RERKEFREHEAERNEFREES

2023 £ 3

W

=R

2023 %6 A 30 H

BEEEEN: ZEESEEEFRAH
EEEEN: ERBITROERAH
WEXEHHER: 20234 7H20H



TAGARBRA TR & 5 2023 £R57 2 FR ARy

§1 BERR

ARHE G  TEN P o T AR UE AR T A W R AN AE MR A 20 3% 3 PE R IR B KT8
FEXE LA R S TR A e B AR AN I B TAT

ARG AR N R RAT I A IR A RIS R & R O T 2023 45 7 A 19 HE & T A4t
(I 55 Fihs . EHE R R A GG FNE, RIEEZNEREERBICE. B ERRE
ORI -

B PR LA L BRI U BRI R 4 0, (AN IE R & — e B
HE AR GIEA R IR KR BTG AR, B & 7E 1 H B U8 PR S Bl AT 41 Rl 1S A i 4
HHEEE SRR L

AAR G I 5 SRR A

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

§2 HE BN

4 TR RERIRE TR A K

e 013469

e S (e LTI

e FAMH 2021411 H 3 H

A R L 4 0 B 300 46, 735, 847. 75 fi

% Hbr AL FERE TIIRE T RATIAES, 75 A%

Ea A oRi NS RS o g B AR e N RS i P L PR
WS TRCE, 1P LI SR R (.

et s AT G T B TR G RAT AR SR, A ™ h% 1211
B MBS A DR 5 5L 5 B AP sl v i R Al b, 8 I
WEBN B RCE, 4 SR B B K I

Mg L S v HIE N HL IR BR 20 5% 32 IR B AR 28 X T0%+H IE A FiR 4
K25 R X 30%.

A WL 2 AR ARG RIRG MUE RS, T RS AN TS 2 =
T MG Ml EEse, TRENESE.

FEE AN REREEHA R A7

EEFEE AN B ARAT IR A B PR A A

N 5 I A R A TR REMRRATTIRE KERX A | RERKETRE KA C

T B R A A A 013469 013470

et AR N I8 2 03 4 1y B A 17,932, 724. 31 fn 28, 803, 123. 44 i

§3 EEMF AT SFERIN

3.1 ERMFER



TAGARBRA TR & 5 2023 £R57 2 FR ARy

Az NRMJT

Sl s 7N WM (2023 44 H 1 H-2023 £ 6 A 30 H)
REMMATFTRERERA | BEMRREFESKERC
L A S 28, 684. 44 16, 595. 29
2. A -172,127. 18 -248, 493. 59
3. AT 35 B A7 B A A A -0. 0095 -0. 0089

A IR B B 1A

12, 164, 926. 94

19, 377, 223. 27

5. MR G0 B THE

0.6784

0. 6727

T 1 R eV SRR AN G 0 B N BRI EREE 5) RE e A IO AT (Biltn, Pt <
A FR G [ Bl . 2R AR B, BRI IAE), T AT S SERI R K AR T AT A

2+ A OB e fE A S AR RN« Bt iias . AN OIS A fe i E ARSI ) 41
BRAHIC 2 IR A, AR 9 A 3] 2 Sl e o n_E A 24 se i AR sh Ui

3.2 EEHERIN

3.2.1 EE&MBUHER KR KI5 RIS SR e 2 1 E i
G RBR A TR G SO A

Mk b e Sk v
‘ VR K R A ML 5 bl B S e -
B [EEKEO » " W ZhrEZ O—06 @—®
=0 I ERESE)
@
HE=1H -1.32% 1. 57% -3. 63% 1. 06% 2.31% 0.51%
TESNH -0. 89% 1. 47% -5. 04% 0.95% 4, 15% 0.52%
TEk—5 -23.43% 1.61% -21. 11% 1.10% -2.32% 0.51%
HE 4 A
-32. 16% 1.57% -24.91% 1. 24% ~7. 25% 0. 33%
ARG A
FERKRETFIRA Kk C
‘ b4 bl s ik v
VR E 8K R A ML &5 bl 3 B e -
B [EEEKEO ‘ WK HEZE] O—0G @—@
HEZ@ i §E6)
@
HE=1HAH -1. 45% 1. 57% -3. 63% 1. 06% 2. 18% 0.51%
TEARTH -1.15% 1. 47% -5. 04% 0.95% 3. 89% 0.52%
HEk—8 -23.83% 1.61% -21. 11% 1.10% -2.72% 0.51%
H3EE 5 -32. 73% 1.57% -24.91% 1. 24% ~7. 82% 0. 33%

30 3k 121



TAGARBRA TR & 5 2023 £R57 2 FR ARy

T ARGV ST U BERE: ik A ARBR 22 B 3 R i s 2 X T0%+rh e 4 o 4R i R X 30%.

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RIS LRl

AR

FTETRGR 25 555R -G 402 FA B3 1oL M -5 S 5 T 00 Al £ B A% B8 SR G 3R e v 5 o S 35-=t

L E

00% {1
00% ‘
00%
00%
00%
00% -
00% \ wJ
00% |I' /
00%
00%

021-11-03

021-12-04

022-01-04
2022-02-04
2022-04-07
2022-05-08
2022-06-08
2022-07-09
2022-08-09
2022-09-09

2022-03-07
2022-10-10

023-02-11
2023-03-14
2023-04-14
2023-05-15
2023-06-07
2023-06-30

2022-11-10
2022-12-11
2023-01-11

|- kB R s RRAARITAENKE — 2ERBEFREAZEAARIT

S|

FeTE TRBR 25 555R -6 2002 AC B3 1oL M -5 S 5 T A Al £ B A% B8 SR G 3R e v 5 o S 35t

L E

2021-11-03
2021-12-04
2022-01-04
2022-02-04
2022-03-07
2022-04-07
2022-05-08
2022-06-08
2022-07-09
2022-08-09
2022-09-09
2022-10-10

2022-11-10
2022-12-11
2023-01-11
2023-02-11
2023-03-14
2023-04-14
2023-06-07
2023-06-30

|—#EEBSFEASERCEIT2EMKE — RERBL PR ERCENI AR B KEE

e 1. AREFRESEFT 2021 4 11 H 3 HAER.

2 AREEIHRA GG RIS EEBT G

/\f<

AT NVAEZR B BT AR T AR B 2k G 5377 1) 80% . A K<
ML S IRIEE S, NS ORRFAMIR T2 4

B
iy

4l 3k 1210

~

BEFEI 60-95%. B TIRARE BFAH O
% H H ARBTG5 5%

&

(s

FASHE 5% B B B H A — 4 DA M BUR 57



RGIRATHR S RO 2028 4257 2 TR

Horr, BLEAOIEE ARG A7 ORUE B AN SIS I K4

§4 BEAMSE
4.1 &4 (HELSLE/NH) FHN
EARFE SIS LIIIR | JF5 Mol "
BE N BE T rmam mEam| FR e
T FC 0 A
. B
] 5 IR B
RIGHLE
A BAE
#é&mi
L RFHAA, BRSO TR
. RME fiif:. 2011 4F 4 HIMAREEESEHA
P AT RAF, DARBHEEWEFT R BFFE . WA
A BAE RIS, SRR,
FR BT BUEWT 7R i 4203 . 2019 4E 7
[%%m$%$%2mﬂﬁnﬁ3 B 1948 HZEASATLZA5 B IRE3) R G B R AR
AW g H EH RIS I 4 2, 2021 4F 10 A%
IR 5F AL RGN TR IR A BN R I 4
BERK Fe2m, 2021 4F 11 A EAF RSN
AR LRGN HR R E RS EL
e H, 2022 4 9 HE S AR S MBI
R4 AFNE S P e o B 4 2T
o, #&5
LIS
tbniﬂE
#é&mi
SHE5
b

E: 1. ULER IR AR 25 1 H .
2 EFF AL SCBN GIEFR 2B MES . WF . SPEEN G RN 5B B
INED) IR RIGE -

4. 1. 1 JIRFAERFE R EE IR R R LB 0 E S48 F N8 E K™ R
5 AR A G e 0 PTG AT AL B 8 7 R R T R B L

4.2 BEANNREH WA RSB E-EMTEHRRLK U
RGN, ARESEENPRIENE QEZF BRI SR (AT SRR BB e R
IPED (REIBRETHRE A RGBS R R R SR & F) MM OGEREMIME, A&

% 500 3k 121




RGIRATHR S RO 2028 4257 2 TR

WSEEH S B 5T, BUE Tiis . BUE Tt R A BRE HI R g 08 . RS BNAE ™
A RS A Al B, NS A B AT N SRR R B, AR F I e AR AR 2 4T 9, A

B b (A RB VE I B S R I 4 & R (I 52
4.3 N3 5 E I
4.3.1 NP G ERHATER

R GEFHRRESEH AR A TSR ERTFEL) (PEIERE A% (2011118 5) , 2
mfE T (A PRZSHEIE) » EHT ARG MR, DTSR E s, WA BTy
Pre BRI ZHPAT WBHPAE SRS EIR SR C R &3, IWHTT. #8. ZZ &k
W%, R EERE 5 SERIR I KU B 4 B0 A58 By L HEAT RE IRIAS SE IR A
KA P W FCRCRAS A F T E B BT A P 5 AT I, e B RO ST AT A TR AL R
W FIEHBHR L, ARG SERP L BEPIT, BRLHERATFAILE, #HRZ5 0
W TR SRR,

AAREWIN, B 5 M 5N 2 R R I AT G 5 At R 2 AR AE R B4 i& AT N, AFAT
Gy i EEREAR AT 1 DL R U

~

_H

4.3.2 RERGTAKERGH

AN T PR AN F SR AL 5 Z B[R H A58 5y, AR AR L AT RE 2 S04 24158 5 AN R s
BRI H RIS . RGN, REES 505 AT set FH R AL S, KRB #b
(AL AE 5y i R AR SR 2 H A& S oL, IR TG HAt R A8 S AT N .

4. 4 MEHAZESHBR REAIZED

A, SPFREAT I, 6 557 HEL PMT 315 49%, & BT 0.2 T4 £, 6 A PMI
WEZE 4, 5 FAREARRE, DAL TWCARIXIE), 55 SRAS R AT AE A ] 20 2wl A 7= R ) R 3K
FoREG A, 6 HAFEREURTE 0.7 ANE A AE 50. 3%, EREIY KX A, EACAE 5 FERMRKT.
R/ NIRRT AR A B AR I, A AR PR A E UM R BT AR R 0.3
ANE SR 48. 6%, NI 5 AERIEBARAKSE, Sl TR OImEE . BT DT AR RETE 0.8 M
Sr R 46, 4%, AMEWANWEE. A% T, 6 HIWHEN RS S T MR EU R 4.2, 2.3 A
EOr A 45.0%.  43.9%, V3EEMCT 50%MIE SR SR bR el A 4% T eI 5 i
. 6 HARRIENV R S0 SR ERTE 1.3 NE M E 53.2%, N 10 46 MK,
P10 AF P ALEUKR 11 ANE R, ARG sk A Fs R . EHiE I 55 0% 3 48 ]
EREEH R E S SRS BRSO . SUMRE, SRR, MES

% 60l 3k 1211



TAGARBRA TR & 5 2023 £R57 2 FR ARy

H H RPN, FoRUIAMES, AAIFEINIE 2547, O ShRe kL vk, TR eS8 hn,
ARTLGHIE A, BORK IR ZEE . 0T 6 ABORCAER N, @R, WBCZH R,
MLF. LPR i [EH SAERREIITA . BHEEIHT DL SR 94 7 AR I SRR RE A
8:, QPP LBl RE BRI\ R SUR I 1.

FAMVET T, R MEBGRGI S AE “REHEA 0SSR MR I BT R, Rl i A 1R 1
IS, BIEAEE “ IR ZE BRI “UISESCRAT RN, SeRE PR, (et bt RIEM
WL MRS R U, RE s BRI R, VISR SRR T o RATIEIIRE SR
ORI IR AR I E B . BATYONERB A ORI T, SRATRE A SR E BT B
TR . ARG =R G ERAAEGAT Y, B hEET A E.

A TR AR AR BESFIRBRAR By T EE L

4.5 WEHAZE SR SR

BUEAR & WUR B IR GHR & AR 30 A SL G BHFHE D 0. 6784 JT, ANk 75 I3k & 1y Al
EIG KA1, 32%; BUEAR G IR R AF IRBR T R & SO 3 C B3 BE N 0. 6727 7T, AR
S B A (G A FR 09— 1. 45%; [RIY 4 A R W 2 32 =3, 63%.

4.6 MEMAESRE ANBEE ST EHE i Y
AR T 3 P9 JE 7 B B AR SR AR T

§5 WAEAGKE

5.1 MEMREEST=HEENR
Fe i H & ) B SR LS (%)
1| Bass st 27, 250, 923. 14 85. 69
Hrpe 27, 250, 923. 14 85. 69
2 | ReH®E - -
fi] 52 WA 2 8 % - -
Hp: fiigz - -
BE P CRFUE SR - -
Dkl ke - -
S RlT A S - -
SN IR 4 i % 7 - -
Horpre SEWraCIEE 1) 2GR B 4l vt
F
BATHFRMGE H &G 2,673, 813. 58 8. 41
HoAh 7= 1, 876, 750. 93 5. 90
&t 31, 801, 487. 65 100. 00,




TAGARBRA TR & 5 2023 £R57 2 FR ARy

5.2 MEBRZATI 3 RPIBRE
5.2.1 |EHFRBATIVRHBEANRE

WHE

BHE

AR

eS|

~RfHE G

5 g B HE L

(%)

K AR G

KA

il i b

21, 287, 087. 28

OO || =

HL L 0 IR OK A A B
12

207, 164. 00

N4

R AT

ALiEIEk . A REAIRELY

A R ROl

15 SRS RS B R AR MR

5,135, 171. 86

R4

Syl

A GANRE 55 e 55l

FBHERTFEAEANR 55k

383, 900. 00

KA SRR 2 Pt i P

237,600. 00

R MRS B A AR AR S

HE

DRSS TAE

e RE RS

n |7 |Io|v|io|lZz2l=slc | mR|lH9H|lE|e ™|

=
éﬂi =

it

27,250, 923. 14

5.2.2 MEMREATW A RKBREREBREREAE
R HIARAEE R A U BB

5.3 JIRAZA SMME o 2 & B 13E EL I K/ M HEFR I B R

AgEE

5.3. 1 MEFIRIEA AMHE HE ST #E AR/ M HEF AT+ 2 BRI YA

F5 | BREAE | BRESKR  ([HE B | ARME 0o |HEREEFSERE] (%
1 300274 FH ' F Y 17,977 2, 096, 657. 51 6. 65
2 603688 Ay 16, 635 1,893, 728. 40 6. 00
3 300724 FEEHA) 12, 700 1, 426, 845. 00 4.52
4 600131 [ X {5 38 65, 800 1, 328, 502. 00 4.21
5 688668 LrBGIEREs 12, 304 1, 203, 331. 20 3.81
6 300068 RERGENA 60, 000 1, 161, 600. 00 3.68
7 300750 THER AR 4, 320 988, 372. 80 3.13
8 000977 IREME B 20, 200 979, 700. 00 3.11

% 80 3k 1211




RGIRATHR S RO 2028 4257 2 TR

9

688025

A r

10, 532 919, 970. 20 2.92

10

002315

22,600 904, 000. 00 2. 87

(9]

931

(9]

(9]

931

(9]

931

(9]

931

931

(9]

931

(9]

A4 WEWREMBF BT ROAFREAS

G IRA L G RFFAH 57

5 B RIRIE A S E o2 B 7= B BB R/ HE R BT T 48 1R 450 3 A 4

e IR AT &R FFAT 77

.6 IR HIRIE A SYE G ZE ST HE B KN HERF IR+ 48 B SCRRIESF B3R

R

e IR AT G R FFAT B SCFFIE TR

T RERRERA RNE S E ST R E SR/ NEF R L4 R SRR T A

WEHIARAR G RBHE TSR

-8 IR HIRIE A SME 52 T i E HLF R/ HEF I ET LA BUE S 3 I 40

e IR AT G R FFAT AU

9 WMEMRAESBRBIER L HH LU

.9. 1 MEPIRAEZESIH KB B M1 25 I 4
B IR AT SR BE AL

.9.2 FEER BB B RBUR

AR IR AT G AR I AR Y]

1t
AR

10 MEBRAZESREWE GRS 1E LA

10, 1 A E A B B R BUR

AR IR AT R BB I B2

-10. 2 REHRAE S BB 10 E 60 R RKF- B 158 55 B 40
B IR AL SR BB [ UYL

. 10. 3 AR E BB FE L

AR IR AT R BB I B2

C11 BERA SRS ME

#
O
=i
H
&
=1




RGIRATHR S RO 2028 4257 2 TR

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIMRER TR FE, =
FEREmF HAI—FENZB AR LTIHIER
ASHE AR T B BE (T RT A4 UES h RAT AR R A M A P 1) 7 S A 2 AR A o i ) R

—HENRZBIATHETT. AT

5.11.2 ZEREMA T HRERETEHES S RAMENEIERE
T A A G 3B A 44 B S v SO A2 i RS i P 2 A B 52

5.11.3 HARBEF=HIR

5 ey

b
dl

e ()

A7 PRIE S

87, 066. 48

IESCIE S I 5K

1,789, 384. 47

WA

YA 2

ISEAGAEN

oAb SR

HAth

N[O | WD |+~

it

1, 876, 750. 93

5. 11. 4 WEFIRFFH KA TR B BT B A5 55 4

e IR AT G R FFAT b T 5 BT T e 4 57

5.11.5 & HIAR A+ 48 B B A7 FE Uil 2 PR Oe i 15t B
T IR AT G 1B A+ 44 2R T AR S A2 RS

5.11.6 AMEFW RS THEMHRILHIN, LG THEER DMHREIE T, WARNA

E LB HEAT A
§ 6 T REE D HED)
HAL: Y

S RERKETREG KR | ZERKRETFRA KER
N A C

s B A4 3 4 1 0 A 18, 370, 593. 11 28, 374, 031. 76
5 A S ) 35k 4 s R D 473 40 154, 338. 63 3,719, 169. 93
ek - i o HH 30 ) 3 4 S [ 473 0 592, 207. 43 3, 290, 078. 25

e S0 300 1) 22 g A o AR B AR A (A AR
AL <=7 A

e T T A 0 i

17,932, 724. 31

28,803, 123. 44

o100 o127




TAGARBRA TR & 5 2023 £R57 2 FR ARy

§7 REEHENZHBEARERBESEZSHNL

7.1 ZEEEANFHEESHPRIIHER
AL

731 H REMATTREG KRR ARG IRBRETHR A KER C

ek BRI # N AR SE S0y 0 10, 002, 888. 88

S5 ST 18] SN/ FR O S A7 - -

7 JT A 1) S L /08 [ A A7 - -

s FUAARE HNFEA PR S50 - 10, 002, 888. 88

e SR 35 AT 1) AR i < 0 B0 o i < A

- 21. 40
AL sl ()

TE: A EENIZ A 5 e A G ) S R I & & FAE S U BUE N E, a4

FEPEER,

7.2 ZEEENZHERRERRFEET 5 V4
ARG E TN RIS R E A R, BEAR S,

§ 8 MEFRKEXZESKERSFEHRHFR

SiH %ﬁ%ﬁ%ﬁ:%ﬁﬁﬁﬁﬁﬁlﬁﬁﬁﬁ%ﬁ KRFBAR L 5 B | A WK T R
BB EL B (%) B BB (%) GRLS

3 4 % 7 \|10, 002, 888. 88 21.40[10, 002, 888. 88 21. 40| A RS A LK

I 5% 5 ZHBEADT =
F

R EHA B B B T

R HN

2

8 Sheas il B B B T

AR

HEEHA B B B T

IR

HoAh B B B T

it 10, 002, 888. 88 21.40[10, 002, 888. 88 21. 40| A RS A LK
ZHEADT =
F

§9 BB EHERROMEEFE

9.1 MEMAN BB EFEESHB LA BT 200595

B 55 W1 SRS Y RS B

Bo11m o127



RGIRATHR S RO 2028 4257 2 TR

o FHESD
sl |
N 5%
| et |00 ||| st
20% I [l X RN oA oA
i
20230401
WL 1 90230630 10, 002, 888. 88 - 10, 002, 888. 88 21.40
A A
I T AT P L5 F A L LI AT 20NN, AT S A D4

R, o TR 5 KU ], B2 dh i sl Ve U I A PR R i . ARSE BN

SR T 58 BT R DR B — P8 R B e AR R S P B U

2 U SR AT X

A [R] PR LA K 14 4E O

9.2 MHBERERKNHMERRGFR
o

§10 £EXHFBER

10.1 FEXHHEX

I S SR S A RS
(BRI A TR A BRI 57
(FEIRBRAF IR A TR I 5 B S S0 S50 )
(B ATHREG BRI 5 5 S P30
S B S ERA R B IR A 7] 2
6. FEEHRE ALK BRI A E L UR

RO IR T I B &

EHEEFD

WAL A

Do
p

wW
/

o~
7/

()]
P

10. 2 FRGHh A
ARG B & T RSN BTSN, s E a2,

10.3 &R
P A E SR A R e

55 0 BT (400-888-5988, 021-38784566) ,

BN AT WG (www. £tfund. com) 2 [ FiRAHZE SO, BURIT &
MARE BN EHERR.

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 


