RRLIPLAR TSR EE

2023 4

.
.
f—a

RE:

=R G

2023 9 A 30 H

EEFEN: EAESEHARAHF
EETEN: LERITROERAF
WEEH HE: 2023410 H 24 H



JER 2 AT 2023 4E5 3 R

§1 EERT

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

FEAEE N LIERAT IR A IR A A RIS AR & FIE, T 2023 4F 10 H 23 HEK 7 Ak
I S5 FE R . IR E R IR A ARG ENE, RERERNENMAEREICHE. R IR
#E KR -

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AREME 20237 A 1 HEEE 9 7 30 Hik.

§2 EET ML

4 TR JoK L A 5

e 017440

e S (e LTI TR

e FRAERMH 2022 4F 12 A 28 H

A R L 4 0 B 300 260, 061, 617. 79 4>

% Hbr TEPAGHE S AR B RTHE T, e R S 3h 0 i 3
JIRFAZ O 7 LA B 4 B B4R, BSR4 7
(P BAS A A .

PR G AIE I Z WA THeAT S . IR MBUE. WBEUCE .
PAR A 7 MU R AR AIE o AT 0B Tl 3 R 22 KPR B
A, TR R — B BRI KT, 45 A S 5 1R
kKBS YRS RAE, BT RRTE A E .
FEEMEA: 1. AWK 2. BRSNS 3. K8
TIEICE RN 4. [RGB 5. BT R
Ay

Mg L SR v s et Gt RS R

A WL 2 AR AREE NI ARG, AT 35 XURS AN P i 28 ZR 4K
TEMRREGTIES, mTRmiinis.

FEE AN PRI G E AR AT

EEFEE AN IGERAT IR BB A F

IR SR S T R ZIpAf i A HERK g aifiifii sz C

T B R EEE AL A 017440 017441

A IR N 8 7 Gk 4 Iy B0 260, 006, 175. 17 f 55, 442. 62 i

8 200 3k 12T



PR A FAR IR 2023 45 3 FEEIR

§3 EEMF AT SFERIN

3.1 EEMEKIEH

i NRMIG
b j&%:ﬂ;ﬁ <2o23*i¢’7ﬂ 1 EI_Z(EB &;9)% 30 EI‘)’
R 2 A A HERK w2 A fii sz C
L A S 1,671, 035. 56 398. 02
2. A 796, 346. 52 -81.78
3. MY 35 B 4 A7 B A A A ) 0. 0031 -0. 0012
4. SR B B = 1 E 265, 182, 771. 05 56, 407. 64
5. AR FE S A0 B E 1. 0199 1.0174

H: Ofrid%E4

T ProET .

@A SR 7
R AN PR3 ) PR AR 80

3.2 EEHERIN

LGRSO« BT RS
AP g A3 s B g n_E A2 Fo i (B AR s e

A SHEAR ARG RFAT NI BAZ 5 3k G (K B T3

HAbN CAE

AN EIER Y TR SV S

S E AR B A

3.2.1 B MBUHER KR &I 5 RIS B A e R i R

) fERAH

PR Z LS A
Mk & b e S v
‘ VR K R A ML &5 bl 3 S e
e  [EEEKEO » W ZbrEZ O—06 @—®
HZQ I ERESE)
@
HE=AH 0. 30% 0. 04% 0.01% 0. 05% 0. 29% -0.01%
EANNNH 1. 43% 0. 04% 0. 95% 0. 04% 0. 48% 0. 00%
HE&AR
1. 99% 0. 03% 1. 37% 0. 04% 0. 62% -0.01%
ARG A
R aififiR C
‘ Mk & b e S v
‘ TR E B R AR ML 57 b 3 S
e [EEEKEO ‘ W ZhrEZ @ O—06 @—®
HEZ@ i §E6)
@
HE=AH 0. 22% 0. 04% 0.01% 0. 05% 0. 21% -0. 01%
TLEANNNH 1. 26% 0. 04% 0. 95% 0. 04% 0. 31% 0. 00%

30 3k 121



JER 2 AT 2023 4E5 3 R

H 2 e o
1. 74% 0. 03% 1. 37% 0. 04% 0. 37% ~0. 01%
ARG RS
e RS AR N P R sR S i (BMED BBl
3.2.2 HESHFAANURE S RTHFEM KRR LS RPN S LR E R

R R

RARGAB/EFARTAEHE KR SRR AR LR E R R Fi e E S Pu

2. 20%
2. 00%

80%
. 60%

40%

20%
. 00%
0. 80%
0. 60%
0. 40%
0. 20%
0. 00% 1L

\\'"-;-
/{_,

{
\

\
{

2023-04-05
2023-04-19
2023-06-14

2023-03-22

3
%
5]

2023-01-11 x

2022-12-28

2023-09-06
2023-09-18
2023-09-30

#t| 2023-01-25

>+
”} 2023-02-08

% 2023-02-22

& &
B N

RIEFAR IR EEICE — =

ﬁ
S

RiEFAR I

REARRGAFMEFCRITISEM KR SRS LR E W i F 8 E S L

2. 00%
B0%
&60%
40%

. 20%
00%

0. 80%

0. 60%

0. 40%

0. 20%

1
1
1
1

1

ra

0. 00%

2023-01-11 V{‘J
023-04-05

2023-01-25
2023—04—1 9

T 8
s 3
& &

2023-03-22
| 2023-07-12

2023—03—08

&
%
g

2022-12-28
2023-02-08

od

2023-09-06
2023-09-18
2023-09-30

2023-07-26

B E R R FFC R A Eli {5

ooy

fFRFRCRE Tl 5 2D

e ARG ISILESEMER: TG

fr GV a8l %

2. A E R Y 2022 4 12 [ 28 H, Bk 35 WIR AL G5 [R A2 ROR Tl — 4

3. A E AW G E FAENZ HEANNAN, ki

4l 3k 1210

MR, AEeoxEmEe, &




PR A FAR IR 2023 45 3 FEEIR

IG5 SR B I 5E 7 i L L A1

3.3 HAhigtzs

To

4.1 RELE (RESLHE/NA) FHi

FEERZE.

§4 BEARE

w4

W%

AT G I G2 B IR

R H

5 AE H I

EFR AL
IR

W

E—

AT
Hezn

2022 F 12 A
28 H

13 4F

TR 37 B R b K SRR B2 L Gt o
B0 XA, AT s BT R 6 IR 55 PR
A FEF BT A, o E R R
B0 A PR A R R B 3R B B
BB, A2 ER it 2 6 A AT PR A 7] [ 5
W RE R S A TN BE L PR I R A
B, A6 A5 5 5 4 A PR 2 =) [ 5 i 2
IS (WME), PUEIE RS E M
A PR 2w [ 7 Wi af Rk G 2 B, SR
alifi i g7 BUE JF 3 Uk 4 | DRI 4 5 1
MligE4 . JRZHE 30 RIRNFFA i
I R SR F 4% B L 4 L K 22 ot R
it 5t 7 BUAIE I3 48 9 6 4« 0 K 22 i 4 57 5t
NI 4 7 S T Oy N LR T N |
AAA FRE 7 RFFA IIER BT 4 9K
A Al —4F 8 B TS 5 S BLE SR 4% Bt
Fo K%,

He L

27,

ER CERUHI A R H 7 OOHRAE A m ke i E AR H AR H . E R
RN Ak

HRAXH
2. UEZF MK IR SGEMAT I B2 CIEZR L AL B

ABTAR A FINED) HIAHORRILE -

4. 1.1 BARGAEREZ R E ETHRIR R LB N2 2 B F RS K7™ R E L

Teo

4.2 EENHRE A A EE S E M ST 15 0L A 5 B

RGN, ARGEHEANRIET QEFREEE

i T IE S 35 3

AR HRLE

R a ) (FERzmpaifi
DUE T 1. RS THERE A RNRE

a5, SR AT F, vk

BIEGIAGM, TRHERS MG A

S

i)

% 50

TEY A RIEEEI F (K e alifit

G ROIE TR B R A S WIS ) S5 SR ikl

o AREWSAFH S SRR T R U A

S NERR KA. EARRE A, e

THo
It 12

p=i|




PR A FAR IR 2023 45 3 FEEIR

4.3 APRGERHH

4.3.1 AP GH ERPITIER

NERA TP E B A R AR B ARy, R IREEH SR, R QEFRHR B
&) CGEFRBEESERAFRAFLSHHERZERLY o GEFAEESENRSE T
WS BB IR FEZEAEMARE I E, AFC&HE T (RRESEHARAA
PR GEBINEY , EHTAREHENEN SRS REREHEIRIGE.

N FV ORI BT PSR AP B4 7 A ST R OR R RS T IS4 5/ 4
Tl BAERAS EHRCRAUR, SRR A S 2 (BB R SR M, S PATEIT TS5’
BERAEHR 1A% o0 85, bS5 KU PPl DA S0 A v 2R, XA Ak T E s . AR AL
TRV R AR, IR B S I B SR ST, BB IR R . T R R A S G R B
W&, WEHEREA R ks 28, WRAFEE. FEg P i g i 554 E
B HEEPSREE L . RV EA AL,

A FVRIEAE 5y 3 BL P B4 D7 iR A3 JELAE 5 4 Bl AP B R A, R 0 BRI
REFNAE Z PATHRAEAHRR &Y, SEAT R HE At M I R G e, IR IR AP v #4E. w]

P8, ARIER G RE TR E AV G IIRe I A HAT, DAHEORKE PR FE A58 5 [ S

%
q =

e
N
&

IR B AT E I A RS AL O R SR e g B AR RS AELEIA
ZREARIN . AFRBEET (D HA. 3HR. 5 BN 1E RS LR 2E 5 K58 5 i LA
G AT SR A B A

AR A, AREEE AR GERHRRESE AR AP S EHEFEL) & (5
KEGEHARAT A TZGEHINE BIE, WBETEHT. BB RE. AT, FH)5
SERAIARAT KR, W RGN LR AU S PR AE S 5 AT AT, R R
B ZNBMF AR ST 28 5 SR I AR 156

4.3.2 RERGTAKERGH
ARG, AEEGEAEAES 55 T ATESE0 R H B 1A 52 5 RS/ (1 .30 52 5 i 1%
UESF 24 H RS R 5% 0L, HAAAEHAR T e T 2R 2728 5 AR ik 1K) 5+ 5 38 AT N o

4.4 MEMAEESH BB R ED B
2023 (E=ME, MHA I KBORIESEH &, At G W BUY AT BT, [ Py 205
BEATH I —E W B R R . SR RIRLERE A, ST T 8 HARRRER, T 9 AR, B

% 60l 3k 1211



PR A FAR IR 2023 45 3 FEEIR

WRER ), MR K.

it AiA 5, 7 HRATI — AR A B, Gl A meE, H 7 HEUE RS
1 T A 2 SR AR D S 30 8 H HR ) AT B B84 7 K OMO J& 1 4 MLF, 34351 NI 10bp
Al 15bp, W FTEFEAMA. BN 9 H, BT HIREKECRNEEN G, THRHX
FECSNBEANGE” L PARETEEG OERIER, BN 8 H AU IR IRA AR, DAKIRIE A R B &0
A7, AT I R, IR B 8 AR RAT 15-20bp. BB =R, 1 AEMIERILE R
BT 2. 17%FEE, 10 I E G s 2800 T 2. T%BffiL. =Z=FE ROOT P4 1. 9%, AR FAT:
ROOT 7% 2. 0%, Bt —ZPE/NE N AT

WA, ABEE L 1-5 FRIRMGENRE, KimFl RO BRI, R S AR R
PSR NE R .

4.5 REPAESHN SR

BWEAMAG WIARIER LA A FEEMFUHEN 1. 0199 G, AR HIHE & 0 4 (18 K
N 0. 30%; AR AR IR 226 fidr C BemEUFER 1. 0174 75, ARG IAE L0 80
THEIEK RN 0. 22%; SR EFEHEIL R M 0. 01%.

4.6 MEMANBEERA NHEEE B #ETE HL

ARG, ARG 2023 457 A 27 FZE 2023 48 8 H 23 FHILE L — A TR
ST AKRAR 200 NAOTESL. BOEAIR S MR, ARESHBHEH ABEAMET ZHA,
RISV H AT LTI

§5 WHAGHRE

5.1 REMREEFE=HEH/N
Fe i H & (B B ST (%)
1| B - -
Hrpe - -
2 | ReH®E - -
[i] 5 WAL 2 AR % 364, 631, 519. 35 99. 75
Hrp: fiize 364, 631, 519. 35 99. 75
BE P CRFUE SR - -
4 | & EEE - -
SR AT SR - -
6 | ENIREL T - -
Horpre SRR S N IR B 4 Rl it
ﬁ

870 3k 12T



PR A FAR IR 2023 45 3 FEEIR

BAT IR B & &A1 927, 256. 16 0.25
HAth %t = 324.92 0. 00
&t 365, 559, 100. 43 100. 00

5.2 MEMARIEATIL R BE

BHE

5.2.1 MEWARBITULHRHBEAREREHE
AREES AR EIHRRFFA I

5.2.2 MEMREAT WL KB IBR BB R RS
B G AR S IR R VS RO R

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

g

5.3. 1 MEFIRIEA MHE HE ST #E IR/ M HEF AT+ 2 R R A
AT A N R FFAT ISR

5.4 MEMREF MM RN GFREAE

e fie 77 i A ARME o i B T IFE L (%)
1 K fii 7 10, 074, 595. 11 3.80
2 PAT ERHE - -
3 LR 316, 052, 426. 44 119. 16
Horp: BURME SR 295, 680, 581. 61 111.48
4 kR - -
5 Ml T B 55 - -
6 HH R - -
7 Al (AT AS #Rf57) - -
8 [ VA7 5 38, 504, 497. 80 14. 52
9 Hopt - -
10 &t 364, 631, 519. 35 137.47

5.5 & MIRIEA RE HES T 1#E LGN EF R A RS SR B 4

5 | s | foras (HE G | A O | EEEFERE] (9
1 210218 | 21 EIF 18 700,000 72,039, 339. 73 27.16
2 220403 | 224K 03 600,000 61,079, 409. 84 23.03
3 230202 | 23 [EIF 02 500,000] 51, 153, 109. 59 19.29
4 230208 | 23 [EIF 08 400,000 40, 283, 278. 69 15.19
5 230203 | 23 [EIF 03 200,000 20,531, 419. 18 7.74

5.6 MEWIRIEA RMME b2 & T ™1#E LR/ HEFF BRT+ 44 B P SCRAESR IR H
ok
AEE G AR IR ARFFA B SRR TR -

% 80 3k 1211




PR A FAR IR 2023 45 3 FEEIR

(9]

LT REBIRAE AN R E 5 2 B HE EU B /N HEFP AT 142 5t R 3 B A
ARG AR WIRARFFA 54

o

8 & WIRIEA M E G2 ™ 1 E LI /D HEF BT T A BUE S 3 I 40
AT AR IR R FFA B

o

9 REMIARAE ST E MR HH LU

(9]

.9. 1 FHEFUARBRBUR
AN AR IR T U B R

931

.9.2 MEPIRAZE ST K B FH 65 S 2 91 40
ARG AR S S BEGHIEIEE, REHRTEE G 6.

(9]

.9. 3 FHIE FUAK B
ARG E WA RS H B, IR EE G &

931

.10 BRAEREME

931

101 AESHEBERNET TR IEFNRITEEARPREHIHRER I TLREE, 5K
ERERmE B —ENZIATFET. LTHER

W EHEIERZ ST WIRESRAZ 5 . hEEMNEATHE BT 6, AR
BB AR RAT R, BRUUTEIEAN, REBISRE AL A, sEAR R & 2t H Al
—HENRZBATTEDT. ETTETE.

22 JHRARAT 034 22 I RARAT 01: 2022 4 10 H 24 H, iR BATE N6 SRl TR K8,
FENRAT NN T A A E A R A AR b A Ik SR, IR AR S ARAT IRl i i A o0
I AR B U A Dy i A [ ARAT 18] T 458 5 1 oih 2 37 DA 1R 138 9 BT JL B0 B 52 1) R AT 42
RN EE

BB ENEER EIRRAT NBE—2 TR, A9 AR ST 20 B A IR SR M BB A
A 302 I P S

.
N

5.10.2 ZEREMA T HRERETEHEE S RAMENEIERE
AREAARE TR

5.10. 3 HAMBE=HIRL
| 75 | SRk | SH GO

#
O
=i
H
®
=1



PR A FAR IR 2023 45 3 FEEIR

A7 PRAIE

ISCIE S I 5K

WA

RYSCALE

ISEAGIAEN

FoAt BYSGK

HAth

O || |[O1 | | W (DN~

fif

5.10. 4 &G FWIREFH KL TR B BT B 8 A5 55 4
AT B AR A AR5 A AL T O A 7T #4557

5.10.5 IREHIAR A+ 48 B B AFFE ULl X PR O I 5t B

AIEEART T HEE

5.10. 6 HHAGWEMIERF SR H S
DO TN B SR, 300 2 15 2 T 00 2 6 T B A7 8 R 2%

§6 FAEEH IS

AL

731 H

R LI A

R g At fii 2z C

T U] e < A0 0

260, 006, 228. 69

51, 666. 59

7 T3 18] i < F O 3 0

9, 955. 88

205, 734. 02

Bk - 1 S50 ] e < A B [ 45 5

10, 009. 40

201, 957. 99

i 5 ST 18] 3 % > A2 B A (4 Bk
UL -7 3D

e T T AR 0 i

260, 006, 175. 17

55,442. 62

TE: B A LR R RN AR, A B2 0 e 8 L A7

§7 ZEBEANCZHBEAERERRFESFR

1.1 ZEBBEANFHAESHTLHER
AR P B R A

7.2 ZEEENZHERRERRFEET 5 A

AR I S S B RIE A B F A JBEfe] . SCSEARHE S A

§8 B HE R HMEEF R

o100 312

=



PR A FAR IR 2023 45 3 FEEIR

8.1 ME MW BB EFEESHBELAIAT BT 20055

" Heih B R 3 0 AR B W WAREFE R EE N
e (R e
BVAY
AL 5115 2 X
# . - . HA) FH 2 ] " e
. Fe | BiEEE o o " BEMmE  mELEEE (%)
% . ) 1350 1350 it
il 20%HJ I ]
Vil 3
X [H]
20230701 —
1 99, 999, 000. 00 0. 00 0. 0099, 999, 000. 00 38. 45
20230930
MLl 20230701 -
2 59, 999, 000. 00 0. 00 0. 0059, 999, 000. 00 23.07
) 20230930
20230701 -
3 99, 999, 000. 00 0. 00 0. 0099, 999, 000. 00 38. 45
20230930
P R AR

(1) JBE[m] FH 375 2 9 7 1 XU

FEA AL R AP BT (i LI 7D KU [l I 2 Ao A < A A0 [ el 8 B
Tele,  epr/N R T E T I TR ] P 7 2 g BB 15 58 2 42 ) AT 20 S U1 0B P XU o

(2) F: P E R MR B 1 K s

2 e EUB 350 B 3 R B RE (RIS ), < ST IRE [RTR I 52 BT RF AT AAIES R, o] BEAE A5
W, SBORBEG R PHE R RSN . A B 1 5% 2 8 0 P i < AOSCH R 1] 3, A 2 PR T
(] B4 F #2220 58 14 81 70 B A= PR AN FE B B, W] REXT 3k g B P (A BRI Bl A e LR B
KB EIARE &, TR S A I 3EAT DO & TN A T RE 51T S0 B A A2 3

(3) HE MBRUIN T U XS

e LI B E L 0] i, T e P B G UL/, AT 500 < B 0 e A B P e P2 44 0

(4) FEA0TZ R B R RS

ey BB 3 TR i, T A R IR S 75 A A H B B8P LA T 5000 73 7 T T s P 7 k<
BT A HHAbEE GG IR e 2R A R SRR

(5) Xif B KR TUREAT $50 5 AR DR T M 147 XA

ISR BRI, DB SO ERRA NPTREA R A Le R, AT A AR
IR BRI AT R R R o] RESAT BOEE AL

8.2 HMBREHRNIMERGER
o

§9 ZFENMHFHZ

9.1 ZFAXMEX
I M 2 P 90 K 22 I A5 £ o PRI 55 5 8 2k <o B S R S A
(R 22 i AR B A g 3k A H))
(e R L2l iy BSR4 B 2L 4T )
(FR LI 2L F TR RIS S B R Al 5 U W 45)

Bo11m o127



PR A FAR IR 2023 45 3 FEEIR

K25t 77 BLUE S BB 2 7 il BRI L)
BNV 55 A HEAF AT E M PR
SN A SR e R P B3R 1 S A T

bt

(3
o
=%
=1

ot

i

9.2 FEHGH S
HE 4T N RN IE S AT NAEFT

9.3 &R
P 2] ) G TN I T B I3l e A R A N IO T G SR A DR % A S, R A AR
Ja, RILEAEEE] Py BRSSO i A B R BN

NE]MES: http://www. ydame. com/

HRESEHARAF
2023 £ 10 H 24 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 
	3.3其他指标

	§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 


