HRRRESEVRIELER SRS
2023 £5 1 EFRE

2023 3 A 31 H

HEEBFHEAN: EREEFTEFRAT
EEAEN: PELIHHRITRGARAA
WREZEHHR: 202344 H 23 H



5 Rk E SRS 2023 455 1 BRI

§1 EEERR

G PN 5 02 G FOREAIR S TR R A AE R RO 3 PRI B O,
FEXTFL IS HER R e B AR A ) S DT

FGAEE AP E TR HAT IR A IR A A RIE AR SE FRE, T 2023 4£ 04 20 HE 7 A
WA R SSARIR . A ER A A SRS FA S, RIEERNEAAERRICE. RS
NE AN DN b

FE G R OSSR St SR 0 A IS AR B 0, (BB S — s A

RS AN G RE AR R SH R, Bvt 8 EAF AR R AR 4t bl 134
e NEEE AV LR

AR I 55 BORER 2 T

ARG HIA 2023 4 01 H 01 HiE = 03 7 31 Hik.

§ 2 EE= RS

3 g IR EERKREFRE

F 4 FACY 002634
e (= LI RITF IR
A FRARH 2016 £ 11 H 4 H

JOR FE B A0 B 34, 180, 661. 63

£eBt B s FE PR R TSR T, B 1298 AR 3 5
BEblex, JI4rs e VI K AR G

B A BRI R LR HEng, K “ 3 B R 14T
AP E SRR AT R L PR SRR SRS ARG A 42
iE S R TR AINE A I S LS e
Sl URSATIE, BREARRT: BEEE. i
BN M mmAUR. PR BRARUR. FROR. BRZ.
O AT A0 5 AT 7E LR A AR E S
FelbE SCRAT L, AR REN 1 R R SRS,
& BRUE WG & 775, REIERITA A .
N&s e ze 2 P 300 FREIR A 2 X 55% 4 Al R FE Rl s R X

%20 k121



5 Rk E SRS 2023 455 1 BRI

45%

JRUSE WA 2 AR AIE AREEE R — R EHR R R GRS, HK P
RS AN TS G 3K T R B e 4, Tl 4
URITIR7E

A UN R B S IAABR A A

BEFEAN o ] R AT et A PR A

B S R 4 1 B 4 TR ERAKREFRE A ERAKREFRE C

IR E S A M 002634 012919

e AR T & o 0 < A LA

25, 939, 092. 06 13

8,241, 569. 57 43

§ 3 EEWM SRS HERI

3.1 EEM SR

fr: AR

WAER] (202341 A 1 H-2023 43 H 31 H)

o
B g R IR A B K S IRA C

L A sl e -6, 336, 840. 59 -2, 780, 437. 65
2. A HFE -341, 592. 07 -175, 548. 45
3. IAARCT- 355 G A B AS HH R -0. 0128 -0. 0258
4. AR L 4 0= 1 33, 271, 237. 44 10, 538, 219. 95
5. BRI B A1+ E 1. 283 1. 279

E: 1 AHCSEHE i e

FOBRAR I 3 HIAIE Y URAE A5 5% (0 AR

AR BBl
AR T AN O s Bt in_EAI 2 e i B A2 5k

v HpbN OAE

AR IR L &

2. A Gl SR A TR AN 5 o 3 T 3 AR B SRRk T B
PRI
3.2 EEIHERIN
3. 2. 1 B MHUHEN KR KGR BT AR 2 )
AR EFIRE A
BB
LI T M L
e RO WakinE 0-0 | ©-@
2@ | WHEO
@
&3t b 12




5 Rk E SRS 2023 455 1 BRI

HE=ANH -0. 85% 1. 06% 2.91% 0. 47% -3. 76% 0. 59%
TEANNH -6. 28% 1. 54% 4. 19% 0. 60% -10. 47% 0. 94%
itk —4F -12. 60% 1.93% -0. 38% 0. 63% -12. 22% 1. 30%
HE=4F 47. 47T% 1. 84% 11.51% 0. 66% 35. 96% 1. 18%
o EHAE 46. 96% 1. 77% 14. 84% 0.71% 32. 12% 1. 06%
HE & AR

28. 30% 1.61% 25. 60% 0. 65% 2. 70% 0. 96%
LR E S

ERRREFRSEC
‘ ‘ ‘w%wﬁ%@
THE S R AL 2 L 3 S e o
e [ EEKRO » Wi RhrEZE @ O—0 @—@
T =0) I EhE1E)
@

HE=AH -0.93% 1. 06% 2.91% 0.47% -3. 84% 0. 59%
TFEANNH -6. 37% 1. 54% 4. 19% 0. 60% -10. 56% 0. 94%
ok —F -12. 76% 1.93% —0. 38% 0. 63% -12. 38% 1. 30%
k=4 - - - - - -
ok HE - - - - - -
HIE4 5

-15. 41% 2.07% -8. 83% 0. 64% —6. 58% 1. 43%
R RS

e (1) Feglb G

(2) #ELL
FELZHH.

IR 300 FEEUA 7 % X 55%

+ _F I [ £ A 2 5% X 45%;

L O R S Bt TSR e 8 B R, BT 225 H DU R e n— HARH (A

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i
R HI R

=
pes

=



Rk BIRA 2023 F5 | RS

Tesm R AR A SR -G A B T M B S 5 T A Al £ B A B SR G B e i 5 S K 32 HC B

0. 00%
80. 00%
70. 00%
60. 00%
50. 00%
40. 00%
30. 00%
20. 00%
10. 00%
0. 00%
-10. 00%
—20. 00%
—30. 00%
=40. 00%

2016-11-04

2017-03-07

O
—
|
—
—

2017-07-08
2017-11-08
2018-03-11
2018-07-12
2019-03-15
2019-07-16
2020-03-18
2020—0?—1?
2020—11—19
2021-03-22
2021-07-23
2021-11-23
f| 2022-03-26
2022-07-27
2022-11-27
2023-03-31

o~
puid
=
o~
-+

&
Ht

ARESRAARIMREMKE — EEARESEAAR ISt % |

Tesm R AR A SRS C Rt 18 4 -5 S b5 T 0 e £ B AR B SR G 3R e i 5 o K 3= L B

24. 00%
18. 00%
12. 00%
&. 00%

0. 00%
=6. 00%
=12. 00%
—18. 00%

=24. 00%

. 1%
1

=
op

Wﬂ \W ! iyl /ﬂ W

I' 7 A AW m—v’\u'"' W""\'V»-.

M
N 'M

j@\”\a\
Y

U e m ) AN
i A

— [ ] o [¥s) 0 ol [« [ (o) [Fs] L [« ] o (=] (o] (o] ¥y O [t —

T i fERREEEEEEREEIIILEL O
TEEIITEEIIIREEIi: ¢
|—$i$%1%iﬁ%ﬂ£ﬁ'#‘fﬁi§t’c$ ﬁi%%ﬂz%&%cﬁm‘l‘ld,%&%ﬁﬁi|

BIESEFNLE, REEHANYAESEGRAM Hid 6 NH RS TEAHGTT

SREGRIMARLE, BE 2017405 H 04 H, AL ORI EFRIE R E 76 E LG .

§4 BHAME

4.1 R&2H (RESZHEPN)

fEAFE S I S 2 AR | 3% Mol .
BE D BE rmnm | mEam| R UL
PN Tt R AE_F v g T 9T BT SR 5
M |4, | 2016-11-04 - 134 |LAE. 2010 4E 7 AMANERILEE A
&S 4oy BRAT], Je)atBE i in, 4200 B




5 Rk E SRS 2023 455 1 BRI

ERE 2 SIS, DUEAGE R TEE S SR,
LI & g als, 2014 4E 10 HZ 2018 4 8
R R HAR R KRR R & TNE R R R R4
1

Re23, 2015 4 2 HlR(EEREESS
ER & AR R SRS SH, 2015
fE6 H % 2017 4 3 AATEEHIINME RIE
fo B VR A AE R BT R R 28, 2016
11 HEMEEFE AR TSR IEICE
RANEF R TR RS2, 2018 42 9
H % 2021 4 4 AEEES0EERA R
R REEIHE LT, 20199 HE
2021 4F 4 AFE RGO ZERNE S
WRIER G2, 2021 F 12 A ifrk
FEHMRNR SRR R LRSS
FEEi

E

e 1 ARBH LR AR FIS DL 5 O i it
22 UEFFAMNS SGEM IEFFEEG L2 ENMES . WH. SBE AR M 51 B H TN
AR I AE -

4. 1. 1 BIRFAEFL S R P B ET RIS R S8 (5 20 28 R i 8 B A 7 i R O
AIRE A, ARG RGBS ATEAL 55 50 BRI A B

4. 2 EENX RGNS E S EEMTE R A3

ARG A, AREEEHAET (PR ANRIIMEIESRE) . (PN RIS EIESF St &
1) RS TS AN N . (SRR T RS e B R & ISR I B i e i e 5 /) AHAR AT G
FHNEIIORUE . M AT TIAR G E RIS L BRSSP 2 e W7
FEAE RIS K AL 1, DB s A AR KA e, BOABE S G B A AR 2 14T
HNo

4.3 AP HEF IR

4. 3. 1 A3 5 B FIHAT R L

ARG A, FEEE BT ST B R R B BRI AR RER SRR
RAZ G FHIFE B KB RGP AT SRR RS A8 RS MR ERRS0F
WEENLE], BORFTE BRI R A A TERAL AT, BRYR. Z 5T WGP %E#
REEIG SRR B ARy RIS, G BN AR I PR OC T A A8 5y (A SR &
AT NHERHIBEEESR, 08 7 AN AN I s A & Z R A R 2= . o RBERH (I

5 BRI R 22 R DL RGESEUAN IR A . AR (8 8 R R A5 5 A2 B 225 o0 b4l
% 600 3% 12 7




5 Rk E SRS 2023 455 1 BRI

SRR KIS DL -

4.3.2 RERZ BTN E U

AREEHENE T ARBRAGS ENLSIAITEN L ST, R H RS A5 1 5
AR BT M H R RN S9N ZIE 1 K, ST E B R A & B s &
BOREAM H 5 R A B RIS 5 o
AIREIN, ARERARKIAE LN,

4. 4 W& HAN F S BB RIS RIE/E 2

2023 4F 1 Z=[E, WipHes BA7, RUSE T, BRI, (mieE MRrs:, dmid KN,
VG PR | SRR Gk RO SR B A AR, BORTT R . AT
M, RATRREGHATRRME . BRRRAE, MBS SRS, AE0 WA, 58 5% M A 5645 A e 4k
Rty . 2250 I5H, 202102 Mk ERAGF A MG, 21Q3 HE T Ak, 2104, 22Q1
TEHr 2202, 2203 FHINAFE AR, OREERH] 2023 £ _EATHIMEE R 2. Ak g AT I,
BUTREE2GFRAAN, 2202 & 2203 ISk, R FTH] PPT mhniztr S8 Lo T Al
SEPTIFEE, 2023 FEARFRIRI T A BB . AN, BT R HES) KSR Bk,
WK I T BONAZ TP S, B R R KRR RN, SRTBD N IR S, % A IRIERTA
JIT IS o

EWEFZ T, —FEWGRFE LT, UGBTI RGP w e a6, 4577
WEFFAR T TP AIRZ O AL, TR R, AT AL R A, R AE %
BRRHIRTAA R, R ) Alpha  Wiai.
4.5 MEHNEEK SR

ARG IEES A A A FN-0. 85%, AR IEESMA C KFEIE K2 N-0. 93%;
[ 1Ll 45 U HE U 2 22 2. 91%.
4. 6 |MEWINZESFE ANBERE S H = ETE U

ARG AN, ARIESAAAEES: A TR H ESMAA MET Z 3 NEEEE 5= EI T
HTHTHIEIE .

§5 EAGHRE

5. 1 MEMREERAGHER

EEl i H [ oW Go  [WAGRuETmis )]




5 Rk E SRS 2023 455 1 BRI

1| AP 39, 433, 411. 00 88. 78
EP I 39, 433, 411. 00 88. 78
2 ot iy - -
3 ./TELl&Jm - -
Hrp: iz - -
BE7 SRR SR - -
4 | e mEE - -
5 | GRbATAE AT - -
NIRAS Gl % - -
Fodre SEraE] IR SN IR 8 45 R 55 - |

F
AT S H A& At 4,941, 889. 64 11.13
HoAh 5t 41, 465. 70 0.09
it 44, 416, 766. 34 100. 00
e AEEESARMEIR “EDEWERT 7 “ENREEST ™7, “RITHARMGHE & &5

SEITH ARG ATC A SRR« RTERLE” M B R CEAD, “HABT” di RO

B AR EHEANRTE

5.2 MEMIRLAT WA R ERFAS

R A BIME AR R AR &8 CRFED.

5. 2. 1 MEWARBITVHRABABRERTEES

v

eS|

AfehE G

SRR E
B %)

RN N4

R

il & b

31, 560, 720. 36

O O || =

CEVANE - WANE S W) ¥ Ve )
\

4, 026. 10

I

HERFEE

882, 832. 00

ALilisk . A hEAIRELY

18 FIE O,

NN G RAEDS!

2,682,074. 54

LB S5
bl

Pl

AL GLAN R 55 Ak 55l

880, 110. 00

AW FERBAR MR S5k

KA IR 3L it i B

3,423, 648. 00

JE MRS« AEELAIH A IR 55l

A

O |"|Io |20 |9l Hm QT E

PAA 2 TAE

=
pes

=




R RKEFRE 2023 5 1 FEME

e R E AR

27
e

it

39, 433, 411. 00

90. 01

5. 2. 2 MEFREAT W KK BOE S A B R A G
AT AR IR R A B B

5. 3 JARAZ A SOMME o F & B 7= 19E ELI R/ N PP B B B B B 4
5. 3. 1 MEHRIEA ME G EE B 5+ H B/ NERFF I RT 2 BR8P 4

- . " | HEE T EE
Fa IR 22 AR BELR | BE (R |ARME G )w>
0
1 300750 TAER AR 9,800/ 3,979, 290. 00 9.08
2 002709 KGR 94, 440, 3,962, 702. 40 9.05
3 603799 Ly |4 64, 800 3, 564, 000. 00 8. 14
4 603568 AR LR 187, 700| 3,423, 648. 00 7.81
5 603659 BERR K 44, 500] 2, 220, 995. 00 5.07
6 603501 IRy 20, 200| 1, 840, 220. 00 4. 20
7 300296 I fek 238, 100| 1,621, 461.00 3.70
8 688220 R 19, 306| 1,473, 240. 86 3. 36
9 300232 VLR ES 191, 000| 1, 390, 480. 00 3.17
10 688173 IR 54,259 1,341, 282. 48 3. 06

5. 4 MEMREFF BT RNORERTAE

AT AR WIRARFFA B

5.5 WM HIRIE A RME o5 E S T3 E E A RN HEF R BT T4 SR 27 B 3 B 4
AFE AR AR RS IR

5. 6 WM EHHIRIL A RMME 5 E ST 1#E LB /M HEFRIBT 2 B SRR 85
BH 240
AT AR AR R AT B SCRFIE SR

5. T WMEHIRILA RMME G R ST HE LB R DNHRFRIRT L4 5 & R B3 Y4
AREAMERARFFA SR

5. 8 & HIRIE A FME o5 F & B3 E LA RN HER BB 1L 4% BUER 3 B 48

ARSI G AR IR AR ARG

5.9 MEIRFEE TR KIB I 5 18 0L i

9T k12




R RKEFRE 2023 5 1 FEME

()]

- 9. 1 G ARATE B 1 B3 SR B A5 2 B 40
I ARBR AR IBT

()]

-9. 2 ARSHF B BB R BOR
AT RAL T BRI 1Y

()]

10 MERFZE ST H KB IR 5 1B 0L it

()]

.10, 1 B E R R R BUR
R HE S RAL R E R T

ol

- 10. 2 R HIR AT BB 1 65 S Rp @ A0 25 BA 40
ASHe R BB E UL

()]

- 10. 3 A3 H G BB H TN
AIEEARBRE E G BT

5. 11 |EHAHRE E

5.11. 1 AR SHRE AT +HIESF K RAT AR R E WA EMIILRFE, X
RS HgH Hl—FNZBIATHET . LTHER

B BN R DU TE G0 AT+ A2 E 23 B RAT EARAE SR S A B A A DS SR
WERA RS Hif] AT — 5N ZBIATFETT. AT, USRI OR R SRR 7 F 5l ] o
5.11. 2 e WA+ X4 MERTE N EE S FAME N EERTEE

B BT R 44 B B 4 5 TR E PR A5 e BB P

5. 11. 3 FHAMTE = 5

= EX) e o)

3
d

7 PRIE S 3, 453. 75

I ISCHES S K -

YR -

YA B -

JS2YAT FR K 38,011.95

FHoAt SR -

HAt -

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

it 41, 465. 70

5. 11. 4 HEHIRFFA KA T BB T ¥ 57255 B 40

o100 L 121




R RKEFRE 2023 5 1 FEME

ARSI AR AR5 AT Ak T F I T #4555

5. 11. 5 AWK AT+ BOR A7 1L I8 52 BR 15 4 1 Ut B
AT G A IR AT 44 I 5 eh AR LIRS IR L

5. 11. 6 BB & PE K FoAh ST R 53
P& TN SR, A BT AN T 2 AL

§ 6 FFHRESHHRS)

AL
i H EERKEFHESE A HEARREFRE C
i A8 A A A 26, 685, 939. 43 5,099, 110. 00
ik 45 H B )k 4 i R ) 3 0 1, 696, 493. 44 8,924, 145. 75
- i A 1) k<5 S T8 [m] 473 1 2, 443, 340. 81 5, 781, 686. 18
i T I TR e e A 7 AR B i B (A B3 i |
DL “=7 JHE)D
i A R S8 A B0 A 25, 939, 092. 06 8, 241, 569. 57

§ 7T EEBEANCHERERERRAEESHIL

7.1 B&EEAFHFEESHHRINER
A Ik e BRI Y AT R e i B A I 4

7.2 ZEBENZHERREBRAR ST 5H WA
A I S P RIS HY B R e P A R &

§8 MM HEE PRPMEESR

8. 1 EMIN R —RREFHESHFLAFIL BT 2055915 5L
AT GAMR IR TR A T A S B LA 2 8ok 20% 80550

§9 #EXMHER

9.1 H#EXMHFER

o [ IE M S AT S T R ST
HF AR LT RS I B R A RS B R e I S A
R AR I T R HC B R A TSR R fH 5 U W 45

Zl

%11 3k 12



5 Rk E SRS 2023 455 1 BRI

%

FARET ARG B IR A RS R 5 5%
SEBN S TR BRI A 7] T
B NART I A FE R E R B R B & A A
SFLE N BRGHAERUE LR

b

s

9. 2 FRICHI &

PAESCAR AT B BN R d

9.3 BN
Pre T DUB I S T A, D P4
Fh s BRI 24 5

% 1200 3k 12

EILE P

LENID ARG SR A AN .

SIS FEE ORISR %

EEESEHRFGRAF
202344 A 23 H



	§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股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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

	§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


