KR LM EEREHEES B EEITR
2023 E1FERE

20235F03A31H

HEBTH AN  RIFERCIER R EHAR AT
EEFEN PEIESZILEEFRITEAT
WX H HE9:20234E04H21H



ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

H3x
g 2R - OO 3
§2 FELTEIIREIIL .cooooeeeeeereeeee st s sss s s b s s s b sR s Aba SRR e AR AR SRRt 3
RISy R oy 1 e (= N 4
ST = oSO 4
302 FEBVFMELIRII oot 4
R =N & 5
4.1 BEAI (BIEELILINL TEIY oot 5
T G B N T (Bt S R =R 1= ) 12 B 7
T RN v =/ L oo 7
R e 2 B g S g L B (2B T 7
o G2 B g N 8
4.6 A IHA ISR ANBEEE S BT B TIE VLI oo 8
R RS & £ &= 8
T e R g 2 B OO 8
T G L e Tl T Y 8
TR g R i B 2 8
5.4 AW BRSSPI R AFEEIEIL 240 REEBLUEIT e eesessseneeee e 9
PR A= 11 R e s T s e N R =5 41 e 9
5.6 R HIA TR A o 4 B P A LU KN HE I AT+ A S 3 A 10
5.7 “RCTEM” 5 “PERMATE” W€ FIEEE T IFERIIRES e 10
5.8 MR WA TR BUAS o J 4 B0 P A LA K/ NHE A IR AT 48 B8 7 SCRRIE R 0 A 10
B O B T A A R T B oo 11
NI 5 G X 1 sy 12
87 HEBENZHERRERBEARIESZ B PG .....oooooeeeeeeeeeeeessseseessssesessssssssssssssssssssssssssssssssssssenes 12
R IR - AL Est 6 e A A SR8 = 12
8. 1 i WP B — % A L S B 1A B BRI 2000 1B 0 e 12
I = 4t I LR 0 (= S 12
SRR 1 = 12
R v o = OO 12
9. 2 FFTHUHIET oo 13
0. 3 BB T IR et 13

W
=
N
=



ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

§1 EERR

B RIE N E S 2 AHEFRUEAR S PR B BOL 8. =R FVERR
RBE KRS, I PR AT . AR A S M R AR AN B O ST
EURIFEE N EIER SR F AR SUE ~ AR EA R ST RI G RME, T2
0234F04 H19H BA% 1 A A 5598 hR . (FERIIAB B H SIS SN A, RIE
EABAAFERBACE. 1= FPEFRR 8 KSR .
EHRIE B R LSS R S350 10 R N E B e &I B, (=
ARIEEE A TR & A
AR SR AR AR KR I A WS, BB A IR BT R 3R
AR A A 5 TR A 53 0 4
A 5 SRR G
AFRE #AH 2023401 H01 H i 22023403 H 31 H 1k

§2 HE RN

B TR FRAUERRIT I &5 K bt h
F 4 FAUY 970174

Feia e 2RI R

LA FAENH 2022 4F 06 H 17 H
e BAAR I 4 AL 1, 567, 296, 507. 52 4

FEAR I A & s, PREFIRBIIEIIATIR T, T4

BB H s SRV AR R 25

REATRIEERA: 1. B mERN, £410
RIRAE B A FBATIRGL . BRI 15 ARG
AMFGES . e PR EN LG FI, JFaia
RE IR APERFAE . RS A EZKCTRFIE
PUE R A THRI BT E 17  BRAT S & 285 1)
FCE L], IR TR, 2. DIREFEK
i, EANTFESEE, AR 25 i e = il
2o WL A5 XU 7 WS 7 iR VP A
NIRRT OME, A B E RN 3.
HIZ SN, WA WTTT GDP At Hilk bl
bl 55 R B G A R, TR M Is AT 1Al g
fos, IV BEGR . B T BOR A E L B UK
Hir, oy i < 3 B < SR AR A AL E 35 S 25

%
2
ot
o

37T, 13T



ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

s 4 MR Bl & B RGN, s
Lei b ot e PR AR R I X8 Bl vl g e ok — g T
bl WL R AR, BT
Horb R, B A E, SuHREITE,
B T 375 WL 2 S BORAS i A

(7] 347 r [N BOHRAT 2 A )-GO IR AT A R (R

b &t R =59
AEGR— R mAE ST, FLHUH XA

R 2557 P G AR T i 7 B A 4 L i AR St IRE
R IREMES R RS REE
IR E

HeEHA ZRAUE R R 77 537 5 AT BR 24w

HETEA FEES R S IL S H A R THE AT

T AR PTIRE e SRR GESF A m KBS 58 Bk 55 d 1 O T HE
SR B8 B S5 B4R T R WO RMEIR 1) B REAT R E LT A 7 REE 3
PR . AIERIC LS K MR G B E BRI A AR

§3 EEMFEIFMESIFERI

3.1 EEWMFHER

Bhi: ANRMIt
FEME R A5 (2023 4E 01 A 01 H-2023 4F 03 H 31 H)
1. A O SEIIR 2 5, 000, 565. 06
2. A HF 5, 000, 565. 06
3. AR & T =13 E 1, 567, 296, 507. 52

T AW CSCBGEESR R AT RIASIRL R N . BBt iiat . HoAbioN OS2 SehiEAR
Ahiat ) FHERAH I 9 FH A FIRAE 5 < Jm B AR B, A JAAE D9 A 39 2 se Bz oA 3]
PN F ARSI A o F - FEE AR BRASVEAZ SR 1 52 T T 3 B R P AR AR L, DL,
PN ICHMEA S e F s AN S I e AT A IR ) < AR 55

3.2 EEHERI
3.2. 1 EmBeEiam R kIS RIS B i R R

X A 2 N M S B 3
XN & o NI%515 48 Bt
e $‘®“ BhRl | | bk |00 | @@
@ HEE®
oE=N 0.2891% |  0.0002% 0. 3334% 0. 0000% | —0. 0443% | 0. 0002%
H
U AN 0. 5479% 0. 0004% 0. 6754% 0. 0000% | —0. 1275% | 0. 0004%

471, 13T




ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

H
HEES 0. 8467% 0. 0005% 1. 0709% 0. 0000% | —0. 2242% | 0. 0005%

[i] A Rk
F£4
T (D AESIRIETET 2022 4 06 A 17 HAER, BEARE AR —F.
(2) RESIHRG “EHAE A7, WA N4,

3.2.2 BELARAERURES Ril 12 EWR X3 & H 5 F AN S L Z AW s R
AR B EL 8
FiEpiCH&ER mHAESF =BT FihaER BT SRt S E b K s
ERIERE

(20224206 5170-20234:03A31H)
1.5%

2022/06/17 2022/08/13 2022/10/09 2022/12/06 2023/02/01 2023/03/31

— RiEMICHEERET — R

T (1D {HERITHCEEEEE 2023 £ 03 A 31 H.

(2) AEGTHRIGEFT 2022 42 06 F 17 HARL, BB PIARRG—F. KIEST
R AR S EE AR AR % RS Prfr 2L (2022 £ 06 A 17 HE 2023 4 03 A 31 H) it
o

(3) HWAESIRIEGHWLAE, EHRANA T EHRGRAERHE 6 MHNEES
RIS A& BT & 58 B E R A R E . BEARGIIR, ARSI
WoEte, ORI ST 5 A E LT SRS TR S A E .«

§4 EEARE

4.1 RELHE (REEEE/NE) N

B2 % | fEAFEE IS | E% | A

5T, 4137




FRAERRIT B8 5 18 TR A V= B R 2023 4R285 1 TR 2%
23 HAPR Mok
FERH | BAEH | FIR
il il
AELSITRINE RS AN NG R i o
R, RIERHCAENL 90 L b2 kg 3L K2
RIEB A PR S A A, 9 4D
KIS G T [ W B A AL S $E R
RIFEE 21, ZRE Ko = AR AL 4 AR AR
TNV 28 L i 90290 BRINBEF L R R 2
Mg | BES R E TR 617 - 94F | B, SEHTVLHIREIE SR
WREH ., RIERC FEEMARAFRESS
ZE 30 RIRBEFFA , 2021 4E 1 AIAKIF
RS G AVCAE R HAA PR A
BRI R A, 7, DT ZIFEhIC A SR
INSERRE IR R WG R A, BRE
H H,
A 2 LR LIl
FE . ARAERNCAE D 90 £, BAT 6 ST Ak
%@@%ﬁ$gﬁﬁ Fi. BAEEKREEERS
o A@ﬁéég G R A R FER S
ﬂ&@;% i . S keEHa
‘ e e | 2023-0 BRA TSRS . 2022
L TN 2 P R i g5 - 6 ST
Tl £ A R PR A 3 ) 1-11 F 1 AR RS
. . BreEHARAT, FMFE
&ﬁél}g\ ;L'F\-LLFWQ/I: s Ed Y M2 IR < p
KT 8 T 5 PR N ) 3 S5 0 B FE 4R
- B RATIIE, BUEAF L
T R TR R AT,
YK F R F L, o
. o g E R T4
HAE AR R 4 (E LR Ix A2 AR
IE iFiIE%E?E%%:—‘m 90 J’_\'/fflx E‘Iﬂl:ﬁa:/aj\\ -+
%%@%ﬁ$%ﬁ% MRAUE 2 A 1 BR A =) = %
S 1 5B PRSI
e | oo vt e | 202370 CARBE AT IR A 7 B
ZRIME | ORI P AR - 34
ﬂ%A@ﬁmg%m 1-11 2, 2022 4E 3 HIIA%
A TE R 25 P 34 TR
j&ﬁéﬂ:@\ ;‘EIIEEE/E I\ = e =1 A ey NP
§ﬁ303€37‘<* o AE‘L Jﬁ’fizjj\ll:lﬂﬂ/[:“l:#
= INESZEY VR e fets NS LR HA
T AE A2 4 F) AR A VR B ﬁfa@ﬁﬁﬁz; E‘Hﬁﬁa:
R R 2 0 B ZRMHITLN, U
e ONT) S R PR
ZH,

E: CARBAH” MCEAEHE PR A RERSUEZH, BIBLAE HOvHE. EZF Mk
F S GEEZREE BN EF . WF. mPUE B R LM 57 B 3 IR

67T, 137




ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

CABAT W p 2 IR AH R RLE

4.2 WREWINEEEIBEEMTEH O

WE N, AESTHRIEEAES (PR ANRICMERER R G &R). (hie
NERILAEIESED . REGTHRITE =8 BA [ S T AR e, AH WL
B B e i R N BEATE AR SR B, WA ST B A AR &K
Ao, TREAREESURIFFE AT, AESTHRIBGA ST REME A
RIZ)5E o

1.3 AFRHETHY
1.3.1 AT BEHHRIT R

KA TRV BN — BT A TR IR A T S b R 2, 5 O R
AR S R AR, S 2R B0 A T 27 SR 46 BR 15 A 3 5 A AT o RS
IR, AT R T IS 3 4 B A 7 A 50 5 IS S L) B (R A
ICUES Y LA LA 7 AT S ALY S e

4.3.2 REZHITAREI RN

WEWIN, EENEHEN AR HE S SRS 2P a7 H R A58 5)
JRAZ B [ HILAZ By B IZAE SR 2 RS & 5% DL, RA AL ST RIAA LA AT fE
FEANANAZ T M Z 5k 0 7 58 S AT 9

4.4 WEHINE SR B RENIB/ES T

St —FE, —FEMATREDA=APE: FRarfid T “sdlscenniy” 2
BRI S B R AT B as (G5t GEAKEE) , B BLSEIT aade o (i,
HREE), DFEGHEILUEM; Pa)E 2023 FRUFHK HARBE B, S0
JR R S it SMRAT R R B 0, SERIESN 5T A 9 o

AN, ARG RITFFREE WIBE R, KAE AR, RIGS 5B
Gy» KBV AE AR Uk RS AL 7 s AR I E AL, S A ORAIE 2 A PEANRE SN 1R Y T 2
ISR A, RN AR AL G ST R4

JEH N, HUHRsEGE e, B mEBCRARINLEE; HNE G AT
TR R HAELFELTHREL T, “F AT F g E A B 2 E 5K, 4
S 5 73 i L A E AR e H




ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

4.5 MEFHNESHIGRI
BEWREWR RIEMIC IS X MRS AFE N 1. 000 Jo, AREIAN, 4
BB 3 RN 0. 2891%,  [FI NV 4R bh i B UEUR 25 % 0. 3334%.

4.6 MEHNESFHFAFABREET = HERE U
WA IAN, AEETRIRHIEL: — A TEHE & TN SREG ABEAH —H
NEEE AT B A HEAR T LTI oS

§5 REAGMSE

5.1 MEWRESHEHEHMR

. — %/\‘é‘@—\‘—‘ N [:[_/J I
F) 5 S () HEE o itk B
1 [i] 5 AL A 5 % 927, 085, 208. 03 57.95
He - fitk 927, 085, 208. 03 57.95
R RHES - -
2 SENIREE 4 i 5 7 80, 006, 232. 88 5. 00
Horr: SEIr = E] A e - B
IR G T
TAE NG 4
3 | ROTEINGRENS 592, 513, 508. 12 37. 04
DVI‘
4 | HAth#Er= 60, 093. 52 0. 00
5 &1t 1, 599, 665, 042. 55 100. 00

5.2 & MM EIERLH 1E N
AR IARA LA RIR AT R IERIEAZ 5 o
15135 IE 151 W F) 3% 2 R 2 < T 7P 1R A 20% 1 i B
AN 0 A T 5 A 1] A 1 % < A AR e O < B8 L 1 20% 7 2 o

5.3 BE&REHAFHIRKHAM
5.3. 1 REAGTHFRMRESHLR

i H REK

It FAR R BE A A-T 2 J AR R 32

W
o
=
N
=



RUERMC I &8 X B

BB 2023 4R58 1 IR

I AN RS AL AT 3 A IR B i 1B

61

0t A A R 2 BT 2 8 A IR B (IR

29

HE N RRA ST IR KRWIRET 120 RIFL VA
A S A BB AT ST R AR SRR R AR 120 RE L

5.3.2 HREMRBRAEFHRIKRYR A0 Hp

SR PSS ]

IR BE 7 o5 R B

R LB (%)

AR D foi o5 e B
FERIEEE] (%)

30 KA

62.

79 -

Hodr: A7
397 KIWTF BN R 2 A5

30 K (#)—60 K

16.

76 -

Hodr: A7
397 KIWTF BN R 2 A5

60 K (&) —90 K

12.

30 -

Hodr: A7
397 KIWTF BN R 2 A5

90 K (&) —120 &

1.

32 -

Hor: RRAFEEEET
397 K B3 F 2 A5

120 K (&) —397 K ()

7.

00 -

Horr: R RAFEEEHT
397 KB 3 F 2 A5

it

100.

15 -

5.4 MEWINEBAS FHR RN 240 RIFHL
AR I BT AP R AR A SR IR R Al 240 RAUTE DL

5.5 MEWIRLFSF BF D RNBFREAE

75 i i A PERA GT) | HEETE S EMEE] (%)
1 E X i — -
2 JAT B ~ -
3 SRR ~ -

Hor: BURME SRl - -
4 i |4bitss 183, 795, 877. 77 11.73
5 A 5 ks 5 424, 383, 518. 04 27.08
6 S - -
7 [ M A7 5. 318, 905, 812. 22 20. 35

B 9uL, 4L 1371




ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

8 HAth - -
9 =01 927, 085, 208. 03 59. 15
10 Pl R AT SR T 397 RV - -
BN fi 57
5.6 MEBIRLMER A 5 EEE B 3E LK/ ER T+ 2 R R H A
= 2 Sep L ANVR =Y
e | s | e | Dot | mamdGn | T
1 152489 G20 |4k 3 700, 000 | 71, 496, 053. 91 4. 56
2 188292 21 “FiIE 07 600, 000 | 61, 669, 412. 90 3.93
3 137591 22 “FIF S1 500, 000 | 50, 630, 410. 96 3.23
4 012282732 | 22 & KEEH] 500, 000 | 50, 520, 685. 15 3.22
SCP009
5 072210193 | 22 KilF% 500, 000 | 50, 375, 388. 15 3.21
CP013
6 012284350 | 22 sy 500, 000 | 50, 350, 704. 72 3.21
SCP024
7 012283765 | 22 HL 500, 000 | 50, 338, 802. 60 3.21
SCP016
8 012380089 | 23 K- 500, 000 | 50, 224, 875. 85 3.20
SCP004
9 112204019 | 22 FH[E4RAT 500, 000 | 49, 962, 469. 61 3.19
CD019
10 112302003 | 23 T.R4R4T 500, 000 | 49, 959, 394. 29 3.19
CD003
5.7 “BTFEM” 5 “WREAE” A NEEE=HENIRE
I 5 GESE
A5 30 PN i 25 2 PO A GHELAE 0. 25 () —0. 5%IE] TR AR 0
e 0 N e 9 T B e 1B -0. 0195%
e 3 N e 9 R T IR ~0. 0937%
e BA PN BEA TTAE H Al 25 5 1) 46 008 1) 1 S~ 35048 0. 0555%

5 HA A B B B B X (LA B 0. 25% 4 i B

AR A A G B T RIR R AE D 2 B B A HELTE 21 0. 25% 1 B«
5 HA A I 5 B ) Xt (BT 2] 0. 5% 00 it 9

AN T I AR B U Rl R R A T Al B P R B LA 21 0. 5% T L -

5.8 MEHIRIGMER LA o 5 5 B 3B LB R/ HEAZ BB+ 48 B SCRAES LB

107, L1317



ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

|
ARG THRIAR G WA R 5 SCRFLE SR

5.9 |EHGMEME
5.9.1 BEETHI 7R

AEGTHRIMSER A “HERANE” TG TR B HE, Oy 7R “HER
AR VST RIS E S L T A R AL G iU R SR A TR B E R A
HRMRE, xS & TR A A N IR = ERRER A 2T IER, RETHRIE
ANFTR—AER, RAMESR, SEREETHRIFA I EXT ST =R, B “5
SENT o U B R IE A R B AT D AT AR A e 2 WL s e IR B 7 B A Fe (i
M, EENRRYE RN LS UE NG, %5 RE SRR 2 SCME BT At {E

5.9.2 AEESKRHMA+HIEFKRIT ERARZI W ERIILRAERMRE RS H
I —ENZI AT R LTHHRRHA

ARG THRIBEB AT T AT B RAT ERA B PR S BT R A A O £
WG H AN, ARG THRIBB AT+ 2EZR AT B R NS HA R
DR M TR B AR BHER . TAREARRIT TN A XN RBUG A EIE 765
Kb TN TR X ZR B AT BURE SR AR DATERE 315 A R ARAT B4 PR 2 ) e o [ 4R AT B
6 B R B Ak DIAT AR YT s 0 PR ARAT B A0 PR 2 ] A L RRAT R 66 M B A P B
= P EANRRAT A AT EAL T .

ARG RN 3R AR R AT (AR RUE TR IR 3 B R SRAE 7 445 & M IR A I R
RIS RIBESR . BRICBLAL, RS G TR BB A A BT -1 44 UE 55 00 5 AT AR AL 5 i
HAT—SFE N R ZBATHEST. AT,

5.9.3 A= H Ak

B K & On)

FHARIES 60, 093. 52

SCIE 37 K -

A S, -

IS YA H T -

FoAtl MR -

HoAth -

N || Ol |||+

&t 60, 093. 52

5.9.4 BWRAEGREMER A B I

117, L 13|




ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

BT PUE AR, I A5 & U 8] AT B 775 e 22

§ 6 JFAEE MBS

HAr: o
i 5 B W) 3L 4 ﬁz\%ﬁﬁ'%ﬁ 1, 524, 213, 993. 57
i i HﬁHlEﬂﬁE = FR 4 2 10, 379, 826, 575. 04
i 25 A A 1) 2 4 L;QIEH)}%J 10, 336, 744, 061. 09
i ,ﬂ,ﬁﬂﬂ%ﬁéfﬁ%ﬁ,ﬁt%ﬁ 1, 567, 296, 507. 52

TE: BRI EUES LR B BB N SRR [ 47 A e R A

$7 ZEBEENZHERRERRFEET 5 A

ARG WA ARG TR E AR A R E B ARG,

§8 MBI ERKNHMBERFR

8.1 MEWIN B —RREFAESHFLFIEIBGEN 2058915 5L

AT RIAR TS YT A R BB — S50 B8 3 RF A 2 e B B A1 ik 81 Bl L 20% 175
e

8.2 HMBEE RN IMMEEFR
AN, ARG THRIARAG TN BT 3 K 1 A 245 2

§9 HEEXMHEX

9.1 H#ENXMHFHER

1o o IE 2 R 2 S AR S A

2+ RIERNCHlLEE X MRS 5 EHI B EHE .
3+ ARIUERMCHLEE 5 bt MRS G 508 B RIFEE P X

4. FRIERECILEE Xt M AR & 5 BRI S




ARUERMC LG8 X B M RAR & B TR 2023 4R35 | RS

5. EE TR B LI
6. FLE NS TR B
T ARUERDVC I 88 o O T A A 5 B8 8 BRI B I PN SR (1 25 T 75

9.2 FEiHh s
AT X E S 729 SRR R 1 5816 2.

9.3 BEHFRA

Pt n] B E N0 3 BT B BN Xl 4 B A 1) 4 B SO HE . SO AR S,
P 0 A5 A BRI [R) P U A 2 SO B SR A B B A

SN, AIERAEEAN.,

RIERCIES R EEHAR AT
—O_=#NA=+—H

#
=t
S
=



	§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


