T EEERECHFRELRTRE

2023 SE58 4 ZERWE

20234 12 H 31 H

EE&EHEAN: LREEESEHEARAR
HELEAN: PERERTROERAT
WMEZHHB: 202441 A 19H



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

§1 EERR

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

HEIENDERAERTEOARAFAREALESFMNE, T2024 517 1THEZTA
A I SRR . AR MM ARG FEANS, RIEBZNEAEEERICE . 1=
IR B H OB .

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F AN SR AR AREI . BT K, B3 FEAE 5% B TR S AT NAT- 40 B 5 A
e SAINEEE ST R TR

AR I 55 BORER 2 U

AR HIE 2023 4 10 1 HA&EZ= 12 A 31 H k.

§2 E &AM
e L THIFR TARFVE PER IR K il
He e FARRY 004032
i\Lﬁﬁﬁ R IR
A FEMH 2017 %9 H 23 H
?&imﬁﬁiA{%ﬁﬂ@ 7, 260, 705, 704. 81
BT H bR TE T k&2 1] XU R Rt b, 3 3 xef 3] S U 2 S UF 2 PR AR R 5 %
LkﬁéﬁFMk%%*%ﬁo
PETT R BE EPAAN, AT SKAE R ZE T 43 A B L K S E B v L e )

fiti b, S AR SRS AR S S 5k, “H BTN AR
I WM iy, ﬁﬁﬁﬁ%ﬁx%%ﬁ% BRATAF K

ERIG. BURGURAE 5L R AT RS R E, AEmf e A
LRSS FFAE A B e TP, ARG R RO 1
PEWENTE, Tr B N L HER R, Ry AL A BB R
SRBLLBIRRTSE N, R B BB T s s MRS b R, )

S IHE BN
A& b A v TG aME Cafi) ok,
DRSS 2 45 AR $% NEFF G, HARHP 5 RS AN T 2 A T e S 2R

eMREHEE, ST IR E.

REEHA Iﬁ%%% %@ﬁ@&ﬂ
HEEN T RARAT IR A IR 7

§3 EEMFIatrME G ERI

%20 3k 123



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

3.1 EEM &I

fr: NRMT

E B SRR

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

L AW C s i

56, 529, 412. 41

2. R YIA

65, 579, 464. 13

3. MR- ¥13 < 4y BUA A

0. 0090

A AR G5 1HE

7, 400, 893, 990. 98

b HIARIE G B

1.0193

e 1y EREEESHRR AT AW B 5 2 G 1 & 2, vh 38 A SERricas 7K1 2

(ISPl S

2+ AW LB R FE R S AR BN« BB . HofiloN CRE A setirEAR sl
FHRRAR 5 S HTRE FIRAE 45 I AR A0, A A A © SEBM 2 N B A9 24 sepir i A2 sl as

3. oS EUE R S WlRE —H, iz H RS AT H S S 5 H .

3. 2 & HERI
3. 2. 1 S MPUFHEN KR KL FIHAL St LB fElioes 2R AT HEBL
PREZ A E
B R | MR | et | )
e N ‘ x| 0-© | @-®
® | BREO |k |
220
HE=4H 0. 88% 0. 03% 1. 40% 0. 04% -0. 52% —0. 01%
U AN N = | 1. 30% 0. 04% 2. 09% 0. 04% =0. 79% 0. 00%
od—5 3. 84% 0. 04% 4. 78% 0. 04% —0. 94% 0. 00%
o= 10. 55% 0. 04% 13. 76% 0. 05% -3.21% —0. 01%
P A 18. 72% 0. 05% 22. 52% 0. 06% -3. 80% —0. 01%
15
23. 44% 0. 05% 32.21% 0. 06% 8. 77% —0. 01%
HERRES

3.2.2 BES A RAEMUNRES RTHFER K IR RE GRS BRI R
R R



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

THRFEFFEFE R ZTHFEE R ES RS BBl 2 a9 G R E 3
*F HalE

32.00%

A
28.00% -

”_..,r‘!u‘/,._/—//
24.00%

JJ
20.00% e ﬁﬂ/
16.00% F N ,///
12.00% /—:fi/“*“wv/
8.00% /—//“‘“*/f_
4.00% ST
0.00% {f==2"

2017-09-25
2018-01-23
2018-05-23
2018-09-20
2019-05-18
2019-09-15
2020-09-09
2021-01-07
2021-05-07
2021-09-04
2022-08-30
2023-04-27
2023-08-25

2022-12-28
2023-12-31

:ﬂr 2019-01-18
- | 2020-01-13
ﬂ 2020-05-12
Sk | 2022-01-02
At

r—ﬂ 2022-05-02

gs

*—h‘
—l‘
-Hjl
o
mﬁ*

THREEEETFRS

_l'

- IEEErEEFREE AN

TE: 1. AT 2017 £ 9 H 23 Hilt “ THREG S FE 4 BT B AR5 2k 7 #
Ko

2« MIEREEFME, AEEECHIN 6 NH. BEARGIR, ARENREFEGEES
I 5% $ B Rl B $ B BR A R

3. 3 HAth¥tz
Lo

§4 EEARE

4.1 B&EH (RESLBEN) fHi

FEATE 3 G2 IR | IE5 Mol
AN | Ay | TR

w4 | HRSS Wi

LA, 2008 SN LaREG(E, B
(EREDER IR RS N e,

2016 %29 H 2 HZES, L THREEE
FA AR T R S R S A T

2016 429 H 2 H&ES, $H(L THREIS 2R
Eo R GHR IR R SR SR
154F [, 201744 H 14 H& 2018 4E 3 H 20
H, AT THRHEEEF AR RIS
Bk ees; 201744 H 14 H

% 2018 4F 3 A 28 H, T THRHEF
a4 8 ITF IR 2R AR R AR B A 4 Ak
G4, 20174 4 H 14 HE 2018 4E 5
H 3 H, I TARmEEZR A 71

T

2017 49 H
23 H

5 K= Al

WA

B> B o Z¥
N > B
B B+ EYOBX
|

e




TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

IEHRRIESFE ST, 20179 4 H 14
HZ4, AT TG B w BT
R RNE S R4 (H 2017 49 A
23 Hitg, 4N THREE F L H e
TR R IR RIS s
2P, 20176 H 23 H&ES, HET
LGS e S S F i 77 BLIE IR $ BE
HLEREZI, 20186 H12HE
A, FEAT AR E S 3 o BT 1Y
KERUEF R RSS2, 2019 4
7 H 18 HEA, HHAF AR5 5 E 1]
TP BNE S 5 R S e H S e P
2019 4£ 11 H 19 H&4, AT TG
sk 3 AN H e A g A R E 7
RIS LH; 20194 12 H 25 H
24, PR THRMES % 3 /N H e T
Al R A R R T A e
2P, 2019 4F 12 A 27 HEA, $#HFETL
HRE 5 AR B = 4 8 WP 2R BRI 4%
WRERESLT, 202143 A2HE
Ly FRAT TR SRS Bk — 4 58 JA T ik 4l
it RENIEH R R LRSS
H,

e 1 AFHAE WS A TR AR 2 0 BUAR R 8 B AR AT IR H . B ER E A S 4
BN AR i B 3
2+ UEFFANLHIE SCGEMATIE P2 (B Mtk N 538 BRI A AH SR AIE

4. 1. 1 BIASREAE R BRI REH N ES S E FN FE K™ R
AR IR A 4 (002 e 2 AT R SRV 1 LR B 2 B R

4. 2 BHE ARG N A EZ/EE T H A

AHER, AEEAE A TERIGIE GESRRIESY) 55 S AE MR e & . H%
VB I VR SO e, RIS E . B ST i R A BURIZ e & B8 7, 1E4E
HRS IO FERE AR SR AR IR KRR, TR ERE S HRA AR 21017 4.
4. 3 AP GEIILH
4. 3. 1 A3 5 E AT HE R

N NP RTN, RSB AR, BRI IESREAS 5 . ik ssid
AT N, ATRE QESRREILESE) « GRS RASE % F 5 & 1 1

% 500 Hk 123



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

%) GEFMISREENMASE T EHT IS EEREME) - GEREEREE
SR BRI SHAFNEMA AR WEE, HE T (A PRSEHIMNE) - CRF

A (AN RS AN T S A Z2 BRI REAEAEBRIMBEAY . AR i S VA R DU AT M. ARl
T, AR ARG RS RS BRI, A2 R AL BRAN 2 AR ELX TR — RS A A R 52 5 76 SR 14
HEHERTAG, YR T RGP TR BRIATEAE, KT AV S RNIEEAR
PRI, HARFES RARFE S 5 ARFE S I NG I HADR R A A 2 AR R AR AR R
16152 5 I S X AL 5y o

4.3.2 RERX BT AT BN

ARG ARG AR IS H AL H K. AREWIN, AARPARBEAGS 5050
NIFTEN R H 58 5 S B W B30 258 By B 1ZAIE 27 24 H RS B SRR LA 3 K. 5t
HEa B R AHA R R FE T ALER H RIS S, RFBAR T 5 A at s .

4. 4 WE B NES KRR RIEABIES I

2023 AEPUZREELICR, [E AR ESAE S, L5 HER G I SR AR TR R AT
FBEM. 2EANKEBEEHENREVERYGER T 5T HEHEE 55 B & E FR 2023 4F H g
FEVREE T U, DU EEHE R 5 10000 1270, RIS 2023 FEBUR 73 0 3% miE) 3. 8%/
Ao FEEGRERINIERZ T, S KBE Mahaea gk, WhEmkE, HE2H 0L kb
FE IR ), FEECEA R B JE, SFETHNSHEFREmmE. WEEUK, %e
TIPS M5 117 (1) AT B FRAIAERU . R RRFRAR B GRAT o 1 R 51 46 4 M 1 R 36 5
T, BEEWIEEA BTN, AR A — B BB . BENTTH R G EAPAE,
iS5 T B AR - (BB, ORI AT BT =, DUZREE 1 R EIF T
6bps & 2.20%, 3 fEEJF F4T 1lbps & 2. 34%, 5 4EEJF L F47 8bps & 2. 49%, 10 4EEFF FAT
6bps % 2. 68%; {5 M1, 1 4F AAA T47 3bps & 2. 52%, 3 4F AAA T4 16bps & 2. 71%, 5 4F
AAA FAT 15bps Z 2. 94%.

FEASHR S 3T P9 4R ATC B R A o S5 N (05 B2 7 SR, @i AT A SEn& 1 Ry F
SR WUFRERATAA, XTSI, T E iRy —efE S5 % &
B SRR APE T EATE R, WA AR E B 2 B RATHOR DL — SR S5
PR RIS . EANNAESIRARIBE . FRASEIRSEMEMNATT, xR st
B SRR KT B YRy . RPN B L — e BRI R G, EMEENSA

#o6T b o127



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

Ry, HRVE S BEAER P W T S A I a5, (RIS TR R A2 B3 il & B A 0
MRS HEMECE OO EOVEE, PMHS SRR O RIS E RGO T E R R 7 — & Hfil
HRAMG, SAhEAT T e B AR . AT T HZE, BEER IR AR, Ntk
W m B, Goriia M HETHR, SR R AT R IRE AT, U], HE

ERE T st A/ MBI R RGN, HEEREE K,

4.5 WEHAESHNL SR

A AN, AFES AR KRN 0. 88%, b ST LB FEMEI A % 1. 40%.

4. 6 MEMARSTFA ANBRES R HETE LY
ARFEGAER A W BT il Sz 2014 42 8 H 8 HARRUN (ATF S ERIEIF % B R G Is (E 8 B 7

%) B+ R HUE R %A

§5 WHEAESHE

5. 1 MEMAREERHAGHI

e 5

e o

B A LA

1| A%

Horr i

2 | HEEHHE

] VAL 2 3

9, 179, 227, 153. 07

Horb: iz

9, 179, 227, 153. 07

B SCFRIESE

k2|

4 e JE T

B |

SRLATA A BT

KN IR S 5

o
H

N

Forbe K RIS\ IR B = it

<

HUTAHORE FL (e At

7,851,197. 14

0.09

HAb 5t

157, 321. 50,

0.00

it

9, 187, 235,671. 71

100. 00

TE: H DU TN S DR e A B B Ly I AN S ST Rl e R =

5. 2 MEWIRBATW A RO BERBAS

5. 2. 1 |{EHIREAT W REE AR ER KA S

AFE G AR WIRARFFAT B A BB

BT 12|




TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

5. 2. 2 MERIREATIL O REB BB R B E R R A S
.

5. 3 BRI SatHE 5 B B 1$E L KM T IR R B B B 4
5. 3. 1 MEWIRIEA SMHE o5 ZeE B 7= 1B LA R/ NV HE P IO BT+ R 1 R W A
ARSI AR AR FFAT IS -

5. 4 MEWIRELF I P RHBFRBTA S

75 i 75 i Fif ARME o) d IR A BT PRI L] (%)

H K f5i97 - _
2 P AT YR - -
3 SR F 5,863, 103, 113. 46 79. 22

Horp: BURMES R - -
4 R Abie 658, 466, 432. 33 8.90
5 A Ml B i % 5 161, 230, 262. 30 2.18
6 O A 1,801, 357, 910. 01 24. 34
7 Al (RIS #RA50) - -
8 ERIZEa:A 695, 069, 434. 97 9.39
9 oAt - -
10 it 9,179, 227, 153. 07 124. 03

T iU TN R 2 A A 3 e B B R L B 2 I AN 5 S T REA R 2%

5. b R & HRIEA S E HE ST =58 B DR BRI L4 B B R B4R

Fa | gy et [ BE k) | aniE Oo) | HEEEFREE (%9
1 2228050 | 22 Yo KEHRAT 3,600,000 361, 310, 832. 79 4. 88
21 BRAEARAT —
2 2128028 ARt AT 3,500, 000 359,922, 519. 13 4,86
2% 01
20 T
3 2028013 AL ERAT 3,200, 000 328, 307, 934. 43 4,44
2% 01
M. 4=
4 (112310294 23 PolbgRAT 3,000, 000 298, 053, 814. 75 4,03
CD294
5 149673 21 E{E 10 2,800, 000 283, 165, 181. 38 3.83
5. 6 G BIKRIEA SOMHE 5 EE TP E L H KN BRI+ 4 B2 ST /RS R %
BAZH

AFE G AR WIRARFFA B SRR -

5. T & BIRIZ A SMHE 5 B3 E LU RN BT 104 51 & R B3 B 4
ARG WIRRFFA S &R -



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

()]

- 8 A HIRIE A SME 5 2 B 7= 18 LB R/ DHEF BB LA BGE S 3 9 41
ARSI AR AR FFATBGLE

ol

9 WMEHIRA S BB A E R B3 55 T 00 i 9

ol

9. 1 AR EREA R R BUR
AARE W, AF 4RIz E GO 0 T4

(9]

. 9. 2 MEHIRAE SR T K BRSNS A
AT AR AR AT [ G G o8, th e s -

()]

- 9. 3 A EH A B PP
AR, AFEGARIEH] E U ST T R

5. 10 HEHAMEME
5.10. 1 AEGHEHIEI TR IEFH AT ERRPR T HIAKKREMI DIRFE, K

R G HmE H—FEARB AT ER. LTREE

ARG HB MR BT HUARAT ER T, o EDERERAT IR A PR m] AR B il H AT — 52 A
WA B TR R AR s A R B HRAT IR A AT BR 2 R AE SR T i H AT SR 2 B P E A
FRARAT . MM R AT AP AR RAT AR AT BR 2~ m] A4 T il H B — SR A 8 2 2 AR
AT BRI E SR MO AMERAETT; PO ARAT B0 IR 7 AL 5 g 1) H 37— N
PP ERATH IR S e WO R RAR T EE SR PR m] AR & g i) H AT
A ZR P EER 2 T EANRBATIRENE . WYRERZ S . AERERZ 5 . 7 iER
JR AR 5 r R BERAT AR A PR 2 =] AE 3R 5 G 1) HI AT — 47 PN 9 52 B rp BARAT TR A A2 S 2
HER RS ER MRS SR TERAT A IR A R R S i B AT —4F P 85323
X gl RIR AU ORI R . ST AME RRIAL ST T RUESR AR A BR 2 R AE R 15 2
i H AT — 4N 22 EREE & P EAREATIR L . ORI R AR T, OB IRAT By
PR 2 mAESR 5 Gt H AT — SR 9 8 2 B h AERAT R A8 Sy b« WONIE R AIAL ST EiRAT
Pt A R 2w AE i o G ) AT — 4 P33 52 B B X e Rl 8RR AL . 05 M8 R AL 1T .

EIRFEFENS E T R S5 A B IRDUTE RO, BB R AR AT 15 8 BN [ 1) 2 22
Ko

5.10. 2 EEHFHNE+ L2 BEREE HEEE M E &L EE

AR P B IAT A R ARG 2k 5 R RLE A B I 2
%9l gk 123



AR AE I WD R AR i i

2023 £ 4 FERE

5. 10. 3 FAh BEF=H B

5 e e (o)

o
d

A7 PRIE S

157, 321. 50

JYSCIIE 273 K

2

JSZYACA) 2

JSZYAT B TR

HoAb SGK

HoAt

0| |0 |k |W (DN |—

aif

157, 321. 50

5. 10. 4 3G HIRFFA HI4b T 5 B AT B e 52 55 BA 40
ARSI AR AR RFAT 2T 5 B T e e iz

5. 10. 5 I 5 BIR AT 148 B ER AP AFAE T8 52 PR A% D Y it B
o

5.10. 6 BB A AR MHE R F AT HIR I 7
To

§6 FFAE S0 HRS)

Bhr: fy

7 1) < 4 B A

7, 260, 705, 704. 81

ST ) 3 <5 5 HR D 473 0

Uik e A1 T A0 1] e D [ 4y A5

7 U130 ) 5 < R 0 AR S AR BT (A7 B0
UL <= 3B

T ST AL < 03 B0 A

7, 260, 705, 704. 81

T 1 R IR R A A B LR R s
2+ A ST IA) Bt < U (] 473 00 35 4 L A A0

§7 HEEHNZHERREREFESHR

7.1 BREEBAFEFEESHTRINHER
o

7.2 B BHENZHERRERRAELSSTH WY
o

o100 3L 12

=



TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

§8 W EHIR KERE G KERSFH HHE L

§9 MR T H R HAMEEE B

9. 1 MEMINE—RREFEESHFLFILDIBGED 2058915 5L

oAt HA N 5 S AR LA A AR A L
Ei'a FEEE
% el
£ B R #A4] FH I T A " PG b
= | i
# Tt aou e wE | B KPR )
il ) Bst ] (X
[]
Ml 20231001
1 7, 256, 852, 157. 20 - 17, 256, 852, 157. 20 99. 95
¥ 20231231
A
A
7 R AU

REEG WA NBONEN, ARSI IRE SRS, LU I St Sl R Iesh
RS o

1 BRI AU E IR B A A A 35 A R0 2 R A A
2« JIE RO RN LRI RN #; IR A S Ry

W

9. 2 MBI E R HI AN E BB
o

§10 ZE M EFH

10. 1 FEXHEF

V FP IR s T TR H A R A T U5 R B AR R B R < AR B R ST A
CTARBRAE 0 AR WP B R R RIE SR RS S AR)
CLARFAS FV5 240 P g7 2 R U R 3% BT 3R SR E 0
CTARFRS FV5 40 P B B R E 5 3 e 3 S AE S )
5y FEEH S BRRAE . ELIUE;
6. FEEITE NS BRALE . BV,

v IR A R BN AERLE B LR A S T
%110 3t 121

[u—

[\
v

w
/

S
7/

-3




TR F A A E TR R AR AIE TR BT AR 6 2023 4R 58 4 R

10. 2 70 B
Fe 4 I NS S AR

10. 3 B H R
PR AR ) e R A b, B RTE S A TSRS, 782 B 8] p BUS b 3R SR Ep
1%,

THRmEESEREFRAF
202441 H 19 H

o120 312

=



	§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 报告期末发起式基金发起资金持有份额情况
	§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


