T IEEARMEF IR KRB RS

2023 =

N
et
|—a

542

=R

2023 12 A 31 H

HEBHEAN: FEEFESEHFRAFR
EEFREN: LIBBERRBRITROERAF
WEXHHB: 202441 H 22 H



J7 IEE T i d5 2023 4E 58 4 RS

§1 EERR

e TS S R R AR S TR R R AR R RO R SRR S R
JEEFC AT ZUIE L W P 52 AR B AT

HELTEE A LR R BT IR A IR A AR AR & A FIRE, F 2024 48 01 A 21 (K
TARIAE M S S ERIRR R AR ENE, EE A AR, 7S
PR B R

S AR LU . BDLR SR 1 U R I e W 2, (R 4 — s R

SR S A A RED . BRI, $3 0 16 18 R Dbl o 7 40 A
ARSI,

A 5 R R 2 R

AIRERIE 2023 4 10 A 01 HigE 2023 £ 12 A 31 Hik.

§2 H &7 Bt

F G TRIFR 75 1B & H Iz 5 55

R4 F A 015908

S A (i LTk

REeaFRAMH 2022 %7 H 28 H

i 5 WK B 4 10 B 0 30, 660, 908. 00 3

% Hbw RIEE T H R et W AR s, it

BRI BT, £ B G B 2 5
R SE7=, 79 SBE r PoT K R  E

BB SRS 1. W7 e B SR

2 ORI BN

3. BRI TG

4. EFUY BT B
5. FAFBFRUEI Bt semg

b G LL s v FEZEE M E CRMED 850 R +90% IR 300 F5 50U
it R AB%+HE A 45 B S Zk5%
X8 WA 2 SR AE ARFEG NS, FLTIUH XU AN A a5 K P = T

TR, (KT BRCEA. IR MEG . RIS TIEE
BBOEAR S, R I O AL N RSB,
BERR A T3 B L AE By I 58 22 S i SR B R AT XU

REEHA T IEE RS AR A A

EEREAN AR R R ERAT R A IR A F

B e I A TR J5 1B & ST i 55 A J5 1 & FR iz {53 57 C
B BIEEIAL A 015908 015909

i 25 R T T8 2 Gk 4 1 4 S 2 30, 354, 748. 92 ¢ 306, 159. 08 3

% 200 3k 1210



J7 IEE T i d5 2023 4E 58 4 RS

§3 T EM AP MESIHERI
3.1 EEMSEHER
phr: NRMIT
» AR (2023 4210 A 1 H-2023 4 12 A 31 H)
3‘3 r\' = VAN
D S R T A i E R R O
1. A LB S -33, 956. 08 -434. 86
2. AR 107, 495. 11 228. 51
3. AL 32 3 4 A A HA A1 0. 0033 0. 0007
4. PR IE %18 E 30,911, 939. 32 309, 932. 84
5. FAAR I G A E 1.0184 1.0123

T L A O SeBGE fE 3 S AR S SON © Fetlicat . AR OR S 2 seiirE 22 shiias) 40
BRARSC 3R LG AR, AR o A C s Bl as n_ A e AR sl ot -

2+ b3 b SRR A WG R NN BEE 5 3 &S T3, TSR e PRl et K122
T roses.

3.2 EHEHERI

3. 2. 1 ZEMPUHER KR LIS RIS B R A e & 5 B

J7 1E & M5 F A
b L s v
‘ T B 3 K bR 257 LE iR v o
e [ EEKEO » Wi RhriEZE O—0 @—®
HEZQ e EAE)
@
HE=1MH 0. 38% 0. 10% 0. 71% 0. 11% -0. 33%, -0.01%
TEESNNH 0. 68% 0. 10% 0. 85% 0. 10% -0. 17%, 0.00%
A4 1. 96% 0.09% 3. 05% 0. 10% -1.09% -0.01%
H34 4
1. 84% 0. 08% 3. 27% 0. 12% ~1. 43% -0. 04%
AR R4
J7 1E & M A5 7 C
b L s v
‘ T B 3 K R 257 LE iR v -
e [ EEKEO » Wi RhrEZE O—0 @—®
HEQ e EAE)
@
HE=1MH 0. 28% 0. 10% 0. 71% 0. 11% -0. 43%, -0.01%

% 30k 1211



77 IE & FM R 5 2023 R5 4 FEMR A

0.47%

0. 10%

0.85% 0. 10% =0. 38% 0.00%

1. 55%

0.09%

3.05% 0.10% —1. 50% -0.01%

1.23%

0. 08%

3. 27% 0.12% 2. 04%) -0. 04%

3.2.2 BES S FAERRES RIHFEN KR2Z R H 5 RS L RE A

RBFHIER

o5 AR S P AR WA A BT E 1AL M B S 55 el A Al #5 D A3 SR W SR S uh T5 S S -k HOE)

3.50%
fa’a"
0 I" N M\ II
3. 00% / g f
% L L J
- A f /
2.50% A f A —»kl A
Asn .-') o | {.\‘I' N oW
" AT 9, W
2. 00% Y S
LU ()
AN H I/\ }r
1. 50% ) & | Vi Py
FACY L'l “\ Ay
L
AT N v nf
1.00% A '*/\W’Vw \J“’“Wkﬁ -
[ ! |
|
0. 50% . i
AR | _/J,
% { by ST i /f
0. 00% P4
| Mo
0. 50% LN
LR |
W
~1.00% i
)
~1.50%
[+] =+ (= - 5] [=] =] o — o -t — [ -+ (=1 = (o] [=] - —
o4 od od -— -— -— (=) o (=) (o] (o] o -— -— -— o (=] o o o
T = T T T . S S Y SR S U N W G- Sy c
(=) (=] (=] — — ~— (=) (=] (=] (=] (=] (=) (=) (=] (=] (=] -— — — -—
d A oA d dd b b b b b b b bbb b b b ch
[ ] [} [} [} o4 o4 o4 [} [} (s} (s} o4 [ ] [} [} (s} o4 [ ] [ ] o4
(=) (=] (=] (=] (=) (=) (=) (=] (o] (=] (=] (=) (=) (=] (=] (=] (=) (=) (=) (=)
(o] o o o o (o] (o] o o (o] (o] (o] (o] o o (o] (o] (o] (o] o

— BIEERBRGFAZ T FEIGKE — FEERGRGHFAZ TS EREE

o5 AR P AR WA C B oa 1AL M B S 55 el A Al £5 D A3 SR W SR S uh 55 S S -k HOE)

3.50%
If"v"- A f
, a
3. 00% / g {
s - J
N \\n_ |\ /
. i/ \ ] N .
2.50% JRVL" =Ny Ne-ed
A\ (" A
; ! L
2.00% e . Y
T |_“I !
1.50% (e /\.\_
N . I-\.." H ‘rﬁm\
1. 00% W™ (| 1 W~
p U f““" e WY M
F w g
I
. I Nulf \r-\/\v\M}/"‘ nf Y,
0. 50% — ] v {
L A ) | |
0. 00% {pf——=t ey v
\ - iAn'
b I ) -‘,'.‘““—J
=0. 50% Sy 4 LN
—y II (A
1
~1.00% {y ,'5
L
-1.50%
o =t (=] [ o (=] 0 o — oo -t — [ =t (=] ¥l o [=1 0 —
Y'Y T oy YTT?TYEY Yoo ¢ T
= o (=03 (=] —_ o ~— [ | o o = [te] 'b = o o (=) (=) - [ ]
(=] (=) (=) — — — (=] (=) (=) (=) (=) (=] (=] (=) (=) (=) — — — —
d d A d d A b b b h b h b b b h b o b ch
[} o4 o4 o4 o [} [} o4 o4 o o o [} o4 o4 o o [} [} o
(=] o o [=] (=] (=] o o o o [=] (=] o o o [=] (=] (=] [=]
(o} o o o4 o (o} (o} o o4 (o] (o] o (o} o4 o4 (o] o (o} (o} o

|— A EEHURGESCRITPAMEKE — S ESBUERSCRIT SR EREE

e IS EFRMHEE R BLE,

B2 G FRAERZ HEND A AL G346 LB RF

EARREGER CGET 2 = BUEH, =, BUTRISMI. 55 RE) Ma XL45E.

%40 3k 12130




J7 IEE T i d5 2023 4E 58 4 RS

§4 BHAMRE

4.1 B&ZE (RESZHEN) FHir

AR 4 1K 4 2RI | A2 ol
AN | BEAW | FR

B

P e 2o L FE A A
(AT A TR 5B 2 P R
IR T BV AT th A RIRATIR A
FE R EAT, 2022 4E 6 HIMATIE
B A A ) R 255
FEEPMTR 4T, 2022 4F 10 H &)

fﬁﬁa§i§§2”“2”3% _ 4 (IR I I e e A A 7

: S A B ST, 202 4
10 FE A, (5 E R RIS
S R o S 830, 2023 47 7 7
SR 7 8 R
TR A Iy B HOE O T
MO A G T
P 1 [EIREU” A BTN b6 b e s AR .

0 TS L A B PL 2 GIEB M ML B AN ORI

3. ABL G Ik G20 B RSAT AL 55 507 BRI SR s e B

4 | HRSS

4. 1. 1 HIRFERE R E BRI B2 B 1022 5 F I E 2K MR
o

4. 2 BENSR & A AT S I2 1F MM T 18 5L A B3

RGN, ARG EH NS RIEEE RS G RIE, REWSEM. SR
B~ AR R BATIE R B, AR PR SR R R A Ak, Ak e BT AR
KA. AREGIEEERFGH REREMEE SRR EMAE, TREESM A AT
AT

S

Bl

Bk

4.3 AP HEHHHA

4. 3. 1 AF3Z 5 I B HHAT L

WEHIN, AESEENBIT T GEFREEEEBE AR AT 5 RIS EIL) A OF
IEE RS EHAWAR AT GHE) BIRE, Wi RGN A5 A B 55385 b 42 il
G A THAT, AR N E B A R 4l

FEFR GRS N IR T, AL A P NESL 1 48— IR BEmT F0 A BT B A4 mlad 4%

F/o5T0 L 12T

N

I~



J7 IEE T i d5 2023 4E 58 4 RS

BN RAG L EE RS G0t RAG L, B OR & IR G AR I SO A5 B . $EBE R WU S 45 B TR SR 7
A TEFRIN 2 (RS TERAHIEE, ISR R R SR AR IR ST AR Rl 7, SRRl e
FERBHEIN B ERHE. @R R A HREHE BB ARSI, kA RE . IR
BARTFBAMEE & 10705320, (ARG G2 B 2 [R5 @ A5 535 B RIR AT 3BHE B A IR

FERZ G PATERITH, ARSEHANTATERP LS HE, ZHHIEMEH R REN AT
A5 NREFAZ I FPLSE, s Lo E M AT 1R %, BIR A TR R S IR A G . W T
R RIEEIRINAL Gy, AEHE AT A 5 IR AN 5E 35 1 HH R BEA LA o

4. 3.2 REX BT AN T
ARG ETNES XS EEHE, G AN RRMAR SR E L HITHN.

4. 4 MEHNES BT R RNZED T

FIEYZEEE, ThEEF P EIMEE — L. #5 QTR e S BUN T R Leid B
[ FF, ARG TS A2 2 M T A, S R L A I T s . (B AE
A KB REMRIRAN B . DUZERE PMT L= 0%, HAFRSAE TR LT s Bt 4% 58 M7
ARG, =S AT IR P BT LR 2L KRR GG, 11 il 2 i B EIE
B SR RSO, R R R R WSS . BORTTH, RIS KECERSHEE, AR —
[t ALt it DR 553 ™~ BOR . R348, Bl fOTI 12 A ih B Rl ok
22 LA S UCHR R H B AR 2R IR R AR h R JE A BRI

TERREET RBOR BH AA WS T47 % 2R B ks 2R T g e iy i, BARE
PREEATM RS, (BRI KBRS, I E R BAL T i fhen e G i Lo, &
RTINS, Girtima 8 A MULURK B —BERZEE 1 11 H. 12 A REBUG RISl
R TAE U N — B 2 MBCRAE A E, A PoREMECRIERAZE, iR E R RN
EEALS, WURASKGHAT KIERIE . SU0ETTHA KRG G HE B35 B TR &, W
I B IR B A BRI RS, fF T B, IR I R B . Y
P10 FE R e IR T, Rl 12BP 3 2. 56%.

WEETIATEN T E RS ESS, BZENE R, BHE R T sE b P75
WBCHATII A%, KU ca Rt 7, EE-TEHEGTE 10 A6 im0 5%, 4h5t
e, XERILQ MR TR G s,  LIEREAE DY Z R T 2 4. 36%.

WA, AHGIEE A5 R, FERS T U6 ECRIERAT 60, A AR
i 4 oS R ARG B S B G A, ATAF AL TR K o SRR R RF R L %,

FoeT Jt 121



J7 IEE T i d5 2023 4E 58 4 RS

VU P P R 177 b B SR B 8, FIoRAESS 704 ] [ St _E S HCE A Bl &

4.5 WMEHNESHW SR

BEAIR G WK T IE & FRIE A5 A TS BU4E Y 1. 0184 JG, AR &5 IR & 0 A fE 4 K
FE 0. 38%; HEAIRE WIAK T IE & FRIE A5 C S MAAE N 1. 0123 76, ARG WS M
FERIK RN 0. 28%; LSRR ERGRE RN 0. T1%.

4. 6 MEHNEESTFA ANBEES T 7= E T
ARG ARG AN, BT 2023 4F 10 A 1 HZ 2023 4F 11 A 19 H. 2023 4F 11 H 29 H & 2023
fE 12 H 31 HEE TS A TAE A& = a R T H T e

§5 MEHAEGHME

5.1 REPRESH=HEHMR
FFs i H EH ) B BB )
1| AR5 1, 460, 474. 92 4. 44
Hrp: R 1, 460, 474. 92 4. 44
2 | ReHE - -
[i] 5 WA e $3E % 30, 384, 813. 46 92. 41
Hrp: fiidr 30, 384, 813. 46 92. 41
BE PR CRFUE SR - -
4 %/ﬁ ?x”% - -

ﬁﬂlﬂ: %Lﬁiﬁlﬁlﬁl’JE’J SN 4 i 5%

F

AT R H LM E1 981, 166. 92 2.98
HAh %t 54, 275. 09 0.17
it 32, 880, 730. 39 100. 00

T AN FE G AHR A WA o M B B AL 5 55 I SR A SR AEN 266, 609. 92 JT, (IS T
E ELH1 A 0. 85%.

5.2 MEMIRIZIT UL ROBERHAS
5.2. 1 MEHRIATW A RNENBRER TS

FHEEF=
E (RIES] ARl GO i iﬁ;ﬁﬁw
ﬂ\ ¢$\ t&\ ?@j_k — —
KAk i -
C_ [iligk 1,193, 865. 00 5 82




J7 IEE T i d5 2023 4E 58 4 RS

CEWANE VNS S W& Ve 1L IV
b

s

LR AME

ASiEIE . A REATIREL

s IO

5 AL KRS B AR R S5

EA 4

Dt ll

AT 55 i 55l

BEABE TR 55k

KA IABEAN N IE it B Bk

JE RS BBEAIHAR IR 55

A

TPARM2TAE

SR PR E AR SR

i mlo|T|ol2l=2|c0lmR|H9|H|lm|o|™|@T

22
gia

it

1, 193, 865. 00

5. 2. 2 MEHIREBAT WA KRB E R ERERRAE

AT 2 ARME (NRM) RS T E L] (%)
SEREAL R = -
MEE e 110, 558. 84 0. 35
VH P - =
RETR - -
SRl = -
BT R fd = =
Tk - -
FREHA = =
HLAE AR 55 = =
s 156, 051. 08 0. 50
5 Hb = =
=i 266, 609. 92 0. 85
E: PLE ISR AT s (GICS).

5. 3 BAKRIRA SoM A o5 24 B r= A L A5 X /INHE P o) AR S 4 T A 4
5.3. 1 MEBREA OME 5L =18 E A KNP BT+ 2 R = B R B 4
FEL T
K BmRE | Rman | MR g |(ARiE Go | T /ﬁif; fﬁtmﬁ”
1 600197 (AL 13, 000 282, 750. 00 0.91
2 688169 kB 900 254, 655. 00 0. 82
3 002876 =] 6, 000 220, 620. 00 0.71




J7 IEE T i d5 2023 4E 58 4 RS

4 603228 SeHE L 7, 000 157, 920. 00 0.51

5 02380 i [E L) 60, 000 156, 051. 08 0. 50

6 000725 WARTTA 30, 000 117, 000. 00 0. 37

7 601966 BIvitha 6, 000 115, 380. 00 0. 37

8 09922 LB 20, 000 110, 558. 84 0.35

9 002867 i KA 3, 000 45, 540. 00 0.15

5. 4 & BIREMES MM RAIRSRELE

FFs fiii 75 dt Ao AfrmE Go) i B4 BB R o)

1 [ 5 5 5 20, 184, 518. 38 64. 65

2 JAT YR - -

3 S hie = 10, 200, 295. 08 32.67

Horb: HURME SR 10, 200, 295. 08 32. 67

4 A5 57 - -

5 A Ml A Rl 5 - -

6 HOH AR - -

7 AR (RIS #e i) - -

8 [F A7 H - -

9 HAth - -

10 it 30, 384, 813. 46 97. 32

5.5 MEHARIE A RMHE 5 H& T 1#E LI R/ HERF VAT T4 i 803 A 40

e | fzE s it [ HE K | ARUME OO | HEESFEEHE RS (9
1 210207 21 [E I 07 100, 000 10, 200, 295. 08 32.67
2 230017 |23 MR E 7 17 100, 000 10, 054, 792. 35 32. 20
3 019703 23 [E 5 10 50, 000 5,070, 986. 30 16. 24
4 019678 22 [Hfi 13 50, 000 5,058, 739. 73 16. 20

5. 6 & WIRIL A A G EEE B = I#E B MR BT +42 B SCRRER 8R 3

EE

ARSI AR A RRFAT B SRS

5. T MEHARE A RHE S EEFH#ELGIR/DHEFRET LA e R HA
AIEEARERARFFA D&

5. 8 MEWARIE A SMHE 52 & T 1#E LU R/ HERF BYRT T2 BUIESLHE B 40
ARSI AR AR A BUIE.

5. 9 MEWIRAZE ST F K B UL 5 1B 5L i
ARSI AR AR 5 [ e 1 B

H
—_
)
=i




J7 IEE T i d5 2023 4E 58 4 RS

5. 10 BB HEM G R

5.10. 1 AE SR RKH +BIEFHIRT EAA R T UK RERITLREE, X
R EwE Bl —FNZBIATES. ATKER
AN, AREH RIS G MHIGEREMIESR, RARIAIE SHB R+ 2S5

HIRAT EARAR A B W& ST T L R A, s dm i) H Al —FE N 2 B A TFE o AT EE .
5.10. 2 BER BN T BRERTHEHEES SR E L EREE
RIS+ 2SR, %A B IS S R e A &R I S 2 22 AN 2L
5. 10. 3 FHAhBEF=HI Rk,
e KR S ()
1 A ARIES 4, 932. 84
2 N SGIE 555 52K 49, 342. 25
3 Mgl -
4 NS -
5 I IR FR D 3R -
6 oA BEUSCGER -
7 HAth _
8 &1t 54, 275. 09
5. 10. 4 &5 HRFEE B4 T H B0 B T e (535 W 40
ARG AR WAR AR REA AT 54 I A v e 5 5 o
5. 10. 5 I BRI+ 2 R ZE P EFERIE 2 PR 1F A 35
ARIE G AR IR A1 42 B S R AN AR I 52 PR A 10
5. 10. 6 F B H & E M HAR SCF /R 5
V& IANRRER, 20 F15 &0 8] A R %=
§6 FFAE SN HES)
BT A
i H 77 1E & M5 sF A 77 1E & M A5 57 C
e 15 A HA )35 4 4 B0 A5 30, 496, 468. 13 398, 669. 18
15 0 A 1) 5 4 A HR D 47 51 19, 723, 361. 84 6, 949. 35
ek - 15 1A A ) S 4 L BE [m] 47> 5 19, 865, 081. 05 99, 459. 45
s HA AR 2L S8R 0B S 8 (8 i i
WIS vilp)
e 15 1A A AR S 4 4 B A 30, 354, 748. 92 306, 159. 08

% 1000 3% 123




J7 IEE T i d5 2023 4E 58 4 RS

P BB O, B S
§7 ReBHEANGHERRSBRARE SRR

7.1 ZEEEAREEZSHIRIER
AR WA G BRI AT B B AN

7.2 B&EBENZHERERERREESTH WA
AR AL A B RS HI I A B el B AR &

§8 MR E KN HMEEFR

8. 1 MEMIN B —BRREFEESHTLFIEDIBGET 2058 1F 5

2 A I Gy A AR I i
?J%:\

RSB

H) 13 5%

A w |mmsmamoon| 0RO BB e o
R - (GE (GE (GE
. A X
1:2 1 20231001-20231231(30, 000, 333. 33 - -[30, 000, 333. 33 97.85

7 R A R
AR G AE AR S AL B BB R 2 e L 38 21 s B 2 e S B 20% 101 9, #ETH
rmsEA R OLT , GnE G EAUS P si S s e, W RS S A S e E RIZ B, B
SURHE S HRAIE RS, B8 BN T RETC IR N AR IS 07, LGy @y A AN AT RETC I I I
WP R iR e B ERCm IO T, 5 R e B LB R R KRR A
F]AE - B L[] J5 AR Sk G B UBE SN A TAEHRFSUR T T8, e mT Rt ks
PEr A SHEHARE G S I E &R S S FREFHT.

§9 ZFENMFEFR

9.1 ZAEXHEx
(1) A FEIE M e A v S < SR SO
(2) (7 IEE M e MIER R ek &5 )
(3) (7 IE & FIiz o R UE SR BB 2 AT E )
(4) (7 IE & F o MRS 35 2 AR S )
(5) GBS B B
(6)  HEFLE NS BRI B

o

9. 2 FFTBUH A

oo gto12

=



J7 IEE T i d5 2023 4E 58 4 RS

B BT S 8 BN/ B 08 NP

9.3 wEFE AR
P T B4 A A/ B ST NI T S B B 4 B SO . RS ARG, BRE

R E £ BRI 8] AP % SR R B A A R B A

~

HIEERESEEHARAR
20241 H 22 H

o127 3L 127



	§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

	§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

	§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


