AARICEE A A s B R R E &
2022 3 4 FREWREG

2022 4£ 12 A 31 H

EEBFHAN: RETCEBEZSEHEFRAH
EEFTEN: TEBITROERAH
WEXHHER: 202341 A 19 H



RAE AR5 05 2022 4R5F 4 ZEFERY

§1 BEERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
TR HL PN A LS L R I A0 58 BV AR R AN Sl SO TAT

FGIEE NIRRT A IR A AMRIEA LG FME, T 2023 4 1 5 17 HE&Z 7 AHkE
I S5 FR AR AR B ARG SN, RIEE RN B RBRICE. 1R SRR
KR -

B S AT N AR SIS F B R S A0 JE A FR R R 4 W 7 (BN (RAE SR & — e A
B N BUFAMCER I ARAKRIL . BB MR, FoEE AR H B R SR A LA 2 B 13 A
e RS IR

AR I 55 BORER Z 1T

AR WIE 2022 4F 10 H 1 HiZZE 12 H 31 Hik.

§ 2 BE 7= Mg

B G TRRR TRAVE AT i 5

R4 FRY 660002

S R (N BT

HEeEFEARH 2008 4F 12 H 23 H

i R 3 4 40 B 0 64, 402, 959. 20 {4

et 5w AR B G TR ) U 5 ORARE B P U B PR IR s b,
G N FE T G RO 4% EE B S HE O 32 RT3

T TR KRR 7= 2w e B A 3R 47 [ e U 2 B A 2 2 e
FER R LS, @GR R SR
MARBF B, @i E REFF AR ZWIAEBURE
)y AR L 3 LA R 75 AR 22 AR A JC H 2
22 AR I (1) o AT A S AR R B 4 T G o

b 457 Eb A i i o [ ST FREOK50%  +rR At A b 5T s 35 £ X 30 %6+
A5 FE 5 X 20%

AR UL 25 REAE ARIE G O BAR AR . ARSI 2R, K
B AR 2 KPR TR SR AR A R 4, (HE T m
minks.

AN AR S A BR A ]

BEEEAN ACIRERAT A A PR A F

T I A A TR FR RALE AR 25 A RARE AR {55 C

g A Gy AR 660002 660102

i R T I8 7 Gk i 4 B 56, 693, 987. 34 {7 7,708, 971. 86 {4

§ 3 EEMFIAIIMESHERI

%20 k121




RAE AR5 05 2022 4R5F 4 ZEFERY

3.1 ZEM SR

B ARt
F B 55 FR AR WA (2022 4F 10 A 1 H-2022 4F 12 H 31 H)
PARE AR 557 A AR AR 53 57 C
L AR sk i 421, 772. 87 75, 784. 73
2. AR -410, 843. 69 9, 346. 79
3. ALY 3515 4 A B A R ) -0. 0061 0. 0008
4. AR G 0 71, 464, 512. 57 9,515, 418. 42
5. AR A0 A B 1. 2605 1. 2343

e 1 AW CSH R R G A IR ON . BBt

THERARR SRS RARAT  AALE A Cse il as in EAS 2 fe i fE AR sl et -
2+ Frid e SHRIS AR NAWEEE 5 1S5 9, v 3 R SERRiR s KT 24

Ty

3.2 B FERIN

3. 2. 1 ZEHBHERK R L5 RS B A s R AT LB

HAbN CAE 2 Se i B

LR TE AR 57 A
S r— N &5 58S
7 ZE \ d'i't Ei_
prec eEmkRo ‘ T 28 A OE6©) @—@
MEEQ | BRZEEG »
HEZ®
TE=AH -0. 54% 0. 09% -0.81% 0. 10% 0. 27% -0.01%
I ESNNH 0. 08% 0.07% -0.01% 0. 09% 0. 09% -0. 02%
o4 0. 95% 0. 07% -0.07% 0. 08% 1. 02% -0.01%
oE=8 7.57% 0.07% 1. 49% 0. 10% 6. 08% -0. 03%
pU R T = 19. 36% 0. 06% 7. 41% 0. 09% 11.95% -0. 03%
H3E4 5
97. 02% 0. 21% -0. 82% 0. 10% 97. 84% 0.11%
o sy G e
PR TE AR 57 C
R - Mk bl e
7 ZE A\ /J"l[: j—éj‘_
B [EEKERO o o THE 28 b OE6) @—@
MEZEQ | BREEERE »
HEZD
HE=ANH -0. 62% 0. 09% -0. 81% 0. 10% 0. 19% -0.01%

Fo3u 3 o121



RAE AR5 05 2022 4R5F 4 ZEFERY

S AN | -0. 06% 0. 07% -0.01% 0. 09% —0. 05% -0. 02%
ok 0. 66% 0.07% -0.07% 0. 08% 0. 73% -0.01%
SR e 6. 62% 0. 07% 1. 49% 0. 10% 5. 13% -0. 03%
R 17. 58% 0. 06% 7. 41% 0. 09% 10. 17% -0. 03%
H¥4 4
68. 72% 0. 20% 2. 67% 0. 11% 66. 05% 0. 09%
R RS

3.2.2 BES A FAMMUNRES R IHFERKEERZ R HE RS BRI R

R KR

AARTELIBFHR S AR HHEIR KR S FE R AR L A i 28 R0 2 = B xS EL

100
0
80
70
60
50
40
30

00%
00%
00%
00%
00%
00%
00%
00%
20. 00%
10. 00%

0. 00%
=10. 00%

|

|

|

2008-12-23

2009-09-18

2010-06-14

2011-03-10
2011-12-04

2012-08-29

2013-05-25

2014-02-18

2014-11-14
2015-08-10

2016-05-05
2017-01-29

2017-10-25

°
iR
<+

g

2018-07-21

o~
=
=
o~

2020-01-10

2021-07-01
2022-03-27

2022-12-31

|— RIFEAIEFRFAR AR KE — RIREAEFESFAR SIS

B | 2020-10-05

m.
S

BARTELZIBF K 35 CRITISEI KRS RIDI AT EL A B i 28 FR A4 [ 52 E B S EL ]

72.00%

63. 00%
54. 00%
45. 00%
36. 00%
00%
00%
9. 00%
0. 00%

00%

%

|

|

2010-10-25

2021-09-15
2022-05-07

2022-12-31

O uy O o [ o~ (=] (=] — o — o [ =T =t =t
— = o — (=] o o — Lol o — (=] o — (=) o
A
(=] (=) (=] (=] (=] (=) (=] — (=] (=) — (=] (=] — (=) (=]
N N .
— — — — — — — — — — — — — — [ o
(=) (=] (=) (== (=) (=] (=) (=) (=) [==] (=] (=) (=) [==] (=] (=)
(o] o4 o o (o'} o4 (o} o (o'} o4 o o (o} o4 o o
|— RPEAGFIEZCRITZEMBE S — RPEARAESCRINLS K%

4T

It

7N

12 71




RAE AR5 05 2022 4R5F 4 ZEFERY

T 1 ARBESFR AT R LA T B4 587 1 80%, Hrb b fidr. ARlfide. &R,
RIIRATE S5 HEPSCRRIES: (T BEP2 IR T RID . IR GBS RR E T JeAT 5245 A R i 5 24 B 7=
W HL B T 255872 10 50%, B B2 A 20E J7 H H5 8 B BUAS R 3 4 W8 72 (1 20%, LA BGIE
B A G BB A LGy 0-3%. I BB FAE — 4R DL RBUR 53 23 FO# 58 LU AR T2 <6
BEPE IR 8%, AFEE OIS S FEAKE (2008 45 12 A 23 HD &N H, &,
ANFE 4 % TR U2 A9 LA B 4 R (R % L s

2. SR ENEaAbE, AFET 2010 45 10 H 25 Hp W AL CHIE, AIANETENAILESE
AT 2010 4F 10 H 22 H TS CRARJIC IR &8 145 PR A B 6 FAAWEHE AR i 5 BUES

BEVASE SN C SRS IR A ).
§ 4 BHEARE
4.1 £42H (RELSZFENA) BN

FEATE S G 2 IR | E5 Ml
EIREN | BEAW | FR

A | W%

!

BT, R ALG. B
TS A 7] EHLR B LB
. it I AP A T R S5
e [ 00 PR EEAO e s i
o BEs a3, BUEARAOC I S & AT IR
ARG EE A,
G,

4. 1. 1 BIARFAER B B EHIT RIBR EE I E S 43 R EHK ™ R 1E L
IR, AT 0 FAEAE HOAEAL 5 2 7 B R B TR 1 L

4. 2 BEH ARG PN S EEBE UM FEH KU

AN, ARGE BN R GEFRTIE %) MEMARIEEEN. EeaF
FRME, MBS BhRUR 5T, e Js Ve B AE RIS 507, B0 B3 2 < 10 0
FEH ANAZE AT

4.3 PR GET Y

4. 3.1 AR 5 ERPAT R
WEWIN, RESEBENHEIT T GEFRRESERAR AT ERTEIL) &%
FURI 2 =) A A P38 Gy il BE e, 83 RGUR N L4507 UAE & A1 A% 4 11158 53 AP 3T, 1

DRI & B pr A e LS 13 B TR
% 500 3% 12 1



RAE AR5 05 2022 4R5F 4 ZEFERY

4.3.2 REXHIT RN LT

s A AR R IATE S AR AE S WA A AT N 6
WA, FrEBRRAES 55T A TSN R H 858 5 B> () 810 28 5y A B I 1A
#2 H S 1 5%,

4. 4 | EHA N ESHIBBE RIE RS VE

IR LGRS T mVE, BT st T 0 G M s ) 20, B
JEHTA P EIE . 11 #0450 7 48 B8 < T WCSCRI A7 S 52 r ISh ST IR . Bl st AN 1
RECEEFTT AR R B ), A im A 282 IR 2 AT, R i T aa Bl B MBcsRm 47
25, WGk 7B sE. 11 R b sk, 6 I N s AL H— 5
TRk MBI “ 57 HEHITRTEE, AR AR, HEEGREAT BT T
20bp, FEMH 2. 9% A5 FIBIAEAKCIE ] v BRI SE K, AAA T AA {5 F il s 38 EAT R 2 B
60bp, f5HIAZEZEER. 12 HFA), NI RE G, 4mairt-ris, TR RE
W, FRRCRIZACE 19LA R, 6 7E SRS R B & e A 1 5 N RN B . TU=R
JZ, S fE Bk 0. 24%, PERMLEHREC R 1. 17%, PAIZRGIRECR K 0. 03%, HIER
PRBUR B 2. 48%. AREI=ZREAR, 14 E GO E TGl st 24 ) AT 24BP Al 34BP, 10 431
ORI E 5 4 5 47 Tbp A 6bp. 1 4E. 3 4. 5 4F AAA {5 F TR 53] _E4T 55BP. 50bp Al
52BP.

AREEGFO LRGN SRR E AU T, AWNET, BT RS RUEEUN B A 5 EE AN
Fase, DUZERE I s A 36 1058 2 A i BoRIR mlicad, 12 A S IITE S A AT R e
PRI RF T AT T SR AR . AT R R A R Oy H bR, SMERCE, VEEEE S XK
(P, B FRARAE R R AER ER R TSRS A, FHE R ERbLS, [H
I 33 E 42 40 AR B e Tk e St LA A B A

ETRMKNBOCEEDR G, Wi QGG Rl ) g o, HI L2 58 2K IH %
§9. BERZIGHMER, FEATR I TH RS, s A RN S ). (H5 8™
R AR RIEAE R ECER AT ENE, WEET RS SRR . EALTHE MERIAE S
HIGKX E2 7, B MBERRE4ERF R A IO BT, BN IS S5 B Aa s, (/3 h A
A FTSCE . TG AT RHE N RS, WEhF k. SRR T e 2 0 ok 22
Gblsy, VLREDIRIERIGIE A TR b i & S L B AT B AR A . 2051 7 B R 32
R, RETHRGH S, RN EBERIE. SRR, SRR RN, RN A
Wit B I iR, B e B AR R 2 . AT 7 TH WRAF e B, A S 5% T AR

%670 k127



RAE AR5 05 2022 4R5F 4 ZEFERY

P AT ARG AR .

4.5 REPANESHV SR

B ARG WA AR AR5 A S MEIAEA 1. 2605 T, AR S WIS M A E K
F9-0. 54%; EAR WA RARIEARIFIGI C FeBAREUFE Y 1. 2343 Jo, AR WIFE G440
VB IR N-0. 62%; A1 AL S Lb A 3 i 2 3R 0. 81%.

4. 6 ME AR ESRFE NBERE S =3 E & Ui U
AN, ARGEHNRET (DT FEIEFRREGISFEEINEG) B+ 51
MUE. A, e R NI EREL.

§5 BEHAEME
5. 1 MEBRZEEST=HEBMN
[ %A S G ok B 4 0 BT 7R I Bl A5
(%)
1| Bt - -
Hope SR - -
REEHE - -
] 5 WAL 2 5 % 106, 053, 838. 70, 97. 49
Hrp: fiigz 106, 053, 838. 70, 97. 49
B SCRFUE SR - -
DAt L5 driy - -
SRATA R - -
SEN IR 4 Rl gt 7 - -
o SR 1 S N IR 5 4 R % i B
ﬁ
BT ARG H /AT A1 2,336, 161. 14 2.15
Hoptr g7 389, 378. 65 0. 36
&t 108, 779, 378. 49 100. 00

5. 2 MEIREAT WL R RS

5. 2. 1 EWIREATW A RIB AR ER R LS
ABE AR AR ARFFA B

5. 2. 2 WEHIRIAT WA RIBRER R RERRAE
AT GAR A IR R A OB BB SR
5. 3 FIRIE A AMHE G EEH = E LB F R B E R R A

BT o3 121



RAE AR5 05 2022 4R5F 4 ZEFERY

5. 3. 1 REHIRIEA SO E 5 Ze B8 LB R NP R BT+ 48 SR B 9 40

ARF GAIR A AR ARFF A B

5. 4 MEWAREL G M RN MBFHRRAS

FFe fii 7 i ARME o) i G T B A )
1 EELhies 4,182, 859. 31 5.17
2 AT EAR - -
3 SRz 15, 655, 087. 68 19.33
Horbr: BURME SR 15, 655, 087. 68 19. 33
4 |4 biess 71,142, 819. 07 87.85
5 i Ml A il % 55 - -
6 O - -
7 Al BT (AT AZ #f57) 15,073, 072. 64 18. 61
8 () A7 R - -
9 Hotn - -
10 ait 106, 053, 838. 70 130. 96

5. 5 AEMIREA RIE SRS T #E IR DT RET LA R RN A

F5 | Bt | fiRam (BE GO | At GO | SEEFERE] 0
1 210203 | 21 HJF 03 100,000 10,477, 849. 32 12.94
2 136771 16 77 01 70, 000 7, 048, 440. 00 8. 70
3 175630 | 21 j#i# 01 50, 000 5, 179, 992. 06 6. 40
4 200212 | 20 EFF 12 50, 000 5,177, 238. 36 6. 39
5 143585 | 18 IR 01 50, 000 5,164, 715. 07 6. 38

5. 6 MEFARIZ A RPME G2 S F A LI/ D HEF RN+ 42 B SHFER R R

Gk

AT AR AR R AT B SCRFIE SR

5. T MEWIRIZA RIME G R SH#ELLHI R/ D HEFRRT LA BRI
AREAMERARFFA SR

5. 8 MEHARIZ A FOMME o 2 & 3 7155 E 5 K/ N HE R O I 143 BUIE R 3% A 40

AT GAIR T IR AR ARG

5.9 MEHIRAE SR F I E M ZF OB

5.9. 1 A3 H AT B SR BUR

AT AR IR R R AT [ 0

5.9. 2 TR HIRAE SHH B E G SR AR 8 A

% 87 k12




RAE AR5 05 2022 4R5F 4 ZEFERY

ARSI AR AR R AT [ G 62

5.9. 3 A B E R SR BE VR
RIS AR G R AR FA BT

5. 10 FHEAGHRE MHE

5.10. 1 ZESH BRI HRUEFRIRT ERAML T HARBEMIILREE, B
ERGHF B —FAZRATER. LTRER

A A R T AAIE i 1) AT AR S 8 M 90 1) R R 7 A A5 i I 4
W EIAFFIE T, AT

E

5.10. 2 ZSHBMH + L BMER BB HES S FME NS EREE

AIE G IRARFFA S -

5. 10. 3 FAM B =M AL

e B i &/ o

1 P RIES 1, 662. 92
2 \NMBGEFRTEE K 387, 300. 73
3 | -
4 |RICRLE -
5 |BIHIEEK 415. 00
6 AR -
7 | HAd -
8 &t 389, 378. 65

5.10. 4 &5 HIRFFH KA T 7% I 30 B T e 527 B 40

e A0 i 7 44 K AROE (o) b R B A L] (%)

1 110059 TR R 3, 567, 592. 05 4. 41
2 128048 TRATH A 686, 143. 56 0.85
3 113013 ] 7 e fiit 476, 149. 54 0. 59
4 127032 T H i 475, 805. 81 0. 59
5 113053 R 22 1 457, 232. 99 0. 56
6 127020 Hh 4 e fiit 450, 867. 95 0. 56
7 110080 PRI 445, 877. 26 0.55
8 113627 KP4 At 428, 070. 02 0.53
9 110073 Bl 4% 4 £t 420, 166. 90 0.52
10 110079 PR 4% ot 348, 611. 18 0.43
11 128034 TLAR it 334, 106. 30 0.41




RAE AR5 05 2022 4R5F 4 ZEFERY

12 113044 REHAR 329, 428. 36 0.41
13 127005 KAE R fiit 326, 501. 51 0. 40
14 110062 J K fi 312, 415. 89 0. 39
15 113052 Pl 5 305, 443. 15 0.38
16 110053 IR 247, 434. 08 0.31
17 110083 AL A 241, 329. 42 0. 30
18 123099 R fiit 237, 197. 42 0.29
19 127006 FUREfiit 234, 482. 03 0.29
20 113631 f KA 229, 474. 68 0.28
21 113549 L A5 220, 849. 04 0.27
22 113021 H 5 e fiit 219, 614. 90 0. 27
23 128136 AT 217, 897. 59 0.27
24 127061 ESE L2 212, 976. 66 0. 26
25 113033 IR 212, 465. 48 0. 26
26 113042 AR 209, 995. 84 0.26
27 113011 HRK i 209, 222. 47 0.26
28 123107 I IR 124, 624. 66 0.15
29 113048 Bm R 5 121, 827. 26 0.15
30 123108 IR 2 117, 633. 56 0.15
31 123149 IR 116, 998. 22 0.14
32 113530 KRR 115, 770. 55 0.14
33 113024 % g i fiit 115, 671. 10 0.14
34 123104 Py 114, 358. 90 0.14
35 128109 VLR 113, 692. 47 0.14
36 127049 A 2 111, 332. 60 0.14
37 110076 el 110, 531. 51 0.14
38 113623 R 21 Bk 109, 623. 70 0.14
39 113638 & 21 B 109, 603. 29 0.14
40 123113 i 55 % 5t 109, 569. 31 0.14
41 113043 F 188 % it 108, 108. 93 0.13
42 110081 I 22 it 107, 718. 82 0.13
43 118005 KL WA 104, 982. 90 0.13
44 113046 & HE AR 103, 622. 33 0.13
45 123128 ER 2T 99, 996. 85 0.12
46 113050 A ER i fiit 30, 540. 99 0. 04

5. 10. 5 B WK AT+ BR P A7 LB 52 BR 18 O A Ut B
AT G A WIAR T 44 I S eh AR IR 2 PR L

§ 6 AR SRS
Hfire

o100 4k 12 51



RAE AR5 05 2022 4R5F 4 ZEFERY

it H PRAE AR 5755 A PRAE AR 57 257 C

i B AT 8 1y B A 73, 745, 794. 90 20, 231, 474. 51
I I A 1) 4 A R ) 47 40 1, 269, 748. 17 4,375, 269. 03
R - i T BB ] 2 4 i B2 ] 4 0 18, 321, 555. 73 16, 897, 771. 68

i T ST 1A 22 AR o AL BN A (A
UL <= SRAD

i ORI & 0 L 00 56, 693, 987. 34 7,708,971. 86

VL. BHID A AR N A, e RS e A A
2. L ENFS e, AE4T 2010 4F 10 H 25 H4 AL C K.

§7 EREEBNZHBERREREEEERHAL

1 REBEANFEEZEESHBRINIER
BWEARFER, BEEHHALIZH B R EREAEETEL.

-

-

2 EZEEENCHERRSRRAEST 5 WY
BWEAFER, ER&EHANLIBHEAREREAEEREL.

§8 MR HE PR MEERFR

1 REHIN R REE A ES AL AIERIEGET 20%H 185
AT G I T BB A 2 S B L 2 sk L 20% 05 D«

oo

2 EMBRERREAERRER
o

Qo

§9 RAEXMHER

©

A BEXHER

Lo I A AME A B S 5 B (R S A
CRARGCHAE ARG R IR R RS e G R)
CRRAYC R AE A LG i 27 BUIE IR 1% B HE B AR )
 SESEB LS TR HLAE . EL I

v SRR NS BUR LI AT E LI B

v AR AT R IR I A

(@) e~ w [\
P ’

»

©

- 2 FFIBOH

B O 3t 127



RAE AR5 05 2022 4R5F 4 ZEFERY

BT R E AR tiht: FE CRD B iS55 XAARE 9 5 50 )=,

9.3 AR
PR T SR 4 5 B (A M B 0k G B8 B 45 B SO . TESOA ARG, B IAE
£ PR [R) P BUAS & 2 SC AR B A B B

RRCHEESEHFRAF
2023 % 1 H 19 H

% 1200 3k 12



	§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


