REXBIHGFFRIEFREREE
2023 F5H 1 FEMRG

20233 A 31 H

BEEEEN: ZEESEEEFRAH
EETEN: PEIREBITRHERAT
WEEH HE: 202344 H 21 H



TAG RS 5 2023 4R35 1 ZFER A

§1 EERR

ARG BN o L FOREA R & T BRI AR BRI 8 1R 3 R IR B R8I
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

ARG HIFEE NP E TR RAT IR A IR AR EH 2T 2023 4 4 A 20 HEZ 7 AR
BRI SRR R R HSIREFNE, REERABANAEERICE. RSEE
B H ORI -

B PR VE LSS - B RS 57 i R U BSR4 B, (BRI R B — 2 A

SRRSO AT I AR R BTH K, BT FEAE 30 D Sl AT 40 D A J 4
(OEEE-SVLERTR

AR I 55 BERER 2 6

ARy 2023 4E 1 31 Hilg®E 3 H 31 Hik.

§2 HE BN

FE & PR Zea SR 555

Fe4EARG 290003

FegiafE T LT

HeeA AN H 2007 4 10 A 31 H

i B R Fi 4 1 0 i i 81, 168, 339. 64 4

EraAd=R N AFEE T B bR e SRR Feoe Wi 8t E, d il S — it
3y F ) B 1 1) — 2 T % B 4 T B SR v TR B R ME (U s

LT HRWE EARBEESHR G IT, WIS A B SR s~ i E e

AR (BRGTR) THRIALRL, ASHE SRR 2L ﬁ%*\ﬁ
AN BOBCR AR « o357 A ) SRR 55 o Al 8 AR FAR DL 5

Izh &4 T@E&m@ﬁw,%%ﬁ#%ﬁﬁ\hfﬁéiﬂm
FC B LB o T BRIERTZ MR 537 SRS C B 1K) 2R R A0 AR 1k, e J% 587

SRS TG L LU B AT R
b £ B v FE R
IR WAL 2 A AIE AR A G, JRIETF R B G AR KU df il IO AL 2 v
TrRMHgEE, RTRSGREGMBCERE S
FEEHAN RIEHESEHARAR
HEFEN T & TRARIT B A IR AR

§3 EEMF AT SFERIN

3.1 XEMFIH
Az NRMIT




TAG RS 5 2023 4R35 1 ZFER A

EsE il Eas i WAEH (202341 H 1 H-2023 43 A 31 H)

L A S 1, 750, 937. 41
2. A BRI 1,327, 777. 20
3. L35 B 4 A ZUAC B R 0.0164

4 AR B A

88, 957, 450. 99

5. IR G0 B

1. 0960

T LA OB e e AR S N . BB Ras . HofbiloN OR S 2 fepr a2 shlias) 40
BRAHIC 2 R A, AR g A 3] 2 Sl s n_E A 24 se i AR sh Ui
2. Frid 3 eV SHEAR A CIE RGN IS 5 2 e 1 S T2 A, TN B R S Bl a2 T

TRk e

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

‘ ‘ NG5S
HHEEK R | BEEKR | SRt ‘ -
i B - ‘ HE 26 R bR OE6) @—®
® MHEZEQ | HEREERE ‘
HZ®
TE=MH 1. 51% 0. 25% 0. 72% 0. 04% 0. 79% 0. 21%
S ANAN & 3. 48% 0. 25% 1. 06% 0. 04% 2. 42% 0.21%
A4 4. 00% 0. 26% 3. 40% 0. 03% 0. 60% 0. 23%
HE=F 21. 45% 0. 64% 10. 26% 0. 03% 11.19% 0.61%
A 29. 84%, 0. 50% 22.69% 0. 04% 7. 15% 0. 46%
HIE4 5 F
94. 48% 0. 35% 81. 90% 0. 06% 12. 58% 0. 29%

e ARSI RE Ny FAEE R

3.2.2 BEEAFAARURES RIHFENKRED EHE RS R A R
R FHI LR



TAG RS 5 2023 4R35 1 ZFER A

e i BLEL S F) 2 BT T M B S 5 Tl A i £y P AR B S O B SR 6 55 9L S 32 L E)

100. 00%
0. 00%
80. 00%
70. 00%
60. 00%
50. 00%
40. 00%
30. 00%
20. 00%
10. 00%

0. 00%

E: 1L

2023-03-31

— o4 =t 0 M~ o~ (== o [Te) u oo o~ o =t 0 Ll o [==] o
o o4 — (=] o ol -— (=) o — [==] o o — (=] o — — (==
N e N O A
-— (=) (=) (=] [==] ol (=) (=) (=] (=] — (=] (== (=) (=] — — [==] (=)
O T
(=] =] (=] — — — — — — — — — — — — — o4 [} o
(=] (=] (=] = = = [=] (=] = = = = (=] (=] = = = = (=]
o o4 o4 o4 o o o o4 o4 o4 o o o o4 o4 o o4 o o
|— ERERABES RIS ESKE — RENERNAES Rt SR ElEE
RILGHBHEGMIER: FERRTRHFRESM TR, firkem TRAREEM. RAT

SR, SR BRSSO R E B AL GT (BRETTHEAD. W EEGUR . BRI YR B
FRIEZF SR ANA M B b IR 2 o VBB M EDE R a b Fl o 3R B BB LU BIAMIR T 2 e 57 (1
80%. Herr, ARG FrAT BB H AR — 5 DL N BUR 607 MK T 28 B0 1HE K 5%.

2 BRETEIGIF RS 2007 42 9 H 27 HESMARAA A K2 GlRy ) R,
I EAE R 2 2007 4 10 I 26 HAEM ST [2007] 293 S3CHHE, RSP REMITR RS
AR TR RS XUE R 5 55 B S 48 0 564, 1 2007 4F 10 H 31 Hi, 1 (ZR15 i W 4 o 56
EHEEFD) ABITTRE (BEXUE A G ISR R R ik &G F) R ISt
AL “2 FIIHAT EIIAERRR (iR AT “ FIEE GRS,

4.1 RELE (RESLHE/NA) FHi

§4 BEAWME

(LA I o O A 25 BT [ 2 ol i
WE | BE T rmim [ mEam| SR B
I A, A T RS
Al Wi, Abmehs a5 R HeE
B E VDA, P U P A R A A
RIS | o SRR RSB, AT
g i | i ARSI B R
VA dt NIRRT, o R A A R
b8 ARG, KITIES (Ll KR
Sl FIRA AR, B B
i 7 i 7 L CHMRAMK) FELF., 2020 46 BN




TAG RS 5 2023 4R35 1 ZFER A

HES# AREHRESEHAWRAR, JHAEL P #5
A e R e TRMAIS R, AR
G5, RSS2, DT B 7 e
13 JE WS4, 2020 42 9 A ZESEREW
=] 4R i 7 B G BRI 3 i I S F e 2 3
REF# 2020 4 10 H 2 AT F A5 14 s i o £ 27 1Y
A e IEHRR LI LT, 2020 4 10 H &4
KA 2B LN 1R 25 A Rl R 53 27 B E S 4% B R 4 e 4
RAGER] SR, 2021 4F 1 HESERGEENREG A
TRAAIE WHRRHEREEILESLH, 202146 AF
ROk 2022 4F 5 FAALRE XA i 7 BUIE SR
&HER BWRGIEZT, 2022 4 3 HESERS
. #EF WA 30 REFA 7 AL ok SR ZR 150 5% 5
WA 30 SHEEM, 2023 4 3 HESEREILA
REFA I =ANHE I I SR B S AR B R e T
liEz2itya ZH,

e

e

B

., #&KE

TEH =A

H e B

TR fii 7 Y

WEFHT

REekse

ZH,

TE: 1. BUEH AR AR 28 1 H
2+ UEFFAMOLIE SCEN GIESF RG22 E MRS, WH . SBE BN G LML 5B 2
INED) HIFHRIE o

4.1. 1 $IRFERER =GR RR R LN E S L FRE KR HER
AR T IR AT 3 & e BUTC AR AL 5 B 7 BT I B e B S O

BT R 5 9 P A E iE R T A5 1 0L A B
ARG N, ARESEBN BN QEFRTEEEE). (AIFFRIEFR RSB FE
BIPED (RERERA G2 RAESF B 3 SR G B R MR R EE M RUE, AL WK
M. B, BUS s, BUS TS 0 S BEAIZ IR e 97 . AL BNAE ) M2
i ARG il b, DR B B A NSRRI H R e HR A AR m AT N, AR
B BIB AT A7 FRIE AN 8 5 R R RE

3 AFRGERUH



TAG RS 5 2023 4R35 1 ZFER A

4.3.1 AP35 %I BT FE

WA GEFBARS T AR AT HHERESEL) CPEIFESAE 2011018 5) , 4
AHIET (ATSHIE) , & T A RS, DA RS RIS, WA BT
B BRI, R HHAT. WSO S H R BIS SRS FE T, MBFTE. B0, 205 Ak
Wi, R IUTBEAE B ST RN, ph R B S B B A TR S AT R SN R 5 AR

T PR TR IS A R FTE B A 72 i AT IV S B RO AT 1B AL
JFN R iE 5164, A RBHR S AERTZ G ZETHAT, BRZHEBRATAIE, RELHME

PO TRA L.
AN, RS RSN EITRRIAR S S AR S AR RN, &
~TAE T il B BT 1 DL R4

4.3.2 RERGTAKERGH

AN T PERAR AR SR AL 5 Z B[R H A A 5y, P AR AR L AT RE 2 504N 24128 5 AN s
BRI H RIS . RGN, REeS 505 AT set FH kAL S, KRB Hb
(R AL AE 5y i AR SR 2 H A& S oL, IR TG HAd R A8 S AT N .

4. 4 MEHAZSHBR REAIZED

2023 4F 1 R RIS MATN, 72K 5E8GE, FHE) 50 Fa8 ik 12. 67%, Gk
H bk 2. 25%, UERHE K 5. 943%, IREIREL LBk 6. 45%, JifF4x A LIk 6. 47%. iR
FphE g, HELE G S BRI T 2. 80%—2%, 2 A FATE 2. 90%MHiE, ERIE TR
HEZh, WA MR R 2,82 —4. TAEETFUR AR WYERFE 2. 96 & 3. 02 — &KL E .

TEZ G B A s M= AP A JE . GFFIB R CIBS e 3h,  isgt il ok i [m FhA0 5 Hh = 1
BEEA IR, EEELRPEEE S AFEER R, WA SmAR. @ik, SMFE 5%,
FE “IRTUH” M “FGSEI M SR, TSR TS R . IWECESR I EERE, TR
SUrM YRR T, BARBOR RSB T8, EkE RS FECRMEE Hix, BURIBRES
TR BRORE, AT TAES WM 7GR §AE. R R & B Xt
THRWIMNE, RMECRLIFRMEN I, RAERS RS RN, RTOBCRE I MEH S
Z . 2023 1Y MBORAECT RAF M “ RIREEE” W KRR /7, SN E TRRE S
TER S IEE g PEIm R . FE SRS LR, X BT IS, (B IE T R R 3

TEENE R E R GHE RN BUIE FBLSE, KOURIZR A RS 3R

4.5 WEHA R SR SR



TAG RS 5 2023 4R35 1 ZFER A

BB
LI I HE S 25 %60 0. 72%.

IARAFE S AE N 1. 0960 J6; Ak

4.6 MEMAZRSFHFE ABRES R #ETE L

x

§5 WBHEHRE

5.1 EMRESH=HEHIL

W S AU EIE KRy 1. 51%, kS

75 TiH &8 o) AR BRI L (%)
1| Ao 17, 713, 148. 00 16. 88
Hrp: R 17, 713, 148. 00| 16. 88
2 | BREH®E - —
3| EDEW R 77, 600, 283. 54 73.95
Hrpe g7 77, 600, 283. 54 73.95
BE P SCRFIESR - -
i) K gty - -
LR ATAE S - -
SEN IR S 5t 7= 8, 043, 723. 30 7.67
o S IR] e 1 SN GR 5 4 i %
- _ _
BATIER MG E &A1 1,479, 734. 37 1. 41
iiﬁﬁﬁﬁfL 98, 893. 70 0. 09
Ait 104, 935, 782. 91 100. 00
5.2 MEMRBITU SRR ERTHE
5.2.1 MEWRBITI A RHEABRERRKH
o NER] ARHME GE) %zﬁ(’; )@‘E“S
T VS N Q0 - -
B ERA 920, 577. 00 1.03
C [HliEk 14, 035, 359. 00 15. 78
D |[HA B BRSO R R B
ik _ _
E [l - -
Fo R AEREIL - -
G |RiEisk. SHMIENL - -
H o (s Aol - -
I (& B AR S BRI S 986, 560. 00 1.11
J Rk 1, 770, 652. 00 1.99




TAG RS 5 2023 4R35 1 ZFER A

Bt el

LGRS 55 A 551k

FBHERTFEAEANR 55k

KA SRR 2 P i

FE R MRS BB AR AR 55

HE

DA TAE

A RE RS

n | mo|v|ol=z2|I=2C =

=
Zia

it

17,713, 148. 00

19.

91

5.2.2 MEMREAT L R HERER BB ERRAE
5 SR AR R AT M R R 52

5.3 JIRIZA SRMME b & T 13E EL I K/ M HEFR I B R
5.3. 1 MEMRIEA ME S EE T 5E HL B/ NERFF AT+ 28 B B 4

LR

e | BREAN | BRESKR | BE B | ARNME O |HEEEEERE] (9
1 300750 THER AR 6, 300 2, 558, 115. 00 2. 88
2 601233 ) BB 3 145, 900 2, 095, 124. 00 2.36
3 300059 KT e 88, 400 1, 770, 652. 00 1.99
4 002245 A 109, 000 1, 563, 060. 00 1.76
5 002466 RFFH 17, 400 1, 314, 048. 00 1.48
6 300782 T 10, 000 1, 244, 000. 00 1. 40
7 301269 HERILK 8, 000 986, 560. 00 1. 11
8 300034 T 24, 800 933, 472. 00 1.05
9 601899 St |4 74, 300 920, 577. 00 1.03
10 000799 T TR 6, 900 892, 377. 00 1. 00
5.4 MEMRZRFHFMHFH T RNFEHFREHE
5 i 75 s ARME o) GBS B EHE L] (%)
1 K fii 7 22, 509, 674. 24 25. 30
2 PAT AR - -
3 LR 11, 395, 681. 09 12.81
Hp: BURME SR - -
4 b fi g5 9, 756, 583. 97 10. 97
5 Al A R % 55 8, 169, 108. 77 9.18
6 W SR s 12, 342, 622. 94 13. 87
7 AR (R]AZ HA5) 13, 426, 612. 53 15. 09
8 [E) L A7 HR - -
9 Hopt - -
10 it 77, 600, 283. 54 87.23

% 80 3k 1211




TAG RS 5 2023 4R35 1 ZFER A

5.5 T HIRILA RMME 5 E T 3E B RN HEFF BB T 48 i 27 B 5 A 4

e | ERIE | R |[HE B | ARME OO | HEREEFEEEE (%

1 019638 20 [E 1% 09 178, 000 18, 123, 096. 82 20. 37

2 102281461 22 Rkl 70, 000 7, 250, 959. 01 8.15
MINOO1B

1420043 |14 F§EHAT 2% 60, 000 6, 258, 961. 64 7.04

4 185993 22 PH% 02 50, 000 5,174, 675. 34 5.82

5 194718 22 F4E C1 50, 000 5,136, 719. 45 5.77

(9]

e
T HIR AR G R FFA B SRR -

o

WMEARAR G REHE TR

931

T IR AR SR BB -

o

(9]

.9. 1 FHE FUARBRBUR

T AR A S < R B [ 5 2

(931

T AR AR R BB [ 15 B

(9]

.9. 3 FHIE FUAK B

T AR A S < R B [ 5 B

931

.10 BRAEREME

9 REMIARAE ST E MR HH LU

.9.2 MEPIRAZE ST K B FH S5 S 2 91 40

.6 IR HIRIE A SYE G ZE ST 3HE B KN HERR IR+ 48 B SCRRIESF B3R

T WEWREZA ROE S EE R FEHI RN A SR BT 4

-8 IR HIRIE A SRME 52 T i HF /DN HEF IR LA BUE S 3 91 40

5.10.1 AESHEKI +LIEFNRITERAHRTHIMBER TR FE, o
RGP HAl—FNZBIATBI. ATIHIER

K7W E T 2023 4F 3 H 31 H A A,

WAL 3] e T4 2 1 R s

Jey B AT B i R E 15

CRT X AT W EUEZE A A7 BR A "R IUGIT @ b i o g ) (2023) 35, 2 w] 2% %
BAE 3 DA WEN. AREEHNNNR AT EENS . BN 13FIE A R E KR
Wi, Ak 22 AT B AR IR R AT

EHEM, W

#
©
=
H




TAG RS 5 2023 4R35 1 ZFER A

5.10.2 ZEHWREWET+HABRERST

A & A FIME &G R

T I A BT (0 AT+ 44 B 52 T SO AR 2 e R E S IR SR P 2 A R ISR

5.10. 3 HALBEF=HI R

5 “h

e o)

A7 PRAIE

89, 448.

70

JSEISCHIE 71 Sk

JSEYA R

YA S

Y R

9, 445.

00

FoAt NG

HoAt

0| N[O |O1 | | W (D |+~

fif

98, 893.

70

5.10. 4 REWIRFFA K4 T HBOA K AT ¥ B 5 A4

e iR fiigr 2K ARME Go b 3L G T I E ] (%)
1 113043 oA 388 2 f5it 3,402, 613. 43 3.82
2 127005 KAE % fiit 2,316, 765. 70 2. 60
3 128095 B A 1, 820, 629. 42 2.05
4 127038 Il Tl 2 it 1,804, 538. 71 2.03
5 113615 LW 5 1,793, 016. 06 2.02
6 123133 (i s A3k 896, 703. 53 1.01
7 113025 W 23 e i 830, 142. 21 0.93
8 123077 AT it 562, 203. 47 0.63

5.10.5 & HIRAT 142 B AP AAE Ul 52 PR B 0 Y 5t B
T IR AT S BEAT 44 R P AT AESUE S IR DL«

5.10.6 AREW RS THEMKULFIK, ¥AESHHEER DHEREEETE, MARNA

A L BT & it

§ 6 JFAE SRR

HLL:
i T ST A B A 83, 636, 621. 23
i R U 30 ) 2 4 A R ) 40 0 1,547, 216. 84
s T H B ) 3 4 A B [ 47 80 4,015, 498. 43
i 1 S (8] B S 4 40 AR B A T (3 2k |
AP “=7 JHE)D
ik 15 U HA R S 47 i A 81, 168, 339. 64

#

=
H

=




TAG RS 5 2023 4R35 1 ZFER A

§7 REEHENZHBEARERBESEZSHN

7.1 ZEEEAFHEEEZSHIRIHER
A I B PR A S A

7.2 ZEEENZHERRERRFEET 5 A
A A BN RAE AT R I e A A

§8 MR EH RROIMEEFE

8.1 ME MW B —RBEFEESHBELAIAT BT 200895

e AN R A e B I L A R FFE S0
FA RS0
B itk lik 2 ‘ "
#9 | e | s ﬁg Zﬁ %i BT (B ()
20% K] B[] [X. ‘
[
GiJRA 1 ZMMM14&m¢%Lw - -146, 214, 991. 82 56. 94
- 20230331
7= i R R

AR T ARG I DR — AR B A S e i W LU A BB L 20%0 1 T, AR EE AN SR
W i, o AR A KA R W 5 R RE (B, B 27 W s PR KBS I AP R R IR B . AR NSRS X
PR E R B A e i WU T BRSO « KU [T JRURS: LA R 4 I 3 KR S
LR

8.2 MHBERERKNHMERRFR

-
§9 F#EXMHHR
9.1 HEEXMHHEX
Lo SRRAE T IR BV S S R AR S BE S £ M 7 [2007] 293 530
HeR St
20 (REAEAAGS RS RIS o)
3v CHRAEULEUUR B R S5 4507 L 3 S DT 40)

4y (HREUR R RIS #5582 T W 0
5. FEGEH MG THURILIE. BRI A F ERE
6. FEEFEE AMLSS TR AL A E LI

Bo11m o127



Az BRI 2 2023 4E55 1 ZERE

9.2 FEHGH S
A BT RS TR NI, AR H h e,

9.3 EH
WRE HESRARESE AN AT M, (www. ftfund. com) £ [ _FRAHI 0, kT~
JIR 2% Hhr B AT (400-888-5988, 021-38784566) , MIAKE 4 N HIZEER .

REZETHEARAA
2023 4£4 A 21 H

o120 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 


