT REAF R
SERARIRERS ) xh e AR R e B, “ARIH 7 A0 BRI 2038 IRYE 2 7] g

A RIS AT H YIRS 301

2+ AEZF AL SCEMATI = GIEZRAML AL R BERE B ANED AIASCILE -

4. L. 1 IRFAERFR - EET R B 2 E R &L H F NS E ™ R iF R

e

4.2 EEANRE AT ESBE - TE B RKUHA

AN, AREEHNRIET (PN RICNEREZF SR ER) A RIEHEM
HEEM S AAS R G B A R ME, AEWMSEN . BYRUS e e BT IS IR 57, 1E
TR P RS A JE At b, DR e B N SRR RN i AR, ARG FRIASVES
M, BABEREOIA AN MR B8 O RBRA ST S REHEM K

HEEFRPRE

&l

4.3 ARG E T B
4. 3.1 AFR 5% BRI PHAT BN

=
ps

=



122 A Al 2022 5 3 AR

AN, ARESEHNEIIT T QEFRRESEHEAF AT S EHETEL) M

] ] 5E B 2P 28 Sy AR R B

g

4.3.2 REX ST AL TRHA

AT ARG WA AT AT N

WEN, A REA G S SRS AT E R H B A2 5 A b i 3058 oy R i
TR 2 H A& 5%,

4. 4 |5 A E SR B RIS E D

W HIA, SRR SRS 24T R IRTUIEERL. W27 5320, S 20l 9B R R 59 5
NG T AR, BEEIRAMAGHESS, W OREIHG TATs iy BURAE G b, (B
TR A MRS, B BORBIRIUAEE,; Hld i s it (H i g2, S BB
A PGS Z (0, BOUEISEIR TR T, RIRXERRIE Bt DRI G53t™ i 2 ELk J
TAK 7T, FRECN R CPT RFSEE &, {HA%0 CPI. PPI {5, MAKE A K. T8 MECR B b E
Fadgic, BARMIEIR. 9 ARIEIZEL2E, REECRHN, siEdEa i eE, Gili/ME&E.
FERH SN, =FEETFHSesRM. REHINAR HEEH RO E, MU e 5= B A%
Feleas I FI, S5 T IR B sh A B & AAALAT, g amd Sifat

4.5 EHNES KSR
BEARR LG ARAIZESMDIIFEN 1. 1942 76, ARE AR SOFIHENK TN 1. 20%, A5
L S HE L 25 %N 1. 36%.

4.6 |EHNESITFA ANBRE S F 1 E TR UL
A G AR WP AR B 20 A TAE HAES G ARFA AMIET 200 A S B (1K T
5,000 73 G

§5 MEAGHE

5.1 EMAREEH UKL

K5 55 H &8 O SR B E B (%)
1| Blan - -

Her: K= - -

e - -
[ 5 Wi 2 $3 % 735, 163, 581. 05 96. 41
L itz 735, 163, 581. 05 96. 41

B SCRFUE SR - -

%670 k121



122 A Al 2022 5 3 AR

e R - -
G RAT A PR - -
SENIREE il s 7= 23, 000, 000. 00 3. 02
o SEW R ) SE OGRS 4 Rl Bt - i
F
AT H & A1 3, 547, 313. 96 0.47
HAth 557> 794, 008. 58 0. 10
&t 762, 504, 903. 59 100. 00
5. 2 MERRBAT W R EREAHE
5.2. 1 REWAREITVHRABARERRES
E: ARESEARERKREFAERE.
5. 2. 2 MEWRITIT U RABREBRERERTAE
T AT G ARG WA R T W m
5. 3 WIRIRA fUYHE 5 ZE S B =13 E LB K /N B B 1 B A 4
5. 3. 1 EBIREA RIME 5 FEF = #E IR /NHEF R0+ 4 IR % B 4
E: ARSEAREARKRFFARE.
5. 4 & BARIE MG MM R GFREHE
¥ iz s Fh ARME O b7 3 E P E ] (%)
1 E K 36, 218, 525. 75 5. 65
2 JeAT B - -
3 SR s 205, 090, 737. 86 31. 99
Hodr: BORPE SR 113, 954, 834. 86 17.77
4 A Tigss 44, 558, 084. 71 6. 95
5 Al e A R E 30, 381, 458. 63 4.74
6 A SR 328, 610, 931. 49 51. 26
7 AIFEf (Rl RZ 5D - -
8 [ b A7 B 29, 956, 590. 00 4. 67
9 HAth 60, 347, 252. 61 9.41
10 fann 735, 163, 581. 05 114. 67

5. 5 & MR A RE HE ST #E B NEF R LA SRR A

s | RS | BURARE [ BE G | ARE GO | HEEFHERE] B

1 220315 | 22k 15 500,000 50, 689, 479. 45 7.91

2092280033 zzij?iéﬁﬁT::é& 500,000 50, 375, 939. 73 7.86
Bt A4t 01

3 220211 | 22 [HIF 11 400,000/ 40, 079, 945. 21 6. 25

4 | 2220065 |22 14T/ 400,0000 40, 040, 830. 68 6. 25

EIgE Y

12 71



122 A Al 2022 5 3 AR

f3i 02
5 | 019679 | 22 [Hff 14 310,000 31,136, 943. 56 4.86
5. 6 M HIRIEL A RME HES T 3B HBI /M HEF RIBT 48 B SCRFER 85

R
T AT GAR T WA R IR B SHFIL TR

5. T MEHRIL A RMHE GRS T3 E LB RN IR T4 5 B35 914
T ARREEIREHIRRFFA SR/

5. 8 MAEARIZ A SOMME o 2 & 7135 L R/ HERF B B T8 BGIE R 3% B 40
T AREGAREWRARFFABOLERH

5. 9 MEWIRSE ST H K E I 5 18 0L it A

5.9. 1 A EFEHFREBUOR
AR HE 4 AR W TC R B

5.9. 2 MEHIRAE ST B B K AR 21 5 40
T AR AR IE R GO0 S

5.9. 3 AW H AT B R F A
AT AR WITC E U BT 85

5. 10 BBEHASWMEMIE

5.10. 1 ZESEHEMETTRIEFH AT EEARE HIB R E R EHE, W
R E i H i —FE N B ATTEDT LTRER

rh EARAT ORFS M B R o TR AR R R T 2021 A 12 H 29 HE H A AR f il 11 e (2021)
81 FAbTIE, M TRMRATRMARAR (BURERR “AR ") EH RS EHRARIG, RIS
FIRHE, KA BATTEK 30 T3 7T,

o E AT ARG I B R 4T 2022 4 3 H 21 HAE R R T ey (2022) 8 S Ab T v,
1T B ST AARAT I AR e s (EAST) R G ot 2 S Bi s A7 A2 A v AT A —
ARARIEII 90 K UL EDTRAREN EAST #idii: —. Ik S BBtk 5% EAST Hdi: = IR busz ey
AV55 EAST #i#h s DY /5 DY 57 B ikalk 5% EAST Bl AP E M 22 1o ARARIEFIFR 4 55 EAST Hidls
7N~ ISR R 2R TR 5% EAST Hidl s -\ e BB (S IRV 55 EAST %4l s\ IRk ORBRME S5 EAST
el U EAST RGP R E R O R B AFEMZE: +. BAST RGTEM = i AR AR ATk

o8 u I o121



122 A Al 2022 5 3 AR

RBIRAAEMZE: T IS K BAST #dl: =, JRRIZ(S15 5 EAST #dfs: 1+ =. EAST
REG (RAMZEWS) KR DU, BAST RGE P QMBI EHE) RHifh: +H. EAST R4
(RBERR) R 75, EAST RGE O AMEGTS PR Rleik: -8, B &8I AREE,
W (e N RIEA R T IE B A B =% BTN FRHSCH L E N, Hf
FIFRARATHIFK 440 i TG,

AT AR B TR AT 2022 4E 3 7 21 AR ARARIA T vy (2022) 9 AL ST E,
BT o VAR AT IR AL B (BAST) RGUHUE G B BB O A A I AT, IR4E
FHORHRLE , o H AR LATH 3K 420 J3 TG

HH L ERAT (R M B B % ) 2 R ARAR I R T 2022 4F 4 A 11 FAE HE AR ORI §71 2 (2022)
30 FabFivkE, hFTFEEBTRGERAR (BUFRER “AF ) RERRAEAMIE, HRIEH
FHsE, RHALLLTIEK 30 JiTC.

H R ARAT ORI e B R A 2 TR AR AR I R T 2022 AF 4 ) 11 ELE H A HROR MR 910 e 52 (2022)
28 FALTI R, BT THARAT IR AR AR (BLFFERR “ A7) 5585 S BRI b =450
SR e b it 4 T AR (R 5 L ARRRAR B 4% B 4 S AN BN B P SR RS R EN B,
ARHEFE I, 0 HAR LA K 220 T3 7C.

H R ARAT ORI e B R A 2 TR AR AR I ) T 2022 A2 4 H 21 ELE H A HROR MG 910 152 (2022)
35 HabfivE, BT TR ARAT (BUFFERKR “AF7) HMEEAR, KK 5%
HAE ., GG RECEIAT AR . BEEEAFE, REAREEAT., SRS I A
B DS ST LA 2, RO, W HARBLIT K 270 T3 T,

v AR AT A B TR RS T I R T 2022 48 5 H 27 HAEH AAREIE ST (2022)
44 FabieE, BT TRERT R A RAT (CUFER A7) bl EE AR,
WAL S E BTG . EAR G E AR EMIPEATAE R WA S5 5 RS %8 T
WSEAATERN . AP ZHEOE RO SS ARRM P 5T ARG . W HEATIN ., Hlliih 5
TEAER B, ARFEARSCHEE, x4k BAFTEK 290 77T,

AT RSB SR RS TR R T 2022 4£ 9 H 8 HAE I FARM I T 4L (2022) 60
ST PGE, BT T AR ARG IR A AT S N E B AN BINL, ARIEAI DGR E, AL LA 25
JITE N T 3K

AIEGE NN BB AR AT TR TR, DONEEDUE R T A R RS
23 A A A5 RE 08 AN 23 18 R R ARSI o JRATTX IR RS (45 98 PR AT A 4R B ORI RS
FEB VR RE IR 2 0 ] BE PRI o



122 A Al 2022 5 3 AR

TR HIN, AT SR R 44 RS L ARUESR AT AR BCA R

& G H AT — N RZBIATHETT. TR DL,

5.10.2 BRER BT TR HER BB HES S RAME N EIERERE
AF G ARG AR AR T A B

5.10. 3 HAREE =Rk

LR A BAE A

T A &8 o)
1 17 HARAIE 4 57, 649. 43
2 |NUGIEREE R 736, 359. 15
3 |MUEA] -
4 MRS -
5 |MUHRIEEK -
6 ARG _
7 | HAh -
8 &t 794, 008. 58
5. 10. 4 EWRFFA B4 T 575 1 HA B T e 5 B 40
E: ARSI WIARKFA T 7 T 40657
5. 10. 5 H & AR AT+ 48 Bt B P AR 52 FR 1% I 1 i B
T ARSEAREARKREFARE.
5. 10. 6 B FH A& MHER AL SCFE R I 2
T INER, 20z M55 g RE.
§ 6 FHMRELMBEHEZ)
BAL: Ay

T SIS < UL

308, 452, 099. 33

e ST 1] e <5 5 FR ) 43 80

248, 257, 040. 47

ke A1 T A0 2 < i B [ 4

19, 855, 342. 11

T Y1300 ) 5 g 7 0 AR SR A (A
UL -7 D

T YIS AR <y U 0

536, 853, 797. 69

§7 ZEBEANCHEAREERAEESENL

7.1 B&EEARFHERREESHTRNIER
*:

1001 3L 12 0T



122 A Al 2022 5 3 AR

7.2 Z&EBNZHERRERREAR S 5 WA

L

§8 M EF IRV EMEERFER
8. 1 REMNE—REZETE RESMHHLHIA BT 20%H1F 0
# SRS 5 4 B LT I R 2 e
?)%":
# o ISHES BT Hi g BEL | | B
T s 20w A X A e e ww | U o
5
Ml 1 12022/07/01--2022/08/23|84, 881, 589. 00 - -1 84, 881, 589. 00| 15.81
K| 2 12022/09/05--2022/09/30 —-125, 728, 312. 07 1125, 728, 312. 07| 23.42
A
- . . 1 . .

P AT R

AARE A, AT IR — B N R e A0S L 200 0. iz e m A a
NEFER LB R, FTRE S A BB Al 5 4 A UL [l T A e g R B L, A7AE—5E
ORI IE RS A RExT ELAUE (Bl T2 AT B AR A B, W REAEAE A B N X, L X0
WG AR o H < 20 P2 W] B Y BT S A00RE [ 156 DL AT 78 70 2 J AU ot s 1R 4 2
{H 25 5 < D0 AU R 4 A A AT, FRE IRE ] 10 58 < 00 BT A A T e I M [ R T S 2%
SCAST AR IRURE , AR BE [R]85 4o A7 B0 A AT T i R HE R S0 PR i 4 B 7 AR T e e A ) 6 4 43 BT+
FAAERIATIRZN . FEMIRIE DL T 4 B G 0 0 o B s PO 32 A B AT N R ] AR 3
] BE B FLIE (] J5 AL G B P U BOE S5 A DA AR T 5, 000 /376, FEgid vl fg i s Fe #iz
PEIr . SHANRE G & IF e KRG SRS

8. 2 MR & R M ERER
o

§9 HAEXMHER

9.1 FEXHEZ
(1) rp IR 2 - 22 ORI 2 (5 0 R IE S 5 9 2 e S SR TR AR S A
(2) PR AR BRI R 3 &
(3) P2 EAN Aot 7 RUE SRR TR B S FEAE Pl
(4) PR A
(5) FEEE BN F TR BRI A = S

HERR

9. 2 FFUHE £

B o110 3t 127



122 A Al 2022 5 3 AR

FEEEN EETE N

9.3 E TR

(1) B PIEE LT R G SR A ], ] 44 A S S S B

(2) HHERFEX ARG BUAEEN, TERALSEENTFESFHARAT, B/ RS G
if: 4008004800 (HuKigifi%h)

FREGEHARAF
2022 #£ 10 A 26 H

o127 L 12 1



	§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


