REWRNE AT HIETREE
2023 56 2 FEMRG

2023 %6 A 30 H

BEEEEN: ZEESEEEFRAH
BEEEEN: PEBITROERAH
WEXEHHER: 20234 7H20H



GRS 2023 4E58 2 R

§1 EERR

AN NEF S LEHRRUEAIRE I SORAF AR O E . R S VERR IR B K,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

AHE G IFCE NP ERAT B A IR A AR &SR O T 2023 48 7 4 19 HER 7 AMRE
FI S5 f bR IR A G IREENE, RERRNENMERRICE. RISV e

HRIRIN -

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
R RSO ARIAREI . SRR, BEBTE AR BT R SAT BT 20 D A S

HUEGE SR L
A I 5 SRR 28 1T

AEWN 2023 F4 A 1 HigE 6 H 30 Hik.

§2 HE BN

S AE s A5 i I G iR I 2

e 290007

e BLRITF

e FAMH 2009 47 H 29 H

A R L 4 0 B 300 634, 126, 306. 07 4>

% Hbr FEFREU R e UN i A it b, B 22— i 3 H O
ST BRI T LR HE IR

% A AT SR ZMEF A R MABECEEL., &
GrRIA R Az B RIRERIRGL . & msh it
TGRS T, B BT R SRR R S, e
S S R R B LUV L, e R R T R S i
B &M R AR, IR S R B AT R
%,

Mg L SR v 80%sk_EAIE AR MV 53 45 £ +20%+ ik [ {1 45 2

PR YA 2 AR AIE REEG NI RIS, JBIUEFHR TS IR AR K
SR R, AR T 2 IXURS: R TR AL 2 A VR A R 5
SAMRERES, mTRhmEE.

BE&EHA RERGEHAMRAF

REEEN B ARAT IR A IR A ]

TR R EE L SRR GG A A GG R A C

T B R AEEE A A 290007 291007

A IR N 8 7 Gk 4 Iy B0 622, 474, 870. 79 #» 11, 651, 435. 28 £

§3 EEMF AT SFERIN

8 200 3k 12T




GRS 2023 4E58 2 R

3.1 ERMFHER

Bfr: NRMIG

EsE il Eas i WA (202344 H 1 H-2023 46 A 30 H)
G g A A ZAE i Fr g i A C

L AHA 2 s I 25 12,812, 693. 14 165, 807. 90|
2. A BRI 14, 438, 495. 43 159, 394. 87
3. B35 B 4 A ZUAC B R 0. 0234 0. 0222
4. JHAR LG 07 1 696, 248, 869. 55 12,996, 339. 54
5. AR & 1 B FE 1. 1185 1. 1154

PSSP N w2 B A V4 L N SR Rt i IE S S AN S A o 7 B TR 0 O I T P 0 5 VB
(TR DIRE [P 3% . 2RI P3RBT 9. SRR RS, T NS E SERRI R KT B T A Ay

2« A E B R fir 3 S AR SN« Bt

BRAH R S A S HOARAT A AE A C sl ad in b A 2 se i E 22 sl as -

3.2 EeFERI

3.2.1 EE&MHPFHEN KR KI5 RISt B Al 2 2 5 E
TG G R I as A

HAbN A2 SRR 1

‘ b4 bl s Fk v
TR E K R A ML &5 b 3 B e -
B [EEEKEO ‘ WK EZE] O—0G @—@
HEZ@ i §E6)
@

TFE=1MHA 2. 05% 0. 03% 1.11% 0.01% 0. 94% 0. 02%

TEARTH 4.11% 0.03% 2. 04% 0.01% 2. 07% 0.02%

x4 5. 08% 0. 04% 3. 83% 0.02% 1. 25% 0.02%

It =R 17. 71% 0. 39% 11. 49% 0. 02% 6. 22%, 0.37%

TEHE 23.62% 0. 32% 25. 10% 0. 02% -1. 48% 0. 30%
HE 4 A

70. 97% 0. 25% 98. 36% 0. 03% -27.39%, 0. 22%
ARG A

G R C
‘ Mk g bl s Fk v
TR E B R AR ML &5 b 3 S e -
B [EEEKEO ‘ WK EZE O—0G @—@
HEZ@ i EEE)
@
HE=1HAH 1. 95% 0. 03% 1. 11% 0.01% 0. 84%, 0. 02%




GRS 2023 4E58 2 R

TESNNH 3. 90% 0.03% 2. 04% 0.01% 1. 86% 0.02%
TE—8 4. 66% 0. 04% 3. 83% 0. 02% 0. 83% 0. 02%
HFER=F 16. 31% 0. 39% 11.49% 0. 02% 4. 82% 0.37%
TEIAE 21.17% 0. 32% 25. 10% 0.02% -3.93%) 0. 30%
H¥EE&EH

61.97% 0. 25% 98. 36% 0. 03% -36. 39%, 0. 22%
ARG A

T ARSI S R IERE R 80%:k FilF AL {545 Br+20%: I iiF [ {5 45 % o

3.2.2 BESAFAARURES RIHFENKRED EHE RS R AR

RRFHI LR

e TE A 3ROUC R A B H3 T8 M B S 5 T U0 Al £ B A5 B SR O BR e i I S S 3 HO B

100
90
80
70
60
50
40
30

00%
00%
00%
00%
00%
00%
00%
00%
20. 00%
10. 00%
0. 00%
-10. 00%

=
i :

2009-07-29

2010-04-22

2011-01-14

2011-10-08
012-07-01

2013-03-25
2013-12-17
2014-09-10

2015-06-04

2016-02-26
2016-11-19

2017-08-13

2018-05-07

2019-01-2¢9
2019-10-23

2020-07-16

2021-04-09
2022-01-01

|— SiEmEmREGE

ARIHREHKE — RIEASEBREARITI S|

2022-09-25

2023-06-30




GRS 2023 4E58 2 R

e TE 25 48 350K Z5.C B 1h3 18 M -5 S 5 T 0 Al £ B A5 B SR O BR e i I S S 3 LB

100. 00%
90. 00%
80. 00%
70.00%
60. 00%
50. 00%
40. 00%
30. 00%
20. 00%
10. 00%
0. 00%
=10. 00%

o~ [ ] =+ o — Ly r~ (= =t =] = [52] M o [se] =] o — [Ts] =]

o~ o~ — o o o — — [=1 Y] - — [=3 o~ [ — = o ] ™

T e L A NN ¢

(== (=) (=) — [==] (=] -— (=) (=) (=] — (=] (=) (== — (=] [==] (=] [==] (=]

d & L L 4 b bHE s s s L b L s S L4 S

[=3 — — — — — — — — — — — — — — o~ ] o o o

(=) (=) (=) (=] (=] (=] (=) (=) (=) (=] (=] (=] (=) (=) (=) (=] (=] (=] (=] (=]

o o4 o4 o4 o o o o o4 o4 o o o o o4 o4 o4 o o o4

FIERSNBEGICRINS K E — FERSNBNECR St |

e 1. AEESEESAFT 2009 457 H 29 HIEA L.

2. AREEGRTHHEGHE: AEESRTE T HIRRY WL BIAR T I 4 0710 80%, 8 TAL
BT LA o T B G B A 1K 20%, B4 El B HAE —4E DL I BURF 5 AR T R G 37
A 5%

§4 BEARE

4.1 RELE (RESLBE/NA) FHir

EARFE MRS Z AR | iE5 M .

BEORE Trmam [ mmom | R Vi
[ AL 4% % T Hedes, FilgagiE RS TR E
IFSYIN L1 R | Nt e S VSRR e 2 5
FA5 AR AR, P22 5= A PR 5T A A
BRI 53 57 TR BRHERIE, KPR EHA
RLEH % PRAF R TEEH, FRERESE AR
[ e AFEZH, PERNESE AR A
A3 N ARG, KITIESR (R %

%%%ﬁﬁﬁﬁzwwﬁmﬂ B 17 4 RN R R, i B n s B
W & i o5 13 A O CHRAN EEe%H, 2020 4£6 H
REEH % AR GEREEEHARAR, JHEL &
[ e FEAREL S SRR E S R
A3 N P S s R A R B, AR [ AT R
25 A MWL G2, 2020 4 9 HESMER
EE e 15 R XRS5 P S 4 3 4 4
RIUE S 45 B, 2020 4F 10 H B AT Z5 14 o a8 i
[ e FANEH BRI I &4, 2020 4F 10




GRS 2023 4E58 2 R

G5, H B AATRAE A AR i 25 BUIE S 45 5%
RGN REEREZT, 2021 4 1 AESERE
TRA AR FARA ME R TR SRR, 2021
PR Ttk 6 A% 2022 4E 5 FAATZRE MG FI it
&HER FRNEF R RIS A, 2022 4 3
., RE HEZSEREHRF] 30 REFAWGHME
WA 30 EEF R RSS2, 2023 4 3
REFH A H B SAEREICR =AH e B s 27
ety 3 RUEHF R TR SRS,

e F

e

Bes

. #EF

TR = A

H e B

TR fii 7 Y

WEFH T

Reise

ZH,

e 1o BLEH R AR 2% B H .
2+ UEFF ML SCEN GIESF RG22 E RS WH . S BN S LML 5B 2
INED) HIFHRIE o

4. 1.1 BIRFAERF B EI IR R E RS2 2 [ E H A A 1H 0
AR BT A e 2 L AT A S 7 B R BB 2 B PO

4.2 EEANRE YA FEEIZ MM 5 I3

AN, ARGEHENIENE GEFRBHE ) (AITERIET IR BT e (a2
INED (SRR R i RUE R R SR G A FD) MM R EIERRUE, AWK
A B 5. BUE T, BUSE A& iR NS BT S A e B0 o AL 8 B NAE ™ M 22
WS (A B, B BT N BRI 2, TR H I & B A AR m 0478, AEEE W
PR IBAERT G H RIEAEE & F R E -
4.3 ARG ERHH
4.3.1 A PR G ERHITHR

s QEFRHEREEHRAFT TS ERTEL) (FEIEES A& [2011]18 5) , &
AfE T (PRGN » EHT A BRERE, UL SRR E BiEs, Wit vy
By BBRHE . ZHPAT ST SRR IS S RS, WBEFE. BB o E Mk

% 60l 3k 1211



GRS 2023 4E58 2 R

W%, R DUA]BEAE 5 SE IR, I KURS B S 0 BTN AT A8 5 R DL EAT R RIS SE DR A
TR WO IS A R FTE B A 77 i ATV S B RO AP 1B AL
N R iE 164, A RBHRESERTZ S ZETHIT, WRLZHLBEAT AL, RS K

p
B

AR, BT 5 AR S TR R AR & 5 ot B & 2 WA AE R 2t MiE AT, AT
A2 5y i AR PAT I DL R 4

4.3.2 RERGTAKERGH

AN T PR RIAS RS AL 5 Z W R H R A5 5y, AR AR L AT RE 2 S04 22128 5 ANt
BRI H RIS . RGN, REeS 505 AT sef FH RS, KRB Hb
(R AL AE 5y i AR SR 2 H S & S, I TG HAd R A8 S AT N .

4. 4 MEHAZSHBR RIEAIZED

2023 4 2 FEER I T RIS ATIS, FBIRECE, LIELRIE Tk 2. 16%, GDLARIES T

B 7.69%, HAIEEUTEL 5. 79%, Fif34 A Tk 3. 20%. B mipas REw AL, A ik
AR 2. 76 —Z TATE 2. 64—k, TEERITUR R MAERF I 2. 92 FATE 2. 78 —£k.

NG T E AR 8 W1 R B R SR IRE R R, BB e B A%, REEN MR
AR 2 AT E LR R, GIanshaG 5y B K i 055, HeRtiima D 7 —2F R “ o
T R SIS 2R, BB IREE TIPS TEARREERE, TR MECGRIHUN, 1
RAGENT. MNTHEHME, 8HBCRASRFR RN, RS RRFS A, M
RN T M. 2023 F 1 MBFARR T EEK “RIEIEE” T “Huaa 77, B
VEE TR T AR . R 55 R, X651 R URs), (HEIETE A i
AP NE FHFE SR 2V ENTUIE IS, KEFFRKBERG I RIS, G, #
IV RS 3 0 31K e 9 FE AR R sl 1) 2 B R 3R, WURAI 08 3 e R 5 XA sl e X S o
1, SRR R N NI S TEHRE, M=% 22 0 2= 3 80077 IR &
AR WBCCH S, SRR S 0L, WBUE A FTinR, I BUBIEE 113255,
Y2 M5 R 22 OBt — 25 A0, DRI A (L R 0 0 J3E 5 i, B0 157 010 XU 5 L S s 5 2
R E NIRRT BT, TR BN E RIS, ZUF RSSO RSB E X T
BRI A3 A B0 S, AER 36 1) 43 BRI A0 DI YA I 7, R E T 3 S 25 5 SR IS5 A 1Y
BT .

DRI L BE A SR Lo R T AR 3 i S o 3, TEMRE T FHRIL %, HRERR G . HH6

870 3k 12T



GRS 2023 4E58 2 R

BRI, A OISR S A E AR, SRS DU R AT AT B AR i et 2y, R A B
YRR S vivk ey d /WD o ' ok = S (e AR 7KL = 7SI S =l N T wb vk =2 % NI
58 TR A B A (EL AR D i ol o

2023 £ 3 Zx 1Y 9 I 2 K 4K SN 5 WL B I ORI AN T 3 A BR B, B &7 SRR A8 0 Wi ot
PR B A, BECER RIS N BCZ A, BIRT HRAE G ELE, s S HEE
NFE ™ W E ], B ST B S ™ i, T N BB 1 iE R 1R

4.5 WEHNESK SRR

B AR WK FRAE G I A SE S BUSME N 1. 1185 Jt, AR WL 4t A (3 K
HON 2. 05%; WAL AR S IR RS G 5RIL A C LS AUREA 1. 1154 Jo, A& WIS 0 E0E
EIEKR N 1. 95%; AL 4 L I e I 3: %0 1. 1%,

4.6 MEMAZRSFHFE ABRES B HETE L
P

§5 WBHEGHRSE

5.1 MEMREE T =HEHNR
75 i H &8 O AR BRI (%)
1| BT - -
Hop: M - -
RewT - -
3| EDEW AR 972, 288, 780. 81 98. 14
Hrpe fige 952, 555, 993. 64 96. 15
BE 7 CRFUE SR 19, 732, 787. 17 1.99
4 | REEEE - -
LR ATAE S - -
SN IR A 4 R 5 - -
o S 1R] e 1 SN GR 5 4 i %
F
AT MG H &A1 17, 635, 739. 38 1.78
HoAh gt = 798, 369. 10 0. 08
Ait 990, 722, 889. 29 100. 00

5.2 MEMIRZATU A RIOBERTAS

5.2. 1 MEPFRBITU S RNBEARERTHE

% 80 3k 1211



GRS 2023 4E58 2 R

W HIRAR SR FFA R

5.2.2 MEMRIBATI 3 R AHEBER T KT

et AR AR R R A W m I 52

5.3 WIRIZA FMME o2& ™ 1#E LI K/ M HEFF I B R

5.3.1 MEFARIEA FOYME o 2 & B 8 HL I R/NER P U BT+ 42 R 85 W 4
G IRA S SR A ISR

5.4 WMEMREMF MBI RNRFEEAS

g

5 ey ARME o) b 3G T I E ] (%)

1 K fii 7 254, 627, 364. 66 35.90
2 PAT A - -
3 LR 500, 821, 694. 74 70. 61

Hrp: BUEME &R 469, 808, 434. 47 66. 24
4 k7 105, 225, 553. 42 14. 84
5 Al A % 55 40, 652, 778. 08 5.73
6 W SR s 51, 228, 602. 74 7.22
7 Al (AT AS #Rf57) - -
8 [E) L A7 R - -
9 Hoft - -
10 it 952, 555, 993. 64 134. 31

5.5 T HIRILA RME 5 E T 3E LB RN HEFF BB 1048 i 27 B 5 R 40

Fe | R fFEam  ([HE K | ARME O |HEETEEERE] (9
1 230205 23 [E T 05 3,800, 000 389, 824, 557. 38 54. 96
2 230004 |23 B EEM 04| 1,700,000 174,679, 132.60 24. 63
3 2304101 | 23 R A& MEEL 01 500, 000 49, 987, 430. 94 7.05
4 101238051523 J5 ¥ SCPOO1 400, 000 40, 652, 778. 08 5.73
5 019694 23 [Efiz 01 400, 000 40, 443, 857. 54 5. 70

5.6 MEWARIEA RMME o 2 T 15E ELBI K/ HERR 0BT+ 48 B SCRAESR I B

B4l
5 IR | IERARR [ BE () | ARMME O | NIEESREEE] G
1 112497 BAT A 3A 200,000/ 16, 701, 825. 53 2.35
2 180170 G UfJd 02 30, 000 3,030, 961. 64 0.43

5.7 MEMARILA RNME A EE B E ELFIR/NEF AT T4 St R 5 I 40
WA IARA T ERB T B

5.8 & MR A SRME G ES T 1#E HFIDN T KR I A BGES B 40

S

% 9ul 3t 121




GRS 2023 4E58 2 R

AR T IR A e R AT BUIE
5.9 MEMRAEGERBEHE MM ZIEFI U

5.9.1 A E MM BB HBUR
B WIRASE SR BB H I It

5.9.2 WMEWIRARSHRE I EMM I CMHREHA
AR IR AT GRS H U BT

5.9.3 AHIE R E I
BEMRE ARARIE SR FEE AL

5.10 HEAEREIE

5.10.1 AESHEKI +LIEFNRITERAHR T HIWBER I TLRFE, &
FERE P HAl—FNZBIATBI. ATIHER
AR G AT J BB A A A4 UE S T RAT AR AR 8 ) S S A A A 7 g R

—HENRZBIAIFEDT. AT

5.10.2 EEHFWET+ L BRERLTENEE S FME K &R E
AR IIRAIE R BBER , AMEAE AT+ 44 B S 2 e RI U #8382 AN 7

5.10. 3 HAhBE = %

5 4 &/ o)

17 RIIE 4 29, 635. 02
EYSCIIE 5 77 B K -
YA R -
AR A2, -
JRZYST HA ) K 768, 734. 08
Fopt B2 YSEK -
Fopth -
it 798, 369. 10

5.10. 4 REWIARFFA H4b T HBOA K AT B 5 A4
AN A AR A I S R RFAT A T IR (0 P e e 557

)
di

0| N[O |1 | | WD |+~

5.10.5 & HIRAT 148 B TP AAE Ul 52 PR B 00 Y 5t B
e IR AT G R FFAT R

o100 o127



GRS 2023 4E58 2 R

5.10.6 AIREW RETHEMKULFIK, ¥PAESHHEER DHEREEETE, MARNA

BB T A
§ 6 FHRNEEHHES)
BfL: Hy
i H TG AR A A iR BRI S C
s BRI 35 4 0 400 0 615, 492, 554. 24 2,920, 605. 44
i A 3 A 1) 356 4 5 HR D £ 4 7,873, 719. 39 10, 046, 935. 62
ok : 5 40 ) 3 G R R [ 473 A 891, 402. 84 1, 316, 105. 78
5 I R I 45 0 B I BT (4 B 1 i
DPL“=7 3EE)D
s A HH AR 3 4 1 A i 622, 474, 870. 79 11,651, 435. 28
§$7 ZEBTHEANGHEERERELESEBMN
7.1 ZEEEANFELESHEIRINFNR
ARG I & B R AR S0
7.2 ZEEENZHBEAFREBREAEZER ZHSH
AREWFLESEHARBHEG R SR, BEEAFES,
§8 HMBEEERKAHMEEFE
8.1 MEHIA R —BEETFEE LM B LHIE R s8I 20%H 1%
" 2 HA P A 2L & AR S REWIRFFA SN
e R S
» i 51135 3 ‘
] R
o e (e | | R e s o
IR 20%%%"@& g N g
5l X
[F]
Ml 20230401
1 581, 738, 684. 08 - -|581, 738, 684. 08 91. 74
) - 20230630
P R AR

AT T AR I LR — B R SR e W LE R B s L 20% 116 1, AEEEEA
(WP E T/ TP R LN 1Y AR TN o 4 T PRI T ko i s 5 /N BV K i e R N
EENSEE BB TR D R — SRS A R e AR S SO R A U L R [ KU DA
LA I N RS S R AT G o

8.2 B RERRNIMERGER

To

Bo11m 3 12

=




GRS 2023 4E58 2 R

§9 FEXMFHEXR

9.1 FENXMHHEX

Lo o IR M St of 2 5 1 AL 28 53 5 ARUAIE F 45 TR B < WS R S A
(AR R FF AE R R R R e e A )

(FAEHg R RS R AUIE S R R R B SR 45)
(HRAEHE R R R AUIE S R R R ST U0

5.  FESEH MG BRI B HIRAA F] A

6. FEEFLE AL ST BARHLAEAE A

\\)
v

w
Pl

N
7/

9.2 TR
ARG A ESTREEEN . EReIE NNERN, HHRETE RN,

9.3 EHAHR
WREWHEEFARESE A AT MU (www. ftfund. com) SR A [ iR A IS0, BidkFT
2P RS O HLIE (400-888-5988, 021-38784566) , FIAE4 & N HIEEE A,

REESEHEARAF
202347 H 20 H

o120 o127



	　 
	§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国债期货交易情况说明 
	5.10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 


