RAMSHMR 3-5 EBUE S BFHRTEE0E
FERHEHESE
2023 4E55 3 TR E

2023 4£9 A 30 H

EEEEN: RENBESEHEFRAA
EETEEN: PERITROERAF
WEIXHHER: 2023410 H 25 H



RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

§1 EERR

G N (¥ O S ARIE AR, TR B/ R IR 3R PRI s 8,
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FEFEE NP EIRIT R A IR A FRIEA TG FME, T 2023 4 10 24 HE&Z 7 AR
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
BB TR v LLCSEAE L B S 51 00 SR A8 A Y R < 987, (EANDRAE S 5 — 2 )

B N BUFAMCER I ARAKRIL . BB MR, FoEH AR H BT R SR AT ML A2 B 3 A
e N EE SR

AR I 55 BORERZ 1T

AR AE 2023 4E 07 H 01 Hi2 % 2023 4F 09 H 30 H k.

i

§2 Z &= RN

R &R A AR ik 3-5 AE LAt de 3k
F 4 FAUY 012310
%ﬁ@ﬁﬁﬁ BT

&A R H 2021 /£ 12 A 10 H
T&ttﬂﬂfkii g sX i 694, 914, 585. 14 {
Bt Hbx AFES BRI, S EAE RS T3 2 BT3RS S AR 045

BOHAL R R, T8 SRR R O 25 B R PR R 2 1 e/ ME

e AL NIREIE S, FERHIFE R RIS R, #

TR TR Eh B RSP Sty 5 M & LA 5 B0
EFARRAR TR AR, F3E S AR AR XA 2 5 AR AL B2
PG, CLSEEU AR I FE SO AT R
FEIERTIEOLT, A 74na R H S BREA R 2 L I 28X E A
HEE 0. 5%, FFFEALEREARZIEHICE 2% LAY o W1 RAR K195 i 1l A
U o A FCA SR K], S R < A 2 R R PR R R T L T B R
VO, B BNNCRICE B IE, B R RERIRZEE— DY R,
AR GIaEd Rt AR U IR 5 AR W I T R 11 B
LN, HAREG BN R DR, SR BN 4%
MERFA AR 22 e BB, AT P 0 PR SRR i B I X AR S Rl

Fat AT,

b & L S v H 5735 UK 1 S Rl B i 289 5% HERA T Vi JH A7 K R 26 (Bt
J&i) *5%.

AR YA 2 R AIE AIEG I AR T G, U a8 AT XU KSR T 11 5
MES, REGMES, mThmmykkes. ARESE TIREEE

%20 k11|



RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

&, USSR R 55 A IR BT RAE A UE S5 117 37 45 (R RS Hi
i FFAEAR L

FEFHAN FOAE AR L & B HAT PR A 7]
HELEN P ERAT I R A ]
§3 FEM S MESHERI

3.1 ZEMEIR

wAz: NRMoc
ESE- YR =Y N WEW (2023 427 A 1 H-20234£9 H 30 H)
L AR S Bk i 8,021, 535. 01
2. AHAFE 5, 455, 494. 13
3. AL 35) 3 4y B AS HH A 0. 0063
4. WIREE G 7 7= e 717, 362, 139. 93
5. WIAR I S HdHE 1. 0323
T OFTiR RS GHER AN EIEFE NNWEEE 53 &S, 1 AT 5 S2hRI s K72
KTy
QA LI R TR FE S A IAR BN . el . HARN CREA e a2zl ) FaBrAH

SRR FANE FIBAE AR RS A, AR A s B s in_EA 2 fe i A2 sh i i
3.2 EEFERI

3.2. 1 ZSMBIHMER KR K H 5 FIH ST B AR e 2 57 H

Wb g s L
HEEKE | EEKER | gt
i B o HIERNE | O—6 @—@
® WEZR | HEIREERG »
HEZ®
HE=4H 0. 52% 0. 06% -0. 37% 0. 06% 0. 89% 0. 00%
I ESNNH 2. 16% 0. 06% 0. 38% 0. 06% 1. 78% 0. 00%
o4 2. 70% 0. 08% -0. 48% 0. 08% 3. 18% 0. 00%
H 3 45 1A
5. 48% 0. 07% -0. 21% 0. 08% 5. 69% -0. 01%
ARG B A

T AFEEHES BT RE )y P ii-3-5 B ML

(Bt J& ) 5%

B R TR B AR 95 HR ATV A

IS

3.2.2 HESHFAEMURES RIHHMEWM KERZZ) LIS RS B ME R
R



RAEINER 5t 3-5 SEERE TR # 2023 45 3 TR,

B Josepir3 — 5 B o1 35 80 R 4 0 K 3K 55 8 A Ml o B A AR SOk 3 3K

bh L5 S o & 5 BB
5. 60%
S
4.90% J“”ﬁ&
A
4.20% M
3.50% P wa
2.80% = \
] ."h‘ f |II ) !VH\L J,_/\_/J
2.10% A (ny/
1. 40% N
0.70% . N
M : S , o\
0. 00% {£ o e M | A
Wy —— ¥ M — Y s
-0.70% N
2 2 2 3 8 &8 88 %L =3 8 5 I 5 - XI58
& L L &L AT T EILILETL T RS
NI T D W S (. R o W W W G N . .
S 8§ 2 8 2 8§ 8 8 8 8 8 82 28 282 32 8 3288
S 8 8 R 2 8 R R R R 2 R R 8 8 28 28 R gRXY
|—REMBHE-SEBEFERRIDPEEKE —RENRP A SERL FER BT ISR ERAE

T AREEEFT 2021 4 12 7 10 AR, AREECHAREReEFRERHER 6 M.

HE

WL, ARSI N B BT & 2 e A A R S U A AR LB 20 E

§4 BEHEARE

4.1 RE&2E (RESLIE/NA)

EAFEE R L HIR

gt

5%

IR H Y]

A H

EZR MK
R

B

HKF)

A IS
L

2021 % 12 A
10 H

9 4

BEEAA KBS, 9 RS
MAEZETi. H 2014 4F 3 AN RAE IR
BEEEHARANF, HELZ SR
oy R, G A mBAR IR S
T, LT, PUER 2 IS 3
G4, [ 2021 4 2 HEASHEATRAN
IR 39 A HE I i i s Ak g
BRI L. RAMREE 3 ™ H eI
G Y NI A e St S e

H; {2021 4 6 H &S5 RA R
SRR ESE; 7 2021
7 AEASTRA MR A6 1-3 F4£
RATRF TR BOE R R R S S A 1

H 2021 4 12 H &5 AR RAE N A i
35 AFBUR M G R EOE TR R BT R 4
ez, H 2022 41 ARSHEERAE
IEREAE G AN R RS S

., [ 2021 42 H & 2022 4F 7 H#4E
A IR & o Al fii o AR I 4 E 2k

p=i
H
p=i



RA IR 5t 3-5 FF B i 4R % 2023 5 3 ZFEAR S

4. RAEIRE 24 M F R
HEREZM, [ 2021 42 A% 2022
F 8 HHERA AR F 5t 1-5 FEEURME
SRR BUE R R R I S,
i OLEREIRH . BT H IR AL 48 51 AT A 25 18 % H 3RS .

QLS MO (155 SGEMAT AL B S AH S RE -

4.2 B ARG A AR SEE MM A 1503

ARG A, HEeEHEN RS (PRI EIEF SR eE) KA A ANE
ML RS HUEMIE S A FINAE, ABE WG SRR ST R B e v, B
IR SR M RTIE T, S AR NSRBI . ARG HIA, e RARGEG I,
PRIE = X S RPN e SR

4.3 NP5 E TR

4. 3.1 A FR G ERPATIE R

AT PERHIT GEHRIESEBAF A TSRS EN) , 58T AR TS5
B, R OV R AR RIS, R . TR S S SR N ),
IR AR, WEA T, BRI RAPUT MISRRE BE S RI &ANR AT, TBR T
AR A TR HATIR R

SFHARS, AFRBRATRSRGHA TG, EHRSDRBIGATITHEL,
RGRHHAT AR A, AR IESRIA R S A S Z AR H R 5L 5

ST LS AT EEBRATRTIIL S 55 BT S AR5 b S5 4052 5 1958 5 ) il
£, PRIESRBEHEHREAFRZ G W T s — R, 62 TFRAT S I E5
DAL T 4 SGEATIORE 5, S B AL A R FIAE A0 50 ROB ST I 52 5 BE R AL & (058 S s RO, 28
IR RS PR SE L2 ) S 0058 5 48 SREFEAT )

ARG I, ASE S BN AT 5 RS B I BT, RRBUFEEER AT 5
T E 1

4.3.2 REX BTN ETHRH

O\ ) RS PR R R R A 2 1A 5] H R I3 5, A4 b AT RS SR A 38 5 R 35 2% 1 1)
HIRIOAE S AMEWIA, AEEA LRGN SHZ SN, NMEAENEGRRAES 555
I AFESEAN TR H R 5SS RS / 1) 2300 RS e % 2 24 H s B 10 5% 1475 19 o
4. 4 |EAES KRR KRB ES T

§ 500 45 11750



RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

2023 SE=FFE, RERFHIELAEEESH . HliGl P A2 R, 9 H gl PUI & [\ 5 X
), 3Tl rb A PR EORET SRR R 2 Rl T, BoR bR A g, 7 HE 8, il %
TRFFIINE, SRR IEBTE T H A B I SCRF N R IR, b - BEBAEBURHESD N BRIEAT prifcas
WK T, =ZEFEE A CPT [ LI MR ALZAT, PPI A PR BEIR U, %0 CPT [A] ELORFF U
Ko BEMBORTT T, =ZFERATRRMERI T MBORRHEAR 11, ZRais AR MR S BOR T
Ho, RAFRsh & B et . = EHUT RS R AR # DROOT L AT{R/A =S, DROOT
X 1. 84%, B FEHHK AT Thps. fiiZriindimm, =R KEBCRIZHT NG, 2L5Me
BRI PR i, B U e R B A RIS T R LRSS o A AR SR AR B R AT A B
N, BATHREER T, 10 AEF 1 AR 0 IR 22 S0 B 8 e i e

AF4r 2023 SF=FFFEHRD, ARIESREUR D 7 I LEGE B 1 5 3-5 SEBUeft, $2 e
w2, PHEEEIEATI SR HRE.

4.5 MEHAE SR SR
BAEAR G HIRASE G M AUHEDY 1.0323 J0; ARG IS BTFE I F Y 0. 52%, k5T
PR HE A 2 5 09 -0. 3T%.

4. 6 WEHINEERH ANBRE ST HETRE R
AR S A AR T e AN AEIE 2 A A H IR AR A N AN — 0 N e 5
T TSR,

§6 WAAEGWMT

5. 1 REMRZS R HEHEM

Fis T H B o)

o 38 4 A T 1) EL B
(%)
1| Bt - -
Ho, B - -
e - -
[ 5 Wi 2 $3 % 880, 906, 867. 96 99. 91
Hr: iz 880, 906, 867. 96 99. 91
BE S RRIE SR - -
Rl L - -
ST R - -
SN IR 4 % - -
Horre LW R SR IR 4l B
F
T | AT R AT AT 792, 832. 76 0.09




R AR it 3-5 4F R

a0 2023 SE 5 3 AR

HAh 5™

149. 94

0.00

aif

881, 699, 850. 66

100. 00

5. 2 WEMR AT R B ER R AE

5. 2. 1 EHIREAT W KRBT AR ER R AHE

E: AREARRERRFFARE

5. 2. 2 MEAREAT I R BB B ER KA S
T AREES ARG WA KRG BB R
5. 3 JARAE A SOMME oy Z 5 7 15E LA K/ INHE e ) B S B B 4

5. 3. 1 MEIARIEA RMHE o Ze 7= 1B 5 K/ N U B4 B 3  H 4E

T AIEEAR G IRARFFA I

5.4 MEMREFSF BT RORERRTAE

Fs

75 A

~RMHE (

JL)

B B HPE ] (o)

1

BB

2

RATER

3

&l

880, 906, 867. 96

Hrp: BORME R

880, 906, 867. 96

AL i

A lb A IR BT O

Hh 1 SR

A A (ATAZ#AD)

L A7

O |0 (| |01 |

oAt

10

fif

880, 906, 867. 96

122. 80

5. 5 MEFIRIEL A SMME b B S 57138 EL B R/ HERR BT T4 5 30 A 40

Fs | S| GERARR ([ BE GO | ARNMME GO | HEEFEERS (0
1 210305 | 21 JH 05 1,200,000 123,830, 032. 79 17. 26
2 160213 | 16 [EJF 13 1,100,000 112, 176, 166. 67 15. 64
3 210208 | 21 [HJF 08 1,000,000 101, 232, 377. 05 14. 11
4 210203 | 21 EJF 03 900,000, 93,619, 327. 87 13. 05
5 220208 | 22 [HIF 08 900,000, 91, 139, 778. 69 12. 70

5. 6 WMEFARIE A RME G E ST E LB/ BB+ B SORRER R
K
TE: AT GAIR T WA RFFAT B SHFIE SR -

E IS

11 78




RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

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 G I R AE S e 1 (R o WD I B (R B B SR ELIRR ) (5 DRSS, AREEAS
HEFUNRE S

5.9. 2 REHIRAE: BB I E 63 B Rke e A48 25 B A
T ASFEEAR T WIARRAT H G

5.9. 3 A H RM B B H M
AT G AR IR T A E 1T

5. 10 B A AW ME

5.10. 1 AEEBH KT B IEF K RIT EEEHRE BB EMITLRAE, K
ARG mE A —FEAZBATHER . LHKER

AT BRI A USSR B RAT LA AIIBOA I I BT R A, B T g ) H Al
—HENRZBIATTETT. ATIHER.

5.10.2 ZER BN TR BEEREEHES S RAME N FIERERE
ARG IRAR AR -

5. 10. 3 F AT =) Bk

5 AR & G

17 ARIIE 4 -
NESCIE 2537 Bk -
IS B ) -
SRS, -
I AT R g 35 149. 94
FoAth B -
At -
it 149. 94

pr’
d

R[N ||| [W D |+~




RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

5. 10. 4 REIARIFH B4 T 52 W I 7] 3 #5155 A 40
T ARG AR T WA RRTAT T H B0 T 55 -

5. 10. 5 I HFHIARAT 148 R A E U 32 PR 1% L B 15 B
T ARGAREHIRARFFA RS

5. 10. 6 BFA SR A Mk HAR ST HR 0
P& B IR AL, 70 T2 AN 5 T T2 (8] ] REA7AE R 22 -

§6 FRIE S BB
BT Ay
S W) I 4 4 A0 A0 992, 521, 993. 83
5 3 1E) 5 4 5 B U 40 0 83, 699. 21
el s HA S e 25 4 e JE [m] 47 i 297, 691, 107. 90|

5 HA A 0] 2 4 97 2 AR S A0 (O 00
/DL “=7 3B
i I R I 4 4 0 A 694, 914, 585. 14

§T HREEBENCHEFRERELAEERF R

7.1 RSEBEAFH AR SHBENIER
T AR WA TOHE S TR AR S B 1 10

7.2 RGBENZHERREBR SR LS5 A
T AR HIA TR BN A BE e R AR S R DL

§8 B R EH R HMEERF R

8. 1 IREHIN B —BREFHESHF LA BB 20589155

# e I R S AL L WA PIRFFEREREN
YR
RYAS
A EE e \ ”
=21 I DA A I T[] | YL
5 | 1A E s B 20% o " o ESER ]
x N 1% 1370 1% (%)
. F6) 18] X J]
Gl
" 1 [20230701720230930/499, 999, 000. 00 - -499, 999, 000. 00|  71.95
i 2 120230817720230930[194, 892, 808. 42 - 194, 892, 808. 42|  28.05
)
3 120230701720230816/200, 000, 000. 00 1200, 000, 000. 00 - -
P iR R




RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

Ly DRAUBE [m] XU

AT R SR BB — BB R T e A LA 3k ) I e <A AL A D 20%, ) T s AR
BT DL, AT RE 2L

(1) Hee e (8] A JCiRAR IR 08 1B T LA, AT RE ARk e OB N XE, S 20Aish
PR s R 2 < 0 LU A9 A B il iod 2 < A7 B A K 20% ) B — 3 B 3 KU [ 5 e B0
WEfe], SESEHARIRYE (FEG R K205 RoE B s E, QRESE 2 MFRH L E
EARED RAEBEFRER, REEHARRYGE (REGRD) K205 815552 28 e 10k [E] H
T, ORI AR T B I (] B R 5

(2) FeE B APEAIIEUET DUNAT 3 G Bl Bl 7 22, U AT REA 2k < B (B 52 B AR
i, SN 4 R B E A AL 2 KT

(3) PREEG B RS TSI, s PRIRE [P PR WS N B G 57, S B it BARR e 5l
(4) FeE TR /N, FTRE B 5B 52 BRI AN BE S & 5 R 2405 AR BT H 1 B AR Bt 5
Mgt
(5) RAUS: [ G BUHE g 07 B /1N, ARG ARSI, R BRI 2 6 5 (A A 240 5 T Wi
BRI R XU

2~ R0 HR g X

AR KB, SR BB bsI B7 R KN HEwE, 3 BUSEEKIE AT e 2= AR

8.2 MBI HF SR A EERE R
WA HIN, ARFESEIN KA T 0 A
1 202357 H 21 H  RAWMRESEHARA RN 0 He 2023 5 2 FRRE

N YA

2 2023 TH21H  RAMRASG 3-5 FEERME G AR O BB 24 2023 5
2 R

3 202348 H30H  RAMMRIEEEEHARAFM NS5 2023 £ R G SR
Ve

4 20238 H30H  RAMRAF 3-5 FEEME G RO B A4 2023
LIk

5 2023%F9H 21 H  SRTMREIT G SN b KR RSOV B LA T
1 3 <5 T ) AR B AN 55 L RIS S R AL S B ) A

§9 #ENMFHR

9.1 #AENXMHEF
(1) o EIE M o 5 i TS £+
(2) (RAIIRH i 3-5 FBERME G R GTEEOEF IR EEHHF )
(3)  (REIAR A7 3-5 SFBORME B AHEROT SR SR EAR)

o100 4E 11 50



RE AR 6 3-5 SR Bt E 2023 SF5 3 TR

(4 (RAMIRA6 3-5 FBERIE S AR AL BRI E i)
(5) FEE AL

(6) FEEHH NN B EL I,

(7)) FEEFE NS TR BRI,

9. 2 FFTHCHY
BB SO S 4 H R/ B SRR N AR T -

9.3 &R
P ] B S AT NN/ ST NI AT V37 7 B 35l G 3 2 o 46 A SO
EAT LA G, 8 " AE & BRI [a] Y BUS 28 A SO 1 & 4 s B .

RAEMBEESEHGRA A
2023410 H 25 H

1100 3t 11



	§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


