B HEBCRERITHRS 1-5 FIREUES

REEE

2023 =

—
=N
f—a

542

=R

2023 £ 12 A 31 H

EEBHEN: BEESTEAERFEAT
EEEEN: PEAKRBITROBRAF
WEXHHME: 202441 H19H



A EURPEIRAT 657 1-5 4F 2023 4R55 4 MR

§1 EERT
SN T 2 SR R A R 5 AR A AE B B 15 P WA S IR
X HL P AT FTIEME . VP 5 B AR B S8 T AT
FEEFE NP EDERBRAT RO AR AR AT S A FE, T 2024 41 717 HEZ TR
G P SRS HERMA R FH SR EENES, RIEEZNEMAERBGCE. =PI
IR B IR -
RSN AR LLSEE F L iR 5 i R A BN IS e 5, (EANMRIE S & — e f A
FEEIE SR AR KR BT, B8 E A E B0 SRR 48 ) s A
&R
A 5 R R
AR 2023 4210 A 1 Higs 12 A 31 Hik.

§ 2 &= MR
Fe L RIFR BERHBURMERIT R 1-5 4
F 4 FACY 013169
SN (bW RLIRIFF IR
HeAFREMH 2021 411 H 10 H
s BRI 4 A 0 A0 3,732, 241, 770. 19 f}
e =k L PREERR TR E, A8 R PR I AR R R 2 1 /)
1k,
e AIEG NIEHIE S, FERH AR I8 &AL

Titk, BT AR R Bh B ARYERR B R LA 27
Mg An 77, BUEFEAFR A E N B, Wit 5hRr
TEER S W i R AEAR A B 72 AL, DASEIINS B 45 4L
A R ER o

FEIEF TGOS, ARG 77 4B K H PR ER I 25 52 1)
“HEAEIT 0. 3% K FACIRE R ZE B HIAE 2%6PA.
AT 020 10 ) 0 R i A PR 3R 3 BUR R 25 ik
VO, B BN N R IS B R S R R D
Ko FREUS I3 A W S 7 T A T i 2 T Bl 2 X
W, HAREIm IR AN R ), B K%
ML G AR A AMZR OSBRI, 2555 B R 771R
T EGEZ) AR FLAEREEP BOALEE DL PRI VR 22 B 52
Wil 35 G ) G B 7 B ARSI, G I S 1 T I I 450 %
R, SR B S AT AR

M4 LA R v P BORTERAT figr 1-5 485

(Bloomberg China Policy Bank 1-5YearIndex)

%200 3 13




EEUMECE ST 1-5 4 2023 4525 4 TR0

K 2 OB HRATIE IR AR (BiJE) *5%

RS AL 28 R A1 AFEL NG HOE S, LT RS A TR R T
R4, RERS, mTRAmEE. A% N
MRS, FER AR SR B &S AR AL B T VR R B
PREVFEEIRIL, HA ShmiEEL DLEARIIFEEU AR
0I5 T 37 AR AL ) JRUBSE AL R AR AAE

FEEEIN SRS EHA R TEA A

REFEAN DS KARAT B A BR A &
BEZHEBURERITRY: | &EZHECEHRITS

9 4 I A TRTFR

INER & F AR ik 15 4 A 15 48 C

T R R 1A 7 AR 013169 013170

i WK R @ 7 g 4 B4 B A0 3,732, 181, 154. 53 {5 60, 615. 66 {1

§ 3 FEMSHEHPMESIFERI
3.1 XEM &
Bfr: NRMit

WER (2023 4F 10 H 1 H-2023 4 12 H 31 H)

E B S5 4R AR

SR TEARAT i 1-5 4F NS S M BUE MEARIT M 1-5 45 O
1 AR S s 30, 542, 921. 94 538. 22
2. 2% HIF 33, 056, 935. 70| 500. 36
%Mﬁ%ﬁ@%@%ﬁﬁi%ﬂ 0. 0093 0. 0078
4. BRI G 0 A 3, 884, 688, 084. 09 62, 954. 62
5. IR I - A E 1. 0409 1. 0386

T L A OB R AR SN . Beitilieas . AR ORE 2 seprE2eshlia) 0
B AR G 9 A R BB 2R 5 B AR A, A IR D A 39 L Se B B A9 28 Fe A (i 32 sl I s
2 Frid 2 b SHEAR AN EIE R NN EEE 5 3 &S 0, TS SEFRil e /KT 24k T

plk G

3.2 HEHERI

3. 2. 1 B E R R KI5 RN St B A 2 2R i LA

AEREHPBUREERAITRER 1-5 4 A
b4 bb i d v
VR 1 K bR 5 b A FE U
B [ EEK RO Wbz O—0 @—@
HEZD &S ELE)
@
HE=EAH 0. 87% 0. 05% 0. 88% 0. 04% -0. 01% 0.01%




HZ S U M AT (555 1-5 4 2023 4E58 4 TR
U RAR=| 1. 43% 0. 05% 1.37% 0. 04% 0. 06% 0.01%
o —4 3. 32% 0. 04% 3. 30% 0. 04% 0. 02% 0. 00%
HIEE AR
6. 64% 0. 04% 7.18% 0. 05% -0. 54% -0. 01%
LR RS
B ERHPBCEEEATRE 1-5 4 C
- L A 8 2 2
T K SRR G L i L v -
B [ EEK RO W EmnEZE O—0 @—@

HEZQ

[&Ede)

@

HE=EAH 0. 84% 0. 05% 0. 88% 0. 04% -0. 04% 0.01%
TLEATH 1. 37% 0. 05% 1. 37% 0. 04% 0. 00% 0.01%
x4 3. 20% 0. 04% 3. 30% 0. 04% -0. 10% 0. 00%
H 3 4 A TR

6. 41% 0. 04% 7.18% 0. 05% -0. 77% -0.01%
R RS

3.2.2 HESFFAEMURES RTHMEW KRR LI RS B fE i s

RBZHI B

S RE St L

B MBS RAT B5F1-5FA Rt ERKC RS R 4 e s 2R e h

7.20%
_,—\/rwr
: e /
6.40% AN
s P i S, \,
5.60% ;/“,, Ny
4.80% S
~
s ~ /’J
.
4.00% e
- . Py e e
3.20% L e NN
, e Vo
2.40% sl
. . P
1.60% e
J v
, e
0.80% ||
|
0.00% {
L] — — [ae] o (28] =t =t =+ =+ [Fal =+ [ [~ [~ [=8] [=a] [=0] (=] —
T Ty Yy Yy e 9 7@
— (e} — o =t [(e] [~ [=n] (] — (o] (] o =t W [~ (=9 [} — (o]
T 977 Y9 7707
— — [t ™l ™l ™l [l ™ [t ™l ™l (48] o o (48] (18] (48] o o (48]
(] [ ™l ™l ™l (] [ [t} ™l ™l (] (] [t} ™l ™l (] (] [ ™l (]
(] (o] (] () () (o] [ (o] (] () (o] () (o] (] (] (o] () (o] (] ()
™l [t} [t [t [t (] [t} [t} [t ] [t (] (] [t} [t ] [t (] (] [t} [t ] (]
— SRR NE ] CA B ENER
— RAT(OR1-5FA




A EURPEIRAT 657 1-5 4F 2023 4R55 4 MR

TR R AT 51 -54EC Bt IR 5 F b g b b s R T
shRE S
7.20%
(J
6.40% i
5.60% e B
4.80% : J::/MW
4.00% e ﬂ,,%_,m,ﬂ“: A
3.20% VAl N
2.40% ol 4
1.60% o
0.80% 1/~
0.00% |
R I RT % 1-5 FC Bt ENkR
1 _55EC Bt aEls®
e AHRE, ARESERTEHEWHFTERESEFER,
3. 3 HAth$atn
T
§4 BEARE
4.1 REZHE (REESZLHE/NH) FBiH
EAREMREZ R | 5 Mol "
4 H — H
E B A [ mEnw | aR ke
SRS e, Wi, 2012 4F 10 HES T
HERSEHARZ SR, X FE. 3
SAHENE, E4ELM, 20174 11 H 3
H A2 H bl et — E R RIS
BRIEEH IS, ZHEESTE 2018£E
9 H 19 HERU RS B aaififirs
FROR RS, SNSRI 1% I 4 E’Jﬁ/\
. AEE4H| 2021 4 11 H - [ 201844 20 HIRAEREAS 20 A
O esm 10 H WE WU T S R I 41, 2018
4 H 20 HARATEHE 200 R R 4E 2
%ﬁﬁl%%ﬁﬁ“ﬁﬁd‘“ﬁﬁ HIREES LM, %
45 2019 4F 4 A 25 HEERU RN EAZ 220
IE]%& 6 N H T WP 5 B AIE 5 4 5 3k
G, EISHEHEIZIE SR IS L,
2019 4E 3 H 25 HEfEZE 5 1-3 £
THT BRI BOE R R R SR e 4




G S BCRYERAT 0T 1-5 48 2023 4E56 4 R Y

. 2019 4F 4 A 30 HEAFES 6k 3-5
FEEIAT R IR B R IR S 4
ZH, 201949 H 17T HE 202241 H
17 BAE 2 57 5-10 SEE FFAT i Fa 5
IR RIS RIRE L, 2020 4 3 A
17 BT A5 B Mali it e B i
RAERIEFR RIS REEZH; 2020
5 3 7 HIEATEAS 2R ot — 4 & W U
IR E TR R S ) e 2 B

2020 4£ 6 H 15 H & 2023 4£ 6 1 16 HAT
5 TP H T BUR R RO R X
U RIS RS2, 2020 29 H
28 H %2023 45 7 23 HAE&(EH i 1-3
ERRAT BRI BOE R IR R S &
28 2021 4 1 H 27 H T 15 R 2650
FiF BRI T SR S48 2021
11 H 10 EAT A5 52 1 SRBUR MR
1715 1-5 SRR BOE R IR e &
ZH, 1ZIEETE 2022 4 3 H 22 HiEH 4
NEGHIHECREARIT Fidr 1-5 %L
EF A T 4 EIIS gk SRARAT 20 4 1) 3

éi\ééﬁo

4. L. 1 IARFAERF R EE TR T EE R &2 RS B R

T

4.2 HEANRE A S ESB/E - TEH KU

RGN, BB EAMAERF LSO IRA AR IAT N, ST T
NFEGABHFA NTRA R, AT T GIEFRED) . QIEFRRBTEEEE) . HAbA SRR
SEA CRAGZMBORIMERAT 57 1-5 FIE0EF R SRS E ) KE.

4.3 AP HERHHA

4.3. 1 AP 5 I ERPAT BN

AT ATHIFEREN, AP AT, B BN I 4 CBs 5 R 2 i S b od AT
J9, AR GEHERREE) . GFERBRESEHAF NS TEL) . GFER%
He AT AT GBI TR SR L) SRR A T IR, SUERIEIT T (AT 5 E
W) L (RERHEEINE . (AFPERNER S EIEANE) RIS REEINE) SR
EEHE. AAMEHNZ S RGETRE T AP, — H I EHE G R L2 [R kR,

0

0

Fo6T o 131



EEUMECE ST 1-5 4 2023 4525 4 TR0

ARG AU AT G EREAT R, MRS E B b A P A RS RA S,
Bl 5 =7 A 5 HHHEAN A R i AL 2 IR EAT A i

4.3.2 REZZAT AT IR B
AR AR LI R A G S 5 A5 B AT 3a [/ H R 58 5 RSB 1 B0 52 5 &
I IZIUESR 2 HRRAS R 5% TGOl ARG, RAKIARLSAF T FHZHITN.

4. 4 5 A S HIEUR RIS RZ 1RO

2023 VYL 2 GHaATBRIES R MUY, T ARk, NRimE, 1-11 A
EB B R ARG K, B I K [ G A KBGO ), R B ORI, il %
WERFATE, HP BRI G R PG b I B RE S99, 1-11 H b b5 8 &
ST A IR =R A PR, ORECHETS SR (055 IR TRt 588 10 1 2504, BT A0
Js TIARRIURIR . 1-11 A s T E DR IE R, W RS IH PR Ity . WA -
A, 1-11 A EREELLE TSI Rt R L RpEE R T 5T, S Ah SR, o
BARIES: PITRASY

PR HIANBL SR 5 T, 2023 SR U AT B8 M BCR a Aafe, 52 Bk 1% T ReR AW 5,
JIR) AT 3 A I AT A7 [0 0 (OMO) A 1 AR Hh M SEER] OMLF) #RAECRFF T IR s L i &
BeMs. WBOTH, WEREMBERSR S, 1 R G RE, AR T SRR A v g

i, VIR R KBORBREH, 10 ARk AR R URITIGE, 2 Eil— S
W1 AL GE, BUR BRGS0 T, BT SR sh A Priesle, 1 SS9 BORAT 77 5
MR REG EATIF4ERFE MUF R EJ5, i AR Gl R EATRE, KAl R Al R R iEE
s WWILEAR, EARATREAZAER, Gt R EETHR, frmmika Rt dh
e R I R PR T AT B R A I et R AT, 10 SEE NS | S E G 2ZA
I

S RAFITIR, S B AR T JTRE I AR FRE £ B2 B L B 0, SO ERER bR A 3
HAete, HErEmRSE BB IG 7k sk,

G

4.5 MEHAEEFNL SR

AR IAARIE S A FHEIEKE 0.87%, BB 0.05%, Mot EEEEMEY A% 0. 88%, Wah%
0. 04%. AR HIAIE S C IR 0. 84%, WHIH 0. 05%, WS IERE S % 0. 88%, WEh
2 0. 04%.

4.6 MEHINEETA NBERE S FH 1 ETE U

8Tk 13



EEUMECE ST 1-5 4 2023 4525 4 TR0

§5 MEAAGRE

5. 1 EBREESEH=HABMR
e it H &H (o) RS R B IR (%)
1| BB - -
/E\:EF' HXT - -
2 | HEeHE - -
] 5 WAL 2 5 % 4, 475, 207, 880. 05 99. 89
Hrp: fiigz 4, 475, 207, 880. 05 99. 89
e HFIESE - -
Dit Aty ariy - -
SRbATAE AR - -
SEN IR 4 Rl - -
FHorpre SR 1 S8 N IR 8 4 il 7%
F
BT ARG E /AT A1 4,893, 054. 32 0.11
Hoptr gt 20. 00 0. 00
&t 4, 480, 100, 954. 37 100. 00!

5. 2 MEIREAT WL KRB E TS

5. 2. 1 EHIREATI 0 REIB AR ERR A S

T

5. 2. 2 MEMRIAT WA REBBERF R RS

T

5. 3 JIRAL A SLYME o F & B 15E EL I R/ N B B ER B B W A
5. 3. 1 IREHIRIELA aME G E ST 1+ HBI A/ NEEFF I RT 2 B R B A

T

5. 4 MEIRE MM RN GEHFB R A S

Frs 177 il KRME Go G B HHE ] (o)
1 EERies - -

2 | TR - -




EEUMECE ST 1-5 4 2023 4525 4 TR0

SRl iR

4,475, 207, 880. 05

115.20

Hrb: BORME &R

4, 475, 207, 880. 05

115. 20

Ak iz

A lb A R Bt o

IS

AR CRIAZ#f50)

[ b A7 5

O [0 [N |O1 ]|

HoAh

10

it

4,475, 207, 880. 05

5. 5 METARIE A FRAME o 2 & 5 715E Ee I K/ HEFP BB L4285 3 A 4

o | G | BIRAR [BE GB | ARE Co) | SESRETEERE] G
1 180205 | 18 [EJF 05 6, 400, 000 726, 646, 882. 19 18. 71
2 170210 | 17 [HFF 10 5,600,000 604, 610, 579. 23 15. 56
3 170215 | 17 FEHJF 15 5,100, 000] 549, 045, 655. 74 14.13
4 230203 | 23 [EFF 03 4,500,000 466, 493, 424. 66 12.01
5 150314 | 15k 14 3,800,000 394, 031, 655. 74 10. 14

5. 6 MEFARIE A RME b 2 & 5 7™15E ELI R/ HEFF RO BT+ 48 B SCRAESR IR

R

T

5. T MEHIRIE A RMHE & BT E IR/ D HEF R RTLA SR B R 4

T

5. 8 & MR A RPME G E ST 13#E B DN R LA BUES B A 48

T

5.9 MEHIRAR SR E M E R AT BN

5.9. 1 A H A B B HBUR

Teo

5.9. 2 TREHIR AT SHH 10 E G R S AR 35 A 4H

Teo




EEUMECE ST 1-5 4 2023 4525 4 TR0

5.9. 3 A< HA B R IR BB VRAN

Teo

5. 10 BEHSMEME

5.10. 1 AESHF KT+ B IESF K RAT EEA R T MBI EMITLR AR, =K

EHREmB HiI—FARBATTET. LTRFEE

AN 2R S A B AT A4 TR (R R AT SR A OR 0 e e R 1D S 5 R R I o i i) 1 T

—EENRZBIAIEDT. AT

fhmd

5.10. 2 ZE B WET+4BERTE N EE S FME R EIEBFEE
B B IAT 44 B SR < 15 TR RE IR BBV

5.10. 3 F AR B =ML

5 R &8 ()
1 FHRIES -
2 |NUIERIEHE K -
3 MU -
4 YRR -
5 MUK 20. 00
6 | AU -
7 HAth -
8 &3t 20. 00
5. 10. 4 HEHIRFFA AL T H B B T 3 ¥ 65 25 B 4
T
5. 10. 5 HEHHARAT 4 it B P AR R 52 PR IE 5 5 Ui BA
To
5. 10. 6 FFEH A& MHER HALSCFHR I o
HTVEHENER, S0 M55 Rea R 2.
§ 6 FFIAIE S HZE]
BAL: Ay

13 H

S HBERIEIRIT O 1-5

AR BRIV RAT 5

10 3L 137




EEUMECE ST 1-5 4 2023 4525 4 TR0

A % 1-54E C
ik 5 AT 44 A 3, 406, 166, 147. 72 73, 170. 54
ik 5 A ) S 45 A B D 4 0 720, 271, 961. 19 11, 298. 95
R - R B 1) J5E 4 S U [R] 43 01 394, 256, 954. 38 23, 853. 83
i 5 A (] R 45 70 A2 S A A0 (43 0108 i |
DLL =7 ST
ik 5 AR 2 4 0 3,732, 181, 154. 53 60, 615. 66

T WG, RIS IR RN U e, B S e A A

$7 ZEBEANCHEREREREAEESHE N

7.1 B&EEARFHFEESHHRINIER

LSRRG

i 5 W) R A
S A

29,077, 251. 14

e T 91300 (8] SN/ #R 0E J
fill

i T 91300 18] S22 H /08 [m] A
fil

i AR B R AR
Bl

29,077, 251. 14

e IR R AT S

s BB () 0.78
T2EREEEHEANCHEBERERELESER F A

T L5 77 = 5 H ToME ) | ZHEHOL) | EHFEER %)

1 AN 2023-12-21 290, 772. 51 -

&t 290, 772. 51
T %SNS N0

§8 WM EHF RENHMEERFE
8. 1 N R —BHEHFE ZE S P LBHIE B|EGEIT 2095155
Bpr:

% Wt BN REE S BRI W R A L H N
Ay BFAEESE
# L | AR EEl) FR s 1] nom e ,
5 75 e i i i FraEmE  WhansEtE %)
il I 20% )

o1l 4k 1351



G S BCRYERAT 0T 1-5 48 2023 4E56 4 R Y

iy 8] [X 8]

2023 4 10
HolH
1 881, 928, 732. 69 - -881, 928, 732. 69 23. 63

-2023 4F

ik 12H31H

&3] 2023 4F 10
01

2 A Esmﬁ%ﬁ%41 -

-2023 4

12 431 H

872, 345, 643. 11 23. 37

7 AR R

AT G i TAEAE B — PR F 0405 A B EGEE 20% 0015700, AT B2 Hh B PR 4 v g [ 17 5] 4 f Ak
ARG, BOE B EEE . ARSEHNEAW e B R B E IS, Freiir 4
TRBNPE RS 42 TAE, B TR VTN KA R e 2 s R r s, SREUCE B8 i ) sSe—r f B N &
&

8. 2 MR EE YR MM EEFR
o

§9 BAENMHER

9.1 FEXMHHER
v PR I S AL HE RS 2 BV R AT 6155 1-5 SRR BN TR S B S B 3

—_

2« (REZHBERMERAT 657 1-5 SFREUEF B RERESF)
3. (REZHBERIMERAT 6 1-5 FHEUEF B RS E U )
4. (EREFZHBORMERITHR Y 1-5 FHREGFA R ESIE DD

5. G BB 5 BORS HEAFRTE ML U 5
v R NS B LA AT E L U
v R I R BN AR R E ST B R A IA

(o))

]

9. 2 FERHN A
HES I NS S AL,

9.3 BIHR
P T L VIR ) G B I . T TE SO A DA RS, 76 A BRI 1) P BUAE 3d SOfE R 5 B

BiEESTHARTTAF

o120 4 13751



EEUMECE ST 1-5 4 2023 4525 4 TR0

202441 H19H

13| L 13|



	§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


