Z R R G KVH 98 £ R Bk
EFSRESE

2023 £

—
N
SN

512

=R

2023 3 A 31 H

HEEBHEN: RREESTEERAH
EEEBEAN: PEIHRITROGERAF
MEXEHHEE: 202344 H 21 H

T



23 RS B KT 95 % 2023 4R58 1 TR

§1 HERR

SN G2 N AR TR E R C . R SRR B K
FEXF LA R LS RN S R M AR AN I B T AT

FEFEE AP E T EEAT RO AR A AREAREESFRME, T 202344 H 20 HEK T A
Wt M 5 FhR . HERIAR R AWM EEANA, REERNBEAEREBICE. 1RSI
R B BRI

R R VR LLEAE F SR 5T ) JE 0 8 A S F R 58, (B A PRI & — e f A

FEEHE A SRR HARRIL . SV KUK, BB 7R 30 SR A BT 4 ) 1A
2 SAINEE VRIS S A

AARE M 55 FR AR 2 1T

AR 2023 4 1 1 HEZE 2023 £ 3 H 31 Hik.

§2 FE &= RN
e AL Z R M I E T o Fa AL
R4 EARAG 006786
SR (Y LT
EE&ERFERH 201944 A9 H
HAE BAAR B4 0 451 i 450 158,917, 117. 47 ¥y
EaAg =k B PREERR AR R, 18 SR PR I S AR R R 22 )
k.
Eraigs AIE G N EIE S, RN FRA S EE Rk, %

Epﬁif\HRZE*TEﬁTHZQqJHﬁ%%ﬂﬁilﬁi*ﬁi%?ﬁﬁﬁitf%r*?ﬁ

o RIS 48 E R 3 e S FEBLER () AR A0 AT AH S 1
ﬁ%o

JBCEEALRE T IR, 2 FRU At e i A R B A Rl JE R
AR SR S ELEEAT A, BRI ) FR e R R[]
S50 AN T 4 PR R AR B B0 AR AT ey R iy, B A
FLORP RS L R BOR BN A RN, B AR R PR BOe ik
BRI ERERAR TR 2Oy, B4 B BN AT DA 4% 55 40
HHATIE MR, DRUERE SO A E K R 58t
O TR Y 1 B2 TEAH R R R R 2 d /MK

AFEG I G A K 5L gt b HE 2 1Al H
P ERER W 2 FEFE IR 0. B%LAPY, AFERER IR Z 13 7E 6%
DAV o 2 PRI 2 ] 00 0] 18 88 s A (R 3R 5 O BR Bl 25
FERI R R R 72 FIRTO ], BE &N RCRICE P S
Jite R G R R S . BREFRZEHE— DK

g4 BT, ANKE e B T B B S R 1 4%

%200 k121



23 RS B KT 95 % 2023 4R58 1 TR

W, ST, [EHRT, ARk E
RN R EARRAT R TS TTidgihn, 22 mliaEE.
WhosiEe. mhE H SRR, LA IR e B E
o E S, RN, 456 RMET o, & B
&R h 2 A shash, e (s i I RC &L LU .
CIEES/Srisitarns: i sl oy Ga T e /AT B N I
R O I 18 JE et 2 A 25 05 o kT 0 1 m e i 5%
BEATECEE, FERAIIBGE I R S A A A T Rk e
HABANE, LEEMRN . /MRS 3BT
g, ARk R TE AT, fEERA b
s A RS S st A o

Naad e i

HRIE S 8 K 9% 32 e Bl s R Ol A (T R AT 5D
*95%+ & LA N I IS IR R (BLfE ) *5%

JRUSHAC 2 45 I

ANHe ORI G, LTS S BU G TR A
MRS, PFMESSITMNSEE. ARSNREH
He, FERMZEEEHRRERNERNRN, BF
SERIEEG VLR AR IR BUTTARR ISR T AR UK X
Bz YA B AR

AHe G F RIS P
LA T I R o

HEFHA

I G E AR AT

HEFEN

B TR ARAT B A IR A W

R P I AR

RRFEEBORATE R A A | REREROE T SRR C

R SR INE]

006786 006787

I A T & o R e 1 LS

40, 079, 263. 09 13 118, 837, 854. 38 43

§ 3 EEM S MESIHERI

3.1 EEMFHR

ffz: NRIHIT

st I E 7N A (202341 H 1 H-2023 43 H 31 H)

R R B T PR 2 A Ze BRI KT P e % C
L AHA s a2 -829, 420. 77 -2, 287, 879. 68
2. IR -1, 985, 619. 18 -4, 863, 799. 69
3. DA S5 4 A A SR ) -0. 0457 -0. 0444
4. SR B 4 5 1 42, 675, 202. 26 124, 543, 027. 74
5. AR EE A BB 1. 0648 1. 0480

e (1D AW CSEIRaifR I AR BN Seillas . HfliloN R &2 etrER sl
FOBRAR I 37 RIAME I RAE A5 5% Ja (R A8, A A D9 A o se il as in B4 2 se i EAR it -
(2) priddEe v SHabr NI FA NNWEEE 5 2 e A I3 A, T3 5 SRRl s KT

C- S Rk

FO3T o o121




23 RS B KT 95 % 2023 4R58 1 TR

3.2 BEXHERI

3. 2. 1 BEMBUHEN KR RIS RIS A R i B
2R HEVE IBOH T S8 A

b &5 b Rk Uk
‘ TR B K R L 25 Lh A S v o
B [EEEKEO B " W EbrEZ @ O—06 @—@
HZQ &6
@
HE=EAH ~4. 98% 1.57% —4. 75% 1.57% -0. 23% 0. 00%
LA H 6.31% 2.29% 7.07% 2. 30% -0. 76% -0.01%
x4 4. 63% 2.17% -0. 26% 2.22% 4. 89% -0. 05%
S o 17. 76% 2. 07% 12. 42% 2.11% 5. 34% -0. 04%
H & AR
6. 48% 1. 96% 0. 84% 2.01% 5. 64% -0. 05%
R R4S
Ze RS I IE KTH SR 2 C
b g b i FE v
THE I R AR G b U o
e R EE RO ‘ » Wi RhrEZEl @ O—0 @—@
HEZ® g EE)
@
HE=EAH -5. 08% 1.57% ~4. 75% 1.57% -0. 33% 0. 00%
TFEANDMH 6. 09% 2. 29% 7.07% 2. 30% -0. 98% -0.01%
itk —4F 4. 21% 2.17% -0. 26% 2. 22% 4. 47% -0. 05%
it =R 16. 35% 2. 07% 12. 42% 2.11% 3. 93% -0. 04%
H 3L & A A
4. 80% 1. 96% 0. 84% 2.01% 3. 96% -0. 05%
R RS

3.2.2 HES A FERUREES RTHMEMKRZZ) LIS RS s fE i
B LB

%470 3k 1201



ZR FEE B KT PdR 2 2023 4R35 1 AR,

Zr R OB B TEMA R RER KR S EHM AL R R AR ZE R A [ SR EH R L
@

80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00% i

10.00% i f"‘"\mlll
0.00% :b% % '

-10.00% ¥
-20.00%

o0
o
[y]
o
1
o]
o
o]

2019-04-09
2019-06-24
2019-09-08
2019-11-23
2020-02-07
2020-04-23
2020-07-08
2020-09-22
2020-12-07
2021-07-23
2021-10-07
2021-12-22
2022-03-08
2022-05-23
2022-08-07
2022-10-22
2023-01-06
2023-03-31

\—|
&
&
S
N
o
o
3

—%

|— 2 Bt BB AT RA B — JR 8 SR A B A B T L 3 i 2 |

& FEA OB K H TS C R T AMEIN KR S RN AR LR B AR B 20 [ 52 E B

L

80.00%

70.00%

60.00%

50.00%

40.00%

30.00%

20.00%

10.00%

0.00% i

-10.00%

-20.00%
@ < @ M ™~ M W ™ M~ o W m M~ N oM = N O o
O N O o o o O N o &N O o o o O o o o o 9™
<+ © & H N g =G N N W = O N M W O o m
S 0 O d4 0 O 0o O &S o O o +dJ «+34 o o o +dF © o©
o o o0 o0 o © © 9O © o o o o ¢ &N N &N o m m
o 0o o o o o o o o o o o o o o o o o o o
S 2 € 8 8 2 2 8 8 8 8 8 8 28 8 89 9 8 g g
NN NN N N NN N N NN NN NN N NN

‘—4*%’ IR OB TRIEC R — BRI B O HTRTEIC R

W 1. ARESEESEFT 2019 404 H 09 HARK.
2. HWARE RS G R E, HEEHANYHESAFRERZ HESNHWNEE SR
FHAGHHFEREERMLE, BRI AR S SR 7 E T & e S HZE,

3. 3 HAth¥etr
X

§4 BEEAMRE

4.1 H&5H (BELSZF/ND Fif
| w4 | g ARSI S BIR | WE M | ]
#6500 L 120




23 RS B KT 95 % 2023 4R58 1 TR

TEEY | BERl | FR

XIFRT 2011 4F 6 A INARERS ™, HE
R 47 1) 30 UG 5 AT 78 P2 . 2016 4F 2
HIMARE LS, BUTFRFES NS
S0, AR E N RAEREORRS A =] 77 T
REFEE AR K. 201745 H 4 HAE
2022 4 8 H 23 HATZR Y IR IG I R
TG B VR A BOUE R R S TR R HEIA
L RIGHC B R A ANE R R 4
FE2TH, 2017 £ 9 H 29 H EA54ER
R SRR B A ARG TR & BRI 3 5 0
GIEZT, 20184 2 H 6 HEAHHIT
T REREA 2 IR IR & BRI 0T 2
g [FRERIE2010F 491 s [BESLEHE. 2018 12 /] 21 HE 2022
KA H 1 H 26 HAHAEZR PR i@ AR RAT
S il R BN A SO TR 4R BT AR A
S, 2019 4F 1 H 29 % 2022 4F 3
H 25 HARATZR R b s i = 8 4R
RADTE L T I HL 22 3, 2019 4F 4
H 3 HZ 20224 5 H 31 HIREZRFEHIE
HEJREIE TMT BRSO
FEERELM, 201944 9 HESHH
AR 2 e IR S IE RV 9 R B K
ERIEF RIS IE 2. 2019 4F 4
H 16 HZ A48T 2 Fes I ik & Hs4R
TR TR R S I T S i 4
B LN

TE: UEZF ML SGE AT ML P2 A E . R P IR IR FPIATES A H 98 A "R A 3
P 1 H

4. 2 BEANRE N A E SR E B TE H LU
AARE I, AT TN A RS M A O B A E, A SIEEREh fr
WA, B IS R AR T .

4.3 PR GET Y

4. 3.1 AR 5 ERPATRH

ARIEGE NN N E RN A RSN S, @507 AP H AR, Ik
7. EHIN, ARESEIHNHEIUTIERS GEFBRREGE AR AV 56 EESFE L)
MAFNERAT G HIE, 8 RGN )7 AL SIS R 5 AT AT . AR B
WA, SRR AL A R T B LR AL, JRESRAS R E R R MO S BT

% 670 3k 127



23 RS B KT 95 % 2023 4R58 1 TR

RATT T AT P HIHL=

4.3.2 RERZ BTN E UL

AREEHRNEN T AEL R SIERE, S REZHTNETHER . FHMHEER
Wz RAEHIN, BA AR S E AT R HES 55 AT S 7 H R 52 5 AL
B I HIAE Sy B I IS 2 H RSB 5% TG DL I A R R BUAS I A7 A8 57 W A2 AT N -

4. 4 5 A S HEUR RIS RZ RO AT

FMAGHE 2023 SF—F L LI T EIRHES, SR MMM . BORERF R RE, 725
JEARILR RIS, 2 R, X R T, SRS EZ MK T A R E
FUR R R (AR P ZE PR, R — B BOW R T RAT AL AR TS IR R G DL A EfZe5r Al
e KR S AN E VE A IR R, MIRR T ARSI B IR e (5 AR ERAT T Bl T, dRakie )
SCBURFER T TINATAT M 00, Ja BT TRk B8 )RR B SAE ) B — . K AR EAE TR,
1% LTS IR S

BB 7RI, S FELRE A ZIAE T 99 RIFRIR, 1137 00% 5 BAE R I3 (i e ATECR
Ty HEANEMMBEENEOR, diinkk 1 Rl 2 A, b B N2 B RAT B LR . [
W EBORA TR NSNS, & SEVER | FRERIIAE:, HERM. EHEDFEZA
AR T Ak s i A U A T S ZE RN ChatGPT PR BT 1A, 53l 1AL
T A SRR R BTk

BORRAETTTH, B ARG BT E,  RE IR B R ECR I, R w4
B R BRI N 1 Sk~ A RN, KR G PR R ZE I S B Y . IS N TEEOR G T
B 1 A LA HGE S, 2-3 A ZAMERS R BT M BU T 2R, BANE TR o
R, BR2h. WEH R E. REJET, INRAIVER BRI, ENEGF SR
RAF, FE80H Bk . R MR GRS O AIs1T, IRERRZERFRIEE .

4.5 MEHNE KNSRI

AR T R 2R B O KT 94 A S B 1. 0648 JT, AR 5 I3k & 0 8l
BER AR Ty—4. 98%; MEAM T HIR 23 BB EE KT AR £ C 2 BUFHEDY 1. 0480 JT, A4 75 1
BB B E I A N5, 08%;  [FIYIVGt bE A R HERE 3 -4, 75%.

4. 6 WEHINEEFH NBERE SR ERE B
AR S A AR T o D 2 T AN AR H R AR A AR AN i N e B

AT T .
&7 gk 12



23 RS B KT 95 % 2023 4R58 1 TR

§5

5.1 REMRZE R HEHEN

BREHAGRE

5

75 H

£ o)

A BB o)

1

Rt 558

158, 353, 764. 93

94. 12

Hrp B2

158, 353, 764. 93

94. 12

HERBT

[ 5 WAL 5

Hr: fid

BTSRRI

R ER R

ST B

KNI i B

Horpe KR RN IR &
F

fh %

HUT ARG A M S il

9,209, 471.03

5. 47

HAh 5™

692, 140. 18

0.41

it

168, 255, 376. 14

100. 00

VE: AT G AR 5 A S 5 Vs B 2T S ML 5 KR A Fe iRy 158, 353, 764. 93 7T, & R %
FEIFE LB 94. T0%.

5.2 MEHIRIBAT WA R B ER R A S

5. 2. 1 MEHRBHERE T UAROFEARERRAS
AT GAMR T WIRAR A TR IR N B

5. 2. 2 MEFIARBRB B AT HREBR N BRE SRR A G
AT G AR A WA AR AT UL B35 O IR

5. 2. 3 MEHREBAT WL RBBOBE R H MR BT A G

AT M5 ARmE (NRD i B TP IE L )
A FEREATEL - -
B VM P& AR 7R 87, 527, 282. 33 52. 34
C VoW H 33, 953, 661. 02 20. 30
D REd - -
E &Rl > -
FEST IR 29, 619, 808. 99 17.71
G Tk 7,253, 012. 59 4. 34
SEERSES® N - -
I HERS - -
T AHEL - -

8T o121



23 RS B KT 95 % 2023 4R58 1 TR

K 5 it -

Gai 158, 353, 764. 93 94.

70

E: DL R AT 2 bR (GICS),
5. 3 BIRIEA oV 5 EE B = E L K /INHE R i B R BA 4
5. 3. 1 MEARBEBZ A RNE GRS T2 EE LHI K /NEEF IR+ BEE#

Bt BH 41

e | IREAR | RESAR ([ BE B | ARE o | HEEESTESEEIE] (9
1 03690 FH-w 161, 500 20, 287, 845. 60 12.13
2 09987 )iy 20, 400 8, 814, 888. 47 5.27
3 02269 2 W) 205, 500 8, 742, 982. 29 5.23
4 01211 bl 3t 35 43, 000 8, 650, 276. 37 5.17
5 09633 VSENIIET 196, 000 7, 746, 853. 25 4.63
6 02331 sy 128, 000 6, 936, 048. 51 4.15
7 06160 [ERuziEl 60, 100 6, 808, 011. 05 4.07
8 00669 AR 89, 500 6, 647, 929. 20 3.98
9 02020 SR E 66, 000 6, 586, 584. 84 3.94
10 00027 R IR 128, 000 5, 877, 152. 58 3.51

TE: T FENAE AH B B, SIRHEARIMES 58, FFHZEARBEE 2P .

5. 3. 2 REHIARPRI K A LM E 5 E ST $+E HL BN AT T8 B R4
gk
AT AR IR AR R BRI B

5. 4 MEWIRE R MM RNMFHRRAS
ARG AR RRIFA G5

5. 5 W EHHIRIL A SRMME HE ST 73E LB RN HRF R BT T4 iR 27 B B 240
ARG WIRARFFA 7.

5. 6 WMEFARIE A RME G E S E LB/ BB+ B SCRRESR R
K
ARSI AR IR AR FFAT B SRR SR

5. T WEHIRIE A SRME 5 E ST E LA RN R RT T4 52 & R85 4
A EARIRE IR ARFFA T &

5. 8 MEHIRILA RMME HES T 1#E B KM HEF R BT L2 BGER R A
Fo9Tl o127




23 RS B KT 95 % 2023 4R58 1 TR

AT G AR IIRAR ARG

()]

-9 B WIRAE S BB R B3 5 1 O Ui

()]

- 9. 1 B FARAZS BT B0 B A 15 2 B 40
AT AR I N R IR B AR 0

()]

.9. 2 AR SHE B BN R KB EBOR
AT AR N AR B AR 0

()]

10 HEWRSE ST H K E I 5 1B 0L it A

()]

- 10. 1 A E BB BB BOR
A AR T Y AR BB A 8

ol

- 10. 2 R IR AT S4B 0 57 3 52 Kp A4 25 B A
AR G AT S P9 AR B U B

()]

. 10. 3 AHIE R BB VR
o

[$)]

11 BERASMEHE

5.11. 1 AZSHRHET TR IEF R RAT EAKPRE ISR E I DLRFE, K
FER g H ol —F N ZBIATEDT. ATTHEER

AR I AL S BRI AT+ 4 RS2 RAT AR MBI B 8 L S E R DL, AR S
HHT—FEARZ B ATFIEDT AL

5.11. 2 e MR+ BMERTE N EE S FAME &L TEE
G WBTIRT A BCE T, A B 3 A R E & 1 R 2 AR

5.11. 3 HABBE =14 B
75 2 EH ()

A7 H PRIUE S 674. 53
JRESCIE 777 5K 499, 786. 24
IS ) -
Nl eils) -
JREYAT R I 3R 191, 679. 41
HoAth RS -

O | | W [N+~

o100 4k 12 51



23 RS B KT 95 % 2023 4R58 1 TR

7 | HAh

8 feann

692, 140. 18

5. 11. 4 5 HARFFA FAL T 48 B (0 T 4 e £33 A 41
A HE AR A AR AR R Ak IR P R 55

5. 11. 5 | EFHIARAT 148 IR P AAE Uil 32 FR 1% L B 15 B

5.11.5.1 IR EAARIE BB AT+ 48 B A A 52 PR B DL H Ui B
AN I AR T RSB B B AT A4 I S R A ARSI 52 RS DL«

5.11.5.2 I E HIRBURBEE B 48 B TR AP A HIE B2 BR A% DL T 18 B
A B AR A AU 8 4 I T AR AAE VI B2 PR

5. 11. 6 BEA A& LR HALSCFHIRHR 2

IIN: I R U IWNE )Y S P 8 | RS e Y Pl ST - 2 b

2+ AR WA B R U RIE SR 58 SR AR

§6 I AE S B RSN

B fy

WS

23 R B KT PR EL A

7% R B KT PR H C

T S5 < UL 0

49, 793, 470. 91

115,723, 292. 51

e ST 1] 2 <5 5 FR ) 43 80

6, 995, 181. 87

72,077, 245. 91

Vel - e 757 30 1) 35 < A T [ 473

16, 709, 389. 69

68, 962, 684. 04

e ST B g4 A SR A (4 Bk

UL =T 3D

T YIRS < UL 0

40, 079, 263. 09

118, 837, 854. 38

VE: R S A < F I B LA R BN A R < T (e 7 0 e A A

§T HEEHANZHERRERREESHR

7.1 B&EEARFEERREESHTRNIER
AN, R B RIZ B B B T [n] B3 S A T B AL 1 A

1.2 ZR&EBENZHBERRERRAEER 5 AH
WA, EEEHNRIE BT B I R S AT & 1R A

§8 MEMR A BARE S KBRS RFE HIFEN
ARIEE RO IEA 10,000, 500. 05 43 N RL, KA A EIREA R Y 2019 £ 4 H 9

o11T L 12 3



23 RS B KT 95 % 2023 4R58 1 TR

H% 2022 £ 4 A 8 Ho #EAREHIR, KERERFAMHEN 0 4.

§9 B RE R RN HMBERRER

9. 1 EMINE—BREFEESHMLFIXBIBGEL 2058915 5L
ARSI B T A R R AR B BB AT 2 e O B L 913k 3 s B I 20% T L«

9.2 MR E PR MM ERE R
p

§10 #E XA

10. 1 FEXHEZ
(o FEIE W2 v T 2 I I G0 Y 2 3 R MO0 e A 5 45 8 35 i M P S 1+
(=) (FRREPIE MR A 9 3 AR R R sIE S R R S AR
(=) (FRBEFFAIE M A 2 6 R MU % I 25 PR S S U D)
(VYD (FRRE FRIE PP 38 K 9 3 R B0 5 s S5 PR R ST )
(D (FRRERAIE PS8 T 9 T R MR Rt s 55 R R 4 I R )
10. 2 T/

B PN I8 NI

10. 3 B A
WA EN e EE B ERA ( GEFRRRY) ) sl &5 B MG
Chttp://www. tkfunds. com. cn)Fl o [EHIE Wi <=3 4 d 3% 75 Mk (http: //eid. esre. gov. en/fund)

AP o

REESEHEERAH
202344 H 21 H

o127 L 12 7



	§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 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


