]

2023 4

.
.
f—a

542

S BRAE 300 RO R AR SF RBREE

=R G

2023 £ 12 A 31 H

EEEFEN: PRESEHARAF
BEEEEN: PEBITROERAF
WEEHHR: 202441 H19H



P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

I FLE N AT IR A PR A FARYE A S e 5 I RUE , T 2024 4 01 A 18 HEM 7 ARG
R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

ARG TR 45 R R .
AERE 2023 4 10 A 01 HiEE®E 12 A 31 Hik.

§2 EET ML

F & TR 22 AIE 300 FE K 5
S 4 ARG 700002

R (P L) RIFF

HEE A/ 2011 4F 12 7 20 H

e AR B A0 AU A0

39, 782, 709. 01 11

BB A bR

K AR T 1) 256 RE O B i ) 45 B S e, RIER J HR B0 1 U7 v
A~ BREFIRIE 300 T 45, 75 ™M 42 il PR v 25 B AN PRER R 22 IR AT £2
NHEAT AR G R LG H iR AR S E I K R S LS
B FEHE 2 [B] P H 25 PR 25 B IO 265 AN R 0. 5%, SEERBERZEA
#E 7. 75%.

SR A FE 805 ) 405 5 AU 90 6 P30 W8 SRS » B3 I e AR R 1 1) 7 5t
T BRERIRIE 300 $55k, JFAE ™A% 12 ] BRI 125 B2 AN PR B R ZE IR Al 2
T HEAT AR XTI SR A BT B DU R IR S is AR RRAS TR S A
BBl R o o FE BRI SRR e AR R I T 3, RV
(A R P e A AL BR R 2 & AL S B IR P8 B0 e SR B
I S5 i SR A 7 | BRI v 2 PSR R B3R 22 A Rk L, i DA IR 2 Y
PGSR K — PR, DOSRIRBCH B 1 F B il s R R
o

b5 H B HE

TRUE 300 FEEUS 25 XO5%+ i AR IR A7 R R (BiJa) X5%

IR 2 AL

IS T i e TitE SR AN L 6 N R A RN BB N e
FG AR AR . RN, AH: G T BRI R B AR R AR 1 FE 5L
IRIL, FA SRR BOH A XU i AL

I G A A

8 200 3k 12T




P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

| o maw

§3 FEMFIetrMESIFERI

3.1 ERMFER

Hfr: ARt
B 55 e ]t B (2023 4 10 A 1 H-2023 4F 12 A 31 HD
L A B O S 28 -519, 755. 75
2. A -5, 021, 567. 10|
3. AT 35 B 47 B A A A ) -0. 1256
4. SR B B = 1 E 77, 260, 957. 53
5. IR F= & A0 BFE 1. 942

T LA E eI s a3 AR RO . #eBtiieas . HfbioN CRE 2 setivEARshikas) 1
B AR < 3% RIS I JRAE A5 5% A (R AR, AS I Dy A 9] s B s fn_E A 2 Fe (B A2 s i a5

2. iR IS GHEFR AN EFERA NNWEAE R S S0 3E H, TH 2% 5 SZ bRl st /K72
KT A5 5+
3.2 EEHERIN
3.2.1 ZEMBIFEM KR EKHSFEEL SIS FE AR R L
Mk G b g J
HWHEIEK R | EEK R | gt
M Bt IR 2 bR O—6 @—@
® EZQ | HIEERG
HZ®
HE=4NH -6. 09% 0. 93% -6. 07% 0. 93% -0. 02% 0. 00%
AN H -14. 56% 0.91% -13. 68% 0. 93% -0. 88% -0. 02%
ok —5 -16. 72% 0. 88% -14. 41% 0. 90% -2.31% -0. 02%
TE=F -28. 34% 1.21% -35. 40% 1. 20% 7. 06% 0. 01%
TR HAE 65. 56% 1. 33% 30. 87% 1. 33% 34. 69% 0. 00%
HIEE& 5
109. 36% 1. 47% 42. 56% 1. 45% 66. 80% 0. 02%
G B4

3.2.2 BESAFAARURES RIHFENKRED EHE RS R AR
RRFHI LR




SZARAE 300 FR G TE 2023 £55 4 BRER

FA2 IR LES00F5 2 30 558 5 i3 T < S 55 5] A Al £ B AR BE SR G BR S e 55 S S 3 HC )

240. 00%
210. 00%
180. 00%
150. 00%
120. 00%
0. 00%
60. 00%
30. 00%

0. 00%

E: 1L

2. AL I A

WG IR &

M”‘W

aRRE, e

W v
o g M
oY)

M/ 4
[=] M O o4 — [ L =+ o =] M~ =+ o [=1] f~ [Eg] — o o~ —
& 3 & L L 45 & L3 2 L% EdE g ELE A
T T I I T I PYII IR ITEY YL
= o B oo oo b D R BB 8 9 g oo g om g
|— T &RiEs00iE BB RIS MK E — FRRIF00iE MR R S B |
AFEEFEAFT 2011 5 12 A 20 HIERAER

NS 2 B HE e A A AR FR N A A 2 R4
FRMZE, WERGPRAEECTRE S, EOHERN 505 i E

A7 & 4 B R E
3.3 HAhIadr
VE: AR GAH A P T KM R A
§4 BEEARE
4.1 B4 (HEEEH/NA) f#h
(EARES IS LI 15 Mol .
WEBE T (mEom| &R B
ﬁ%ﬁt o YK N e =L | 20
+, W E AR R SOE S R TR A J13%
G L IR T 5 AR 4 A R A 7]
— E R TR FE R E S I R4
500 f55% aﬁa%@omw¢9QMA¥§%$
s ozt 46 11 A 4 EHAIR AR, EIERTEEE, IUEP
ZE N i . - 1246 [%2040F 300 FEEUM R E BB S T
o SEPYR 300 SRR LIRS B S
2 P22 IE 500 FERHE TR TR 5 2 2 B
W4 P WA 6 N R MRS
RNES AW R 4 L T2 g IR —4F 2 201
FFIRR A BNE S R 4. P22 thilE
2000 1435 S 37 5 TGRS BT 5 5




P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

2
%i

L | | | | GBI, |
Fo 1 LSRG AT, I “MEREMT WIS A, BRI RUEA T
SERA RIS L BRI AESE G, ELEIN™ 1 “BHAE LN 5 BSR4 i
WA BT FL LA

20 R A B2 G A R BTN (A

4. 1.1 BARGAEREZ R E ETHRIR B LB N2 2 B F A2 K7™ R
e

4.2 BRI A A EE S E A ST 15 L A 5 B

AAREHIN, AREEHEAET (PN RN EIESF SR B GE) S RIEAEM.
T IR > AN i e 5 FIOERE , AR ISEAE . B S SR 0 B Bk W7, £
AR S (A B, VB AT NSRRI . ARG, AR GIEERIE GRS
B ELEMPEA AR . BeWRTEH . R G R B H SR &0 RIEEE MK
A HIRLE -

&
%

b

%
El

B
4.3 APRGERHH

4.3.1 AR GHERDPITER
SN, ARSEHEINHPAT T GEHFREERSEHR AT AT SHERSEIL) A
] il 58 I A 3T 2 A R

4.3.2 RERGHITRNT U

BEEG TAMEHARNEERE LT A

WEHIN, A RGEHES 555 A TF SN I8 H R R A8 5 AC D I 8L A8 ) R il
ZIES 24 H SR 5%.

4.4 MEHAZSHR B RIENEED T
VUZEFE A T B0k IR FATES, R HIPIRIE 300 S50 T2k 6. 40%. M 8 HIF4aL
AR EIF A, 8 A dbmd s BN E AR, FEEILR R SRS E, Rk,
11 7 4 E AR DAL TR D& [ EE G K 6. 6%; 2Z= 5 R, 11 F &k PMI K5 & 49. 4%; 32
iR B TSI, 11 H CPT [FEL R B 0. 5%, %0 CPT SKIEEF o 48l 3EA T 4 T 55 5 7%,
Bt AR ECE (5 S AWIRR, AHSCECE G785, Z5rH BEFIIE.
AEEGR A RA S R FHETEens, MBAIRK . BRI R I Asha. /0TI O &4 5,

% 500 3k 121



P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

FAVEEAT R IR B 7RI TR 2 L RS R HE i A AR il 1 S5 BRI R 22, B KA T SR A 15
BIRMRA G, JRES G R RARAE 5 A . TR M R HE AT 1 BESE AT R, A Sk i
FRECAIAT WA A D BN, I ARSI G SRS S 4 TR, Il KA LA B, A2
WBRAR 72 o A, AEFEHIERER R Z BN RN, S IS DU m R A 2 S (5 RS, 45458
s R HE HE T BOE 4 (1 [

NI BRI IOVRIE 300 $6%5,  BEMA ) B i s eV BR 25 BAhORL, ARERAT ERhaEAT
Ak, HELRTECR MR N WIS EoRUG, BEE RBIAARTAT, st es, b
AHEEE A BRI ET &, SGETaIUN. HALFERTIAEMR LR, BIRGIRELL
RAFAE, (EMECE SRR RE RS, WM BRI ES R AL TR, Ak
XTI R E IOV E S, B ST .

4.5 MEHAREESHSGRI
BEAR S HIR AT S OHFIFEN 1. 942 70, AIRE RSO FUFHE K Z N -6. 09%, A5
Bl 3 FE R 25 N6, 07%.

4.6 MEMAZRSFHFE ABRES R #ETE LY
AFEEAR T IR M BLESE 20 S TAF H 2 B A NURT 200 AL SEE BB ER T

5, 000 J3 LRI E -
§5 HWHHAGWHE

5.1 MEMREEH~HEHR

e i H & ) i B BE PRI E ) (%)
1| BLass st 72,983, 246. 78 93. 94
Hrpe 72,983, 246. 78 93. 94

2 | ReH®E - -
[i5] 5 A 7 $2 % 305, 858. 71 0. 39

e iz 305, 858. 71 0. 39

PP SCRFIES - -

4 | RERET% - -
S RlT A S B - -

6 | EANIREEH T N ]
Forbre SRl 1 SR GR 1 Gt Bt

}_LL

BATH RS H &M 51 4,357, 249. 11 5.61
HAth %t p= 45, 902. 24 0. 06
&1t 77, 692, 256. 84 100. 00




SZARAE 300 FR G TE 2023 £55 4 BRER

5.2 MEMARIEATIL R BE

WHE

5.2.1 MEMRIBHERE LTI RMFEARERRAE

AL ATk ARME G ok 5 4 R P v E EL A3 (%)
ARG AR B D 2, 663, 993. 36 3.45
B ERANK 483, 994. 00| 0.63
C [l 46, 490, 954. 08 60. 17

HLI #T7. BRR oK A=
D - 217, 389. 00 0.28
E - [@5hk — -
FooHERmMZEE 236, 322. 00 0.31
G Pk G AHEENL 1, 004, 250. 00 1. 30
Ho {EmEAsiok - -
: &R ARG B 3, 820, 806. 20 495

b
T KR 3,959, 156. 54 5.12
K |E=k 796, 883. 00 1.03
L [FGEAIR 25 55k 648, 432. 00 0. 84
M RHEER TR AR 5 1, 053, 438. 00 1. 36
N KRS FREE R i B - -
0 |EEMRS - EEFHAD RS - -
P B - -
Q | PAERIHE TR 339, 683. 00 0. 44
R b, fEEMERER 314, 181. 00 0. 41
S A 164, 360. 00| 0.21

At 62, 193, 842. 18 80. 50|

5.2.2 MEARBMB B LTI RMFEARERRAS

AL AT ARME o) o 35 4 0 P V(L B A3 (%)
A ey BR R vl - -
B PR 172, 425. 00 0. 22
C [k 9, 055, 159. 82 11.72
b B #7 BRR BK A = A

(VA4 371, 090. 00 0. 48
E sl - -
Fo HERMZEE 347, 948. 82 0. 45
G sk SAERHEEL - -
H o fErE FE Ol — -

& AR TS B EA MR
I

ERl4 448, 565. 76 0.58
J R 217, 672.00 0.28
K =k = =
L ST FIR S5 AR5l - -




P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

BEART U AR5

3, 068. 20 0.00

UCEINEZ S W AP §iiiN = SN 4

i B RSS  A8 BAN HAth e 55l

HE

173, 475.00 0.22

DA RS T AR

SR AR AR AR L

(2B =N "=} Ravi Rel R I

22
CRe

it

10, 789, 404. 60 13. 96

5.2.3 MEMRBATI o RIBREBR BB ERRAS

e ARG AME

WIARAR R RE

EB?

73~ o

5.3 JRAZA SRMME & B & T #E LU K/ R BB R B B B4

5.3. 1 MEMRIEBI KA M E G E ST H B KN R BT+ B R

Bt B 4

e | REA BEAR ([ HE (B | ARE O |HEETEEEERE] (9
1 300750 TR 23, 620 3, 856, 201. 20 4. 99
2 000333 KA A 33, 800 1, 846, 494. 00 2.39
3 000858 iR W 11, 700 1,641, 627. 00 2.12
4 000568 VM 8, 600 1,543, 012. 00 2. 00
5 002594 EL P e 7, 600 1, 504, 800. 00 1.95
6 300498 & A 72, 440 1, 453, 146. 40 1.88
7 002475 SEAFURG % 41, 712 1, 436, 978. 40 1.86
8 300059 KT E 86, 146 1, 209, 489. 84 1.57
9 300769 187 4K 17, 000 1,037, 510. 00 1. 34
10 000651 e 32, 100 1, 032, 657. 00 1.34

5.3.2 EHIRPIRIE A M E oG2S B ™ rE H B RN HEF RO BT T 48 B

A

FFa | BEEAR BEAR ([ HE B | ARE O |HEESTEEHEE] (9
1 605555 1 42, 840 978, 894. 00 1.27
2 603596 kSTl 11, 800 817, 740. 00 1.06
3 688533 AT 17, 860 680, 823. 20 0. 88
4 688332 HR R T 7,411 558, 937. 62 0. 72
5 600312 PR 41, 100 521, 559. 00 0. 68

5.4 MEMREMF MBI RNRFEEHAS

F5 i g5 s b ARME o) b HE G TR E B (%)

1 H XK 77 305, 858. 71 0. 40
2 PAT A - -
3 SRz - -




P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

Horb BURTE &R -

b f5i 77 -

A b R 3 R 9 7 -

A -

A CRIAZ ) -

7 -

O |00 | N[O | 01|

HAth -

10 it 305, 858. 71

5.5 & MR A RE GES T 1#E BN EF R A RS S B 4

5 | s | fesak [HE G | ARl o)

I e B AHE EL ] (%)

1 019694 23 [ 01 3, 000 305, 858. 71

0. 40

5.6 MEWIRIEA RMME b2 & F ™ 1#E LLBIR/NHEFF BIRT+ 48 B 7= SCRAESR IR B

ok
T AREEG ARG WIRARFFA B SRR SR -

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BB T4 St IR 4R B Al

T ARG HARRFTA St @RI .

5.8 T HIRILA RME 5 T 3E B /N HERF BT LA BUES 5 A48

T ARG WIRRFFAPOLS B .
5.9 MEMAKRAR SR ENRIBHI LR Z1E LU

5.9.1 MEWRAFE ST B MMM/ M1 2 B 40
VE: ACHE AR WL AR WIS

5.9.2 AESBRBIPROBHEBR
AT AR T B A B B

5.10 MEHRAES BRI BEFHRZ HH RN

5.10. 1 FWIE R BB BOR
A B AR TG B B B

5.10.2 MEWRAE S BRI ERM RSB HA
VE: A G AR I A T B U S

5.10. 3 AHIEH AR T

#
O
=i
H
®
=1




P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

A HE A AR A TE FE A A S R
5.11 BFASIREME

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIMRER TR FE, =
FEREmF HAI—FENZB AR LTIHER
75 30 P 2 S B R AR AT 44 IR SR I RAT AR B B AR T IS SR A, AR R g AT —

FAZB AT 41T

5.11.2 ZEREMA T HRERETEHES S RAMENEIERE
B RRIAT T AR, BT SR H 2 e 5 RUE #6683 ASM IR IR

5.11.3 HALEF=HIL
P SRR &8 O

17 HRIE 4 4, 320. 94
JSESCE 2537 B K -
JSLH ) -
IMEeiINS) -
U FR R 41, 581. 30
HoAth ik -
FHoAth _
it 45, 902. 24

5. 11. 4 WEWIRFFH KA T R B BT B A5 55 4
T ARG AR G WIAR S A A5 B Al #e 40 f515% -

N[ || WD |+~

5. 11,5 $ 85 MK B4 BB oh A A L SR IR U 5
5.11.5.1 4525 MoK S8 A4 e 2 SR
T ARSI AR BRI 24 M b s 2 R i 52 .
5.11.5.2 #5425 MR RN 5078 B 42 A T 2 VA SR 0 0
T ARSI AR AR T 1T 144 I S TP AN EAETUIE S BRI R 52 o

5.11.6 HEAGHRE MEKHAR L FHER S
BT & RNRE, SBZAS & T RH R

§6 FRAE S MRS

AL A
A5 S5 0 A | 40, 265, 621. 33
%100 3 120




P2 AIE 300 TRETI IR 2023 £ 4 FBREFIR G

TS FA S ) 25 4 i HR I £ 1, 328, 654. 90|
ks A 7t ST AT ) 55 < B [ 1,811, 567. 22

A A 18] 3 S 3R S B A (A B
/UL “=7 JHA)
s HA A 3 4 1 00 39, 782, 709. 01

§7 ZeBTEANCHERReBRREESHFR

7.1 ZEEEAFHEEEZSHIRHER

H: oo

7.2 ZEEENZHERRERRFEET 5 V4
e

§8 BB E RRIEMBERER

8.1 ME MW BB EFEESHB LA BT 200595
e
8.2 MHBRERKMHAMERRFR

o

§9 ZENMHER

9.1 EAXHER
(1) o EE M S A% T 22 RAIE 300 48 Kt o AU IE 5 43 8 5 4 B AR (V1 S 1
(2) “PZIAIE 300 FEAUYG B AUE R R R SRS AR
(3) SPLAEAIE 300 45 H0Y 5 AUIE F4% 08 B SR il
(4) B
(5) HE4HEH NS AR BV A R S22
9.2 TR

RN T A FH DX AR H 18 28 H i 5033 5 ZaRtd0 34 )2

9.3 BERKFR
(1) $% m EE I 1) G B A5 1], vy 4 T AR 9 ) S A B
(2) BRHEIT ARG BB SN, TGRS S APk SHmaRAT, %/ 0% H

Bo11m o127



SRR 300 FREUY 5R 2023 £ 4 FERE

if: 400-800-4800 (#HKIZiE#)

PRESEHARAF
202441 H 19 H

o120 12

=



	§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 


