AR B IR = 2 B 0RE 5 RIESF

2023 S£3F 2 FREWRE

\7U

2023 4£ 6 A 30 H

HEBEN: RETCHESEHGRAE
EEFXEN: PEILHBITROERAH
WRELEH EHRI: 202347 A 20 H



AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

§1 EERR

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

FEFEE NP ETHEATROARAAREARESEFRME, 7202347 17 HER T A
W5 I S RbR . ERIA R ARG EAE, REERAB AR RICE. % SR
NN PNt S

S RN AR DLISIAE F S B B i) R A BN I FH 2R 4 957, (EANDRAIERE & — TE B R

SN SOFAREHARR I BEVH R, BBt 7E 1 U SR BB 4t Bl 15 4

e RS IR

AR I 55 BORER Z 1T

AR 2023 424 A 1 Hilgx 6 A 30 Hik.

§2 EHE 7= MM
L fRAR PARWGH T RE
F 4 FACY 006977
S (W LTI R
e A FERH 20194F 4 A 16 H
et BR S B3 106, 544, 799. 84 111
Bt H b AIEETEEFII A G KPR T, BRE KR
5.
BT A 1. RRFEFRCE RS 2. IR BRORmE; 3. a3 7 ohmg;

4, BOIEI GG 5. BARIWITTHR B g 6. FEAUN TR
W s T B SCRFIESF BRI
b & i i PR 300 FEEUN S F X 65%  +  PHIE AR B % X 35%

UGS 38 R AIE AREEGRA RS, FLPUH XS A PO &5 K & T Tk s
%ﬁ\ﬁﬁigﬁ,ﬁ%%migio
REEEN AR S A TR A A
EETEN HP ] R ARAT B A BR A A
§3 FEM S ME S IFERI
3.1 FEM &I
A NRMIT
Bl RSy 5 (202344 H 1 H-2023 426 H 30 H)
1. B S 3 1, 832, 193. 16

2. IR

—-14, 024, 265. 58




AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

3. BT 23k &y A A

-0. 1316

A4 AR & B HE

122, 681, 075. 01

b. WIARIE S0 B

1. 1515

e 1o A ORISR RS AR SN . Bl . oAbl OS2 sepiEeshiias) 1
BRAR IS 2R e R A, AR 9 A< 3] O SR et n_E AT 2 se (B A2 sh Wit -
2 PridFE b SRR A B FA NN EEE 53 G & T, TN S LS SEPRI R K 24K T

FBIAC-

3.2 BEIFERI

3. 2. 1 ZEMBHER KR LIRS LB A R A L

‘ ‘ ‘ Wb g s
IFEMKR | AR | LSt \ -
i B o HRHER | O—0 @—@
® MHEED | HERZEERO -
HEZ®
HE=1MH -10. 26% 0. 90% -2. 66% 0. 54% -7.60% 0. 36%
XA H -3. 99% 0. 94% 0. 63% 0. 55% —4. 62% 0. 39%
ok -8. 82% 1. 06% ~7. 88% 0. 64% -0. 94% 0. 429%
HE=F 101. 85% 1. 66% 0. 32% 0. 78% 101. 53% 0. 88%
H 34 A A
225. 18% 1. 57% 6. 41% 0. 79% 218. 77% 0. 78%
o sy G e

3.2.2 HEE A FEMURES RHFMEM K ERD) LI5S F LG Rl

BRI LR

=
=
o
5



AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

IR BREIRES Z21THEISKE S E RNV LR LB W S A [ s2 E AT ELE
320. 00% . f""“.
280. 00% 'N\“’H v],ﬁ‘
240. 00% ju H‘*\\ M."ﬂ”uhr
200. 00% 'W'L

160. 00%
120. 00% ot
80. 00% W

40. 00% ;\/%Mﬂﬂxw

; / -~ ey - . -
0. 00% w,ﬂ-_,d—v"“‘“w“ﬁ::a—"“v‘“w—-w-*’ e e e T

uwy
T
=
(=]
i
b

2019-04-1¢6
2019-07-05
2019-09-23
2020-05-20
2020-08-08
2021-06-24
2021-09-12
2022-07-29
2023-03-26
2023-06-30

2020-03-01
2020-10-27
i 2021-12-01
2022-02-19
i | 2022-05-10
2022-10-17
2023-01-05

uwy
il
—
(=]
|
—
(o]
=
o4

# | 2019-12-12

EFFR

o

R #i

o+

IESE

W
o
Bk

3|

|— %5 BIPEMKE —

#
i
Fit
oY
i
i3

3

T G BTH A LBy AR S IEERBT G R B E R EE1 0 50%-95%, {ERDTRUHE)
PEREE, AR I BRA A A2, RPN e a0 = H 29 BONET G =4 H WA ST
R EEBIRE . TP, AT GRS S H H A AEFIRRIR I B [ U Bt & 2 R 9052 5 Tk
e, PREFEILE B B H AL —4F VA MBUR 57 BU5 LU B S T AMR TR e B H#ER 5%;
BHPA, AREAZER SBIIRE, HAN S H HAEMERBARETL. EE a4 F 5%
M G IRIEE)E, BEREFEAMETZ S RIES - HElE: 2, He A MMBsEETe. 7+
HORIE R MR R 4o
FREGEOCHANESEFRAERE (2009494 H 16 H) #2 6 NF, BEOIAHN, AESFIHE%
B3] Lk 25 < 5 [RIAE A 38058 L A3

§4 BHE AL

4.1 RE&ELE (RESZLIEPN)

(I [ s B | 2 Al -

E | BE Tromnw (mEom| G B
D15 I e TR A A (L BT
i, PR R BT [

g PG 202037 PEREERAIRAE PO, s

wpzm| 230 B 5 9 N N K I

Vo, DU BT 4 AT A T
i,

4. L. 1 BRRAERZE R - E BRI R 2B E e 28 R EHK™ A H R

WS R, ARSRESHAAE TR E T E IR EE IS .
FoAp 310w



AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

4. 2 HE AN E PN S ZES B MM FE BRI U A
AN, AESEHNRIET GEFIREEEIR) MEAA REHEN, EEE K
FRHE, WREMSHE M BRUR 5T, a8 R N BEAE RS 507, B0 I 2 e 00 40

A A IIAT N
4.3 NP G TR

4. 3.1 AR 5 ERPATH

BN, AESEHNHEPAT T GEFRRRSER AR AT SRR T EL) 2%
PRI 5] A A P38 Gy il BE (R, 3l RGURIN L3507 UAE & AT A% 45 1158 5 AP 3T, 1
DRI & B P B A 13 B A PR

4.3.2 RERHIT AT

Rt I R R INA T S AL R WAL AT A o

WEWIN, A RBEHES 55 AT SR H R E5E 5 S8 1 5058 By @Al
ZIUESF 4 H A& 5%,

4. 4 | E AN ZES B RS RZ VR

2023 FFFFE, AW BAEIITEGES, fRE0Tm, LIERECT L 2. 16%, FIERIE T
BK5.97%, YR 300 FRECT K 5. 15%, GNVAERECTER 7. 69%. AL A BB, il
Al A AT BRI WSS . B TR ARMBOE ST N B .

TERERTAR R, FERAFEINT AN ECTAR, R R R E MR H .
JEEEARR, AT FRIE 2 5 K ) 4 A SR R B T 15 O, 1K T T DU W J7 1D AR A SRR AR
#e —HH, SEJVHERNRE, KECEEBERBERMRNSSHEER, HifHaE R
KRHRFRS R EE NA A, X3 mm b E AR WA R A% L se S 1 53—
JiE, REHATRMAENS, HEDRAERE T RERNY, RKRA RN AR — KT
Y. MBRECRIZBE ND 5N HE T2 T A R0, 0 R Ry 4 3R — 447 186 [
b gy e A T T TR E 5, X RS T BE A R DL PR ER Ay L [ P B ARG B
AL R R SR o ARG G R SR ST, AT HEASE o7 B WAL a8 5
PRI T3

AFEG TG BRI, JEXFEMEET T/MEEE, BRICT T ARSI RRD
B, TR T E, R EARURREAN TR, sl 5 T .

SMBIAEE TR, SEWCAE NS TSR W GE, BT I8 s iR m 51— J7 AR

o500 3101



AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

SERAEN BERR E PE W] RE 2 B M R Z S T3t — 0 N B, X RE S ESCIBAE A ARAE mRA 4ERRAT
BT PRI AR K BATV RS R S A 7oK, B BRI A sk g, H Al
BRI BE A7 J= LTS Al ) AL

4.5 WEHANZESHFNLSTRI
MEARE ARAZE S M AIFEN 1. 1515 Jo; ARSI S0 A0 A KR N-10. 26%, Ak
S LA LU 2 5 2. 66%.

4.6 MEMAESTE ANBERES T HEPE RN
AIREHIN, ARSEENET (AP SRR S FEHIME) B+ %K
Mg IREHIA, AR HI LR,

§5 R HEGHE

5. 1 REMREEH~AGHNR

e i H e o)
(%)

1| B HsE 115, 080, 173. 33 93. 59
Hrp: JKE 115, 080, 173. 33 93. 59
e - -
] 7 WL 2 $5E - -
Hr: fiigs - -
APRES & SRl - -
4 | mE R - -
SR ATA SR - -
SN IR 4 il % - -
Forre SEr= a1 SN IR 5 4 il 7%
I—ﬁ:
BATHER MG B & &6 7,875, 396. 52 6. 40
Hoph gt 11, 859. 37 0.01
it 122, 967, 429. 22 100. 00

5. 2 EBIRBAT IR ERTHE

ik < L B Y EL A

\

AN

5. 2. 1 EHIREAT W RHH AR ER T AHE

e e A G S
B %)

g RS B k. - _

KA - -

il Mk 77, 365, 844. 69 63. 06




AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

). #A1. IR
Rl

R4

HORFIZ

ALl A REATIEEL

7,823, 115.00 6.

ER e e4

H|= | |T™|m™

GRS BEARIRSS
i

22,241, 753. 64

SRl

7, 649, 460. 00

Gtk

BRI 55 I 35k

BEABEFEAEANR 55

KA ISR > 3 i i 2

JE RS AEFA AR IR 55

#H

DA TAE

e RE MR

(28 B=vil F-= X Ba vl el =i I I el =S

G

it

115, 080, 173. 33

5. 2. 2 MERIREEAT WL A RB BB R B R R A S
B G AR T AR AR A M BB BB R

5. 3 JIRAL A SEYME o B B F=19E LB R/ HEFP O B SR BB W A
5. 3. 1 IREHIRIEA otME 5 EE =18 HBI NP RIS R 8Bt 9 4

5 | BEARR | BELRKR (HE B | AiE 0o | HEEEFREE] (%)
1 300750 TR 46, 941 10, 739, 631. 39 8.75
2 600519 FMF G 6, 200 10, 484, 200. 00 8.55
3 300760 LG EST 34, 200 10, 253, 160. 00 8. 36
4 002415 I A 308, 330 10, 208, 806. 30 8.32
5 000858 TR W 60, 700 9, 928, 699. 00 8.09
6 000568 P ZE 45, 700 9,577, 349. 00 7.81
7 002594 EL I ek 36, 000 9,297, 720. 00 7.58
8 603444 i LeRE 16, 700 8,201, 537. 00 6. 69
9 002352 JiE =48 i 173, 500 7,823, 115. 00 6. 38
10 600036 AT 233, 500 7, 649, 460. 00 6. 24

5. 4 |EMREHF AT RNOBRFRRAE
BB SAARE ARRFFH 77

5.5 WMEHIRIE A RME G EE T HHE A R PHEF R BT L2 SRR A

BT o3 10




AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

0.

5.

I G WIRARFFA 657

- 6 EWIRIE A SME GBS T8 IR/ HEF R ET 4 B SCRRIESF B R

B2
AT AR AR R RFAT B SCRFIE SR

T RERIRIE A SO E GBS E IR/ M HEF T 4 St R 5 A

AR GAMERARITFA L& R/

- 8 BRI A SOHE 52 B 3E H i K/ INHE R O BT T 48 BUIE R 3% B 40

I G AR RAR ARG

.9 MEWIRAFE SRR MBI 5 18 0L it A
- 9. 1 FFARA BT B3 SR S 15 2 B 40

AIE AR AR FFAT AR B2

. 9. 2 AR S H BN RN EBOR

AT AR IRARFFA AR

10 MEWRSE ST H K E I 5 1B 0 it A
- 10. 1 A3 G B 3 B BUR

ARF AR AR A E U5

- 10. 2 REFIR AT S BB A B 47 B Rr A 28 B A

AT AR IR AR R AT [ 02

- 10. 3 A3 H AT B I F A

ARG AR A5 R AR AT [ 55
11 FFH G MiE
11. 1 ZEEBBENITTRIEHFNRITEEAH LR BB ERI T LRAE,

RS HE Hl—FNZBIATTEDT. ATHEE

2022 £ 9 H 9 H, HREHRATIRAA R 7 AR TSRS EL: — PALE M

BT, 0 DAEEGGR =B AR, = BATR SV E A AR BT,
A e L RAT ORI B A PR 3 e B DA 3K 460 5 7C

o8 I 107



AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

A & E BN T M R AL TR IS IZAAT N RAT BIIEZ R BB B A2 R S8 5
PERCH . ASEGIB EIRUETR BB R IERE 7 145 5 2 F] BB EE R E

FLARAE TR I R AT LA AS A Bl 3 1] 3 2 VA 4 B AE AR s i) I T — 4 A 2 B A JF B 5
AT DL -

b=

5.11. 2 ZEHWFMHI+ L BRER T HEE A M SRR EE
A HE G BT AR A4 1B SR A i L 2 e TR R ) 6 0 S

5.11. 3 HABBEF=HIEK
B i &5 ()

17 H R IE 4 11, 859. 37
NEYSCIIE 77 B K -
ST -
YR S -
JREYAT R g 35 -
FoAth RIS -
HoAth -
it 11, 859. 37

5. 11. 4 IRE WK FFA KA T 48 B (9 T 3 e £33 A 41
A B A AR R R AT IR S T T 2 4

hur
J

(N | |O1 | |W ||+

5. 11. 5 REHIARAT 14 B F - A AE Ul 52 PR O ) Ut A
AT AR IR HT 48 I 2 A AE SR SZ BR TG D

§6 FFAIE S M HEZE)
BfL: A
15 B A3 4 A AU A 106, 544, 799. 84

ik 45 3 30 ) 2 45 e HR ) 3 0 -
AR T 1) 25 4 S B (| 47 i -
i B A TR 2R S 4R B 3 A (B
DL =7 SEHAD

i A R S8 A 0 A 106, 544, 799. 84

TE: SIS LR A BN AR e TR R B e e A A

§7 H&EHANBHERRERRELEESH R

7.1 R&EBAFHARESHBERNIER

Foom 3 o101



AR IR S =40 T IO & BUIE 7 1 B 3 G 2023 4R350 2 RIS

WEAFTR, REEHANLIBNEA TSR EAEETHEL.

7.2 REEENBHERERERRARET 5N
WEAFEAR, EEF LI A RS A LS.

§8 B R E R RN HMERER

8. 1 EMIN BB R EHFEES LML BIBGEL 2058915 5L
ARSI G ARG N TC B — BB A S S A LA B B8 20% 15 L -

8. 2 MBI E YR MM E A B
o

§9 ZEXMHFEZH

9.1 FEXMFER

Lo o IR M 2 v TV AR 3 < S AR ) ST A

2. (CRARNCHGESE =5 @ WT IR G TIEF R R g &5 F)D
CARARI PR 57 = 48 € WP OR & ROESF B SFEE T
4, FEEEBEANL GBS B,
5. EEILE NS BRI B LI
6 AR N A TT IR I 22 5

w
P

9. 2 FERHE &
S AR T RS TR AL HE (R [ BTSRRI XA 9 5 50 2.

9.3 TR
PR T B R 5 B 70 M B 0k 6 B B 4 B SO . TE A ARG, B AE
£ B ] Py H A5 4% 25 SO 0 5 Sk 5 A

RBCHESEHARAH
20237 H 20 H

107 3L 107



	§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
	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


