RBICHEES

R4 2023

TR RLESR 5
FEEMR G

2023 4£9 A 30 H

EEBFHAN: REITCEEXZSEHEFRAH
EEFEN: PEERBITROARAH
WEIXHHER: 2023410 H 25 H



AR PR G = — 4 8 T IR RIE SR 505 Bk 4 2023 R 56 3 AR TS

§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 SE AE P AR AR AN i) S TR AE
FeftE AN EE BRI R A IR A FRE AR & FAUE, T 2023 410 H 23 HEZ T A
A I SSHRR . ER AR A SR EFEALS, RIEEENENMAERBICE. =R
NN PNt S
S RN AR DLISIAE F S B B i) R A BN I FH 2R 4 957, (EANDRAIERE & — TE B R
RN SR AR ARKERI . BT MRS, B FEAEAF 0T PSR AN A 48 5] 3 A
&M HFRF.
AAR A RIS BRI
AR EWIE 2023 F 7 1 HEEE 9 H 30 Hik.

§2 EHE 7= MM
L fRAR RAR G B i
F 4 FACY 003050
S (W LTI R
e A FERH 2016 /£ 8 A 15 H
et BR S B3 491, 024, 567. 51 43
Bt H b A HE 4 B I T TSR S R, R PR )ROSR R A 4

PR IR E MR B, 4R Tk S B B B et
NG RBA IR E 1R

BB SRS () B P BB SR A«

[N R

FEMAG ISR R MG i EE R R, EeEH
MR E BRI 70 A 8 TR A FF IR AR A, B Z AT AL
A LK B TR AE X 27 T2 AR

2 IR & S

9B R R AR S T IO B e s P RS, I3 A2 5 T TS R
ENPET R, AT GRS PR 4 AR BUYIFR e B 5,
BILKs 3 6 B P B AR BT 20 3R AR A7 800 55 2k R AR da AR A
PR EEATIE H VLA

3. JUIBR & S

S 2 25 i LR AR AR AL I 2 B2 PR 32 S L4 D AR T DA S B
PO, B (K IBR g 4 LS A R R i (1t 2 A Wi a5
TR — Mo XYL R il 28 (14 70 A RIBUE PE AT E BARSS 5 (1
Jiif

4. BFF B

%20 k11|




ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

ARSI B 5 15 B A B 1 R S

(1) FHPTFAFRT; (20 RIFREAGAN; (3 BHEiE
BB (4 EHEEAN S

5. BESCRF SRS BT SRR

ARG ROBE X Z T FEATERIEA . B i A LUK Bt
B PEAT ML SRS R R AW T, T B 7 i R OR B g 22
e, FEREE W FERRIE SR RAT K, TR AT B8 R A bR 1
UESF (1 A Y155 e 2 5 (R ML

(=) FFBOIR B Ak A4

FETFANN, ARG R RN HE T, TSR N2
BB, RS AR RIBHIRGI S IB LB AT S~ R E
ERB T R BB A A, BvEiR s RS, 5 AT
TBNTER) 775K

A& L Sk v HHHIE A {3 FR 20U 2 X 100%
A AL B AR5 AIE AFEE NI EE S, LTI RS RO T 25 7K~ v - T i R 2
&, RTIEM, REMESE.
FEEHA SRR PRI 4 HA PR A
BEFEEN H ] R BEARAT I A PR A )
§3 FEM F A NEESHERI

3.1 XEMEHER

Bhr: ARt
Bl K YN A (202347 H 1 H-2023 49 H 30 H)
L A LB 2 5,616, 423. 44
2. AR 3, 394, 245. 23
3. AT 3515 4 A A A 1R ) 0. 0069
4. AR L 4 8 = 1 610, 180, 915. 56
5. AR EE A Bl E 1. 2427

e 1 A OSBRI S AR . Bediilieas . HABIRON ORE A setiEeshlias) 1
BRARSL B Y AR A, AR A3 Sl s in_E A 2 fe i (i A2 sl e .
2+ iR 3 e SRR A BIE R NN EAE 5 3 S & I, TN S LA SERRI T /KT 24K T

FaIAcs-

3.2 HEHERN

3. 2. 1 ZE MBS ER KR L5 RHNLS B R AT L

BB

TS
®

NiE=n e
e Fes | O—0 @—®@
HEZ@®

FEIERR | gt
PREEQ | R

%30k 11



ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

HE=1MH 0. 56% 0. 03% 0. 73% 0. 06% -0. 17% -0. 03%
T EANH 1. 82% 0. 03% 2. 73% 0. 06% -0.91% -0. 03%
ok 2. 20% 0. 06% 3. 59% 0. 06% -1. 39% 0. 00%
SR e 10. 24% 0. 04% 14. 89% 0. 06% ~4. 65Y% -0. 02%
it AR 20. 01Y% 0. 06% 26. 23Y% 0. 07% -6. 22% -0. 01Y%

H3E4 4
25. 29% 0. 06% 31. 40% 0. 07% -6. 11% -0. 01Y%

R RS

3.2.2 BEEEFAMUKRES RIHHMEE KR RS RS B4 i i
E Sl
RB&F RIFHES RIDPEBK RS IR R R 2504 ) 52 E F % bL

32.00% //r\.
28.00% o
24. 00% /wr_,»-f 1,\/,,//“
20. 00% ;«"-_//._V,J‘f
A 7L
16. 00% I L
o
12. 00% -
8. 00%
4.00%
Uwﬁijw
n_w,\\-}/-w\____/
~4.00%
Ly (= =+ [~ (=] O =] uy ow I O o~ ] w — M- — =+ o [=]
~— (o] — o — o (=) o4 (=] o (=) ~— (=] — (=) -— [a#) — o o
T T O I N I |
(=) — (=] (=] [ [ — (=] (=] — [ (=) (=] (] — (=) (=) — (=] [
O O O A A D U O O A i
— — — — — — — — — — o~ o o o o~ o o o ] o
(=] (=] o o (o] (=] (=] o o o (=] (=] o (=) (=] (=) (=] o o (=]
[t ] [t (o] (o] [ ] od o4 (o] (o] (o] [ ] [t ] (o] (o] [ ] od o4 (o] (o] [ ]
|—2‘E%E:&$E5‘Hﬁ%§i‘|‘>¥fﬁi§t’c$ —E‘E%Eﬁﬂiii‘?ﬁﬁgﬁﬂt%%}@ﬁﬁ$|

T AR EHE Iy B3 T 5 R BB AR T2k S 577 1) 80%, (ENIFEOWahE
L, BANITIITIRET 1A H Z2ITBOHERE 1A H W BLEIFBOIASZ /A EE IR . TF0Y
» ABERA I EECE B HAE —F A RBUG SR AMR T 2GR ER 5%, RN, &
B IR SRHIBRH . IR EE R AR SCHUE K A AL S s L Fo v, A SE G B NAE SR AT
&R, AN AT E BT . AR @ RS S RARH (2016 48 H 15
FD EANNA, BTN, A G BT H ] ik 25 8 A RIMLE I35 Lol

3. 3 HAthktr
X

3

gy

§4 BHEAME

%473k 11



ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

4.1 RE&2E (RESZHE/PA) i

A 4 1 2 2 B IIR | 2 bl
ERAN | BEAm | FR

e | WSS

YL

T, SR ST

TR 4 7 L A7

A R OS5

PR e R I BT N R S e

o B, BULRAIL B G B ]

AR [ A,
GG,

4. 1. 1 IARFAERBE R E I R R A H N E S L3 RN EEK ™ R 1E
SR, ARSI S LI AEAE AT A S B R R A IR 0T L

4.2 HEANRE A S EEB/E BT EH KU
AN, AREEHNRIET QEFRRHE ) MEMAREEEN. 2R
HRHE, WIWSHE M BRRTT. e R N BEAE RS 507, B0 5 2R e 00 A0

FEA A2 AT
4.3 NP5 E TR

4. 3.1 AP35 H ERPATH M

REIN, ARSHHNRIUT T GERRR RS E A AT 5 H 1 S ) 5%
RN T N ER A 22 S I BE R, 38 RGN T4 07 sUAE & R AR S 11038 5 A P AT, 1
R HE A BRI T P B AR B A TR A o

4.3.2 RERHIT AN ET RN

Rt IR R IE SRR WAL AT A o

WEWIN, A REAEZS 55 AT SN R H 858 5 S8 ) 5058 By @ oAl
ZAUESF 4 H R 5%,

4. 4 WEHNESRR T RBREIES T
=SFEMETIHMERIE TG . 7 AREGE RS ATT, Bl 7k e 2 5 A S
5, R R T BRI TR, 8 AR ST TR S, MLF R T
15bp, FEREH BN MR & B P M T T T AT EA4E ORIRAR A HRBURS, 15
I T ) 50 T B AT I A0 B b P AR G AR e H 5 DA R B T 2R P, Bl iR T LR
SRR, AR AR S 2 B AT, 10 4R E R ATHIE A 2. 54% LT 2. T0%,

Fo5U I 11



ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

ERFIZEPEER . R T FREER, =R 1 FEMIE G EIF6illcai s/ BAT 30BP. 16BP,
10 4EJAE 5 14T 4bp, 10 SEIETF6FAT 3bpo 1 4F. 3 £EFI1 5 4 AAA {5 BRI R 40 9 14T
8bp. 9bp Al 2bp. = ZEFF P AR LK 0. 60%, iR EE Lk 1. 15%, Pigia e
Eik 0. 64%, HHEFEfTEECR K 0. 52%.

AEEFCUFEITREAGANE, BUARSUE, e GHRTHEEGEE, Hin=FE
RS T B O AL AM, 9 HEEHR G T B R, BLR 1 ARA7 SR 32 MLF Il
FUE FIRIZE RO R, B3 BN T v e (5 I e £

YHIAEAE S T 52 5 BRI AR A B I ST, L5 A T8 IR 3h e VI
Bt, B K AN R A RS, IO T AE g ) U R — P, R R A A K I M
BZHTR . BURBSACMIIRE SR, WA H IREHICRI I 5. (AT AT I 5 SR E B K i
BUR MBS ET P AR A B2 &, it okitgh. BOHGFRIZRAE 9 ARSI
EE 35 PATHOAS IR IR, B0k R R BN T A I B S, RS R 2 A A
FOKLHF, FRE BRI RS A X T HEZh & B M SBR[ SGHEAE A B MR R 5 25 11
EAN RN, AW EAE FBTRE G, B b A AR R A

4.5 HEMNESE LSRN
BREARR LG ARAFESMDIIFEN 1. 2427 J0; ARE RS DFIFHEEKF N 0. 56%, A5
I HEUR 25 A 0. 73%.

4. 6 WERINEERH NBERE SR ETE Y
AN, ARGEHNRIET (DRI R LIS FEEINEG) B+ %1
Mg, BN, AR EIERER.

§6 WAAEGWMT

5. 1 REMRZS R HEHEM

Fis T H B o)

o 38 4 A BT 1) EL B
(%)

1| B st - -

Hop, B - -

e - -

[ 5 Wi 2 $3 % 788, 459, 882. 69 97.00

Hr: gz 788, 459, 882. 69 97.00
B SRR SR - -

4 | stelEi 5 -




ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

EROAT A AR

SENIREE SRl gt = 10, 003, 426. 96 1.23
Hordrs SEW R ) 2R 5 4 Rl 5% i B
F
BATAE O Es H & A1t 14, 239, 674. 17 1.75
HoAth % 7= 133, 909. 26 0. 02
&t 812, 836, 893. 08 100. 00
5. 2 MEMRBAITV SRR ERTHE
5. 2. 1 EWRBEAT USRI BARERFLHE
RIS AR AR MRS
5. 2. 2 MEW KRBTSR RERERERZAE
AFE S AR AR R FA AR T 5
5. 3 BIRIEA faUrHE 5 E LB = E LB K/ INHE R i B SR BA 4
5.3. 1 EHAREA RIE HEEF = 3E B K/INEEF FI BT+ 42 B % B 40
AEE SRR KA RS
5. 4 GRS ARG RBRAE
s 7% i Fh ARME GO b3S P A L] (%)
1 E FK i 2 - -
2 Je47 S - -
3 SRR 171, 174, 655. 80 28. 05
o BURME SR 58, 611, 593. 20 9.61
4 b5 513, 744, 310. 66 84. 20
5 AV T R R 2 - -
6 S 71, 793, 397. 57 11.77
7 AIEEA CRIAZ #f5t) 31, 747, 518. 66 5. 20
8 ENZEa= - -
9 HAth - -
10 &t 788, 459, 882. 69 129. 22

5.5 WMEHIRIE A RME HEE T HHE A KM HEF R BT LA SRR A

F5 | RS | sl (e G | ARME Ot | HESEFREE] (%

1 2128046 |21 i &K 4RAT 02 400, 000 41, 142, 546. 85 6. 74

2 188196 21 JGiF G3 300, 000 30, 906, 925. 48 5. 07

3 210208 21 [EJT 08 270, 000 27, 332, 741. 80 4. 48

4 2228009 22 %%jiéﬂ%rd\ 250, 000 25, 444, 587. 67 4. 17
Tk fot

5 122374 14 F7 7 51 200, 000 21, 041, 036. 71 3.45

BT 11w




ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

()]

. 6 EHIRIE A SO E GBS T 78 IR/ M HEF I ET 48 B SRR B R
B2
ARHE AR AR ORI A B SCRFIESR -

()]

T IRERIRIEA RHE S E ST E AR/ ERF R BT TL4 57 & R85 4
AR GAMERAFFA SR/

()]

- 8 ME AR A SO E o F S B35 LI R/ R B BT T 4% BUIE BB B 40
I G IRAR ARG

()]

L9 MERREESBRNE R H BTN

ol

9. 1 A E R R T BUR
AR HE 4 AR AR A E 0%

()]

. 9. 2 MEFFRAEE BT B FU R S 15 2 B 40
AHE AR WIAR AR A E AU

ol

. 9. 3 A E R BB PP
AT AR IR AR R E 02

()]

.10 BB A ARG E

()]

10, 1 ABESEFA K TZIEFRRT EEERT BB ER TR AL, K
ARG mE A —FEAZBATHER . LHKER
ABE G BB AR+ A4 UL TR B BAT T AR A AT P B 1 T S U A AR AN R 5 ] H T4

WP ATTHEDT. AT

5.10.2 ZER BN TR BEEREEHES S RAME N FIERERE

AT G A AR ARAFFAT LR -

5. 10. 3 HARKE F= 1k

75 4 Fx EH ()

1 P RIES 7,009. 26
2 |MCIEFRTEHE R -
3 MR -
4 |RICRLE -




ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

5 | -
6 AR 126, 900. 00
7 | HAl -
8 &I 133, 909. 26

5. 10. 4 I FHRFFA BUAL T B 0 T B e fii 25 A 40

e i A0 fiizr 2K ARHE (o) i 4 T B A )
1 110059 TRt 7,226, 452. 37 1.18
2 127032 IIT AR 3, 308, 163. 23 0.54
3 113052 2ol Aot 2,992, 618. 05 0. 49
4 110073 ] $5 7 fiit 2,913, 325. 64 0. 48
5 128048 TRAT Hfiit 2,808, 103. 23 0. 46
6 113044 KGR 2,472, 493. 97 0.41
7 127005 KAEFE 2,181, 197. 26 0. 36
8 113627 it 1, 291, 300. 55 0.21
9 113021 HE e fiit 1, 048, 409. 01 0.17
10 113516 IR 897, 954. 75 0.15
11 113050 FA R 682, 294. 19 0.11
12 113033 IR 536, 508. 22 0. 09
13 127061 ESEiE 2 506, 268. 90 0.08
14 113053 FE 22 # {5 424, 223. 34 0. 07
15 127066 Rt 227, 906. 30 0. 04
16 113049 KRt 226, 077. 21 0. 04
17 128136 DAL 222, 396. 60 0. 04
18 118031 K 23 B 210, 642. 47 0.03

5.10. 5 A HIARAT 14 B F - AUl 52 PR O ) U A
AT AR IR HT 44 I 2 A AESE 2 BR TG D

§6 FFAIE S M HEZE)
BT A
15 B A3 4 A AU A 491, 024, 567. 51

i 25 330 1) L 4 R A 4 60 -
R AR T IR 35 4 A ] 47 i -
i 5 B HA TR 25 S 3R B 3 B (B
DL =7 SEHA)D

i A R S8 A 0 A 491, 024, 567. 51

TE: SIS LR A BN AR e TR R B e e A A

§7 H&EHANZHER R ERREEEH R

Foom I 11w



ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

7.1 ZREEBEAREEESHFRHNER
BWEAFER, ER&EHALIZHEAREREAEERHEL.

7.2 ZE&EHENZRBEARERRAR S 5 HAH
WEAFLAR, REEHATIEHEA ReRREALEHIL.

§8 B R E RN HMBEERFR

8. 1 REMNE—BREFRFAESHBMLHIE R BRI 2068155

" e BI F E ET T TN
™ T
= LB | , . "
i e | nsmE ig Zgg Eg FEAT AT “%fw
5 B 20%1 ‘ ‘ :

8] X

2023-07—-
Bl 1 01 % 491, 000, 000. 00 0 0[491, 000, 000. 00 99. 99
&3] 2023-09—

30
R P

ARF g O B BB I RE B e 0 AL B BB I AR S SR AU 20%, H/NR BB AR AL 5
I R AT I DT U

(D JeE[m] R i 2E 3102 ) IR

B P T RRE (B 5 fid A A O < VAU B FR) 2 A, R A U RIS, AR /NS R RE T
i /I (] R 335 01 75 4% () B A58 2 e 39 7 B B HE 2 S AR 1) UG o

(=) i ERIE BB XS

B PR RAIRE (BT, BN AT I S P KA, 2 e B e A R
DB KL ] 5 IS 577 S BUHERE A B & I (&£ RED FRE, 4L
R RE i Rk < B AHE BRI .

(=) FEEHB H bn i B XS

BB E ORI R, AR AT RE S BUE TR/, SE R IR ARAT B 657 . 2o P
DRI 5 S NERIE I, AN AT SEIE S 3058 H AR A — s KA 2 Tk

(DD J e AR A 2% L f XU

AL P T RN (0] R e 3 B B L N, ANBET AR A SIS, B T I AR A
e A FRAEZIER GG IG5 s A X .

8. 2 UM R E PR MM E A B
o

§9 HHEXMFER

9.1 FEXMHER

o100 4E 11 50



ARARC I G — 5 WP RUE SR 4B 5 2023 45 3 R

1y A IR S 2 v e A R e 5 B 1 S

2. CRAGCHEGF BT ROE BIE R R R AR e G F) ;
3. CRANCH G+ — 8 WG RIETF R 3 SFEE I
4, FEEBEANL BRI B,

5. FEEFLE AL B AL EDL U,

6 AR N A TR KR 25

9. 2 IR
AT AT AL PE (R EER SRR X RIS 9 2 50 2.

9.3 TR
PR T SR R B 0 Mk B 0k G B B 4 B SO . TE SO AR, B AE
£ B ) P H A5 4% 25 SO 0 Sk 5 A

RRCHEESEHFRAF
2023 #£ 10 A 25 H

% 11 3k 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
	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


