|1

FEBRAMMRSFHIESFREES
2022 3 4 FREWREG

2022 4£ 12 A 31 H

EEEEN: PRESTEERAH
EEFEN: REBRITROERAH
WEXHHER: 202341 A 19 H



- R

§1 EERR

R HHNNESE S REFRUEAR S Pr GO A R EIC . R P YERRR B K,
FFXF FC A B B L AR MR S B AR AN ) S BT

S E N BIFIRAT B A IR A R ARE A & & RIAUE, T 2023 48 01 H 18 H & 1T ARk
I S5 HEAR s IHERIABR R ARG EA R, RERRNE A RERICE. R

B RN -

e PR VE LLERAE F < B 53 ) SR U A8 A G F 4 8, (B A PRIESRE 5 — & A A

R SOFACRIARREI . BTN, BEBE AR W BB SRAT AT 0 D A

2 AR VIR

A TR 45 R R H 1T
AARERIE 2022 4F 10 A 01 HiEgZ 12 A 31 Hik.

§ 2 F&7E g
FE 4 TRIFR Pz R Al
e T 006544
SN (bW LTI i
HEAHFAERMH 201941 A 22 H

T SYIAC e < A7 B 40

2,020, 599, 009. 37 1>

BB H br

FEVE TR AL AHER IR AT IR T, AL EIERIE G MK
WL RREIEAE, P05 AT L S R HE R R [l 4

Ea g

e SR G U a2t IR N 4 1B e I i g i s /AR T ik
MERaia i, FEORBUMASNS . 5 Hms . 522 R SR
PR, ARSI KU L MR XURS: DA A P XGRS, PR il
o BT EAARAG I [ B YRR BT i, AT B R RE ]
Wean BB AL o AT Bl RGN L& AWBCE Hems . SRR 5t
OB SRS . SRR . BN . Dl BRI S, AR
GHE BRI LG X AT T, RS0 T B Rl R
SR o

Mk & L Ak i

HPAZEATREL (R E ) UREE R X 90%+1 EHE IifF R F (Bl
JG) X10%

IS AL 2 A5 I

ARG TR, UM AN TR XU v T D T T 2 <
ERTRESRIES. BEEREE.

P B A TR A

na |

SEHA
SEEA

T

EHT R AT

§ 3 EEMF I MES P ERR

%20 k121

4lifit 2022 5 4 FEEHAE




g IR Al 2022 HE5E 4 FREAR

3.1 EEMEI

B ARt
BB R WA (2022 48 10 H 1 H-2022 4F 12 A 31 F)
1 AHA 2 seBl e et 3, 330, 141. 05
2. A A -16, 508, 540. 25
3. ALY 3515 4 A B A R ) -0. 0079
U i R S G e 2,102, 773, 260. 54
5. AR FE A A E 1. 0407

e LA CSe B TR AR RO . eitiiat . HtloN (NS A seivEAR S
B AH 2 Bl P AN R AR 10 R 5 A AR A, A A DA 3] L S AL A 1 28 e (e A8 s i

2. ikt S SHEAR A OIS A AW B 5 2 i & T2, T A3 R SeBriicas AK1 2
T roT.

3.2 &R EHREN
3. 2. 1 RS MBI EM KR KI5 RIS B A AR R I EL

‘ ‘ ‘ N%5 =308
HHEIEK R | A KR | Gtk -
Bt - HRERE | O—06 @—@
® MHEED | HRZEERO »
HEZ®
HE=AH -0. 75% 0. 07% 0. 02% 0. 07% -0. 77% 0. 00%
TFEANNH 0. 29% 0. 05% 1. 38% 0. 06% -1. 09% -0. 01%
o4 1. 97% 0. 05% 3. 12% 0. 05% -1. 15% 0. 00%
SR e 9. 84% 0. 05% 11. 06% 0. 06% -1. 22% -0. 01%
H 45 A
13. 82% 0. 05% 15. 02% 0. 06% -1. 20% -0. 01%
AR A

3.2.2 HESFFEMURES RTHHMEW KRR LI E LS A fE i
RAT K

=
=
o
=



Pz R AR 2022 4 FERE

e B BE £ T St o T - S 5 JE) A Ml £5 B 45 B O G SR e b 5 B S - O E)
16. 00%

oA

14. 00% ﬁ/_ "11
W
12.00%

—

10. 00% »—nf‘ﬂ
ir
8. 00%
6. 00%
4.00%
2.00%
=
0. 00% =
o [ — o oo — O o o M (=) O (=] o = (=) Ly [=] o ~—
(o} o od (=] ~— o — o — (o} - od — (o} o od (=] [} (=] o
N L T N A 1 S N S
(== o o (=] -— o (=) o (=] -— o o (=] (== — o o o -— -—
d & & 4 4L L L5 Ly X I T T 15 L 5L 3L 4
— — — — — o o4 o4 o [} o o4 [} [} o o4 [} o [} [}
(=] o [a=) (=] (=] o [a=) [a=) (=] (=] o [a=) (o] (=] o [a=) (o] o (=] (=]
o od o o o4 od o o o o4 od (o] (o ] o4 od (o] (o ] o o4 o4
|- FRaBamBirpanksE — FREBGAERIT ISRl E|
1. AREEESEFT 2019 4 01 A 22 HIERAR

2\ ARG NS S FME, 8 AN B e G RN BN H AR
WA WFIRFERESFNLE, MERGTPRAEE DSRES, EOHZRN S5 i E
LI & B RIZ0E

3. 3 HAh3sHz
e AREEG AR AN T HABTERR

§4 BEAWRE

4.1 RELE (RESEENA)

AR e 2T T pll )
WE | BE T rmnm (mEom | aR B
bR, PRI .
LT TSR 0 4 A ] 85
s IR B . I 3L
BV s AR R B SR A S e
s IR ATIR A 7 2 e 2
PR B, 2017 4 4 AT 23 4 B A IR
b ) ) - 126 AR, AR e s AL
A CAE, BLAEE AR VR s B
BRI B, LT 2 B
e &%ﬁ% T2 P (SR
s R
\yﬁmA S AR A
RIS T2 A | A P




g IR Al 2022 HE5E 4 FREAR

LY @ SRS S e S o e Y HEL T
R ISR B R P R A Al
FRNEFR R S PR i 5
ROESF I S G A

e 1. XMEEREEEESE, B ERHHY NEEEFRAENH, “BEH RE L Rk
SERARIRES ) )R AR R G 1, “AEIRE 7 A “ BRI 23 4R iR 4 A =
SE A BT F AR IS F 30

2+ AEZF AL SCEMAT I 2 GEZFAL AL R SERAE B INED A SCHLE -

4. 1. 1 JRFAERZE R E BRI R 2 B E -2 3 R EH K™ AR
E: k.

4. 2 EENX RGNS E S EEMTE R A3

ARG A, AEEEEBENRIET (RN RISMERESR 3R 2 k) 80 SEHEM.
T ERIE I S AL e & 5 R E, A MSLE R SRR o0 (0 S U8 BAIZ Y 2R e 987, fE
TR P RS A JE A L, NS  BUEA N RN R . AR, ARG ERIEEES
My BATIRFH SR AR . HErBEEE . S LR A S/ 50 RIEEE L
HEEFRPRE

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R
WEWIN, RESEHNHEIT T GEFRREEEHEAF A TR HIERFEIL) M2
] i 5E I 2T 58 Sy AR R B

4.3.2 RERHIT AN ET RN

AL T A N AAELE SR AE AT N -
AN, AR AEZS 5055 P AT 50 R H R A58 5 S 8 1 50 58 by A %R
77 2 H A& 1 5%

4. 4 WEHNESRR T RBREIES T

PR, ENREREIRsIRE, SUFEEHRAR, ERICRBEITHER, ARTIZHER
WA PR, 10 SEIIE GRS 2B FATE 2. 64%3. 11 AE 12 A By, %4 S,
BE MR R BAT, BIEECEIL, MR “ SEFR T Rl <16 47 M, T
TR, SRATEMNRFAES SR, HAT BRI B R4 T6e [ ) 5 7347 i ST B AR, £

o503 o121



- IR A 2022 £R57 4 PR

TS R BRI PR B, 10 SR Bl as 2ORME_EAT £ 2. 92%MHEMEAN R AL 12 AT
FY, HEACTH “ 9P RHIER B g, T TS 20 58 H A BRI IR 8 I A TR A e 10 SR
5| {57 00 2 2R AE 2. B6%PH T 7E 5 5%

FESEIINE], AHe e fRfy 7B A G MAEnE, B E PR e SR RS G BBk
P SR fE RGN K A 3R 0, B giHE R 5 Il

4.5 WEHANZESHFNLSRI
BB ARG AR IS HFEN 1. 0407 Jo, AR ARS8 E G K 3 8-0. 75%, Mk 43
FL AR 25 %0 0. 02%.

4.6 EHNEESEFHE ANIEE ST HEE LS
AFEGARIAEIHN AR BIES: 20 A TAEH RS MEEA ASUET 200 A FEE T3 {EAL
T 5,000 3 TCHITETE .

§ 5 BRAESHE

5. 1 REMREEH=AGHNR

ik < L B EL A

e i H e o)
(%)

IS

=:5)

#
B

[i] 7 WAL e #5 % 2,785, 299, 057. 40 99. 58

55

Hr: R
%é 7 - -

BN

FE W A

o

i 2,785, 299, 057. 40 99. 58

B SCRFIESR - -

4 | stEmst - -

ERUATAE AR - -

OB - -

Forpre KR R SEN IR B S BT

I—ﬁz

AT B4 &A1 11, 655, 543. 08 0. 42
HAth w2 r= 89, 841. 88 0. 00
&t 2,797, 044, 442. 36 100. 00

5. 2 MEMIRBIT LA R BERBAS

5. 2. 1 EHIREAT W RHH AR ER T AHE
E: ARSAMEHIRRFFAMEL



g IR Al 2022 HE5E 4 FREAR

5. 2. 2 MEHIREATI A REB BB R B ERRAE

T AREESARIE AR RFA U BB

5. 3 JIRAZ A FOMME o He & 3 719E LU R/ N HEFR B B R B 3R B 4

5. 3. 1 REHIRIEA MM E 5 ZS B #E B DR R BT B R B 9 4
E: AREARRERRFFARE

5. 4 MEMAREL G M RN MBFBRAS

FFe fii 7 i ARME o) R BB ] (%)

1 XK i 57 34,571, 285. 11 1. 64
2 JAT Y - -
3 SRy 1,215, 461, 608. 23 57. 80

Horb: BURME SR 752, 087, 920. 55 35. 77
4 R A e 698, 257, 372. 84 33. 21
5 i Ml A il % 40, 405, 832. 33 1.92
6 Hh SRR 481, 278, 048. 20 22. 89
7 Al ERAE (AT AZ #f57) - -
8 (i) A7 R - -
9 HAth 315, 324, 910. 69 15. 00
10 ait 2, 785, 299, 057. 40 132. 46

5. 5 MEFIRIEL A SMME b B S 57138 EL B R/ HEFF BB T4 5 B R A 4

5 | fARng i3 44 75 BE Gk | ARE o) | HEESEFEFERE (0
1 200203 20 EFF 03 2,000, 000 209, 300, 712. 33 9.95
2 220207 22 [HFF 07 1,200,000, 120, 077, 523. 29 5.71
3 2220045 |22 TUERAT 03| 1,000,000 101, 344, 098. 63 4. 82

22 WiTHiER1T S
4 1222200001 ﬁifi%ﬁ * 1, 000,000, 100, 533, 643. 84 4.78
n

5 149728 21 BHk 01 1, 000, 000 98, 967, 232. 88 4,71

5. 6 &G HIREA FAME HZEE T = 1#E LB K /DHEF B BT+ 42 B P T RRE R R 3

B 4H

T AT EAR A AR RAT B SRR

5. T MEHARIL A SRME L Z & B 7 13E LB K/ HEFF BB 48 Bt e R B Al

T AL EIEHIRARRA BB

5. 8 WMEHIRIE A RME G EE T HE LA KM HEF R BT LA BGER R B4
TE: AFEEARE WA RFFABOERE



g IR Al 2022 HE5E 4 FREAR

5.9 MEHIRAR SR B I E MR 5 BB

5.9. 1 A3 H BT B B BUR
AT G AR T E Uy T 55

5.9. 2 MEFARATE S K B FA 52 1A B A
T ASFEEANR T WITCE U B85

5.9. 3 AW R B B H V-
AT G AR T E Uy T 55

5. 10 B A AW ME

5.10. 1 ZESBHEKETTRZIEFHRIT EEEAHR T IR BRI IR HE, R
R E g H i —ENZEATTER . AT HIHER

HEARAT R I B B RS 2 T 2022 4F 3 H 21 AR ARG 1T Y72 (2022) 8 54k s,
H T B SO R BRAT M R AL B (BAST) R e e I i S U AR s AP DL i ilAT 9 —
AARILE I 90 R UL EBERARET EAST i : = IS4k Z Al Bk 5% BAST ¥ : =, ISR OTJ% 4N
W45 EAST #c¥fs: DU, B 088/ Feibk 5% BAST BURAEAEmZE: T RIGEGIIFEBS EAST %
s 78 INIRALGE RAR BNV S5 EAST Hedli; B, INHRERBAAE HIIENL S5 EAST #cdli: J\. Ik OreRk
55 EAST ##i; Ju. EAST RGHI MR ZHF O RPEIEFAEMZE: T EAST RETHW ™ M Az
BT RBBIEAAE MW ZE . T IR K EAST #df: + = JeIRZ(E(E 5 EAST $dE: +
= EAST R4 (FAMREW L) R HI0. EAST R4 O AETOLS R R+,
EAST R4 (RIKKR) KIeHk: T8, EAST RG CFAEHE 7 IKY Rt b, B &
WARMITE, W (P RIEAERAT IS EE) ot % BN AZMMELHIESE
FRI, 50 B 5T ACERAT T13K 440 J3 7T

i E SRAT ORI I B R A T 2022 4F 3 H 21 EMEHRARIG T (2022) 16 ‘SAbTik
SE, BT AP R B R AT A A BRA F) M B bR B (EAST)  RGUEU i B K U SR04 A7 /E
LR s AT g — . 381 90 K UL S AE BAST B A7 A0 25— IR IS L 55 BAST
Bidf: =, IWIRIRIYANE EAST Bl s DO, IRRAS Y B e ikl %% BAST Bdfis T, RIIEHTK
A EAST Hidli: 75, EAST RGEERIVT= S B0 5 7= Mom A 2 A —5: &, EAST R&GiH
W72 B 25 O R ATAE i 22 5\ EAST RGEFRIA 7= S AEAR 5 R A7 M R BB A7 A 0 255 L
EAST #4747 IS SBIK LR A —8G +. BAST RS (N NIEWIER S F K4 ) R85k +

o8 u I o121



P2 R Al 2022 EH 4 TR

—. BAST R4t (RIMZEWS) RE5H: T, BAST R4t CFAEIOILSEE) RisH; +=.
2018 FFATBAL T M EUSRAFAE, R4 (P NRSEME AT B BE) 6 =+ —%. %+
PN AR AAH SR B 2B RN, 50k v Tl S I8 5 AR AT I A A R w1 415K 370 J5 T

HEARAT R B E R AT 2022 4 3 A 21 HfEHRRE Ty (2022) 13 Sabiik
S, HT T ERAT A A R A R IR E PR EEE (EAST) RGER B & SR s A e ik
AT, WRAEACHE, WAL LATIFK 480 JITC.

[ BT ORI B B B BT 2022 4F 3 0 21 HEIRRIE Tk (2022) 27 SAbiok
€, BT W ARAT B A IR A W R EARAEALEE (BAST) JR S8 ot & A B f b A7 A8 LA T 39
BT R —. JEHREHI 90 K LL LBV EARAN EAST it — ISR S Al Bk 25 EAST %dfs
ISARARIT AN EAST %t s DU, JWARAS SR8 7 e ikl 55 BAST $df: T, g5k 5% EAST %ifs
FAEMZE s 78 RAGEBGEE RSB TST EAST Hdfe; B, ARIRIZFASEIE GBS EAST Hdii; J\.
IR AR B B oIk 55 BAST $udls; L INIRGTFORK LSS EAST #idfs; +. EAST RZEELIA ™
a8 B i 5 77 i R AN AN — 2 b EAST RGEEIV ™ iR E RO REEE AR 2 T
EAST RGEFLI P ARSI AT AR GEIR e Z . = EAST R4 Ot AMB 00k 5 48) R
s UL EAST R4 (AN NI P IR Aic s ) 484k, 1T, EAST &R4¢ (RAMRIE LS5
AR, MRYEAHRAE, X HALBLTIER 380 J3TT.

[ ARAT ORES I B IR R TR R R T 2022 45 4 11 EAE A AR OR M 51t (2022)
28 GALTIYE, BT T AT R A IR AR (BURRIRR “ AR 7D G555 iR b ™ 4
R ) - b i 2 0 H SR AR BT | ARARAR BT ML 2% R B SCH AR AN BIAL L g L B R A E B AR
MRAEH SR E , W AR PATTEK 220 T3 76

[ ARAT ORES B IR R TR AR R T 2022 A5 4 11 EAE H A AR R M ST R (2022)
30 Sab i vuE, BT TR R AERAT (BURERR AR RELCRRE S AL, MY
g, XTHARBLTTEK 30 JiTt.

Hh R AR AT DR B B B S R TR ORI R T 2022 4F 4 H 21 HAE H AR AR M §11 P72 (2022)
35 SALTIRGE, BT T AT R A IR AR CBURRIFR “ A5 B EARIAL . SRS 5 3
AR GEAE PRECRPAT AR R EPARIH S-S IEE AT BER RS 70 A |
TS EEATE AES GBI 2R, R SE, WAL LTI 270 J17T.

H R HRAT R IS B B A I IR R T 2022 4F 5 27 AR mARARIE Tl (2022)
44 SRETTGE, BT T ARAT IR AR AR (RURTIRR “ A8 ") AEbrf sl 55 & B S H . BT
WS EIARNE . ARG E AR BRI IEATA R A E REWAT B4 Tl

Foom o121

]



g IR Al 2022 HE5E 4 FREAR

SEAATHEI . BB S . AR T ST ARG NIE BRI, BEin A7
FER B, FRIEAHICHE, % HARBLTTEK 290 JT 7T,

HEARAT RS IR B B R A ST 2022 45 5 A 26 HIEHRRE ks (2022) 29 5abiik
&, T ERAT R ARAR (BURER “ A7) BATEI AR ERE ATy, Bl i
FRAE AR 7y S, AR AH SR E , 0 AR PATTTK 200 /37T

W EERAT R B R R A T I R T 2022 42 9 H 8 HAEH AR I T vy (2022) 60
SR RE, HT TR ARAT IR G PR A FIAR ML S NI E AN BN, AREAHSCHEE, X HAREL 25
Je NIRRT

AFEGE TR BB AR AT TR T T, DONZEDUE R T A a5,
XF 2 T B8 I DU AN 23 B R AR REM o JAT TR IR UE TR BB A% AT A R 30 BE HRRIAUAR
P AR AR RURT 2w i) B2 R B

WA, ARIEEHE AT S2IER M RAES R AT F R SA IS 3T L R R A s A
R E gt H AT —FE N Z B ATFE DT AT RS

5.10.2 ZER BN TR BEEREGEHES S FRAME N EIERERE
AR GAMEIRAR AR -

5. 10. 3 F AT =) Bk
¥ 5 4R & OB

17 H RIS 89, 841. 88
IS YSCIIE 5 775 B K -
IS ) -
SRS, -
IR FR R -
FoAth RIS -
At -
it 89, 841. 88

5. 10. 4 IEWIRFFA B4 T H BOH K T R B i3 A 20
T ARTEEAR T WIRARIFAT T H B0 T 55 -

0 (N[ |01 |k (W ||+~

5.10. 5 HEHRET+ 4 B EFHFERBZRIBELF A
: ARESAREWIRRFFARE.

5. 10. 6 BB ST HE K F A S T R # 7
T E TINJEE, T2 fS 4 e R 2.

o100 4k 12 51



g IR Al 2022 HE5E 4 FREAR

§ 6 JFREE M)

BT A
15 B B35 4 1) AL A5 2,130, 704, 053. 86
15 HA A 7] 5 4 s R D 7 40 1,019. 16
el SRR ) 35 4 R EE [A] 473 110, 106, 063. 65

A5 A B) 32 S 95 0 AR S A0 (O B
/DL “=7 3HA))
e 15 A HA AR S 4 1 B A5 2, 020, 599, 009. 37

$7 ZEEEACHEAERERHAEESENL

7.1 R&EEAFHAZESHIRNIER
E: &

7.2 B&EHENZRHERRERRFRE S5 WY
E: &
§8 M EE RRNFMMEESFR

8. 1 IEHIN BB REFEESHBELAIAIEGET 205891550

. 4 P A S A O A A 5 AR R 34
" e
5 WL A 3 ‘

e # I i N UV o
i e | ssmd gg Z; ﬁg A “%f
’ 0% I X 4 4 g o
bl N

1]
B 1 2022/10/01_1, 936, 801, 763. 48 - -1, 936, 801, 763. 48 95. 85
| -2022/12/31
>
A
P AT R

AN, S NIRRT AR S 35 HUR I 20%I16 0. 1%k & aikia
NIEFR LGRS, TRESI R BB R 255 B Rl i A S A 2 s B ey, f74E—
SE MBI TR RS A MOx ELAUSE [ T AT BB AR AU, W REAFAE AL B R X, S0
AR BB G FANRIFEN o B < 22 T 2o 00 ] 5 H AR 0005 ) 15 DLt AT 78 70 & T e i sl 1k
B, H 23 G B E U [ I A AR AR, R TR B B PR i e BRRE AT AT A R T i B [ 5
TR SE 58 STAH AR ARG, R [ ) 35 < 3 B0 A7 AT T RE A PELREL Y PR i < 58 77 AR B ooy Pl A ) 4
S BUHEF LR AR FEMRIRTEOUN, A S ELG R e B AR E
TR [P A S G, AT e SR LB P 5 AR 3 < B L IE BN A TAE HAR T 5, 000 /375, k4
e e Im s e A S HEMEE S B A S R

B O 3t 127



g IR Al 2022 HE5E 4 FREAR

8.2 B EE YR M EEGER
T

§9 BAENMHER

9.1 FEXHHE=R
(1) EE ST R A G RO IR B S e S AR A A SO
(2) FRBERAFOFRIEF R SR ES
(3) PR ERAFHTFHUETF RS E Y
(4) TR A
(5) FgE BN S TR B A R T e

9. 2 I =
HABIN ., A MERT

9.3 HEREAFR

(D) BRE BNV ) S e A, B n 4% TA SR LG e

(2) HBBEENAMERWARER, EAARGERNFLESEHRGRAR, %/ RS
Fii%: 4008004800 (% Kikikh)

FEEEHER AT
20231 H 19 H

o127 L 12 1



	§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


