NERBmBRITHES

2023 4

—
N
f—a

527

=5

2023 4£ 6 A 30 H

ER &

HEBHN: MEERESEHGRAH]
EEFXEAN: XURITROERAT
REZEH EHR: 202347 A 21 H



&

LR MNTIARES 2023 58 2 FEME

§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

FGFEE NDOVRIT IR A IR A A ARIE AL &S FIRHUE, 1 2023 £ 07 F 20 H & 7 AR
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 G NG REHARR I G R, P88 a3 0 PSR B LA 44 ) A
e RS IR

AR I 55 BORER Z 1T

AW 2023 4E 04 H 01 Hi2Z 06 A 30 Hik.

§2 B &7 M
B G TRRR WA KNt
R4 FRY 001820
B LTI
EeAREARH 20154 11 H 5 H
i R 3 4 40 B 0 81, 296, 911, 075. 43 4y
et 5w FEAR IR G P R RS A S B T iR .,
ST O 5% LU A U (1) 4 % R4
P g RIS IR EBFER R, e & B

WAHE AN FRWRSESRIR, JHEX LR ir 2
RIFEER EA IR BT G, BT R, AR
AN ARG HRERE. HAsAM
Et NG NI a7 Stk = NI IR E 2L Kb arier H5ti

1T BB
Moz a3 F-CRERAEFAR BiE)
PSR 2 45 AR AIENTIMTIAE, J8 TR B TP AR X

S it il LRI 2t AN Y KU R o T S 4
REMILE LBFEREE.

AN MF RIS A TR A A

BEEEAN POl ERAT A A PR A F

T I A A TR FR WA RN A WA RN B

B RIEEAE A 001820 001821

i R T I8 7 Gk i 4 B 7,899, 549, 793. 53 # 73,397, 361, 281. 90 £
§3 FEMZ I MELSHERI

%200 k121



&

RN IR R4 2023 4R58 2 ZREER

3.1 EEWM SR

Bl BEREE

AR (202344 A 1 H-2023 46 A 30 A)

HARB TN A

fr: ARMIT
MARF LN B

LA B SEI i AR

43, 369, 533. 64

445, 733, 026. 98

2. AR

43, 369, 533. 64

445, 733, 026. 98

3. WIARIE & 5 1

7, 899, 549, 793. 53

73, 397, 361, 281. 90

T A S SCHUR RS TS S AR BN . BERIRE . AR RS A R R 41k
% 3 PR PRSI 26 S5 (K AR, ARSI A A C el s o B AT A e (Bl 25, e
TIR MR MR AEZE, Kk, ARMEZRIRG NE, ARSI A A
(R IE

3.2 & HERI
3.2. 1 &M ER R K H 5 RHNS BRI 28 2 1 LB

MR bt m A

. . X Mk 4 bl s
BERS R | s | gk | T
i B s . o T 28 OE6E) @—@
® FEZED | RO D
HE=AH 0. 5541% 0. 0005% 0. 3366% 0. 0000% 0. 2175% 0. 0005%
TEANNMH 1. 0893% 0. 0006% 0. 6695% 0. 0000% 0. 4198% 0. 0006%
itk —4F 2. 0399% 0. 0007% 1. 3500% 0. 0000% 0. 6899% 0. 0007%
it =R 6. 9802% 0. 0010% 4. 0500% 0. 0000% 2. 9302% 0. 0010%
L . ( . 0 . 0 . 0 . 0 . 0
£ A 12. 9148% 0. 0018% 6. 7537% 0. 0000% 6. 1611% 0. 0018%
FHAAATE
N A 23. 5487% 0. 0025% 10. 3377% 0. 0000% 13.2110% 0. 0025%
iy
X 7
WA RN T B
. . . o N MRS5S
g | TIBEEE | P | LB @Eﬁﬁ% o o
N N S S =2 N7 - -
® FEZED | RO D
HE=AH 0. 5942% 0. 0005% 0. 3366% 0. 0000% 0. 2576% 0. 0005%
TLEATH 1. 1696% 0. 0006% 0. 6695% 0. 0000% 0. 5001% 0. 0006%
itk —4E 2.2034% 0. 0007% 1. 3500% 0. 0000% 0. 8534% 0. 0007%
k=R 7.4924% 0. 0010% 4. 0500% 0. 0000% 3. 4424% 0. 0010%
N . (] . 0 . 0 . 0 . ( . 0
o 2= HAE 13. 9860% 0. 0018% 6. 7537% 0. 0000% 7.2323Y% 0. 0018%
ﬁ/\/_\~
51?%;22;;1 25. 5168% 0. 0026% 10. 3377% 0. 0000% 15. 1791% 0. 0026%
gy =7

Vi ARSI R 7 o H A5 A

3.2.2 HEES A FARURES RIHFER R RS K H 5 RS R
REFHI LR

FO3T o o121



MR DT k& 2023 5 2 TR

A RS 57 AR VHHE Y AR 32 5 [R] 3k 47 bh e ik ME WA 2 3 00 [ S 7E 345 TE B

24. 00%

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8. 00%

6. 00%

4.00%

2.00%

0. 00%
[Te] — L o Ly o [Te [=] b (=] e o [se] o b oo =+ oo [} =]
(=] oD o4 — ~— (=) (=] o o4 od — (=] (=) o4 o ~— — (=] (=] oD
N e A
~— (=] [==] (=) (=) — (=) (== (=) (=] -— (=) (=] (=] (== — (=] (== (== (=]
N S L
— — — — — — — — — — — o o~ o o o o o~ o o~
[=] (=) (=) [=] (=] (=) [=] [=] [=] (=) [=] (=] (=) (=) [=] [=] (=) [=] [=] (=)
o4 o4 o4 o o4 o4 o o o4 o o o4 o4 o o o4 o o o o

|- XX FRHTARIIEEEEE — X RFRRTART IS BN % |

oA RN 51 B R THFE A 325 [R] b 1 bh s i v i 2 =2 0 [ S0 SE 4456 L

24.00%

21.00%

18.00%

15. 00%

12.00%

9. 00%

6. 00%

3. 00%

0. 00%
[Te] — L o~ Ly o [Te [=] b (=] e o o] o =+ o =+ oo [} o
=1 o3 ] — — = =1 3 = o~ — [= =1 ol o — — [=1 [=3 ]
S S T A P
~— (=] [==] (=) (=) — (=) (== (=) (=] -— (=) (=] (=] (== — (=] (== (== (=]
R O
— — — — — — — — — — — o1 o o o o ] o o o
[=1 o o [=3 [=1 o [=3 [=} [= o [=3 f=3 o o f=3 f=3 o f=3 f=3 o
o4 o4 o4 o o4 o4 o o o4 o o o4 o4 o o o4 o o o o

|—;—‘&%iiﬁﬁfﬂ58§iﬁ$1ﬁﬂiﬁ$ — MR REEMBR IS EE

T 1. AHERITICEEEZE F) 2023 4 06 H 30 H.

2. I ONERBHER MR EEEER) BE, AESHECHIIVE 20154 11 5
HZ 2016 5 5 5 4 H o GO 145 RN AR <6 5% T 7 0 B AP AR AR ik < [RDRE 114 B A1 PR A1) A
AR BTG LT

§4 BEEAMRE

4.1 R&EZHE (HESELH/NA) FHN
FEARFE SIS L IR | F2 M "
iay — 3]
a | BE Tomnw (mEom| oW tih
T PéatEdR| 201848 H - 9 |id, DIMEIMFEERIESEFAIRAF
oA 3 127




&

LR MNTIARES 2023 58 2 FEME

SE IR 10 H R R LGN AN A A LI E i E )
ik e s LB NP S ST Ak VA
e B IR R ARG AR TR B 2 3k e B
Bt NP o S TN TR ER B e e
B MNE B

i 2k 72 Y
Tz
R
IEFFI BT
Fed %
VN T
e
B e
ZH

T 1. BUSSHREUEIR S IR ARG REHIRVIFEAER)D BUEAERTAIINGS (IR N B AERD

2« FIRHIfRR GG R4 H GE&marn AR S22 1) 8 mE R ERE 2 H
(B RO JE R M), BERNEAFERFE R EZH.

3+ AEFF ML SGEMATNERIAE R RLE , AR BE AT WL 7 -
4.2 |5 A F RSB VE-M T E1E 5L

AR, AREGE NG T QEFRRBIEEIE) LSSt Q4R
m BT GGG R MHEMARSGEENE, AEWSHEM . B, BUs Tl
v BUE THSRENE BRI R G U™, NS IRE NBOREAaE. ARSI, %
ERPE AT EA RGNS ERPHE, TOEREMN. REATHEE G FAE S e 05
FEHNMZE AT . PHESFTBEl. LT AFEIF. JeMBAR ) St &4 B\ Z SR R L
R SR AT G RIEIIE 1 L] B 2 15 R 20 5E R BE Ll 1, S8 BN AR IR BN R VT
AR (B A 42 R AT 52 AR 3EAT I

4.3 NPT

4.3. 1 AP 5 B KIP#AT L
ARG, AREEEAT R GERRESE) « (ERRBESEMAR AT

DR SR B m OGRS AE, WBCRBRL. WHTEir. BBk, ZH 3T, Wbt
PGS T AR TS, RS IR G Z AR AP, R EN SN A7 K E
BRER R A F) A B AS RSB AL A 1 B A R R 2 S AT GEvE . WA B A 22 57 R 25
SRAFAEAR T IR E

AR A A TR SRS AR A S I, R IR AT 58 5 IR 1 L o

% 570 k1271



&

LR MNTIARES 2023 58 2 FEME

4.3.2 RERZ TR E UL
RGN, AEAEREB A G S H5 L5 AT a0 7 H &R 58 5 A B 1 A58 5y B

AR ZAE S 2 H RS 1 5% S, R A ATRE S EUR A28 5 AR 2 ik 10 S5 38 0 s
4. 4 HEWNES KB T RIENIBESHT
TR, ENGEFEIREE, REeEMERIE T T, SRR T, firmmEd. B
W, RES D REEmRs 4, B E S S0LEs, NEEA NG T I
BRI -
4.5 WEHAZESKNL SR
AAREWNERBEIET A FESMH AV EIRERN 0.5541%, RIS LEIEHEIRE R N
0. 3366%, AN WINs 4 RIRE BT M B MRS AHEI RN 0. 5942%, [FIHANK 27 LA SR HEUR 25
K 0. 3366%.
4. 6 MEHNELSFE AHEHEL B = ETE U
A FE L AR HA P AR R AR TR R 1 B S AR A NBCN I B N B & T EAR T T

TEIEIE .

§5 BEAEHE
5. 1 MEBRZEET=HEHN

P I H & ) b B MBI (%)

1| ey as 5 37, 357, 034, 551. 78 42.97
Hr: figz 37, 357, 034, 551. 78 42.97

T2 S RRIE | B
%

2 [EANREET ™ 21, 809, 082, 624. 29 25. 08
e 2RI i B
SN IR B 4 i %

HRAT A7 K &5 5 %

3 it 27, 380, 773, 022. 94 31.49

4 | HAhwE~ 399, 657, 481. 41 0. 46
it 86, 946, 547, 680. 42 100. 00

5. 2 )& B s B W Rk BT 19 15
Fe i H o 3 BE PR B T ] (%)
1 e 55 BA PN 55 0 e i 5 2 0 7.62
e S = [l D i % -

o e b R4 R E

¥ it H &H o) BB (%)

2 A5 JHA i 75 [0l g ik % AR 800 5,632, 947, 367. 70| 6.93

6T I o121



P

LRI R DY T T A 4 2023 4R5F 2 TR,

| | Hoeh: SC Rl v | . )
VAR5 P L 0 R 1 A A 0 P D AR e L
HORTEEFHE, AU R TH1,

R 1E 5] B 3 & R BT 22 & FE 7= 1 ELIKY) 20%F 18 B

VE: EACH PN AT T T 4 0 e s I L 1 % 4 AR R AL W8 P (B 1) 20%.

5.3 HEBRASTHFIAKRIWIR
5. 3. 1 BB A S PR RIFRIE AR L

i H REK

7 IR BB A1 R R IR 97
T 7 A BB AL 1 2R AR I R e e 113
T T A BB AL T R A U PR A IR 93

MEH A BBA S PR RBRED 120 RIFHLHH
T AR P R R A AR VAL A TSR 120 KA L.

5. 3. 2 MEIARL R A &P RIAR > i Hopl

o = & HABR T ™= o H 4 B 0 | B A PR £ 5Ty R T i

i i BRI (%) RIS (6

1 B0 RLAA 33. 45 6.93
Hor: FIRAFSLIET 397 RIVIES) 1 1
2 £

2 BOKR (&) —60 K 8.53 -
Hor: o RAFSIEE 397 RIWIFEs) 1 1
2 £

3 60K (&) —90 K 19. 37 -
s I RAFSHEE 397 KIMIEs) L oo i
2 A5 '

4 90 K (F) —120 K 11. 09 -
o RPN 397 RIS | i
2 £

5 [120 K (&) —397 K (&) 33. 62 -
For: FRAFELIAREE 397 RIS i 1
2 £

it 106. 06 6. 93

5. 4 EM N R A TIIFRAF LR 240 RFESLULHA
VB AR BB S T BRI AR ARSI R A B 240 RIATEDL

5.5 MEARE T A RN RERRA S
Fe 73 A PEREA O AT E ] (o)
1| Ex6igr - -
2 | JATEE - -

BT O 121




&

RN

TR Hk 4 2023 455 2 R

3 KA hies 5,495, 959, 519. 39 6. 76
i;qj: BUR S 5, 383, 846, 528. 03 6. 62
4 Ml fii g5 158, 127, 321. 95 0.19
5 Al it A i % 4, 860, 378, 580. 66 5.98
6 SR 622, 741, 918. 20 0.77
7 [E VA 26, 219, 827, 211. 58 32.25
8 oA - -
9 &t 37,357, 034, 551. 78 45. 95
10 %Uéi?%%iﬁﬂiﬁii‘%97 832, 726, 271. 34 1.02
RIFE BN A 2 A5 77

5. 6 R ESPARAZ MR AR o 2 & 7135 LU K/ HEAS OB+ 42 550 3R A 4

e X fRFHHE D . e
FE | MR | HmEeK Q%) WERRA GO | RSP E G (%)
23 JbHERAT
1 112312036 ALY 10, 000, 000(995, 049, 474. 41 1.22
CD036
2 230201 23 [EJF 01 9, 300, 000938, 212, 161. 34 1.15
3 210409 21 4¢ k% 09 8, 300, 000|832, 726, 271. 34 1.02
4 220308 22 #E i 08 8, 100, 000|818, 326, 652. 35 1.01
5 | 012286001 |22 HL SCP025 6, 000, 000|605, 464, 357. 11 0.74
23 JbHERAT
6 112312081 ALY 6, 000, 000/590, 637, 406. 53 0.73
CDOS1
7 200407 20 ¢k 07 5, 500, 000(565, 574, 606. 72 0. 70
23 Wi 4RAT
8 112313031 T HRAT 5, 500, 000(544, 937, 388. 46 0.67
CD031
23 TMNAH T
9 112393871 TQ{JZQ*TFﬁ 5, 000, 000/497, 551, 324. 71 0.61
VAR 4T CDO06
23 bR A4
10 | 112397723 ?_[?Zkrﬁ R 5, 000, 000/495, 963, 538. 76 0.61
4T CD101
5.7 “BTFEM” 5 “WRBEE” Wik NES T AW
IiH T B 15
S AP e S R B AR HEAE 0. 25 (&) —0. 5%[a] L 0
i 3 A S R 1) e e 0. 1067%
i 3 A R 1) A AR 0. 0531%
Tt A PN RS A H S 1 44 X6 1 7 P 2 48 0.0777%

A P9 S A 8 B O 8B 2 0. 25% 17 L Ui B

Vs R 1P AR o 2 A B S P O (RO B 0. 25% 915 4L
55 A P9 IE A 8 B2 O 480t (EA 21 0. %17t Ui B
Vs R 1P AR o 2 A O (B FE 2450 (RIS 1) 0. S 5

5. 8 METARIE MR BRA L 2 & B 713E LB R/ HEA HO BT+ 48 B SORRIESR IR
R

8T I o121




&

LR MNTIARES 2023 58 2 FEME

T AT GAR T AR RRFAT B SRR SR -

5.9 EHEMEE
5.9.1 ZF& MR HA
I (A SR AR A, RIS LASE N AR B, 5 B S bR R 26 4 H T3 RL YR

S|
T o

5.9.2 AR SEHE M THIEFHRRTEEAPRT HIBBEERHTLRARE, K
FEREwF HII—FNZBIATET . ATIHER

ARFE GBI+ ZAEFF R AT BT, AEREATBRG EIRA A L SR L ARAT I A
PR 2 R BAT AR S i AT — E 2 B E BT AR ST A5 O ARk xR AR AT AR RIE S
BB TR SRR FP AT B AH IR A R & BRI 2K

A AAUETR A RAT AR, R AR A AT 3 AT 45 M 8 1) 57 58 R 2 A 3 5 G ) I AT — 4
WP ATTEDT. AT .

5. 9. 3 HARKE =M Bk
P SR &/ o)

17 H R IE 4 19, 233. 72
EYSCIE 77 B K -
SR 2 -
I AT R e 3¢ 399, 638, 247. 69
oA WK -
FHoAth -
it 399, 657, 481. 41

5.9. 4 BB ST IHE R F A S TR H 5
PO TON B JER, 352 5 2 302 ] 7] A7 1R R 2

i

N (| O[> |W (D |—

§6 TR S M FRS)
BT A
E| MERRNEETA MR T B
k& I v 3 4
T\j?‘ﬂﬁﬂ% AR 7,620, 419, 669. 28 66, 580, 255, 512. 88
13 A
2 3 1 1E) 2 4
i N 1, 963, 236, 954. 26 37,953, 614, 519. 30
S H 3 0
2 3 1 1E) 2 4
i N 1, 684, 106, 830. 01 31, 136, 508, 750. 28
S TBE [R] 435
AW R 4
- 7,899, 549, 793. 53 73, 397, 361, 281. 90

E: SIS AR PR T R N, B[R A e A A
Foom o121



&

LR MNTIARES 2023 58 2 FEME

§T HSEHANZHERRERRAREEST 5 WA

Fr5 Lo T Lo AW | R ) | XHEE O | @R %
1 AR IS 2023-4-30 3,497,903. 37| 3, 497,903. 37 -
2 B[] 2023-6-21 | -8, 000, 000. 00| -8, 000, 000. 00 -
3 AR s 2023-5-31 3,902, 646. 58| 3,902, 646. 58 -
4 FA it 2023-5-15 2, 000, 000. 00| 2, 000, 000. 00 -
5 F it 2023-5-16 2,000, 000. 00| 2, 000, 000. 00 -
6 FH ity 2023-5-17 2,000, 000. 00| 2, 000, 000. 00 -
7 FH ) 2023-5-18 2, 000, 000. 00] 2, 000, 000. 00 -
8 FH ) 2023-5-19 2, 000, 000. 00| 2, 000, 000. 00 -
9 FH ity 2023-5-22 2,000, 000. 00| 2, 000, 000. 00 -
10 FH ity 2023-5-23 2,000, 000. 00| 2, 000, 000. 00 -
11 FH ) 2023-5-24 2, 000, 000. 00| 2, 000, 000. 00 -
12 HA 2023-5-25 2,000, 000. 00| 2, 000, 000. 00 -
13 HA 2023-5-26 2,000, 000. 00| 2, 000, 000. 00 -
14 FH ) 2023-5-29 2, 000, 000. 00| 2, 000, 000. 00 -
15 FH ) 2023-5-30 2, 000, 000. 00| 2, 000, 000. 00 -
16 HA 2023-5-31 2,000, 000. 00| 2, 000, 000. 00 -
17 ARLINEE 2023-6-30 3,438,126.05 3,438, 126. 05 -
18 FH ) 2023-6-1 2, 000, 000. 00] 2, 000, 000. 00 -
19 JCAE 2023-6-6 | =75, 000, 000. 00| 75, 000, 000. 00 -
20 T [e] 2023-6-13 | —25, 000, 000. 00 —25, 000, 000. 00 -
21 2 [e] 2023-6-15 | —10, 000, 000. 00[ —10, 000, 000. 00 -
22 2 [e] 2023-6-21 | —10, 000, 000. 00[ —10, 000, 000. 00 -
&t _ _
161, 161, 324. 00| 161, 161, 324. 00

e 1L A5 AT S S il H B 2 e AL H

2 PIASE G 7 Bod% H a5 e ail, _BaRrh “20M BB s v e dls .

o100 4 12 51



P

LRI R DY T T A 4 2023 4R5F 2 TR,

§8 M BE R EERFR
8. 1 & M B — B H FAE S MR OIA BB 20015

. T I i Y M AR R L
" RS
ot

e

! 1A 5%

Ao | w0 - B e |pEs o
? QORI ] gl R Hr 4
G X I

= SE=

7 R A
AT AR R I — PR A B e i L A B B 20% 01 DL, AN R R TRy
A A

A 1L “HIGEET” WA A RN SRR S SR R AU T T .
2 “REEGET B BB E] B e A T BB A AR (MR

8. 2 MR EE PR MM EERER
o

§9 HENMHEZF
9.1 ZEXHER
1y IR 2 AR < B ST (1) ST A
2. YRGBT ISR RS R
3v BRI IT T AR SRS AEE )
Ay %ARN T B T T 3 2 H B2 U 9 15)
5. JEEE A EERAE. EMRA AR R

6+ AH G WA AE P IR R 248 e Al B A TP R (158 T A 15 I A
9. 2 A &

LGN HEAIEE NI AT
9.3 &I HR

WREEFRELSEH NGB (http://www. xqfunds. com) ¥R, BLEEEVIF (BN £ 5
SEBN. BEFTCENND AT RBEN .

o11m 3L 12 13




&

RN IR R4 2023 4R58 2 ZREER

MAFERRESFHAFRAHF
202347 H 21 H

o127 3L 12 7



	§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 报告期内本基金运作遵规守信情况说明
	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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 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


