FHMREFIEERSBLENIEFHRAESE
2023FEFAFTERE

20235E12H31H

ZEBEN: FHFREEEEEFTRA A
EEFREN HERITROEFRAF

WX H B 20244201 H 198



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

§1 EERIR

B I HE 2 S S RIE AR ik SOR AR E I Rd ., 1R S UM E R
T T FL A B L A PR o M AR AN ) B ST
BEERE N NHERITRN AR A AREAES SR E, T2024F1H18HE% T
M S fabn . FHE R IR R A AR S A TRIE BN B AEE RIS E
R TR IR B ORI -

BB ENAE LLSHE R iR S 5N A s B & 5, (HARIEEES
—E A

HEE MRS AMRE AR LI . B A R, B8 R 0 R SR AT AT
A el S AT e 4 S U A A

ARAR A I & TR R H T

AR HAH 2023410 H 1 H #2 4520234212 H 31 H 1k

§2 F& T MR

IRIT BRI SR &
& AR 011704

1EJ5 FLIRIFF

2021407 H21H

i
=
2

o

o

o>

o
=N
HF
Q
m

s
oF| B | B B B

s
xd
&=
2
[z
&
=
B
CIK
szlrzl»

2,623,847,894.5647

P S s kil g0 T 7 P B W | L 4T
Heot HAR TCr JIREFEFAE EAT POk BA B S R B

e, 34 SR B B R4 S AR E MM

ANFE S BB SRS 12 B DUR 104 J5 1 A 2

1. KRB HCE AN

ARSI AR LG IR A O 7T, S AT L T
1. BURMSEZ FERNZRGH &, TEA P25 A
HIBRLE R ARRKETT ), DB E A G BEE. fidF. Bt

T TR R A e i TR B4

BB AEG

ARG PRGN SO S &, — 7 s




AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

H3k 3 AP b S SR AR AP AR SR AR A, it B
RaE eI N T R R (T i PO /ARSI AR 5 VN
EOMASEIRTT, P AR RREOME. EFEFUEL
1Pl B A SR BB BT AR, MRS R
iR

3. FAABIEIESB B S

ARHe R BBAFFEIEIE, A SR AR TS L,
I E M T AE BT A A T, RN B
FIAA B R E AT 5252

4. FFRSRB R GG

AN B I (7 BB R USRI SR, S ) 5 S0
i MR AR S T BURE T Wias ROR 22
IR, RIS e I R WA 2 B 7 B XU A 5 i T
W, RIEANTFREAT R .

5. FEGT (BB G AR N Al A B e B g
X T AT AR BRI 0T, AR SR AE VAL HEE T RE T A )
IS SHE B2 ] AR e ASIE I e 48 25 R o0 = R A T
R IR e A Bk

6. Fhed BT BE Hems

AN BB AR I R DAL B 21 e RS AT R B H
(B ORE SRS, X RGNS, RO S
SBT3 R RS AL .

7 RLBEL S (TR SR
AIEEHRRIEHISEFEMOE S SRS . e
Z5MENSS, KB EHERMBEA . RIEEE]. Mk
PRIEGUEZR TSR 5 B S 2 E A IE RIS H 0 F
Ui o[RS, fEORPREE ST & 78 R Tl I LURA Rfz il
R BEALAT XURS: (AR 3R T, R B EL ol

8. [H I BT % BE Hems

G E NG X EME GE BB AW X
R AT EEAE BT, MBS ITAR, fEiR
KPR FEORUESE G 5 7 22 4= R A b, RSB 887 i
AT e G {E

9. MREEHIBLHH B s

3T, JL1el



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

AT G RT CE IO L E I RMEOV EEE H Y, 455 5%5E
HAn LEBIBRA . RS S R DL S A R A DR PR E
MESR, €S 5 RIS 5 BT HLATEBE LE A1 o
10, R/ SCHFUESR 08 S

AN n] AR BE B4 B P SR DTSR SR IESR (ABS) (L )55
HRAT BT SCRFIE SR (MBS) A5 7E N B8 7 SCRAIE S

b 2t b s ik i H1iiE 80045 il 25 R x80%+ HHHIF £5 & fft 5545 B 35 H x20%
R 2 iﬁzzzziﬁﬁ LTS 2 R RS e T B T A
REEEHA TR R B A R A A
SN AR RAT A A IR A 7
B S R A (N S AT RR RITBTREBEF NS BRAA | RITBRIEP e BR A C
NER e AL 011704 011705
AR N B 2 G 4 1 AU

1,960,804,986.6917 663,042,907.8744

A

§3 EEMFIeArMESIHERN

3.1 EEMF R
Hhr: NRMIG
45 12023410 H01 H - 2023412 H31H)
FEMFER ARITOTRIEF SR | RITRIRE ket
RAEA RAC
LA C S 2 -13,663,898.19 -5,033,277.73
2. IR 8,870,044.73 2,848,635.86
B IA Y12 J5 <y B AS HA A1 0.0045 0.0042
AR FE G 5 15E 976,964,692.82 326,343,209.45
5 IR E: & A+ E 0.4982 0.4922

T 1. AfCsei it A ALE RN 15k . HAiAN (A& 2 i e
AR Rt ) FH B A < B AR A% 0, A IR D9 A 2 SEBUAL R in A 28 fe (B A2 3k

VN
Z

I o

AT, 167l



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

2. Priddt e SdE b AR AW 5 2 & M5 A, T A5 SEbn
Sz 2 KT AR Fr AT

3.2 EEIHERI
3.2.1 S MBUFHEN KR KI5 FHALST LB 28 ZR I LR
ZRI7 B IR 7 b S B R A ATTHE R B

\ | kg
— ER K | Mgt -
{ K ‘ Al
BBt gz | Hls | | ©O-0® | @@
O , T2
@ Z03)
@
HFE=1H 0.83% 1.56% -4.86% 0.63% 5.69% 0.93%
HEANNH | -15.14% 1.62% -7.97% 0.66% 7.17% 0.96%
Tk -28.45% 1.66% -7.40% 0.65% -21.05% 1.01%
B4 A
N -50.18% 2.04% -23.08% 0.83% -27.10% 1.21%
LGRS

IR ] ZR 9% 7 b S TR A CH{E R I

\ | kgt
W Em K | Mgt -
f | RS
B gz | ks | | ©O-0® | @-O@
=) ) RERfEZE
@ £4©)
@
HE=1H 0.72% 1.56% -4.86% 0.63% 5.58% 0.93%
RN H | -15.34% 1.62% -7.97% 0.66% -7.37% 0.96%
k5 -28.80% 1.66% -7.40% 0.65% -21.40% 1.01%
B4 A
N -50.78% 2.04% -23.08% 0.83% -27.70% 1.21%
ERGE RS

1. AL E LN FIF8004E E ik 35 % >80%+ HHiIE 45 A iR 5 Elk
25 % >20% .

5T, 16Tl



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

2. ARG H2021FTH2LH MOLEA WA =4, T X=F. dLXLFEMNTEE
Bl

3.2.2 BEE A FAEMURES RIHHEH KRS KIS FHLS R Al 2 238
BRI LLR

FAMLREE RS AR TR EE R ES{HE I E gt R R ER e
2021407 B 218-2023E 128 318)
13% -

0%
-13%
-26%
-35%

g7y, |

_E‘E% T T T T T T 1
20200721 20211128 20220408  202208/08 20221215 2023/04/21 20230825 202312

- RAMEEEREREA — (HEEE A

FAMREE PR RS CE W AEE FES LS E SR A R
2021407 B 21F-2023FE 128 318)
13% -

0%
-13%
-26%
-35%

570

_E‘E% T T T T T T 1
20210721 20211126 20220406  202208/09 20221215 202304721 20230825 20231231

- AR TR AERSC - {HENEE

3.3 HAthatr
T

e, JLi16m



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

§4 BEARE

41 ZEEE2E (BESEE/PN) FHif

ARG RS2 T
{5} UEZ A
44 B4 |
BT | MR
FEHR H #A
H#
RS, DK 2R 2
2, AR REEOBAEE F AR T
BhEE 2 P AL . e R AR T R A
i HIF 75 50 i e 2021-07-21 - 134F IR S ZEIEHR
S ] B, Sfedd . IUT AR JT R R EE
Fe 4 BB A AT, WA ER A
G2,

E: 1 WEReREEReLE, KERH e S RARH, "BAAERH O
o T W0 RS E T b )a AR R e B, MR A B AT EU AR A
A 2 BRI H AT AT H

2. UEFFAOLAE SGEN GEFZRGLENMES . WH. SZEEA R ML
AMBE BIMNE) HIAHRHIE -

4.2 EEANNIR G AL R SZERATER LRI

AN, AREEEN M (PN RIEMEIEF SR A EE) SR I
SN SEA RIVERE M AR S (FEEEFD) MHAMA EEERE, A ek
fE - B ST RS B IS I B B 7, 8™ A2 ] XU (R it b, DR e BT
ANBERBAAM . ARG IAN, RSB PR GEEI, T E e m A A
1474

L‘t

4.3 AR BHERHRHA
4.3.1 AR 5 BRI AT R

AN, AEGEENEHAT QEFRRESEEAF A TS HERTE
WY FEEAH R EE SRR, il RGN LA & Fh 5 207E & 55 R R A 58 5
AT, AR E A A e MR A S

I, 16Tl



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

KRN, AREEEAMM G 2P inEM TR, AR RS (RS
HHWS SHAWL SHWD X Re 8BNS HEAY A R0 A G S R 28 55 A ] [0 58 5 IR 32 5
W 22 MABBEAT 08, RIS 128 S il BE 5 W 47

4.3.2 REZ HATRRIE UL
WEHIN, AREATHES S A tsetir A B kR385 A B i A28 oy &
L ZUE TR 2 H A R I5% A TE B, H AL Al ] 5 Sl 22132 &3 AR 2 S (1)

4.4 153 P 2 B R SRS NS AR 24

2023 VUL IELL | AT AR 39 55 05 . RPN EWMATF Z o5k, A%
ORANE, AT es, EN RS OSEE, b LR EsRl, AREIF
EAUEAYEE Y A LNt ISP

fE£HATSH TG T, AR E T, EWasl BRI TS, MAET
W, iz Z MR RN . 13758 5 ARG L S D0 S A8 RS A, — DT, b B84
NEFEE IG5 G AL RF SR R T, 10058 4 32 B sy RS W 2 ) 7
KRB, ATMT. 2 TORR I ARG T oK 53— J7 T, Al ggsh iR,
BRI A B < St DU o, AR IR D) B SRR s, 1 (AR (137 P9 B8 e B [ 1%
A e IR SRR - BJ5 5F

W& MAE T e B AL, HENGTr a5, BATR B 8] AL T A
KB B ERXAPIBG BARL G PR N B 2114-5% 2 [8], 2835t I sl MR Bl 3k
WL/, HHP I BOR AT AT BEHR AR AL TR K 2 O KPR, T
IR B L7 TR AR L AT SE BEfI G D ) 2 DR il 4, AT S sl B AR e B 445
Hh G ROIR A

20234EAEAR 2 B AN fe il i U BA TE 2 1 — L8 WI R a3, a3AiTda it 1
KIPB T 171, BhELE20245E 4] A Ta) i, FRATTIA A S5 W B O 79 A 7 i 50 2 AR 7
BAMA LR BEAL

PP AEE P EAR TSI I A KR=5F, HARE BN BT Braedi
BRAE Db AR N A, 2 AR 0 [ A 50K BRSBTS A ) LA
SR, AT NE IR A SRR, BT SR U SR B A R AR

8T, 167l



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

R S OB (LT . BEEEIRCIS. BHLIC, aySik,. ThE
TR EER B TMCU, M RERE AT SR A FD .

H M20224F RGP T =% it 2 5, AT N LRI BUAEZ 7 T AE A #d
. EAR B ATESAIER AR 85, S50 e E A E, (B ERIAIE =K
ERHE RS A, WA ReR T AURE A A VR Eh 77, BN LR Re ™ Rod ke 2
KA. RANNFELLEN, EaRmENAP, FEARFEE7AIE S JH
RAERL DL T A AL A ] o

4.5 53 N F L SR

AR WIR AR TT B 7RVE P L SE R & AR G A AL+ 0 0.49827T,  A4RE I,
ZREE S BUFE I K 90.83%, [FIIML ST LB IR AE I 22 5 0y-4.86%; BRI T IR
ARITBIRVEF VSR & C R BB N0.492275, AHRE N, 1ZRES M PHE
FERRN0.72%,  [RIIME 5 ELE HE 22 % 9-4.86%

4.6 AW N EETFE NBEE ST E T E

/5
§5 BBAHAEGRE
51 REMAREEE=HEHMN
B o 4 B 1 B A
Jr'5 il H &H(T)
(%)
1| B #ss 1,229,577,453.55 93.30
Hre 5 1,229,577,453.55 93.30
2 | HEEemE
3 | Bl at 74,009,785.75 5.62
Hrr: fizz 74,009,785.75 5.62
B SHFUE SR
4 | mEEERE
5 | SRhfTA I

2T, 16Tl



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

6 | KANIREEREE - -
1

ST E DN

R4 Tt
RATHE AN E & & &
7 \ 13,901,416.65 1.05
1T
8 | HAth#r~ 364,808.22 0.03
9 ann 1,317,853,464.17 100.00

5.2 MEMARBITVHRNBERKAES
5.2.1 MEWARBITW RN BRERKHE

g R o AME (T) ob 4 B 7 A LA (%)
A AL B i - -
B | KWk . _
C | il 1,105,563,591.72 84.83
5 7). 1. Aok _ _

AP R R
E | &350k - ]
F | LA ZE g 19,537.20 0.00
o iﬁaé i Qi TR 1398141 0.00
\

H | EfE Aol - -
EYSXEE NI RS,

| I~ 123,931,718.65 9.51
Jo | &Rl - -
K | bt ; _
L | FGEARE SRS 3,058.00 0.00
M | BFEEBE SR RS 26,564.46 0.00

IKH S FREEAT A Bt 19,002.11 0.00

107, 16T



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

EI
JE RS BB A
55k
P | #F - _
TAFH 2 TAE - _
&AL NEEIE N4 - _

nw| ™| O

ey - -

ait 1,229,577,453.55 94.34

5.2.2 MEFIREATIL 2 REER B R R R ERRAS
AR G AR IR AR A B POER TR T A S

5.3 MEWIRIE A SHE 5B ST AHE H I K/ HERF I HT 48 B B 5 B 4

J¥ | HEETEE
i SEARRY JBE SR TR () 2 A (T)

5 B (%)

1 | 688012 A ] 686,977 | 105,519,667.20 8.10
2 | 300567 S 1,202,100 | 105,328,002.00 8.08
3 | 688037 LR 742,774 | 99,242,034.14 7.61
4 | 300782 LR 691,800 | 97,543,800.00 7.48
5 | 688072 IR 403,429 | 93,313,127.70 7.16
6 | 688120 HHFTER 483,380 | 90,730,426.00 6.96
7 | 002371 b5 A 367,455 | 90,287,368.05 6.93
8 | 603501 TR B AR 833,000 | 88,889,430.00 6.82
9 | 688082 B L 750,615 | 78,371,712.15 6.01
10 | 688256 FERA 441,602 | 59,598,605.92 4,57

5.4 REWIREBIF A ROFFRELE

SE ANk

FPs 155 b A e E (L)
HEEB] (%)

=
=

11, Jtie



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

1 [ X Aot 75 74,009,785.75 5.68
2 HAT EEHE
3 SRt

Forr: BORTEER 6
4 Ak 7

5 Al J Tt % o

6 S

7 AT (AT AZ #e i)

8 [E) AT
9 HoAh
10 &1t 74.,009,785.75 5.68

5.5 R & WIARIE A SYE 5 ZE SBT3 H H B K/ HEF I HT 48 FF B B 4

F s . oo B b3 A R
IS i 5 44 R HE (5 2~ FUAHE ()

= fEELH (%)

1 | 019694 23E {701 400,000 40,777,161.64 3.13

2 | 019703 23[FH 1710 179,000 18,154,130.96 1.39

3 | 019709 23[EH 1716 150,000 15,078,493.15 1.16

T ARG WRNEAT L iz,

5.6 AR A SO E oG 2 &5 18 ELHIR /MR RO BT 42 B STRAESF R B 4
AT AR AR AR I B SRR -

5.7 MEARIE A M E G H ST 1 E LUK/ R T LA e R IR T A
AIE ARG IRARFFAT SR -

5.8 MEFARIE A FOHME 2 & 3™ 15 He R/ Ry B BT 48 BOIESE B B 4
ASH AR IR AR FFAT AL

5.9 R EWIARAE SHH KRR R 5B UH

1271, 16T




AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

AT G AR IR AR FFA BRI 0L

510 RERAR SR F I E G A F LA
ASHe AR IR AR R E AU L

5.11 FHH A hE

5111 AEESER R KT HBIEF AT EAARR B IBERET I TLRRE, RERS
gl H T —E AR B AT LTTHHER.

5112 BERRHHHBKE, WAEESFAME ZEREEZ WHBRE.

5.11.3 HARBE P R,

FP5 TR

EW(n)

1 7 RAIE <

2 ISCUE S K

3 IvLbdiredl

4 IVLi eI NS,

5 JSZHAT FF D 364,808.22
6 FABRIYR

7 oAt

8 ait 364,808.22

5.11.4 1R ERFFA HIAL T 72 B B0 T 85 85t 55 A 2
ARSI AR T R AR RFAT AL T8 YT w] e 5157

5.11.5 G HAR BT+ 48 Bt T2 HP A LE I8 52 BRIB 150 ) i BH
AT AR A WK BT+ 4 B 22 A AN AE I3 A2 PR L

5.11.6 BFA ARG ER FH Al SCFHIR I 2
M TP SR, B AN S & I 8] ] AR R 22

137, 16T



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

§6 JFINES ML)

AL A
RITPIRIEF IR | R ITRREE L e BeR
HA &C
i T S AT 4 A L A 2,013,921,697.63 692,175,159.68
i T 30T 1) 2 < s F D 4 0 13,080,578.74 35,388,443.26
U A0 T S 40 i) ok < e DE [ 7 400 66,197,289.68 64,520,695.07
A S ] 4% AR B 3 i
CHY R LA 5051 ' '
0 B AR I 0 i 20 1,960,804,986.69 663,042,907.87
§7 ZSEBEANZHERRESRELEZSHNR
7.1 REEBENFEARESHIRIE L
AL
ARITOTRIEF SR | RITRIREE ket
REA RAC
e WAV A AR 4
i 5,000,225.04 ]
5 H A 1) 2 N ER ) 43 2 - -
5 ey ST 1) SI2 HE /O [ 3 6 - -
] IR AR AT S0
5,000,225.04 ]

il

B AR (%)

A IR FFAT AT S 85 2%

0.19

T R ORI B 3 03 A0 5 < 50 B L A9 £ 70 BER TSI OR ik <5 43 200

W, AX T IRA RS E.

12 B&EENCHERREREAREZ 5 HH
AN, BSEIHAANFERG . 8P B AR S

1471, 16T



ARIT B IRIE L e iR A R R AR B B

20234 SFAT

§8 MEMREAEBABREREREFHMHIBEL

ESREE ] RRmA | R
i H ESR R ISEA R S R AL RS s Y A
el g el HARR
H& A
HEEHNEA o
i 5,000,225.04 0.19% 5,000,225.04 0.19% | Xz Hid
s ANF35
H& A
eGP NN
5,001,418.75 0.19% 5,001,418.75 0.19% | iz Hig
BEHN R
AN TF3
s YN 0.00 0.00% 0.00 0.00%
AL INEN 0.00 0.00% 0.00 0.00%
HAthy 0.00 0.00% 0.00 0.00%
&t 10,001,643.79 0.38% 10,001,643.79 0.38%
§9 MMBHEHRKHHMEERFE
0.1 MEHNBE—KREHTFEZELS LB LHIE R SABIT 200 H11E L
e WP B — 3 B 3 R S S AL B AN AFEAE IR B 88 1 20% ) 17510
0.2 XM EE RN EMEERFR
yn
§10 £ECHER
10.1 B HEHZ
1. A EIESR M B 2 R S AR B R T BT Ry Pl S B iR A R e SAE FR R B 3
S A
2. AERTIREFPAAER S N AR ERIEFRERESE S EFH) |
3. (RABREEFI A EREG  REUE R R RS E )
4, (HRIFBIREPA R G R AIEF R RSB EUH ) (EEH)

5. B B S SO LA ATE LI

#1571, L1em



AR TT B IR 37 M e B IR 5 TR R AR 7 #5242 20234 SR 43R A

10.2 FFTcHE A
R NMEEETE NFERT .

103 &EF R

1. B E AT EDVIN (] S 2R A B, B ] 4 A 9 I SE L ERfE

2. WEFEFX A BUG SR, AR GRS BRI REE S E AR A
|, RS HAE: 400-930-6677 (RKi&iET) .

3. TR AL [ I I S A < L TR M Chittp://eid.csre.gov.cn/fund/) F13E <
B AL Chttps://www.dfa66.com) 75 B A 2 5

RPRIEESEHAGRAF
20244201 A 19H



