RRTHSERERZH SRR
ERIBESFES (FOF)2023 458 3 FHER

Ve =
=

\I

2023 4£9 A 30 H

HEBEN: RETCHESEHGRAE
EEFEN: TEBITROERAH
WEIXHHER: 2023410 H 25 H



ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

§1 BEERR

Fe B BRI E 2 S S RIEARR S T BUR AR R RC 3 1R S PR B R IB i
T A AR FLS I | AR AN ST A AR AR AN i) ST AT

R IEE NZEARAT B A IR A FRE AR & FAUE, T 2023 4 10 H 23 HER T Ak
I 554 bR R EHEREENE, RIEEZABAFERRICHE. RSVERRR
RV SR

B PN R UE DLWCSIEAE B JR 57 00 5 U A8 R ANE 3 4 57, (RN SE & — s B R
B N BUFAMCER I ARAKRIL . BB MR, FoEE AR H B R SR A LA 2 B 13 A
&M HFRF.

AAR A RIS BRI

AR EWIE 2023 F 7 1 HEEE 9 H 30 Hik.

§2 B&7= M
FE 4 TRIFR RRFERERE —FRFARS (FOF)
e T 017325
SN (bW LTI i
HEEEFAERMH 202342 A9 H
et HHA IE S 40 AL A 237, 308, 275. 26 1y
e =k AT G AT PG ) XU PR 58 P2 Sl M O A B, il e B

SE ARG A T EREA R BT = 0 R R B 2k 4, 45 G4
RS A AN T R S S B B E, S5 sE R & W= 1K
HIFS I E

P A TSR H AR RS SEmE A 5T, I Ha ) 25 T P I L S
FEERC B LR AR S5 % PR )RR g, FE 1 TR R N U
BRI AR [I4R,  SRIFR 2 HR 7 K AR . AR HAw
JRUSE S, AR AN 2 248 7% 7= 1) S M I B Lo e U K. A
B HbR2HE 25%010 2 4 0F P~ 5 Bt TR G R 57 . WA R0~ lic &
ey AN 5% (RIS 2R 58 7= ic Bt e s vl 28 30%), T
T AN 10% CRPA & 28 9% 7= I B U ) B A mT &8 15% )

Ak S FL I HIEA i F O A 28 X 80%+1F IR 300 Fi5 Bt 2 % X 20%
IS AL 2 A5 I RIEGIFNR GRS G PG, 2 HARXUS 251 FOF Az ™

dtn, JLTUC R A AR A B8 EART B SRR G IR G
ik, mTHFREE. GFMEE RS, RTTmEE.
CEtE T

HEEEA AR TR < A IR ]
HEIEEAN ATIHAT AR AT PR 22 7]

%20 k11|



ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

§3 FE SFHEIr AR S EERI

3.1 ZEMEIR

fz: ARMIT

F B 55 FR AR AW (202347 H 1 H-2023 459 H 30 H)

L AR S 2 -2, 310, 385. 24
2. 2% HF -6, 376, 629. 61
3. IOASCF 34038 4 4 AUAS HA RS -0. 0269

A4 AR & B HE

223, 162, 451. 10

b. WA &0 BFHE

0.9404

e Lo AW SR fE 3 S AR RSN« BegEiicas

BRAH IS 2R I Ja R A, AR v A 3] O SRzt n_E AT 2 se i A2 sh Wi -
2 Frid 2k e b SHEAR ARG R NN EEE 5 3 &I A T3, TN BTG SERRiai KT 28T

PR

3.2 B FERIN

3. 2. 1 ZEHBHERK R L ERHN S B A s R A L

HAtN OS2 fe M EAZh ) 31

‘ Wb g b s
TFERR | IPEMKER | SHEEE | -
i B - \ HRH R | O—0 @—@
® PrAEZER) | HEREE G »
HEZ®
HE=4H -2. 78% 0. 39% -0. 18% 0. 17% -2. 60% 0. 229%
I ESNNH -5. 499 0. 41% 0. 36% 0. 16% -5. 85% 0. 25%
H3E4 5
-5. 96% 0. 39% 0. 84% 0. 16% -6. 80% 0. 23%
o sy G e

3.2.2 HEE A FEMURES RHFMEM K ERD) LI5S F LG R
BRI LR

=
=
o
-



ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

RREFZRRIFE—FFFIRS (FOF) RitpEMKEER ANV LRI R EE

.
SR [ s FE RS LG E
2. 00% ) A
1.00% L e e
0. 00% ‘vf, /« v"\
. EH
=1. 00% |
I
- |
2. 00% 0 -
"a’ | [ /
L | /\',\\.
-3. 00% Ly | /\\ ,.llr\-, Ih.‘.' ]
¥ \ I|"H1I / \Pv" A | 1
-4. 00% VY i e J/,«ﬁ
A 1
-5.00% f\’u L
. ’ M\
~6. 00% % A
o — u M= o~ (=] o =+ 0 oo [+ — () [fs] = o (=) — (o] o O
T ¢ ? -« 9+ ¢ 2 < ¢ YTy T ONT
T T YT T TTYET£TETTTE?TPTTPTYTY ?RY O?P £9°9°¢
o o o o [l [l Lol [ag] [ag] o [ag] o o o o o o [l [l Lo I s
o4 o o o od od o (o] (o] (o | o o o o4 o o o od od od o
(=] (=) (=] (=] o o o (=) (=) (e o (=] (=] (=] (=) (=] (=] o o o (=]
[t ] od o4 o4 (o] (o] (o] (o] (o] [ ] (o] od [ ] [t ] od o4 o4 (o] (o] Lt I |

—RIEFRBRAZ—FRHERS (FOF) BiP#EEKE
—RREFREREZ—FR/EES (FOF) FihllSaims

T RIS DY BT AT SRR R R (A QDIT S MARTIAEE)
T EEBI A T B 5877 1) 80%. $5 0% TSR, B SR Ak <, TR A T Jk AT il B < (35 0 i O D 2k
MG ETF) 3G 0 I LL B S v AN 30%, #0881 p a4 (5 s a1 B2 R e A3 & ETF) 1
B G T A ST 1) 10%. ARG eaRANH (202342 H 9 H) 26
MH, BN, AT S % TR TE L) OO I HE G A R E B35 LU .

§4 BHE AL

4.1 RE&ELE (RESZLIEPN)

A MR 5 hol -

E | BE Tomnw (mEom| G B
T 25 B TR 26 BB T
R, T A I I

g (I 2023 3 R 1| e [BUERL EERITERARE

wemm| N AR BT, T M R

INEIFAT MOM L4211, TR AR 3
BRI AT R B,

4. 1. 1 BIASRAEME R F R IB R SR N E S 28 R EE K™ n i
SR, ARG LI AIEEAER SV B R IR 0T L

4. 2 BE ARG PN S EEEE - FE B3
ARG AN, AREEEBNRIET GEFSRRIEEIER) MHEMAREEEN . BEE K
FRME, REGSE M BRUR 5T, e s MV BEAE RIS 507, B0 3 2k 10 0

5%

o~
=

L1



ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

FEA A AT N
4.3 AP ZHETUR Y

4.3.1 AR 5 HREHPATHE LR

WA, ARSEHNHRPIIT T GEFRRESEHAR A TS ERTEN) Fik
TN 5 PR3 A P38 By il B (e, 3l RGURI N L2507 SAE & 01 A 4% 1158 5 A FHUT, 1
TR T B pr A B AL S 13 B PR

4.3.2 RERZ BTN E UL

T N R IUA I A7 AE 57 A AT N

WEN, IrE A S 5055 HT AT a0 R H R A5 5 b 1 028 5 BRI
ZIUEZF 2 H AR 5%,

4. 4 |5 M A E SR RIS NZED AT

SELURPEZGHESKS, FERMTNHEAE, HIth S8 H R EHRE I I
SR HE ) BT AR SRR B A5 0 BEXTEERT DR A ol BEUREAT SRS PR A ok o 5t R R
AU RARIR TR G, ATV P RATHS LB D 5. 8 m A U LA & s 1t
SETMEER, BATAN ST L THRR A, Lk TRt N k25, Siiiimit T
“HgELSE. sRTELE T BPIRGS, BN RWEEH BELER IR, BEEEOR. eRBCROE
K1, aireisRIHR KR FAE .

R RATATRIGER DL, ERYE L E “BORR—— 7R ——2 5 R Mfeidid e, &K
ATAN TR 2B AFFRER . RIS HTTTIME T EEEZ A K.

4.5 WEHAESKNL SR
BE A RIS AR E N 0. 9404 J; AH T WL & 0 A 3G K -2, 78%, M5t
Eb 35 FE HEUR 25 2 N 0. 18%.

4.6 MEMAESFTFA NGEE ST HERE LY
AR, ASESTAPROEAT CATFEIER I S (A ) S I — 2R 1)
B WA, AREER I LR

§5 WBEAGRE

5. 1 IEMREEH~AHEHN



RARCE R E AR E Hin—

FRHAPRGHEE TS

(FOF) 2023 4E56 3 ZEE

s T H

e o)

o 2 L B
(%)

o EL 1

Rt 5 5%

Hrr: R

4 Y

201, 463, 862. 30

[ 5 Wit #5 %

Hrb: gz

BTSRRI

é%mimﬁi

W

ﬁ*.%%ﬁ@%miAﬁ

&

i

Py

RAT S E L &6

T

20, 335, 319. 18

8. 89

HAb 5™

7,012, 373. 65

3.06

aif

228, 811, 555. 13

100. 00

©

()]

ol

[$)]

[$)]

()]

o

()]

“

AIE G IRARFFAT IS

2 MEMRZET U KRB ERRAS

AT AR IR AR FFABBIB S B SR

ARG IRAR AR -

AT G IRARFAT 5157

AR EAMEWIRARFFA 67

K

AT AR IR AR FFAT B SRR SR

%6

7t

2. 1 AR RR AR ERRAE

2. 2 MERIREEAT W KRB BB R R R R R A S

A4 ERIREFF B ROGFRBAE

L1

- 3 BIRIL A SOYME L B B A HL B R/ HE P I B SR B B W A
3 1 MEHRE A RMME SE ST HEHBI NPT T2 R RS

5 MEHIRE A SO E 5 BT 1$E t B K/ D HEFF B AT A o 3R B A

.6 REFREA RE G E S B E LR/ BT+ 4 B P SCRRESF B R

T MERE A M E LB ST HE AR NPT R SRR T AA




ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

AIE A IARKRFA BRI

5. 8 MAERIE A A o 2 & 73 E LB R/ HERF BB 48 BUIE R 3% BT 40
AT G AR IR AR BUIE o

5.9 AR A E SHR BRI 7 E 0L i

5.9. 1 EMAR AR SE R KB BRF G A
ARSI ARG AR A B 02

5.9.2 AR SEHBIIP R P BRBOR
AT AR T AR R R AT i AR 0

5. 10 R EHIRAZSH B 1 H G 5 F 0 i B

5.10. 1 A3 HE 30 B 4 B B3R
AT AR IR AR R E 02

5.10. 2 R EIRAE SHH I B FT B2 1G5 25 9 41
AT AR AR R AT [ 6

5.10. 3 A J H G B BB VR
AT AR IR AR R AT [ 02

5.11 #EHSIRE ME

5.11. 1 AEEBRH KT B IEF K RIT EE LR T BB EMITLRAE, K
ARG mE A —FEAZBATHER . LHKER
ABE G BB RIRT A4 UE TR B BRAT T AR A AT P B 1T S U A AR AN R 5 ] H T4

WP ATTHEDT. AT

5.11. 2 RER BN TR BEEREEHES S RAME N FIERERE
ARG IRAR AR

5.11. 3 HARE =k

75 ZFK & G

1 fEHRIES 12, 373. 65

2 |MHESRTEH K 7, 000, 000. 00

3 BRI -

4 MURIE -
BT 11|



RARCBZ E AR E H s — ARG

TR B4 (FOF) 2023 458 3 R4 h

2L K

HoAb NG

HAth

5
6
7
8

fit

7,012, 373.65

5. 11. 4 5 HARFFA FyAL T 48 B (0 T e e £33 A 41
A B A AR R AT R4 IR S T T 4

5. 11. 5 | EFHIARAT 148 IR TP AAE Ul 32 FR 1B L B 15 B
ARSI AR AR T+ 4 B SR A AR RE SZ BRSO o

§6 HEhIE
6. 1 MEMWREZA RIME S ZEEFT = IHEHI K/ DR T+ 2 Z2S BT HA
EHET
ﬁ/\ﬁ-‘s
HEGH | ARME 5%$§i§§§
o e N D VARV NN
Fe | AR | RELHK | BEFR . - FEEE R
) o) Bl (%) N
0 s
BT BRI
e
I ‘7&"‘%* $ﬂg‘ idl] F
1 008556 5%7iffﬁﬁﬁ’j‘ ﬁzb;?ﬁy18,384,942.9118,868,466.91 8. 46 %
G757 A =
= [ M 8| 8244 RO TT ik
2 005121 = . 12,893, 790. 41|18, 377, 519. 47 8. 24 =
e 7 -
Sy Py
3 002636 F_ji‘ﬁﬁ,fﬂ REATFI 14, 984, 148. 26|18, 355, 581. 62 8. 23 &
%A Y
= [ {5 8| 524 R i
4 010435 = " 15, 634, 139. 61{16, 164, 136. 94 7. 24 =
B A = -
N /ﬁ é—
N P
5 360014 U=k & 15, 755, 329. 01|15, 802, 595. 00 7. 08 &
% C g
ﬁﬁ'*'ﬂéf'f$ g F F
6 008791 Tuﬁ,;<+1m REAIFIL 10, 563, 429. 8712, 125, 761. 15 5.43 =
% A =,
> B (5 31 4 TR T
7 000119 rkj(%ﬁ' REITIL 8,096, 619. 6611, 892, 314. 96 5. 33 =
% C =,
B S HE R B TR T
8 511360 {EEE}'EPLE ES R 97, 000. 00]10, 475, 903. 00 4. 69 5
5GEh ETE | X (ETF)
44:,;3'% I”J\‘ =1 anll T
9 510300 _:k RS 52 5 R IR 2,720, 000. 0010, 238, 080. 00 4. 59 5
¥ 300ETF | =\ (ETF)
T2 o] LRIk
10 010118 8, 500, 382. 56| 9, 681, 935. 74 4. 34 =
2l A 7 .
6.2 JRX G RIFAEETZERNTH
| 5 H [ H 2023 47 H 1 A% 2023 Hor: 25 REFAEEEH |

%8

It

~ N

1171




ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

9 H30H NULRAE BN RI T e 2
Fer R

MHAAZ Ty H S K I B

(7o)

M HAAZ Ty B G AR I [ B

(7o)

IR S R S A

B O

AR RS E NSO E

H2 (o)

AR R E NSO

3 )

IR G e e A A 5 B

(J8)

T BRI RS A RSO B IR SS AR RS AR RS R . R

B AR RSUTIEE 3%, RRIE SR T G 1 SEPR S S R UM BT 1 2 B A A )58 R

AR . 2= FIARTE R BT 3 B & )€ AT 9 FH T AR 5 < 1) 2k e 0

{E, CAEARIEGIRA ISR E PRI, AR RRASIE G 1T
IRGEARTIEHEIM AR S ERNLAE, ReEHEANGEE RSV RaNE ST

B WO G B S B PR, R G AR RGP RS PR A STE

BB UL T 3 G R E 9. SR E B NIS IR I H Il B 58 P HAl g 1) (ETF

BRAhD, N B R TE A HANSCRCR W 2 L T2 IRl B R DI B < 1 5t W A5 240 58 B

W I NSRBI R B BRSNS IR SS P B S, A R B L TR (m] A S

O TBEIRII4% R AT, 8 AR S5 B A < PN AR T 36 < A R 2 A I 3

28, 319. 66 -

31, 695. 13 -

367, 233. 67 -

83, 458. 53 -

232. 00 -

g
6. 3 AWM EWIFA NWEES R ERE X EL
T o
§ 7 A S M
Bpr:
S I )3 4 4 A S A 237, 117, 598. 61
S S0 1R] 35 4 FR W 47 0 190, 676. 65

el TS0 0 2 < R 40 ]
75 S 18] 2 e R 0 S B A (A7 B
UL <= IR




ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

R H A S B | 237, 308, 275. 26
e SIS DR PR AN A R [ 0 4G L A

§8 H&EHAZHERRERRAEEH R

8.1 & EFHAFHARESHIRANFIL
BEAFER, REERALIBHEA T EREAEETHEL.

8.2 ZREHHEABHERREBRAL RS 5 WA
WEAFEAR, EEFIHALIE A RS A LS.

§9 MR HE R RN HMBERRER

9. 1 EMIN R —RREFEES LI ELAIL R BGET 2055915 5L
AT GAMR N T BB 1A R S B LU 2 sl 1L 20% 015 D«

9.2 MR B E R MM ERER
o

§10 #E XA

10. 1 FEXHEF

o o I S TV A G SRR A SO A

(RAC SRR IR B hR A PR G R R 4

CRAUT P SRR 2 HAR— SR F A R S R SIS (FOP) LA )
VBRSNS AR E R

5y ST NS B HUR,

6+ AR N A THIEE I 2

—_

[\
/

(FOF) =44 FH)

w
P

S

10. 2 F#T30HE 2
SRR T S TR AL HE (R A BT 5 R XA 9 5 50 5.

10. 3 &R AR
P T B S A T (0 70 A M bk S 93k G B 2 B 4% 25 S0AE . FE SO TARSRIG, R EWLE
£ I P ) P A48 258 SO 1 A ) 0 5 B

o100 4E 11 50



ARARCHE AT E B —FRA R S MG rh R e (FOF) 2023 455 3 F=REfR

RRCHEESEHEARAF
2023 #£ 10 H 25 H

H 119 3t 11 3



	§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 基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


