AEiES HiFis 1 SESH~EE TR
2023 FEMFE RS

EHEA: FREIERRGERAR
AN RRIERAT IR G I A 7 B AT
R 1. 20234610801 H £20234E12 831 H




H BRI

AIREKE GERPBREENMAERFEELEERME) « GEFHRE
HHMAER ISR EENE) RHARE FSHE G .
I N RS DL SEE . B IR S A JE 0 RS R AR B E, (EANMRIE
EitRl—eBR, HARIERMEE -
AT T 2024461 16 H B T AMRE PRIV SHabn. HERIL. MiED AL
M. BRASGRELENE, RIEEZASIEEREBRCE. RSUERL.
B NFAEAN S P ATE R R R B Se . ERVEA R
S RIEE ARSI ARANREBHER KRN BTEH NS, ERFEEEMH ST
PR, VELN R A TR A KA T
s B AEBEE N TRRE.
ARERGH I
AR BARE IR IR] . 20234E10H01H £2023%12H31H .



|l

o OF

BT RIBEEE «.ooeeeeereeressssesssessssesssssssssssssessessssssssassessasssssessassassassans .1
v FEMEIEE. B 0B IZES coccsscsinmssnssssssssssnssssssnssssssssssnssassssssasasassnssssss 2
G -3 - =7 2
G = L 2 A 2
o) B B E e 2
v T R TRE s s s s SR AR 3
=) MR I . ot 3
QR 425 {111 3
() BRI TR e e 3
QL DI % G 6
() B A BEE B I 7
v BEPE ST R B cooveeeeereeseessesssesssessssessssssassssssasssssssssssssssssssssssssssssssssesssssssnsssssensens 8
(=) T e 8
B O P maq 2 urEE s bRREN S £ PEpNSE  DARESE § ¢ NOREES LEATREE L BB 8
() BRI . . oo e 8
M5 e g TR T —— 10
G I Tai = 1 S 10
(D) BARTEGEETRIBE A E T 2BEHE .. 10
(=) HRWTEGESTRIE=BENTA6FHAME .. 10
(D BARTEGESTRIE=RET2ESEHA ... 10
(D) RS R B R B I . oo e 11
(7)) HIRTE GEATRIBT = A ER T2 MR ... 11
W G w31 U — 12
. EEEENER TR 13




—_

A

B RIBEE

e FFES H 3Rkl S &7 g2k
IPAAREE] 2022403 H 04H
R A B 12, 300, 420. 0047
A5 B AR A A 10, 300, 371. 3947
3] 361 H
TP H R RIRTIR T, DL IR SRy
HEAME S, HBARMNE, BT REETHAEE
HHEHiR WAFE S I RKR AR BITRE, BFERER
et LR BRI B S, 14 SRBLE RE
@ Hh 1A .
=N PE RIS A A BR A 7

HRRIT B B IR A R ERITAT




. EEWMSE. Wl B B )

(=) EEMFSHER

A ARG
F5 F R A%
1 & RIS AR E ~756, 382. 27
2 | AR IR A A A SO E AR SR 2 5 A ~285, 976. 10
3 | WIRESHRIE ™ FE 10, 280, 070. 23
4 | IR TR A 0. 9980
5 | WIARBAIEETHR R B E 0. 9980
6 | AHARAIES TR E KR —6. 86%
T | AR E TR R EE KR -0. 20%
8 | BAREATHRIRIALAT LB 100. 31%

E: EEMFERF S ERTT R

A BT AT RNHE K = GRE WK BALEA TR R R P E- R S B AR AT Rt 3

HE) ARG PR EETHRIR = R {E

AT A TR B E K E= (REAREMEETRIRTTHHME-D /1

(=) Wz s B ol

AEE T RITEAR S AR BAT I 2 B

(=) BrEEzhR

LUESINSS v

RS 5B

ZAJY1IR 4 A

HAAR S 8

10, 300, 371. 39

10, 300, 371. 39




(—) WHERM

#E 2023 4F 12 A 31 H, AEATRIEAEE 0.9980 &, RitHALFE
0.9980 JT, AR HALE A VI BALIFEHE K-6. 86%.

(=) HBHELHHEN

® B FiHRFFLAE, FRM. 2012 4F 11 A IATRIESRBERAR, KkiE
FEAT B PR IS M B R ], B PR AGRE B AR B B i), OB 125 1 #  H P
fii. 2021 4E 10 A I FERFIE S =B L ES, (FRRaH.

(Z) BREHTIERE

1. FEWIREL 5T

E R A, SRTERE RN, TR FHh=mE, NGt R A
HHEE, 70 NKPIATHERE M AEEMRELT T EVIRIR EAT)E, TE
EEF. FER, hEAWEERRIES (BCD £ T FYIESHARBRHEE
WEER%, BRREAAFAR, Wikm T ERFLSH A BA. BHK
Vi, AR o7 2447 M R 8 5 A v 5 4t 7= 7 THT 5 70 PR S SR 450 S0 WL 2 B
BRMILT “(E” BH, HEREENEETIRTHER, REOY T SE K&
1.

MERETH PMT B35 RE , 9 A Hilig Nk PMT EIRY 5K X (6], A== 1 STRREBLK .«
&L PMT 375 50. 2% B E A EIF 0.5 NE 7, SH e ArdcE, K,
AP B E T 24 A PMI TT#k 0. 2 M EST R AAFREERT AT, 7B EFLE
gFtb. 9 B, AFBER—DSIR, FHOWTART 1L 1AEDEE 47. 8%,
B EREAKT (48%) « 47 ETHRE, KT RIIFIE, EFIT AN
RS PEAE S BOE S A I8 . 43 HISRAS 45. 3% 46. 7%; LR RIEEER, 4
FEMEER ) R R ETE BT 0. 2 N 4 52 48. 5%. 5 Rl B ez ik mleg,
KIS 2 N A AT KX A EEFEMEIE BN ES BT 2.9 M E T A
ZF 59. 4%. BFg[A PPI FRELEEIE, i Mg fafiuEst 4 M AKE, ZHETJE LS
ANE 4 A 53. 5%, Sdg A Dk FiEmE S . T s A prenit,
9 AL EMmEE TR RrZE BT, WL TEARL.



9 A AEHDENY. PUT IERRIEIT, RV R RS 4T - i 3R PMI B2 E A [T 2. 4
ANEG R 56. 2%, Hr, FFOWHTITRIREE T 1.5 N E 0 A E 50%. B
oAbk, S PEEE N BRI k. MR R, AWM EHES
Pk, B —FEACEARE S EF. 9 ARSI FERIEMEK, ikshbe
. 9 H, RELFITHEEFF LA £15 47. 4% FEE, EEERS
W Tk shRE S — Uk EE T AR M AR S5 L B ST EE B B

MEH ek E, 8 A CPI ALEIIE. PRELBKIEER, PPI [ALLFENE
7. FRLLERIE, CPI-PPI BYJJZEMCAE . M ik 14T, 4714 SeE Mg sh R
MR IE TR A EAK B FH A0 Eoksh. BARE, 8 A CPI [RIELH 7 HHI-0. 3%
BER LK 0. 1%, FRE Pk 0. 3%, HE@EE 7 A EF+ 0. 1pct; 8 A4y PPT 3Lk Bk
0.2%, Lt A EFHO0.4pct, FIHLTFE 3. 0% Mg =AU 1. 4pct. HEE,
BEE T AR IR, JE AT REA A Lk s ia); AR T R4 g B it b B
KR TE, Tl S 4% T RET A SCHE . TiHEE IR B CPT [AIELIG T E 2 2 &
STk S, 10 PPL [ LU E SR EOSUR P UE B R . AT S, TP ESSTE
AP K E I A K

MECH &R RE, 8 AR ARMITK 1. 36 514, [RIELZH 868 12
76, FRZEETE, g EE, BT 3470 {2l b, QEERME,
bt 1 1880 12.70; A A KGF A FLIE LR 4l . 51 3 BTG 6400 147T, K
A1/ 48588 900 1275, Fe RS R RIFFE— S E . BRI ST R A 1600
feeketa Rk 11 SERBIRAL, FIHDBEIE 4 B, 5 30 KA i i s st
—3BEFIMENE. 8 AN 950 Ji-F KA I 4 SEFRIEIMEDY 1570 J3°F
KA, TRRM SR “ME” BURSCRIG Rt — B IREE. 9 A K=
R A A Tk, A m B VIR R SR O

R, 8 A, Hrifikah 3. 12 71276, FILLZ G 6300 1470, ERBURFGIF
hE, Hrh, BUFfRRLEE 1. 18 JI{LIt. R 1 8700 1270; IR EIUGHE
9 AJERTRATREMER, 9 ARIA L TR KA BAE 8200 {2 70bA L\ Bixf4t
AT S

8 A, M1 [FELETE 0. 1 ANESFAE 2. 2%, FH, MO FIELEITE 0.4 NE 4R
RNEEWR, BAAEPETIGERETT 1% M2 FHE% 0.1 ~A 72 < £ 10. 6%,




ST, ER. KR D1 400 {270 660 /2 0k A, ARERAERK IR L2 U
i 3000 1275, FHEWEAFE-88 146 EERIAA-2572 1275, FRAMBGIHA
Ret—5hn7g.

METRRIHATLLES, 8 A, 9 HGWEAREER 7 ARFL/NMELFH. BT
“HINEE”, APk TR S ARTIAE AN AR SR A T S T A R IR
AR5 1 75 SR AR R B HINT AR, FEE 2 MBURSCR . FEg G b br e
T, (A5 LR — e bl HiE R ETTUART, RRERFWEE; 5™
BRMEBCRUREHEIN, BEFRBEREOCEMATIRRS. BikE, BOR
FIERLT EHENRTHI B, TR MBUR. P BURIE 2 AR ok W BUBUR AE
BHFE . BRI R H R E LT R R 3E B TS S AR, IR iatE
Z= B E, BEHIERENIAR.

WS, EEAGAKREN SAHENE. NEEEGTZENRKRE, X
IEAZ B R B R AW, KSR R TBHE BT, R, 10-2
A 5-2 IR FI Z MBI ERE BB E. lE&IFRE, AN EELHFR
RUVH LB R MM T, X5 S4aTMAE AR 2E. 9 H FOMC FBHIELE T
& B2 A . — ST GG K ARXS A5 0, 75 BT S 1 R AR IR AN 56 A8 Iy Fafi,
HARHL T 7 B BT B AR FR 23, SEP B3 & 2023 4EF1 2024 4F GDP
SEF, 43304 2. 1% CROME 1%) A0 1.5% (RifE 1. 1%) ; — A BA4EH: 7 AT hedk
FIMEMRS, INATHN RGBT A MEKES: 9 A AMEER,
F 12fiz4a%E (319460 INAFERNEDIEH 11K 25bp MBS FERAMBLR
FEARAE; =MIEBMEE R LA T 2024 FBCRFIRTHEAZE 5. 125%, BIFEETHIA
6 H ) 100bp [4 2 50bp, B TIZ T, EEKIKEGZATEREN, AR
MR NIBEECKSI KT EREATHNEY, HREKKE, BRITWARGE
BB I Re, B ER SN BN ERS E AR

BRTGIX 7 TH, ek HISRE BT X £ 5F A FAE— DN BUREIKF LR, T #inT=
IR, Jagh LEZVIE EEITX IR .

2. HEHTREE

E A AHE, BT RN BORC R S8 T U, 5+ EZEN
GWEN T —ZENERE, RN IR, ZFERMRE, ENERA



Bo AW WEE2FH WA REECRE R, BAEESE R, X1
M5 & — A FIEF R & .

WA, BRSEHNENA “HNE” LR, B ARG 4 5 iR 55 b i 1 b #K
Rl PN AP RV R 58 FELLTT 5N, BRE AT BRI U O RS R R I YR
URRRECE, XX R T AR —MFE R . B, AT RS i T
BeRFI = —HE, LhBUEE). HECHE kR th 2 45 B s sk ot

He T AR HEE R B, FRATT R UCES U] Sy L I R A O Y ) AR
W28 QAR DI BRI SR T U, MOS8 i /N (B = “ B2 I
A5 7 BEA T R LAF , WIS 25 iR OK T (B SE AL okt HH A B MRS K I R 52

3. HEafh

BE 2023 FEENUFER, EITRERFTHEG O FELNRE: IREZRHBIF.
BT, 6. #8. G4R. MAEE. BY. T, KERHHEELTE &
RAEH, ENZFHERA B AERR tirel | RWIRAGERHH; BT
BT EERERT, BiFEMEIR S A, TERRELKE, MHMEdT
FRAN R KR AL T 7 SR FBALE « RIS 25 T BRI RE VR Ak e 4, E P O
WTEA BERARA NG, BEEME#EANKERTS®, BEKNHKEZHE.
RN T KBRS X3, KA SZ 8 FrEEM S SeE; B4 K28 T
KEMiE T, BEARTAERAY, TVEIESENREANIBRAREET, 4l
MR tEiERE, AERBER, BlKEE. EARRET K RE T, Afz
KATRMEL S EE BRHRFRIRENE. L TNR S TRFEHE T, £
I AR G A

QLD L

1. & TRIEEG M

AIREHN, EETRIEEAMRET (PEAREMEESRE). (GEF
MBLENMAFER=EESERINE . (EFRREENMASER~EH
RS EE MR RHAEEERONE, AEWSEEM. EHEE MR NE
HRE A TIRIB =, gm0 B, ARG THRIRE AR
KFIZE. WEBAN, AESTRIBEGEEGH, TREFEGTHRIFA AR KT
Ao




2. Rk

AMAERA, EATHRIEE NG T 784 KRS 2 R R R AR A
T2 BB R R G, MRS ST ERTHZ . FhiliE, ks
B B 5 BT IH AT %, X E R AT KU VP A, f ik 55 iEfEid
R EERRK . R, AEESTRIREZEEm A USMIEEIE . B
BB, BRES THI% = s U K e e S E i BBt B AR,

ARG RN, AEATRIEEN TR RA GREER ., A FHKH ML
St R R B Ut BB B SR AT I IS R « AR A TR PR SRR L BT
BB RS S F BT EMERER; THITAFEEM, RLAREZS . #
PHIHIG; RRILAFER GG L A RIS B A 55 2088 B J sk HEAA
Ko

(H) FEENBBRIELLR
mEHN, BEANBRBLERLITE AR LK.



VU Bt E R i 3%

(—) EHH
REE VRIS A — AR HE G TR B PR T, B R
2h 1) % HHEFTEWT:
H=E* [1] %/365
H J9f3 H R vHR IR A R 9%
E ART— B R BESGTHRIE = %{E

EITRIEEFE AR R TSN EBAHHE, ZHRUHEGEFER,
AT HEBATAESG IR ENEEATENREEE HE 5 N TE
H AW EFEE AN BRIERIE S, FB8 AMRIEEEARIRIE & NESTHRI B ikl
FH{— MR ERN, HFREEWRA. KEHS%, XATHBIINE.

(Z) &R

RESTRFEE NCE Fical— B R BEATRITF=15{EK [0. 03] %42
FCEBD WHE, HEFEWT:

H = Ex [0.03) %/365

H 8 H RIS 7%

E AR —HARBES T RIBE = 5E.

EITRIFEE % BRI R TEANBAHHE, Z2HBUHEFEFER,
WEIA HEBATAES RGNS EAZENREEEHE 5 4~ 1TE
H W A B RIZKIE 4, FE NMRIEE AR 2 NEESTHRIZE ikl
REHR—IKMEAHREAN, FaEEYERE. WRER%E, XTHHIRKE.

(=) SR
1. B E YOO SR Y S
(D FA—HFEERENEZ RS SAEGTRIGEK, SHREEFRSE
PRI AR5 0 v BB 2 TR B ML SR I
(2) M SARMRBURE N —E—K. FEHUNEEEICH. HEHEHHK
HitREE LI, B AR E SR B e B 0 B B SR .
(3) TESF MR B HIRBOL SR K, M STk M LS8 P RR ;76

8




PR 2B B A T RIS B 2RI SR BOW SHREN Y, ML SHREH IR H 5 & P kR,

2+ MG B THR 7 i

SN EIEH . BEEFBE AREAITRIERLIER, mESTHEN
5% R BT [10] %/4ER), EFEAIRBUGEBA at ) 20%1F 9k Stk -

FEAIREE R R T E A RON:

R=(A-B) /C/DX 365X 100%

RREE 2/ N AU, ANURE R E TN

B N SHREN H B 5EA 08

H=MAX [R- [10] %, 0] XCXD/365XMX20%

Hoep.

A b SRR E H () SRt AL EHE

B A E—Mr SRR A H G5 E— SRR E H (1, MvEE& R or
He s ZEmaEaE) KR BA0FE;

CHLE—WSHRMIREH G5 LI SaRBRI A i, W% E kil pkar
He R EH ZEMH R I RAIF(E;

D AR EFFTRA NEERH L WESIRIIRIRE CRE) G L5
WREREE K, MASEASHRIBOLE () S@EEHZERHHREE CRE)
BIAVLSIRMIRE A (7)) BISLhRRE

M A BR Ml R T ) £ B

SN TGRS R U & EARE 2/ BUSERAL, B & T
RS S T RIAE.

3y MG B A

FENV SR TR JE , FRE AMRYE S 15 4 58 sl Stk i 50 f) #k AT &
BEETEE. KEH, AMTHBE. WEHRM—2iHR, PEHEE.

N GR I  T ER B A% LA B S8 A e SR UK P N A& R 205
f = BN B AR

4. NV GERIH HR FE AR S BN A A A4 R B A A B UR R
FAFE F S B AR B AR, R A TR G 3t AT B2 H B A @ BRI 2 AU 15K



(=) BEHEHER

o
5
PN
l\:EE
Iy
<5
T

T H

ARARH (AR

Bwre e %

WITHRR ST L&

72,047. 10

0.

70%

e

10, 240, 289. 00

a0,

30%

iz

M

HoAth e 5%

A M R

YN IS

HAh 55

it

10, 312, 336. 10

100.

00%

G D “HAhEE R AIEESEER . RIS BIBCR] S A SR FI A0 b B ST -
@5 B AT REAFTENUR AL E IR E

(=) WK S8R A VRIS = E AT+ 2 BRI 4

FFs EZF Y HEZF 44 FR FOE WEZFTHE (7o) TE A
1 605377 SH HERERH 80,000.00 1,527,200.00 14.8559%
2 002984 SZ FRBAEE 46,000.00 1,327,100.00 12.9094%
3 600309 SH Titeth % 15,000.00 1,152,300.00 11.2091%
4 000513 SZ T ER&EH 30,900.00 1,081,809.00 10.5234%
5 601233 SH A A 60,000.00 907,800.00 8.8307%
6 603225 SH RS 60,000.00 852,000.00 8.2879%
7 600690 SH BIRER 30,000.00 630,000.00 6.1284%
8 600030 SH PEIESH 28,000.00 570,360.00 5.5482%
9 300059 SZ KAME 38,000.00 533,520.00 5.1898%
10 603035 SH (F e 20,000.00 377,400.00 3.6712%

AT RIRREE 14 ABEE.

(=) WIRTNE & &EA TR EE AT & 655 B4l
AEA T RIARRFA G

(U JAAR T & B A VRIS A AT 2 2R W Al
AEGTHIARRFAES.

10




(T HREHIRBIEBER
AEETHIPARRIFG L

(N BIRTWE G&EETHRIE P E AT+ 4% A B B 40
AEETHRIAARR A AR

11



(—) HWRAEHAFREM

AIREIN, REATTRIRKERFEHALE,
(Z) KRB H 1B

1. ERRBZ S 1EN

RIREWN, RESGTRIAFEE KK G-

2 —RRBAZ BB

RIREIN, RESGHRIAFE BB S 1E .
(=) #=HE, BF. MDA KA. SRR, SEhrfam N scE H M oRmor
Z 5150

EREN, RESTRIAFEESR, BE AR KHRME. BREAR.
e BRI N Bl A R BTT 2 515 L.
(PO FoAthish R $5 5% 2 A o i B R S 0

2023410 A31H, BHEAEM T (RTHMIERAFFEEISEREH 7 EH
TR 7E 4 R A 30 1 2 (82 PR 1 LA RS & MR I A5 ) » A B B B RE 172023
fE11H 1 H ZE 2023412 4 31 H #8148 FH R8RS & KU 2630 Z30I1a] AR & R
TR o L AT R T80%.

20234E10A31H, HEAKRA T (K THEBEIERRMERA RS LHEEFR
AEY , AETEEIESRREERARSGHE R R BEET T NG LE.

ARG WA, AR A TR FARE R B 5 35 A AR 15 0 ) B K SE TE JLE EEN I

Vin md
= o

2

5>

12




. ERBENER T

B mE N 2 ]t

N FE M HhE A www. swse. com. cn

AF bk ERTILACX &0 #8325 PH R i 7 A Kk
H8%m: 400025

FMHAL: 95355

13



KT (AL H s | S ST B T RI2023E s PUZE R T ) T8
NE M & W [E R

VY e A 4 PR 2 ]

E AR, RGN, BJPRE RIS GEREN. B8
FHEXTIREAR TR, RPURTTHET Mg -

EEHEARMR SRS B HE. . GRNIATIR N, 7ERITHE
BRI MERNERGEN, I~ THA (b A1 S &
S RI2023F B I EFTRED 155 LR S AR 55 s 1T
T 2.

FrMEIR S

N UB T IRAT R L
i 20244F1 H 16H



	西南证券日新泽达1号集合资产管理计划2023年第四季度报告
	Page 1
	Page 2
	Page 3
	Page 4
	Page 5
	Page 6
	Page 7
	Page 8
	Page 9
	Page 10
	Page 11
	Page 12
	Page 13
	Page 14
	Page 15
	Page 16

	关于《西南证券日新泽达1号集合资产管理计划2023年第四季度报告》托管人复核意见的回函

