2022

ZEMEMNRE=1H e B hss 2k

TREEE

4

542

=R

2022 £ 12 A 31 H

REEEN: BEESEEARIEAH
EEEEN: MIRITRBERAF
2023 4£1 A 20 A

WEEH H .



EEMERRG A A EIIFRI 2022 655 4 FERS

§1 EER

G I\ (T 2 I RE AR 5 FR AR R B 15 P WA sl KRR
X HE P AT FTIEME . VP 5 B AR AN B 8 F AT

BEEE \OOARITIR AR A RREARE &S FME, T 20234 1 A 18 HEMX 7 A#RE
T S HEAR . ERIMA R A G EENE, REERABAAEREICE. R PRI
#E R

RSN AR LLSEE H L iR 5 i R A BN IS e 5, (EANMRIE S & — e A

FEE&R A GHAEHAR KR . BT, B8 E A AE B0 SR TR 48 ) s A
&R

A I 5 R R

AEIAA 2022 4210 A 1 Hiigs 12 A 31 Hik.

§ 2 &= RgAR

HE & RIFR AR = H e B iz

R4 ARG 011946

Y (SR LT 8 IR

R4ERAMH 2021 £ 6 H 29 H

35 AR I & A0 4,041, 413, 442. 47 £y

% Hbs N A v e N A OE - ST A 7 e i a2 =
BRI RIS AR, 1B SR AR E IR 2 AL A AR 4 BT P I
KR (e 1Y

P AW AR I G AE 3 BT RE A T ] N A AR B R A R R |, iE
st AE &g &, ERESE R E V6
W E 27 R B I & 2R BE P L B LL ), JFBEE %
FUE 5 RS 2 AR IR ARG AR, DARBERE DG KUK, 42
EEEE A

b 45 b A F v Hh 53— ] 57 S B 14 ARAT e F8 B0 2 2R+ 95%+— 4 ] A
FE A2 (B ) *5%

AR 2 REAE AFEG N RIS, TROHAU a8 A XU KPS T i 5 2
e MG S, mTRMmgEe.

REEEHEA BERSEHARTEAA

HEEFEEN POl ERAT I H PR A

R4 4 O 4 T ﬁﬁ%iﬁiﬁ;ﬁﬁmﬁi%ﬁmi@iﬁ;ﬁﬁmﬁ

T B F A A SRS 011946 011947

A5 B 8 43 2 4 AR 5 s 4 4,041, 411, 552. 33 #¢ 1, 890. 14

%200 3 13



FEAEARE AR A=A H BTG 2022 45 4 TR

3.1 EEMEIR

§ 3 EEMFIIAMESIHERI

. NS

AN (2022 4E 10 A 1 H-2022 4F 12 A 31 H)

BB R G MFERIZR G = H e B AU (@105 4 3R 25 = A H e BT s
7 A % C

L AR sk i 26, 700, 081. 11 15. 54
2. AR 4,914, 026. 20 -0. 10
&@ﬂ¥w%$mﬁ¢% 0. 0016 0. 0001
Zalbled

4. AR B 4 5 1 4,071, 859, 239. 88 1, 897. 66
5. JHARJ - 1 A 1. 0075 1. 0040,

E: L A OB R S AR ON . Bestilieas . AR ORE 2 sepirE2shlia) 0
B AR < 9 FAIAS RTBABLB R IR B AR, ASYIRINE D A 39 L Se B o _E A28 fe (i A2 sh i
2 Frid 2k e b SHEAR AN RIS R NN EEE 5 3 &I S T3, TN ST SEFRiitat 7T 28T

PR G

3.2 & FERI

3.2. 1 ZESMBUHER KR K H 5 RIS L BE A e 2 1 H g
A A A = H T i A

b4 bb s i v
TE S R AR L 5 b 3 S U i
B [ EEKERO ‘ Wi RhrEZE @ O—0 @—@
HEZ® g E1E)
@
HE=AH 0. 04% 0. 08% 0. 29% 0.11% -0. 25% -0. 03%
AN H 1. 03% 0. 07% 1. 66% 0. 09% -0. 63% -0. 02%
HE—4F 2.67% 0. 06% 3. 07% 0. 09% -0. 40% -0. 03%
H 3 4 A TR
4. 80% 0. 06% 6.61% 0. 09% -1. 81% -0. 03%
R RS
HEMER R = H B S C
b g bl i FE v
‘ VR E 3 K R L 57 LE A SR HE »
e [EEEKEO ‘ W EhrEZ & O—0 @—@
i =0) I EEE) -




FEAEARE AR A=A H BTG 2022 45 4 TR

HE=AH 0. 00% 0. 08% 0. 29% 0.11% -0. 29% -0. 03%
TEANNMH 0. 94% 0. 07% 1. 66% 0. 09% -0. 72% -0. 02%
oEk—4F 2. 46% 0. 06% 3. 07% 0. 09% -0.61% -0. 03%
H#E & AR

4. 45% 0. 06% 6.61% 0. 09% -2.16% -0. 03%
ERGER S

3.2.2 BESAFAMUNRES RIHFERKEERZ RHE RSB R

REZHI R

AEH R R = A BT RUR FA BT EH 3R 5 R 4 e PRI s 3
H B 52 7E St L

7.20% —
L o .
6.40% e
ot
5.60% e
4.80% P brd,ﬂpv»*’“\ 1
N /"”\»-N"" s '\/\n“v")
4.00% AR -
3.20% A
e o /'\, "A"“\_.\m‘_.f
2.40% /.w/
; A T, ,/
1.60% T VS
¢ r
0.80% ,ﬁﬁ;m\fﬁ\}/
J
0.00% =
[83] [~ =+ — (93] [{s] =t — =8 =8 LN o — ol (4] o (] ol wy o
I N S . A R S T
[s] [~ [=8] [8)] (] — [at] — ™l o =t LN L o [~ ol (o] (] —
99 97T 779N
— — — — — — — [t} [t ] [t ] [t ] [t ] [ [ [ [ (] [ [ [t (]
] ] ] ™l [ ] [ ] [ ] [ ™l ™l ™l ™l [ [ [ [ [ [ [ ™l ™l
L] L] L] [ (=] (=] (=] L] [ [ [ [ (=) (=) (=) (=) L) (] [ T e T |
[} [} [} [t [t [t [t [t} [t [t [t [t [t [t [t [t (] [ [ [t (]
— HEE = AEWHAH G AR T EN R
—HEH3 = AR AR T A R AR R

AHE R B = H B RUR S C R AT FE G R 5 Rk 45 b e i 2 3
H B 52 7E St L

7.20%
5. 40%
5.60%
4.80%

4.00% s

3.20%
2.40%
1.60%
0.80%
0.00%

o

2021—06—29 =
2021-07-27
2021-09-21
2021—12—14

2021—10—19
2021—11—16

2022-05-03
2022-05-31
2022-06-28
2022-07-26
2022-08-23
2022-09-20
2022-10-18
2022-11-15
2022-12-08
2022-12-31

_'|P||r‘|
—HEmEREMN

= A SEH A R 5 C Bt R
™A EAA R R C Rtk

e ARG, AREREHE LIRS



REMFEREMB A H RIS 2022 435 4 TR

3. 3 HAthits

§4 BEARE

4.1 RE&E2E (RESZHE/PA) i

EAE S s
e | ws FEASTE G 5 - 22 PR IR

RN | BEEH

EZF ML
IR

WL

i AFHEL 2021 4F 6 H 29 )
R e H

13 4

XA, Wi, 2009 4E 5 H NS
BN T, JHTBEAL S R, WAL
G 0 oA o FE, ea i),
Fe4H, 2016 47 H 19 HEMFEEA
Bz OF 5 BRI S S 3 4
ZH, ZHET 2020 £ 1 A 13 HERLY
BERM AR RS, XEA
2020 4F 1 H 13 H% 2021 4£ 6 H 17 H4H
(EZE SRS, 2016 411 H8 H
% 20184F 1 H 15 HE &5 & 24 i 57
RHEH R R SRS L ;2016 4 11
H 22 H% 201748 A 3 E{E@(E1EF4E
i Fr BUIE S 4% B R e (I 2 1, 2016
11 A 25 HEMT (S & & 427 BUIE
FHTIHEMIEESLTE; 201748 H 9
HZ 2021 45 A 11 HATEAE FPiEBCeRYE
S 8-10 SR BOEFH RIS (LOF)
(42, 2017 4£ 8 A 9 H A 2020 4
2 H 23 HAREAS HIFBUR M &Rl 1-3
TEFRHOIE R A S (LOP) 1 E 4

20174 8 H 9 H% 2018 4F 4 A 11 HAF
B IR BCR I SR 3-5 FFREUIESR
B4 (LOF) 4L, 2017 48 H
16 % 2018 4 4 H 11 HAREAE kB
FeME R 5-8 FFREE R RS

(LOF); 2017 48 H 16 HZ 2018 4F 5
H 31 H{EE A B IR i B % %
A2, 2018 4F 3 A 26 HEAT
BAE XU 2D B i 27 B Fe R Bt A 4
PREELH, ZHEEH 20205 H7H
R AE Rt — T8 I R B R
AT I, X ARSI iZ R 4
(34208 2019 4F 3 A 25 HilfTE (s
it 1-3 4F B AT G e 0 I 4% Bt 5




EEMERRG A A EIIFRI 2022 655 4 FERS

SHFE 2L, 2019 44 A 26 HiEg (i
G B MAGR RN IR R S 4
2P, 2019 4F 11 H 20 HtF 815
— R HATF I S BRI W S A 2
SR 2021 4 6 H 29 HRTEEHRE
FIZ A5t = A H s BT i 7 B I 4% BF
RerHELH,

4. 1. 1 RFAER ISR P B BRI B 2 3 0 20 78 R A 2 A 72 i S 0

T

4.2 HE ARG A FEEB/E BT EH KU

RGN, BT EANAERF RS OIFRA AR IAT N, EeEHEABRRI I
NFESHPHFA NFRFIZE, AT T GEFE) GEFFHRBEEEE) . HAlA B EE
SEAT CRAGHFEAZRGT = @ WG RIS R 5k e & 5 F) AIE .

4.3 AP G E R

4.3. 1 AP G ERPATIENR

T ATIHEREN, BB AT, B BN IE S5 5 25 ik e i s B AT
AT GESRFEAE) « GFERERESEHAR NS TEL) . GEHRE
AT TS Gy IR SR L) SRR A = AR, RS T (AR5 A B
) (RELHEEINE) . (ATIFIENEL SEEINE) (IR EINE) FME
BRI AFERA S RGBT AT SHE, — B BN RS RN L3R —iF s,
ARG ANV B AT G ERIATIRAE, BRI P AP ARR TA S, AR
B I 55 = 07 I 5 S R R A A 2 (AT R 25 ik o

0

’
Y

A
B

Zl

4.3.2 RER BTN ETUH

AR HIA AR I BB A G2 5 K385 B AT 5t 7 H R SE 5 A B 1) #7585y B
I IZUESR 2 H RS 5% I DL ARSI, RAIAZE ST HZHIT N
4. 4 |5 A E S KR KRB EL T

2022 FWUZFRE, EEPEMIMITIRSE, DGR RS, SSBcEatng &
SRALIERRA TS, R 22 GG AV PR 2 . AR, IR BF I I R A 24
BRIR T IR B 2%, SRz LG IR ERE. RER S 12 A 15 H M e Bor, KE 11

6T 131



BRI =AW 2022 455 4 TREHA

A FEEIA LIRS 0. 6%, QL — R KPR FROGIX 11 H 4 & RIGZBFEH (PMT) 5 47. 8,
C4RROTIX PMT ELLSE 5 AN AL FoRAMZ LT . R, Bmisn s & e b E 5 i T i 55 =)
K EFHERIOIHMER T, ADEZEI T AMIAE, 500k TR AMeT I 2 G
AT A I

VU2 5 3 [ 20 5 0 52 2% 2 AN AR A, AT AT RIZERE [ S0 4t i R 1 SR AT v
e QBRI , AR RIMIG, O febrgkskiagy, AP st mlE . N5,
FENRE TR E N L EAEEE, 12 RERE R U th 7 1k, (HAVRR SR, E AT
SNV B E R0 K, P R Ak S YRR, Herh T AT B G P
AR, AH— 30T B s SR g — 2 K. AEPE I, A PMT B R, IR 5530
TIA R FEAM A IESNEE, 12 7 PMI AEP= 680 4. 6%, BCEH N 3.2 MES AL PR
o FFLEHNM, 12 A R FFEREATIF TRA R, N2 NERTE, [F
WK TR BEAFAIT A 5T, 12 MRSV PEAF e Il T, ARERAE T D se R mAR AL &, A4
K/ AT, AHKJe BT 2 5 T AT

KT, DU T A 2 Rl . i SR AR, JE RO B A (CPT) B [AIEL
RREE AT, TOAEFHH) Mg (PPD A RS W RE ISR EE, 100 11 A4
] f BV St R B 2330 BT 2. 19%F0 1. 6%, £ i U A [R] EL ST R BE A, il T AT
WANAIE IR Bk, 1 R BARZ PGS, %0 CPL BARBE 55 2= 51k, ATl i i54 B,
10. 11 H 2 H PPI L5 A-1. 3%F-1. 3%, KSR M&ENUFEBE FTRERGIEE, BN
SEHE, PP A4k SRR o

i TAHTENI R E 2T T BB R, SV 6% [ 2 = (D SRR . A3 ) B4R
THT iR ENME, RN 5 et NERAT RN, A T IR E R R. 207 B FEEMT,
i 12 A IHG B e . BRE VIR 10 FEIF i st R AH T =22 B K EAT 6BP 2
2.99%, T 10 U A7 8BP 2 2. 84%. 1 A3 E FFGIAN 1 4FH E 57 42 2= FE 73 il AT 34BP
A 24BP % 2. 23%A1 2. 10%, IR 228 Bk s

MG TAR BBCRZ S, DT SIS mTER, HE SR b, S H .
SR H B R, AT IR BB IS /0 X i Bt < 7 oK o 12 H 5 H 4 T PR RO LG A7 3K 2% %2 0. 25
AN AL PRI 4 5000 1270, MARMTICE EF, WEREARMICRER ETT, 12
HARNR TG ENILCT 6. 9646, B —=ZEEAKTHE 1. 90%.

ARIEEAE 12 A HENFFISON, 76 AR RIE NS Y, U B, AR L AR
RN T AEATEN, FEEGIEATAT RIS ARG Sl s, FERE T 5-10 FHIHIA

8Tk 13

3=



FEAEARE AR A=A H BTG 2022 45 4 TR

Hfito BN R YERE TR AN, D EALHRIE . ARSEARFTEARRS S T RRGNE

Btk

BEFER, SRR

4.5 REBAZESFNGRI
AHAEIAAILS A HEIEKE 0.04%, W1 0.08%, Maikbii Lt zi R 0. 29%, Hah%
0. 11%. AIEHIAILS C B EIKR 0. 00%, WK 0.08%, Mkl 38R 0. 29%, W)

0. 11%.

4.6 MEMAEERH ANBEE SR ETE R

T

§ 5 BRAESHE

5. 1 REMAREERAGHELR

T3 H

s o)

R BB ] o)

Rt #5255

Horp SR

HERBT

[ 5 WA 2 $5 B

5,072,170, 201. 49

Hr: fiidz

5,072,170, 201. 49

B SCRFIESR

. =
ne BT

<SRRI A AR

TN G R

Horbre SR A A SENGR B < Rl BE

3

<

RIT NG HE N &G

1,534, 247. 50

0.03

oA 537

it

5,073, 704, 448. 99

100. 00

5. 2 MEMIRBIT LA RPBEREAS

5. 2. 1 EHIREAT W RHH AR ER R AHE

Teo

5. 2. 2 MEHIREAT W REBBER R B ER R A S

Teo




EEMERRG A A EIIFRI 2022 655 4 FERS

5. 3 FIRAZA SMHE 5 H & T 1#E LB R/ R BRE B R B 4
5. 3. 1 EHIRIEA FOME 5 2B 1+ LB/ BT+ B B R 4

Teo

5. 4 MEWAREL G MM RN AR T A S

75

7% ol

KRehE Go)

i 2R B HRHE L] (%)

1

X i

2

RATESR

3

SRl fiTF

4,777,017, 284. 92

Hrp: BURMEERL

4,777,017, 284. 92

Al i

Al FE IR BT 5

ISR

AT (ATAZ D

L7

295, 152, 916. 57

O |CO [ | 1|

Hoph

10

it

5,072,170, 201. 49

5. 5 MEWIRIEL A RME 5 BB 7138 LI R/ HEFF R RT 42 57 3 R A 40

F5 |6 | B [BE GO | ARME Co) | HESTEEERE G
1 140205 | 14 [HJF 05 7,900,000] 863,097, 726. 03 21. 20
2 140222 | 14 [FHJF 22 8,100,000 858, 269, 564. 38 21.08
3 130240 | 13 [€JF 40 5,300,000 546, 878, 975. 34 13. 43
4 170208 | 17 [HJF 08 2,900,000 302,924, 863. 01 7. 44
5 150218 | 15 [HJF 18 2,600,000 270, 862, 443. 84 6. 65

5. 6 WMEHHIRIL A RMME G E ST 1#E LB /M HEFRIBT 42 B SRR 85

Gk

T

5. T MEHARIL A SRAME L Z & H 7135 LB K/ HEFF BB 48 Bt e R B Al

T

5. 8 T BRI A SMME 5 E T 7 3E LB RN HREF I B A2 BUESR B 40

T




MR A R NIPRES 2022 4535 4 RS

5.9 MEWRFEETRH KB FUHH 5 1B 0L it

5.9. 1 A H AT BB R BUR
o

5.9. 2 IEHIR AT S BB 1 H G K A7 35 B4R
o

5.9. 3 A HIE R H L B HE AP
o

5. 10 B H A& E

5.10. 1 AESHEE KBTI A IEFHRIT EAA R T HIPRE R TLFFE, R
RS gF HI—FNZBIATHET. LTHER
NI A2 AR T 9 N B T A4 RS (K R AT 2 AR 0 M 98 11 S G U AT AR G 1) I A

—EENRZBIAIHETT. AT

5.10. 2 ZEHFWET X MERTE N EESFAME N EIERTEE
He B IAT T2 PR AR S 1 R UE IR

5. 10. 3 HABBE =ML,
T

5. 10. 4 3R 5 HRIFH WAL T 5 B30 By P B et 50 B 4
T

5. 10. 5 I EHEHIR AT 148 B P A AESE 2 FR 1B L A 1t B3
T

5. 10. 6 BB A ST HE K F A S TR H 5
PO SR, A2 G 2 i T e R

§ 6 TR EE M)

10 3L 137



FEAEARE AR A=A H BTG 2022 45 4 TR

B
S BEMERRG = H e @%ﬁ$ﬂ%ﬁzAH
Fisfizs A JE T8 C

ik 5 AT 2 4 A A A 2,759, 120, 420. 88 1,900. 14
ik 5 A ) S 45 A B D 40 1,675,573, 832. 21 -
R - i 1 BB ] 2 4 i B ] 4 0 393, 282, 700. 76 10. 00
i 5 T HA (0] 5 0 AR B A (43 0108

L <= 1)) | l
ik 35 B A TS A B 2 4,041, 411, 552. 33 1, 890. 14

TE: WHATAHIRNAE L, WS LM RN B e, B 5 R i A B

$7 ZEBEANCHEAERERHAEESHFL

7.1 ZREEEAFHERESHFEHNER

AL fy

i 5 W) R AR

S

168, 403, 841. 57

e T 91300 (8] SN/ #R 0E A

il

I 75 300 34 1) 52t /T[] B A7

fil

e SR A BN HE A A

SE et

168, 403, 841. 57

S IR RF A A2 & 4

A e AR () 117
1.2REEENZHBEERERRAZEESR FHA

e FHHR | ZHEM | REHERW) | RREWGY | ERRE®

1 AN 2022-12-30 - 1, 684, 038. 41 -

&1t -| 1,684, 038.41
VE: AL BT 0.

§8 MM RERKNEMEERFR
8. 1 REMNE—REZERFEESLH LA B|EGEIT 20%HK 150
Bl

% A5 1 A e O U L WA et
% ek ] I W e
= 5 | amm e i g | FEOH %)

o1l 4k 1350



FEAEARE AR A=A H BTG 2022 45 4 TR

bt A5 35
P Bl
A I 20%
talingla|
X []
2022 4F
10 H 01
1 |H-2022|1, 499, 999, 000. 00| 196, 965, 727. 79
F12 A
ik 31 H
) 2022 4
12 H 02
2 |H-2022
12 A
31 H

= O

1,696,964, 727. 79 41.99

1,478, 608, 104. 42 1,478, 608, 104. 42 36. 59

7 AR RS
ARG B TAAAE B — 3B O B LS BB I 20% K01 0L, 7T R e HH I BRI B rhRE [mT T 5] A (1 i
EUANENE, ORI EER . AR AT e B R XS E L], Frair e
PR PE RSB A, o TP R R B s AR AR, R R i D) S ORI 75 NG
AR .

8.2 MR E HRM M ERF R
o

§9 BAENMHER

9.1 FEXMHHER

v R R M St A M A AT = A H R T UG T3 RIE T 43 B 3k < e ST K S
CRAFMREA RO =D A RT3 e )
CRAEHFER RO =A A I GTR R R S S S 45D
CRAFAREAFR = BTG IR B R 2 SRR )

v FEEE B TR HEPERTE LU

v IR NS B LA AT E L U

~ IR I R BN AR R E IR T BRI A IA

—_

Do
v

w
v

(15N
/

()]

(o))

]

9. 2 TIN5
B4 N B ST AN

9.3 EFEHFR

o120 4E 13751



FEAEARE AR A=A H BTG 2022 45 4 TR

BB B LB ML [ S B A D o ] A SO AR A, AR BRI (8] P RS R SO R

BEESEHEARIEAF
202341 H 20 H

13 3L 13 ;W



	§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


