EFRIPBE LB S RIESFR R EE

2023 4

—
N
f—a

512

=5

2023 4£ 3 A 31 H

ER &

EEEEN: EHESTEERAH
EEFXEN: PEILHBITROERAH
WEIXHHR: 202344 H 20 H



TIPSR IR G 2023 AR5 1 PR

§1 EEERR

HEE AN 2 S AR S IR A A RIS 8 RS M RR B E KR,
FEXT LN A B S L VA A 2 B AR AN ) RO TEAT

FEFEE AP ETERATROARAAREEESRME, T 2023 44 H 19 HEZ 7 AR
T SRR IHERIAR A GG TN, REERNENAEERICER. RIERE
% N -

R RV LLEAE F < B 5T i JE U A8 B A S B 5, (B A PRIE R & — e &R

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
e NEEE AV LR

AR I 55 BORER 2 T

AREWIE 2023 4 1 H 1 Hilg% 3 A 31 Hik.

§2 FE 7= RN
B R AT U SR &
Fe g BTG 010783
B (Y LTI R
F&a AR 2020 £ 12 H 14 H
5 AR JE 4ty AL 0 109, 178, 853. 63 {7
ot Hw AR BE G T B TR T [ KR A BT A A B

BRI VBB I Y B N 1 i a7, B ES
VO E, RSB 1T T RSO LA
WA, AR S T RTIR T, SR
b G LA HE BB Wit o

BB MG ARGz FEVERUE BN FB, X E S
DR AT R 0 W TR AL b, A2 22 5% e 33 e
Ko B AR RIR LT FIWEE, S5 & XHIESR T
P 101 2R e RURS: AR AR SR — BURHYI N 48RS 5877 U
AOFUIS e 2 B VAL, E AR SE AR IR A JBes
ey fige. Blade RSRB™ 2 (8] (I AC B Lh .

AN el I R AR 2R R L TR S ] E W s SR AN
SV AT SN A, ARIELST AT AR, T
MR WA UESR TR S R R DA S
B HI R PR AT R . AER KT, R
S5 EARTRINARS, WS RGEI e H

AETHRILEs.
k&t I PE A PR T 26 X 60%+HPHIE 42 TR B 2 28 X 30%+)7

R 300 FR A R 2K X 10%

%20 k121



TIPSR IR G 2023 AR5 1 PR

AR WL 3 4RFAE AFEGINIRE TS, AN RS 2 0 RS 7K ~F- 15
THFMESM T MTgES, AT RERES.
ARFEGIGFETE T U bR (P B 52, 75 I I A I E AL
IR FEARI . T DL AL 5 ) 45
22 il R R RS o

AL UN i L 4 T AT R N )

REEEN TR ARAT IR A IR A F

B e I FE 4 TR FR TEFRIPHER RIS A TSP e Sk A C

N RIS G AR 010783 010784

A BAR T8 23 2 4 1R 5 3 5 70, 835, 738. 02 4 38,343, 115. 61 #

§3 LB F IR S IFERI

3.1 ZEMEHER

hr. NRITT

AR (202341 H 1 H-20234 3 H 31 HD

\ e
R PRGBSI IR S C

L A sl e -3, 256, 716. 86 -2, 195, 808. 42
2. A% HIF -3, 651, 534. 20 -4, 985, 799. 70
3. ALY 3515 4 A B A 1R ) -0. 0505 -0. 0899
4. ARG 0 = 1 65, 165, 922. 23 35, 070, 350. 03
5. HHR I 0y A 0. 9200 0.9146

e 1 AW B s fa ik S A A RN . BBl .

HAbe N (AE 2 S B2 )

FHRRAR < 3 HTAE IR A5 Ja R0, AR Dy A 39 2 se B et A0 28 fe (A2 sk

?)t

2. FREEEWSHRI A OISO ERA NN EEE 5B ER& I , TH A BRHE Sebriicas

K EAR TPy

3.2 & ERI

3. 2. 1 BEMBUSEME KR RIS FHLS B AR R K R
PSP R A

Mk bl e
HHEMRR | g, | -
B [ EEKERO - ‘ THE 28 b OE6) @—@
WHEZED | HRERERE »
HEZD
HE=1H -5. 14% 1. 49% 2. 78% 0. 95% ~7.92% 0. 54%
XA H 20. 81% 2. 10% 12. 25% 1. 28% 8. 56Y% 0. 82%

Fo3u 3 o121




TIPSR IR G 2023 AR5 1 PR

o4 4. 07% 1. 85% -2.93% 1. 16% 7. 00% 0. 69%
H 3 44 [A
-8. 00% 1. 69% -11.92% 1.07% 3. 92% 0. 62%
GRS
ISR TR A C
‘ ‘ Mk g bl e
HEE KR | g | -
B [EEKERO - ‘ THE 28 by O6) @—@
MHEEQ | HRZEEG »
HEZ®
HE=1MH -5. 21% 1. 49% 2. 78% 0. 95% ~7. 999 0. 54%
T EANNH 20. 64% 2. 10% 12. 25% 1. 28% 8. 39% 0. 82%
o4 3. 79% 1. 85% -2.93% 1. 16% 6. 72% 0. 69%
H# & A A
-8. 54% 1. 69% -11.92% 1.07% 3. 38% 0. 62%
AR B4

T AKE

X 10%.

b 5 U v -

1E AR FEEIN 35 R X 60%+ IR 8 FUI a3 2 X 30%+)P IR 300 FeHlk &

3.2.2 BEE& A FAEMURES R IHFEE K ERZ RHE RS BRI R

REBZ IR

TIPS SR IE S S A A S T 48 59 5 51 300 e £ B AR 3K S b 35 3 ey J55 S, 5. 34 s L )

20. 00%
15. 00% hﬂ
. 5"\ H” rf'/ Y |
10. 00% fb t 3 \ % ,mk
5. 00%{| A
S |'.I
; b !
o aos o M,
. Ve [
10. 00% h ﬁ%ﬁf Ak i} / Aﬁfh{.
-15. 00% | 8 r e W
/ : )
=20. 00% ':jt lF J\'}“'I
i _:‘.' ||IJ
-25. 00% \
-30. 00%
=t [ o oy o o4 =t o — =+ ~ a1 L o (] uy oo — =+ o
- o -— od o o (=] -~ o -— o - o (== ] o o -— o - o
SO O Y S | O Y O A R P N
- [ (=) (=] (=] (=] (== — - (=] (=] (=] (=) (=) (=] ol e (=] () (=]
s L Lo Lo L L 1L L d dhd A Al b b b
o4 o4 o4 o4 o4 o o o4 [} o4 (o) (o} o4 o4 (o} [} (o} o4 o4 [}
() [ D (=] (=] (o] (=) () (=] (o] (o] (e ] (=) [ (=] (e ] (e ] [w] (=) (o]
o4 o4 o o (o] o o4 o4 o4 o [} o (o] o o o (o'} o o4
—EIGFEHRELESARINSEISKE — EHFRRELESAR N SR
FoAam o121




R ERE SR VRE 2023 4EAE 1 BREERGE

T8 FPIP AR R I SR -5 C B o5 T -1 S 55 5] 1 e £55 HO AR 36 SR i SR IR 6 5 S S - B

18. 00% “l oo yﬁv

1 ‘?ﬁ
2.00 I.JIerr"lrrJr V W“
6. 00% A S
Wy A
0. 00% »f PV A '1 ! R
VA N :\1 L\\ W
—&, 00% i ‘I\'_"']J ,J I| |{|'ni v"l rr‘ ||
g PO AN
-12. 00% Al M
r‘r}'l ._If‘ i NA H\‘ I‘_J.r h\“.l
-18. 00% - N
'.:q,, | W
~24. 00% 7\ f
W
~30. 00%
=t [ (5] uy w o4 = o g = M~ 5] L o o4 Ly w - =t —
- o L g o4 o o (=] et () L 2ad o4 - [ ] (=] o4 (=) - (=) . pd o
T P
- [ (=) (=] (=] (=] (== — - (=] (=] (=] L= (=) (=] - - (=] (=) (=]
T T A T
o4 o4 o4 o o o4 o4 o4 o o o o o o o o4 o o o o
= (=) (== = (=] (=] = = (=] (=] (=] (=] = (== (=] (=] (=] (=] = (=]
o4 o4 o o4 o4 o4 o o4 o4 o4 o4 (o} o4 o4 o Lo} o4 o o4 o4
|[— @B RSB AR MRS — BHAERELRACRINI AR R B
e AREEGHEEFARA Y 2020 4 12 A 14 H, EeERAESH 2GS R, AAEeisfEnt

B L AR I 6 A, H OISR % S R IR A

AFe g A TR

. ERHRIA 2020 412 A 14 HAEZE 2023 43 H 31 H.

§4 BHEARE

4.1 RELE (RESEENA)

EAEENEEZHIR

A | W%

FEREH | BEHY

EZR MO
IR

B

ARFE 1
g

2020 £ 12 H

R IR 4 H

19 4

Wit:, SR RARESRAEAT LA 5T 5
FAATE T b R, I AR R e
BIRAFEEZHBE., HRARE
o, BERAGWENE, WRESEHE
PR A RIS BT 50 e s Ffe S S R B
KRR, 2020 4 4 A
PRI, PRI HE IR kiR & Y
TEFR R S RN 8 KR I TR
RN R RS SEH.

it

2021 4£ 3 H
12 H

B> B
N B
EE

B

14 4

fi:, “?¢Mﬂ#\ﬁkﬂ#\%ﬁ
BHAEWI T, T 20LUETAE DB,
?ﬁ%%AE%%ﬁﬁﬁo%%$9H
IMATEFRIE G, DUEFEF PR e kR
BRNEZF R T IR A BOE R
RS RIEF R S SR

T 1 ARRH AR AR H B O R
AERMER, MMEIRH R & A R AR H .

%5

7t

ARMEHREZH; HizEeaM AR EE

312

i

A



TIPSR IR G 2023 AR5 1 PR

2+ UEFF ML SGEMATIE 2 GIEZF AN G BB BRI AR SSHLE -

4.2 B ARG A AR SEE MM A 1503

AN, HEEHNHEST GEFRRESIE) A REAEN G, e
SUIBEA KRB SVEASUEE, DS T, BUE TSR ANNSR S, AFEMELE
EIN 0} VS ARt )EVIIKE SR B eNAEE St TGP eet ok il RN A D L T 7 NPPSE S X/ R T ES R EPN SR S ol
o FEAMEHIN, HEisfFaikail, BRFESMHFRA AR mIAT N,

=3

4.3 AP G TR

4. 3.1 A FR G ERPATIE R

AN, S EATRARIR (G BR SA BLA F AT SR SR AR N
EORICHIREE, BTN s, ZHAT. S5 PSR4 AT, it RERA
T2 T RAES AR TR 5 A FIAT, KRB AR AL A 2 AL P 5 S

4.3.2 RERZ AT NIRRT
WEWIN, RIS RKINS 525 FT AT 50 7 B A28 5 A3 (1 530 58 5 i ik
I H AR %G I EeEHARKIAREZ AT

4. 4 TE AN ES B R RS E

— R AR R E RS, b 2 B BRI EOR, AR E AR E A
TR E AR B R 4 -9, 41% —11. 36%H1-13. 59%. AT A7 T, BRI HLAh, fE4:
TRE N H AR AT B, HApEASHEHED. fEAERTREN, EAEJELFEE T 2 A2
MK 3 Hbd), RERERATH™ . EfE HRAT AW AR R G RAE E R, SRR LT
7. 0T, WA I mes, Sk Lol 4. PR E DUE AT S8 0 e A i
TSI, TR R R AH SRR AT AT A TR

MNEF R ZERE, T ORI AL PMI. H E B, TR T-7H 2% 2k 23
W ETE Y . AT, EREETFFNAED BRI R CHE, T /™ BRI FFL:
PEEE I EBEELA FEAF R AL, T R AU M $P BUR e 5 AL A R e, 0118 2l B3 e
FEHe SN JE B P Re AN 25 O IR THEAE IR S T, WRA TS B WnRkeT, HEIRT
X T A B ARG B 5 T [R) 22 JE T

TERRE, AT R A E VR B R, Ut EUMNERS B, AR AR AT
W RARTH I AR, BN KT R Ak EJRATTIRIRE G i i B BRI R . B2

Foen I o121



TIPSR IR G 2023 AR5 1 PR

2y RS E Sk A A

4.5 REANES R SFEIN

R AR IR IR R K IR A A FE S BIFE N 0. 9200 JT, A4 35 WL S BUAHE 1S
KA N-5. 14%; HEEAM A IR A MR KR A C B S HIFE I 0. 9146 76, ARG IS
YA E A F 095, 21%; AL ST LB HE 23 20 2. 78%.

4.6 MEMAESTE ANBERES T HEPE RN
T

§5 RFEAEWME

5. 1 REMRES R HEHM

o i H S GO et (; FaRER
1| Bt 89, 485, 309. 79 87. 80
Hope SR 89, 485, 309. 79 87. 80
FewT - -
[ 72 WA s - -
Hp: fids - -
TP SRR SR - -
ARl S A - -
SRMATAE AR | -
SENIREE G Rt - -
o SR 0 SN OR 5 4 fil %

g

>

e

N

N

AT RS H AT &A1t 12, 286, 791. 52 12. 06
HAth %55~ 143, 642. 41 0.14
&1t 101, 915, 743. 72 100. 00

T AREWIR, AL @B RO S PRI B B A e EDY 88, 013, 539. 79 J6, A2k
BB EHE R EL B 87. 81%.

5.2 MEHIRIAT WA RMBER R A S
5. 2. | REMRBATI A RPFARERRA G

et
R GRIES] ARME GB) SRR
Rt #L - -
R - -
g 1, 471, 770. 00 L 47




TIPSR IR G 2023 AR5 1 PR

D M1, Ty YR BOKAE A
A4 - -
E |5k _ _
Foo bR FZEI - -
G |k, GiEAEENk - -
H  [fEEmEmol - -
I (BEAfEs. BAAE BRI
Ni4 _ _
J &Rk - -
K |l . -
L |[FHGEFARE S5 RSl _ _
M| RFEE A AR RS - -
N KRS BRI A FE Rt EE - -
0 |ERMRS . BB H AR S - -
P HHE - -
Q | PAEMHEESTAE - -
R 30t fRE LR - -
S |GE - -
it 1,471, 770. 00 1. 47
5.2. 2 MEBRBAT A RBRER TR ERTHE
ATk ARME (NR) i B T IE R o)
JR AR 2, 176, 829. 52 2.17
i H AR IS 9 10, 348, 274. 13 10. 32
H 7 2 i 7,176, 803. 77 7.16
REJA - -
G 4, 115, 039. 79 4.11
R PR fE 10, 376, 361. 66 10. 35
Tl 7,211, 303. 67 7.19
ERSETN 13, 461, 520. 98 13. 43
MR P& 18, 590, 543. 79 18. 55
YNEEE N4 4,829, 794. 54 4. 82
55 b= 9,727, 067. 94 9.70
At 88, 013, 539. 79 87.81

5. 3 FIRIE A AMHE G E SR = HE LB F R BRE R R A
5&1ﬁiﬁiﬁAﬁﬁﬁEﬁﬁﬁﬁﬁﬁwﬂi¢ﬁ$ﬁﬁ+@%@&ﬁ%%

Fe | REAE | BREAR S (HE B | AnfME O SR HE ] (%)

1 00941 i [H # 5) 126, 000 7,015,185.58 7.00

2 00700 s VA 20, 300 6, 855, 983. 51 6. 84

3 00388 FHWERL G Fr 13, 500 4,115, 039. 79 4.11

4 03800 hERHY 2, 084, 000 3, 703, 439. 51 3.69
8 8T 3k 12 7



TEFHER SRR A 2023 4R58 1 TR

5 01024 PeF-w 62, 700 3,317,992. 11 3.31
6 03690 F W 25, 280 3,175, 707. 35 3.17
7 00836 HEIE ) 198, 000 2,898, 097. 33 2. 89
8 00570 W E 2y 800, 000 2, 878, 348. 08 2. 87
9 06098 T [l A 55 234, 000 2,781, 807. 87 2.78
10 03888 AL 76, 800 2,598, 497. 01 2.59

5. 4 MEMAREL G M RN MBFBRAS
T ARSAMGRRETE 67

5. 5 MEARIE A A 2 & ™3 E LR/ M HERF B BT 42 s 3R A 40

T AREAMEYIRARFFA 7.

5. 6 MEFARIE A RME b 2 S 57 15E ELI R/ HEFF B BT+ 48 B SCRAESR IR

K
T AR GAR T WA ARFFA B SHFIL TR

5. T MEWARIE A RHE & B S H P 1E LI R/ NP BT LA Bt SR B R I 4H

T AEEAREIRARIA SR

5. 8 A MR A RME G E ST 1#E B RN T BT LA BUES B B 4

T ARG AMR IR REF ARG
5.9 MEHIRAZE ST F MR B 5 1F 0L i ¥

5.9. 1 |EFIRAE S BB IS HF AR 21 B 41
s ARG AR S AR ARG R AR 52

5.9. 2 AEEGER B BAEI B KB FBUR
TE: AREEARE WIARR IR AR

5. 10 R EHIRAZEEHH B EH AR ZF O v ¥

5.10. 1 A3 H R HI R B R BUR
VE: AR A IR R B 12

5. 10. 2 $R A IARA F S B H) B BT B2 1 A4 25 B 40
TE: ARSI WA RSB E L

5. 10. 3 A3 H i R B R VAN



TIPSR IR G 2023 AR5 1 PR

e RIS ARG WIR AR5 A 2 .
5.11 BRAESMEHIE

5.11. 1 AEEGHRHE AT B IEF K RT TR LT BB EMITLRFE, K
RGP Hl—FNZBIATTEDT ATER

A, AR SRR+ AR RAT EARRA BB S LS A, sAE R 4
AT — AR ATHETT . AT .

o

5.11. 2 BER BN TR HERTEHES S RAME N EIERERE
ARSI BB AT A4 IR SRR T A < B TRDAE 1) 5 e JB S

5. 11. 3 HABE =1k
e S FR &8/ OB

17 H AR IE S 3, 945. 68
IS YSCIIE 5 77 B K -
RS ) -
YR S -
AT FR K 139, 696. 73
HoAt SR -
At -
it 143, 642. 41

5. 11. 4 SEHIRFFH B 4L T 7 B0 0 w] 3% #5355 A 20
T ARG AR T WIRARIFA T H B0 T 55

0| N[O |O1 |k |W ||+~

5. 11. 5 R E AR HI 148 B 2R AP AFFEUiE 52 PR 0 O Ut BA
T ASTEGAR T WIARFEA AT+ 2 BER TP A ARG 32 PR A5 O«

5. 11. 6 BEA SR A FER AL SCF IR HR 2
Aty o RO S N SRR, BB S i A AR o R B B B L ) o T A T
RETFER 2.

§6 HRRE S L EH LS
BAL: Ay
i H BRI LIRS A IR HEIR I RIR A C
15 B A 35 4 0 AL A5 72, 354, 591. 58 36, 575, 561. 57
15 T A ) 5 s R D A7 40 5,070, 826. 17 42, 960, 866. 93

1001 3L 12 5T



TIPSR IR G 2023 AR5 1 PR

k- P S A ] < S T[] 473 251 6, 589, 679. 73 41,193, 312. 89
i %@ﬁéﬁﬁﬁﬂﬁﬁ<ﬁﬁm
ﬂ\ki “=7 A

ik 35 B A TS A B 70, 835, 738. 02 38, 343, 115. 61

T RIS AR BN B [ e e

§7 H&EHANZHERRERRAEEHR

7.1 REBEAFH AR ESHBRINIER
e AN, BEEHEARIEHBAREREAEE

7.2 RSEENZHERR SRR AR S5 HH
e IREHIN, REEEARIZHEAREREAEE.

§8 R HEHE R RN HMBEERER

8. 1 I EMIN B — R HFEES L ELFIL BT 2055915 5L
TE: SR I G B BB R A 2 e B L 3k B G 20% R B .

8.2 WM HEEFERKEWHEMEEFR
2023 4F 2 A 18 H, & HE NI P EE S SR e e F8 T (RS g

RAFRMBEHANRLEAL), AEARELAS

§9 ZFEXFEZR

9.1 EEXHER
1o IR o A v A < B 4 1) S A
2. AR SRR G AP R RS RS A
3. EIY A LIRS B SR B SR
4y IR SRR SR A RIS $5 B S AR S U0 1
5. FEEE IS TR B,
6+ A 3T A H2 R E R S T 1

al

9. 2 FFHUHE £
TR X AL 2K T BR 600 5 S1 % 2101-2106 BTG .

9.3 BT H R

% 11 3k 12



IR AR eI A 2023 5 1 AR

Bt EA AR E R ) R AT I A S e s & b, W] % TSRS E ENfE, JRafiEid A &)/
YEET, AF MEERN www. dbfund. com. cn.
BB ARG INE SN, [ EEARSEAN.

WAUTETE: 400-821-7788

EAESEEARAF
2023 #£ 4 H 20 H

%120

Dz

12 71



	§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 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


