WIFE M 3 A EHF

2023

TR SR K

TREEE

F5

5 3 Z

=FER &

2023 4£9 A 30 H

HEEBHAN:. BNESEFEERAT
EEFTEN: TEBITROERAH
WEXHHER: 2023410 H 24 B

b

K

TR UE



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

§1 EERR

R EHANWEE S MEF AR B RBOCE. R FUEPRIR B KN,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

HEFE NSEIAT IR A IR A FREA S G S FPE, T 2023 £ 10 [ 19 HER T ARE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

e B BN RV AUSIEAS - B0 S B U8 BRI IZ F 2 e 987, (EANORIE S e B A
AR SOF AR RRERI . BT, B0 R AR P58 RS AT R A 4 1A

e S AN AR LR

AR M 55 SRR A
AR HIE 2023 407 H 01 HigZ 09 H 30 Hik.

§2 & MR
H LR B B RE 3 AN H E T
&30 519632
FgiafE R LTI R
HEAHFAERMH 201749 A 21 H

T SYIAC e < A7 B 40

977, 134, 357. 53 i

BB H br

FE— R EAR I A E BB R AT IR T, S RI A SEEbi
O 55 R HE 5% [l 4

Bt e AFE VLB LT T E N, R E N AN E IS W)
M FlES IEERS Ak K SRS, UE FiF
PRGBS, ARG A [ E s A A R KT T
EtE. BORIGER. RN FEATR Z B s s . AR UK
Py MU BT AT BRI SE BT SR G b, R MR XU (1Y
AP T, JERE AU B e B s S B e s BB A

NEaa e i i gs A e e Rk R

IS AL 2 A5 I ARG R TR G, RIS R R T XU T B T T I 4
EAR RS MIEe . BRI, 8 THUR X/ B o

HeEEA R 4 HEAT PR A )

HEEEN AL HRAT AR AT PR 22 7]

3.1 ZEM SR

§3 FEM SFHtr R S ERI

Bpz: NRMIT

%20 3L 121



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

BB R WA (2023 4E7 H 1 H-20234£9 H 30 HD

L A el e 8, 102, 423. 32
2. A A 4,287, 081. 76
3. ALY 3515 4 A B A R ) 0. 0044

A AR B HE

978, 170, 174. 04

b. WIARIE S0 B

1.0011

e 1 A O SEHL a2 TR S AR ON . BBl

HAbN (AN 2 SR E A s i)

FUBRAH IR 2 A PI935 ) (AR A, A IR A ) CLse B e in A3 2 Fe v AR B WAL e -
2+ iR N SHRAR A BIE R NN EEE 5 3 S B I3, TN SR SERRIR R KT 24K T

Fasey-.

3.2 B FERIN

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

‘ ‘ ‘ N%5 =308
HHEIEK R | AR | LGtk -
Bt - TR 25 R R O6) @—@
® MHEED | HERZEERO »
HEZ®
TE=1MH 0. 43% 0. 04% 0.01% 0. 05% 0. 42% -0. 01%
XA H 1. 57% 0. 04% 0. 95% 0. 04% 0. 62% 0. 00%
o4 2. 06% 0. 05% 0. 62% 0. 05% 1. 44% 0. 00%
TE=F 9. 62% 0. 04% 4, 54% 0. 05% 5. 08% -0. 01%
pU R T = 17. 11% 0. 04% 7.27% 0. 06% 9. 84% -0. 02%
H3E4 5
22. 38% 0. 04% 9. 04% 0. 06% 13. 34% -0. 02%
o sy G e

T AL WELBEEEDY: Fhigia iRk, & HETETmde.

3.2.2 BEEAFAMMRES RIHFEREKEAZ K HE RN SRR @
B LB

%30 3% 121



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

RT3 ) S AT 2R L 0 55 00 5 B e i 38 4 ) S 7 9 L
23

21. 00% ,ﬁw//x
"

18. 00%
15. 00%

12. 00% //“M
9.00% g o]
Fﬂ"ﬁ J.,»J‘r e b, e’
a e
6. 00% by e
M
3. 00%
0. 00%
"-..m...*"j

— =t (=3 — [Tyl o o4 Ly o~ o =t o~ o uy [ (o] e ] o o (=]
Y v 2 2 ¥y vy Yy Yoo Y9
(= — uy o [} =+ o o] [xs] [ — o r~— [=1 o4 ~b [= — uy o
T T 2T T ¢ T T 1 £ £ LT T T LT TLET 0
r~ oo oo o o o (=] (=] (=) (=] (=) — — — o (%] o (8] [l [yl
-— — — - -— -— — - o o4 od (o | o o4 od (o] o o4 od (o]
(=] o o (e (=] (] o o (=] (=] o (e ] (=] — o [a=) (=] (=] o o
(o} o4 o4 (o} o (o] o4 o4 o (o} o4 (o} o (o'} o4 o4 o (o} o4 o

[ SRAEEI A EA RS RIS EREE — RIEEI ARA RS B A |

e 1. AEeT 2017 4 9 H 21 HEREADSEIAERE 3 A H g B GR BL AOR AE T i 4t
o

2. AR ARG S RIIE, AFEGN H IS E RSN H AR SRR R A S IR &2 e
EFERARIE : AT SRR L BIAMR TG T 1 80%; A SR Il e 251 H
FE—4F DA N Y BURF 2745 58 LA AR T35 46 527 FEL I 5%

3. 3 HAhikts
X

§4 BHEARE
4.1 B42E (RELZENA) FfN

A G A 2 2 B IIR | 2 Mol
AN | SIam | FR

B

W3t Y, R AR AR, 1T SRR
MMy 85 e R R ARAT (R D A
PRAT Hm NFOREA R 2\ TAE.
2016 4F 4 H NN B & BA TR 2
A, BUER T [ e USRS R, AT e U e
e [RFEEH| 2017 4E 9 H 17 & ERS B, FEE L, 2016 4 8 Akl
REeam 21 H PTG IR i B R R R i 4
HEZH, 2016 4E 8 HE 2022 4E6 A
FAATARIT HE ) R VI B VR & BLE IR 4 Bt
REREZT, 2016 4F 8 H AR
% % [FI3 e BT IS 7 B UE SR P i 4
Fe%H, 2016 4F 8 A R 404

wa | B

%
e
|

94U 3L 123



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

G AR R SRS AR . 2016 4F
8 H %2 2022 4 6 H 4HARHRIAT P F] R 15
BIRGHIEFHR T REREEH. 2016
E 8 H & 2020 4F 4 H AR A B
6 A H & AT o7 BLUE F7 45 B Bk 4
R4, 2017 4F 1 HIATAR E a4l
i M R e R &4, 2017
1 HZ 2019 4F 8 HAHNA B H RIEHCE
RETNEF TSR SR, 2017 4
3 H & 2020 4 6 H LA R4l {5t
TR R I AP . 2017 4F 4
A AR B M4l i 5 R R
FEIEZTH (2017 49 H 21 HigHER
DRI E 3 AN H s T Ui 2 B Kk
MUEFHRHEIES) . 2017 4 4 H % 2019
S 2 H AT AR SR AR 2 157 27 RIE SR 4%
PRI GZATE, 2017 4F 4 H & 2022

6 AARERIE A i MY Aok IR IR 4%
PRI, 2017 4F 4 F & 2019

TF 12 H AR ATARI I8 R (57 27 B R F5 4% BE
4 (LOF) 4247, 2017 4 9 H & 2018
12 AR SR R IR B VR A B UE SR
WRIEERESZLH, 2018 4 2 A& 2022
M 2 HERN RIS RIETC B IR A BUIER
P4y, 2018 4F 2 H & 2022 4F 6 HiH
AT AR 35 VH R TG TC B R A M uE I 4 o
SREZH. 2018 4F 6 HiIHATARITE
SAG R IIE R R R SIS A,

2018 4F 11 AAEHRI &+ s s
RURRRAIFF IR SRS 4 . 2018
12 H & 2020 4 3 AR E 5
RNFHAR GRS ELTE, 2019 4F 1 A
AR AR R A Al i I R R Bt e 4
R, 2019 4F 12 ARTR R A
P e BT R S 3 e S & i 4
2,

e 1 ERP A ARERREZH .
2+ UEZF AP AR R A% M EIETF AR SRAT L 1 Ak 22 1) SR R U5

4. 1. 1 JIRFAERFZHEEI RIB R L S 28 RN E B R
A G B S I ARAAE LSRR A R R B R

4. 2 EENX RGN S E S UM T E BB N

% 500 3k 12



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

ARG AN, ARG BRI (P ANRIONMERER R A Ei) 54 RIEHEM K
R, RS U BEA RESFESCFINNE, AFWSEEM . BT 5T J5 ) #A
IBHREH, RS KRTR T, RS EEa NERE AN . EAREHA, Reis
EEEEI, I FHEE SO HRTA AR AT,

4.3 AP HET A

4. 3.1 AR 5 EIPIATH

AN, AT N E NP IR A G RAT RIS EE LR A R, AR
LB B L HIAT AT ARSI DN AP BT AR SR, IR AT Ay
AFEBFEA G FR, 2T EXA R GHE B R 2 AR B3I (SR iz
e a4 22 5 HEAT T 70 AT
FEX R S0y, AREWIN, ArENEERBIAREAS GeaRE L&k
S8y, SRR N . AFEREET (HAL 3 HAL 5 HND AJF5EN5E 5 FEZREAT
T ZEDHT, IR S SO S B VAR IR 45 RAEAT T ARELA A, R E K
HE DL
BN R AZ 5 i80), AR T A FRSB A A IL H AR5 5 CEARBEERGR) 132 i
6] 5 kg BEAT T REERI T, RERBEKSFHEGEI . AREHIN, AMAERAREHG2S
(I3 5 T A DT 3Ed R I 11 A2 5y BAZ 3 1 B3 R AZ B iR 55 24 H RSB 5% s oL (52
SRS RN .
X AR R 4 SCHAT I — i I ISR 5, S It L 2 B AR AL IR B e, AT BA 2 U
FI O A AECE, SRR B2 IC A JER DU ) SRS A0 B2 1E AT 70 i

4.3.2 RERZ BT AT TUH
AN, REDASE G 5 HAM BT Z 1847 7] BE T BT 5 AR 2 Hik i) 57 5 58
Do

4. 4 WEHNESRR T RBREIEIT

2023 FE = F AP TEBEIRA, RMBOFSE G, 8 AFRMEESE 9 AR,
3 FLESE ) 6 2 U M S BHEHEATHT I, 45 & R ENTE RIS R AT I EOR, (45 i s
RIEF AT G IR R, BRI ERL TG b M FATIREER T, ik L R
S SEALARECHRIAT, {7 AT 0 A AR R SR 6 AT, Sl R 2 i i

2023 FF =2 1Y EIF 14T 16BP, 3Y [EJF AT 8bp, 5Y [EJF AT 4bp, 10Y EJFF F47T 3bp,
¥ 6T 3t 127



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

MR BT SR, 1. 3. 54 AAA 435 AT Tbpy Tbp #1 2bp, HIZREEARTHHLL
1. 3. 54 AA+435 14T 8bp. 6bp Al Obpo JABRFIZER FTUSAE o AAA3 4ERI 1 EF) Z4ERF A, 5
A 3 AEFIZENAE 4bpo AA+3 AERI 1 AEFIZEICAE 2bp, 5 AEAI 3 AEFIZEILAE 6bp.

SUFEAE A, T A, A IEEIA 2. 5%, BATEAEMK 0.6 NE N M TTIEFE
3. 7%, BCHTEENR 0. 7 NE 4 pis BERE LG 3. 4%, BATEASIENL 0. 4 NE 5. 7 HIEH
TR R Z B 0. 1% % 5. 3%, Hiligll PMI49. 3%, HHTE LR 0.3 NE . Hith OEdE B, H
IR 2k 14. 3%, #EORIEGREL 12, 3% 8 H, HF[F L 4. 6%, H_ETIEFEILL 4. 5%, 2%
EAER 2.1, 0.8 AR, FEHRFE 3. 2%, B EHEM 0.2 ME A 8 I KL=
5. 2%. il PMT49. 7, HBHMEA S 0. 4 N E . B EAEE £, HOFERE 7. 3%, #HOF
FE TR 8. 8%,

SREHETTE, 7 H, HiigikE 5357 {270, HhEhfr R E LLIEECh 8. 9%, BRTE AN 0.1 4
EAF R AR MR 3459 1470, [FILLHY 11, 1% M1 FIELIIEy 2. 3%, AI{E 3. 1%. M2 [tk
BN 10. 7%, BOMH 11.3%. 8 A, FidfAhmh 3. 12 7342, whmbfraE HgEh 9. 0%, i EE S
0. 1ANE it BTN MGEEK 1. 36 7342, [FILLHG 11, 1%; M1 A0 M2 [FIELy 2. 2%F01 10. 6%, R
EIIEM 0. 1 NE 4.

WAHJTIH, 2023 fF=FEF AT AT TIAERAELSE G e, RIRSFRON 1. 47 J54Lo0, Horbk
AT ELAE MLF1950 1276, 8 H 15 H, SATIFE 2040 AZcidi B, A2 R 10 3T
F 1.80% 8 H 15 HEAEHMIMEGER OILF) B R 15 N3EHE 2.50%. —FFREMBAE
WA, BT, RN S MEI AR B, AR TR, RO01 =2
FEVIMEAE 1. T1%FEE, AT 12BP, ROO7 ¥J{EAE 2. 01%, F4T 13BP.

MAiale b, = AR PR 5 R ARAT Sl EEERCE SR, 76 9 A4
R RRAS 7205 A

4.5 MEBNEES KGRI
R ARG ARG B 3 A H &R S FIFEAN 1. 0011 7o, AH A A S0 8% E
AN 0. 43%, [FIHAML 4R LR U ZE RN 0. 01%.

4. 6 WEHINEEFE NBERE SR EE U
ASFE AR N AR A SE A A TTAE H I S AR NN — 1 A et
FPHFEAR T LT T s .

§5 RHEAHAEWME

% T3k 120



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

5. 1 REMREZE R HEHEMN

L 5

w8 )

ol g L T

(%)

e

1| BLaa s

2
3 IEW@F%

1, 313, 148,

Hh: fidx

1, 313, 148,

B SRR

e E R

<SRRI A WA

S OGE B S

Hrp }Mﬁ@WW%A
o

CA

RATHE S H A e it

8, 833,

291.70

0.65

HAb 5™

26, 833,

848. 10

1.99

aif

1, 348, 815,

328. 57

100. 00

5. 2 MEHIRIBAT WA RPREREAS

5. 2. 1 EHIREATI 0 REB AR ERR A S

AIE AR AR AT IR

5. 2. 2 MEHARBITIU ARG EREREREHE
AT G AR AR R FFA W IOE S

5. 3 JIARAE A FOMME oy B 3 7 15E LA K/ INHE P O B SR B B8 B 4
5. 3. 1 MEAARIEA SO E oy 2o B 7= B A5 K/ IV HE P R T4 R 33 B 4

AR EAMEIRAR AR -

5. 4 |EMRE BRI RNBFRRTAE

P fiie 75 it A ANRME OB bR B A L] (%)
1 e - -
2 JAT EEHE - -
3 e 733, 060, 951. 42 74. 94
Horbr: BURME SR 9,977, 393. 44 1.02
4 R A e 174, 092, 744. 12 17.80
5 Al S B - -
6 O 405, 994, 493. 23 41.51
7 ARG (AT A2 #f57) - -
8 [i) Ll A7 R - -

o8l Mk 127




B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

9 HAh - -
10 &t 1,313, 148, 188. 77 134. 25

5. 5 MEARIE A A G 2 & ™3 E LB R/ M HERF BT A2 B 3R B 40

e | i Raeg fFEAH (HE k) | ARE o) | HREESEIRERE] (%)
21 /N
1 2128041 Fifzﬁ§{rj 900, 000 92, 815, 658. 63 9. 49
(o Chi
2 2128046 |21 J# KT 02 800, 000 82, 285, 093. 70 8. 41
225 477N
3 2228009 fﬁziﬂ§frj 700, 000 71, 244, 845. 48 7.28
T
4 2128035 |21 HH 4R1T 02 600, 000 61,907, 013. 70 6.33
22 I EARAT 4%
5 2228012 - 600, 000 60, 932, 219. 18 6. 23
B4R 01

ol

- 6 REFIRIE A SOYME G 2 ST 135 EL B R/ D HEF I BT+ 48 B SHFESR R R
Gk
AT AR IR ARFFA B SCFFIE TR -

4

T G WIRIEA SO E G ST #E BN AT A 5t &R IR B4
I ARMAT I B IR BT

()]

- 8 MEHIARIEA SO E o He S B35 EL I R/ R BB 4% BUIESL B B 40
s ARG WIRARFFABGLE.

et

9 G WIRAZ S BRI BRI B 5 15 00 Ui B

[$)]

9. 1 A B E B F T BUR
EEER S 5EFHIRE.

()]

- 9. 2 WEH IR A S HF ) B AU SR & M 25 B 40
IS HE UG

()]

- 9. 3 A HE R B B PP
KRGS EHE UG

5. 10 BEHASWEME

5.10. 1 AEEH BRI HRIEFRI AT EHAH LT HAWBEMITILREEE, B
FEWREGE H A —FENRBIATHER. LNNER
ARG T - AES A, B RAT E B 1S R AR, (e g

% 09U 3L 121



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

FNWEKEZB AT RTTHIETE.

5.10.2 BER BN TR EERTEHES S RAME N EIERERE
I T $U1 PN AN < P B AR I A S A T 2 e D R 1) A R I S I A B S

5.10. 3 HAREE =Rk

o’
d

E K £ o)

A RIE

3,642. 33

O CIE 7 K

26, 830, 205. 77

IDLieiegl

RSB

2 K

Hopth SYSCEK

HoAt

0[N |O | |[W ||+~

fif

26, 833, 848. 10

5. 10. 4 G FRFFA KA T 52 I i vl e 4 55 A 41
AH G AR AR AR R Ak IR P R 50

5. 10. 5 $R E AR HI 148 B 2 AP A7 FEURUE 52 PR 0 O Ut BA
AT AR IR HT 48 I 2 A AESUE SZ BR TG D

5.10. 6 BEA SR & FER AL SCF IR IR 2

RO & TR, 808 4L A ity b iR S L B 0 U AN & 1 AT REAFAE R 25

§6 FFIREE S (A3
BT Ay
e 15 A A 35 4 A B A5 977, 135, 299. 77
i 15 A S ] R 4 s A D 473 40 30. 95
il s HAHH A 35 4 R U [B] 477 973. 19

I 75 S 18] 2 e R 0 2SS A (A7 B
UL <= IR

e SUTIIACSE < 4 0 A

977, 134, 357. 53

§7 H&EHANZHERRERREEESH R

7.1 B&EEARFEARREESHTRNIER
A I S PRI HY B 3 e i B AR

1.2 Z&EBNZHERRERREAR S 5 WA

o100 3 o127




B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

AR IAE G R KA I 8 A B R m AR G 5L 5 .

><\

§8 ME R RBAESRKERSIFHBHEN
W & £ AL ARV 4 AR 00 & B IR T 1000 J378, BLEFATIIBUR 1 3 467,
T 2020 4F 9 A 21 F, A HAUNGAIE S0 HIR0RA IR TS 3 4F, 202146 5 A 12 AT

DA G NI 1 A (2 9841535, 43 iy, AL By A HIBE I
§9 BB E RN AMERGER

9. 1 IEMINE—BREFFESHB LA EGET 205891550

u RN G LB e TN
o TS
DL

e ‘

L ' " i | mwsw
A e | ssmE ﬁg ig ﬁ; . /“%?
;TJ ﬁﬁ20%% g g T B 0

X
ik 20230701~

1 977, 100, 333. 88 - —1977, 100, 333. 88 100. 00
| 20230930
R

ST AR AR S N AR B — BB R S e A b 513 8 el b 0 3 < S AR B 20% I 1T, AE T
Sy EA R RO OL T, W st 2 Bk [ s g h e o], R BN AT RETE iR DA BRIK O A%
L AR G 0™, A AT REN B A e IR, LT RE SR I G IR B R .
9.2 MR E HRM MM ERFR

T

§10 F &/ H*

10. 1 &EXHER
Lo P EIE A S BT AR R 3 A A A T It 2R e s 545 M S G S
CHURT B 3 A 2 T M R S B A o e B 7))
CHRUTEHE 3 /A H i AT 55 00 e SR 5 B 2 AT )
« o R IE M v 158 T 5 B A B ) 0 S
« R 3 AN SE I IO R R A RIE 5 43 R e S5 AR e B AR R B
o R LR I b A T

[\
v

w
P

=~

()]

»

10. 2 T80 2

% 10 3% 1200



B 3 AT E WP O SRIE R B8 ik 4 2023 45 3 T4l

T AKX i 99 R FLIE PR 21 B 22 B

10. 3 & A
R ER AR S BuE SN, TERARSEE R ESEFHEERAF.
B HIE: (021) 38568888 /400-820-0860

NE]M3E: http://www. cgf. cn

RMESEEARAF
2023 4£ 10 A 24 H

% 1200 3% 1200



	§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
	3.3 其他指标

	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


