|~

-2 Juii 60 RIRBIFFA AR IER &R

2023 4

REE

.
.
f—a

542

SRS

2023 £ 12 A 31 H

BEFEN: PRESEHARAF
BEEEEN: PEERBITROERAFR
WEEHHR: 202441 H22H



220 60 RIRBIHFFA R 2023 45 4 FREIRG

§1 HEEHRR

A TN 10 # 2 J B ORAE AR T BOR A R B 8 1R SHERRIR B K,
FEXF LA 2R LS AR AT SE B M AR AR AN I B BT
HEFE NP EEBRIT RO AR A FREAREEFRME, T 2024 £ 01 H 19 HEZ 7K
Wity PO S5 405 . HER IR B A ARG SN, REEBABRAEIERRICHE. &I

SO W ik

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

e S A E LIRS
A P S BRIR A i

AERE 2023 4 10 A 01 HiEE®E 12 A 31 Hik.

§2 EET ML

AL Pzt 60 RIR s fHE i
e FRG 015720

FgiafE LTI TR

HEa AR 2022 4E 6 H 17 H

T AR I e 1 i 0

217, 180, 931. 41 43

Bt AR

A0 42 ] RGBS RN ORFF B L sh PR R 2t B, ToRIRAT
RSO 257 U (Y B0 [ 41

P TR 1. B-EE R 2. BiIF R . (D A5 AW
BEME, (2) REHE BRI, (3) BZEEK. (4D
NIFIE RS (5) 5 G BT o mg s 3. Bk~ 8,
4. ETHATR AR RS 5. 15 FATAS Sh 4% 7 SR

b 45 L e S R E M E (LFELLR) ol as 2 +90%+— 4 1 e
FERRIEAER 2R (B J5) *10%

AR W 28 AR I R frigE B G, TS & A0 P XS v T B
Wi, BRTRGMNES. BENES,

A= UN Vg e G PR BR A F

BEREN rh [ 8 BRAT B A PR A

P22 et 60 RIRBNFFA R 6T % ool 60 RIRBN A R it
A C

DGR ARG

015720 015721

T IR T I o G2 S 40 B A

63, 518, 937. 35 1 153, 661, 994. 06 13

§3 EEMFIatr A SFERI

8 20 3k 11




220 60 RIRBIHFFA R 2023 45 4 FREIRG

3.1 ERMFER

Bfr: NRMIG

W5 e AR (2023 410 H 1 H-2023 4 12 A 31 H)
2z et 60 RIRBHFA R A | P 2ot 60 KIEFhHA &% C
L A s I 3 324, 475. 13 264, 389. 19
2. A A 451, 548. 47 541, 297. 02
3. B35 B 4 A B A B R 0. 0092 0.0116
4. JHAR LG 07 1 65, 918, 276. 41 158, 974, 574. 74
5. AR & 1 B FE 1. 0378 1. 0346

T LA S P as fR 3 AR SO . Bedtlicas . N CRE A epirEARshkas) 41
B AR < 3 RIS I JRAE A5 % A (R AR, AS I Dy A 9] s B o fn_E A J 2 Fe (B A2 s i a5

2. Frid e eV SHEFR A BIEFFA NN ESE 53 S & TR, T A3 5 sebriicat K- 2
T oEeT.

3.2 EeFERI

3.2.1 EE&MHHFIHEN KR KI5 RISt B A 2 2 5 E
P& Te i 60 RIRBNFFA RN A

‘ Mb &5 bb s ik v
VB 8K R A M &5 bl 3 B e -
B | EEKERO ‘ Wi EhrEE O—0 @—@
HZE@ I §EE)
@
HFE=1HA 0. 86% 0. 03% 0.71% 0. 02% 0. 15% 0.01%
TEASNH 1. 38% 0. 02% 1. 13% 0.01% 0. 25% 0. 01%
x4 2. 75% 0. 02% 2. 53% 0.01% 0. 22% 0. 01%
H3E4 5
3. 78% 0. 03% 3. 56% 0.01% 0. 22% 0. 02%
ERER S
P2z i 60 RIR s fE % C
My gt b A Sk v
‘ VR R K R A ML &5 b B S o
e  EEEKEO » " Wi EhrEZ @ O—06 @—®
HZQ I ERESE)
@
HFE=1H 0.81% 0. 02% 0.71% 0. 02% 0. 10% 0. 00%
TESNH 1.27% 0. 02% 1. 13% 0.01% 0. 14% 0.01%
x4 2. 55% 0. 02% 2. 53% 0.01% 0. 02% 0. 01%




TG 60 RIRBNFFA HE MR 2023 £E57 4 TR

HEEEH
RO EA

3. 46% 0. 03% 3. 56% 0. 01% =0. 10% 0. 02%

3.2.2 HESEFAEMURES RHHEM KRR LH 5 RIS LRl

AR

T IR 60 R FA 2 IF F AE A S P LMY IS 55 JEl A Ml S5 HO 48 B SR Ol BE ST e 5 S SR 3

=+ H_E)

60%
20%
80%
40%

NN N W W

00%
&60%

20%
80%
40%

o o O

00%

2022-06-17
2022-07-16
2022-08-14

2022—09—12

2023-02-04
2023-03-05
2023-04-03
2023-05-02
2023-06-29
2023-07-28
2023-08-26
2023-09-24

2022-10-11
2022-11-09
2022-12-08
2023-01-06
4 | 2023-05-31
| 2023-10-23
2023-12-11
2023-12-31

|— TFLRIAMORERNFAEBAZRITREIECE — FRAUMOTREN B EHRAR IS

Hzt 2023-11-21

=

T2 IR 60 R FA 2 IF F AEIC S 1M IS 55 Jal A Ml S5 HC 48 B SRl BE ST e OF S SR 3

=} HE)
3. 60%
rd
3. 20% -
2. 80% SR el
P AT
] i
2. 40% f:’//‘,//u
2.00% /j’,f
ah
1. 60% o
1.20% #__..f'“”'_J_/f'J
TSI il
0. B0% ke /r::;;f“r/
0. 40% e o=
ot

0. 00% ==

M~ =] -t o — = 2=] =] =t Ly (] [ — o oo =] =t oy — = =

o o - w— — o o o (=] (o] o o o [} (o'} od od (o} N =— ™M

L& L b 4 0S& L L L S d L L b L s e b LA

7 e v P v < o e o s i B o < o G

g 8 g g 8 g g 38 g8 8 88 g g8 g g g g g g84d¢d

[— FaabicoX R BaEMRINEERKE — FRAKOKRDHEEMOR LSS %]
1. AEEEEEAFT 2022 4 06 H 17 HIERRAERG

2, HIEAR G ES G FRE, HEE AN Y H R G FAES L kN H NS
RAHGHHIFEEEERNAE, BERGHRAREGCTRES, B0 HE RN & ms =g
IR & S R A1E

4T k11




220 60 RIRBIHFFA R 2023 45 4 FREIRG

3.3 HAbIts
VE: ACHE S AR B T A S AR

4.1 LB (RESLHE/NA) FHi

§4 BEARE

ARG G2 IR

ESF Atk

BE B Trmnm [ mEom | R B
T N T
FELAF T e VP T TR AP A R AL A
ST, U1 A PR A (AT,
2014 4 5 AN PZAREE /AR AR,
g AT i e 55 40 5 220 [l
60 K13l RV LTSI BRI R B
BT, o 0o G, PR G, BT E
e (i - O4F |30 FIRAEE S A S
B oo SPEILR 00 FIRSE R i 2
G4t RIS T 2Th 60 KIREA
beit MRS TR S P 5-10 4
SR S S T E SRS
S5 A S ST 8 2
Va4 | V% 35 AR IEUR T S
ST S I o I 2
B A fo b B T
L 2 SR RS T TR
IR 5 B P R R 4 R AT I A A
PR TR | U (S AT IR A
o SR RS A . 2022 45 9 AN
PR s S A AT FAT B 7, BT T2 4 4
60 KR wommi AL IR ] SR T ST
o LIPS R AV
s (om0 TOR g | TREES THEITIRIOE KR
| P SRUE SR VI 4 5 80 o T 2
Fe BRI S P2 400 | R IR
- B R ARSI S Fs ™ |
s TR RS T AR S 2 4
e B AT A G T S BV B 4 T
35 G IR el R S 1
S, TR 60 KIREN A S
U S5 0 o B T

TE: 1. XS E RS, O RERENY ONEREERAMH, BT URYE A R
SEMINHINS H; X E AR R G2 B, AR A0 “ AR H I 70 ml fa AR ¥ A =] g
B RORSAE H YIRS 300




220 60 RIRBIHFFA R 2023 45 4 FREIRG

2+ EFFAMLIE SGEMTIE 2 GIEZFA ML 5 B8 B B INED A CHE -

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

4.2 EHENXHRE A A EE S E M ST 15 L A 5 B

RGN, ARGEHEANIET (PN RN EIESF SRS GE) S0 RIEHEM.
o IR > AN i e 5 FIIOERE , AR ISEAE . R s SR U B F Sk W7, £
AR S (A B, VB AR NSRRI . AR, AR EIEERIE GRS

M, B RFEEOHRAA MG HeBRBEE . BB LB E R/ &0 RIEEEL K
R EFRIE

4.3 APRGERHH

4.3.1 NFRGH ERPITER
SN, ARSEHEINHPAT T GEHFREESEHR AT AT SHERSEIL) A
] il 78 I A A 2 A )

4.3.2 RERXGHITRNET U

ARG T ARG N AL R FH L TN

WEWIN, A RRAES 5055 AT SEN 7 1 R 52 5 S0 K B 52 5 & Al
ZIUESF 4 H RS & Y 5%,

4. 4 B BN SR H KIRAZAED BT

WU BF A MIE SRS E ., L5 MG ia D HUR, MEER, R KBUORRS:
bR, WAEIE I ACE G b RSO TR, A ELFEANFR D B IR B
ks FEEAL TARAL, JEAKIE AR SR MBI CRAF AR e RS, (R SGR I L =2 P
West, BEE NRMICRIAE R gt a, AT AT Wi E E R MLF R38R E R 71, B3]
BRAM AP . G Tt 2 R I/NME M B ES . BAACRE 10 28R m, &%
IR, AR KA B EE A R . 11 H RAT BB Se ], 3 e lA I Tt
MR AT o 12 H RATRURGES 5 SR BN, B AP R E M T, Jim B MTHEON
W A BT FUN T AR AR, s im i o AR N AT, R M 2 KR . 1
W, HERIEAGUEL, RRREM R ETE, FANRRIRE S, HEHGE.

4.5 MEMAZEESHW SR



220 60 RIRBIHFFA R 2023 45 4 FREIRG

AR WA 2 Ie 60 RIRBNFFA A HT A M BUSHE 1. 0378 Ju, AR Iz &4
BUREIE R AR 0. 86%, [FHDNLSTHLBIEHE 300 0. 71%; #EAR G WA 2o 60 RiIR3)
FEA R C R BUFE 1. 0346 Ju, AR WIE S Ml ERCRO 0. 81%, RIS
AEYC A 0. T1%.

4.6 MEMAZRSFHFE ABRES R #ETE L
AT AR I AR BUESE 20 AN TAR H RSB AR T 200 A G55 EKT

5, 000 73 TEHIT IE
§6 WFEAEGHE

5.1 MEMRESH~HEHR

e i H & (B B ST L (%)
1| B - -
Hrpe - -

2 | ReH®E - -
3| BER AR AR 299, 607, 231. 34 98.61
Hrp: iz 299, 607, 231. 34 98.61

B SRR R - -

4 | & EEE - -

SERLATAE A PR - -
6 %AL%%%%F - -
/\EF‘: %%ﬁﬁ@)ﬂﬁﬁqy_é)\ﬁ ﬁﬂﬁ

ﬁ

AT RS H &M 51 222, 935. 45 0.07
HoAh B 7= 4,011, 238. 13 1.32
&1t 303, 841, 404. 92 100. 00

5.2 MEMIRZBATI A RIREREAS

5.2.1 MEHIRBATW A RAFAREREHE

T ARG WIARRFA B

5.2.2 REWIRIBAT AL REIERE B R B R

T ASEE S AR A R R s i i i 55

5.3 FARIEA SRYHE & E ST E IR/ B R B 5 4

5.3.1 MEFARIEA FOYME o B & B 8 HL I R/NER P U BT+ 42 R 85 9 48
T RIS ARE AR A B



220 60 RIRBIHFFA R 2023 45 4 FREIRG

5.4 MEMIREF S MM RN GFRFEAE

P fiii 77 i A AfRE G i B T IFE L (%)
1 B X fii 57 4,174, 403. 40 1.86
2 AT IR - -
3 SRlfiFF 50, 225, 535. 03 22.33
Hrb BUREME SR 8, 068, 354. 09 3.59
4 b fii 7 8, 223, 363. 61 3. 66
5 A Ml A ik % 75 77,592, 122. 63 34. 50
6 TR 159, 391, 806. 67 70. 87
7 AT (Al as e fsi) - -
8 AV A7 B - -
9 HoAth - -
10 At 299, 607, 231. 34 133.22

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

e | i it |HE (k) | ARUME Go) | HEEEEERE] 0
22 W4
1 102280484 TS 150, 000 15, 444, 231. 15 6. 87
MTNOO4
NG
2 101900791 N 100, 000 10, 583, 901. 64 4.71
MTNOO3
3 102280553 | 22 iz MTNOO7 100, 000 10, 482, 641. 53 4. 66
21 AR
4 102100232 HRRR 100, 000 10, 364, 456. 99 4.61
MTNOO1
21 1
5 102100487 1 2 st 100, 000 10, 330, 878. 69 4.59
MTNOO1

5.6 & HIRIEA RME G ES T E LI RDHEF KIET+ 48 B SOFIESR L3
k]
T AEEG ARG WIRARFFA B SCHAE SR -

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BB T4 St R4 B Al
E: ARSI HEHARRFA TSR

5.8 EARILA RME A ST E ELFI /N AT LA BUES 3 A
TE: AR AR AR R A BUESR 5

5.9 MEMAKRAR SR EWE MR ZIE LU

5.9.1 AW H MR K BUR
AT AR WITE I (G B 4558




220 60 RIRBIHFFA R 2023 45 4 FREIRG

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

WRIERATRIR R A, ATESER MR+ ZAEFRRAT B, b R AR ERAT AR A PR A 7]
FEAR T G H AT — 47 3 32 SR 0 T T A T8 5T Ak 11
AFE G IR UESF BB SRR A5 6 AR S AN 2 = ) BE 1 25K

5.10.2 ZEEREMI T ZRERTENEE S RAMENEILRE
ARSI AR AR R AR -

5.10. 3 HAhBE =K%

5 EA s &% O

17 RIIE 4 488. 41
EYSCIIE 5 775 B K -
YA R -
AR -
JRZYST HA ) K 4,010, 749. 72
Fopth B2 YSEK -
Fopth -
it 4,011, 238.13

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

)
dl

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

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

890 3k 11T



220 60 RIRBIHFFA R 2023 45 4 FREIRG

HAL: Y
F e 60 RIESNFFARE | “FZoutt 60 RIEIFFAE
i H
fit A fii C
s B4 3 4 1 0 A 45,243, 104. 55 8, 520, 530. 34
s HA $ e 35 4 e R D 7 40 42,063, 629. 47 146, 573, 462. 69
ek - i o 3H 30 ) 3 4 S [ 473 0 23, 787, 796. 67 1,431, 998. 97

T I () 3 S 3R B S A (A B
/UL “=7 JEA)
s HA A 3 4 00 63, 518, 937. 35 153, 661, 994. 06

§7 ZeTEANCHERReBRREESHFR

7.1 ZEEEAFHEFESHBRIHER
.

7.2 ZEEBENZHER RSB ELEEST 5 WA
H: oo

§8 BB E R EMBERER

8.1 EMIN B —RREFEESHH AL BT 205591 5

i ‘ R TS
fi e S R A A T ;ﬁ -
s TFra i B AL BT \ e

A 5%

w1 st contntine | e SR e e
T X it 140 it
il [f] (%)
1{ 112023/10/01-2023/11/2819, 621, 271. 78 - -19, 621, 271. 78| 9. 03
;/-jL 212023/10/01-2023/11/20|23, 331, 392. 46 —-123, 331, 392. 46 - -

312023/11/21-2023/11/29 -120, 312, 348. 70 120, 312, 348. 70| 9. 35
N
A

7 R KU

AN, AL ML AR A S A G BRI 20% 0T DL 2%k e B
NIEFER LGIEIRI, FIRES| AR EAUEIR] . 5 ke 2E ERURE [ml 0 AR Sk e Ay AL B, A7 AE— 5
ISP R s O MO EAUBE (Bl 17 HEAT H AR (AL BN, T e A AR B, S XSSk
BUAHELE AN RSN o i G 0 B 2000 v e H B F) 000 [ 7 0 B 4T 78 70 25 O e i s Ve 2
{H 25k < L U [ e e PR DAY, R 3 o ) e <70 B0 AT AT T T W 2 [ I S 2%
SCAS AR PRI, AR B[] ) < B0 A AT T 6 AR HE T S0 P e < B 7 AR B e ol A o 66 <6 43 A0+
FAAERIARISENT o FER IS DU 4350 A S 0 A0 A e R A e B T K e [ A S e i
] AE 3 O LU ] 5 AR i 4 B IBRIE SN A TAE HART 5, 000 /576, Sk<id vl BE I I 4% Heia
e SHAME GG I s KRGS FREH T

o100 o117



Jolit 60 RIRBNFFA Ffi 2023 £E57 4 R

8.2 MMBRERRNHMERGER
T

§9 ZAENMHER

9.1 ZFAXMHER
(1) A EEM S HE T2 et 60 RIRB)RFAT R G165 75 BUUE S5 43 B ik < S5 AR VM 10 SC A
(2) P2 Iutit 60 RIRANFFA R i RAUESR BT Ik g3t
(3) P ZIulit 60 FIRBNFFAT R G 77 R UE SR B BT A T il
(4) FHEERH
(5) BB LS BRI B AN A 7 S AL

SAl

0

9.2 TR
TRYITH A X AR FH 418 25 [ % 5033 5 F2cgmth 34 |2

9.3 &R

(1) Bt al e B A G gh A ], AR vl 4 A 90 S 2 Ep

(2) BBIHMAME BUrG S, TERAREGEH N F2ESEHARAR, & REH
i 400-800-4800 (HKigif#h)

FRESEEHARAF
202441 B 22 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 
	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 


