EREBRESHERGRFRIEF I AES
2023 FE 4 FHERE

20234 12 A 31 H

HEFEN: FBERERIEFEZEHARAA
EEHXEN - BAHBITROARAF
Wk HEF: 2024 4E 01 A 22 H



[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

§1 EERR

e
FrxFH

HRI -

IOERERIR

BRI EF  LE R REAR T PR R EIL . IR P IEMRA B KRR,
WA LS R AN 58 B AR EA ) S0 DA

BEAUE NIRRT B A R A FIRIEA IR &S FME, 2024901 H 18H B 1 Al i
FIE S5 FE AR PRI R A SRS S NE, REERZNENMERRICR. RIPUERRSE

e PR VR LLBCERAE F B0 51 SR I BEAE T 2R 8 B 7, (HAPRIER: & —E R
B AN SOFAACRIEAR LI . BB, BB H AR H 505 R SR AT ML 20 B 2 AN 2

AARE S5 TR R L H T,
AR 20234E10H 01 HAZ F20234F 12 A31 H ik

§2 HE RN

B4 fRTFR FE 2 7 22 8 13 i o
K4 FARAY 952001

S (e LTI TR

e 4K 2022 4£ 03 F 09 H

T IR I e 4 B

897, 231, 487. 03 1y

BB H AR

HE 7 A )RR R R s T BN M (R Bt b, 70 SRARAS bk
My 25T LA ME [ 3B (BT

I G V)RR IR AT RO S MR s R s, 7
PrEMadris IR ERt i giaTas, 8B FiRESR
JE B RO E R A A, IHKIE NS R RS, TRATZ

B PR E LA PORR A7 P o AN T R BUPR) 5 5 S A 55
KB HE A FISRRNS (5 SRS S5 AR R
Fehb b, Bl A IR fEb (e .

L HEZEETE (1AERLT) FaEulias 2+80%+— 4 1 e W7 3K

IR SRR (BUR) *20%

S 2T $%$%ﬁ#ﬂ%$,%ﬁ%m@&ﬁ%&ﬁﬂ%ﬁ?%%
MES ., BAHNES, mTRimmsis.

B A i IN b I R I 2 R BT PR A A

REEEN AR RAT I PR A 7

R I3 I R A TR 2 2 A3 R A5t A 2 2 A3 R J A5 €

B I AL B AR 952001 014705

T IR I8 7 G 2 < 4 B

843, 227, 789. 51 1y 54,003, 697. 52 1y

20, Jh12ht




[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

§ 3 EEMFBIFMESIFERI

3.1 EEWEHEH

B NRMIG
_ AR (2023 4 10 01 H-2023 4£ 12 H 31 H)
SRR D R R AL A R4 2 B A R 1

L A s Bl a5 5, 439, 682. 10 246, 517. 24

2. AR AE 7,682, 137. 59 363, 529. 61

3. AT 35 35 4 4 B A HA i 0. 0090 0. 0088

4. PR 4 5 = 14 E 883, 556, 008. 49 56, 419, 059. 01

5. IR FE G BiAHE 1. 0478 1. 0447

e LTI SRR A B HERA NAWECRE 5 2 & M & T2, vk A\ 9% F S SEBRIS i 7K T
BT A o507 .

2. A B a F 2 e AR S SN« B e . AN OS2 R EARSGED) 1ER
IR 2 RS PR 053 2% J (KRB, A SIRIE D9 A 90 L Se B e in A 2 e v A2 3 WA

3.2 EEHERI
3.2.1 EEMBHEN KR RIS FRMLS LB RN L8

EREZEB/MER A FERI
\ ézla s Vs
o HHEIEK R HHEIE K R M &5 b A R U ql;ﬂg iﬁig 0-6 | oo
i) o . m. F R = =
- ® FHEQ 2% %G &
HE=AH 0. 87% 0. 02% 0. 67% 0.02% | 0.20% | 0.00%
TFEANNH 1. 54% 0. 02% 1. 08% 0.01% | 0.46% | 0.01%
otk —4F 3. 55% 0. 02% 2. 41% 0.01% | 1.14% | 0.01%
H3E4 5 4.97% 0. 02% 4. 12% 0.01% | 0.85% | 0.01%
ARG A
EREZEB/MES C HERIR
. NZ5a8- %5
BlORKE | WEAKE | L |
Bt A WEHErEEZ | O-G | @-@
® PriEZ®) Llﬁc SEAG) @
HFE=1H 0. 80% 0. 02% 0. 67% 0.02% | 0.13% | 0.00%
TEASNH 1. 43% 0. 02% 1. 08% 0.01% | 0.35% | 0.01%
TE—F 3.31% 0. 02% 2.41% 0.01% | 0.90% | 0.01%
HE& AR 4. 60% 0. 02% 4. 12% 0.01% | 0.48% | 0.01%
HERGRE S

3.2.2 BESERAEMURES R IHHMENKREZ R HE RS LB A R 22 ) L
301, F127m




[ 78 2B A I B G RIE SR BBt R 4 2023 4R35 4 =Rl

I A RS A TR 1 LA 15 M LR 1 B S L
(2022503 8098-20235F128318)
6.00%

4.00%
2.00%
0.00%
-2.00%

2022/03,/09 2022/07/19 2022/11/28 2023/04/10 2023/08/20 2023/12/31

— EEFLEAFEM — GEEREE

%2 3 B R AE T C 3 v (RS 2 5 ol B L S R o 3 g S AE 35 % EE A
(202246035 105-20235128318)
6.00%

4.00%
2.00%
0.00%
-2.00%

2022/03/10 2022/07/20 2022/11/29 2023/04/10 2023/08/20 2023/12/31

— EEHEEAMEMC — dSEREE

§4 BEEAMSE

4.1 R&LE (RESEE/NH)

AR ESE | i

R4, s £ R o
ampy | o0 | A
A |

4G, 121




[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

i
bR

E#RFE % 30 RIRhFFH
PR 5 5 5 R AIE S 45 5 3
SRE%H, EERLZIN
EEFEMNEEESE
231, B4 % 60 KiK3)
A PR AR BUIESR1E
RIEGHESLH, ERE
LR R G BUIE SR
BRI HESZH, FR

FEESOR, 4 B K2 SmliL,
2014 = 7 A NBR iR R F %
e 90 Rk R MG SRR A, T
e R S L LA
s | G0 soraa09 | - |9 | s, SeH RS
e B BUEA B A
K T 2 4 i CR%) EZEER, R
e S i 2 2 BT
30 FRAHA AR LA
BRI I M 45
R, AR | AT
MO A S
Bl AR, BUEH R
V2SRV (ASE) EI
2o

TE: 1 B ERIHT A CBEARE I J9MRYE 2w o E i E RIS AR EATRES H Y. B
S, HERHY NEEERAENH .
2 AEFF ALK SCEMAT I GEZFAL AL R B E B INED BIASRIE -

4. 1.1 HIRFAERFER = EE TR R LB KR SLE RN EE ™ RIER
T

4.2 EIEAR Y A a5 5 00 A B

AAREWIN, BB (R NI ERE R 5 H k) SERNEI. M RHIE L
B F. HEUWMBLAE, ABEWETE SRR ST RS BTSRRI 1
Seht b, RS EREA NSRBI . AREHIN, ARSTERSLEMT NS REE S
[l HF R BLE TN, BRERIMG ARG AR K178

4.3 APRGERHH

W
=
N
=




[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

4.3.1 AP G HIEHIAT R
ARG N, EEARE S QEFREEGE B AR AT S HIER 2R BAHRME,
I A AT PR S DXL 42 ) ) ERJAURRE X % BT PR B X A A B R RGr BEAT A R, ™ A2 ) A
I & B R H A A 5, TPAREE R AT BE B AP A2 5 AR s ik R TR H e i 58 5, i b
NPT A IR S, VISER R st s .

4.3.2 RERLGATAKE I
BEWIN, REIAILSHE W EESHURA T2 5 FF BN A5 .
BAREWIN, ARG AR TORME TR E, RIS IR R 5 LA BT 1 4
S5 5 BT AT 5, TR H A1 A8 5 A 5D [ A8 5y Bt 1ZE 7 24 H B & 11 5%[1)
WHCRH 6 IR ARG HARNF SRR HAMHAAEAFRRRE N WHAN. 3 HW. 5 HAN) BRI 51
ke N

4.4 REWANESH T RIS

VUZRE, Firmimsahie R, Wik bE T, SMATAT. BEAmAm, 10-12 A5 Al
PMI 735307 49. 5. 49. 4. 49, AFpklE. BEeMJ7HE, 10-11 J 5% amm 2SS, BUR %
RAT BB N TR MmN A, B PR BAT . B Ak sy 2 gl 10 AL 11 H DR0O7
HEEYE S 5 1. 98%F0 1. 97%, ¥ B & T OMO FIZR 1. 80%, 12 H Bl BUM 7 K AT Sk =l fE i
TCRIE IR, RATARE BRI BN YA BEAR AR, B2 R34 FRIEIVE, DROOT H FEMIMEFEZ 1. 84%. fi
FHMi M, 10-11 AU ZES BT, 12 AR FalEE s N7, 4 FEREELETT, K
AP R TR A A 4 5 | FEGUREE AT 9bp. 1 4F AMCD UK A5 % N 4T 4bp, 1 4F
AA+FZEIRZE 3 R AT 3bps 1 4F AA SRASIR R 3 R 47 2bpy 1 4 AA2 %ISR R AT 4bp, 3 EE P
AT 1lbp. 10 4EE TP T 4T 6bp.

AR, AR5 3 PN 2 4 DA A R 6 A PRAS P 0520 E ZEC B 08 7,  IRFRIE S AR AT, R
R, LSRR, ORFEIF G IRAITE, TEICTEYS AR I [ A e a] H i

4.5 WMEHIHESANILS

B IR ERE 2B ARE A A BEE M H0HEA 1. 0478 7o, ARREHN, @*ﬁA%ﬁ@
EIEK N 0. 87%, [FIHNLSTLBIEME R 0. 67%; #EMR T WIAR E 27 R G FRE G C A4
BUAHEDN 1.0447 T8, AREHIN, ZRBESHBHER KAy 0. 80%, [FIYMLS L AL HE Kﬁ
0.67%.

4.6 MEMNESHE ABBEET = HERE BN
AR IR IS — A A H e B NECE A — 0 AT .
e, F12m




I 78 2 B AT M AL e B e 25 %

T

4 2023 £E3F 4 RS

A R B SE — A A AR H AR e 5 B IR T TS .

§5 REAGWME

5.1 MEWRESHEHESHMR

Fe TiH &% () RSB EPERIEE] (%)
1 B o 5% - -
Hrp, e - _
R _ -
3 [#] 7 WAL A #5 1,171, 875, 504. 46 99. 09
Hor, g 1, 161, 518, 041. 45 98. 21
P S RFIESS 10, 357, 463. 01 0.88
HERERE _ -
S RIRT A AR - -
6 SENIREE @l % - -
Horp: LT R A SN R B B B
SRl e
BATH RS B & 51T 5,194, 163. 65 0.44
HoAth % 7= 5,618, 295. 75 0.48
&it 1, 182, 687, 963. 86 100. 00
5.2 MEPRBTV O RHREREHE
5.2.1 MEBKRTAT A RHBEARERTHE
AL SR A R FA IS
5.2.2 WMEBRBTSREBRBER R RERTH
A G AR A AR A A i 2
5.3 MEBFREZARNE SEESEFZ = FELH K/ R R+ 2 R ES T4
A FE L AR PR R A I
5.4 MEWREMSFAFHIRMHEFRBLAE
e
e ke AntEGD | " éif?‘ﬁtm
&7, St 127




[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

1 K fii - _

2 PAT EHE - -

SRR 162, 478, 030. 06 17.29

Hrp: BUEME &R 70, 652, 603. 82 7.52

4 k7 85, 775, 843. 82 9.13

5 Al AR B 55 52, 040, 591. 38 5. 54

6 HH R 861, 223, 576. 19 91. 62

7 IR QR i) - -

8 [E) L A7 R - -

9 Hoft - -

10 it 1, 161, 518, 041. 45 123. 57

5.5 REPIRIRA RYME & EE B = 3E HL K/ R BT T4 R 2 3 5t B 4
e A g 4 5 & (5K) AR E o) S G
EE A1 (%)

1 230411 23 ek 11 600, 000 60, 425, 344. 26 6. 43

2 102101735 21 RS By 500, 000 50, 691, 043. 72 5.39
MIN002

3 102102287 21 i H 500, 000 50, 469, 863. 39 5.37
MINOO1

4 042380045 23 TR PN H B 400, 000 41, 920, 444. 93 4. 46

CP001

5 102100012 21 Br i T 340, 000 35, 541, 619. 62 3.78

MTNOO1

5.6 MEHIRILA RHE 5 E ST 3E B R/ D HERF BRI 48 B SCRAESF R

4f

IEZFARAS

IET 44 7K

& ()

et Go)

2 B B HE
EEA1 (%)

135868

Rl 06 1

100, 000

10, 357, 463. 01

1.10

5.7 MEWIRIZA fRIHE HE ST #E AR/ DHEFHET LA SRR T A
AT G ARG WIAR AR 52 & -

5.8 MEHIRILA SMME 5 & T 3E LB R/ HER R BT T2 BUE B3 B 48
ARSI AR AR R FFA AL .

%

8T, L 127




[E 28 2 H M R MRS B BT 2 4 2023 25 4 /R

5.9 MEWRASEE BRI 5 1K 0 i
5.9.1 MEHRAR SR EKIBIRH BHFF MBI A
AFE AR IR AR R A AR 1 52

5.9.2 AESHRIEBIGH KB HBUR
RIEAR S EFRE, AREREASEHBRIRIE S

5.10 MEMRAE S HH BRI 5B LU
5.10. 1 AHIEFHH SR FBE

ARI 4S5 SEGH RPN T A RAE G T 0 RGeS, ATk S MR XU 2 28 5 U,
DEMMRE N ZEHK, &5 HEGP R R AABIESR. EERGHRERERE S, Ee
BN IR I 7 WA B FIOR R T 38 A W 0 A 5 0, 780 5 R E I SR I i e« B 1 AR
RORFAE, B PR E, EEIHT IR, IR A AN, PRI A B R KR

5.10. 2 HREWIRAE ST T K E FUH L F S MR A4
AFE GAIRE IR ARG B G5

5.10. 3 Z<HA B 57 #A 58 # P4
WEMN, K35EH YR

5.11 BHHAEWHE M
5.11.1 AEEBRENI TR IEFHIRIT EREHZ I REM IR AERRERmI AT —FEANRZ
FATFER. ALTIRER LS

ARE SR T T 44 UE SR RAT AR B B S50 3L S B B AR & g ot) AT — SR A 2 3 A
TSI TR O

5.11.2 EEHRBHMH+ LR EBHES S FIME K F LR EER LB
AFE GRS IR R A

5.11.3 HAhFEF=H R

W
O
p=i|
N
=



[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

7 ZHK &% (t)
1 17 RIES: 2,195. 52
2 MIKGIE S TE H 3K -
3 INUidiveil] _
4 MR E, _
5 AL HR T R 5, 616, 100. 23
6 HoAth RLUSCER _
7 HAth -
8 &t 5, 618, 295. 75
5.11. 4 MERREA BT FE A B T #5 B {7 55 B 41
ARG AR A IR ARG AT 7 I r o] e f5i 55
5.11. 5 MERIRAT % B A LETIE 52 BRAB 17 f) 14 BH
AREEARE R A R
§ 6 FBAELEMLHZZS)
HfL: fy

[ =8 2 H AR T A

[E 7 H B A AR C

T AT < LR

900, 879, 326. 30

39, 410, 591. 19

A ST 18] i < A H DU £ 0

226, 466, 390. 68

63, 690, 464. 34

Pl i S0 T R < R[] 473

284, 117,927. 47

49, 097, 358. 01

T I ) 5 R A2 B A (4 3 B

“_» iﬁﬁ”)

T AR S 1 BUEL B

843, 227, 789. 51

54, 003, 697. 52

$7 ZeEENZHERRERRFEEHEN

7.1 ZEEEAFHEEEZSHIRHNER

AL A
HEEZEAMN | EREZHSH
HEfiit A Kt C

T WA B A A e

78, 628, 061. 08

#

=i
o
=i




[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

i T HA 1B SE N/ R S5 47 i - -
et TR B0 1) S H /R [ ] A 7800 20, 000, 000. 00 -
i AR S BN A AR B S 0 4 58, 628, 061. 08 -
T IR FRAT B A R S A0 00 o R e B EL B (%) 6. 95 -

T o RE RS EHAFFA AR SO SAMILBI TS, RS, Whl s
FERMA BB, E TG BBl BER AR & 20 SR e B & TH0 CRIYIR 3 40 1
ISEI PN

7.2 ZEEEANCHERR SR EAE ST 5 UIH

Fs 5775\ 25 B ZHWE ) | ZHhedl O EH AR
1 I [ 2023-11-27 20, 000, 000. 00 | -20, 860, 000. 00 -
it 20, 000, 000. 00 | -20, 860, 000. 00

§8 MBHERKNHMERFE

8.1 MEMIN B —BREFAESHBHFIRBIBGET 20089155

% B N R e e B A s IR A L
%

L H 4
5| | FAESHL - H H F, .
o | BUEBISRERE | WG R O 3 50 T2 [ 3 450 D s
; 20w 1A X ]
HL | 20231127-202312 144, 830, 315. 53, 841, 720. 1, 584, 000. 197, 088, 035. 21.97
1"4} 31 88 08 00 96 %

77 R XU

AT 0 S I — R A B A 0 A0 LA A B B I R A U A A 20%, T THT G KA
S EEE R N A &

(1) FH 4 75 B[] PN TSV AR AR 8 19 08 7= 1 ARG, 7T B2 7 AR R 4 O A R IR e, S Bim sl 1k
PR ; SRR A 26 4 3 0 L 91 12K 1) B ok 4 A ALV AL 20% 1 B — 45 B8 8 KA B[R] 5] e X UL [l
BEEHATRRE (CEEEFED) ML05E g /7 b, s 2 MR BLE (A% K4
B[R], FE B NPT REARYE (RS 1208 B 15552 5 4 1 IBE R B i, o) 38l s 45 8 2 (1) Ve ]
I BRI R

(2) Fk 445 MBI IE 5 A RAST FE 4 W62 (] (0 B 4 75 22, TR A 3 4 8 7= V(i =2 B AN 52
M, M) 5 4 1) 4% Btz AR AU 2 /K

(3) DRI 4 v (K P32 B0 i, s DRIV ] 2R S N A 6 4 18 7=, P B0 A R I K 30

(4) e BE = R /N, W] R B0 P58 52 BRTTAS g SE I 4 6 [F] 2 08 I 0% B I S 08 3R
W ;

(5) RAIBE [ 3 B0 4 08 = MU Ik /N, AN Re i R A7 SR 264, SRR A ML e i &
R IETER . R .

@
=
b
=




[ 288 2 H MR 651 MUE R L BT 2 4 2023 4R 55 4 RS

8.2 MBRE IR HMERFER
To

§9 HEEXMHEX

9.1 FEXMHFER

1. RTHETERA ZEAH — 5 Mg RES 5™ %Eﬁﬂ&%&%%%ﬁ
- AEZBEE 2 HAAE G IR R R e &G )

v CE ZH B A AR 0 77 RAIE T 5L BE 2 %%%wu»

- (EZEE 2 AAE G IR R e )

NRENE IR LR

v EENLSS B HLSE . B LI

v FEE LSS B B LI

~ IR 2 BRI HAh S

Z]

cCO N O O B~ w DN

9.2 fFIBH A
BHEXMAIRT RS EHANMESITE NN AT, FE8 80T 568 BN BB
http://www. gt jazg. com.

9.3 ERFR
P T S A TN RS A P, RE N 1] P 8 3 4 B\ B ST A A
T 4 3 25 1

LEERBRIESFE=EEARAHF
—OZ-I¥E—H_-+—=H




	§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 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


