HEEHBARFHIESF R REE
(LOF) 2023 4258 2 R #HE

2023 £ 06 A 30 H

HEBFEN: HRELSEEFRAA
EELEN: PERUVBITBROERAF
EHHEB: 202347 A 20H



T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

§1 EERR

BN NE 2 REF RIS Pl R AR B BadE . R P ERRR B E R
W, RN LA S L YR AN S R R N SO A B AT

BEFEE N ELOVARAT R G IR AR R AR S-S FRUE, T 202347 A 19 HE#&
T AR I SRR . EHER IR A GRS F N A, IRIEE R N A R 2R
SRR IR B E KIS R .

B RN RE LSBT . iR B 15 0 ERATE P R 0 e, (I RIE RS —
S FF o

S WG RR AR KR I BA W, 35 E7EME BB ST AT 4
[ S A 2 4 ) B A

ARG I % TR R it

AR WIE 2023 4E 4 H 1 Hilg% 6 H 30 Hik.

§2 HE&MmBtR

FE G TRR A FHIRFIfi2: LOF
W TR AT S FHAF LOF
HEFRG 161713
T 5 AR 161713
AR, ARIESEREARAERGHEN FHE) HKis
e Y (Y 1B, ERINEFA G Eise 5y BG4 E T
MHE 4 (LOF).
LA NH 2010 %6 A 25 H
e BAR JE 4 A i 0 1,500,270,233.91 7
AT IR T T S SR e bk, SRR
0 H A A IARRLER, TEERK A &2 i 3Eat b, @id Bk Fsh

YR, 4 st Qs e 1 24 i et

ANHe AR R 00 I B T R X M BUBGR L B BGR)
RN CL RS 2 A BRI SIS BRIER SR F AR R (1
EPERBT NG, EEMAE AR WIRRATHICE. S
SR A UMEI T, HIBCRRS . ShaS LS E B TR, X
fiFF i BRI R A Mk DU SR 67 i AR AL AT T
T, FPLTIED . AR R, fERT R GOR IR B, EEER
P AT R ARGT A B 2307 SRl o TR BT ARXAN B 23 A SR did
T AN TS IS T EL B E AR AR e, FE4R AT Hefit
FIPEAE [, CEFEARNIZEAY, MR S i . W2
55— S I R B R R, 3 TR A DR AT e BT

#1713




RS R G5 BOIESR 5 % 2 4 (LOF)2023 458 2 B

TR 5 « R sy IR AT IS A SR A T P AR A 52
PRI % T 20 B 50 T B B S 5 7

b & e A A v R E Al

SR 2T $%’ﬁ‘)§?i¢%ﬁ?iﬁ¢E‘Jiﬁﬂﬁ%ﬁkﬁﬁ&'ﬁ% TS R AT X
frm T 0L M ii e, AR TR G A SRR A &

S E N W RS SR A

REEEAN AR ARAT Bt A PR A 7

N I e AL TR FRE AR (LOF) A | 115 Fs Al (LOF) C

& P I TR {5 A LOF —

N> BEEE L GRS 161713 009637

A i LN LA TR
iﬁ N ;*TE PESEEIO0 | | 332 42420480 13 127,846,009.02 #}
)\Am‘ )\

TE: A 2020 4 6 1 HAHHE CRMOH, CRMHBIE 2020 £ 6 H 4 HilLfrLk.

§3 EEMFIHIAMESHFERI

3.1 EEMZHEH

Bfr: NRMIT
o AW (202344 A1 H—2023 46 H 30 H)
4 4% 38 Fr
= ATE R (LOP) A | $A7iE AR (LOF) C
LA 2 s B s 10,707,794.91 1,105,075.19
2 A AR 19,196,974.83 2,052,533.73
P 1A LA A B
;ﬁﬂuﬂ%ﬁ GBI 0.0140 0.0131
A AR B G A 1,431,974,295.17 133,948,977.18
SHARIE S B E 1.0434 1.0477
1 BRES SR AN REREE AW 5 34 F- gk L oh N2 5 s brilie 25
KB T B 587

2« AW O aE fRA e AIALEYON . #eBt s AN (& 2 e 2eshii
o) FTRRAHC P AU FIBRAEAR 5% 5 (K AR, AR A s Bl s _EASHIA et e
AR

3. AFEM 2020 46 A 1 HALHHE CRMH, CHRMBIE 2020 46 H 4 Hilefr 4k,

3.2 e HERIN
3.2.1 A& MESH B E KR RIS RS B el 2R LE
FREHRFIGE (LOF) A

MAHELE | AEY | S ASE | LS

KED | K | e | mgs| O | 0@

BB

#2713




RS R G5 BOIESR 5 % 2 4 (LOF)2023 458 2 B

@ HZEZD
HE=4H 1.35% 0.04% 1.67% 0.04% | -0.32% | 0.00%
T ESNH 3.09% 0.04% 2.64% 0.04% | 0.45% | 0.00%
HE—F 2.91% 0.06% 4.12% 0.05% | -1.21% | 0.01%
=4 12.22% 0.05% 12.12% 0.05% | 0.10% | 0.00%
HEHE 26.98% 0.06% 25.04% 0.06% | 1.94% | 0.00%
HoeoE
i;@%E 124.72% 0.20% 70.94% 0.08% | 53.78% | 0.12%
X 7
s AR (LOF) C
\ 2 L L 475
ety | TR g | LI
B KD KR £ B HREZER | O-6 | @-®
@ HZEZD®
HFE=1H 1.27% 0.04% 1.67% 0.04% | -0.40% | 0.00%
it ESRNH 2.93% 0.04% 2.64% 0.04% | 0.29% | 0.00%
HE—F 2.61% 0.06% 4.12% 0.05% | -1.51% | 0.01%
=4 11.46% 0.06% 12.12% 0.05% | -0.66% | 0.01%
HoOE
ii}%;i 11.86% 0.06% 11.97% 0.06% | -0.11% | 0.00%
% %

3.22 HE S A RERB U KRES BIHMEM K 245 K H 5 R #ANL ST LB H
BEERRTHES (LOF) ARITAENKERS RV LT ELEE i e 20 [ 5P £
Sof b

130.00%

120.00%

110.00%

100.00%

90.00%

80.00%

T70.00% T N_//

60.00%

50.00%

40.00% J

30.00% s

20.00% /W//f”/

10.00%

0.00%
[Ny (o] ] =t — [e] o (] [{e] ] )] =t — )] =t (=] = ] (] (=]
o™ o L] — &) (o] [ ] — — ] ] o — — o] 3] Law] — o] (3]
© M o M~ M 9 | s &N ®W o+ H D L H & W N O 0
(] (] — (] (] — [ ] (] — [ ] [ ] (] ] [ ] (] (] L] [ ] — (]
= T R . - A B L - R - = D = D e s T B
— — — — — — — — — — — — — — ] (5] (] ] ] (o]
[ [ L] (o] [ Law] [ ] (o] [ [ ] [ ] [ Law] [ ] (o] [ Law] [ ] (o] [
&) &) (] o] o] (] ] o] &) ] ] &) (] ] o] &) (] ] o] &)

—HEEERRAIES (LOF) ABRIDSENKER — BREFRAES (LOF) ARTTIMEE WSS

%3 T 13|




T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

BEERRTIES (LOF) CRITAMEIGKERSFE ANV BB W2 244 [h 52 £ 5

o bb

12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00% o
2.00%
1.00%
0.00% {{a4
-1.00% |-~V

!

) ]
e\\K
{3

L
)
l

"

o
=

020-08-04
020-09-30
021-01-26
021-05-24

2020-08-02
2020-11-28
2021-03-26
2021-09-19
2021-11-17

2
2
2
2

022-11-06

2022-01-15
2022-03-15
2022-05-13
2022-07-11
2022-09-08
2023-01-04
2023-03-04
2023-06-30

2

I | 2021-07-22

%

|— BEEARAIAS (LOF) CRIDAmIK

—IBEEERRES (LOF) CRIT b Abzss

41 2023-05-02

VE: AFEE M 2020 4F 6 H 1 HAZHHY C 0%,

CRAHIH 2020 4 6 A 4 Higfrsk,

§4 BHEARE

4.1 RELH (RESEHEDL Fh

AT G g2 P
JARR
EIREH | B H

e
Ml
FR

e | 5%

B

2015 4 6
H9H

4, LR F1. 2006 00 NFH Rt
SEHARAR, o5 SR T 15
I AR TR . A i, 2011 AFRATE E
W ai s BRI T 01, AT 7 R
GO AN T R 4 FH R &G (ET
IR T4, R aE R mm
WAL R RIE SR miign s,
TR 1 A A B R 5%
R4, R 18 N H e T e Al
IER RS R E E2 5 81T
WidpH 4 7w E GRS E TR
RIS 505 3 42 (QDIN)  FA PR 414t
TR A R 4. R 6
H i I U ANE SR R 5 4. 70
PSRRI T B I R L B RS
BRI R S . HEHEEE R TS
Fe 4 R 1-5 S DT R R

%4 0 3%

13 1




T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

IEA I TR G B 2200, DT P 4R 4R
FERMWmEE. HEE AN GERE
UEF 4% B2 42 (LOF). 737 47 S EE A £t
FFRAEIF R IR R B2 i
ROEZF B . TR A2
LB IV IR BAE
TP PR AT 30 KT A ]
TR RIE TR I B A & . HH AR SR T AT
90 RAFFA WG RIE S R & AN
FaARIE 5 14 RIRBIFFA G R AoE ik
FFRG A L R I T T
AW E X5 MEmTinketes
i

I L ARGEHEE LM ER R IR G FAEMH, R a2 HA R H L
L PitEd a2 B BEAE DN A ARG SR e A CERD B,

2+ IR MR AR E R ERE 2 GEFREE e ElIMES, WF., e
NG MPN G B B ok TR ML 539 BRI ARG AIE -

4. 2 R FAERFF = EE TR R L E KR S22 F i B R F R
4.3 BEA RGN AR SBEENTE B LAV

FGE BN EAREIIN, AT SR HN R (h AN RILANE IES 43 51
EIR)  ANTFEEUTF R GBS BINE) AT FRIRENEI S L S I S v (A
DU ASIE G A G 3 IR S 3 i SO 20, AESEE I EhiUR Se h sl i BT I8
PGB, B MR XRATIR T, e A AR B A At . ARSI, He
BAFRBAR GG, TIEFERERE AR RN . SRR A RREERFEH
FAEHHEI S S A R RLE -

4.4 AP 5ETHHA
4.4.1 »F R 5 HI ERBATHE N

FEEE TN CE L EGEE M RO E MR B RS, TR SR B H G2/ AP
TR BEEEI NS T A A S R B0 R E I, 6l B I 18 A o
et iRy . B HANINA SN ERAHIE, WK RZR S, BR85S
B R PR FAR IR ST OB R KN 73, R A A AP N AT CLE R, st
PR AR A A% W AR 7 o JE 8 BEN IO AH SCHI 98 e SR Im) N 358 BTy #0516 7
B AEF G U2 A ST ST A A1) 1)

4.4.2 REZ HATNEIE T

b
(S}
b=l
H
b=l




T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

BB BN AR R A G Z W FE H A5, MRS e B A AT
Gy ARt FI& IR 1) E B R0 52 S0 DRI P08 AL A3 B8 RO Bt sl P8 7 BT & 2R N R H e
A5 5y, B E BENEOR M R H o IR L SRS, JF AL R&E, Eailif
FRAR A F ELBREAT BB AL S5 BRA

ARG I, ARG B TAL 5 B AL A SR EE L B & [ A R ZOR AT
KA B ES 5N 5P AT e R H SR 52 5 iAS b A 32 by i i iZIE 7
2 HATE I 5% HIAE 53647 12 1R, o 9 YO T AR S A2 & DR #5058 Sk e L 1T A 2E
SRIAIAE Gy s 3 URANIR] e 20 BEAE L (R <o PRI ISEWR SRS AN T A AR R A1 52 5 o AT S N
RN T e SR T4 5 FNH a8 ik (1 2K 7 328 AT

4.5 MEFH NEESBE REMIEES T

T L [l it

2023 F -, ENZTAETHXMCRIPRES . BE T, BoEi 5 5 e 5= 5t
SERG R THRILLIEK 4. 0%, Hodr 5 H B FFAR 5 Rt EILL R R 7. 2%, B HREFELL R
B 21.5%, B—ZRREH = BB R LRI — 209 K, T il s B 55 R 1 5 A S
LTI TR, =B sk TR 5 7 s Rt LK 10. 1%, BUrHE
FHE SRR T R AR K IR, RE e B —E oite: 5 A fld st RitA
P 6. 0%, #2023 —ZRFE 7. 0% SR THF LR MO B [BlvE, 32 B b A0 H T BEAE ¢
G Mh AR B R A G, W R TTH, AEFEMCEEECE W R, 5 Al EREL
B AR BT 12.7%, HPEEFSRE N 2. 5%, 5 RISE N, HIaIE S
BRG] AR G50, 5 H HMEGATYH R TET. 5%, EEREFESH i K&
SERAN B Y 5 R AN VR S8, ARkt I ] G4k SR K. AT, 6 ] PMI$E3L
HA49%, EB=AHATRAEZLLN, 6 HA P HRECRIHT B 205 il 9 50. 3%A1148. 6%, J
BREFFINPR RIS ARG B AE , it 2023 4 =2 B E N A5 PR A TSR I, b oaE )
Al RE B KGR SR K BUR .

555 111 3 [ st

2023 FE S, i LR AER, 104 EFIRE R T F B N T IR X 20bp.
4 QA AATH) 3 3 AN —Z= [ WA BEBEER AT, a0 th DV ), (S 5v a8 mty,
Bl TE ERRERSWAEE . BE s B 0Habr s, b/, IS &
55, PARHEIEAL, 10 FEEGE R 4 AR TATRE 2. 8%. 5 AR MM &0z ERE
G rb s LR, PUT EdE SR &5 EiT S, Nz 5 H BREUTIEAER . ek
R ERTE, AR TRATRERARRL, 104FEE U8R A5 AR FR T2, T%. 6
A AE e A RS, 6 4 13 H OMO [%/8 10bp, i budiEd R, 10 4 E kR
ARl & 2. 62%, B 5 CET 0 BOR AR K IURIR 0 5t R AR, Hm 15 £F

#6 7 13



T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

BEIC T AR A ST, SRR B T e, RS AU R T AT IR LS A
FAEEARML, FHIRERUAK, 54, 3 M 14 AM Frforrh i E Ut 2275 il T B
24bp~ 29bp AT 30bp, K ¥ N AT EEMS KT, 5 FIFHE “ZREAL T EBE HEOIRAS .
BRI
[l 2023 4 —F LRI ERAE, BAV R IIE A F A ORL E,  FIR BEE AP BT
FAEHEAT T VeI R, BBy, AHEGAET I a2 s i H AR A AL, I
Rz, B ICE 45K, 1BRIE AL A

4.6 5B N EE KL SR

WAEIAN, AHEE A BMEFEIEKE Ty 1.35%, FHNSHEEMEG KRN 1.67%, € K
P EAHE Ry 12T, RNV Ty 1. 6 7%,

4.7 MEMAZRSTHE NBRE ST FIHERE RN

REIIN, AR SR RAES: — AT H I G0 B AR AN — 0 B
BT PET LT eI .

§5 WEASWE

5.1 IEMREET - HEHR

Fe S| & (o) i B4 B I s (%)
1| B 8,168,390.85 0.39
Hep: 2 8,168,390.85 0.39
REH% - -
3| BEE R B 2,093,046,320.33 98.74
Hrp: fitg 2,093,046,320.33 98.74
B CRFUE SR -
e BT -
SRATAE A B -
SENIREE Sl o -
Forpe SEWT R S NIR B
KA )
BAT MG HA A 14,434,203.86 0.68
8 | HAhwEr™ 4,051,815.37 0.19
it 2,119,700,730.41 100.00

5.2 WA HIRIET U RIBERRAE

#
-3
=
O
=i




TR 5 AR 6177 RAUE SR 3 51 4

4 (LOF)2023 4£5% 2 F=fEHRk S

5.2.1 IR HHRIATIL > KRB AR ER T A S

SRR NRITT

A5 A7k ~AHHE G

i 4 B A B
(%)

S S 1K1 4

R

il b

7. #1070 RR oK A= Rt Rk 8,168,390.85

0.52

feSan4

R FIE B

ATIEIZ . O HEEDLY

A1 A O

5 RAER S B EA RS

KA 4

R4

LGN 55 i 55l

R FERE AR 55

IKF PRI AL Bt A B

JER MRS B BRI AR RSl

e

PAMMSTAE

s R E IR

w|mlo|=|lo|z|z|c|x|=|~|z|la|=|uo|o|a|w| >

= AN
e

&1t 8,168,390.85

0.52

5.2.2 R & HIRIEAT WL REE R ER R R EREAS
AN G AR A HIAR A Ve SR P BB

5. 3 I & IR A RME 5 ST 1#E8 LB R8T 4 R R R B4

SHERA: NRTTT

AR
FFa | BEAY JiE 524 R e ) ARAME G i B B A
Eel (%)
1 | 601985 v [E]4% 1,158,637 8,168,390.85 0.52

5. 4 & AR GT WA 2 R BFREAE

SRR NRITIT

e fii 75 it ol ARMME G ofy B4 7 FHE L Ag] (%)
1| EEGF 55,644,366.78 3.55
AT R - -

3| Emfide 445,549,154.67 28.45
Hrb BURME SR 144,722,007.57 9.24

%8 Ul 3L 13 7T




RS R G5 BOIESR 5 % 2 4 (LOF)2023 458 2 B

4 | i 420,046,280.56 26.82
5| Ak R 2R 51,192,016.44 3.27
6 | TR 947,459,343.56 60.50
7 | WA (AT AT 80,941,243.25 5.17
8 | FkAFH - -
9 | HAth 92,213,915.07 5.89
10 | &it 2,093,046,320.33 133.66

5. 5 & BRI A FRMME o 2 & B 1 E B ORIV BT A8 R 103 A 4

SRR NRITIT

s . " . b 34 B IE
g | GRS i F5 2K = G| AniE o) - .
Ebfl (%)
22 MNVARAT =%

1 | 2228003 ol ol AT =2 800,000 82,008,284.93 5.24
190205 19 [EJF 05 600,000 63,377,375.34 4.05
190203 19 [EJT 03 500,000 51,028,082.19 3.26
220017 22 [ B E A 17 500,000 50,415,303.87 3.22

21 b HARA T K B 5
5 | 2120089 01j AT KR 400,000 42,540,493.15 2.72

5. 6 T} H AR FONE o B B 19HE HUB /N RS BOHT 424 B SCRAESR

BB A

AT AR T IR R R AT B SCFRIE SR

5. 7 & IR A LU E o5 Fe e W7 19+E H B R/NERFF BT B St R IR W

il

REEAMEWRRIFAR IR

5. 8 1 & HIRHE A FMHE o 2 & B 195 FL B R/ RS BT A48 AUIE BB B 48
AT AR T IR AR FFABIE

5. 9 & IR A S B B HIBHR B A S ROl BB
5.9.1 i & W RAH: S8 T KBTI 5T R A5 28 B 40

RIEAR G FE, AREREASEBRY

5.9.2 A & B B B AR BOR
RIEAIE G FE, AREASE BRI S .

N
i

=

5 o




T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

5. 10 R & W R A H S B R B 5 B o i 9

5.10.1 A E I ST B BUR
RIEAIE G FE, AREASE B .

5.10.2 R & HIRAF S B 1 B U G S M8 m P 4
RIEAIE GG FE, AREASE B S .

5.10.3 A3 E A BB V-
RIEAIL S EFRE, AEEASHEGKRS .

5.11 B BAEGHEMHE
5.11.1

WIS T AT AUESRRR 19 EIT 03 GIEFHARES 190203) « 19 [EIF 05 GIEF
AR5 190205) + 21 AEHURAT /K ZEMT 01 (IEZ#4RAS 21200890 + 22 EH 4N MTNO02 GIEZ#UAY
102280338) 22 MMV ERAT =4 01 GUEFRARHS 2228003) AMHAIE F51K1 AT EAARAT H e 55
BTSRRI, AR gf BT —FENZBATHE DT, TS .

1. 19 EJF 03 GIEF#RHY 190203)

R RAT AR A, ZUESR RAT NERGE N BIEMAE . RMEEITIR5T, 2K
SR B U IIAL T

2+ 19 HIFF 05 GIEFRRAY 190205)

MR RAT AR A, ISR RAT NERGE N BIEMAE . RMKEBITIRST, 2K
B W E VU RAE T

3. 21 JEEUHRAT K 845 01 IEZRARAYS 2120089)

R RAT AR A, ZUESR RAT NAEARGE W RIS E
JEATHR ST SRR, 2230 AR IAL il

4. 22 EAMMINOOZ GIEF#RAY 102280338)

R4 2022 459 F 15 HRATHIAHRA T, ZIES R AT N IR i S BlsCes 2 e 1 B 45
SR THHE X B R DT A EUE.

5. 22 MVARAT =47 01 GIE4CRY 2228003)

MR RAT AR A, SR RAT NERGE N BUEMAE . RIKEBITIRST. Wik
B RIEENER SR, 20O E R E PR IAL T

X FIRUESF R O AR Y Ui . ARBEG Bt FORTESR 45T R SEAR P A5 G AH OGS
VIR 23 7] I E (S SR

[

|

v RORPEEIR . R

5.11.2

010 7 13 W



RS R G5 BOIESR 5 % 2 4 (LOF)2023 458 2 B

AT PG AT+ 2 BRSO AR B RUE A S R I, AN e N A
AL E BRI A N ER RN o

5.11.3 FAR BT F=HI AR
SRR NRM
Fe B EH O
1| fEHRUES 9,306.05
2| BSE EAK -
30| RUBER] -
4 | MWCRLE -
5| BOfcH IR 4,042,509.32
6 | HABRIGK -
7| HAh -
8 | &it 4,051,815.37
5.11.4 i &5 BARIEH B AL T3 IR A R 7T 3% M55 B 40
5 AR fii s 2R ARME ) | GRS T E S (%)
1 | 110081 V5] 2= e foit 7,528,243.72 0.48
2 | 128136 S £ 6,697,059.95 0.43
3 | 113063 FER e Aot 5,352,313.53 0.34
4 | 111010 DAL 5,217,069.06 0.33
5 | 110085 iH 22 R 3,619,767.47 0.23
6 | 132026 G =l EB2 3,320,297.26 0.21
7 | 113579 A it 2,949,038.42 0.19
8 | 127036 — AR A5 2,948,476.72 0.19
9 | 118003 H DL A 2,877,413.77 0.18
10 | 118025 25 ¥t 1 5t 2,411,379.95 0.15
11 | 123090 =R 2,185,515.69 0.14
12 | 128132 A R 2,157,639.98 0.14
13 | 113049 AR 2,033,139.83 0.13
14 | 127058 BHE e ot 1,950,191.61 0.12
15 | 132018 G =k EBI 1,862,634.39 0.12
16 | 127066 LR 5t 1,830,010.73 0.12
17 | 127051 AN ot 1,608,711.58 0.10
18 | 113045 7Nk i 1,446,076.66 0.09
19 | 127064 R 1,229,752.66 0.08
20 | 127074 FHAFE 2 1,015,708.38 0.06
21 | 113658 2 PR 829,361.97 0.05
22 | 113639 4 IE e it 826,100.64 0.05
23 | 123104 MEATRY 22 i 789,563.95 0.05
24 | 113641 e R e it 730,777.99 0.05
25 | 113632 15 21 B Aot 586,266.47 0.04

8 11 50 FL 13 1




RS R G5 BOIESR 5 % 2 4 (LOF)2023 458 2 B

5.11.5 R & H KA+ 44 B R AFAE R IE 52 FRAB DL ) U BA
AT AR T IR R

o,

5.11.6 B H G ME R AR FHAR I
§6 A AESHIE

AR A B SR T AME AR B A FR TS DL

Bfr: Ay

i H WEE ARG (LOF) A | #EEBERAfS (LOF) C

i 5 B AR 2 LA AU A 1,363,603,017.45 136,940,888.54

4 3 1A 1) 35 4 HR A AR 40 157,231,084.29 72,303,888.89
H ¥ > il

g%;&%'ﬁﬂ'ﬁﬂ P12 < B 148,409,876.85 81,398,768.41

075 T3 ) 25 <47 A2 B
B> L")

i HH IR 31 4 A i 1,372,424,224.89

127,846,009.02

$7 Z&BEANCHERREREAESHEN

7.1 RSEHEAFAAZSHFZRZHRL

Bfr:

i H

g

A U E B R B R0

24,509,803.92

T 7 JTH 1) SN/ H AL A A

5 7 U130 18] ST H /B e A A

A WU BN R B R 0

24,509,803.92

P RS A AL S LG B S L] (%)

1.63

7.2 ZEEHANBHEARSREAREET 5 AN

AN T WA 2 e BN Joia AT B i BEAR e 132 5 4

§8 MR HEE KRN HMERRFR

8.1 HEHNE—REARFEESHHILIARBEL 5oz = THER

8.2 M B T E RKH HMEZEF L
§9 #EXHER

12 7 13

=it




T AR 5257 BAIES5 # % 0 4 (LOF)2023 458 2 ZfE R s

9.1 FENXHFHEZR

1y o EIE 7 B S L o S B v B A TR A R IR ST
2+ IR B B D b EE T A5 AR 25 RIE TR 45 58 B < (LOF) AL 3¢

5
3+ (HETEE A BUIE S w3t 4 (LOF) &4 A1)
4, CHEREE IR BNE 3% 2 4 (LOP) FRE P
5. (G HBAGER BOEFR %A 4 (LOF) W)
6 FEEE ML TR LA BV,

9. 2 TR B
RS EHAR AT
Hodik: RYITE R HH X VR KIE 7088 5

9.3 EH TR

RSO TR T B A AT IR W ELIBC b A ], B ARV (R B R AR
EEA R A AR

P BE R ARG B AT EEN], A AR S E AR A EE AR AR .

% RS L HLE . 400-887-9555

Mk: http://www. cmfchina. com

Al

RS AR AH
2023 £ 7 H 20 H

13 7 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

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况
	4.3 管理人对报告期内本基金运作遵规守信情况的说明
	4.4 公平交易专项说明
	4.5 报告期内基金投资策略和运作分析
	4.6 报告期内基金的业绩表现
	4.7 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 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名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名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名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百分之二十的情况
	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


