WA AL R R RS
2023 F5E 4 FEWRE

20234 12 A 31 H

HEBFHAN: BNESEEERAT
EEFEEN: ERBITROGERAF
WEIXHHER: 202441 A 20 H



BRI R A 9 AT 5 4 0 4 2023 4055 4 TR 55

§1 EEHRR

HEE AN 2 S AR S IR A A RIS 8 RS M RR B E KR,
FEXT LN A B S L VA A 2 B AR AN ) RO TEAT

FEAEE N IRAT IR A IR A A RIS AT G FRE, T 2024 4F 01 7 17 HEZ T AR
TS5 FE bR IHERIAMLEASIREENE, RIERZABTAAERERICE. ®RFVERR IR
S DN it

S B R VE LLSRAE F < B 5T JEU U A8 B s A Bk < 57, (B IRIESE 5 — e £ A0

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
e NEEE AV LR

AR I 55 BORER 2 T

ARAREHIE 2023 4 10 A 01 Hi2 = 12 A 31 Hik.

§2 FE 7= RN
B R BRI 2 i 55
Fe g FARUG 519675
B Y (Y LTIFF R
F&a AR 2018 £ 8 H 22 H
5 AR JE 4ty AL 0 474, 450, 240. 46 4y
ot Hw AR BEEAEORFE R P IR BN P LA R AT 2808 1) XU fr S i

b, AR SRR, 19 R AR AL
e 1 4 A e DA S AR R R A4 TR

s ARHEoRE R AT B 1R 70 2 e B AT BN A
BERPRCENERE I E. NI M5
BATRGUAN R T i AT 3 a2k adi b, ARFE IR B
77 BC B RIS B A R B SS e R B LU B fE e
e i e K i sh PR R kA b, AR S B2
77 B L SR Mg X B 2 S B AT A AL BC AT A

BE

AN

#,

MV 25 bb e Sk v 2018 8 H 22 H (FE&#HAIH) £ 201946 H 17
H, ARESM G RFME N “ =FIHRAT € TR
JELE T

B 2019 £ 6 A 18 Hit2FE 4, ARG gt b Uk
N HRGEA M REIRGEE R.

RSS2 45 AT AT G ON B R SF B P E ,  HUYIAC R A XS
Thmmpikes, RTRGHESMRENESE.

HEEHA BRI B EA PR A A

HEEN JEEHAT B AT BR 22 7]

%20 3L 121



BRI AR R 05 B E S B VI & 2023 455 4 TPt

)& o e 4 ) ik 4 TR R HRMZRER5i55 A M RERGiF5 1
IR e A AN T 519675 519648
5 AR N 8 43 20 3 4 B4 AU 4 474, 450, 240. 46 {53 0. 00 14
§3 XEM STty ME S HERI
3.1 FEWMEIHIR
Bpr. NRM
» Al (2023 4F 10 A 1 H-2023 4 12 A 31 H)
B SN
Sl AR A RIS 1
I N TR g 147, 750. 77 .
2. A HAF 2, 362, 648. 26 .
3. BT 22 35 40 BUA SH A i) 0. 0050 .
4. BRI & % 1l 483, 108, 479. 42 -
5. WK I S B 1.0182 1. 0000,

e 1 AW O SeHGEE TR G AR RO HeBt it

HAbeN (A 2 e B2 S

TOBRAR I S RIAME YA A5 3 (AR, AT D9 A 34 L se B e n_E A 28 fe (e A2 shii

E)F

2. EREEEWEHRIRA IR NNWEEE 5 8 e 5T M, T 9 A SRRl as 7K1

LTIy

3 AFEE TRT 2023 4 1 H 4 HITRMATN 0.

3.2 & FERI

3.2. 1 ZSMBIHMER KR K H 5 FIH ST B AR e 2 57 H

BRI ZER5i 5 A
Mk bl e
HEEKR | g | -
B [ EEKERO - ‘ T 28 b OE6) @—@
WHEZED | HRERERE »

HEZD
HE=1H 0. 48% 0. 04% 0. 82% 0. 04% -0. 34% 0. 00%
2R H 0. 66% 0. 06% 0. 83% 0. 04% —0. 17% 0. 02%
k4 3.61% 0. 05% 2. 06% 0. 04% 1. 55% 0.01%
o2 =4 9.21% 0. 05% 4. T4% 0. 05% 4. 47% 0. 00%
AR 15. 04% 0. 09% 7. 19% 0. 06% 7. 85% 0. 03%
HIE4& 5 17. 85% 0. 09% 8. 18% 0. 06% 9. 67% 0. 03%

%30 3% 121



BRI AR R 05 B E S B VI & 2023 455 4 TPt

HERGEES
R ZEA g7 1
Ml & b
FHEK R | WGtk
B [EEKEO W | O—O® @—®@
PRfEZEQ | #EREEG
HEZ®
B4R
AR HER 3.31% 0. 08% 2. 25% 0.01% 1. 06% 0. 07%
2019-6-16
2019-6-26
% 2019-7- 0. 10% 0. 02% 0. 30% 0. 05% 0. 20% -0. 03%
9
2020-12-25
% 2021-1- 0. 26% 0. 02% 0. 40% 0. 03% -0. 14% -0.01%
10
2022-12-28
# 2023-1- 0. 24% 0. 03% 0. 22% 0. 04% 0. 02% -0.01%
3
2023-1-1
% 2023-1- 0.07% 0. 00% 0. 08% 0. 00% -0. 01% 0. 00%
3

e 1 AHEST 2018 428 H 16 HERAFIM, T 2018 47 8 H 22 HEL ANy “HU e R Al fit 515
TOE S5 P o He 47

2« 20199 6 H 17 H T FMEse R, #4008 05 2019 4 6 H 26 H 1 G050 Mk IFiRFF
A8 201947 710 0 T ErBise 2RElml, AETh 0; 2020 45 12 A 25 H T R0 P RIFIA
FRA MG 2021 4F 1 H 11 H T Rp@isgalEml, Ha0y 0; 2022 4 12 H 28 H T K HIT

UEFFAATL 2023 4 1 H 4 H T Hfh@ise =, math 0.

3.2.2 HES A FERUREES RTHMEMKRZZ) LIS RS s fE i
RBFI LB

94U 3L 123



BRI R A AL U RE R BB AL & 2023 R34 TR

R R i AR U FHELE K 3 5 [R) 3 257 b At R M Ui 2 =5 B [ S 2B 36 L

18. 00%

16.00%

14. 00% \,/A

12.00%

10. 00% /‘“
8. 00% Jﬁ

i}

i
7
L&

6. 00% I\ //f o
it
4. 00% S fﬁﬁj“"
aaaVes Mfw
2. 00% /
0. 00%
o ] el [ 251 = — [} (o] - M oo o~ o 2] =+ U o o —
[ ] (=] — [ ] (=) — [ — (o] (=] — (o] (=] (o] [ — (o] [ — o
T S N S U
g T 83 =5 28 T 855 S5 5 8 - & 3§ T
® 2 s ¢ ¢ 2 5§ 8§ 8 5 5858 8§ ¥ 8888888z
(=) (=] (=] (=) (=) (=] (=) (=) (=) (=] (=) (=) (=] (=] (=) (=) (=] (=) (=) (=]
o4 ol (o] o o4 od o o o4 (o] o o4 (o] (o] o o4 (o] o o (o]
|— A EAESARIPERNEE — AR ESART S |
AR ZE ) 4 5 BAH i K 2R 5 [ g L R L HE R 25 Z1 i [ S e A L
4.00% |
3. 60% NL
3. 20% L \]J\)
2. 80% J
2. 40%
2. 00% V4
1. 60% S
1.20% 7
A
0. 80% J/’
ra
0. 40% J/ /‘\
0. 00% { A A
I o & ] o [=8 — [} o L [ o o o o =+ [T o o —
(a2} (=] — o [ — (=] — (o] (=] — o4 [ [ ] (=] — o (=] — o
T I O U
T 3T 9 9 31 £ 2 £ 1 T £ ?T ?T T T 1?9 T
® 2 ¢ & =8 8§ 8 8 5 &5 5 8§ g 8§ gegegscr
(=] (=] (=) (=] [ (=) (=] (=) (=] (=] (=) (=] (=) (=) (=] (=) (=] (=] (=) (=]
ol (o] o od o o (o] o ol (o] o od o o4 (o] o od (o] o (o]

SRR 3 | BIFEIGKE —RIRFGES ) il S ElE S |

e L AT 2015 45 11 H 19 B 1 RGUGIIHGRA A, Fed 00 A A1 L 9. 2019 46 H
17 H T B E, a0 2019 45 6 A 26 H T RIGHIFIOHERA M #: 201947 A
10 H T e 4, faidy 05 2020 45 12 H 25 H T KRG FHATTIGTEA 8 2021 42 1 A
11 H T B #ie e, A0 05 2022 48 12 H 28 H 1 RZUHHITFHRFFA B4 2023 41 A
4 H T #ise e, Hats 0.

20 MAEASE WAL GO, RS RT R EA & 6 AAE.

3. KT 2018 4F 8 J1 16 HARAEIM, T 2018 4F 8 [ 22 HEL AN “HRI 4RI 405 7 77 AL
TS B I

4, KI4ETF 20194F 6 A 18 HkGitb B IR “ ZFHRAT e A RBUEIER” BN “
2 5 Jt 127



BRI R A AL U RE R BB AL & 2023 R34 TR

e e MR R 7.
3. 3 HAh$ar
T
§4 BEAWRE

4.1 RG24 (REGLBE/NH)

FEAHE G I G 22 BIRR | 4iF 35 Ml
EIREN | BEAM | FR

A | %

WL

LA, 14 ST ML 2
Jio BATEAT g AUE A T A PR A =10
H, TLEESR AR A AR AL 8
SEMARA TR EHFA . fHE
%@ﬁ@ATIEW“%M$IEW
« BRI R SR v b S A R i
m%ﬁm%Iﬁ 2017 4F 5 HIMATKA
Ao 2019 4 1 A% 2020 4F 12 AAFARM
MERAHFAIER R RS RSS2,

2019 4 1 H % 2023 4 4 FAFAR % H)
RIGMEIRATIEF R R SR SR

B, 2019 4F 4 H RATHRIT 1 i-1-3 4F
AR A 20 R fR EUE S I R R S S
23, 2019 4F 9 H & 2020 4F 9 FATAR
T R R R R R e R e
o 2019 4F 12 H EAEARARER 77
L AR 2023 43 H RUF S #5054 (LOF) B4 3. 2020
& g omm|  10p ) W e 4 52 2092 4 12 F1 BT ERI A S
] 6 A H & BT UG B S 4% BT A 4
4P, 2020 4F 8 HEAFRMEHMm R
R R eI g A e e - e as I8

2021 4 8 H 2 2023 4 7 H HAFARI M
a8 — 48 I IS A ki SR IR 4 T
FE R4, 2022 42 6 HF 2022 4F
11 ARARMTHER] R G B TR & BOIE 4%
BIHE RS, 2022 4F 6 HiST4R
T3 R IE L B A TR R R s R e
E4M, 2022 4 10 HREHR A
90 RIS 5 4
2P, 2023 4 3 H AR Ze ) 4l
TiEs I = e S = S I S I 2
FHANF R RS . 2023 4F
3 A% 2023 4 5 HARARARIfE 25 R A A
R REERESLH, 2023 44F9 H

*ﬂﬁ?%?ﬂ

% 600 3k 121



BRI R A AL U RE R BB AL & 2023 R34 TR

AEARAEARI A R AL G 77 RUUE T 50 B 2
s ARIE (S RIG I B IR A RUESR 505

e e e AL

e 1 ERPEREMY AR R REZ H .
2+ AEFF ML AR PR 3% N FIESR AR SRAT ML ML 22 ) R R 5

4. 1. 1 JRFAERZE R E BRI R 2 B E -2 3 R EH K™ AR
AEE G IR G L P R FAE A SE  E E R  R

4. 2 EENX RGNS E S EER T E RT3

AIREHIA, ARGEENRIET (RN RN ERES R 5 E15) 50 RIAHHEM K
R, e U BEA RESFESUFIIUE, AEWSEE M BT 5T J5 ) A
IRV, RGNS IR T, AREn B NRRE A . EAIRE N, feis
EEEE I, LIS HRA AR TN,

4.3 NP5 E TR

4. 3.1 A FR G ERPATIE R

AARE N, A F T E BRI R A S TR PAT R SE A L A R, FERAUE
B BRACOMMT. BERRSE, RRS AT AT AT TN AT A8 ST LAESE, Bt A Tl 5
RFEHR A A FIRE, 2 RN 7 A i R i 8 26 22 5 DU B MR RS fiid)
RIS 2 R 2 AT T 0 M
FEXSRIAAE 588 08, AfRE I, AR T EHKaHREAES GEeEHrfaEot &k
Sh) , EENAEREGINA . ARMNEE R (HA. 3 HAL 5 HRD ATF5E078 5 5T
TSN, AR S, R R B R I s AT T REA AT, R E KR
HE L.
BT R IR 5304y, 2 TR AN R B AL I F R A58 5 CRLARIE SR ) 1958 5 I
]\ SR AT TARELRIOT, RRIE KRHIEN. RSN, REERARRA63S
FI2E 53 BT TE A TR H I 1) 22 55 FSGAS 350/ ) B30 j A8 B I 12 IR 27 24 H A B S% 1 L (58
SEHITTEHRIE SR
X RAAE 4 SCGHATH — R iT i WIWAEAL 5, SR A S A B ML IR I e, AT € b
HO A RIS, IR R B2 . BB 43 6 SO o AT FEE 4T ) B o

4.3.2 REX BT NEET A



BRI R A AL U RE R BB AL & 2023 R34 TR

AAREWIN, RAIAS G 5 HAM T H A Z 06 7] 6 F RN VAL 5 AH 2 ik i) 5 58
5 o

4. 4 W& HA NS B R RS VR
2023 FFPUZSE, fiidi LEIMALRY . PR PR HURAE, BARE N7 BESH. 10 A2 RN
B AT, Iz SEAE HBR R R G, iR L, BEE - RBOE i, (5 PEeE A K
W, i 5 B RASEACT, RSN BURRAR, LG BUE o R0 R A i i 5 4
Wik R FAT. 11 JAEREE X BORR R, A5 TR, fimiis. 12 JEE
SEPBIVE RO, B A AR R N R 1 T B R B, R N T
W T T, 2023 FPYZEFLRAT AT I EAESS S ARI MLE, R HF3K 2. 081 /312
, Hor gl B EE MLF16890 1273
2023 fEPYZEFE 1Y EJF NAT 3BP, 3Y EJF AT 10bp, 5Y EJF AT 8bp, 10Y EJF R4T 5bp,
AR AL . (FRGUITH, 1. 3. 5 4F AAA 7353 EAT Tbp. 7bp A1 2bp, HHZRHEAA-F-IHAL,
1. 3. 54 AA+73 7 4T 4bp. 27bp Al 26bp. 15 FT IR ZEH Frflce, AAA3 SEF1 1 4FR)ZE T
1720, 551 3 SEANZEE AT 2bp. AA+3 SR 1 A% TAT 24bp, 5 AN 3 A% EAT 1bp.
KIBVEWIN, AFEEAREGRE TR, BB T2

ol

4.5 REHI N EEHKNL SR

BEAAR S WIREA A G155 A 9SS HIFEDY 1. 0182 JT, AR & WA B EIE K %
9 0. 48%, [FHL ST LR AE Y 2 20 0. 82%;

AAR WA SRR RIS 1T IO, S #isEy 1. 0000 TT.

4.6 MEMAESFTFA NGEE ST HERE LY
AR I G A I AR ADESE AT B S AR A BN — 1 A S 4
PEFEAS T LTI C T I

§5 WHAESMRE
5. 1 REMARESEZHEHMN
G E PR
e 5H S8 G 5§£(W§mww
1| BLas e ~ -
Hodr, R | -
FHEHE - -
[ 72 AL 2 5 % 479, 537, 784. 14 99. 19

98Ul 3L 121



BRI AR R 05 B E S B VI & 2023 455 4 TPt

Hrb: g

479, 537, 784. 14

99. 19

B SRR

e E R

SR AR BT

S B

Horpre KSR RSB IR Sl Bt

I_LL

BAT ARG F /AT 61

3,916, 485. 40

0.81

HAb 5™

2, 396. 97

0.00

it

483, 456, 666. 51

100. 00

5.2 MEMIRLAT WA RIBERFAS

5.2. 1 |EWARZATLrRAIBARERKES
ARG AE W RAFFARE.

5. 2. 2 MERIREEAT WL A RB BB R B R R A S

ASFe AR ARG O R .
5. 3 BRI A SAMME b EE B HE LI R D HEF R R R R A

5. 3. 1 IREHIRIEA otME 5 EE =18 H B NP R BT B R 88t 9 4
AFe AR AR ARG R

5. 4 MEWIRE R MM RNMFRRAS

g

77 il

KReME Go

G BHHE ] G

1

[H X 5157

2

KT

3

e

479, 537, 784. 14

Ho: BURMEEE

479, 537, 784. 14

ki

A A IR B 5

TSR

R (RSB

[F) Mk A7 5

O |0 [N || 01|

HoAt

10

it

479, 537, 784. 14

5. 5 METARIE A RAME b Ze & B 7™15E L R/ HEFF BB T4 5 50 A 2

F5 | ot | fiRAm (BE GO | AR G | SEEFERE] 0
1 230302 | 23 JEH 02 1,300,000 132,071, 155. 74 27. 34
2 200405 | 20 &K 05 1,000,000 101,521, 475. 41 21.01
3 230210 | 23 [HIF 10 600,000, 61, 581, 540. 98 12.75

% 09U 3L 121




BRI R A AL U RE R BB AL & 2023 R34 TR

4 200305 20 1 05 500, 000 51, 595, 833. 33 10. 68
220403 22 42 )% 03 500, 000 51, 257, 540. 98 10.61

. 6 EHIRIE A SME GBS T8 IR/ HEF R BT+ 4 B SCRRIESF B R
B2
AT AR IR ARFFA B SCHFIE TR -

()]

o

T REMRE A RNE SZE ST HE RGP LA SRR T AA
AREERETRERHE

()]

-8 ME AR A SO E o H S B 3E EL I R/ R BB 4% BUIE S B B 48
AT AR IRARFFARGLE

4

9 G WIRAZ S BB A E R B3 57 5 O i B

ol

9. 1 B E SRR RBUR
A4 R E T

()]

. 9. 2 MEFFRAEE BT B FU R S 15 2 B 40
ARSI R BB T B

[$)]

- 9. 3 A E R A S BB PP
AIEEARBR E G BT

5. 10 FEASIE ME

5.10. 1 AEEBH KT B IEF K RIT EEEHRE BB EMITLRAE, K
R G Hl—FEARBIATTER . LTREE

AIEERBHRT AT, WA RAT BRI E TS S E RS, RS i H AT —
FENEEAZBATHET . LTHTETE.

5.10. 2 ZEHHE M+ L BMEREE HESAFME R SRR EE
075 JT A AT - B BT T 44 P S AT b 2 R R ) A R P 2R P S A BB 5

5.10. 3 HAM K= ER
R SR &8 G
1 |[FHRES -
2 |MUGIERIE K -
3 | RR -

o100 3 o127




BRI AR R 05 B E S B VI & 2023 455 4 TPt

AR S -
I AT R T 3 2, 396. 97
HoAt SR -
FHoAth -
it 2, 396. 97

5. 10. 4 REIARIFH B4 T 52 W I 7] 3 #5155 A 40
ARSI AR AR ST AT AL T F I ) ] #4555

o |~|o|o | e

5. 10. 5 I HFHIARAT 148 R A E U 32 PR 1% L B 15 B
AT AR IR AT+ A8 I 2 A AESE SZ BRSO«

5.10. 6 HFEA GRS MHERFHAMSCF RIS
PRIDY & TR, P52 A i it o i o 4 L ) 3 T A ST ] A AR R 22

§6 JF A Z & RSN

AL
Tt H AU RRIfZE A B RAfigr 1
i A8 A B A 477, 629, 497. 56 -
i 5 A R 4 A FR 4 595, 800. 93 -
R - i 7 BB ] 2 4 B ] 40 3, 775, 058. 03 -
i 5 AR B) 3 A5 7 R B 8 (4 AR
DL =T A
i 5 AR 5 A0 AL 474, 450, 240. 46 -

VE: AR RERGE T ET 20234 1 H 4 HELRH.

§T H&EHACHERRERREESHR

7.1 R&EBEAFHAESHBENIER
A R B RIS [T B e A I

7.2 ZRGBENZHETRERREE LS5 WAL
AR RS EHNR R IZ A R ERRAR SIS .

§8 B R E R A EEE R

8. 1 EHAN B —RHAFFHESHHLFIE BT 2006155
1 1055 I 2 S | mEMARERESNR |

% 10 3% 1200



BRI 28 A 25 AT S 3 G 2023 4R 58 4 TS

7 a4
# Y345 LA X
. R I A4 FH I sz [ N 4G b
# e |k i i {igﬁ R & (*0/)

FsJ 1] [X ]
Bl 20231001

1 457, 121, 045. 90 - 1457, 121, 045. 90 96. 35
] 20231231
P A KU

AR S AE AR Y AR B BB R R e B L 3 8w B T i
i AEA R RTEOLT , GiE s BN [l s rh ke m], S ENT]
L AR G 0™, A AT REN B e A e IR, LB e g1 A
8. 2 MR B & R MM EEE R

T

By 20% I, fETH
RETCIZ L& B RS
< AR AN RS -

§9 ZFEXFEZ

9.1 FEXMFER

v R I M 2 v ST AR R DR A TR £ TR IR S5 15 58 2k e PR S A
(HEM R A AL G RIE I R R R e e A )

CHYMZ AN AL 577 BOIE TR B AL e 08 10

v VIR M S oA T ST R e e LA R A ] A SO

~ BRI ZEA Al 157 R UE TR B ik U S5 R AR E

~ R IR R R B R A T

—_

[\
v

w
J

N

(@]

(o))

9. 2 FERHE &
VTV R X U 99 5 HLEIFR RS 21 . 22 B

9.3 BIHR
FR A AR BUA SN, TE AR SEE AR RS E AR AT .
wAHTE: (021) 38568888 /400-820-0860

NE]ME: http://www. cgf. cn

RNESEFHEARAA
202441 H 20 H

% 1200 3% 1200



	§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


