£ B A1 MV AR 3 <F R H A

pi

EFREEE
2023 £ F 3 FFRT

202349 A 30

H

B

D
=

it



e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

§1 HERR

BB R o S SR AR & P 3 BRI AN RE R D 3 TR TV R IA B K st
I, IR AB RSN AERAVEA S8R A AN ) S DT .

B E N E TREAT R A IR A A REA S & FPE, 12023 4 10 7 20 HE
KT ARG PRI S5 AR AR 1 RN BT AL A4 5 S I 2, DRAIE R A A AP TE R B 3R
e S I BRI B R

BB R VA LLSEAE F B SR SN B IS P R BT, (EAIRIESE & — &
A

B AN BOF AR ARAKR I . BB MR, $o8 AR AR H B0 R SR A2 )
BEARRE G HHH S U

AAR s T 55 BORERZ W i

AR HIE 2023 47 H 1 HiEgE 9 A 30 Hik.



e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

§2 F & RN

He & IR M BT VA 4 R
By wiFR A5 AR &

B F A 160325

A2 G A% 160325

e FLARL 5 T IR

e RARH 2020 7 A 24 H

914,181,341.28

Bt H AR

PR KBS TR 3R T FIoRSEEAE 4 987 1K A 4

HE{E

BB SRS

ot P O SRS T R B RO A4 87 G B SR . BESE
PO AN L O TC B IR BTSR[] R AL A A R Y
W AR DT B B RS  [E GUP SR R G . BRI
PRNG . S 5 AMIBIES: DAL 5555 . EIREE BB s b
AN E R AR B BUAR b T AR o A Al O PR R B R
Wby AR 4 Pl SRR B AR 20 W] R I P 45 Dy AT 0B
I e s T £ A1 1 FBe Z2 45 B8 2 T LA [ IE B 2 Fe VR A
JrAEHAT BB . RIS e 65 07 A 5t K BERBUE A
R AR i < PO S et P A
TP JERUH A, o8 T ORIEAL & BAT RO KR
Bk, A GG AE I T A RIS LI AT T
EERG T R B A RS

N25{a 58 311

BV AR F8 B 35 2 <T00%+ 242 V1 318 #8149 18 AF i Bl 2 %
X10%+EATVE BIF kR 2 (BLE) ><20%

JRURSEHAC 2 5 I

ARFEG IR G TIIE S, H A2 KU A0 TS 28 A8 T
Pttt T Agrke. WMligke . RESRHEH
BBOEPR S, T ASH B BOEHLE] T R BT, 5t
PREAT T 37 5 LA R A8 5 RO <5 22 St o R (R AT A AR




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

FeE 2 5 ONAEE ), AT BRI G AR T 1 S AL
BB AR T BE LA A8 5 R 45 22 S5y ok (¥ R A
DU, BLAEAHANBR TR T KU B i Bl KU 4R B g
e 5 R S AL 25
BEEEHAN HEF L E AR A A
G A o ] LR AR AT IR A B A ]
§3 EEWMFIRIR ARG HERI
3.1 EEMFRbR
Bhz: ARG
et 3]
EsE U R =y
(2023 47 A 1 H-2023 49 A 30 H)
LA C eI s -13,304,749.51

2. AR -66,932,712.47

3L 24 35 4 40y A B A i) -0.0732

A AR I T =R E 773,536,317.89

5 AR EE S0y E 0.8462

T OFridEE e SHR AU AW EEE 53 S & T3, 1H AR SEPrik
AP EAR T FrA Y

@A) S D 2S5 JE AR SN S F B i S FA N CA 5 2 e pir i A2 shiieas D
FUBRAH IR 2 P AT PR 13 2K 5 BR800, AR D A ) O se B s in A 28 fe (B A2 3
et o
3.2 HEEERI
3.2.1 AR I < O AU B0 K A L 5 ) A 551 b S AL 2 5 1 B

N2t
Bl | s
Witk | ‘ eI
L b | wgles | | ©© ®-®
%D T
® %@
@
&2 =AH -7.96% 0.91% -1.27% 0.84% -0.69% 0.07%
T EARMA -10.39% 0.89% -12.44% 0.84% 2.05% 0.05%

3




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

TEk—4F -13.62% 1.12% -7.94% 0.93% -5.68% 0.19%

k= -12.57% 1.53% -16.06% 1.20% 3.49% 0.33%

HEE AR

ERRE A -15.38% 1.50% -21.46% 1.22% 6.08% 0.28%
4

3.2.2 B A FAER LIRS G RIHMERE KRS L5 RIS B i o R A2 3
EL#

e 5 VAR £F T8 JOT TS0 & BUIE SR IR BT Bk 4
FUHPE IR R 5)h S b MR T R ) P s2 B H5o0 EL
(2020 = 7 H 24 H=% 2023 49 F 30 H)

24.88%
29.06%
23.25%
17.44% A .'{1"“' 'j‘.l o
11.63% |/ Ay 1 R
."-l-J PN L T |
5.81% | H. i { \
/ N 1
0.00% r 1 HIL ."'n"r I'H” [I'.“I 1| N'H-, }l
. :,.l 1 n Im' f ‘ﬂjf \ ’1,'
-3.81% \/ |‘,| | # Ly / -,nb
| .'I | W \ul ol
-11.63% o SN WL )
| Jkr*l : lr H I"\‘| ”‘11 W ”‘1
-17.44% ' vy iy
¥ )
-23.25%
2020-07-24 2021-02-02 2021-08-15 2022-02-25 2022-09-07 2023-03-20 2023-09-30
|— EBEaMEREET RS — LERE|
§4 BHH AL
4.1 EREZH (BEELH/ND WA
{EATE 4 (1) 3 4 25 F TR
44 il — UEFRE ML AEFR i
’ % TERE CRTaEE LS )
fifi+:.2015 4 7
il )\ 1 H
AHE 4 ﬁi LY
BE®T | e 2021-02-22 8 4 SREA WA
s . PR
B ST B 3
S,
N fifit: . e b
R | L, 2022-01-27 . 8 4F e
M4 b 4 Fl 11 3




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

231 A R 2 7] Bt 7T
. 2018 4 7
Hm A4 =2 5
BE AR A
"o PHER BT
FUERHIE T 5 2
AL BN

TE: O R H AR A B IR AE 2 7] gog i€ I BSAE HAARES H . E1E

E2 MR, LR AR E S RAERH .

@QUEFF ML 2 SCREMATIE P2 GIEFRA ML N 53 BEA% A B A FIAR SSHLE -

4.2 BN I YA I s AR T 5 1 DL A i 1)

WEHIA, AESEHNROET (i NRICHEIETR R R ) (ATF RIS
BRI GBI E NG GEFRRESEH AT A TS H R TR (BB A A
TFREHTE . THRESIDHEN R SRR RN SEREMAE S SR, AEWSHEH. B
IS N e S (VKSR B eVAE B 4 TN e s S et B A A O B2 i M S B X/ X B £
ANBEREBAN R, RABFEREE TG AP BTN,

NS e RN
4.3.1 272 5l AT 15 DL

AR B PN BL AT R T 8 B T Bk ML A, 8] I 7™ 8 < R S 1 1) B A
Tk, B RGN TR AN AR R A5 AP IAT o BN, AR R 3T
T CGEFHRRESEH AT AT GHI AR REN) M (R R GE A R A7 A5 5
FE) HIRLE o
4.3.2 FHZ AT NNE B

AN R KA T GAFAE R F LT N

REHIN, ARSEBRANE TIARBRAGS SN ATT M S, FH R
D I A AL By Bl I 2SR 2 H RSB 5% A 5 36T 68 IR, BINTREE AR
[R5 SRS 7 AN HLAt 20 5 A A R 132 o
4.4 5 I N B < BB SRS ATV S L B
4.4.1 75 I 2 SRR RIE AL A 0 Hr

2023 =%, [HANLFMIEIRTHER IR A, WARKIEEA L, 5 E R,
SKESF AT ZER PR, SAETORTIAE TR AT, ST MBORIKIR RIFIEIR, RIS

TOMSE MU R R T, ARRRAIERZ BIE L. R 5N, A BB T B ARE
5

St

W P
5

JRAZ

g

/]>I




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

IECHS, AN B A S B B — e MR, HLE AL RRRAL, R BE 2% 3 s
B B At S IE BB B EOR

AT G H O AR, S84 B VE TR 2 a8 T 00T IR sh R Y Al
v BT TR ARBEEIMAE) . AEYIBEZS (BEST SR, BEITIRGS . . CXO ).
Em G 6K, BraeliZE. EL. Jedbflisds) =R,

B =R, ARG E AR EAY TR, o ES AN TER. BRER. SE61E7 k.
RS HECMA R B F LT T 1, Tl A EE A B G, Hok— e
ACE TOGRK LGRS 370 e Sk KM RERIBR PRI 18], AL T 24 R A
WA MO ECEEZ . L. mhlG . FARHEARN TS, Fo B 2R B R R
BRI, AR B R e R P A
4.4.2 A5 A R e H)L SR I

W E 202349 H 30 H, AESAREE N 0.8462 J6, At {4 BUFE I K % N-7.96%,
[ Ll 25t b B R HE IS KR 9-7.27%

4.5 fit I BB AN BB G B B U

R I, AL GOR IS SE — A AR H RS 8 N BB A~ AB#E a5

PHFEAR T LT I TS HITE I

i TMT Gili

olf

§5 BREAGIHE

5.1 R IR S B H AT I

s TiH EH () b3 BB E L (%)
1 L as 5B 678,218,717.95 86.97
Hodr, e 678,218,717.95 86.97

3 [ 72 AL 2 18 % 1,548,367.57 0.20

Hd. ik 1,548,367.57 0.20




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

Forbre KIS [RIA 1 SR R

i

7 RATAE R T A& eE Tt 99,830,663.09 12.80
8 HoAth 5 7 223,818.24 0.03
9 Hit 779,821,566.85 100.00
5.2 A WIRILAT o AR EAR R A
5.2.1 R IAREAT W2 KB Il S R A
v RIES AfHE G RS
tefl (%)
A PR RS M 12,007,842.00 1.55
B [ RAMk - -
C |l 554,654,408.16 71.70
D ). Ty, BRRIKAE PRI RO 33,563.97 0.00
E |50 293,178.00 0.04
F [#ERMZEE 75,979.99 0.01
G [WiBiEhH. CHAmEELL - -
H sl - -
I |[fEEAE . ARG REAR RS 34,551,801.01 4.47
J &Rk 32,901,342.40 4.25
K |FHs=lk - -
L |FEBTAIR 55 RS - -
M |BHER AN AR S5 18,605,436.48 2.41
N [KFI FREEA 2 I8 B 45,609.98 0.01
O (RS BHAHARRS - -
P |HH - )
Q |DAMHLTE 20,444,366.96, 2.64
R [3Cfb. RE R R 4,605,189.00 0.60
S |%E - -
At 678,218,717.95 87.68

5.3 JIRA% A SOHME o5 J 5 B 1R B R/ INHE PP 1R B SR A3 B T 4

P ZR AR Je 24 R

HE (RO

NfeAME o)




S RNV AR P RE T R A IR SR $ B R 4 2023 F 5 3 ARG

AL (%)
1 300750 TAER AR 306,100 62,147,483.00 8.03
2 300395 SRR 886,315 40,096,890.60 5.18
3 300037 BT R 876,840 38,423,128.80 4.97
4 300059 RITWME 2,164,562 32,901,342.40 4.25
5 300760 B ERIT 105,198 28,383,472.38 3.67
6 002594 Eb Y 3t 106,062 25,104,875.40 3.25
7 300408 — IR 738,985 22,908,535.00 2.96
8 300054 SRRy 1,077,200 22,578,112.00 2.92
9 300476 M7 B 829,430 18,546,054.80 2.40
10 300274 FH 6 HL YR 200,950 17,987,034.50 2.33
5.4 E ARG MM R R A S
B b7 3 G R PR
T 575 A NRIE D)
AL (%)
1 E X i g5 . B
2 AT - B}
3 G nfids - )
Hodr: BURME 4R - -
4 b fii 27 - -
5 b 4 B R % - -
6 EP /EEJ;E‘TE - -
7 R (AT i) 1,548,367.57 0.20
8 [ b A7 B - -
9 HoAh - -
10 it 1,548,367.57 0.20
5.5 A HIARIZ 2 SOOME 5 3 <8 B 7 i A8 B RN HE e B0 I 044 i 27 4% B W 4
5 5 , B 3 G B PR
Fs 7Y BiFF 24K BE (5 ~aE o)
fE L (%)
123210 & IR 5,822 767,359.38 0.10
123186 R AR 5,050 559,090.48 0.07
123215 B 5 A 1,900 221,917.71 0.03

(B [w NP




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

5.6 AR IR H A FOMME 1 B4 Y= 5 FLAF) R /NHERR (A1 142 B2 7 SCRFUE S5 $5  H 4
B AR WK AR B SCRFIES
5.7 AR IR H A FOMME 5 B4 V=5 LU R /NHE RS (R 11 48 5% 4 5 4
KESARE AR SR
5.8 HR A AL N SO E ok FE 4 B 1R KN HE PP (¥ 1T 44 BUIEBE B8 I 4
RHE G AR IR R FEABUIE .
5.9 A IARATE G B BT (1 AR W 25 5 A L i
5.9.1 A IR AL G BB KRR W1 BT R G A1 23 A 40
AR AR WA T IR AR I B
5.9.2 ARBESH TR W B BUR
AR AR AR TC IR AR TR
510 5 FAR AR TE G $5 Bt 1 [ 5 0 0 58 5 1B 0L
5.10.1 7 3 [ 5 39 B 4% 08 oA
AR AR 5 AR TE B U S B
5.10.2 A5 JIAR AR FE G BEBE ) [ £t 01 B2 Rp- (o A4 2 A 40
AR AR 5 IR T B B BB
5.10.3 7 [E 59 B ot 1A
AR AR 5 AR T E B BB
5.11 BB G E
5.11.1 $REHIN, AFESETT YRR T A AR OB EAE R ER, R IASTE S B 1A+
SRS (0 RAT F A A DU M 0 T S A, R AR g H AT — 4 2 B A T 5
AT TR
5.11.2 FEGFEUT T 44 I SRR R 4 A R 1 #6146 M 5

5.11.3 HoAth 5% P2 #a il

75 g S G

1 FHARES 223,818.24

2 IS ISCE 7 Bk

3 JSZSE A

4 YA B




e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

5 JS2HAT FR K

6 FoAt MR

7 FEpEoR H
8 HoAt
9 it 223,818.24

S04 4 AT b T 300 T 4 2 1 4
I A A TR R R AL TR0 T R 5.
S.11.5 $ 5t ST Bl 44 TR S o A D08 S B B i
I A TR B 44 TR S R R AR OB S IR UL
5116 $LHE AL R A IV O HAl Sk A 4
BT P A FAMER, 5502 5 & B2 6 T A 7B 2% .
§6 JF B REE MBS

AL

AR T WA S A A0S A0 914,181,341.28

e 75 T30 18] o < A DA £ 40

ol 5T U SO0 1) < B ] 450

A 77 Y1300 1) B < 3 20 AR Bl 47

A A HA A I 40 B A 914,181,341.28

§7 E&EFHEANZHERRESBRRSEESHEI

7.0 HEGE AR ARSI

I A I A 147 8 M VA S L
7.2 HEEEEHIE A B ERVALE R R

ARSI A I B B R 47 8 e VA B L

§8 BB E PR M ERGER

8.1 A B R T L B BT 20% L

AR QA A A HH DL — B 20 55 3 e ) B B BB 20% K.
8.2 B BLHH AR AL TS

o 35 N R 0 2 9 S

2023 4F 7 H 1 FURATHE E M G B IR0 R T HE F 3 BV KT AR BHIE SR A5

2023 7 A 8 HEAMA RIS EHAWRA AR T RIE N0 e R BT e s
10

N

\



e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

G,

2023 4 7 3 20 HRAT R B8 A RN 7 KT RO A R A S

2023 £ 7 F 26 H AR 3 &8 B PR 7] 58 T 0N 28 it SR AR B IE SR K A 75

2023 5 7 J1 26 HRAT R B8 BA RN 7 R T RALIE 2 2 =/ A

2023 5 9 [ 27 HRATER B E A RA T R THM 72 A 7 E WA LR A

2023 £ 9 F 28 H AR 3k &8 A PR 7] 5C 10N 2 Bt SR AR B IE SR (K 2 15

2. HAARSAE B

HHIEGEEARAR KL T 1998 4F 4 5 9 H, 24 EHE I 2tttk o i) e ik 4
VRS E AT 2 —o AFEMRAILS EIER i I BRES BA. UL T
H & RO 2 Aw, E&dE. WL B bty 7 an. ArZEittaEdt
REGEHN Bt FEEESEHA L BN EL QDI e E A, 5N E R ETF &
EEN. SN E RS ETF B A Bt S &R LIRS EHA Btk
AIRE R I G RTTVE BT . B ZIMABRE H S EBR AR A5 e A 5t
N5 FOF S E BN BMAFFREHMESEHAN, BRDNGFZEREEHA. BN
Eitbh H 8 ETF BB P EHERT WIS ETF RSB B HHA S MOM & &P
AN BN TR IE ETF B BN . b Ab s o 1 U g BN DA S 38 % )7 087
B REEEeRGTEBEA. A5 REITs BN, [H N E ZREESRH A B AR H AR 42 )
NEHE AT, FETAFZER RQFI e E BN . R A e RV 5508 R 2 (2 &
SBLIVNG

puf|

%

3

al
N

§9 HEBXMHHEHZF

9.1 #EMHER
1o o IR W 2 v 3 R B ) ST A
2 (AEEL VAR 4 52 BT IBOR & B S5 B B £ 3 4 A )
3. CHEE AR P94 AT IBOR A BN S 4R B R 4 0
4. RN
S5 BEEEE LS B BB,
6 FEEFRE MK TR B LR,
9.2 71U A
B AR IRCT B4 B A/ Bl 4T AT

11



e SRR P 5 T TS0OR & T UE SR 5T 4 2023 R 50 3 AR

9.3 &
Pt 3 n] B 4 R/ B ST N REFT S o 2 ) % 2 0. SO DA,
P A AE A BRI [R) P EUTS A A SO B R A R B A

HE I SEHARA
“O-=FTHA S HNH

12



	§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
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较

	§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
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现
	4.5 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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	5.9.2 本基金投资股指期货的投资政策
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价
	5.11 投资组合报告附注
	5.11.3 其他资产构成
	5.11.4 报告期末持有的处于转股期的可转换债券明细
	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	5.11.6 投资组合报告附注的其他文字描述部分

	§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


