RRICESRILE 6 1 A-

£y

hE 4 (FOF) 2023 £

—
—a
|—a

5372

FHRESEE

=5

2023 4£9 A 30 H

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

£ 4=



AL S REOLIE 6 DA A MR G HEE IS (FOF) 2023 45 3 FREIRE

§1 EERR

Fe G PN IR o S S ORI AR 5 TR BRI AR R RC B DR I RA B e
T A AR FLS I | AR AN ST A AR AR AN i) ST AT

FEFEE AP EEWHRAT IR A IR A A IRIE AR &S R E, T 2023 4210 7 23 HEK 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

F B RN SR AR ARKR I . BT R, BEHEEAEAT S $ BT TR SR N A48 ) B A k<
HUEEE SR LS

AAR A RIS BRI

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

§2 E&7 MmN

B G TRRR KRG 6 MAFAIRSE (FOF)

R4 FRY 014295

S R (N LT

HEeEFEARH 2022 43 H 8 H

35 HAA I & 1 0 A 73,628, 248. 73 5

et 5w KRB RAEGPHES, @RGP E, RIEHRT
T 2R A A B G R ) 4, FoREEE T
KRR G .

P g 1. 87 B R

AN 4 B I B T R DUR A5 o A o

T AP AR B AR T R BOR SIEMA AR E
TS, G RAN. Giria T R, &%
P 4 USSR T 37 A8 [F) 00 B 7 (b B XU /A
mROLEE, FIWTE AT R R BOR S RANESR
WA RK SRS, ML IE A& 5™ i E
Bl

2. FE R ILRERNS

(1) EB R AR A T EE G 1P e SR

(2) oAU S SR

(3) FEEHE AR i J < (0 T B s

(4) BT TTIT 372 e B SR

(5) FGEH HN

3. IRERSH A

4. BRI

%20 k121



AL S REOLIE 6 DA A MR G HEE IS (FOF) 2023 45 3 FREIRE

5. BTSRRI LT
b4 L i S v HRIE £ 27 2R G i Bl 2 26 X 7 5%+ HRIE i i 284 ik 4 Fie
O 2 X 20%HRATIE BIFE R 2 (BiJE) X 5%
AR WL 3 4RFAE AFEG R A RIS 4, ST RS A TR S
KPmTlRmmigEe. MFENES, KT RERE
Ko
REEEHEA PR R S A TR A A
REEEN Hh [ R AR T A A BR A
e KRESH 6 MAFFARS | KIS 6 MAFFEIRS
Il S A B S R (FOF) A CFOF) C
TNES R S 014295 014296
A BAA N J8 4 2L 4 10 B i i 69, 225, 372. 58 {1 4,402, 876. 15 1
§3 EEMFIeIrMESIHERI
3.1 EEMEZ s
Bfr: ARt
F B 55 FR AR A (202347 H 1 H-2023 459 H 30 H)
KGR 6 DMARFEIRE (FOF) [RRER 6 MHEHES (FOF)
A C
1 A 2 seBl e et -606, 880. 67 -38, 523. 57,
2. A HFE -1, 167, 485. 70 -73, 074. 16
%Mﬁ?%@%@%ﬁﬁﬁ%%ﬂ 0. 0159 0. 0164
4. AR L 4 78 =1 68, 748, 888. 53 4, 358,903. 51
5. AR I 0 A 0.9931 0. 9900

E: 1 A O SHGE TR A RS ON . BB . HAbRON OS2 fe i ARSI s
THERA R SRS RAREL  AALE A S sedilieas in EAS 2 fe AR sl et -

2+ Frid R SHR IR AR NAWBEE 5 2 15 9, v 3 Ja SERRif e /KT 24
Ty

3.2 EEHERIN
3. 2. 1 ZE&MBIFERKR K H 5 RN ST LB A i an 2 1 HL

RS 6 NMHEFRS (FOF) A

NE=n e
FEERR | b Gk
prEe [EEEKEO el Hbs | O—0 @—®@
HHEZQ | IR

HEZ@®




AARC G RN 6 > RA RS

RIS S (FOF) 2023 4255 3 B

HE=1H -1. 59% 0. 19% -1.01% 0. 18% —0. 58% 0.01%
JU AN | -1. 67% 0. 21% -1.47% 0. 17% —0. 20% 0. 04%
o4 -0.01% 0. 25% -0. 43% 0. 20% 0. 42% 0. 05%
H 3 44 [A
-0. 69% 0. 22% -0. 74% 0. 24% 0. 05% -0. 02%
R RS
RS 6 NHFFARES (FOF) C
‘ ‘ Mk g bl e
HERR R | SR, | -
B [ EEKERO - ‘ THE 28 by O6) @—@
MHEEQ | HRZEEG »
HEZ®
HE=1MH -1. 64% 0. 20% -1.01% 0. 18% —0. 63% 0. 02%
T EANNH -1.77% 0. 21% -1.47% 0.17% -0. 30% 0. 04%
ok -0. 21% 0. 25% -0. 43% 0. 20% 0. 22% 0. 05%
H# & A A
-1. 00% 0. 22% -0. 74% 0. 24% -0. 26% -0. 02%
AR B4

3.2.2 HESEFAEMURES RIHME KRZZ) LIS RS A dE i s

RBZHI B

RRETBNARFFIRG (FOF) ARTFEMKRS R LR E AW RN

B EBISELE
2. 40% i i
1.80% X Vol \ﬂ
VI B
1.20% f.l-v'\\t MM / PRt
AN PN A
0. 60% / "//?I{\I Q"‘. || T | ), f P I,II"I..__“ y 4 .'\I.Kr JI'-JI'\l ﬁ R
0. 00% |y F AL Il L A7 I VA .
Il \.‘Il r N Jl"l | b 'I:IA\R | |I A |
=0, 60% 14| |||'\ n RN |"| lr'N\ "\{ \ Iv‘r
o KA AT
=1.20% | .llllr"| N | “ | B
f |
-1.80% I| Ry l‘ll |
v
~2.40% | \
=3. 00% '1
3. 60% o [ M~ =] -~ [1e] =+ =t o o ] — o [ o4 — — — [=] [=1
o o o o o 5 o o o o o 5o o o o o o m M ™
O e O A
(=) [ (=] (== (== (=) (=] — -— ~— (=] [==] (== (=) (=] (=] (== (=) (=) (==
o o N o o oa A A A h h b h b b b b o
[t S S BT St B B < B B B o B S I o R o B o S < ST < ST o ST B B o S o o
o o o o o o o o o o o 020 o o o o o o =
o4 o4 o4 o o o4 o4 o o o4 o4 o o o4 o4 o o o4 o4 o
—RIREFWMAHBARE (FOF) ARITHREIBICE
—REEFABEBRE (FOF) ARSI EWEER
o4t 121



AAC S REOLIE 6 D FF ARG R

434 (FOF) 2023 455 3 L

RVETFNAFFIRS (FOF) CRITMEINKISEINVLR LR E AR IR
e RES NS LA

2.40% i
Wm
1.20%
0. 60%
0. 00%
=0. 60%
—1.20% [
=1.80%
—2. 40%

M
1.80% T

\||.'

jq”ﬂ“ﬁhmhﬁ p\Jf\

\'Jl .nll
dwu
1|
\

‘. »\
h

W v

\AJ IIVJ

=3. 00% |
—3. 60%

2022-03-08
2022-04-07
2022-05-07
2022-06-06
2022-07-06
2022-08-05
2022-09-04
2022-10-04
2022-11-03
2022-12-03
2023-01-02
2023-02-01
2023-03-03
2023-04-02
2023-05-02
2023-06-01
2023-07-01
2023-07-31
2023-08-30
2023-09-30

—RIPEFMARHHERE
—RREFWTBAHAERSE

(FOF) CEita{E1gE
(FOF) CRitill&s il ir s

T ARFEGRGT T4 b ENE N 2 A% A BRI AT SR SRR BB 2 1 B3 7 LU B AV T3 5 7
[ 80%. AFE BT TR TT ™ (B2, Bt ¢, IR G AL, R ot bl v Dy Bk 4 98
(7 0%—40% . ANHE4E B CREFAMIC T F 4 557 19 H 5% 4803 B 0 E — LN IBUR i 77 . A
BEROCHINESEFRAERH (2022 4203 H 08 H) &AMNH, @O, ARESJTELTELT
91 23k B < R A2 R 0% B4R

§4 BHE AL
4.1 E&2E (RELSZHEPND) BN

EAEENEEZHIR
FEREH | BEHY

EZR MO
IR

w4 !

G JITAE SR W B
i FRARESS LSRN R AW,
HOSH, P EREICHEESE AR
UNEIE St 23R

4. 1. 1 BIARSRAEMRE R FHE T RIB R SR N E S 2 H R EEH K™ o
WEIAR, AR GIGEIATFEAMEAL S B BT RIS B A B R T O

2023 4F 3 H

Egn 23 [

13 4

e
&

WFW

i)
i

e Pt

TR YA
BL

4. 2 BE ARG PN S EEEE - FE B3

ARG I, AEEEEBNRIET (EFFSRIEEIER) MHEMA REEEM . BEE K
FRME, WRESE M BYRUR 5T, e s MV BEAE IS 507, B0 e 2 e 00 40
FA AR 2T N

% 500 3% 12 1



AL S REOLIE 6 DA A MR G HEE IS (FOF) 2023 45 3 FREIRE

4.3 A PEHETUH

4.3.1 AR 5 HREHPATHE LR

RGN, ARSEHNEIAT T GEFRRESE AR A TZHHERSEIL) 8%
TN 5 P A 38 Gy il B (e, 3l RGURI N L2507 SAE & A1 A 4% 1158 5 A FHUT, 1
TR T B pr A e AL S 13 B PR

4.3.2 RERZ BTN E UL

T N R IUA I A7 AE 57T A AT N

WEHIN, IS H 62 5055 At sati A H S 58 5 S i A8 by B R
ZIUEZF 2 H AR 5%

4. 4 5 WA E SR RIS RNZED AT

=F LI 8 A ZJa T RIMBCR & B Ik, IERSBeR “AE%” AU,
I ENERL PSR IR T2 15 48, KIWDRE 328 TIPS TPO s, A RREHETIHAESK
Wb ENERBERIEMKRE, =FRER MBI IR E & T MBSO, M pni
S EFRIRE, KFARBER, HiE&H55.

=FE R E EOv e, W 7 aminite, R AT RSN, BRI T
ASERTAL I L, WETAFRTT T e A 2R 2 e (1 L) 2 rp P B

JERPUFR, FHEHVIGGEN N, — R E N BEERERA N I E RS 2 m, X2EA
FIAETE R FIE R TR AR FOR SR IR 2 O AR A R AR 1 B S B n 8
LA, E AT IR AL v RE R 2 15

LRTATHE AR, MBI EE mTMEL GZriaila KT X, IBRZ M &
NEERHZENR . BT E R, 2 eRPET G RRR 4ERF KT

4.5 REHNESR SR

WEAIE WA RAESH 6 N H RS (FOF) A BEEMAAE N 0.9931 T8, A i3
S A EIE KT N-1. 5%%; BRI G IHARKR RS 6 NHFFAIRSEG (FOF) C HEemHidE N
0.9900 75, AR A5 HIFE S A I K -1, 64%; RIS IR v 25 -1, 01%.

4.6 ME AR STE NBERES T HETE U Y
AIEHIA, AEEGEBHNIET (AT RIS BIME) B+
Mg W, SR ERTE.

%670 k127



AL S REOLIE 6 DA A MR G HEE IS (FOF) 2023 45 3 FREIRE

§5 MEAESHE
5. 1 REMREE R =HEHEN
s S S GE) R B
1| B ss - -
Hr: - -
FEITE 66, 368, 917. 38 90. 16
3| BEWR AR R 3, 960, 067. 48 5. 38
Hop: foige 3,960, 067. 48 5. 38
BE S RFIE SR - -
4 | REREER - -
SrRbATAE SRR - -
SN IR 4 s - -
Forpe KW IR IR SEN IR 5 4 i B ) B
F
BATHF MG B &M &5 3, 273, 632. 50 4. 45
HoAh 55 7= 9, 744. 28 0.01
it 73,612, 361. 64 100. 00

5.2 MEMIRLAT WA RPBERFAS

5.2. 1 MEWARBITVWHRABABRERTEES

AIE G AR IRARFFAT IS -

5. 2. 2 MERRIBATWL A REBBOE R R BE R B A G

AT G IR AR A B BHE

BB B

5. 3 JIRAL A SEYME o B B F=19E LB R/ HEFP O B SR BB W A
5. 3. 1 IREHIRIEA otME 5 S8 LB NP RTS8 8t 9 4

AR EAMEIRAR AR -

5. 4 MEWIRE R MM RNMFHRRAS

s 77 il

K fehE Oo)

R

SR EE R o

1 E K fhid5

3, 960, 067. 48

2 RATEE

TR

Hrp: BURTEERMR

4 bR

A Ib A IR B 5

6 A S 4

pies
—_
o
=i




ARAGCH AL 6 DA FA RS RSP RS

(FOF) 2023 455 3 EE#HiE

AR (TR - -

AL A7 - -

Hits - -

10 &1t 3, 960, 067. 48 5.42
5.5 MEFRIZA RWME HEE T = 15E LB /MR AT B8 s B B B 4

| BRG] GRARR | BE GO | ARNE GO | HESRSIEERS (%)

1 019688 22 Ef5 23 39, 000 3, 960, 067. 48 5.42

5. 6 MG HIRIEL A RME HES T 3B HBI /M HEF RIBT 48 B SCRFESR LR
R
AT AR IR ARFFA B SCHFIL TR -

()]

AT G WIRARFFAT ST RBLEL

ol

ol

ol

AT AR R ARFFA AR

()]

.9. 2 FESB R B R REBOR

AT AR AR FAT IR B2

[$)]

[$)]

.10, 1 A R A SR B BUR

10 MEHIRAZE SR B I E R 5 F O v

AT AR IR AR R AT [ 02

()]

- 10. 2 TR B HIARAE BB B E 6 B R @ A5 28 B A

I GAIR G IR ARG B G0

()]

. 10. 3 & H E R R B E VR

AT AR IR R R AT [ 5 0

()]

()]

11 BRA SR

o8 U I o121

T RERIRIE A SO E GBS T 3E H I KRR BT FL45 Bt R B A

- 8 AR A SOHME 5 ST 7138 H I R/ HE R I BT T 48 BUIE R 3% B 40
AT AR IRAR ARG

O RERREAER SR RERB RSB
- 9. 1 REFFR AT -S4 H 0 B HE 3 S A1 45 2 B 40

L1 ARERBERRTBIEFRRT EEAPRTHIABBEERTLRAE, R




AARC G RN 6 > RA RS

RIS S (FOF) 2023 4255 3 B

RS HwE el —FNZBIATTEST. ATHEE
ARSI B BB AT+ AR TR A RAT B AR A I AT 5 6 30 1] N 5 R 2 A AR T i 1) T4

W23

5.11. 2 BER BN TR HERTEHES S RAME N FIERERE

ﬂ:-‘[’jﬁ '~

b=

Kb FT R DL o

AF GAIRE AR AR T A B

5. 11. 3 HARBE =Rk

5

£

e o)

F#H PRAE S

9, 425.

78

LCIE SR HEK

JS2SEIBEA

2SR,

YT K

318.

50

Fot SR

oAt

O (N[ |01 |k WD |+~

it

9, 744.

28

5. 11. 4 G RRFFA KA T 52 B i vl e 443 55 A 41
A A SR R AT A T4 IR T A 2

5. 11. 5 TRE WA+ 4 BR A7 1L I8 52 BR 1% O ) Ut B
AT G A IR 144 R p AR TR A2 IR L.

§6 HEFESE
6. 1 IREMRIZA ANE SEESFHEH X NEFRTT T2 2SR EHA
ENER
|
e
A AT INGO etz
e | merm | mes | sk | OO0 | BRI M
€9 o) Bl (%) NIRRT
iy
4
AR | R i
1 006758 11, 500, 000. 00/11, 815, 100. 00 16. 16 =
S| R *
s SEid .
2 007888 K%Eﬂi% RAZTFHL 10, 500, 000. 00/10, 966, 200. 00 15. 00 =
mr | R
PR
B3 A | e -
3 007884 TR & 7, 000, 000. 00| 7, 392, 700. 00 10. 11 5
R

%9

7t

12t




AAC S REOLIE 6 D FF ARG R

434 (FOF) 2023 455 3 L

R | AT N
4 000109 s ot 5, 000, 000. 00| 6, 025, 000. 00 8. 24 3
e FiE .
T~ 1
5 588000 | BHOIMR 50 Xff;;m 4,800, 000. 00| 4, 473, 600. 00 6. 12 7
WA BIF | 7
M | L) BIFF L
6 519782 3,300, 000. 00| 4, 365, 570. 00) 5.97 75
sifffrde Al R -
— g
7 004585 Hﬂ%i%f':ﬂ RETTFI 3,000, 000. 00 3, 225, 600. 00 4. 41 7
i A =
ZIEHE | RATIR B
8 003031 s C = 2,000, 000. 00 2, 720, 200. 00 3,72 75
B | RATIF N
9 005178 R 2,000, 000. 00| 2, 594, 200. 00) 3. 55 5
L | %5 R -
10 512040 M ETF | ot ETF) 1, 253, 400. 00| 2, 373, 939. 60 3. 25 75
6.2 JAX G RFEEESTZENFH
Hrp, X5 AFFERESEH
HER A 2023 4E 7 A 1 2023 " o
A A Egiggfa 20230 ) ) o A S s s
FHEerEA R
HE 2
SIS 5 M B o127 ]
)
HE 2
S 5 T R 9 6 260,00 ]
)
MIHFER IS A I N SO A
SR (2 11, 365. 01
MIAFFA S A N S
() 80, 354. 42 17, 388. 29
H
=P IR AR RS 20, 204. 10) 5,796. 11
B o)
R G R RS S B 286, 14 i
)
e BRI IS A RN S AT R RS B . U S A N AT A . S WA

B A RNSATIEE 3%, RMRYE SR 5 2 e 1 S PR S TG DU BTk e 1 2 i 5 [ ) B
SR . Z =T ARG B 2 B 2 e 5 R 20 DA N 3T AR SR S IR 2 e 1 01
HH, CERESIFA R ERHETADL, AR RAIE S5 .
REAHTIEFEIM ARG EFINLE, HeE ARG PR P Ra a5
B R SOk P R G BT, AU AAE R P RS R R 1 A B EE
BRI B G rh I AT B . R BN FIA IR G 0 7 il B B A8 B A FLAd S < 1 (BT
BRAND, Nl B SR R H NSO R I B . IRE (Rl 3% CREIRAESCIE R, SR SR B L E N
B TR ARG B HORE R B RS L B AR SS B A AR 2, L B B TR (m] SR AE S BR

o100 4k 12 51

}



AL S REOLIE 6 DA A MR G HEE IS (FOF) 2023 45 3 FREIRE

O IBE[RTI4% R PAAT B AR S5 B A S BN AR B B e iU R S AR B 3

él:[‘\?)é‘:\}izo
6.3 ZAMEHFHFENEESRERNEREWEL
360
§ 7 RS HHES)

BT A
GiH RREEeNHAFFRS | KREENAFFRS
> (FOF) A (FOF) C
i ) 35 4 4 A0 e A 79, 639, 803. 75 4,533, 151. 66
15 U A ) R s R D 473 40 35, 883. 86 322. 60
ek - 75 HA 4 e 3 4 R R [m] 473 10, 450, 315. 03 130, 598. 11
s 3 TR 2 S PR 2B B A (A ek 1 i
/DDL =7 JEHE)D
i I R I 4 4 0 A 69, 225, 372. 58 4, 402, 876. 15

FE: BHHEA LRI, ST R G R
§8 ReBTHEACHER R SRR ARESHENR

8.1 R&EHANFHAESHIRINFIL
BEAFER, EEEHENLIEH B R EREARLEERHEL.

8.2 Z&BHEANZHERREBRARZR ST H WA
BEAFER, BEEHALIBHEATEREALERHEL.

§9 B H R A EE(E B

9. 1 REMAB—BRERFHESHBLPIE R GET 2058155

ARSI AR N TC RS A S e B LA B BRI 20% 15 L .

9.2 MR E R M ERGER
o

§10 FEXHHF

10. 1 F#EXHEZF

% 11 3k 12



AL S REOLIE 6 DA A MR G HEE IS (FOF) 2023 45 3 FREIRE

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

2. (RACHEGAEE 6 DH AR SR & e (FOF) REaF) ;
3. (ANCHEHILE 6 DA ARSI T IS (FOF) FHEHD
4, FEEBEANL BRI B,

5. FEEFLE AL 55 SO LR ATE ML PR BT

6 AR N A TR KR 25

10. 2 FET0HE 2
S SMAFR T RSN AL P E (R A BT SR% XA 9 5 50 2.

10. 3 &EFHR
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

§ 1270 3t 127



	§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


