2023 4

—
N
f—a

547

=5

ER &

2023 4E£ 12 A 31 H

EEEEN: ExEESTEERAH
EEFXEN: PEILHBITROERAH
WEXHHER: 202441 A 22 H



FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

§1 EERR
G TN (¥ 3 0 O S ORIE AR, TR B/ R R B R PRI s
TR L A LS L R I A 58 BV AR AN Sl SO TAT
FEFEE NP ETHEATROARAAREAREESFRME, 72024 1 H 18 HEK A
W5 I S5 RbR . ERIA R ARG EAE, REERAB AR RICE. % SR
NN PN iR S
S AR DLISIAE S B B i) BRI A8 B N i P 2R 4 58 (HANDRAIE R — E A
RN GUFARIARKERI . BT MRS, B FEAEAF 0T DR SR N A-4H 5] 32 A
e N EE SR
AR I 55 BORERZ 1T
AR WIE 2023 46 10 H 1 HiE%E 12 A 31 Hik.

§2 &7 Mo
B & faipr Yyl
R4 TR 000694
FegiafE L) RIFF iR
EE&ERAEMH 2014 4F 6 H 26 H
A5 AR B S A 0 S 621, 249, 361. 19 4
ot Hix AR B G T P s 1) XU R RIEE 4 e sh M I AT 2 R

AT A E S R, GBS I ek gt
PR RS, AR T AR E IR TS

T TR KEEENOTFEES, MR IR L BIAMIS T 24
BEFEI 80%. TEULZAIR N, AFEE @ WA TE
. STt MEBCGR. REE. NERZR. TN
DRI 2 S AT VAl 2B, 0o [ g WA 2 248 % 7 R B 1 5 7
ST R AT BhAS BRI, AT pe s FERC E EL

NS e aze i e A iR Ak
PSR 2 45 AR AN IS, R T UESF R & AR X

@&ﬁ,ﬁﬁ%ﬂhﬁﬁﬁﬁﬂm e,
TR G RME MR RIS,

AN FHSEHARA T

BEEEAN Hh R ERAT A A B A

TR R R SRR Foui Al A Foui A D

B RIEEAE A 000694 014005

i R T I8 7 Gk i 4 B 306, 567, 676. 03 4> 314, 681, 685. 16 4}
§3 ETEM S IIrNES B ERI

%20 k121



FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

3.1 ZEMEIR

Bfr: ARt

BB R WA (2023 4E 10 A 1 H-2023 4F 12 H 31 H)
ZouigA A ZouA D

L AR LB 2 1,289,938. 15 1,171, 159. 48
2. A A 2,993, 872. 18 2,943, 449. 65
3. IOASF 34038 4 4 BUAS HA )3 0.0212 0. 0221
4. AR 4 0 1 328, 504, 135. 83 337, 103, 090. 07
5. AR FE A A E 1.0716 1.0713

T (1D AW O S as 8 2 A IALEON . Heotdica

Hpbe N G2 SR E2E S )

TOBRAR I S RIAME FI A5 < A (AR, AT D9 A 34 L se B e i _E A 28 fe (e A2 shiie

E)F

(2) Prid e SHR b AR AW B 5 2 & 1S5 2, T2 R Sebrifc e KT 22

R IroET.

(3) FoiAl D FE AL PR  2021 4 10 A 27 HIF4A.

3.2 &R EHREN

3. 2. 1 EE&MPUHER KRR H 5 RS B R 5 L

FZ LI F] A
‘ Mk 4 Eb s
HHEMRR | gt | -
MrEr  [REEKRO L . HE 25 by O6) @—@
MEZEQ | RO ‘
HEEZ®
HE=AH 1. 96% 0. 03% 1. 44% 0. 05% 0. 52% -0. 02%
TFEANNH 3. 15% 0. 04% 2.19% 0. 06% 0. 96% -0. 02%
o4 4. 43% 0. 04% 5.23% 0. 05% —0. 80% -0.01%
o2 =4 7.61% 0. 09% 15. 05% 0. 06% —7. 44% 0. 03%
kA 16. 00% 0. 08% 24. 43% 0.07% -8. 43% 0.01%
H 3 45 1A
49. 20% 0. 09% 57. 07% 0. 08% ~7. 87% 0.01%
ARG B A
220 A) D
‘ AR | gtk | gtk
MrEr  [REEKRO o o S OEE) @—®
WEZEQ | HEIRERO | R R bR

Fo3u o121




FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

HEZ®
HE=AH 1.97% 0. 03% 1. 44% 0. 05% 0. 53% -0. 02%
LA 3. 16% 0. 04% 2.19% 0. 06% 0. 97% -0. 02%
ok 4. 43% 0. 04% 5. 23% 0. 05% —0. 80% -0.01%
H 3 44 1A
6. 50% 0. 05% 10. 64% 0. 06% ~4. 14% -0.01%
GRS

e (1) FZoPpT 2021 45 10 F 26 HI3i% D EIEE0 4.

(2) ZZ eS| D REE S AIsLPrFaE N 2021 55 10 H 27 HIF 4.

3.2.2 HESAFAMURES RiHFEM KELZ LS RS L RE A m
R R
FETT VS FA R T 08 1K 35 5 R 5 L e Bl 2 = 9 I 2 34 LE I

54
48
42
36
30
24

00%
00%
00%
00%
00%
00%
00%
12.00%
6. 00%

0. 00%

/M/NJJ*%—//

P

e

o

e

ot

2014-06-26

2014-12-25

2015-06-25

| {2015-12-24
2016-06-23

2016-12-22

2017-06-22
2017-12-21

2018-06-21

2018-12-20

2019-06-20
2019-12-19

2020-06-18
2021-06-17

2020-12-17

2021-12-16

ETSFARIT A ENKE — BoSHAR IS EREEE

=
pes

=

2022-06-16
2022-12-15

2023-06-15
2023-12-31




FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

550D B E B R S [R) Ml 4 e A i HE WA RS =R 04 [ SR E T L B

11. 00%
rd
10. 00% /
N v'_/w""
9.00% SN
.-—//
8. 00% A
. ad
% -
7. 00% 7
6. 00% . -
el T
5. 00% / Wi
a2 ""\J _,_"
4.00% e 4 v
P
3. 00% Nl
) L’ Y
2. 00% s N J‘h 1 I
i
1. 00% - :
] ,/r‘_/—:/\vw/ e
0. 00% 1F
L 0 0 0 oo o~ (=23 o~ [+ (=) (=] (=] [} od o o o o o cd
[} (=] — o4 (=) — o (=] — (o] — o (=] — o (=) — [} (=] [ I a6 ]
A N A O
~— ~— (=] (=] (=] (=] (=] (=) (== ~— -— [ (=) (=] (=] (=] (=] (== - — —
O A
o o o o o o o o o o o o4 o4 o o o o o o [ B |
(=) (=) (=] (=] (=] (=] (=] (=) (=) (=) (== (=) (=) (=] (=] (=] (=] (=) (=) (=] (=]
o4 o4 o4 o4 o o o o o o4 o o4 o4 o4 o4 o o o o o o4
[— &S RiTe Ml KE — SARR SRt % |

e (D ABEGMERAME N 2014 46 H 26 H. RIEESEFLE, K

S

OSSO A L 4 R T AL B LB A A S R 20 5E
(2) ZIAT 2021 4 10 H 26 HH9¥% D IS4 %0.

(3) FEJCISH D RIS MBS FRAFEEM 2021 4F 10 H 27 HH 4.
§4 BEHEARE

4.1 RE&ELE (RESZLIEPN)

=2

N

6 AH,

HEMFE L L] 5
e % ARSI IRHAR | 1iF5 Mol

B

IR H 3]

BAAAW | FR

AR

AFEEM
Hesr
L[ E
e 25 B
AT

20214 3 H
25 H

i SRR A . SRS R
B RIS IO TEME . DifEdL
ICEEAEHARAFA G R R
AT G Rk T 33 05 7 B A G Bk T 3450
R G iz a8 % 01, 2014 46 H
AU ST S LM, PE
EWGE RIS, RERH, DTS
TSGR UE R4 B ik G . Bn s
ERMTHES. S0l AGENIES
R ES . Eool Rl AR
EEUEFF R IS . oAl e B
T R RIE R R S Eooha
iR T 4. Fouli s 60 K
LSRR R SR K e~ i AT A S

FuREMBFIIEFR T RS, ZOR
Z R 6 D H FE AR A BAIE SR e 5t




FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

& FouERAST 3N E MR
RUETF BT Sk g e P

e 1 EeEEEResM, ERAND S AR AN, B H RS 2 7 RS0 E 1
15 H 39

2. ArEiEREaB, EPH AR H 2 AR 2 7] g3 E RS HPA RS H 3,

3. UEFFALIE SCEM CIEZFAL AP SR BB BLIMNED BIAHSSHE »

4. 1. 1 IARFAERBE R E I R R A H N E S L3 RN EEK ™ R 1E
Vs AR S A AR I G ) S R T E A AL S5 0 7 TR R B R T 1 L

4.2 HE ARG A FEEB/E BT EH KU

FEARIRE N, T AR IR G 0B AR, AR H e AT
ANFZERAT N AFESEHNET T (ERREEHEREE) LA REEER. AReRES
FIARAE ,  J BB LU BIAT B i A S e B R I 2K

4.3 NP5 E TR

4. 3.1 A FR G ERPATIE R

AN, AAFRE AT GEFRBERESEH AR AP ST ERSEN) SEdE
RN F) NIRRT AP AL GRS T ERE, DB sAN B RS e —&iiy
WAl — T s . AN T RGN Tl S8 77, Bl 2w e s A R #
PG IERA WM. BB, R 5PAT WSUTA S R E BE S I ST 15 5 A
TaH A

WA HIN, A A BARAFAE G H EPATIE O R, T8I0 A R 4% 51 205 2 8] [F] [8) 52 5 A [f)
28 5 A SR RN S I LT A 007, AR R B 3 A P50 5 SR I

4.3.2 RERZ AT NRETUH
AARYE QEFRREEEHRF AT LSRRI FHEEEM L A58 AR
Ry ATZGMR. WL G WIBHRKA TG, SAZEE MR AT AT B
T HIA AR R IUA I SAAAE T RE P B AT A 5 AR 2 & 5 H A A7 0, RS KA
B SIS ) T A TFSEM TR) 1158 5 A A 4 B30 52 By B i0E 27 2 H S ) 5% ) 17
Bl

BX

gl
&

4. 4 |RE BN E SR T REMNIZED T

2023 FEWZFRE, Frmmal 1EMEmIES . A 10 H, SrmIniEs: ¥ =FE KK
% 600 3t 12 71



FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

S, AELTF I EIURR NN, ARATIR B i B aa & 4E R P RIRES, maitEn EIR A
PR o e 3 152 53 AE KAT RMEAF BRBRAN RAT BRI B 46 T, K s WA AL 45 g i s T
s R erst EATEE 12 A H. 12 AP REEERIh RBGE R W REd TR
AT, Kinfor d At R R R F 8 AT JRREE RAT ATT TR R SR BURE SR 51 &, fE5F
Rl Jm — JA BE T AT TR A, Rt B < )3 AT I i B R A e SR U AZ 5

RGN, AP AR OE P E AR B R M B s, AR R A, S
TIHERRP K.

4.5 REANES R SFEIN

WEAMEWIARE TR A EEMBUHEN 10716 T8, AIRE LS HFFEILK RN
1. 96%, [FIHML ST ERIEMEI AT 0y 1. 44%, BEAHRE PIRE A D HEMHTFHEA 1. 0713
TG, AIREMIRSHHFHEIE KRN 1.97%, AP IS RN 1. 44%.

4.6 MEMAR ST NRES BT EPE L
ASH T HI A AT AE 5 B I R N B & B i AT U A 1 DL

§6 WHAAEGMT

5. 1 REMRZS R HEHEM

Fis T H B o)

o 38 4 A T 1) EL B
(%)
1| B - -
Ho: B - -
ReH % - -
] 7 WA 7 4% 7% 580, 693, 619. 99 84. 37
Her: gz 573, 454, 475. 70 83. 32
B SCRFUE SR 7,239, 144. 29 1. 05
Re BT - -
SRbATAE MR - -
SENBRE SRt 98, 073, 991. 90 14. 25
Horre LW R RN IR Sl Bt
F
AT E &M &6 5,277, 345. 23 0.77
HoAt 5577 4, 185, 021. 55 0.61
At 688, 229, 978. 67 100. 00

5.2 MEHIREAT WA RMBER R HE

5. 2. | REMRBAT A RPFARERRA G

BTk 121



U R RS I R

2023 fEH 4 ZEMRE

T ARGARTE AR AR A TN K

5. 2. 2 MEAREAT I R BB B ER KA S

lagysscy
IX 715 o

. AEEGARE WIRAR S A B BOE I R
5. 3 JARAZ A SOYME o ZE B 7= 15E LA R/ N e ) B S B B B 4

5. 3. 1 REWRIELA OME 5 EE B =8 BN R RT 48 B BBt 9 4
T ARG WIRARFFA IR

5. 4 MEWIRZE BT AR GFE R A S

P fie 75 A ARHE o bR B A L] (%)

1 X fii 5,661, 575. 89 0.85

2 RAT A - -

3 SRl 40, 771, 573. 77 6. 13

Horp: BURME &R 30, 600, 885. 25 4. 60

4 kiR 174, 449, 318. 47 26. 21

5 A Ml 6 A g %2 20, 070, 774. 86 3.02

6 Hh S 332,501, 232. 71 49. 95

7 ARG (Rl A2 i f57) - -

8 [) A7 R - -

9 HAth - -

10 &t 573, 454, 475. 70 86. 16

5. 5 MG BARIEA ot E &5 2 & B 7= E BBl X/ NEE T I A 4 R 2R B B B 40
e | iR | ke |(E GR | ARME o) | HEETESEREE] (%)

1 ]101900525 19 shykR 300, 000 30, 860, 557. 38 4. 64
MTN002

2 210207 21 [EIF 07 300, 000 30, 600, 885. 25 4. 60
23 H A

3 1102381961 | MTNOO1 (R} 2= 200, 000 20, 279, 921. 31 3.05

)

4 115886 23 FHH| K1 200, 000 20, 247, 799. 45 3. 04

5 |102383386 23 IV 200, 000 20, 144, 885. 25 3.03
MTN003

5. 6 & BIARIE A RME G ES T =1 E HBI R/ M HEF BT +48 B SCRRESF 85

R
Fs ERARD | IERARR ([ BE (D) | AROME GO | HEETERES (0
1 260918 R 2 R 50, 000 5, 033, 366. 58 0.76
2 260864 23 4R A 40, 000 2,205, 777. 71 0.33




FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

5. T MEHRILA RME GRS T E LA RNHRF IR T4 5 & B35 Y14
T AREEAMEIRARIFA SR

5. 8 MAEHARIE A A o 2 & 73 E LB R/ HERF BB 48 BUIE R 3% B 40
T ARGAREHIRARFFABGLE.

5.9 MEMARFE ST F K EFUR 5 & 0L Ui A

5.9. 1 A3 H G B $ B BUR
AN AR 3 P R [ 5 4 6

5. 9. 2 R IR AE S4B A £ 3 B2 Kp o AN 40 25 B A
T ARG AR WA ARFFA E G

5.9. 3 24 E R R R BBV
R B S AR W P9 A T AR 0

5. 10 B H AR E ME

5.10. 1 AESHE AT +HIESH K RAT R R T HAPMEMITLRARE, K
FER g H ol —F N ZBIATEDT. ATTHEER

AN ST 2 e BT (KT AT A4 RS (K R AT 2 A B A M B 1) 7 5 R A s A A 7 S L A —
FERF AT LTI

5.10. 2 ZEHFWET X2 BMERTE N EESFAME N EERTEE
AN A B < P TR IR AT A4 ISR AN AR Y e < 5 TR R PR 5 e BB SR P P R L

5. 10. 3 HABBE =4 ik
e £ Fx 5 ()

17 H RIS 3,479. 33
INEYSCIE 77 B K -
REYST A -
YR S, -
JREYAT I 35 4,181, 542. 22
Hopth BEGR -
Hofth -
it 4,185, 021. 55

5. 10. 4 HEHRFFA KA T HBRE T ¥ 55570 4

(N[O |k |[W ||+~

Foom o127



FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

T ARG ARE WIARRSEA AT 5 BV vl 58 i 7

5.10. 5 $RE AR AT+ 48 B B AP A FE Uil 52 PR 00 Ot BA
T ARG WIRARFFA IR

§6 FFHAIES HHF
AT Ay
i H FZILEEH A ZILEEH D
e 15 A A 35 4 4 B A5 111,247, 271. 68 96, 423, 679. 03
e 15 1 A ) 2 4 s R D 7 40 222,420, 310. 94 218, 778, 521. 71
ek - 75 HA 4 e 3 4 R R [m] 43 0 27, 099, 906. 59 520, 515. 58

s 3 R 2 S PR 0 A2 B A (A Ak
/DDL =7 TEHE)D
i I R I 4 4 0 A 306, 567, 676. 03 314, 681, 685. 16

§T HREEBENCHEFRERELAEERF R

7.1 ZREEEARFHERESHFZHNER

Bl f
5 S A (A
A 386, 548. 13
SN Y i
Gl
7 313011555 /8 [ i
Gl
5 A A
A 386, 548. 13
A R R A e o ops
LIS B (D ‘

7.2 ZEBENZHERTREBRAR ST H WA
T ARG, ARESEHARISHAEA BREBRRAREE. BUEAREHIR, ARSEHARF

A K4 386, 548. 13 3.

§8 B R EH RN HMEERF R

8. 1 IEMIN BB R EFEESHFLHIXBIEGET 205591550

H T I P e o R R A
N T G W | BB
# 75 wwww|  pm i wag | TR0 %)

o100 4k 12 51



FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

2% A F| B
il L 20%
) s i) X
[
20231001~
1 82,890, 417. 77 - | 82,890, 417. 77 13. 3425
20231220
Bl 20231221~
2 -1140, 462, 590. 13 -1140, 462, 590. 13 22. 6097
] 20231231
20231001~
3 76, 818, 705. 59 - -| 76, 818, 705. 59 12. 3652
20231220
A
A

7 R

AT & O B — BB T I ) BUA B BB I AN I B AU 20%, TN R B AE BB A R &
I T R T I DT U

() 82 [ FA 175 20 39121 P g 45 B ] 8y XL

B — P % R RRE [m] P 2 fid A A I < ELUE [ PR 2% A, DAL 2 A U [l e, e /Nt
T A T /N AR ] PR 7 10 75 B4 R LU A o0 A ST 0B L S SOAT el 5 R ] 1y XU

() e ERR B BN XU

B — PR ORI [RIIN, JEpE ENIEAT R I KR AR, X g B
Mis - ELANIE RIS o] B VAN e B0 L ik o B R B 7 5D 8 TN S 1), 38T g
JHE B B A B BN o

(=) g Hest Hbn i 2 XU

BB KA A, ARATRE S BUE G IR D, R B ARAT M R &2
Gy TR AE G WHERI I 1, AT A5 SEBLBE g 18088 H WA A2 — 52 AN E 1

(DD Fe <A R Al 2 1k s B A 50 XU

(FeEFD) AXE, FESHERAA NEE A 200 A 2 e 5™ $E KT 5000 /578
(1, FEEE BN 2 R R 2 SR 20 A TAE H IATIA A, BN 2
17 o FEIE M 2 BB SR RO ARG A o7 5. PRIE, FERRSm AR OL T, 48— B KR [ A B 4
Joi, AT BEAE R B R IR A, N AT B B A7 S DL A SE U RS R

8. 2 MR & R MM EEE R
o

= VA
7

A
%\ =

§9 #AE XM ER

9.1 FEXMHHEZF
Ly o EIIE M S 2 0 ) 3 AT S5 45 8 35 4 VT P S
2. (FEILIAGHIIFA R RESIEE AR
3. (FEOEAIGHAESR RS
4, FEEET S BRAE . EUE;

B O 3t 127



FETCI R R RO SR IR BT R G 2023 SE 55 4 ARG

5. FEEFLE NS BRI . B

9. 2 FFHE &R
Ho e N\ s AT AL,

9.3 & AR
et B v AR E T 8] G S B ), ) 3% TR 9 I SE A A

BLESEHEARAF
202441 H 22 H

§ 1270 3t 127



	§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 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


