WA EEIEEBR G ER GBI &
2023 58 2 FHEME

2023 4£ 6 A 30 H

HEBHAN: BNESEFEERAT
EEFEN: PEERBITROARAA
REZEH EHR: 202347 A 20 H



R DR R 3 T RS IC B VR BRI IR BT A 2023 R 2 RIEARE

§1 EERR

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

FGAEE A b E R WHAT IR A IR A A RIE AR S-S FRIE, T 2023 407 H 17 HEK T A
WA R SSARIR . A ER A A SRS FA S, RIEERNEAAERRICE. RS
NE AN DN b

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

RS AN G REHARRIL. SRH R, BT A AR R A R4 b 134
e EE AV LR

AR I 55 BORER 2 T

ARG HIE 2023 4 04 H 01 Hi2Z 06 A 30 Hik.

§2 FE 7= RN
A R IR S
Fe g BTG 519642
FgiafE i LTIFF R
F&a AR H 2016 £3 H 11 H
A5 JAAR I S A B i 50, 335, 715. 13 {4
£ Bt Hbw FESEIL Cr EIE 20250 BERIA Tl A SR A e 40 AT

Tz et BB R, AR oy 78 7008 K [ R
R o TSR P ST AT ALk B I R B AL 2
AT P AC E ARG AN, 73 5K B R I e i A0
SRR SR AT ML B AT R WS I 22 R AL . 7
PR I BB B AR T, J 5 B B SR U A
b S LA HE RS i it o

BB MG AR G BT SR T EAARE AR T 5 e B s . B
e N e e a1 N R e L N
FUP BT GRS BUEIR B MG B SRR B
SR LS AR U BT SR 4

AR I R A ST B TR [ R 3 AR AT
A B LT AT A BB A T G o ANTE ) R B
A SAT I AT s OB AUF B AR5 IS 5
ERFFE ChERIE “20257) HRIMSUE/AT: @
L B RERIE RO ZE AT (B R BAR LR L4
ik @A U/ AT AR R . BORRSS
bk S5 & EIRAT MR R AT/ 2

NiEoa e i HRAIE SR 4l i Hole s R X 70%+_E IR FE i Holkoas

%20 3k 12



R DR R 3 T RS IC B VR BRI IR BT A 2023 R 2 RIEARE

X 30%

DRSS 2 4 AR AN A T SRS TR ) XL

(1) AEEHRFEHEOSOBENTR, Bt Es
Perp— B BUE RS L # 0, SR e
3, WRGRK 2R, (2) RIEEEEG
AFBRAEA RN B AE . BB RS
RIS AR ARFE, JBSRSE . TR BE MR B 1
FRIGHCE KB ARG, (HERRE i 4 R T
e 5 EMATF I LPRER . LA R R SEhr A s
Dl PSR T BN B SEPR R DA AR W 22, 3 T 52

e lgi.
REEEHEA MR L G AT IR A 7
BEEREN Hh [ 8 R ERAT B A PR A
& I R G TR RR BREETRA A BRI EIERA C
B RIS G 519642 017760
i H WK T 8 0 R S A B A0 50, 267, 582. 02 f» 68, 133. 11 4
§3 FEM F A NEESHERI
3.1 EEMEZ s
B ARt
T 4 ?&%,ﬁﬂ §2923$4H 1 5—2023%65 ?io EP)
B SR A A B S VR A C
1 AR S s 6, 867, 961. 49 6, 594. 45
2. 2% HIF -1, 047, 165. 69 3, 734. 88
3. AT 355 4 A A A 1R ) -0. 0199 0. 0532
4. BRI G 7 A 131, 789, 583. 95 178, 167. 74
5. IR I 1 A E 2. 622 2.615

e 1 AW OSBRI S AR BN . Bes et Ut CINVE A R AR B
fi ) FHRRAAIR B RS PR B2 25 Ja (AR A, A IR 9 A L se i as on A1 28 fe i (e A2 5
e o

2 ik B SHEIR A O A NNWEEE 5 G 5 B, T SR SERRIS s /KT
CS (o Rk

3. AL T 2023 4E 2 H 13 H# C 2.
3.2 BRE B EHRIN
3.2. 1 e BrAENKE RS FE WS IR R R L

MR ISR A A

% 30 3k 121



4RI K B0 R R BRI 2 0 4 2023 4R35 2 RIS

\ QEE v
| e | s |
Bt [EEEKEO - o T 28 A OE©) @—@
MEZEQ | HREEERE ‘
HEZ®
HE=AH -0.61% 1. 22% -2.42% 0. 92% 1. 81% 0. 30%
TEANDH -1. 43% 1. 18% -1. 54% 0. 83% 0. 11% 0. 35%
ok -23.29% 1. 54% -15. 11% 1. 00% -8. 18% 0. 54%
SR e 12. 05% 1. 85% 27. 08% 1. 23% ~15. 03% 0. 62%
i3 AR 111.96% 1. 80% 56. 55% 1. 17% 55. 41% 0. 63%
H# & A A
162. 20% 1. 60% 45.91% 1.07% 116. 29% 0. 53%
AR B4
R IERA C
\ gﬂa v
‘ FEBEKE | Mgk %mw&%
B [ EEKEO - o T 28 A OE6©) @—@
WMHEZEQ | HRERERO -
HEZ®
E=AH -0. 76% 1. 22% -2.42% 0. 92% 1. 66% 0. 30%
H# 45 A
-5. 60% 1. 19% -7.06% 0. 83% 1. 46% 0. 36%
AR A

T AIEEHDNESTHAESAE Y. TR & L FE O T F X T0%+ LAk FE 5145 i 2t 2 X 30%.

3.2.2 HESFFEMURES RTHHMEW KRR LI E RS A fE i s
REBZ IR

#
N
=
pres



VAT A R T RO BB A AR R AR 4 2023 SRS 2 BREIR

R ISR S AR THE S 3 5 [R) )k 45 be B ik i 2 =52 1 ) S e B HE B

320. 00%
280. 00% 'Ml
240. 00% W E

200. 00% l '%n‘ NL\

160. 00% | H“{W"
120. 00%

W
80. 00% (W 5 ﬂrm“”
I i i
o S %meﬁw

0. 00% P A "'“"’"\,.»—»\W'\NW ;J-"\an-"\"'\r*‘“

2016-03-11
2016-07-29
2016-12-16
2017-05-05
2017-09-22
2018-02-09
2018-06-29
2018-11-16
2019-04-05
2019-08-23
2020-01-10
2020-05-29
2020-10-1¢6
2021-03-05
2021-07-23
2021-12-10
2022-04-29
2022-09-16
2023-02-03
2023-06-30

[ RARERSARIMS AN KE — RUBIEESARIT LSRR |

R TR A C 2R THIFHEL G K 3 5 [R] 30l 455 bb e Sk WA 7 3 0 ) S 2 345 LR ]

0. 00%
-1. 00%
~2. 00%
~3. 00%
~4. 00%
~5. 00%
~6. 00%
~7.00%
~8. 00%
-9. 00%
~10. 00%
=11.00%
~12. 00%
~13. 00%

2023-02-13
2023-02-20
2023-02-27
2023-03-06
2023-03-13
2023-03-20
2023-03-27
2023-04-03
2023-04-10
2023-04-17
2023-04-24
2023-05-01
2023-05-08
2023-05-15
2023-05-22
2023-05-29
2023-06-05
2023-06-12
2023-06-19
2023-06-25
2023-06-30

[ AR ERACRISEMKE — RTBIEEACRIT LS B |

E: L. ARREEFT 2016 43 H 11 HAER. AN HEESEREMHESNH AERE#
RHA BT E IS A FNA M E . BUE ARG IR, ARSI~ B E & & R 2 5E .
2. AF4T 2023 4F 2 H 13 Hr c 24,

3. 3 HAthiktz
X

§4 BEARE

4.1 B&EH (RESZH/PH) i
| g | B EARSRESLEBIR | A | i ]

% 500 3L 121




R DR R 3 T RS IC B VR BRI IR BT A 2023 R 2 RIEARE

TERHA | BfEEM | FR

W3t 0L, MR RAE T, 9 RUESE
M. B tER T 2 A e A TR
ATHRAERFT . 2015 4F 4 HEMAE
S E AR AR, DTS
KR MILE LT, 2022 4F 3 HEIEIFAR
TR R R TG AL EVR S ALIE SR T A e
- 9 PEESLTE. 2022 F 3 HE 2023 F 3 H
AR RAT WA IR & B 1 7 e &
LT, 2023 4 3 H R TR &
KRG B R A ANEHRRR I 4. B
BrahaeiR & BUE R T AR e . B K E
BIE R E R G BN R e
LR,

2023 4F 3 A

fify 51 H

K>
o e

o
EE

E: 1 ERPERHOEESRARZH .
2+ UEFF MDA R A% MEHIESR AR AT W i Aok 22 I3 R H AR R 15

4. L. 1 BIRFARSFR - E BRI B 28 R &2 2 F N E ™ R iF
AN R B 2 PR R SHEAE AL B 0 R B R K R B R

4. 2 HEH ARG A FEEB/E - T EH KU

ARG A, AEEEEBENRIET (RN RIS EIESR R 5 aik) S50 REEM &
R A, e B R SEAEE, ABE WG B 5T R B
IBHRET, EEH RS ARTIR T, AREHIRE ABRE AR 5. EAREHN, Heis
ARG, IR FE MR A TN,

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R

ARG A, AN EE AP SR A G R PATHOGERE RS AR, ERRE
LR BRI L HPAT AT RIS TT DN AP G i BT AR S, B ORAFfr
AEBFHE. FR, AT XA RS AR A 2 5 DU it ) (B fide)
Ml R Z AT T
EEXRIAZE 85y, AREHIN, AT M ERMAREHS EeEHEEIE ek
Ab) , BSUANZFRIEAN . AFEREE T (HAL 3 HAL 5 HND AJF5EM A8 5 RIIEZREAT
TNZEINT, FFE R A 5 O S S B VA I A R AT TR T, RAELE R

AL

#
»
=
bii
=



R KR R 3 R G BT B R R A BT A < 2023 4R 58 2 TR R Y

BRI A S #803, ox AR R A RS A G ImIL H R gy (BEEREEMGITR) 155

[ Z G HBEAT THREAM DM, REERFERFIL. RGN, MAETGRRAESS
52 5 BT AT a0 IR H ) 52 53 BAE 50 ) B3 AT B AZAIE 25 24 H RSB SR oL (58

EEHIRTEEEE RN

XFEAA R4 SCHAT I — T IS5 5y, S PR G B PR F R EE L E R S
FRIAO A AECE, SRR EeAs 2 C A JER D) SRS A B2 1E AT 70 T o

4.3.2 RERZ TR ETULH
AN, RAIAS: G 5 HAM T H A Z 06 7] 6 F RN VAL 5 MR 2 ik ) 5 58
5 o

4. 4 REHIAE S KR TREAIB AT
2023 4E55 L, WAL IR EA TG K BRI, R LT B R M H A4
G| RERGEARTE, R RR FA Fra T SULEN, EASF e, SRR
Bty WE A Riish, THMABR—SEN, PeESRPERSTL, BARE %
B, JifA A RIPTR 300 S5A iR A TRk 3. 2081 5. 16%, MR, (EUERLE S

ZAHTNTEARE B, Sseiiig, 2% ik 16. 33%F0 6. 34% CHEG—2%) ;5 T kI fa B r 2 v
FRATI, BREBEMERURL 5 FEE 19, 32%F1 12.91% (R H—20) &

SKhARIEERE S, R TR AN, RIS AR R R IIACE, DREF T R i =5
R AR I R, RIS QRN T B 2 FrAT L B

4.5 REHI N EEHKNL SR

AR IR RIEIR G A MRS AUHE A 2. 622 7T, AR & WIEES MBI EIEK %
H-0.61%, RIS EEBIEREI S % -2, 42%; MR AR & PIARRIA GRS C M-S HHIHE
4 2.615 JG, AR B S I ARAHE K E 0. 76%, [RGB FR -2, 42%.

4.6 MEMARSTAE NBERES B E P& U
AIEEAR A N AR BB S — A AR H B e B A N AN — 1 AN e B
PAHFEAR T T R

§5 WAAAGMT

5. 1 MEMRZSH = HEHEMN
k&l e [ &% oo R




4RI K B0 R R BRI 2 0 4 2023 4R35 2 RIS

(%)

122, 934, 632. 92

92. 22

122, 934, 632. 92

92. 22

HERBT

[ 5 WAL 3

Hr: fid

BTSRRI

AR

SR AR BT

KNIRE il 5

Horpe KRl ) RN IR B Sl Bt

oz

AT G S A i

10, 212, 011. 61

7. 66

HAh 5™

157, 966. 33

0.12

it

133, 304, 610. 86

100. 00

5.2 MEMIRLAT WA RPBERFAS

5.2. 1 MEWARBITVWHRABABRERFEE

A

&S|

/A\

B HE b

%1 %)

AR MR B

R

il gl

96, 541, 589.

||| =

L I IR SR A A
A4

R4

R AN Z

8, 171.

LB EREAHREL

2,371, 734.

A I Ol

= @ |

5 ARG BRI SS
I

8,236, 374

Rl

15, 758, 714

bl

AL AN 55 i 55l

N 4

5, 761.

KA FREEAN O L0 B

3, 152.

JE MRS BRI A AR5

A

DA TA

9, 135.

S AR E AR SR

(208 B=il "= Ba vl N ar Rl =i I I el =S

LiE

it

122, 934, 632.

#

=
pes

=



4RI K B0 R R BRI 2 0 4 2023 4R35 2 RIS

5. 2. 2 |EFIRBAT WL RENE R BEBR B REREAS
AT G AR WIRAR A BB R -

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 | BEAR | BESAR |(HE B | ARME Oo) | HEEESERES] (%)
1 301266 FHHM 110, 944 7,800, 472. 64 5.91
2 605117 TV A7 40, 500 6, 056, 775. 00 4. 59
3 000063 I R 123, 200 5,610, 528. 00 4.25
4 300033 [F] 46T 31, 000 5, 433, 680. 00 4.12
5 688516 BURRYE 26, 411 4,975, 832. 40 3. 77
6 002459 mm RN 112, 340 4, 684, 578. 00 3.55
7 300274 FH S FL YR 39, 800 4,641, 874. 00 3.52
8 603688 By 40, 700 4,633, 288. 00 3.51
9 300750 TR AR 19, 460 4,452, 253. 40 3.37
10 688099 n =AY 49, 813 4, 200, 232. 16 3.18

ol

()]

[$)]

[$)]

()]

()]

()]

[$)]

A RERREFRSF A TRORFRE LS

AIE G WIRARFFA 557

-5 MERIRIE A SAME 5 BE T 3E E I K/ HERF B BT 42 B 3R A 4

AR GAMEIRARFFA 7.

.6 MERIREA SOWME & B ST E IR/ BT+ 4 B SORRIES BROR

BH 40

AT AR IR AR FFAT B SCHFIE TR -

LT RERRE R SAHE SR ST HE AR NPT LA R &R U4
AIEERETRBRE

. 8 ERIRIE A SO E 5 S B35 H i K/ N HE R O I 48 BUIE R 3 A 40

AT G AR IRARFFARGLE

-9 MEHIRAE SRR KBRS 18 0L i A

- 9. 1 A HIRAE S BB KIS SRR 25 B 4
AEE AR P R IR S 224

.9. 2 AR SE BB R BB R BUR

% 9U 3k 121



4RI K B0 R R BRI 2 0 4 2023 4R35 2 RIS

AT G ARR AR L AT R
5. 10 R & IR A ZSH 1 H U A 2 50 i

5.10. 1 A3 H B0 Bt L B BOR
I EARBR E G BT

5. 10. 2 ] HARATE G H ) E 650 52 15 A2 20 B A
AHe R BB E UL

5.10. 3 A H G B L B VA
AEE AR E UYL

5. 11 {BAESWE MHE

5. 11. 1 ZESHBE H RIS RT EHAML T HIAW R EMIIVLREE, B
FEREHE HIT—FE NI ATER. LTHER

AR+ AAES T, B RAT E B 1S R AR, (R gt A —
FERBBHEZEIATFET . LTI,

5.11. 2 BRER BN TR BER @ HES S FRAME N EIERERE
T 300 PN A < P R PR I A4 P S A T 2 e D R 1) A R P S I AR B S

5.11. 3 HARE =R

5 b4 5 ()

1 P RIES 61, 291. 67
2 |BICIESRIE FOR 72, 648. 85
3 | -
4 MIRRE -
5 |BIHIEEK 24, 025. 81
6 |[HAd YK _
T | HAd -
8 &1 157, 966. 33

5. 11. 4 EWIRFFA B4 T BOH K T R S5 A 20
AT AR IR AR FFAT A T H B T 3 7

5. 11. 5 M HAR BT+ 42 I = AR I8 32 PR 15 140 B 1 B
AR FE G AR A WA AT+ 42 B ZE R ANAEAE 8 32 PR

#1000 4t 127



4RI K B0 R R BRI 2 0 4 2023 4R35 2 RIS

5. 11. 6 HBHEA A G MER AN SCFEH#R T 2

PRI TSR A, 3508t A i it o B o v EE B 0 U AN & T AT REAFAE R 22

§6 FFHRE S HHIES

AT Ay
i H R IERA A R IERA C
e 15 A A 35 4 4 B A5 55, 821, 770. 25 36, 809. 63
15 U S ) Rk s R D 473 40 1, 608, 563. 40 100, 952. 61
ek - 5 HA 4 e 3 4 e R [m] 473 0 7,162, 751. 63 69, 629. 13
s I TR 3 S PR 2R B A (A ik i |
/DDL =7 TEHE)D
i I R I 4 4 0 A 50, 267, 582. 02 68, 133. 11

e AREELET 2023 42 H 13 HBE € 2.
§7T EE&EEFHANCHERREREARSEN

1.1 BE&EHEAREEES AN HE L
AR I B P I W R A

7.2 B&EHENZRHERRERRFE S5 WY
At Ik PR KA F B R e AR &5 5

§8 B H R HAEEE S

8. 1 IREHIN BB REHFEESHF LA BT 205891550
AT G I T BB A 2 S B L B sk L 20% 05 D -

8.2 MR E HUR MMM ERFR
o

§9 #AEXMER

9.1 H#EXMHFER

v IR M S A Y ST AR K [ R 3 T R I B R S R SR AR TR A
CHRT R | 8 i R TG e B VR 5 RIE R R BT B S R e B )

CHR TR R [ 4 2 RV TG B VR 5 IR R R B R AR )

v PP IR M 2 AR B ST AR B e A PR A ] B SO
%1 3k 120

—_

[\
v

w
P

IS



R DR R 3 T RS IC B VR BRI IR BT A 2023 R 2 RIEARE

5 AR K i T R I B TR A RIS R A W 55 4 R S R I A
6+ R A FE SR E T 4R I A T T

9. 2 T R
T (R BB 55 XA KGE 1568 5 15 =

9.3 EH AR
R ER AR S BuE SN, TERARSEE R ESEFHEERAF.
B HIE: (021) 38568888 /400-820-0860

NE] Mk http://www. cgf. cn

RAESEEARA A
202347 H 20 H



	§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 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


