KRN RDFERSFRES A BRI
2023FEPF1FERE
2023403831H

HEFEA RN (LB IESBE-EHERAT
HEFTEEN  XBITRME BRA A
WX HEH: 2023404 H21H



RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

§1 EERR

HIHRIE A E TS EFRIEAMR S e R AR RIL k. PR
B KR, IR A AR B . AERR AN S B AR AN ) R AT

A THRIFEE N DOVARAT B BR 2 R ARYE A B = B RI& e, 12023
FAR2NHER T ARE R & fabn . HERMAHFTHEMEENE, RIEE~X
WENEIE B RICE. 7SRRI B R .

ARV K UE LSS A B 57 (10 JE 45 B RS AR G R 3 =, 3
AMRIEE S TR —E & A

HIFRIM S R G ARRIL AR K B H KK, SR H AR T ok
I IS AT 240 ) S A A v I 1) 48 50 B A5 S L EE R

KA & sRER A O

A EIA2023F1H1HEZZ3IH31H 1k

§2 FE7 MmN

B &R RIRAA H w8k

A 970039

S Y (i AT

e Ve R 20214209 H22H

5 BRI & O U A 662,074,001.5644

s b ARG RITE 2% 42 1) AU 78 43 % FE TR 22 41
Semt b, s A TR KRR (R
1. BEP= I B R
2. ST A
(1) i AN
(2) BHEG AR H S s

e (3) HhZk5aTesing

R (4) HLHF 82 000
(5) 15 F i % s ms
(6) G5t 5 4% 0 S
3. WEPESCRRIER IR S
4. [EGHA T 4% % S

ST HRZEETHE (LEERLR) FEE0IEE 3R x80%+HHR AT —
AR AR CBUR) x20%
SR I 2 R AIE KA RN RE ST = E B, s

271, L1




FeRANAS B 525 TR & W P BRI 2023 4R 48 1 ZRIER s
MRS & T R Mg e LI miigHNES %
FPEEHR, KTREHNES NRETESRTE
FRURI . AR SR G R AR SE AR A B PR BRI

LA IR CEED R EHARA A

HELEN MV AT A A R ]

T @ o 2 4 S S TRTRR KRS HIEN A KRS BEsfC

N & I 4 RS G AR 970039 970040

T @ 43 I e A L
Z - AR 2 i 622,906,816.63 14 39,167,184.931}
N

T AR PR R e AR QR A 7 KRS B8 B S E << T

JO & LAY BE = B B 5 048 R W>HRERR 51 B ERIEAT AT 5 EgR A ml KES
BEPEE B
§3 FEMFIEIFMESIFERIR
3.1 FEMEHER
Bhr: NRmoo
R T&%#ﬂ@oz\ﬁmﬁm H -202‘3$03§%1 H)
KRN HESRA | KRS HIRS5C
1AHA S A 7 5,321,285.26 317,772.02
2 AR 15,263,388.53 947,770.29
3 IR 351 2 e A S 1 0.0224 0.0210
4 IR E 51 E 667,286,092.77 41,091,173.94
5 AR Fe G A 1B 1.0712 1.0491
3.2 BEHERI
3.2.1 BE&MBUHENK R KI5 RSt LS R A i I L
RIS IR B 53 ATFE R I
i | PR | S|
B B ‘ RErUEZE | RIS s ®-G @-®@
EO ‘ HARAEZE
@ E46)
@
HE=ZAA| 216% 0.03% 0.64% 0.01% 1.52% 0.02%
it £ H 1.33% 0.05% 1.02% 0.01% 0.31% 0.04%
o k4 3.98% 0.04% 2.21% 0.01% 1.77% 0.03%




RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

HEe & FE

AR A 7.12% 0.04% 3.48% 0.01% 3.64% 0.03%

RN HERENCHE R I

| Mg
Vo | IO | R |
BB U e | s | | 0@ ®-@
EA()) ® 2@ R EZE
@
HE=NH 2.08% 0.03% 0.64% 0.01% 1.44% 0.02%
oSN H 1.18% 0.05% 1.02% 0.01% 0.16% 0.04%
HE—5 3.68% 0.04% 2.21% 0.01% 1.47% 0.03%
HE & A
ééj;zf@% | 491% 0.04% 3.48% 0.01% 1.43% 0.03%
xR 4

3.2.2 BESEFREMURES RIHHMEE K R2Z R ILE FHNL S Rl R 2R
B L
FRAA B RAR T ¢ RS VS S R AT
o 20212095228-20234038318)
7%
6%
5%
4%
3%
2%

1%+

D% T T T T T 1
2021-09-22 2021-12-24 2022-03-30 2022-07-04 2022-09-29 2022-12-31 2023-03-31

— FNATRENEA — UEHEEE




RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

FR7A R ERCRTFERRES S R E P EEn EEENE

(20215095 22820234034 31H)
5%

4%

3%

2%

1%+

D% T T T T T 1
2021-09-22 2021-12-24 2022-03-30 2022-07-04 2022-09-29 2022-12-31 2023-03-31
— TR BiEEEC — UEEESR
84 EFAMRE

41 ZE¢Z2H (BRESLB/NH) FH

A K4 I
L2 IR WEZR M
" 1% i
AW e T e | e o
A | H

v Frh g ok A:, Wt tefr, S4F
WA MNEZ Ty, F20174E MR
. KAEF A A PR A ], B HEAF R XIE
BERZE | 2021- 9 e
FINA = 0922 - 5 T A PR A T _EHFIE SR =& 4y
Oy ) [ CEE R SR AT . R,
AR R () ERE P& A TR
NFE)AN BRI R A

4.2 BENXRE I AR SIa A T 5 B 00 A i B

AMEIA, AEGTHRIEEN, P (PR NRITHIERIEIR R )
CUEZF 2~ /) RS & B8 B 35 38 Y <20 T RE e R LA B 7 8 B 55 (X 48 2 R L>1
R4S« iHRIE R LB AR RE, AEWMSE M SRR ST s e
B RIS, ARG TR AR NSRBI 5, Toi s & THRIMG A A F
m AT N



RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

4.3 NP 5T T
4.3.1 A3 5l B ISAT TR 0L

ARESTHRIEEN T A PRI N EER ARG, 6l I8 sy A R )
AR, I8 RGUAM N LA 5 U AR B2 5 2 AT o iR IN . ALk
ERIEEN S HAT T QEFHREEeEE AT AT SRR E L) Mo N
FHIR 2158 5y i E S5 FLE

4.3.2 RER BT AR TS

A w] R BRI AN R B A 2 1A B[R] — B A A E R 22 5 H Wb T ) A1 58
Gyo WEHIN, AFHCNTERBEAES SRS AN ST, RRARH
AT oy RS B B A 58 gy Bl i AR 2 H RS B 5% 2 5

4.4 5 BN EE T RIS I E 51

7 WL [ i

1-3 3 H N &5k Fam T;,  HliEVPMIZ #850.10. 52.60. 51.90, #2314 H
[FFBIZRAG LR B o o BRI B B bR EEE: (1) 1-2H 5= Ik 5 4k R
THE LR R 22-15.2% AHEC S FEQA 35 0ieas, g b =45 B8 10 Sl R s i s 4 B T A0
HHT P H FIEE T B9 0 0N5.7%3.6%, BRI RYCE .  (2) 1-27) A [F b I d4h
FHZ212.18%.  (3) il #% 5% 4 XA LG AE 0 = 2 B R % 188.1%. (4 1-2HH
144 X 2 H B L2 508-10.5%F1-1.3%, O8I F 0. (5) 12 4 Z kg
HEFF23.5%. —ZFFEIRBARL, BEEPNIMHE R ENRRARELZ, i
RN S fs it — 5.

MBURGERFE MM E . AT KAE3 H 3 HE 20234 4 B RARAT 2 5Lt /B
FEDR MIBUE N, FoRn“FE—, TAT MEBERTE S & FIRFEXT SRS B IS HF 1R
5, FERPRECE B, RATE IR NG N TR RGN, BLRRESLhRAIR & E K,
Y PR T A BB =, RS L, FRATIIR B AR A IS A SR, B
AT, AN B TSR MRS, A a3 i e R 2tk BB H, RS S E A N 5 ]
GERIVE N, LR RS | G5, 1-3 A, DRO07 A #5351 91.91%- 2.11%- 2.05%.
ELIZ A [l U 21 [F) A PR BRI R L . AT 2023423 H 27 H FRAK & Bl LA A7 3 HE % 4K
025 H 77 o

fiit 55 T 37 [l st

— R LR RIS LATER. Hd, 12 WEERU L oNE, FEZR TR
& ST BRI T R BRI R TR, L E R A % - 1T23bp,
10 I E i a2 EA77bp. 3R R R T, FEZBESEHRIT AL FESR R
Hesh, VEIAEGILEE 2 F1T10bp, 1091 E I a5 T 175bp. 15 F S FI7E 4R AT
IREE VRS, — RS RIH RF I EME, U 28R N AT AT

e, JL11T



RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

S (RN

Bl B2023 5 —F IR G THIERAE, BAT™ S ERESTHRIE FIKMRAE, %]
BEE S s AE AT 1 VEIa . BT, A ERRIRN Tiz&s, A ~hcE
g5k, PRmA AN .

4.5 |EHANZEEFNLSEEI

HEME WK KRS H IR GAE ARG BIFEN1.071270, RGN, 1%
RAEATH R A E K R N2.16%, RIS LR HEI S R N0.64%: B ERE WK
RSN ENMHECE SRR FFEN1.0491 70, AIREIAN, ZBE SR EE
E KR N2.08%, [ BNV S b A R i L 25 R M0.64%

4.6 AN EETE NBEE ST FHEHE R A
AN, AL THRIIR HIGESE — A TR B B NEEE AN — 0 A8
FHHEIR T LT e

§5 WEAEME

51 MEHRESHHEHMN
pe B WD) o 2 4 R T 1 B A5
(%)
1| B % - -
Hr: - -
2 | e ; ]
3| BEWR AR I T 765,157,101.63 96.73
Hrp: fiig 765,157,101.63 96.73
B SRR - -
4 | RERHE - -
5 | ERhfTA R - -
6 | EANRE ST 9,000,000.00 1.14
Horre S 0 ) SN
A S i R ) )
7 ?Eﬁﬁ%ﬂﬂ%ﬁ%ﬁéﬁ 15,563,774.52 1.97
e
8 | HAhwir= 1,301,973.72 0.16
9 | Ait 791,022,849.87 100.00

=

i
=)




RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

5.2 |ER AT RNBERRAHE
ARG THRIAR S IR R A B

5.3 MG RRIEA SOUME G2 ST 35 LB R /NHERF IR+ 42 BB R B 40
ARG THRIAR S WIAR A B2

5.4 EWIREBSF BA 2RI RE LS

o . _ i 4 B I
5 T A A FHMAECT) G (%)

PR ez 38,474,687.67 5.43

2 JAT R

3 SRR

Horb: BORMESR6

4 ki 249,681,416.70 35.25
5 Al AT 3 i 5 O 50,349,372.60 7.11
6 Hh ) S A 417,236,235.62 58.90
7 AR (AT AZ #efoi) 9,415,389.04 1.33

8 [F b A B

9 oAt
10 &t 765,157,101.63 108.02
5.5 MEPRIZ A ROE HEESF = HHE AR/ 18T B2 fis B 4
z g AhG i 2 HEG | ARMECD) gﬁj%if
1 | 102281247 221l PHAEAIMTN 500,000 52,035,000.00 7.35
01(FHIEE) ’ T

2 | 042280460 | 2254 CPOO1 400,000 40,274,608.22 5.69
312280071 | 22 = ot 400,000 39,700,284.15 5.60
4 | 019679 22[H 1 14 380,000 38,474,687.67 5.43
5 | 137752 2245503 300,000 30,744,041.10 4.34

5.6 G HIARIE A SYHE G EF = E AR/ RFRIET 42 B SCRRES R B A
AL RIA S IR AR R B SCFFIETF -

5.7 MG BRI A S E SR ST @HE IR/ NPT LA R R A
AES U RIAM S HIRARFFAT St 2R -

8T, JL11T



RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

5.8 AR LA SO E 5 B S B 38 H I K/ HERF I HT T BGE S 3% B 4
ARG THRIAIR S WA R FF AP

5.9 REWIR A SR H KBTI 5 18 5L i
5.9.1 B AR AT S FE 0 B H 3 B @A 1 25 B 40
AR THRAR T AR5 AR 1 1%

5.9.2 AE SRR B HR A REBOR
ARG THRIATR S WIARCR 55 45 1 0%

5.10 WEWRAE SRR EMR KA S5 H 5 HE
5.10.1 A< HA R HA SR B B B SR
—ZFEUEMRENEREESSERKR S .

5.10.2 R 7 R A S 8B 19 B 530 B B A 40 20 B 40

FoE | 84 | ARmEsE _
‘E__‘ //_< 4 E‘/\\\ H
i ZH G | e 2 () XU F8 B 1 B

N REA S AEETT () 0.00

[ ot D e s A MU RE (Jo) -74,971.71

[ U B s A A~ e A2 (o)

5.10.3 7341 H G SR B T
FRAZ Gy X ARG A v S AR XS A2 vl %, JF LA & BRE 5 H

5.11 BRAESWE hE
5111 RESTRIBER R+ L IEFR M RT EEA R BB EP I RFEE, 5
EREHwE Hl—FENZR AT ES. LTHER.

5.01.2 AEETHRIERREHARBTEBRE.

5.11.3 HARE =R,

FPs K EH(T)

1 7 HARIE S 10,792.92

2 IS WCIE J5 775 5K

3 N2 IBEA]




RN HIRE A g &

[
HrE

BHIR 2023 5 1 BERSE

4 INLAeilDSS
5 JNAC FR I R 1,291,180.80
6 HoAth B USCER
7 HAh
8 &1t 1,301,973.72
5.11.4 & HRFEE 140 TR B8 v ¥ 535 i 41
)z g iR 2K ~atE o o7 3 B IR E EL I (%)
1 | 113044 PN A 5,645,794.52 0.80
2 | 110073 [ 1 4% 15 2,598,315.07 0.37
3 | 127032 T AR 1,171,279.45 0.17
5.11.5 &G BRI+ 48 B B AR I8 52 PR B O Ut B
AREGIRIATE AR A FFA IR E.
§6 FHIRE S H )
HAL:
KA HEDFA KA HESC
e 5 HAHAA) 2 40 AR A 729,027,350.36 51,355,401.94

ﬁ%%%@%i@$wﬁﬁ

72,803,881.44

3,724,829.11

Pl A1 T T ) S < R (1] 47 5

178,924,415.17

15,913,046.12

ﬁﬁﬁﬁﬁﬁAﬁ“Emh@
CHr e > L3551

s R 3L S 0y B 40

622,906,816.63

39,167,184.93

§7 ZEBEANCHER RSB ELEZEHR
AR THRIAR S WITo S A TR BN S FI A 3 e AR S TR 1

§8 B HH REHOIMERFE

8.1 W E AN B — T E 1A e A LA B B0 20% HI1K 0

AEGTHRIAR SR G N — R H ARG

20% ) 1E I

8.2 MR EFH IR HMEERER

10T, FL11;

THRIM AL 18 2 i i



RN I REN A o S & 5 B BRI 2023 4R35 1 FFREIR S

AEE G THRIAR S WITCFoN #5513 o sk 1 HA 245 2
§9 FEXMHEF

9.1 FEXMHFER

1. A EIE MR 2T R RGIESR R 1S8R G B=E BH RIS T N R AN B IR f
i B AR A B P EH RIS

2. AR IR FA Fior ARG B8 BRI B 8 B A [F)

3. (RN IR G R G B B B RIFEE 0

4. (RIS HRINFFA G B A BT =8 BRI S U0 4 )
SRR

6. FEE N SS FAGHLAE . B

7 AEE NS AT B

8. HH EIHIE M 2 SR A oA S A

5P e
iy

~

9.2 TR R
PR A S E AR RAEEE NI AP BT O X AL /MM IE 2R K4 %
6785 L35 [E PR ia v 065 M5 HE

9.3 &R
eI RerYN NI R =8 DN PN 7Y iR & IR
oy E R www.tfzgam.com
B HIE: 95391/400-800-5000

KR () R EEFRA A
2023504 H21H

11T, L1l



	§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 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
	§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


