]

B 3 4~ H e BT U 3R 2K

TRREE

2023 4

.
.
f—a

P4 FEWRE

2023 £ 12 A 31 H

BEFEN: PRESEHARAF
EETEN: TBEBITROBERAF
WEEHH: 202441 H19H

TR IE



Py B E FF AT 2023 4E 5 4 RS

§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

s

EIUE NSGERAT BT IR A FREA S G S RME , T 2024 42 01 7 18 HE 1AM S

R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B R ABSEAS S B BT (R UV BEATIZ P 6 B, (HANMRIESE & —E A
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

T2 B E T o

007158

RAEWIT . A%k DUEITBOT 50EE, RIRECE S A
BEPAEAE  d5 P g AT A s P IR 3a AR 5 2o RS E A
BB ERAERZ HE () SES IO R HiXHE
(&) 23N B XN HKRT—H 1k Caizxs i H oA TR H
B R H , MINEE 2~ — TAFH D ARG BB HIS R 55
—ATAERE (&) BEATFREOW, HiEmT CL 2 R S a0l 55 . A
F G RN TFBONEA AL 10 ANTAEH, TR0 E A 8] L 5
BN w2 i .

R a RN

201945 H 10 H

T HI R I e A B 0

976, 433, 417. 86 11

BB H AR

AT G A 7 4 1) KU, B AR i A S (B BB R TS N, A AR
BSRIE R i I FFERIE, JF 1 RO ST b R HE 1 %
Bl

AT 3 10 2 R < AT b S TR A f5 AR RIS 4
TIaH, EEOREUN RGNS 5 SR 222 SO S A 51 s,
FE RS PRI B PR KBS o 3 RURS: DA KA FH XURSE PR 26 Atk =, PR30
IR A P i W a P 8 i M R R BE [ e I e SR AL o A
Fe g R R AL A AT B SR SR B I SRS L SRk R SR
W S ZEHME . B ST B BRS A, (RS B B AL S KU 1Y
HIER T, BRI 67 3 B A [ 3 B i i

M & bk

HIE A i Ao %

JRUSE WA i R AE

ARG TR R, PURICEE A U X & T2 i 2 &, A1

8 20 3k 11




Py B E FF AT 2023 4E 5 4 RS

TRGR S, REEAE

HEEEBA IS E AR AR
HETEAN ASIBERAT e dn A PR 2 7

§3 EEMFIetr A SFERI

3.1 EEMEKEH

B NRMIG
W 55 e AW (2023 4510 H 1 H-2023 4£ 12 A 31 FD
L A S 13, 255, 397. 02
2. A BRI 13, 403, 822. 55
3. AT 35 B 4 A7 B A HH A ) 0. 0137
4. AR B4 0= 1 E 1,002, 341, 672. 89
5. IR LS BliE 1. 0265

T LA E eI s a3 AR R O . #eBtiias . bl CRE 2 setivEA skt i
B AR < 3 HIAE I JRAE A5 5% A (R AR, AS I Dy A 9] s B o n_E A 2 Fe (B A2 s i a5

2. Frid 3k S BHEAR A OFE A NNW B 5 3 S i & T2, T A3 5 S Bl K1 22
T oET.

3.2 EeFERI
3.2.1 ZESHFHER KRR IE RIS B ARl 2 SR i LR

‘ ‘ NG5S
HHEIE KR | R EEKR | SRt ‘ -
B B - ‘ R 26 R bR OE6) @—®
® MHEZEQ | HEREERE ‘
HZ®
TE=EAH 1. 35% 0. 02% 1. 44% 0. 05% -0. 09% -0. 03%
S ANN & 3. 40% 0. 03% 2. 19% 0. 06% 1. 21% -0. 03%
o —E 5. 89% 0. 02% 5. 23% 0. 05% 0. 66% -0. 03%
HE=F 12. 24% 0. 04% 15. 05% 0. 06% -2.81% -0. 02%
HIE4& 5
17. 76% 0. 06% 23. 08% 0. 07% -5. 32% -0. 01%
R A

3.2.2 BESAFAARURES RIHFENKRED EHE RS HERE AR
KRR FHI R




Py B E FF AT 2023 4E 5 4 RS

oG i G T i B oS T S JE 5 JS) A Ml £5 B 45 B SR NG 28 S v 55 B S 33 HO )

24. 00%
.
22.00% g =
20. 00% -
18. 00%
FFAIIJ\IVL"/"'/ //
16.00% gt
14. 00% r_l’"‘»-\.»./u
e
12 00% " ‘/,/J,v_\
10. 00% /
;‘u/
8. 00% IJI""L mﬂ_,(‘" ,/J/
/ | o
6. 00% Jf\fwn.kmh.”"\wh-*'
4. 00% - M/
2. 00%
0. 00%
[=] [ =+ - [=] =] Ly o . o =] o (o} (=] { =+ o - oo —
o— o o o [o2] od o4 (o} [} - Ll — — — o (=] (=] o o4 o
h & L L & L 0L L o L5 T o oL 4 Tk L 4 4
(=) (=] - (=] (== (=] Lol (=] (== (=] - (== (== [ - (== (=) (=] (=] -
$ & & & & & &5 I L T I L L L &L 4 5 & L &
vl - — [ ] [} o4 [ ] o o o o4 o [} o4 [ ] [ [} o [ ] o
(=) (=] [e=] (=] (== (] (=] () (=) (=] (=] (=) (=) (=) (=] (=) (= (=] (=] (=]
o o4 o o o o4 o o o o4 o o o4 o4 o o o o4 o o4
|[—FRAaBEFERTENKE — TRABEFRR AR EREE

VE: 1. AREIEAFT 2019 48 05 A 10 HIERARL;

2\ ARG e A FRE, BeEHAN Y B EE G RAERZ HENA A AR 354
FIRLE, BEMREHIRAR S el &, &6 W45 AN & 005> e & L i

T EEES
FEERZIE .

3.3 HAthigts

T AR AR N T H AR

4.1 RELE (RESLHE/PNA) FHr

§4 BHAWRE

ARG RS LTI | JE5 Mol "
AR Trmam [ mEom | aR B
GG 1 57 vl | 2y N 2o | A= L o | R e w13
FOA . WS R AR A (S @ IR TR I A TR
NERZ G R P E RS EH AR AT
it LR REE R E T EEARA
3MHE A [l e B e . 2022 £ 9 AN
BT TR 2022 4 12 F VRS EHARA A, W FLE51E
K |ZR A AR 18 H - 10 5 |1 458 AT ot 25 2 ke SXOIE 7 48 2 2
AUEFFH G PEA R 3 AN H I U R A R
RIEH ANIEFHFHR RIS P s b i ge Y
il W TR P B0 1 5w B lR
FRREAIEFR TS, PLEE1
A8 W iU o7 B e SRE R R T A 4
N SR T s it s A o D7
U




Py B E FF AT 2023 4E 5 4 RS

35 SE IR 5 A ot 151 57 T UE IR 5 B
B TEIolt 60 RIRSFFAH iR
ROEF R e a2,

e 1 e EEER e, H RREMT MR ERANE, “EEH” UIRYE A F R
SERNIFENE H ) X E AR e ER G2 B, AR A1 “ AR H I 20 R A =) thog
BN BB AE H IR IS 3T

2+ EFFAMLIE SGEMTIE 2 GIEZFA ML 5 B B B INED A SCHE -

4. 1.1 ARGAERSZ R E ETHRIR R LB N2 2 B F R E 2 K7™ R
T

4.2 EEANHRE YA AESIE/EBF5 O3
AAREHIN, ARGEHEANET (PN RIS EIESF SRS GE) S RIEAEM.

T IR > AAS I i e 5 FIOERE , AR ISEAS . B 53 0 JE U B ] B < W 7
I

7E
AR S (AR A B, VB AR NSRRI . ARG, AREIEERE GRS
X

%

M, BAIRFEEOHRA M. HeBRBEE. BB LB E R/ &0 RIEEELK
R EFRIE

4.3 APRGERHH

4.3.1 NP G ERHITER
WA, AESEEATHKPUT T GERREESE AR AT S EHE S E W) fA
I 52 11 A A8 S AR el

4.3.2 RERXGHITRNET U

BEEG TAME AR EERE LT A

WEHIN, A REHES 5055 A TF SN I8 H R R A8 5 AC D 1 8L A8 ) R il
ZIESR 24 H SR 5%.

4. 4 B BN SR H KIRAZAED BT

WU, Wi REBARRGEM. 10 A EA, ICRIEE, BURFGUAAT IR S, HRAT AR
REHATM, FFRRATHZE LT, BUFGEAR HIUR KR, HE&TBEARE, EHELT,
PR EH M, MERGAEH G RYRES BT 11 AT, FRRRgssis, HAREE
SR MPTIET SR, AR PATIRE R T K. 12 A5 aier, ERNEGUATZ# LR
LRI E TR, BUR RS, RS TAES WIS ToE HIMECR, KR m i =

% 500 % 11T



Py B E FF AT 2023 4E 5 4 RS

BT, RN, ARSEEEE AR E N SRR BT, RIS T R E B A
RORLAFRI A, R i 2 24T 15 I BURIR 2058 R B S 2 R A )R 2H 5 Wi

4.5 WEHA R SR SR

BEAM G WIARAREE G AUFE 1. 0265 7, AR IS M BUFEIE KA 1. 35%, L5

EL e FEHE R 25 A 1. 44%.

4.6 MEMAZRSFHFE ABRES R #ETE L
AT GAR T WIN AR BUESE 20 AN TAR H RSB AR T 200 AL G5 EKT

5,000 J3 T IHE

5.1 MEMRESH~HEHR

§5 WHAGHRE

i H

e (o)

R

BRI (o)

K&

plii

Do
| Bt | O | 35
=R

N

1, 235, 136, 064. 40

99.91

S| B | RE | R

T |5 || BB
B |5

\
/]

1, 230, 807, 540. 48

99. 56

B SRR SR

4, 328, 523. 92

0.35

4 | &R

B RAT A TR

6 | EANIREEH T

}_LLA

Horbre SRl 1 SR GR G Bt

AT F& AT &A1t

1, 057, 820. 98

0.09

o B

5, 595. 82

0. 00

it

1, 236, 199, 481. 20

100. 00

5.2 WEHIRIZETIL T RIVEE

BHE

5.2.1 MEHRBATW A RAFAREREH S

T ARESAREWIARRFF OB

5.2.2 MEMRIBATI D RIBREBR R R ERRAS

s AR AR AR R I I
5.3 WAL RYE S BT 1HE IR/ R B

7N o

B4

5.3. 1 MEMRIEA NE S EE T §E HL B /NP R AT+ 28 B B 4

60 3k 110



Py B E FF AT 2023 4E 5 4 RS

T ARESAREWARRFF OB

5.4 MEMIREF S MM RN GFRFEAE

P fiii 77 i A ARE G i B T IFE L (%)
1 K ot - -
2 JAT YR - -
3 SRlfiFF 233, 737, 394. 54 23.32
Hrb BURME SR 183, 138, 606. 56 18. 27
4 k555 77, 404, 233. 17 7.72
5 A Ml A ik % 5 455, 415, 009. 84 45. 44
6 TR 302, 845, 140. 42 30. 21
7 AT (Al as e fii) - -
8 AV A7 B 118, 456, 724. 26 11. 82
9 HoAth 42,949, 038. 25 4.28
10 At 1, 230, 807, 540. 48 122.79

5.5 & MIRIEA R E HES T 1#E LGN EF R A RS S B 4

e | mgsRag fRFF 2K e (k) | ARME O | HESESEERE (9
1 200208 20 [EJF 08 600, 000 61, 430, 377. 05 6.13
2 230302 23 3 02 600, 000 60, 955, 918. 03 6. 08
3 1092318003 23 K K&K 03 600, 000 60, 752, 311. 48 6. 06
23 FERAT
4 112304017 T RAT 600, 000 59, 580, 848. 85 5.94
CDO17
23 PV ARAT
5  |112310299 ;D29;§1T 600, 000 58, 875, 875. 41 5. 87

5.6 MEWIRIEA RME b H & F™1#E LR/ HEFF BRT+ 48 B SCRAESR IR H
k]

e

IEZFARAS

ESF 44 7R

HE )

NReE o)

PR EL (%)

1

1989071

19 f£7C 1A2

300, 000

4,328, 523. 92

0.43

5.7 MEMARILA RNME A E ST E ELFIR/NEF AT T4 SR 5 940
T REEREARRFFA SRR

5.8 & MR A M E G ES T 1#E I/ KR I A BGES B 40
s ARG AIRE WIARRFFAPOER .

5.9 MEMRFE ST KK E AL 51K L i

5.9.1 A E MM BB HBUR
AHE AR W U e 455




Py B E FF AT 2023 4E 5 4 RS

5.9.2 MEWARAESET N EGA ISR HA
VE: A G AR A T B U S

5.9.3 AW E BB EIPM
AT AR WITE I G B 52

5.10 B HAESREMRE

5.10.1 ZEEHRHH +LZIEFRRITERAHR T HIAMRER TR FE, =

FEREmF HAI—FENZB AR LTHIER

MRAERATHIF R A T, AR B R T AR R A AT Tk, b BT By A PR A R A

A5 i 1) AT — 58 P9 32 2RI T T A 0T 3 5T ERAL 1
AT I BT B IR UETR I BB R SRR P A5 G A ORI A RN 22 W] )

FEER

5.10.2 ZEHFE W+ LA BRERTENEE S FME K &R E

ARSI AR AR R AR -

5.10. 3 HALBEF=HI R

)
dl

= K e ()

A H PRIE 8

5, 595. 82

JEISCHIE 73 Sk

JS2UAC R

RZYSCR

ISZYAC H D

FoAt NYGK

FoAt

0| N[O |O1 | | W (D |+~

fif

5, 595. 82

5.10. 4 REWIRFFA H4b T 5 BOA K AT ¥ B 5 A4
TE: A AR AR RIS A AL 5 O I T #4051 57

5.10.5 & HIARAT 4 B SR F AT Z PR I1E LA i B
s ARG AR A IR

5.10.6 HBEAGHRE MEKI AR FHERE
BT & RARE, S BZAS & TR R

§6 FFRAE S MRS

8 85 k11T



Py B E FF AT 2023 4E 5 4 RS

B fy
ik 15 A 8 A A 976, 433, 428. 52
i 25 U A ) 35 4 H U 40 45 -
Ve AR S T A G [ £ 0 10. 66

75 U TR 2 3% 70 A2 B 43 B (A7 BT RR
UL -7 3D

s A A 3 4 00 976, 433, 417. 86

§7 ZeTHEANCHERReBRREESHFR

7.1 ZEEEAFHFESHBRIHER
AL A

e 100 R A
S

e T 01 1) SEN /R W A7
fil

e T 30 390 1) 52 1 /0 [ 2 A
fil

e IR R B A
S

e IR R AT IO A I e
WG A MR L] (%)

T L SYITE) RO/ SEON S0 B 2R AR A
2. BGEHNT LR R ATEGIE N CHED T /T8 0] 3 422 HEA I e 53 U ] 45 (0 I E AT

10, 860, 609. 63

10, 860, 609. 63

1.11

7.2 ZEEENZHERRERRFEEZ 5 A
.

§8 MEWIRKEABE SR ER SRHAHHIEL

A RS e s R
By} : A 7 AR AR
AR REREEE i | BRI blos | R R

4% A\ (L0, 860, 609. 63 1. 11j10, 000, 000. 00 1.02 3

= obE o B

il




Py B E FF AT 2023 4E 5 4 RS

HoAt B B B B B

& 10, 860, 609. 63 1. 11{10, 000, 000. 00 1.02 34

=

§9 BB E RRIEMBERER

9.1 WREMNE—RREFEESHH AL BT 20%591F 5

i L WA R e BV T L R AR A
o 2 U3 %051 B AR s & .

ir?% iﬁ%ﬁi??mgﬁéj ffg; :2; fgﬁ I
5l

ig 1 2023/10/01-2023/12/31/965, 570, 933. 89 - —-1965, 570, 933. 89 98. 89
N

i

77 R XS

ARG N, ARG IR B NFFA RS 0805 i 2001500 iz e B
NSRBI, wyRE5] A EAURE R . 35 A2k ELAURE (Rl M A S i B B, A7AE—5E
RN KRG s DA RExS ELARIRE [l T AT $ BEAR A AU, AT REAFAE O Ar R BE IR o, L X
WUFHEIE AR o J e B 2 R] g I A EAROE [l 175 U REAT 78 70t 46 T M T s 1
(B 2435 et EL A0 ] O e PSR DA, 7 B ] 100 0 <A B0RF AT AT AT 8 T W S [ R I A0 S 22
SCAT PRI RVIRS: AR S [ 18 6 4 A7 BRURE AT A T R 4 R 30 P i 4 % 7 A T e ek PR A % i 4y A0
PAAERIARISEN o FER SRS DL, 4950 B S0 A UL R < 0 B A A KR G [ A I e i
A RE - B LR (] J5 A3 4 B I BE SN A TAF HART 5, 000 370, FE<id T REm I 44 iz
PEO7 0 SHAME G &I A LR G S RS

9.2 MHBERERKNHMBERRGFR
o

§10 BENMHHZK

10.1 HEXHER
(1) ERIE T2 G 8 3 H & WU o7 8 Kk A 2k 77 4% Bt B & S i Wik A
(2) F2&as 3 A H BT A e R R e R e & R
(3) ~F22EhE 3 A H E WIT I ot 77 AR B IR F# 50 0 A A P il
(4) B
(5) B )OS TS fAE . BRI A =] 5%

10. 2 FF/RUHE 2

ERYI T AR FH DX FH 38 2 FH % 5033 5P 22 2@l 34 2
% 1000 36 110



Py B E FF AT 2023 4E 5 4 RS

10. 3 BRAFR
(1) #FE A EENVN (A g e, tn] 4% TAS 5 ) SE & B
(2) PHEERAIE PG LN, TTERARSSI T2 eSHERAT, &R H

. 400-800-4800 (FuKikikh o)

FRESEEHARAF
202441 A 19 H

Bo11m e 11m



	§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 


