2023 FE35 2 Z

2iEARFFHEEFRRES

Ji%i e

2023 %6 A 30 H

HEEBFHAN: BEEEFEEFRIFAEAH
EEEBEN: PEAKRBITROBRBAF
WEZRHHRE: 202347 H 20 H



G AR 2023 4E5 2 RS

§1 EEWRS
ST N\ PITE S L L AT AR 5 BT VR AR i BT R 1%

SRR IR B K IR

TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

G FE N EDERIRAT Bt A IR A FRE AR & S RIUE

T 202347 H 18 HEM T A

WE I S5 ARhs . IFERIMBEAGIREFNE, RERRABR AR BICE. ®RPER

TR B BRI -

B E BRIV DRSS S B0 ot 1 SR 8 BT IS 2k e 507, (B RIESE 68—
H S AR SO AR IR REIL .

B AR R
AR M 55 SRR A

SE A o
BURAT RS, 3B AE AT S35 DRSRE AT LA 48 B B3 A

A RAE 2023 4F 4 A 1 HigZE 6 H 30 Hik.

§ 2 &= RgAR

HE & RIFR EAF L T

R4 ARG 530021

Y (SR LT

R4ERAMH 2012 4E 11 H 15 H

T IR e A B A0 5,692, 264, 133. 42 ¢

% Hbs TE P 428 1) U I ORFF R P PR kb, J8 g 30
(20 A8 BN B NS R 0 4 A R, I S0 55l
B4 v K AR g A

P AW AFEE R E B R E e A A, 45
N BN SRR R TR R R R A
I AT AU T B R
ARG I 2R E S8, LR Sk — e i (e
AN [F) 5 25 P RE 53 5 T 3 AR TR R 2, 7R 4
T B 0% LA BB AN TR A AN RIS R RRE 0 25
Tl % i 95 5 I 4 2 (AT B A R

b 45 b A F v i a At CafE) a4k

PSS 2 R AE REG NI S, R AT S AP T I
REE . WAMESE, mTRMmTES.

REEEHEA BERSEHARTEAA

HEEFEEN DG RERAT It A IR A #

NS P HE A R S R AR AT A BIF4f i C

B WAL AL G 530021 531021

T AT i 0 G < 1 4y L A

4, 364, 293, 428. 59 i 1, 327,970, 704. 83 43

%200 3 13




G AR 2023 4E5 2 RS

§ 3 EEMFIIAMESIHERI

3.1 EEMEIR

Bfr: NRMt
T, ﬁ%ﬁ%@w?$4ﬁlaawaféﬁ3qg>
BG4 A BG4 fF C
L AR s Bk i 49, 460, 655. 19 14, 261, 865. 33
2. 2% BF 91, 687, 073. 56 27,001, 496. 99
3. ALY 3515 4 A B A R 0. 0203 0.0172
4. AR B 4 5 1 6, 821, 685, 761. 46, 1,995, 964, 413. 82
5. JHAR I 1 A E 1. 5631 1. 5030

E: L A OB RS S AR N . Bestilieas . AN ORE 2 seprE2Rshlia) 0
B AR < 9 FAIAS RTBABLB R IR B AR, ASSYIRINE D A 391 L Se B o _E A28 Fe (i 32 sh i as
2 Frid 2k e SEEAR AN EIE R NN EEE 53 &S, TS SEbrili e /KT 248 T

ik iGe

o

3.2 B FERI

3.2. 1 ZESMBUHER KR K H 5 RIS L BE A e 2 1 H g

HEAf TR A
b4 bb s i v
TE S R AL 5 b 3 S U o
B [ EEK RO ‘ » Wai EhrEZl @ O—0 @—@
HEZ® g E1E)
@
HE=AH 1.31% 0. 03% 0. 94% 0. 04% 0. 37% -0.01%
TEANH 3. 09% 0. 03% 1. 22% 0. 04% 1. 87% -0.01%
HE—4F 3.23% 0. 04% 1. 35% 0. 05% 1. 88% -0.01%
U o 10. 93% 0. 04% 2.99% 0. 05% 7. 94% -0.01%
P s 23. 32% 0. 05% 7. 87% 0. 06% 15. 45% -0.01%
H3E4 5
57. 11% 0. 09% 11. 74% 0. 08% 45. 37% 0.01%
ERGER S
HEAff T C
T E KRR MY S B s v M 4 s R v
e [ EE RO ‘ - O6) @—@
i =0) WEHRG |k R AnifEZE

3T 131




G AR 2023 4E5 2 RS

@

TE=ANH 1. 22% 0. 03% 0. 94% 0. 04% 0. 28% -0.01%
i EANH 2. 91% 0. 03% 1. 22% 0. 04% 1. 69% -0. 01%
ok 2. 86% 0. 04% 1. 35% 0. 05% 1.51% -0. 01%
HE=4 9. 77% 0. 04% 2. 99% 0. 05% 6. 78% -0.01%
oA 21. 09% 0. 05% 7.87% 0. 06% 13. 22% -0. 01%
HESA R

51. 00% 0. 09% 11. 74% 0. 08% 39. 26% 0.01%
ERGEES

3. 2.2 HES A FAMURES RIHFER KR LI5S RIS R ERE R
RRHEI R
AR AEBEFFA SR VT EHE 1 3 55 RS b 23t b e o i 2 38 0 B S E Bk L ]

56.00%
49.00%
42.00%
35.00%
28.00%
21.00%
14.00%

7.00%

0.00%
-7.00%

,\,_/'/\\r—"\/f/uj
N\"\
LN [~ ol (o] [8}]) — o o L LN [~ [~ (=] (%)) (] [} o L L
T Yy s ey T8 79
— o (] [~ [} Lo} o L) L — Lo — [~ [ Lo} =+ L] Lo (o]
Ty TSSO YR 9 999 3709 7
(o] o (2] =+ [¥p] [¥p] o (Lo} I~ [ (=] O an [} L] — — [t} [t}
(] (] [an] [an] [} [} (] (] (] [} (=] (=] (] (] (] [} (] (] (]
T T T o R S T e o o T e T S B o T e e SV S R S T SV
AR TR AR A AN K — AR R AR LA e

2023-06-30



G AR 2023 4E5 2 RS

BEEFH A CRITEHEIN KR 5 R A 41 e B vl 2 3R 1y i sk R S5o0) LU

48.00%
42.00%
36.00%
30.00%
24.00%
158.00%
12.00% e
5.00% Mv\ww
0.00%
-6.00%
L5 8RR 83 828U S5E RIS S QLB S
Seosggse28n a5 e8d 28
S O T ST~ N N
S R R 8RR 8 B2 E S/ TR 8RR E =
|— s HC R AN KE — AR C RISl % |
e AREW, ARERFHAUHKFEEES TR,
3. 3 HAhEHR
o
§4 BEHEAME
4.1 & 4H (RELSLE/NH) FiN
e | ms Eﬁ%@%%g%ﬂ%m<E#Mﬂ i
FREY | BEEY | FR
BR05 Lot BE W s m A A
B, it BATIR T RRIL S E A F &
Rl AR kIR EEE. 2005 4F 11 A i
AKRNT], TR TR @B, £
SATPT, EERT, WIRE L
el T [ 3R R . 2009 4E 2 H 19 H
BBt £ 2011 4F 5 H 11 H{EE(EFR0E A 27
%%%ﬁ%$%2mﬂﬁnﬁ - - ROEF R RS SRR G 2011 4F 1
PP N, Akt 15 H A 18 HZE 2014 4F 1 A 22 AR (A
EAIIE RAETNEF RS GEH,; 2012
27 11 A 15 H AT A5 45 51 27 BLIE 4%
VAR LA, 2014412 A 2 HilZ
(EEAEF B R I B SR R L 4 1
HEEZP, 2015 4F 12 A 8 HA 2020 4F
12 A 18 HAR 5 fa e £ R G5 BUIF 4%
RS EAT; 20166 A1 HE




G AR 2023 4E5 2 RS

2019 4F 1 7 29 FAFEAE 2 ORI  4F E
I U BOE R R R S I R e 2
i, 2016 4F 11 H 8 HE 202242 H 24
H AT 845 18 22— P i o7 A E o5
BRI R LS, 2016 4£ 11 H 8 H
#2022 49 H 14 EMEEE &R Z4ififiirr
RNEZF RIS RS2 2016 4 11
H 15 H&E 2017 48 A 3 FMF@/51E 446
97 BRI 45 A S A & 23 2017
F£1H6HAE 201948 H 20 HIL@EE R
E A RNE R RS R E2R
Hi; 2018 4F 2 A 2 Hi s B Malifi
E I8 97 Y e TR 25 4% B R 42 (1)
FE4ZE 2019 4F 4 F 25 H & 2020 4F 5
H 9 HAT A5 2.0 [14i 6 S H 5 I U5
FRNEF RSN SEHE 2019 4F 4
H 26 H% 2021 4 1 A 25 HAEE(E 5
i 7 BUE IR B S A S B
2019 4£ 8 H 6 H & 2020 4F 12 H 18 HAF
FAE R B R 35 95 BAIE 25 45 W 2 4 1) 3
G2 2021 456 H 8 HigfE& (G HA
—IERFA IR AN R R R e e
Z3, 2021 4 11 A 5 HiEFE#EETLR—
ERA RGO R R RSN RS
i,

k> Bt
0N e

B

201947 H 17
H

SR, Wit 2013 45 7 HinAE
SHE4, DT BB T A [ 2 Ik
FREd A i T DA S e 28t i) P B~ S
ZF, 2019 4F 7 H 17 HiET 25 24l fik
TR A AR AU s 75 2
IEHRB RS ELH; 201947 H
17 HE 2021 4 11 H 10 HAEE S AUR4L
P53 77 BUUE I 4% BF ik 4 (1) FL 2 2 B 2020
1 H 3 HZE 2021 411 A 18 HAREAE
RIEHERA IR R RSN RS2
P, 2020 4E 1 A 3 HZE 2021 412 A 14
HAR (S FRFR A O 5 4
P42, 2020 454 H 10 HE 2021
3 H 9 HAE (5 s i FR A B UuE 4%
B4 20204E 4 H 10 HZE 2021 4 9
H 29 HAEEAS W a1 s foi 27 B UE F- 45 5%
HEMIELH, 2020412 H ISHE
2021 4 11 H 28 HAR@EFaE FH6igr
RIEFF T & &4, 2020 4F 12
H 18 H& 20224 1 H 6 HAE& G e




G AR 2023 4E5 2 RS

PG 27 BUUE 5 4% BT R 4 (1 HE 2 B 2021
8 H 10 HEAT &5 &N 90 RIRshFFA
HR A o B AR U FR 4 T R 4 1
&4 H; 2022 95 H 9 HigfTad {5
120 RIRFNFFA 5 G i 77 BUUE 7 4% Bt
MRS, 2022 7 H 27 HifT
HAE AR 60 RFFA W R e AiE S
WRILEHREZI, 2022 4 12 H 29
HiEA T 2555 M 30 KA MRS
BRI R LT, 202343 H 27T H
AT A 20 [l 6 /S H s TP iz
LN A S A IUE S aseL

4. 1. 1 BIRFAERF R - E BRI B 23 f0 R &2 2 R e B0 i R 5

T

4.2 HE ARG A FE B /E BT EH KU

RGN, BB EAMAERF RS OIRA AT N, EeEHEABRI I
NFEGABHFA NVORAaE, AT T GIEFRED) . QIEFRRBTEEE) . HAbA SE A
SEA CRAGAG A IR IR B e & B ) IIMUE .

4.3 AP G ETIHA

4.3. 1 AP G ERPATIENR

T ATIHEREN, BB AT, B BUR IE S5 5 25 ik e i s AT
J9, ATRE GEHEAREE) . GFERBRREEEHAFT N TEL) o GFEER%
He AT AT GBI TR SR L) SRR A 7 IR, HUEREIT T (AR 5 B
W) L (RERSEEINE . (AFPIENER S ERAE) (RIS REEINE) SR
BRI AFERA S RS WE T AT S B, — B IR RIS G RN L2 R —iF s,
RG AN B AT G ERIATIRAE, BRI P AP ARRTRAES, ™MEE
BB I 55 = 07 I 5 S R R A A 2 AT R 25 ik o

0

’
Y

Zl

4.3.2 RER BTN ETUH

AR AR I BB A G2 5 K385 B AT st 7 H R 58 5 A B 1) Ha58 by B
I IZUESR 2 H RS R 5% IO DL ARSI, RAKIAIEEAAAETHZHIT N
4. 4 |5 A E S KR IR EL T

BT 131



G AR 2023 4E5 2 RS

FMATEIT, “FEAGE IR T —E RN,  PMI 4RE7E 23 48 4-6 H 73 ilskAs

49.2%, 48.8%F1 49. 0%, ZAXMABKMRAGZ . IWFRun L&, [ 55 B il I — e I8 2% .
1-5 A AL 278 2 i B8 A A LG K 9. 3%, 1-56 A Be#idk th MU ASE ot Rl L R B 2. 8%. AR
Fevm LA, 125 A EHU L L TV I E PRI E A R IR K 3. 6%, SAE, 23 4
FoRA kR, £6 HHIT —HAFARETIGES, FERFEMNE,

AT, 23 4 T ZRPOEAKRFAE R, RIS (CPTD L [AILLE & 0 ik
e )R (PPTD) B H [ LL R IR FE 8L K.

R TBCRZE, 23 F RSN, 4-6 H MLF 20575 %% 200 1278 250
et 3701478, 6 HEtAT T R EHRAE, T 7 RIEEIE. 1431 MLF FIZ% 10bp.

M, 4 AW IFRGH S ARG, HEUR RS WA SRR, Sns
TSR E IR, Gl R Bk 2 AT, AWIRIE N . 6 RS BBl T —i
IR B AR, HIFEBEEA K. R 10 SEEIHUR s FAH T —Z K N AT 25BP 2 2. 77%,
ifii 10 4F H ka5 5 T AT 22BP $1 2. 64%, HIFRAIZ/MEEY .

BT —ZR B PR BRI BRI R AF, (SR R R, —FEARESHR S
AWHRN, BATEC TER BRI T PRIIFIRA6 S AT —RBA G B L], 8
FERAR A SR EALAF R 2 B AR e, RIS ks 14 aiahit.

4.5 WEHAESHFNL SR
A RAARE S A EKZ 1.31%, WK 0.03%, WErthE IRl 2s 2 0. 94%, WEhHE
0.04%., A& BAAIE S C M EIEKE 1. 22%, WEIE 0. 03%, Waxtb R 25 % 0. 94%, U3

0. 04%.

4.6 MEMAEERFE ANBERE ST ETE R Y

T
§5 MEHEGWE
5. 1 REMARESHZHESBEM
Fe TiH & () b3t B PRI (%)
1| B _ |
Hodr, BREE - -
H Y _ _
[ 72 AL 7 5 % 10, 694, 190, 342. 19 99. 90
Hep. % 10, 646, 733, 958. 63 99. 46

% 87 k13



HAZ RS 2023 4E5S 2 R
T SRS 47, 456, 383. 56 0. 44
4 | HE R - -
5 | &mhf i%&ﬁ - -
6 | ENIRESR - -
Horr, %ﬁﬁ@%%%k LR - i
F
AT H AT A1 5,096, 551. 61 0. 05
HAth 55 7= 5,671, 719. 80 0.05
&t 10, 704, 958, 613. 60 100. 00
5. 2 MERIREAT VR BEREAE
5. 2. 1 MEWARBITVWHRARABRERTEES
T
5. 2. 2 MEWRBITI O RXPBREBREREREZAE
T
5. 3 BRI A o 5 B & B r= e LB K /NEE R B B R B B 4
5.3. 1 EHAREA RIE 52 E T = E K /NEEF RT3 B = 8 3 B 4
T
5. 4 RS RF RSB IAE
Fs 75 s Fh ARME ) d S T EE L (%)
1 [ K 75 127, 405, 753. 42 1. 44
2 AT I - -
3 SR s 4, 549, 439, 785. 35 51. 59
o EORME £ R 1, 588, 760, 029. 68 18. 02
4 &btz 674, 101, 978. 98 7.64
5 Al A R 813, 099, 166. 22 9.22
6 A SR 4, 482, 687, 274. 66 50. 84
7 B NGRS 5P, - -
8 EIR &3 A - -
9 HAh - -
10 it 10, 646, 733, 958. 63 120. 74

5.5 M B HIRIL A RMHE HE ST 3 E LB RN HEF R BT T4 SR IR B R B 40

&

%R |

07 Bk

(& G | ARl OB | ERERPEEEE %) |

Foom 3 131




G AR 2023 4E5 2 RS

1 220220 22 EFF 20 3, 700, 000 373, 985, 863. 01 4. 24
2 2020065 20 T%&F;ﬁ(f?ﬁ:é& 3, 300, 000 351, 622, 232. 88 3.99
3 220215 22 EIF 15 2,900, 000 300, 185, 197. 26 3. 40
4 232380015 231;35?1%%”:2& 2,900, 000 296, 119, 792. 35 3.36
5 2128028 21 H}M%j?ﬁ:éﬁ 2, 500, 000 260, 705, 986. 30 2.96

5. 6 MEBIKRIEA RME HZE S B F=RE WA KN HEF BRI+ 2 B = L RRES R %
BH 40

R [ B | B4R | HE D) | ARNME GO | EESEFERERE]

1 199274 23 H% 4N 300, 000 30, 323, 597. 26 0. 34
2 199619 23 HJ% 5A 170, 000 17, 132, 786. 30 0.19

5. T MEMKRBEARNME HEESFFELUA R DMEFRITEZ RSB ER T AN
T

5. 8 MEBIRIEA fUME 52 & F =13 E LBl K /NEE P B L4 BUIE B %8 BE 41
T

5.9 MEWKRARE SRR ERP R HE VLA

5.9. 1 A E R RBUOR
T

5.9. 2 MEWARAESH RN EGHRF SR EHNE
T

5.9. 3 AHE R FT M
T

5. 10 BERASWMEME

5.10. 1 AR ESHR R T B IEFRIRAT EE AR B MM E TR FE, =K
RS HE H el —FNZBIATTEST. ATHEE

AN AR S N BB A A4 TR TR R AAT SR AR OR e e S 1) S 5 R A NAE AR o g o) ] T
1001 3L 130T



G AR 2023 4E5 2 RS

—EENRZBIAIEDT. AT

5.10. 2 ZEHF MR +LBERTE N EE S FAME N EEBREE
B AT HIHT 4 BRI UE B L

5. 10. 3 FLA TR =44

F5 ZHR S ()
1 1 HARIE S 7,571.83
2 MSCIETTE 3K -
3 INELgi&l -
4 IR -
5 AL ER DA R 5, 664, 147. 97
6 oA IRk -
7 HAth -
8 &1t 5,671, 719. 80
5. 10. 4 i & HIRFER 1) 4b T3 I 3 1 ] % e £ 5 H 41
T
5. 10. 5 5t 1R BT+ B B e 77 2 70388 3% PR 5 9
Tco
5. 10. 6 HHEAHA AWM E ER AN SCEHR I 2
HFETINERE, 20z 551 Rea REZE.
§ 6 FFHMAZESHHZS)
AL Ay
i H HEAR A HEA T C
15 B A 35 4 1 AU A 4, 058, 842, 788. 46 1,021,012, 663. 82
e T 3 ) 35 4 L FR A 1, 299, 589, 330. 84 1, 480, 652, 704. 09
ek - T HH H e 3 4 e JE [m] 477 0 994, 138, 690. 71 1, 173, 694, 663. 08
5 B A 8] L S 3R R S B (A B 1 1
DLL =7 THE)D
e 15 A A AR S 4 A B A 4, 364, 293, 428. 59 1, 327,970, 704. 83

VE: WG, WS LM RN B e, B e A A

§7 ASEHEANCHERRERRARSHIL

o1l

o3k 13



G AR 2023 4E5 2 RS

7.1 REBEAFHARERESHBRNIER
LR DA i

i 5 AR A HE R 1A
Bl

i 1 A A TR] SN/ HR O A 47|
A

i T S A TR) S H /TR (] A A
A

i 5 A AR B N7 1A
LSl

i 5 A AR 35 (1 AR 1)

65, 294, 809. 01

65, 294, 809. 01

A A AL (%) 115
1.2 BREEEANZHBEEREREAEES 5 HHA
o SRR | RBAM | RHGHW) | REEHMGD) | EHERE®
1 AN 2023-05-23 - 522, 358. 47 -
A1t - 522, 358. 47

§8 MR EE RRNMMEESFR

8. 1 IREHIN BB R EHFHESHFELHIX B BT 205891550
o

8. 2 MR & R M ERER
o

§9 BAEXMHHEHFR

9.1 FEXMHHEF
Ly o EEIIE M S 1 0 AT S 45 8 3 4 VT P S
(CRABAMAS I A R RS EAR)
CRAB AL RAE B R T S SR
(RAB A i i 7r AL B R AR E )
By SEAETER LS5 BRI AR E PR

[\
Y]

w
P

S
7

o120 4E 13751




G AR 2023 4E5 2 RS

6. FEEFLE Nk 55 B HLAFRTE ML

T AR A R BN AE R R BB R A T

ot

9. 2 FFTHCHY £
B 4T N B ST A AL

9.3 B
P F TR E I TR S SR & D] o WRT7E AT AR J5, 706 FRES [a) Y BUAS Lk SO Z BN

EEEEEHEFRIEAT
202347 H 20 H

13 3L 13 ;W



	§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
	3.3 其他指标

	§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


