BEBEANRFERIEF R RES
2023 5 2 MG

2023 %6 A 30 H

HEEBHAN: BEEEFEEFRIFAEAH
EEEBEN: PERVBRITROBRAF
WEZRHHRE: 202347 H 20 H



B A OB LR B 5 2023 4R35 2 RS

§1 EEERR

S PN 5 02 B FOREA IR, TR A E R 3 PRI B O
FEXT LN A B S VA A 2 B AR AN ) %A TEAT

FEAEE AP EAM AT IR A IR A A RIE AR S-S FME, T 202347 H 18 HEK T A
A HIM SRR A ER A BT A ST FAS, RIEERNBEAEEERICE. RFER
NE AN DN b

B BN VE LLCSEAS L B 5T B SR U BENLIE 3L 557, (HABRIESE & — E f A

F G BOFARRILARRI . BT MK, B EAEAE 5T D SR R AT 4 15 52 A
e EE AV LR

AR I 55 BORER 2 1T

AREWIE 2023 44 H 1 Hilg% 6 A 30 Hik.

§ 2 BE= M
B4 AR [EREprEXanilliiEd
B4 ARG 000592
e (S LTIFF A
B A AR H 2014 45 H 14 H
I 7 BT R 2 < 0 s 0 180, 427, 018. 23 5
5t H R ] 4 THT R A DS S o 8 5 N B A T 3 7 AR TRz 5

CACE LR FRPRE AT B R A B Bl o o ACBE G B
78 i e oy IRV SR A E R T4 & S DR v+ i e bl
FERSCEE L 7 R AN ] S DA SRR R AN O A
WA RAT L A w], 3B SR 0L S PR A (R0 (e
o

BB SRS AR A S M TEAE . BORIBH &R 20 & M7
b B b T 2 mT IR L SR O e SR B A (KT, &
B RGBSR . PR IR AR
EAITP

ANHE 1B TE  al TECE LA AR RAT L, AR
GEFIEEFRATBOR. 25 FIL BAT W AARXH G E
PR TE S R AE R, AT ISR B AR 2547k 8]
HIHCE

ARy B T AR PSR, BTk
BATSE4 SRS . AR R . e g ie )

(|

SR BT AT
AR TR DAL PR B 7 BBt Uy
EEHFR

%200 k121



B A OB LR B 5 2023 4R35 2 RS

v G LA B 1 85% X YFIA 300 FEHUL R ZH+15% X st s Gl 18
Bl 2.

AL e AR5 AIE AFEG NI, BRI B T i
RRAIE, HRRATU R m RGBS At
SRS,

HEEEHA ABERESEHARTTAH

HEEFEEN H RO ARAT B4 BR A

TIE o I A T RR FAE AR A AR AR C

B WAL AL B 000592 016269

a5 IR T B o Gk 4 AL A

169, 618, 078. 10 4

10, 808, 940. 13 1y

§ 3 EEMFHEIAMESIHERI

3.1 ZEMFHER

B ARt

B ek ﬁ%%(%%ﬁ4ﬂlﬁﬂ%%¥@%%ﬁ)
G DOE LA EE A BEEUCEAFIREEE C

1 AR S s -34, 046, 016. 54 -1, 880, 345. 26
2. 2% HIF 2,317, 385. 68 361, 000. 47
3. AT 3515 4 A A A R 0.0117 0. 0329
4. SR B4 58 1 803, 782, 170. 95 51, 047, 086. 78
5. IR I 1 B E 4. 739 4. 723

T L A OSBRSS RL SN . Bestilieas . AR ORE 2 seprE2eshlia) 1
B AR 5% 9 A R BB R 5 B AR A, ASSYIRINE D A 39 L Se B B A9 28 Fe (i A2 sh i as
2+ Wi e b SHEAR AN ISR NN EEE 5 3 & A I, TN S SEFbRii e /KT 24K T

FHEF
3.2 &P {ERI
3. 2. 1 & MHRENEHK R K H 5 F NS LB AR 2 1 ELE
ENCEL A A
M &5 bl B FE v
VB K R 25 Lh A S v
BrEt [ EE RO W RnEZE O—06 @—®
£ lIEESE)
@

HE=EAH 0. 77% 1. 18% ~4.10% 0. 70% 4. 87% 0. 48%
TFEANNH -0. 13% 1. 04% -0. 21% 0.71% 0. 08% 0. 33%
TE—F -17.83% 1. 26% -11.61% 0. 84% —6. 22% 0. 42%

3T o 121




B A OB LR B 5 2023 4R35 2 RS

o= 50. 49% 1. 68% —4. 29% 1. 02% 54. 78% 0. 66%
U 142. 90% 1. 63% 13. 25% 1. 08% 129. 65% 0. 55%
SR
373.90% 1. 71% 7. 88% 1. 20% 296. 02% 0.51%
MR ES
A AR
i ZrE e
L 3 R R e N
WE kRO s 0-0 | 0-@
2O | KO
@
HE=1MH 0. 66% 1. 18% —4. 10% 0. 70% 4. 76% 0. 48%
HEEATNH -0. 32% 1. 04% -0. 21% 0. 71% —0. 11% 0. 33%
IS4
—-18. 02% 1. 24% —=7.33% 0. 84% —-10. 69% 0. 40%
TS

3.2.2 HESHFAEMURES RIHME KRR LIS RIS A dE i s
RBZHI B
SRR LT R SRA RUT i E K 3R 55 R b 20 b e v i 3R B oy 5 7 556 EE

530.00%
560.00%
490.00%
420.00%
350.00%
280.00%
210.00%
140.00%
70.00%
0.00%

ia

JMA%HAVMVWM«;*VfH Jvuw”ﬂ\”'“““*dh~
vhﬂwv‘fkrvvﬁf =

2014-05-14

2014-11-05
2015-04-25

2016-10-05
2017-03-29
2017-09-20

2018-03-14
2018-09-05

2020-08-05
2021-01-27

2021-07-21

i [ = 7y
A R RE

=2015-10-21

A

43| 2016-04-13

S
ol
=

tha

S AN IR

= e T
AR

4| 2019-02-27

&+ .
o S

=+ (2019-08-21
3| 2020-02-12

=]
A
|
oha

e 3

A Fit b s EE v

5| 2022-01-12
—5022-07-05

%470 3k 121

2022-12-28

2023-06-30



B A OB LR B 5 2023 4R35 2 RS

AE AR ISR C R T i (B 3R 55 R A b 25 bl et e e 2 SR B B 52 B B0t LE

3.00% J/p
QW%WM;%PW e ﬁ
-3.00% - Ve ‘L,ll—\"y ),-"’N \"'w".;:'{" ._..'“'-\ H.//' ~/ \I\ A
) A [ A Y Y N
_6-00% IM\ I"v".l. l\'l .'\.—_.-'I B Ilk._ I." - _-‘II !I\I..
-9.00% \\.,\:’F]M YA Y
~12.00% f Rﬂ,
~15.00% o ﬂv“’x rw“”'
~18.00% ﬁbrﬂ ﬂmqu“”ﬂ If
-21.00% ™~ e ./
~24.00% VA
[T ARRC R B ET — R R RC R I G g |
PRI, AR A WLOIR A IS A RER.
3. 3 HAh 34z
T
§4 BEARE
4.1 R&ZH (REESLH/NH) FHN
FEARIE S I 2B IR E%5 ML )
ég 2 — B
E B A [ mEnw | aR v
Fghldeds, BRI etifBaT S, i
+. 2007 7 HIMAKRAT], DR
R, RELTEhE, e, BiRte
EZL N Ty e DS L I PL L 0 S R =]
FESEIS RS, 2011 4E7T H 11 HE
ks 2016 4F 4 A 22 HAF & E ML BIR &/
s Wf; ES VI G (L 478 2014 4F 5 1
gty |, 4 POATFEALY |1 FRERE SRR NS 1
;&%E@ﬁ& H LA, 2016 4E2 A 23 HE
ié‘xif 2021 4F 9 F 29 FIATRES IR IR 250 g 2
o RUF S V3 G L S 2T, 2017 45 2
H9H=Z 20194 1 A 21 FMEEE R R
W ERA NSRS L
. 2017 4 3 H 22 HEMEBEHEAMNE
RAETIESGR R SRS, 2017
F10 A 27T HEFERE 2 OMERA SRS

% 570 k127




B A OB LR B 5 2023 4R35 2 RS

AR ENEELH, ZHEEeT
2mMﬁnH4Ei%iﬁLﬁ§ﬂi%
Mo BRSNS Bt A 4, BT 2017
ﬁn1ﬁ4ai§2m3¢6ﬂzsaﬁﬁ
ZREE RS, 2020 4E 1 H 21 HiEg
AT A v B B IR S 43 e i 4 1) 3
SR 2020 4 6 H 17 Hil TR @15 HRe
PAT I ERIE R R IR S R e 2
H, 2021 £ 3 H 26 HEAEEME AN
RGN IR G S, 2021
8 H 24 HEAREEDHE—F A IR
HRNEF R R RS RE &2 2022 41
H 19 HEATEEIRE —FRea HRAa 3
WEF R RS ISR .

4. 1. 1 BIRFAER TR = E BRI B 28 f0 R &2 2 R e B ™ i R 5

T

4. 2 HE ARG A A EEB/E BT EH KU

FEAMREIN, REEHAAFAERE LSO IFTA AR IAT N, EeEHEANERRI T
NFEGABHFA NVORAE, AT 1T GIEFRED) . QIEFRRBEGE) HAbA SE AR
SEA CRAGBCR LA BRI B e &5 7)) AIE .

4.3 AP HERHHA

4. 3. 1 AP35 E AT B

T AR, ARPHE RIS, G PR IE G568 5. 2 ik S ik AT
N, AR QEFREESE) o GERRRESEHARAHEREISEL) o GEFERE
HEG AT AP A SRR S L) SRR A | BRI, R AUEAT T (AT 5 B
WY L (RERSEBINE  (AFPITENELSERAE) « (RIREMREEINE) HMK
G, ATUERRAE S RGP WE TATEHBE, — B HIURERE S RN TS [/ 5,
ARG AV BNV G RERBAT A, T IRAERBTE BNE S AP R AR A S, A H
BEOE I 5 =07 05 5 S HEE A R B A 2 IRTHEAT R 5 ik

E

4.3.2 RERZ BT AN ETHHA
AR I R A G S 55 B AT [/ H R M58 5 RSB/ 1) B0 58 5 &

Foem I o121



B A OB LR B 5 2023 4R35 2 RS

I ZAE SR 2 H SRR 5% BT L. ARG, RERIARERESAAERTZHITN.

4. 4 |5 A E S R A ED T

2023 FF T L EAR BN DS T2k, BIERRECRER 2. 16%, FHEY 50 FIEIVAREE Sk,
R 7%, AR, VMR, HRERS . R UORL ARALEEEL, B, S8, fE
BREAE AT o

BTG, WA ELARE S AL, EHBL TSRSz . RN RS 4 H
FIWTR, )5 KIBA R 200/ 47, (£ 5 3R EH SR A AT m Al 85 R RIEI 16%. 21T
WAREAE 5 ARV, 22 [ 1 SRALR Bl S - I L A . AT, B SR ECR IR GE,
£ 4 IR S5 R B 3 W St e i s

ARG AE LA H S HIR, FEAR TR AT LB E, 1R 7 TMT AT &, R T
FERIE Y 2 B 5 R LE A o

4.5 |REWAZES N GRI
AR AR S A HEHBEE R 0. 77%, JEIZE 1. 18%, Mv&kbi St 35 %K -4, 10%, Wa%E
0. 70%, AFRERIAILES C HEIEK K 0. 66%, JEHIHE 1. 18%, Mgk bE L vEl 25 % -4, 10%, JE5)

0. 70%

4.6 ME AR ETTE NBEE ST EE Y
o

§ 56 BEAGHRE

5. 1 REBIRESH=HEHMR
Fe it H EH ) i B S BRI EL A (%)
1| B 806, 459, 274. 11 93. 56
Horp: ISR 806, 459, 274. 11 93. 56
Fe - -
[ 72 AL 2 $5 - -
Hr: gz - -
B FFUESR - -
4 | mEEEE - -
G AT A AR - -
SN IR il gt - -
o SR 0 SN IR 5 4 il 0%
F
T | AT R AT AT 47,121, 348. 68 5. 47

BT O o121




B A OB LR B 5 2023 4R35 2 RS

HoAh gt 8,410, 074. 72 0.98
At 861, 990, 697. 51 100. 00!
5.2 |EMRIAT WA KRR ERFEAE
5. 2. 1 MEBIRBAT I R BE N B =R TR HE
R il ARHHE GB) = ﬁ(f/: f‘ﬁtb
N VS N 01 - -
B [RAMM - -
C [HliEk 749, 453, 005. 91 87. 67
D [HA. #T7 B OKA =R R
N4 35, 447. 47 0. 00
E 50 18, 117, 234. 66 2.12
Foo R mEEI 63, 280. 06 0.01
G |iEEH. SMmirEk - -
H o [ molk - -
I (& B A S B AR RS 8, 603, 946. 60 1.01
N 4 11, 217, 920. 00 1.31
K [F5Hbr= - -
L [FEGEFIR 55 AR 55l 9, 258, 745. 90 1.08
M [ RFEER TR RS 4,789. 85 0. 00
N KR]L BRI it i B 8, 049, 888. 00 0.94
0 |[FRMRS . BEAHARRSS - -
=] - -
Q | PAMHSTAE 154, 892. 66 0. 02
R i BRI R 1, 500, 123. 00 0.18
S |ZE = -
At 806, 459, 274. 11 94. 34

5. 2. 2 EHIRIAT WA RIOBRER R ERRAS

T

5. 3 JRAL A SEYME o He & B 713 E EL I R/ NP B B R B R W A
5. 3. 1 MEHIRIEA ME G E ST 5+ HBI A NERFF I BT+ 2 B R B A

e | REAR | BRESK ([ BE B | ARNE o) | HEESEESEEIE] (9D
1 300316 Ry RGN 970, 447 68, 804, 692. 30 8.05
2 300308 Ry ERE 403, 100 59, 437, 095. 00 6. 95
3 300502 o 465, 500 31, 640, 035. 00 3.70
4 300394 PN ik 286, 700 30, 628, 161. 00 3.58

8T I o121




G SRR R 2023 455 2 MRS

5 003031 g 209, 700 27, 915, 264. 00 3.27
6 002050 I e 867, 900 26, 262, 654. 00 3.07
7 600079 N2 945, 200 25, 463, 688. 00 2.98
8 002487 KEHET 808, 538 24, 849, 635. 76 2.91
9 600129 KA 396, 700 23, 599, 683. 00 2. 76
10 300567 ) e 247, 400 23, 540, 110. 00 2.75

()]

ol

()]

[$)]

()]

()]

()]

()]

()]

A MEWIREBSF B2 RIFFREAS

T

-5 IWEHERIREE A SME G E S H 138 B RN HEF R BT B4 R SR S R A 4

T

. 6 MERIRIE A S E GBS T35 E ] K/ HERF IR+ 48 B SCRRIESF B R

R

T

T REHIRIE A SOME 5B ST 8 H B R/ D HEF BT 4 St R B A

T

- 8 EHIARIE A SO E 52 E T 3E P K/ HEF I BT LA BUE S 3 9 4

T

-9 MEHIRAE SRR K BHEIBA 5 18 0L i 3
- 9. 1 FHIRA RS BB A KR A1 35 A 40

Teo

.9. 2 AR SE R BB HI R EBUR

T

10 EYRFE SRR BEFIHEZ 5 B0

Foom o121




B A OB LR B 5 2023 4R35 2 RS

5.10. 1 Z<30 E 3 S RER BUR
oo

5. 10. 2 R EIARA I SHH 1 H BT B /e A 28 40
o

5. 10. 3 73 H AT BB PPN
o

5. 11 BEHESWMEME

5.11. 1 ZESHHEM A TRIESFH AT EE AR T MR E IR HE, W
RS I —ENZE AT T LRER

KREES ARG IARIL A B G FEE 5™ E LR B AT 2027 R AT 8, AAEEEZ
S BIB 2 7] (600079)F 2023 £F 2 F 7 H AcA 22 5 WCH _EHFIESF 58 5 P e e ik 7y g 5 (2023)
10 5, PINAREEZ5EE Bty A ) 35 RAE 5 R AT B F o R 7 S A5 B 55 e IR & I 5%
B PR ANETSEAT N, BIIESRAE 5 ks RHEIEZRAE ) P 20 A Ak 23 A A e T St M2 )
CHRIEZR AL 5 B BT A w) B A B FUNE FI4E 51 58 10 5 ——28 M Ab o) SERtibrdE )« (ISR BT

(2020 4EAE1T) ) W HF LA TF#EDT.

5.11. 2 BRERBEHET 2 BRFERGHE HES G RME 1 Z B RE
G R I 4 MR AR Hh e 2 O 4% 2

5.11. 3 HABBE =14 %
Fe R EH )

A7 H PRIUE S 336, 911. 65
RESCEZ7 T K 7,711, 634.91
INAidibe] -
RS IS -
JRE AT R g 3 361, 528. 16
HoAs MWK -
oAt -
it 8,410, 074. 72

5. 11. 4 AR TER B4 T 5 BOW 8 7T R 85t FA 40

| |01 |k W[ |+~

Teo

o100 4k 12 51



B A OB LR B 5 2023 4R35 2 RS

5. 11. 5 REIHAR AT 148 B T A AE FE Uil 52 PR 0 O 4t A

. o | WEEREANARGE | HEEAT | OBZRN
Fe5 | BEAR | RERAE (58 EHB (| s

1 002487 KREET 8,171, 363. 76 0.96| HrxA b

5. 11. 6 BEA AR ER AL SCFHIRFR 2
M AR, IS &l e R 2.

§ 6 FFHRESHHRS)

BT oy
i H BIEMUEAFIKE A BENELRKEC
15 A AT 25 4 A B A0 204, 762, 763. 95 10, 953, 226. 88
5 3 1E) 5 4 5 ER U 40 23, 220, 514. 45 268, 116. 56
Rk - T HH H ) 35 4 i JE [m] 47y 0 58, 365, 200. 30 412, 403. 31

s IR B SR 0 B S I BT (B
/DLL“=7 3HB))
i A R I 4 0 0L 00 169, 618, 078. 10 10, 808, 940. 13

TE: WHATAHINAE O, WS LR RN B e, B S R i A B

§7 ZREEHNEHBEAREREELEERHIL

7.1 REEEARFHRESHFEHNER

Bl f
A5 O AR AT 1 A
A 2, 345, 867. 99
7 313911 SN/ G |
Gl
7 391390155 £/ [ ]
il
5 A FE AR
A 2, 345, 867. 99
A B AT (1 A 4 0
LS S (0 '

1.2 ZR&EBENZHBERRERREEER 5 A

T

§8 MR EE PSRN MEERFR

Bo11m 3L 12 13



B A OB LR B 5 2023 4R35 2 RS

8. 1 IREMNE—BRFHRAESHBMLHIE R BRI 20681F 5L
T

8.2 B EE YR M EEGER
o

§9 BAEMFEF

9.1 FEXMAHER
I ESIE S (nli 3 SR & AR Il it s g e S VAT
2. (BERELMREMIEFRREEEEEH) ;

CRAF SR LA BRI R B S H )

CRAS LA PR ANE I RR B S FEE T

e B RN 55 BERE LA AT E ML S

v FEEFEE NS B AL AT E ML U

v IR I R BN E ST B R A IA

w
/

N
7

1
/

>

-3

9. 2 FEHE =
FEH T B ST A b,

9.3 AR

Bevt B B LI () S B A D o T A SO AR A, R BRI (8] Y S R SO = eI

BEEEEEARTTAR

o127 3L 12 7

20234 7H 20 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
	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
	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


