W ER 3N A B BGEFR R
FERHEHESE
2022 B85 4 TR SG

2022 £ 12 A 31 H

EEBHEN: BNESETEFRAH
EEREN: LHRITROERAH
WEXHHME: 202341 H19H

SEznils



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

SEHEANNEF S LEFREARE TR ERICE. R

§1 EERR
SRR R R,

TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T
BEIE NLIFHAT IR A IR A FREA S G S FPE, T 2023 £ 01 [ 16 HER T ARE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

e B BN RV AUSIEAS - B0 S B U8 BRI IZ F 2 e 987, (EANORIE S e B A

RV SUFARIAREI .

e S AN AR LR

BURAT RS, BB AE A S35 DR SR LA 48 B B3 A

AR M 55 SRR A
AREHIE 2022 4F 10 4 01 Hilg% 12 A 31 Hik.

§ 2 &= AN
F 4 TR W E2R 3 AN A E sz
j;/\az¢tﬁ% 006856
Koee (psiad LA RIFF R
ﬁ%ﬁiﬁa 20194F 5 A 21 H

T SYIAC e < A7 B 40

1, 984, 743, 636. 09 13

BB H br

ASIE AR DR AF B B DA BT M P XURS: (1 B Ak =, S AR
Emm&ﬁﬁﬂ,ﬁ%ﬁhﬁkﬁﬁﬁ%%i%?ﬁ@ﬁo

Ea g

ASFE AL E BTN R0 B BEAT Sh A R A B AN 5
MoE . ARESEGTFRBIRETRB EAVENER, s
PRI B T T-B,  FEXS 2 MEE T R AT 78 0 0t 9 DA SAIE 73
3 K A S AT 2 DA KT A SRt b, 5 B B AN
ffioman i, RIGIEHAE AR EE ., Wi 3 i 25 R Z A
X EAE NS, EORERSRAIERATIR T, ARBECRGUHIES
TR IR G, BESS F RO BT ad

b £t L i

T gs o e e oo %

JRRSE A 2 4

AIE oo A G, FUPIMCGEE AN IO XU = T B T T b Bk <

(R TR AT S B S,
S EHA BRI A B AT IR
ESHEA VL ARAT IR B )

§ 3 EEMFRIFMESHERI

3.1 EEMEih

%20 3L 11l



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

. NRT

BB R WA (2022 48 10 H 1 H-2022 4E 12 A 31 FD)

1 AHA 2 seBl e et 20, 765, 658. 22
2. A A -2, 955, 219. 45
3. ALY 3515 4 A B A R ) -0. 0015

A AR B HE

2,027,798, 837. 05

b. IR S0 B

1. 0217

e 1 A O SEHL a2 RS S AR O . BBl

HAbN (AN 2 SR E A s i)

FUBRAN IR 2 A PO 53 2% I (AR A, AR A ) CLse B e in A 2 Fe v AR B WAL e -
2+ PFridFE e SRR A BIE R NN EEE 53 S & I3, TN S LA SERRIR T KT 24K T

FaIcy-.

3.2 EEFERI

3. 2. 1 ZEHBHERK R L ERHN S B A s R A L

‘ ‘ ‘ N%5 = 308"
HHEIEK R | AR | LGtk -
Bt - HRERE | O—06 @—@
® MHEED | HERZEERO ‘
HEEZ®
HE=AH -0. 14% 0. 08% -0. 60% 0. 08% 0. 46% 0. 00%
T EAMH 0. 77% 0. 07% 0. 12% 0. 06% 0. 65% 0. 01%
oA 2. 37% 0. 05% 0.51% 0. 06% 1. 86% -0. 01%
SR e 10. 06% 0. 06% 2. 55% 0. 07% 7. 51% -0. 01%
H 45 [A
13. 93% 0. 06% 3. 94% 0. 06% 9. 99% 0. 00%
AR A

e AREEHNESHESAME: P higia e iEHuias &

3.2.2 HESHFAEMURES RIHHMEM KRR LIS RS A MR
RAT K

o3u k11



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

BRI 3 ) 5 T 2R L S 0 0N L e e 26 36 4 S 7 9 L

14. 00% /"’ >
12.00% i
—~
10. 00% ot
8.00% - /
1
6. 00% bs
d o I
s
8 e y A L,
4.00% / N SR A
v _Jv-"f" Iy P Mﬂ—_‘-ﬂ
2.00% e A _ e
/,H -~ AN J_H-\L____ﬁf—
_,_,é'“_; P, e Mt
0. 00% 1F
— [« 0 -+ — (=] [i's] u o — [=] 5] O oy — — [+ O =t —
(o} (o] o - (o} o (=] - od o — - od o — [} (o} o - o
L S A .
(=) [ — — (=) (== (=) (=] — (=] (== (=] (=] — (== (=) (=) (=] — -—
d & s d &S L L L LT L L4 L L
— — — — 4 o [} o o4 [ ] [} o o4 o4 [} o [} o o4 [}
(=) (=) (=] (=] (=) (=) (=) (=] (=] (=] (=) (=] (=] (=] (=) (== (=) (=] (=] (=)
o4 o4 o4 o o o o4 o4 o4 o o o4 o o o o o4 o4 o4 o
| —sRaEss it BRFEE R ANEKE — RF S AEF RS S Rt lEE

e 1 AREEEAFET 2019 45 05 H 21 HA.

2\ RS EFPE, HeEHANY AR HiE 6 A NERERRRHE TS
HE G RLAE: ARG TR AR T R 57 (1 80% , (BAERRIIFBOYIT4a Al
10 MLTAEH S IFBOREITURA ARG 10 DA H R A, JEEHR A2 LR EBIRE]; A3
EFFA LB B H AL DL BUR G735 58 LLf ST AR T 2R e 58 1 E K 5%, H e
AOFEL AT A ORIES. MBCRIWREE . ARGCROEE, ST LEIAF& 5 R

=

JE o

3. 3 HAhgts
X

§4 BHARE

4.1 R&E2H (RESZHEP)

AR U & TN | 15 Al
I | BEaw | 4ERR

wa | B

B

WL A2, 16 FEARAT I M2
Jio BAREATACHEARAT . RIARIT. K
HEARAT . AT Bl PR A
SESRNLAY . 2017 4E 11 AR

- 16 4 |Al. 2018 4F 2 H LR s a1t i
W4 FRERE TR e A e
2B, 2019 4 5 HEMAEARIF4 3
5 WFF I o7 2 e SE 7 45 B Bk 4
3422, 2019 4 10 A Eam

201945 H

il 21 H

B> B

B Bt
BN e
=

% 4u 3L 11



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

RE TG RNE R R IS 3 4
2, 2020 4F 4 H EAEARARI] 5 Al
i BUIE R R R S IR &4, 2020
M 12 H AR R AR 87 4N H & BT
SR BNIE S 4 R A S 1 e 4,
2021 4F 9 H TR H 57 1-3 S [E T
TR UL I R R 1S4,
2022 9 H P TERI it 1-5 FEUR
PEEMAHREOE AR R RSN EESL
H,

e L ERPEIRH OSSR H .
2+ UEFF AP AR R A% H SRR AR AT W 1 ALk 22 I3 B AR R B

4. 1. 1 BIARFAER B R EHIT RIS R S H N E 43 RN E K™ A iE
A S 2 EI AR AT RSV BRI 4 2

4. 2 EENX RGNS E S EERTE R A3

AAREWIN, AEREGEINKIET GEFRE). QEFRRESER) . (FEEERD) MHEMta
FIEEEMIIIE, A%F WG Badc. kR MENE AR, £a
A MAIATSE N BRI T I OREAHEE, 557 Se B & @i a NIAI R, ToH = 2 e 4
FEA AR IAT N, TPt SR ] st H a1 6 RIE IR e & R RHUE .
BEME 55 HO A AR TR, ARG B RS TR "B Aa i . B, GURTA R iy B
o RIS GEFRE). QEFFIE SR SRR RE, 2 — 2 hnam RS B 583 Y
MRIEHIR R, AR B ANSRIIIRE I Bk .

4.3 AP HEF IR

4. 3.1 AR 5 ERPATRHR

AN, AT E BRI R H AR PAT I RIE AR A FI IR, AU
LR, BRI S HIAT AT A TT DN AP G BT AR S, B OR AT A
AEETEHE. FR, AT XA RS E R a5 7 5 DU R ) (B fide)
Ml R Z AT T
EEXRIAZE 5 8 5y, AREHIN, AT M ERMAREHS EeEHEIgE ek
Ab) , BSUANZFERIEAN . AFEREET (HAL 3 HAL 5 HND AJF5EMN A8 5 FIIEZREAT
T ZEDH, IR EH. SO S VAR IR 45 R AT T AREAT AT, RO E K
GO

% 500 3% 11



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

EEX R FAZ 5 0), AR A FRBB A AL H B )2 5 (BRI 138 5

[ Z G HBEAT THREAM DM, REERFERFIL. RGN, MAETGRRAESS
2 5 T AT SEA IR F ) 52 53 BAE 50 ) B3 AT B A AZAIE 25 24 H RSB SO (58

EEHIRTEEEE RN

XFEAA R4 SCHAT I — T IS5 5y, S PR G B PR F R EE L E R S
H A R E:, #2920 T A s X SRR 34T 43 T

4.3.2 RERZ TR ETULH
ARG N, RAEDAIE G5 HA BT A G 2 18 7] e 3 BN 73 5 AR 2 4k 1 7 1 A8
5 o

4. 4 ] 5 A E SR BB RIS A R0 A

2022 FEPUZFRE, EWZG MTEKINECR, W7, R mfdigm, Wrss. &
RO, BABORWY, (FKIBRIET: SO0, W OsEE o ~ T, —niEss
T MATHURI, U, AR AT SRR K B AR B

[l A 55 i 5 T, DU A5 3t BRI P e, 52 B e it rhomX [l DA B B 2K
FHLERIFEm, 5 R G s A 2 et R e EAT, H 11 AP E 12 AR HAA,
iRl 5 fh 2744 AT 40BP oAy, HEdm EATIREEICONRIZL. 12 A N HBEE RATINRES 6
BRI RIS, (7 B H I =T A

REELE 10 H BRSO LA, o EwET 11 A LORKIG 1A%, 75 12 AfdFl%
VAR BBy & BKTJ5 SCEFT AN AL ANHEeoh SRR — THE TR B, IR i,
NPT NFRE T .

4.5 MEBNEES KGRI
BEAMRE W AREITESR 34N HEHFFRESBIIFEAN 1. 0217 Jo, A AR S0 F0HE
AR ON-0. 14%;  [F3L gt b e 3 vl 25 % A -0. 60%.

4. 6 WEHINEEFE NBRE SR HEE Y
ASFE AR I AR A SE A A TR H I S R N AN — 1 N et
PHMEMCT T TS

~

§5 MEAGWE

5.1 MEMRESEH~HEHNR

% 60 3L 11



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

15 H

£ o)

i 3 4 B R B
(%)

it ?%

Hr:

EAJ‘
X o=

%ﬁWA

[l 5 i

2,179,098, 318. 35

Hr: fid

2,179,098, 318. 35

BTSRRI

AR

SR AR BT

KNI i B

Horpe KRB RN IR

F

ZIHL
=

=
N

AT ARG S %A 4

it

4,707, 529. 81

0. 22

HAh 5™

10, 499. 96

0.00

it

2,183, 816, 348. 12

100. 00

5.2 MEMIRLAT WA RIBERFAS

5.2. 1 |EWARZATLrRAIBARERKES
ARG AW RAFARE.

5. 2. 2 MERRIBATWL A REBBOE R BE R B A G

ARSI G AR A AR FR A HE R I

5. 3 JIRAL A SEYME o B B F=19E LB R/ HEFP O B SR BB W A

5. 3. 1 IREHIRIEA otME 5 EE =18 HBI NP RIS R 8Bt 9 4
AIE AR AR AT IR

5. 4 MEIRE R AR RFRRAS

FFe fie 75 A ARME o) o G T PR E ] )
1 EEEie 806, 679. 89 0. 04
2 JAT AR - -
3 e 2,178, 291, 638. 46 107. 42
Horp: BURMESR 797, 264, 714. 62 39. 32
4 Ak iR 5 - -
5 i Ml 3 i % - -
6 O - -
7 AR (AT AZ #afii) - -
8 [ERZ ez - -
9 oAt - -
10 it 2,179, 098, 318. 35 107. 46

% T3k 1l




R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

5 1R HIRIE A SO E G2 S B E BB RN R B BT T4 B B R I 4

Fe5 | fsRig | fissn [ BE G | ARME O | HESEFIHEEE] (%
1 190208 19 EJT 08 1,500,000 154, 852, 027. 40 7.64
2 210218 21 EFF 18 1,500,000 151,427, 178. 08 7.47
3 150218 15 EJF 18 1,000,000 104, 177, 863. 01 5. 14
4 1926003 19w 1,000,000 103, 853, 726. 03 5.12

2% 01

5 180211 18 EJF 11 1,000,000 102,432, 191. 78 5.05

5. 6 & BRI A o E 52 & % =3 E L K /NEF B BT+ 2 B = ST RRIESS B
A4
N N S i S S SRV s T

5. 7T MEMREA AN E SEE T FIHEA R NMEFRTTAA RS BREHA

I ARIAT I B IRBLTT .

()]

-8 ME AR A SO E o H S B3 E EL I R/ R B B 4% BUIE S B B 48
AT AR IRAR ARG

et

9 G HIRAZ & BB A E BRI B3 5 15 0o Ui B

[$)]

9. 1 AEAE B F B BUR
LG R E AR 15

()]

. 9. 2 WMBF IR A RS HF ) B FU R S M5 2 B 40
ARSI R BB T B

[$)]

- 9. 3 A E MR A B BB PP
AT G R TE FE fI BE

5. 10 BBEHASWEME

5.10. 1 AE SR H KB IEHF K RAT EEAHRE HIBEERITLRAE, K
R G H Hl—FEARBIATTER . LTREE

AIEERB AT H AT, WA RAT BRI E ML S E RS, RS i H AT —
FENEEAZBATHET . LTHTETE.

5.10. 2 ZEHFHMEI+LBER T HEE A MR SR BREE
0T T A A SR < P BT I T 44 P S AT Y 2 < [ R ) 8 B e 52 P 2 A T 5

% 08Ul 3L 11



R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

5. 10. 3 FLA TR =14 B

Fs P

w8 (On)

7 PRAE S

499. 98

SICIE SR HEK

JS2 ST IBEA

7RIS,

YT K

9, 999. 98

Fo SR

HAt

O[O ||k |W ||+~

it

10, 499. 96

5. 10. 4 REHIARKFFR K40 T 55 BP0 7] 3 #5155 A 40

ARSI AR AR R S5 AT AL T F O ) ] #4557

5.10. 5 A HIARHT 14 B 2 P A2 FEUE 52 PR 1% 00 ) Ui B

ARSI AR AR BT+ 42 B A AR U SZ BRAE L

5.10. 6 HFEA GRS MHERFHAMSCF RIS
PRIDY & TR, P52 A4 i o i o i LB B 3 T A ST ] AR AR R 22

§ 6 TR E SR

AL

T SIS < UL

1,984, 743, 655. 34

e ST 1] 3 <5 5 FR ) 43 0

37. 54

el ST ) < B ] 5

56. 79

T Y1300 ) 5 < 7 20 AR B A (73 2000
UL =T D

T YIS AR <y L 0

1,984, 743, 636. 09

$ 7T EEHENZHERREREFEEHAL

7.1 R&EBEAFHAESHBENIER

L DANG)

e ST B A A

10, 000, 000. 00

4 G
I E SN ]
i

=R R I VA A TS Yy
il

T ST R A HE R A A

10, 000, 000. 00

% 09U 3L 11l




R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

S < 1 A0

i IR R AT A e

A VAL (%) 050
1.2 ZEBHEANZHERARERELAEER 5P
R IR B\ kA P et e A 2 53
S§SMEHARRBERREERERETFE LB
RS e T ) pray—
i A AT TN
S I Tl e I T
1443 /10, 000, 000. 00 0. 50[10, 000, 000. 00 0.50( AT 34
s
e - - - - -
R
P - - - - -
5
PO - - - - -
%*

i - - - - -
&1t 10, 000, 000. 00 0. 5010, 000, 000. 00 0.50 AT 34
SO MMBRERRNEMEEFE

9.l REMNE—EREFEFEEESLT LA BT 2005750

T WP Ty B LTS I O WA G i
% L
o (L
#  |smme o b | e | B
R P e i | pE R (8 %
5 B A X

Al
Gk 20221001~

1 1,974, 741, 688. 95 - -1, 974, 741, 688. 95 99. 50
1] 20221231
A

ORI e FE AR WA T B 2 P B B EL 3 B R 2 e 0 20T, 2
YA S T Ty B 2 B R s P, 364 4 H0 AT RETEVE LA A B (1
RIS U, TR I S e RN, BT 8] AT A AR

9.2 LMAB R E PR M ERE R
o

o100 3t 11w




R 3 A E WG SO SIESR 5 ik 4 2022 455 4 AR

§10 FEXMHER

10. 1 FEXMHEZF
L P ENE A SRS AR 28 3 A A i TRl T i s S5 45 W 0 G S
CHRIMTEZ8 3 N H B T 5 R R U S B R S S & A )
CHRMT 28 3 A A & HIT I 20 A 2 S 4 S AT )
« VP S St v ST AR R G B R R BRSO
VR EEAR 3 AN H TR S R R S S S e A 55 IR AR R I
o RGPS B R T IR A A

\)
P

w
/

S~

ol

>

10. 2 FF7cHh p
T () A iS5 XA GE 1568 5 15 /=

10. 3 &EFHR
R EX AR S BuE SN, TERARSEE R ESEHERAT.
B EIE: (021) 38568888 /400-820-0860

NEMEE: http://www. cgf. cn

WRNESEFHEARAA
202341 H 19 H

% 110 3% 110



	§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


