A PE A EREOEF RIR & 2023
2R 3 FHEIMG

2023 ££ 09 A 30 H

HEEHAN: HRESEHAFRAF
EEFREN: PEHBITROERAF
EHHEB: 2023410 424 H



AR PIE R BOIE SR B 6 2023 SE 5 3 R

§1 EEPR

BN MNE TS LEFRIEAIR S TR A B RIC . R FHERRREE A
B, RN L L R IR S R AR A ) O B AT

BEE&E NP EEATROA R A FREAZESE S FME, T 2023 4 10 H 23 HE&Z T
AR S Fe bR AR IR B AR A, RIIE I N B AAELE R R 2K
e R B IS -

BEGE KU LSHE Y B0 57 0 SR N SRS B B e B 7, (HEARIERE S —
SEBLF .

BRI A GIHEAREH AR I BT A, 0T 7EAE 4R 5 DL n BT 2
e B AN 4 R4 5 U A 15

ARG IS ERRE T

ARAEWIE 2023 4 7 H 1 Hifg% 9 H 30 Hik.

|

§ 2 HE& Mt

Fe 4 TRIR FA T FRAIE A 4R
N TR il #E 4 LOF
e AL 161725

oY 161725
FaiafEr LT
HEeAREARH 201545 H 27 H

T IR I A B

49,412,932,830.14 43

BB H AR

AT AT R B IR BT, W A R BT AL 2 RN
HEAR X ETFBL, SR e A RUR e, A5
EiRR A AR Rl o AL 4 4% 5 H br2 R R 4
B e 2 2 5 Mk S R vk 5 BR R e 25 R 1) 46 00 A i i
0.35%, FEREFRZEAEIT 4%,

AFEE IR R EOVRR TR EL R SE B HIE, 1%
PRITTR B B AL S A E R R I R AL, AT
BB AIRBAAL T . B TR AL A R T2 B IR AR A F 4
(0 5 P AL S LB SR AN 5 R IR IO HR AL, IFIRAEFR I H5
HOSAR B S F AR AL B M EAT AN, AR i R B AR
IR E. R BRGS0 BB AT 20 M, ke B
TEAIE R AR IBERE AT RER I ZE AT B ACSRME . ARG 6
RIS FE BB A ATE S BN HIRER I A & 55
IR BRI L, B R ZR AR 13 2 (1 Sk
A& SARIIEECRILN R R . BREIRZ G I

81 312 0T




AR PIE R BOIE SR B 6 2023 SE 5 3 R

JRR, IO BRI 2 BT 56

ARG AT 18 i

TeIATE, DASE s i MR A A B AL S 3B H bR A&
e SR AE 78 075 RS AT R RFE R il |, H HZ SR 5T

IR RGBS A 55

L e o HHIE PP 48 20U 2 6495 %0+ S R N I T ¥ A A7 sk S HE R
NG R se S BLIRY*5%
AR WL 25 AR AIE AHEG MR I G, B R B U IR RFALE
AL UN HHESEHAR A
BEEREAN H E AT R A PR A )
TR R EE A R SRR A IR TR A FAE AR RS C
B R A3 N TRTR Fili%: 4 LOF
B A Sy AR 161725 012414

WA IR N B B2 e 104
LA

41,917,035,354.45 4y

7,495.897,475.69 17

e 1o AFEE M 2021 45 H 18 HEFHE CEMH, CRMEH 2021 45 H 20 HEMFLE.
2~ FHRHAIE 4R BOIE SR £ 58 2 < e 7 IR R B SOE SRR B S Kk s

TR R TIoK

(AR TE AR BOER R R R & A F) T 2021 41 7 1 HIERAR,
(FHEMEREE B SO R R SR A ) RN R

§ 3 EEM SNBSS HFERI

3.1 EEM SR

Az NRMoT
_ WA (202347 H 1 H—2023 49 H 30 H)
B =YY
SR FAT P (R A FAT L (R C
1A E s Bk s -33,333,882.50 -7,948,429.87
2 AR HAF]E 2,046,265,315.52 364,920,913.42
ST $4) L 4 3 SFUAS R
3BT $4) 3 G 03 BAS HAF 0.0494 0.0531

i

4RI G T 1 E 44.394,557,557.92 7,921,142,580.26
SIARIE S HE 1.0591 1.0567
E: L. ERESSHRARAEIERA NAWEEE 5SS, NP 5 S2brlk

KT EAR TP

2+ AW LI a HiE B G AR BN . R CE

HAtN A5 2 fe (B A2 sk

i) FBRAH G 9 A FBRELB3 2% 5 (KRB, A 9 A ) O se B as in A 28 fe L

AR s

3y AZEGM 2021 4 5 H 18 HEFHY CRMA, CRMHAA 2021 4 5 H 20 HEFFLE

3.2 HEHERI




FAR HOIE R EOE SR B 3 4 2023 4R35 3

PR

3.2.1 AR S A BUFE I KR R 5 R 3 ML 5% b e v Wi 2 R ) LR

H R PIE Al e A A
\ 2 5
HER (i T(EER ﬁiﬁii Hisif s @Eiii OB @
“ RZSY TN n RZSY 7N - -
KEO © Al EEAE) WE@
TE=ANH 4.65% 1.45% 4.60% 1.46% 0.05% -0.01%
2R H -14.26% 1.43% -15.18% 1.44% 0.92% -0.01%
ok -7.11% 1.71% -7.30% 1.71% 0.19% 0.00%
HE=4F 17.61% 2.04% 17.37% 2.06% 0.24% -0.02%
pU A A 143.84% 2.06% 138.95% 2.07% 4.89% -0.01%
Hsan
i%@%/ﬂ\ 328.35% 2.04% 310.52% 2.04% 17.83% 0.00%
X 7
FH T A IE A R % C
pasiy | DREEN ) g | LA
i B ‘ KR E - T 28 b O-® @-®
340 é @Wﬁ$@ @ﬁ@’
HE=1MH 4.62% 1.45% 4.60% 1.46% 0.02% -0.01%
SU AN | -14.31% 1.43% -15.18% 1.44% 0.87% -0.01%
o -7.21% 1.71% -7.30% 1.71% 0.09% 0.00%
NS
iifé%/ﬁ\ -21.50% 1.92% -21.89% 1.94% 0.39% -0.02%
X 7

3.2.2 HEEFFABURES RHFEE K RRZ) LIS RS BRI
MR

AEFIER BEERARTAES KX S RAD R E AR R 2R [ S FE B3 b

540.00%
480.00%
420.00%
360.00%
300.00%
240.00%
180.00%
120.00%
60.00%
0.00%

2015-05-27

2015-11-03

2018-04-11
2018-09-18

2017-02-25
2017-08-04
2018-01-11

2018-06-20
2018-11-27
2019-05-086
2019-10-13

2021-02-04

021-07-14

2

021-12-21
2022-05-30
2022-11-06

2

— HREPIER EEHARIDAERKR —BETiEs

-l [= 4]
NN
oW
S O
S O
q A
o

NN
BTEE

AZITUHRE AR A 3R

2023-04-15

2023-09-30




AR PIE R BOIE SR B 6 2023 SE 5 3 R

TR PIE R B S C R IAEINHK SR 5 E ML 4R LR A e 28 SR A0 ) 56 B 5 % bb

15.00%
10.00%
5.00%
0.00%
-5.00%
-10.00%
-15.00%
-20.00%
-25.00%
-30.00%
-35.00%

T AFEGI 2021 £ 5 18 HIEHTHE C R340,

2021-05-20
2021-07-04
2021-08-18
2021-10-02
2021-11-16

2021-12-31

I
m
m
]
™
o]
o
o

2022-02-14

2022-05-15

2022-08-29

2022-08-13
2022-09-27
2022-11-11
2022-12-26
2023-02-09
2023-03-26
2023-05-10
2023-08-24
2023-08-08
2023-09-30

|- EmpE s B Rih g K

*

— AR P ETEMC RiT A E A

CREIHE 2021 45 H 20 HilLfrses.

§4 BEARE

4.1 RE&EH (RESLBENA) i

w4

EARENEELH

HR %% HR

IR H 3

EAERH

EZF
Ml
FR

!

2017 4 8
H 22 H

14

B, fit. 2009 F 7 AIMABEEEE
PERRAT, AT E B IS 2,
BT R T, R AR,
AT 2 A 4% 8 38 b W SHe 38 7 PP e
WHREGE BRI E . Hw EIEAEY R
FRBOIE RIS . FARAIE 100 45
FOFE SR 4. R AT 4 50 Fa 4k
WEFF AR BT AL S . AT UE R SR T i S
FBOE BRI S (LOF). R iEHt
IRFRAREOETF R T A 4 FH R PR eR
ITHRECE SR 5 4. FHM ey 2ok
PR B s A UE A B A A . FH R IR
FrREE R AR B R 5 4.
FRHIEPER I 3 5 5 B I AR BRI
RIS 0 EE ORI 5
R AT EOE 4 B R e A B




FHR I B R SO S SR B 4 2023 SF 5 3 R

E: 1 ARG EEEELHIERHPNAREERAERH, FEEe2 R H L,
L ik o BB D AR RS UUE R RER At CERD HIY,

2« EFMLER T ERMEE AP EIE S GEREeLENMNES. KH. sREH
NG EMEN LB E H M) - IESR ML N 53 90 B AR SR €

4.2 BN RS HA A AR S MM A 15 5B

SEEHENEY]: RSN, ARRESE BN (h N RIS ERESF 7
S5« (RTFERIE R R R G HINE) S5 FRIE AN L & TSt o U AR 2
PR A I 5 2 1 TR A B b ORI A8, AR IS TS B S i U 8 B A IS
MG, AR AEEI K AT T, ISR NVERE R T RSN, s
BAERAEEE I, EMERERA AR . HEERRTEHE DB aH
RALEHEI 2 e 5 R E o

4.3 AP G E R
4.3.1 AR 5 B KIPAT B L

Fe G N QLGS 3% (U T TR B R , IR IR AL R A AT R
WRFN = SEEEHNE TP 463G BB R Ig e, il € WA 1 25 35 2 o
HERESY o FEEEAINA BB, B R R A s SRA G LS
FAR TR TR IR ST MR &) 73, SRR AL A R PSR ABGE I A AT DA E £ K, R
PR A 7 B M A SRR P o SR8 BN HOAH ST TR 18] W R T 5 R L A 0T
T8 FEBLBIWTTC R T AAFAE B B LA TR AN 211 )

4.3.2 REZ AT ARIE DL

JE A N TR R [F B L 2 IR FUR 058 5, PERG A8 1R T R S BUR AP A
Sy R0 S5 L B R TR RIS 5 o A R 450 8 L O S G 7 3l e 5 5 A A )
3850, HEAEHNERM LR FHSLIIRP IR, FHRAIREE, SoRRE
KeAE B B EAB HEAT R ) 4 SRR A

ARG TN, B G I 5 357 3% FEAH QB ANE I BRI A R ERIAT
AT A BER G5 5058 5 T A TE S0 R 158 5 BAs 5 /0 1 B30 28 5 o 1% F 35
2 H AR SR B I T IR, Hr 4 YORTE T RSO B £ TR B S T ST R R
SRR Gy 3 YN [ 5 20 BASS T F 35 o DR 43 8 S0 AR R T BRI DB 5 4RSS B
R IUA T S AR A 52 5 AN 2 e 1 oK S 28 S 4T 9 o

4. 4 5 M A E SRR RSB E T

%5 7 312 1T



AR PIE R BOIE SR B 6 2023 SE 5 3 R

HRE R B =R B 4. 81%, CAI4ERRTE 94. 5%/ fh, BE LARFE T — e R E AR
SEs A A E PR L, WS AT B N S U, A T A S Sk i,
(B 2RI AE L S0k PR mom il R BV EE, i AL =0 ks AT A U3 A
IR T B B A B B KF . B AR BB AR T 5 SR X BUI AN, 48R KIR B2
IR R A R T, (ER AR & AR AL S ANPE LR IX ] .
4.5 REBNES KGRI

WA IR, A4 A BMHFHEN K E N 4. 65%, FEIFDVSEAERKE N 4.60%, € %
DY E G RN 4. 62%, [FIHMLGEFEHERE KRN 4. 60%.

4. 6 |EMNEESTFH ANBEEES TS ETE U

WG IN, AR AEES: A T H MBS 03 A NE AR 0 A\ B
R AR T LT I TSI

§5 WEHAWME

5. 1 R EAREEHHEHRL

P T H & ) B e S B I L (%)
1| B 49,550,848,779.83 94.04
Hrp: RS 49,550,848,779.83 94.04
REEH% - -
30| FER BT 240,587.53 0.00
Hrp: fiigz 240,587.53 0.00

BE SRR SR

4 | SR

5 | R ATE MR

KNIRE e 587

Horbre K RIS\ R
SR

BATH AR B &A1 2,910,010,587.26 5.52

HAh %t r= 230,458,267.10 0.44

f=ann 52,691,558,221.72 100.00

9
T ARSI WK E B IES T E N 103, 881, 602. 00 76, 5 1#{H Ll 0. 20%.

5. 2 MEMIRZIT LA R BRERRAS
5.2.1 EWIRBHEBREET W KRB RERRAS

%6 1 3L 12 77




FHR IR AN TR RO 7 S B & 2023 4R58 3 ARG

SARAL: NIRRT

(%E]

RE sl

KamE Co

i 38 4 W P IE B (%)

KR G il

PR

il

49,514,603,197.40

94.65

w)

T T R BOKAE
BRI,

I

R A ZFE

ALl sk A AEAIEEY

T Q||

f1E FE O,

Ll

H AR BEAE S BORR

55k

SRl

Bl

AR 55 R 55l

BHEART FEAEANR 55k

KA IR 3L it B,

JE R AR SS  ABFRA I A AR S5l

A

PA A2 T AR

A R E AR R

wim|lo|m|lo|lz|z|c|r|=

22
Zia

&t

49,514,603,197.40

94.65

5.2.2 MEHARBPRBE LT U ROFARZERAS

SRR NRMT

g ATk ARME o) o B 4 R P 1 E L A5 (%)

A VSO NN IR 4 -

B P4

C il b 30,458,572.28 0.06
1. #T7. RR BOKAE =R

D . 33,563.97 0.00

E jEikitn|4 11,369.83 0.00

F R E N 131,674.95 0.00

G paliibe e ] a4

H {1 AL

, ;i%%\%#ﬁﬁﬁﬁﬁw 520.552.54 0.00

J SRl 4,778,104.66 0.01

K S Hiu =l

L R GG 55 AR 55l

M FFEREFANE A MRS 244,948.76 0.00




FHR IR AN TR RO 7 S B & 2023 4R58 3 ARG

TRAF S PAREE AT He 5 it i Bl 45,609.98 0.00

JE R SS < ABEA AR R 55 - -

HE - -

PARHETAE 21,185.46 0.00

S AR E AR R - -

v mOo|w oz

2
o - .

Hit 36,245,582.43 0.07

5.2.3 MEMIRIBAT A RIBROE R BT R B A G
AT AR IR A Y R B B B

5. 3 MEHARIE A RMHE G S FP1#E LLFIR/ N HEF R+ 2 B R R B 40

5.3.1 MEFRRIGHIF %A SO E G 2 S T FE H BN 8T+ 42 R
EangiE

SRR NIRRT

e | mEmAE | mEsk | MR B | ArhE G | e P
Eefs (%)
1 | 600519 HINFE 4,367,434 | 7,855,048,420.70 15.01
2 | 000568 VM 35,156,742 | 7,616,708,154.30 14.56
3 | 600809 Ly VG 739 30,801,341 | 7,376,921,169.50 14.10
4 | 000858 i AR W 44,018,841 | 6,871,341,080.10 13.13
5 1002304 PR A 38,042,536 | 4,922,704,158.40 9.41
6 | 000596 Liiavell] 10,316,679 | 2,804,073,352.20 5.36
7 | 603369 Atk % 39,589,566 | 2,322,719,837.22 4.44
8 | 600702 F1FE 14,720,751 | 1,840,093,875.00 3.52
9 | 000799 T G 14,357,178 | 1,266,446,671.38 2.42
10 | 603589 (Wi 22,726,178 | 1,176,079,711.50 2.25

5.3.2 R F HIR PRI B 1% A SO E o 2 & 587 15+ E BB K/ HE R OB 42 LR
BE B4

SRR NRMT

SR oy ivaa
e Ji ZEARHS Ji ZE AR HE (D ARME o) HHE L
(%)

1 688981 S ERUNESIUN 462,175 23,640,251.25 0.05
2 601658 IS i £ 796,578 3,958,992.66 0.01
3 688223 mn B REYR 213,000 2,151,300.00 0.00
4 601077 AR AT 204,778 819,112.00 0.00
5 688295 Hh 5 A 13,998 422,179.68 0.00

5. 4 MERE WA RN GHFB R A




R HHOUE F IR SO 6 2023 455 3 R,

SARAL: NIRRT

3157 i b

»
=2
=3
=
S

X i

BB LB (%)

ST

W | N

SRl iR

Hrp: BURTEER

i Ares

A lb A T R 55 o

TSR

A (RIS

240,587.53

0.00

[F) Mk A7 5

O |0 | Q[ |n | s

HAth

it

240,587.53

0.00

5. 5 A HIARIE A RPHE HFES T #E LGN HRE RET DA RSsSB4

SRR NIRRT

i 3 4 Bt
Fe | fgead fii 7 44 K e K ARME o FEEHE
Bl (%)
1 | 118034 i e 4% ot 2,130 240,587.53 0.00

5. 6 B HRIL A RMME 5 ST @E LLBI KN HER BET 48 B SO RFES:
EangiE

AT AR AR R AT B SRR SR

5. T MEHRILA RME SE ST HE LA RN FHIT LA RERBREHA

“H

AREAMEIRRFFA SR

5. 8 MEHARIZ A FOMME o 2 & 37155 L K/ INHEA O B L A2 BGIE S 38 BA 40

5. 9 MERFE S TR KIBIEHI B 5 18 0t i

AT A IR AR FFAT B

5.9.1 R HHIARAE S BB BB R A1 35 B 40
AT GAIRE WA R FFA BRSS9,

5.9.2 A F S B R B B KB R BUR

#

b=
H
©
b=




FHR I B R SO S SR B 4 2023 SF 5 3 R

A E BN TIZRIBE 5, DA s B0 AR AP s BIA I 358 Hbr . A%k
AR BB AR AR S RS A SR N, DL OB Y H R, AR KU AT P A T3 T
S 5BARMITIR S, PAEGE A A i RS ISt R 1 o AR 3 < S0 1 s L B AN B T 702
TSI, @G RARNTTUE BT RGBS, RARSIELE . 525 R
WG, RBEREREAR IR . BUAN, ARIES RIS F AR Bk e ik 1
DUN B sh vk RS AT R B B B, A SO R R e el KR AsE, AR o
DS FLA 57 [A] 3 TG VRAT OR8PS o

5. 10 R & HIARAZ S8 1 H IR AL 57 50 i B

5.10.1 A3 E R R BEBUR
RIEARSSFME, AEEASEEHEIELS.

5.10.2 1R & MR A H BB 10 6 0 B Rp @ A0 45 2 FA 40
RIEAIEEEFRE, AESEASHEGE S

5.10.3 ZA 3 E R 3 S B F VR
WIEARESFRME, AR4AS5EMNELS.

5. 11 B HAHRE E
5.11.1

A HINZE SRR AT T 2R BRI R GRS 000799) ARHABIIES R AT 214
RAGRE I RME, AMEERE %S HT—F W22 ATHET . LHNER.

WA 2023 4F 2 H 3 HRAMBIM R A S, ZUETRRAT N AL B ATHR 510 [ 2B 2%
JEy I SR IR B VR ML S5 R 2 — 55 70 R RS B DU 4 514 BSUE

Xt EIRUEZR IR RSRAR P UL . ARSI R HIIE S a, b
TRUETF A BB PR 7 1456 AR SR AN 28 7] i BE R K

5.11.2
AN HE G P BT IVAT A4 BRSBTS e G RIS M R I, A K e BN A
FIRE B ZOR B AU N FE TN

5.11.3 HARTE =M Rk
A NRmt
75 4R &8 o)
1| fFHRIUES: 3,997,877.25
ST K 389,826.98
AL )

%10 71 FH12 ;W




FHR IR AN TR RO 7 S B & 2023 4R58 3 ARG

4 | POSCRE -
5 JREAT FR K 226,010,824.66
6 | HARRIBGK 59,738.21
7| Hith -
8 | &it 230,458,267.10

5.11.4 R EHIRFEA KL T Fe I I T #5851 35 BA 4N

ARSI AR AR S AT A T F I ] F2 4 5157

5.11.5 MEHIRAT BB EH A ETRIE Z R 1B 5L H U B
5.11.5.1 R EWIRIB I B I 148 B A A FE Uil S PR O 5 B

Fo| REAA g 2 7 WEZESE AN E | HEETEE | REZRER U
= o S (J5) HLLH] (%) i
1 | 000799 | V7GR IF 29,435,677.00 0.06 | AL RimiE S
2 | 603369 | A% 6,635,577.00 0.01 | ¥Rusirss i
3 1000596 | TN 5,436,000.00 0.01 | ¥RsirEss i
5.11.5.2 BARFRIR B B .48 B B2 AR T 52 FR 18 Ol 1 U B
AL G A FHAR AW A 5 T 044 B S5 TR AN AE Yt 38 52 PR R 1R 400 o
§ 6 FRAZREESMHHELE)
BAL: Ay
s R PR R A FHRE HPE R 2 C

T I 5t WUEL B

41,663,323,107.26

6,592,866,011.51

e 7 ST 1] o < A5 D 3 0

6,008,219,079.00

6,780,766,971.68

Pl B ST A B < T [
it

5,754,506,831.81

5,877,735,507.50

A I R) 3 95 0 A2 3N 13
B Crgtg > L")

ST AR I e Ui 0

41,917,035,354.45

7,495,897,475.69

§7 ZEEHAGHEARERRAREEFN

7.1 R&EBEAFHARERSHHERNIER

At 3 P B < BN T B B e BB A R I O

7.2 G BENZHERRERRAEST 5 WA

At S A B < A8 BN s B B < BB AL 52 S WA 4

11 0 12 m




TH R HIE TR ROIE T B 3 & 2023 R85 3 B ARG

§8 BAEXMFHER

8.1 FEMNXMH=

v R RS R P B b v B ST T A PEAT R 2 R LA

A R IS Y B 2 B 2 b R 7R PP IE P R BOE SR B B < B IR S A
(B HIE A ER RO R R R R e G R )
CHA R PIE AR BOE AR R R e B E 0
CHA T IR IR SO R S B et S U AS)

v EEEEE S TR BRI

—_

@ ol [ w \]
s J J P

8. 2 TR K

RS AR A A
Mtk VRYINTH AR X e Kl 7088 5

8.3 B
W AT R T R A S A IR A 7 LB A, o e B e R N BRI 4
A PR T A

BREN ARG PEEEN, "JEAARSEEAHEESEHARAA.
R PRSS LR 400-887-9555
Pdk: http://www. emfchina. com

HEEeEHER AR
2023 4210 H 24 H

% o12 7 12 ;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 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 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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


