REMNARSWRGHIEFRREE

2023 £ 3

W

=R

2023 %6 A 30 H

BEEEEN: ZEESEEEFRAH
EETEN: PEIREBITRHERAT
WEXEHHER: 20234 7H20H



RGOSR A 2023 455 2 =Y

§1 EERR

e
et
St
=
¥

S LS L MR PR ST R AR ARAN S B T AT

AEEG AR AN h E L RAT A A IR A RRIEEE & A O T 2023 457 A 19 HEZ T AHH)
H I S febR s HERABR R A G MEFENE, RIERRANBSAEERRILHE. RSERE
B H RN -

B B NS LLWSAE Y B S 57 11 S5 A B E H J4 B 7, (AR HE & — s F R
HE AR GIEA R IR KR BTG AR, B & 7E 1 H B U8 PR S Bl AT 41 Rl 1S A i 4
(OEEE-SVLERTR

ARG I 5% R R 2 T

AR 2023 24 A 1 Hig% 6 H 30 Hik.

§2 HE BN

AL G IARR SR A

R4 FAY 290014

LY (Wi L RTFF IR

HEeEREMH 20134£2 A 7T H

i35 WK B & 0 AU A0 64, 005, 417. 82 43

Earid=Rin T4 HEdE H E U TR R L R AR S5l B IR AL 2

I3 AT Ml e B ARSI, 20 B AR RS AR 28 B A R U5 AR
AR 35 M PO Wt A Py 27 77 (R BEATLAER o 8 ™ A% 42 50 B UG PR 2% A'F
N, IS BRI L 57 E B HE AR U

et s ANH B U AE B E I PR AR 225 e 7 AR A BACIR 55 i
JERUSE, Baia A BMR T B ECE SRS “ 8N E” i B
FELL SRS, I B SR B AL A RAT W BC B, 25 RS 4L 5 i R
AR RS AN RSB 7 1) R G AU, 8 I Pl R 667 1) 20 285 1 B P I B

PRI Bl B XS
b &5 b i v 75% X JPIR 300 FEH+25% X FiiE 4 Fa %
IR UL 2 AR AREEENE R ETES, TEET KA ERE IR L5 KR T

it A, HESHEUIR S R R FEA R NI BE ML &, SISk B
{8, JET b KU v WAC 2 R 3 < i A, L T 300 PRGN T WA 25 v
ThiEMEEMIE TR, KRTRENEE.

G ATIA SIS AT I
SR o [ L AT TR A A 7

§3 EEMF AT SFERIN

% 200 3k 10T




RGOSR A 2023 455 2 =Y

3.1 ERMFER

FA

ARt

B L

HAERD (2023 4E 4 H 1 H-20234E6 H 30 H)

1. AH 2 sl a

-30, 658, 626. 96

2. A A

-13, 824, 705. 72

3. DB 2435 < AR S 1

-0. 1833

A R B G B 1A

135,941, 927. 71

5. FARIE & B E 2. 124
M LA SIS A AR BN . Rk . HARON CREA e E sk ) 0
B AH 38 JE R0, AHFE A 1A O seBcss in B A A se (B A2 ik &
2. TR B W GHRIA A BIERIA NS 52 &M &I, tE NS 5 SR AKPEK T
Fr o4+
3.2 REFERI
3.2.1 B&MBIHENKEKH SRS REHERE R LR
Mb & bl s
HHEEK R | PEE KR | LGt
182" HEUS 35 R OEE) @—®
® PrfEEQ | HER G
HEZED

HE=4H -7. 81% 1. 96% -3. 37% 0. 62% —4. 44%, 1. 34%
TENPH -15. 58% 1. 63%| 0. 25%, 0. 63% -15. 83%, 1. 00%
HE—4F -34. 69%| 1. 91% -9. 74% 0. 74% -24. 95% 1. 17%
=8 0. 00%, 2. 16% -1.92% 0. 90% 1. 92% 1. 26%
HERE 47.19% 1. 91% 15. 79% 0. 95% 31. 40% 0. 96%
HL 44 F

122. 94% 1. 78% 50. 50% 1. 05% 72. 44% 0. 73%

ERGERZ A
s ARG IR T5% X PR 300 FEH+25% X HHiE 4 frdg 5

3.2.2 HESSFAEMURES RHHMEM KRR LH 5 RIS LRl
AR



TGRS IR & 2023 FE5 2 ZRFEAR

FTEIMTCAR S-SR -5 Fvh>H 18 M0 = 35 55 J5] 3 Al 85 FC 43 B 6 P 3R e v 55 92 S 38-- HC )
300. 00%

270. 00%

240. 00%

210. 00%

180. 00% W H \V\
P

150. 00% ‘1 m

120. 00% |

90. 00% | FM fhf ph
e}

1 wham

60. 00% wﬂ A WA o %&\W‘W

30. 00% h B W}“ﬂ o
’ Mpmiarr -

0. 00% e Rt

-30. 00%
M~ [Tsl [} ] =t = =] — ol ] — [¥s] ] o =+ — ] =t o =
(=) od — (o] — o — (=) — (=] (o] (=] (o] (=) od — o — o o
e . N Y S o T e Tt Y L U N
P2 i fe g fregeesezgsssy gy g
|— FEMRERSIGES RiteEEE — ﬁf%iﬂﬁﬁﬁ%ﬂtiﬁ%%i‘l‘ﬂkéﬁ%i&%ﬁﬁ|

e L. BEIARS IR ERGREESSFT 201342 A7 HIERAEK.  AFREH 201548

7 HEZRENRE .

2 AREGHERWHSHIILE: AEEHIEET 1 60%-95%5 5 TSR, Bl FIETF %
B LA 9k B 7 (1 0%—35%, BIL <zl B H £ — 42 LN A BURF 623 A BB L BIIANMIG T 2k 4 B
AT 5%, BOIEHETE L) A 4 08 P21 K 0%—3%. ARG B8 T BUARIR S ARG BTl A 7 i b
BIAMIR T ISR BE 5™ 1) 80%.

§4 BEEANWRE
4.1 ZE4E (NEELB/PND) i
(A 035 6 2 IR 125 Ml §
a i
wa RS T rmam [miEam| R s
REIMR
fiﬁﬁ B, DR, B RS I
ggﬁé B WA TR IOE S IARA A .
iy 2015 4F 3 A NGRS G4 AT A ),
E%%%f;ﬁmmﬂmﬂz ) g [PEEBIRURL ESLEEE, 2021 4 2
R PO HE AR RIS AR & I 42
ﬁAﬂE W EFESLT, 2021 48 AZSER
et vt (R B A TS I 1 4 2%
G e
i}

e 1o BLEH IR AR 2% 1 H .
2+ UEFF ML SCEN GIESFRGE MRS WH . S BE BN S LML 5B 2

8 45T 3k 1000



RGOSR A 2023 455 2 =Y

INED IR RINGE -

4.1. 1 BIARSRERFE R EE I RIB R A BN E S H FREH N> RiFL
AR A5 AR AR 0 G 20 TR T AR AL B3t 7 TR 5 e R T 1 L

4.2 EEANRE YA EESIZ /B TE H U

AREHIN, ARGEHEANRIERE QEFREEREER). (MIFPERIEFR R R e E
IMED (BREBUCIR S5V & ROE SR BB e i e 5 A ANHABA BRI RE . AR S
B SRR, BUS T, BUS TAE S MRS BEANE FH R e 5077 . AL 8 B NAE P %%
i DR R J il b, DR e B NSRRI o, B FH e AR AR AT N, Ak
IR BB AR AT A A RN < R R

4.3 NP5 ETH
4.3.1 ARG HERBITER

R GEFHRRESEH AR A TSR ERTFEL) (PEIERE A% (2011118 5) , 2
mAfE T (A PRZSHIE) » EHT ARG MR, DTSR E S s, Wi iR BTy
Bry WERF LHPAT WA EFRGE BV SRS, WBETT. 8058, o &Mk
W, R EESE 5 SERIR I i KU B 4 B0 AT AE By BLHEAT RE RIS SE IR A

TR WIS A R T E B A 77 S AP I, e 2B Rl s AT A IR ML
JFM BB RS, PrASRBRAR SR T LS BEPIAT, Pk, WEZH N
PO TR

ARG I, SR A5 M 5N Z 0 R R A, & 5 HAl I 2 A e s & AT, A
A2 5y i AR PUAT I DL R

v
N
>

N
N

S PR

4.3.2 RERGTAKERGH

AN T PERAE AR SR AL 5 Z B[R H A5 5y, P AR AR L AT RE 2 S804 22158 5 AN Rt
BRI H RIS . AREWA, REES 505 At setFH R AL S, KRB Hb
(AL AE 5y i AR SR 2 H SR %o, IR o HAh R % A8 S AT N

4.4 MEBA BB BB RBEAIZE S M
2023 4F ", WIHRGA TR, A ERIUMOGES, A TR BT AR SRR
FRamBR, bR 2R RS R BRI SO S S R R IR
KFEAESYERFE COOEIE, AiH LY RF TR AA FRR AT S . T A (A

5 500 3k 10T



RGOSR A 2023 455 2 =Y

SHRAG AT ML S 22 =T B -

4.5 MEMAZEESHW SR

BEAR G HIRA S GO BUFED 2. 124 70; ARG RS M BUHEE K N-7.81%, s

EE IR AE I 25 %6 -3, 37%.

4.6 MEMAESRE ANBERE ST EE i Y
7

§5 WAEAGKE

5.1 MEMRESH~HEHR

F5 i H e (o) e

MBI (%)

1| BB 127,833, 277. 11

92.95

Hodr, = 127,833, 277. 11

92.95

2 | HEeR®E _

I Wi ik 5B i

/\':F': 1?# 7

B SCRRIE SR -

Sl EE e i

B RIAT A TR 3

SR\ R i 5 3

Horbre SRl 1 SR GR 15 G Bt

T

AT RS H &M 51 8, 378, 209. 15

6. 09

HoAh B 7= 1,312, 874. 02

0.95

&1t 137, 524, 360. 28

100. 00

5.2 MEMIRZBATI A RIREREAS
5.2.1 MEHRBATW A RAFAREREH S

(%2 GRIES ~feiE Go)

i B 4 BT HE b
%1 (%)

S S 4 -

KAk 25, 136, 754. 78

18. 49

il i b 98, 651, 578. 33

72.57

OO |m | =

SV WSS ¢S W& N Y i3
N4 -

SN -

| T

R A Z -

ALl A AEAEEEOL -




RGOSR A 2023 455 2 =Y

1 IOl

15 SRS A AE B R AR MR

R4

il

A GANE 55 e 551k

AR TEMEBAMR 55\

KA SRR 2 Pt i

R MRS B A AB AR S

HE

PR TAE

4, 044, 944. 00 2.

AL ARE AR SR

ni™lo|v|o|lz2=2|Cc N |—H|H =

e
o

fif

127,833, 277. 11

5.2.2 MEMRBAT I RIBBREBR BB ERRAS

A IR AT G ARG A B 22 -
5.3 WIRIZA SMME o2& ™ 1#E LI K/ HEFF I B R
5.3. 1 MEFIRIEA AMHE HEES T FEHHIR/ M HEF AT+ 2 BRI WA

g

e | REEA BEAR ([ HE (B | ARE O |[HEETEEEERE] (9
1 300750 TR 59, 020 13, 503, 185. 80 9.93
2 002812 BAER A 135, 800 13, 084, 330. 00 9.62
3 002460 fieLiilg 213, 475 13, 013, 436. 00 9.57
4 002466 RFFH 184, 171 12, 875, 394. 61 9. 47
5 002192 R % 3 188, 970 12, 628, 865. 10 9.29
6 000762 [iF: 24 422,136 12, 507, 889. 68 9.20
7 002738 W B 183, 729 9, 359, 155. 26 6. 88
8 002756 TRPEA L 125, 321 7,846, 347. 81 5. 77
9 002240 R R 241, 796 7,706, 038. 52 5. 67
10 000408 SRS ML 292,519 6, 602, 153. 83 4.86

5.4 HMEMREMF MBI RNRFEEAS

W IR AT SR FFAT 77

5.5 T HIRILA RMME 5 E T 5E B RN HEFF BB 148 £ 27 B 5 A 40

W HIRA T G RFFA 67

5.6 MEWIRIEA RMME b H & T ™1#E LR/ HEFF BRT+ 48 B 7= SCRAESR IR H
k]
AR AR A B AR FFAT B SCHRFIE SR

8 750 3k 10T




RGOSR A 2023 455 2 =Y

(9]

LT REBIRAE AN FRYHE 5 2 B E EL B KN HEFP AT 148 5t R B B A
WE ARSI G RILT TR

931

-8 MR HIRIE A SYE 52T i HF RN HEF IR LA BUE S 3 91 40
AR ARA T R FF ARG

9 WMEMRAESBRBIER R HH LU

.9. 1 MEPIRAEZESIE KB B S 25 B 4
AR IR AT SR BE AR LT

(9]

931

(9]

.9.2 FEER BRI OB REBUR
BRI WIRASE G AR BRI L -

931

10 MEFRAZESREWE GRS 1E L3

931

.10, 1 A E A B B R BUR
R R IR AR R P08 [ I B2

(9]

-10. 2 REHR A S BB 10 E 60 R FKF- BN 158 55 B 40
B I IR AL SR BB [ Y52

931

.10. 3 A3 H 5 B ST B 3 VR
B IR AL S R IR R 1

5.11 BBRHAESREMRE

5.11.1 AESHEHA+RIEFHRIT ERA YR T HIFERERITIIREE, =
EMERF B —FARBATFER. LARHER

AL T 2022 4F 12 7 6 FISCE] b EIE W SV 00 M R H LI (AT UG S #5625 A 0D (it
A1 (2022) 495D, ARHBER GEREY), MRNFA AT, ARSI NN NR 2w
FHEAWLS . BN SR AR R, IR AR BOR T MR, 2 FAE R AR AT e
S, Al AT AR SR R AT

5.11.2 ZEREMAM T HRERETEHES S RAMENEIERE
T YT PN AR i < B0 AR I 44 B SR TR AT AR I i TR I 6 R B SR PR AN B 22

5.11.3 HARBEF=HIR

#
0
=i
H
>
=i



RGOSR A 2023 455 2 =Y

hur
Jo

EA s &/ o)
17 RIE 4 63, 112. 41
I SCHIE 5597 B K 989, 271. 69
IEYSCF -
JREYSCRI -
JRZYAT HA ) K 260, 489. 92
Fopth B2 YSEK -
Fopth -
it 1,312, 874. 02

5.11. 4 REWIRFFA M4 T HBOA K AT ¥ B 5 A4
AR AR ARSI B AR B AT A+ e B I w] 3 4 555

0| N[O |O1 | | W (D |+~

5.11.5 REHIARAT 14 B SR F A ETUE Z PR I1E LA i B
e A AL SR A A4 IR SRR IR A L

5.11.6 AHE KA HHMAEHHIN, A THERMRBEIE, TR
BT 2 it

§ 6 JFAE SRR

BpL: Hy
s HA A7) 3 4 4 00 100, 284, 538. 19
R U0 A 35 4 L FR A7 5 22,272, 151. 84
el AT I A 3R 4 A S [m] 4 58, 551, 272. 21

5 ST 1) 5 S PR AR B A (A R
SR V] D)
s A HH AR 3 4 1 A i 64, 005, 417. 82

§7 REEHENZHEARERBESEZSHNL

7.1 ZEEEAFHEEEZSHIRIHER
AT 2 B B R R A S

7.2 ZEEENZHERRERRFEEZ 5 A
A I BRSBTS

§8 MR EH RROMEEFE

8.1 ME MW BB EFEESHB LA BT 200895

95 3k 10T




ZASIARIR SRS 2023 4E58 2 ZREHR 15

PN R H LR — BB R AT 2 e O W L 3k B G I 20% ) 15 7 -

8.2 B RERRNHMERFER
T

§9 FEXMHEXR

9.1 #EXHER

Lo o EEE e A R 0 TR 55 S IR 3 B8 e B S ) S A
(BB AR A RIS B S B 1))

CTRAB BRI AR 25 RS B 2 FE 350 43)
(RAEIURS IR & R SRR S FERT )

5. HEEHET NS VAL BRI F R

FEGFTHE Nl 25 VAR E L PR

[\
P2

w
P

o~
7

»
J

9.2 FERGH S
RIRAE AN E & THSETN SIS AT, HEHRRE R,

9.3 &R
WRENHEEFZFARSE A AT Mu; (www, ftfund. com) & 5 FiRAEIE M, siIkITR P
AR 2% 70 B 3% (400-888-5988, 021-38784566), FIAIL 44 A\ BIEER,

REESEEHABARAT
202347 H 20 H

o100 o107



	　 
	§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 


