AP E LI 2023 £R5F 3 AR,

ZEWNEEERTTHES
2023 FEFE 3 FFERE

2023 %9 H 30 H

EETHEN: ZEREEHARTTEAT
BEEEEN: PEHERBITROERAFR
WEEH HE: 2023410 H 24 H



S AP M 2023 B4 3 BEEIRG

§1 EERR

HEE IR E RS L E R RIS TR AR RICE . RSV B E R,
FERE I A A FLSEE L AERA PN 58 BE PR AR AN Sl ST 54T

FEFEE N E@E AT R A IR A AR IE A I G S FHUE, T 2023 4E 10 7 23 HEK T A
R PSSR R . AR A G EFANE, REERANBENFERERICE . =PI
R B BRI .

SN RV DLISIEAE F L S 57 9 5 U0 BRRT S FH 4 55 77, (HAVIRIUE RS & — @ &R

HEG IR A S AR AR R S R, B0 EAE HH TS e SR A LA 40 Bl B A
SR .

ARG P 55 BRL R 2 i

AREME 20237 H 1 HEEE 9 7 30 Hik.

§2 HE MBI

Fe & TR ZAEMEEHRE M

e ARG 750006

S (e LTI

s Cile Ve | 201342 H5H

A AR L 4 4 B 300 64, 122, 782. 83 5

% Hir TE PR A5 1) AR FHORARF 28 = s PE R T3 R, Jl i AR AR 2
AR BTG, J1oR N0 AT I b 2 R HE W

% A 1. BB A o I 0 2 E B FE b 1) BRER AT 23 AT

FEE RAT RIS AR SR 00, A BRI B2 i 3 A 2%
TS AR, TRE TFEN A B BT AL &1 S 9] A% IR L 451
i

2. MNIFIRPERNG . HIE LA R, ek eeE %
15 FH A 9 o5 A RIBE FHXURS: o 30 2 15 T PR ZR N i
N, MRIEE L TR VE AR AER S H 657 2EAT VP 20 07
e, R ORTEARASE A R

3. BRI, fERERSIERRENERRTR T, e
AL T - AR BRI A AT PR 2R b & B2 5 TN
B, iRt RE RS BRI

4 (RIS o UIEREAAN R T 37 ANAS [F) J R T R A
ZE 5t AEXETRB B AT I SR (2L At b, BUBR R mI AT AT
Bl NEEE TN

5. VEh Ik BESRN . FEEIR AN VEDLSE I N, AT
BN ETUE AR b ShAS S G B0 AR ML B A 2

Ap

1



LA ELIU 2023 57 3 ARG

PEGE ™ Z AR BC B LUB, W IR IE S B8 7 AR BLRE T o

b & e B LRMBEIAEFAE B
IR 2 AL AFEG NI EE G, AT 5 G P R XU

Foft o AR S < PR PO KRS AN PO ot AR T IO SR R Ak L TR
Mk, A E.

BE&EHA AERGEHGIRTEA T

REEEN Hh [ B ERAT B A PR A ]

TR R EE L EE SRR ZAEMEEHTT A ZEIEEHETB
B I A B AR 750006 750007

A IR N 8 7 Gk 4 Iy B0 30, 289, 160. 68 {7 33, 833, 622. 15 i

§3 XEMFRIFMESHERN

3.1 EEWMEFIEH

ghr: ARt
S 4 T HV?%%S%%ETHIEQMftW%?E)
GG EHTM A GG EHTM B
1 AHA 2 s I 25 105, 205. 19 97, 371. 43
2. A 105, 205. 19 97, 371. 43
3. HAR L4 Bt = 1E 30, 289, 160. 68 33, 833, 622. 15

T AHICSEHUGE R AR . Bt HAioN ONE A e E A sl fnkk
FHR B RS FHIRRAEL 40 5% 5 KR A, AR A o se i as in EASH 2 e EAZ e . i
T 5% T 2 R SR B A 3 TS T AN B P 52 5 0 A0 i 28 PEn LA ] B A 5, T A
N AHHEARSEE N E, A3 O SR AAS SR F) < AR 55

3.2 EEHERIN
3.2. 1 Ze B Elia R &5 RN 5 B A e 2R i LR

ZEMEEHTET A

‘ e | N | g
n WS | R | g |
B B S e e HEWHER | O—6 @—@
©) RHEEQ | WRAEE | T
HE®
TE=1H 0. 3314% 0. 0035% 0. 3403% 0. 0000% —0. 0089% 0. 0035%
TEEANH 0. 7000% 0. 0026% 0. 6768% 0. 0000% 0. 0232% 0. 0026%

ok —5 1.3173% 0. 0020% 1. 3500% 0. 0000% -0. 0327% 0. 0020%
HE=F 4. 6216% 0. 0031% 4. 0500% 0. 0000% 0.5716% 0.0031%
AR 9. 2078% 0.0027% 6. 7537% 0. 0000% 2. 4541% 0. 0027%

34. 3651% 0. 0062% 14. 3877% 0. 0000% 19. 9774% 0. 0062%

ZEMEE IR B

%2 W



S AP M 2023 B4 3 BEEIRG

N&S5H 58"
BEREE | IR | s |
B v Renstione @szm OFE) ©—®
® WEZQ | HREEG "
HEZ®
TE=AH 0. 3921% 0. 0035% 0. 3403% 0. 0000% 0. 0518% 0. 0035%
TENNH 0.8212% 0. 0026% 0. 6768% 0. 0000% 0. 1444% 0. 0026%
ok —4F 1.5611% 0. 0020% 1. 3500% 0. 0000% 0.2111% 0. 0020%
HE=F 5. 3776% 0. 0031% 4. 0500% 0. 0000% 1. 3276% 0.0031%
TR HAE 10. 5274% 0. 0027% 6. 7537% 0. 0000% 3. 7737% 0. 0027%
HIEE AR
RS 37. 8479% 0. 0062% 14. 3877% 0. 0000% 23. 4602% 0. 0062%
% %

VE: AL 7 A A S AR A

3.2.2 HESEFAMURES RiH#ERR K2 KI5 RS R EER R
R R
B TR A IR T A S 0B 5 10 00 40 e e WA 3 4 £ 7 8 B L

36.00%
32.00%
28.00%
24.00%
20.00%
16.00%
12.00%

8.00%

4.00%

0.00%

2013-02-05

[
7
Ln
7

2014—10—10

LM
—
o
(|

2017—07—26
2018-02-15
2018-09-07
2019-03-30

2019-10-20

2020-05-11
2020-12-01

2021-06-23

2022-01-13

2022-08-05

| 2013-08-28

Ri
\‘_:

:|2014-03-20

IR mA

: 2015-11-22

— R {EIA

G BT A

A (e L i

%3 W

2023-02-25

2023-09-30




LA ELIU 2023 57 3 ARG

LA G T DT TH B3R v E A o 3 55 [R) 3 b G LA A s 8 ) g S GE A 6k bE

36.00%

32.00%

28.00%

24.00%

20.00%

16.00%

12.00%

8.00%

4.00%

0.00%
L7 g [ o ol [l o o o L [ o o o e (18] m LN Ln ()
i B i I (e O Al I T il W B i I
] ag on L) LN bz o s M~ [ o]} o o LN (] w IS K ™l (53]
o o L oo o S o SR G YR 5 oo m B B o8g g §
o o =t =t Ln Ln o [~ M~ aQ =0} o3} o} o o = L] ™l o (58]
— — — — — — — — — — — — — ™ o i~ i~ ) ™~ i~
o L Lo o o o o o o o o (=) o o L] o o o o o
™l L] L] L] ™l ™l ™l ™l o L] ™l =l ™l ™l L] L] L] ™l ™l L]

|_ CEEEME TR TP ENGR 3 — EENEE R TR s i |

E: 1 AREEERAEKRH 201342 5 H.
2 ARG EFME, SeE AN H R G FAENRZ HENDSH NSRS R A S e &
REFFEMAE. AR, ARSHIRFASHENTGREERMLAE.

§4 BEAWME

4.1 RELE (RESLBE/NA) FHr

(TAFE A 103 & 2 FARR | 113 Mol
[n}
| R FIRHE | BEHY | FR

W

BUBRERSe A, G uFafmit:, WARAETHIES
JBE A PR 2 ) ] 7 WAL 2 52 5 R, 22 2k
S AT PR AT 2 ) [ S A 2 0 a0 AT T
BT 2245 55 4 BT PR 514 2 ] [ 72 i
a0 R A B AT A5 LA R O il
BB S S e 2B ) B R B o= L
R KL | 2021 4F 12 H B 7 MiligEse. ZEEAERMTSEE.
HenwH 31 H TS AN — 4 78 B I 95 24 ke = iE
FHI RS wEFatE Rk 6 A H Fra
IRABNE S BRI 4 25 B2 IR R
AR R S “EEH R
TR g5 BIE SR P 0 4 | 228 TRE RN AT
B AAA FREL T RFFA BAUE S5 4% 0 4 1) ik
&5,

A Lo, Wbt s A . SATIR T HE e 2
- 154 |[&FHERAF, 2011 FEiMANZ(EHEE
EHARTEAR, TEZEHLT R

F4 112022 45 H 20

Z/N
UES
5% H 42 F

%4 W




S AP M 2023 B4 3 BEEIRG

[ 5 AL 2 S A AE B L, AR I v AL 2
A%ﬂomﬁﬁﬁﬁﬁihmm%%%\
25 & H = A AU T 4
AT —SE R IR & B F 4% 7 2
& ZEFR 18 A HFA R G AIIESR
WREE. ZENEEHIR ML,
GAS PG B T 73 4 L 25 iR
AAF 5 ANA FREL T R IR I B 4
P E2H,

Lo BeAbfy AR A, “BEAEHN” RIEAFREN A CERD HEEHS.
2~ UEFF MR IR S ARHEIE AT ML 2 CUESF AL AN 53 BEAR B B M) oG TETR Mk A
At R AR G E

S

4.2 MERNFE SIS /R TE 00 U

AN, ARSEHNHIET (hENRICNMEREZF SRR ER) « (AIFHEEIES
BREEHENEEEHINEG « (QIFFERIEFRGERGEEEHINEG - (AIFSEIER
SAE RIS BINE) SEREN. AT OE M & A R ZE, KIS
s 8 Ty RN BN AL G0, AN R B AR (AR |, sk
WA NGER BN, BABERS RGN 81178

=
2
%

&
o

N

4.3 ARG ERHH
4.3.1 A PR GH ERHITHLR

RGN, AREEHNEIIT QEFRBEEEE AR AT 56 ER R EL) M
F) 58 AT A ARSI, AR AT B i S A R A &

|

4.3.2 RERZHIT A ETHHA

WA N R R IA T R F BN A T3 5 RIFI R ) R 22 AT e ARSI, ARAF T
HER LGS EIIZE 5 FTATE SN 7 1R 05 5 AFLE AU I B 28 5y B i e 25 2 H A
2B ) SR o
4. 4 MEHAZESHBR REAIZED

SEEENAF SRS SRS, P ES: 4 MBI, TabA P dbrafs, ki
AV U B 2 IS B IS . FIMKBERTTRER 1, = 4 5 M B o 5224
SPBOREAERA . BMBCRBIRAC S, S ATl Fe e S B N B GURAT A SR 20 Bt M /), 1k
WY JATREHEAT 030 SR (KR A

SRFEGHNETIRI L, REZFIEBUbRREE, [BAERFEERPIME, WoTX KRR

#57



SRS A TR T 2023 45 3 RER

BONHIE ., SEBGE 7 A5 9 HIUE SR 25bp JE L, AR . Eakas R
5RIuRE R BAT, 10 At A _BAT 78bp & 4. 59%, FITIREGHK 2. 72%% 106. 2.

Ul et R N R IE T R EEH. BB R TN, 2K 1EE 6 L1749 30bp 2 2. 17%,
1 SR A7 B EAT4) 15bp & 2. 48%, SHIBOR 3M 474 14bp & 2. 30%.

ARBEGIRAETTH, RO RS 1-SM A O L, REFAL& TS 2B,

4.5 WEHAZE SR FRI
BEAM G MR ZENEEHLTM A LSMBUFHEIR R H 0. 3314%; ZEIEEHIM B

G BRI AR 30 0. 3921%;  [RI ML 47 bR e 2 %05 0. 3403%.

4.6 MEMAZRSFHE ABRES B HETE LY
o

§5 WAEAGKE

5.1 EMARESH=HEHIL

P i H &/ O b 3 S BT PRI L (%)
1| ey s et 33,067, 204. 56 51. 47
Hrpe figr 33,067, 204. 56 51. 47
B SCRRIE SR - -
2 PEAREEET 24, 987, 061. 45 38. 89
e S R0 1) S N GR  4 h % 7 - -
AT A& AT A 651, 384. 56 1.01
4| Hph B 5, 537, 738. 06 8. 62
Ait 64, 243, 388. 63 100. 00
5.2 G HAMR IR B R BE1E A
P T H o B BT PR B IR ] (%)
1 35 JH P A3 77 0 e i ¢ A2 400 1.05
Forre S [l D ik % -
75 i H &8 o) ST E I ] (%)
2 i 5 BAPK A5 73 [ ) igh 55 R 00 - -
e S [l e i % - —

VE: R TP £ 2 1] A it B AR o R < R L B AR D 1 ST A I R B AR B A L A
(Y g B S AR
5255 1E F W ) 5 2 R AU 2 8 B 1B 20% 0 T B

AN AR IR R AT 55 L R ) % < AR BB S B 7 4 20% K05 D o

%6 I



S AP M 2023 B4 3 BEEIRG

5.3 EERBEAAFHRKLM
5.3.1 WEASFHRRHMELF L

i H RE

e IR BB AL AT R AR IR 52
i A BT AL T R A IR fo e 90
7 9T 05T 2H 5T 2R AR PR B AR A 44

WE RN B RA ST IR AR YRE T 120 RF L
AHE AR IR LB AL P38 R A IR T 120 R A5

5.3.2 REPRBEHE TR KRB 747 Ll

) TR

B IPR BT o e B 1 | SR S R R
ERIEEB] o) ERTEEE ()

1 30 KL

75.12 n

b RRAFSUYEIE 397 RSN
DEST

2 [BOKR (&) —60K

0. 81 n

b SRR AFSUYEIE 397 RSN
DEST

3 BOK (&) —90 K

12. 43 -

o RRAF S 397 RS
LESEA

4 90 Kk (&) —120 K

o RRAF SR 397 RIS
DESES

5 [120 & (&) —397 K (&)

11. 86 -

o RRAF S 397 RIS
DESIS

it

100. 22 -

5.4 MEMABRAGFHRKRTFENEL 240 RIFHLIHA
ACHE G AR I BB BEAL B PSR AR GRS 240 RIATEDL

5.5 WMEMREMIF WA RN RFERHAS

75 R d ol FERA (8D

b 3L S T e E LB (%)

1 H R fiiF 5, 646, 777. 01 8. 81

AT A

el 7

Ho: BURTEGRRGR

A TiE 517, 146. 77 0.81

Al JE YTk 5 07

b
~
b=




LA ELIU 2023 57 3 ARG

T2 9

[ M A7 H

26, 903, 280. 78

41. 96

FHoAth

6
7
8
9

it

33,067, 204. 56

51. 57

10

R AR A7 SR 397
N BT

5.6 & HIARBEMERA GES T 1#E HFIDHEE KR+ 2RSSR A

Fa | EERG 75 44 iR (k) WEREA o HIEES T FEEE S (%)
22 L BHRAT
1 112212153 ALERAT 90, 000| 8, 985, 642. 77 14. 01
CD153
23 WL ERAT
2 112397750 UM RAT 80, 000| 7, 987, 704. 52 12. 46
CD107
23 R ARAT
3 112380299 HIRURAT 80, 000| 7, 968, 644. 37 12.43
CDO73
4 019678 22 [E 5 13 50, 000| 5, 040, 611. 28 7.86
23 TIARAT
5 112384726 TREUT 20, 000| 1, 961, 289. 12 3.06
CD166
6 019703 23 [E i 10 6, 000 606, 165. 73 0.95
7 155037 18 HL % 13 5,000, 517, 146. 77 0. 81
5.7 “BTFEMN” 5 “MABAE” HENES R = ERNWE
i H it 25 1
T 30T PN i P R 4 X EAE 0. 25 (&) —0. 5%[E) R 3 -
A 3 PN R S R ) e e 1 0. 0160%,
A 3 PN i S ) A -0. 0635%
A 3 N RS A H O 25 555 7 4 6 7 17 B 2404 0.0182%

5 P A4 S B R AR E TR B 0. 25% T 10 5t A

AR G AR IR HH L B i B P F) A8 0 LA 1 0. 25%09 5L
] B A I A B PR B B ELIA B 0. 5% T L U B
A G A JIR HH L IE i B8 FE O A5 3 LA ) 0. 5%yt 50
5.8 TREWIRIEMER A &5 BB 198 I K/ HER BRI+ 48 B SORRIE SR 80
B4
AT G A R RS AT B2 7 3 FFIE S

5.9 FRHEREME
5.9.1 E& I HERH
AR EE A e IR S B BT A R P RO TN E, A8 R 5 T 0 R 5 F I DA . ARG

i AR H > LR WU E4EFRFAE 1. 0000 JT.

%8 W




SRS A TR T 2023 45 3 RER

5.9.2 ARESHHMETTRIEFNRITERRPREHIBRE R TR REE, SE
REmE B —ENZB AT ER . LTIHER

R N AT SR AT T 2 F 2R 22 JERTHRAT CD163 (fRA%: 112212153 CY). 23 HiM4R
47 CD107 (fRAS: 112397750 CY). 23 FRTERAT CDO73 (fRA%: 112380299 CY). 23 T HRAT CD166
CfRRS: 112384726 CY) AMHABUESR HAAT AR B M I ISL SR, AAFER S g H A
—HENZBIATFETT. AT .

L A RAT IR A BR A 7]

2023 4£ 6 H 21 H, JbntHAT B0 A BR A 7 IS B3 iR f R s™ SR SRR . A A
. EHMAEW P ERITRREEEHE A SRS RES ., TR T4A%IE.

2. BUMARAT A A TR A =)

2023 4F 7 H 21 H, BUMERAT B0 A BR 2 71 R ARARVE: JE AT BR 53 4 o [EE 25 W B B 28 R 2 i
LN R 312 BE

3. FARURATIRAD A PR )

2023 4F 8 H 25 H, B AT B0 A B A 7 DRI R ARV JE AT BR 53 8 B S AN A B RIVL 958 0 =)

W

i

CNEE S
4 UG RA
2023 45 1 F 13 H, 3T IO ATIR A ) DRI 2 bl BT 0 U PR 2 0
W TR

2023 46 9 3 8 F, JUHUTR AR A 7 B MU B SNC LR S Bl A 71
e BB

LIRS A3 BT CLAhAT A ™A% (B R R AR, A B i AN 2 =) 11 BE (K UE

=

\—_14
=

5.9.3 HAFE=HRR

F5 HFK e o)

FHARES 1,472.53

NN S = 5, 536, 265. 53

JSECA) S -

R N

LINENEN -

oAt -

N | O[O | WD~

&1t 5, 537, 738. 06

5.9.4 HWA GG MHER HAL SRR I
BT s LAER, IS Gt TRy B 2.

%9 W



LA ELIU 2023 57 3 ARG

§ 6 JFRAES MBS

AL

TiH ZEIESEE KT A ZEUESEHEETB
s BA A 3 4 4 A0 27, 695, 402. 13 24, 240, 988. 46
A5 BT A 1) 35 4 HR U £ 4 15, 271, 508. 81 9, 625, 587. 74
5 T T30 ] e < B ] 3 40 12, 6717, 750. 26 32, 954. 05
e A A AR 3 4 1 U A 30, 289, 160. 68 33, 833, 622. 15
§$7 ZEBTHEANGHEARERELEESZ FHHA
T 5753 5 H ToHmE ) | Kaemon | EHRE %)
1 AR IR Sy - 39, 651. 23 39, 651. 23 -
&it 39, 651. 23 39, 651. 23
VE: LA SN I F A a5 0 A E 4 il H 1 3% R 53k 5 AR B S SO i e — 2
2. ARFEEZ G ME . 35BN IR

8.1 MEMN B —BRERFHEESHH AR BT

TEo

§8 MBRE RN EMERER

8.2 MHBRERKMHAMERRFR

Teo

9.1 FENXMHHEX

L A ENE I A 2 (5 B B O T i 7 2k e S AR N LA
(CRAGIEEEIT MR R
(REDEEHIE M

(ZEIEEHE MR EHE R )

2\

3.

4\

§9 FEXMHEXR

HFED

HEFEEIL)

5+ A FENIE M 2 BRI HoAh SO

9.2 fFHHH R

AF

BB BN SIE N,

20% 155




LA ELIU 2023 57 3 ARG

9.3 EIHNK
IR SO T A e R B B ST A W ELBE I A B, B R N 1] B S R
BRI R A .
. 4.

BREN ARG F AN, TEOARSERANLEESEHARIUEL

RS B 4008-088-088

Mk: http://www. essencefund. com

ZEEEEHEARFEAT
2023 4 10 A 24 H

B 11 R’



	§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基金份额净值收益率及其与同期业绩比较基准收益率的比较 
	3.2.2自基金合同生效以来基金累计净值收益率变动及其与同期业绩比较基准收益率变动的比较 

	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	4.2报告期内本基金运作遵规守信情况说明 
	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报告期债券回购融资情况 
	5.3基金投资组合平均剩余期限 
	5.3.1投资组合平均剩余期限基本情况 
	5.3.2报告期末投资组合平均剩余期限分布比例 
	5.4报告期内投资组合平均剩余存续期超过240天情况说明 
	5.5报告期末按债券品种分类的债券投资组合 
	5.6报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7“影子定价”与“摊余成本法”确定的基金资产净值的偏离 
	5.8报告期末按摊余成本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 
	5.9投资组合报告附注 
	5.9.1基金计价方法说明 
	5.9.2本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.9.3其他资产构成 
	5.9.4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 


