I«

PR R RS R &
2023 F£58 3 FERE

2023 49 A 30 H

HEFHEN: PRESEHEAFMWAF
EELBAN: TEBITROERAF
WEXEHHME: 2023410 H 24 H



PR TE 2023 5 3 TR

§1 EERR

HEE AN 2 S AR S IR A A RIS 8 R S M RR B E KR,
FEXT LN BRI B S L VA A 2 B AR AN ) %A TAT

B NASERAT IR A IR A ARG AT G FFE, T 2023 4F 10 7 23 H &% T AR
TS5 FE bR IHERIAMLEAEGIREENE, RIERZABAAERERICE. ®FVERRIE
S DN it

R R UE LLSAE F SR 5T ) JE 0 A8 F A S F R 58, (B A PRI & — e A A

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
e EE AV LR

AR I 55 BORER 2 1T

ARG HIE 2023 4 07 H 01 Hi2ZE 09 A 30 Hik.

§2 ZE&7= MR
F 4 TR 2 A 5
e AW L 008726
R (S LT
HEE&ERAEMH 2020 £ 6 H 17 H
A5 TR B S BB 51, 414, 953. 45 {4
ot Hbw FEFERE I AR AT N, @ AR B
B, J15 R St LR S E R R (1R
Pt A 1. B RLE R 2. R sRms: (D HEAM

FCE NG (2) KRB R E RN (3) BERM;

(4) DIFIEFEAMG; 3. BEESBURNG; 4, Blek~F
BH; 5. EGUNTHBRNG; 6. BT SCRAESF BB
Silgs T AR AT ARSI R BT S 8. 15

FIAT A bt 35058 S
M & e AR M 25 A FR AU AR % X90% PR 300 FaHUieas %2 <X 10%
RSS2 45 AT AT GO A, FUYIMACRE AN U XSS = T 58 T

miptkd, BRTRERHEES. BREREE.

A== N -2 B 4 R AT B A )

EEFEA AT I H PR A 7

B 3 I A I R 4 TR AR P IR A P2 C
BRI GG 008726 008727

e WK R 8 23 g 22 i AL A 46, 228, 935. 43 11 5, 186, 018. 02 {1

§3 LB FIRIr AR SIFERI

%20 k121



PR TE 2023 5 3 TR

3.1 EEMEI

B ARt
EsE JlEas N WAEW (202347 H 1 H-2023 49 A 30 H)
PR T A R C
L A E el s -43,722. 86, -12,975. 74
2. 2% HFE -83, 355. 33 -18, 126. 78
3. ALY 3515 4 A B A R ) -0.0018 -0. 0079
4. AR G 0 45, 210, 645. 88 5, 005, 366. 73
5. AR A0 A B 0. 9780, 0. 9652

T LA S Bas fR A G AIMUE N . B8R . HefhlloN OIS A e EAeshlias) 41
B AR < 9 L AIAS RTBABL B R B AR, ASYTRIE DA 391 C Se B o A 391 28 Se pir (i Ae s il s

2. ik N SHEAR A BRI NN 5 5 G A IR, TSR JE SE Rt KT 22
T roET.

3.2 B FERIN

3. 2. 1 ZEHBHERK R L ERHN S B A s R A L

N A
N &5 58S
‘ HHEIEK R | it ‘ -
prec peEmkRo » T 28 b OE6©) @—@
MEEQ | BRZEERO »
HEZ®
TE=AH -0. 20% 0. 18% -0. 37% 0. 08% 0. 17% 0. 10%
I ESNNH -1.79% 0. 22% -0. 04% 0. 08% -1. 75% 0. 14%
it -5. 30% 0. 27% 0. 36% 0. 10% -5. 66% 0.17%
oE=8 -2. 34% 0.31% 2. 27% 0. 12% —4. 61% 0. 19%
H 45 A
-2. 20% 0. 30% 2. 33% 0. 12% ~4., 53% 0. 18%
ARG B A
TR C
Mk bl e
HEEKR | g | -
B [EEKERO - ‘ T 28 b OE6) @—@
WHEZEQ | HREEE »
HEZD
HE=1H -0. 30% 0. 18% -0.37% 0. 08% 0. 07% 0. 10%
XA H -1.98% 0. 22% -0. 04% 0. 08% ~1. 94% 0. 14%

%3 Sk 121



PR TE 2023 5 3 TR

ok -5. 68% 0. 27% 0. 36% 0. 10% —6. 04% 0. 17%
o= -3. 50% 0. 31% 2.27% 0. 12% -5. TT% 0. 19%
H 3 44 1A

-3. 48% 0. 30% 2. 33% 0. 12% -5. 81Y% 0. 18%
R RS

3.2.2 BES S RARURE S RIHFEM KRR R RS RS REHE R
RBFHI LB

TSR A I AR A B2 1T T S T 5 U] U e S A B SR KRR S S 55 S SR Ak L )

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

o = N W = O O - I 0

I I
[—

/|
N“Jh L f’” f/n -

.ﬂ

-v,ruu“

Wu

2020-06-17

2020-08-19

2020-10-21
2020-12-23
2021-02-24
2021-04-28
2021-06-30
2021-09-01
2021-11-03
2022-01-05
2022-03-09
2022-05-1
2022-07-13
2022-09-14
2022-11-16
[2023-01-18
2023-03-22
2023-05-24
2023-07-26
2023-09-30

|— FRFEFAZR TR EIGEKSE — FRIFMESFAZITI S ENEE

PS5 3 I A C B 1T TR S T 55 U] U Al 5 A B S KRR S e 55 S SR - HL )

8. 00%
7. 00% M’*‘m
6. 00% LWJ [%J
5.00%
4.00%
) w L
3. 00% ) 1I, f‘ oy ;ﬁ“"w A ‘l M‘I A )
2. 00% YA 0 \\J
1 " % 'r” d”‘m
00% J] %\’V [V ' A/M
0. 00% i / \]
~1. 00% / [ Y
M
-2. 00%
3. 00% mw
-4. 00%
S & 5 @ X 8 8 5 8 8% - 2 ¥ 228 3 & g
$82¢ 8338 3T 5885855885 5
8 8 8 8 8N &84 8N N ¥ 8 8 8 8 8 8§ 8 @ §& & 8
(=] o o o (=] o o (=] (=] o o [=] C) o o [=] (=] o (=] o
o o~ o o o o o o [} o o o o o o o o o o
|—$§iﬁ%ﬁ1ﬁ%‘¥0§i‘|‘>¥1ﬁi§i’ci FLRHEmEHFCRE TSI E W E %
e 1 AHEESAFT 2020 4506 H 17 HAL:
2. BAREHNES S FME, FHeE AR Y HESE RS BRSNS HNE SR

%4t gk 12



PR TE 2023 5 3 TR

WHE BT EREERMLAE, BERGWRAEECTERES, E YL RN FT T E
LI & B RIZ05E -

3. 3 HAthets
VE: A SRR I TCH AR R AT .

§4 BEAWRE

4.1 RE&E2E (RESZHE/PNA) i

EARFESHESLTWIR | &M .
ARSI rmam [ mmem | e Lk
Ry ek, WK E R s+, ok
Ja TR RS E H A R A F 35
PR R R, RSB, 2019 4F 6
(LRI H NP2 4 %gﬁ@ﬁﬁygEH
. 2020 4 6 H B 19 4 5E WL ﬁﬁ¢u&ﬁ%@ommE¥ﬁ
Py 17 H ARG ANER R TR L. P
53 MNHEFEE R AR RS, P
GEREERA IR EE. P
GGG R RIS EL
.,

e 1 SRS EERELR, H YERHY NREEEFEANH, “BAERNT R A F R
SERARIRERS H ), )R AR e G2, “AEIE I A “BEAER” 2 BlHR iR A = o
SE T FRIHEAT H A0S 300

2 UEFF AR SCEMAT I 2 GIEZRAL AN GBS E BT AIAORE -

4. 1. 1 JIRFAERFR - EET RIS 2 E R &2 H F NS E ™ R g
T T
4.2 EEANRE A FESZ/E - TEH KU

ARG HIA, AREGE BN RIET (RN RN ERESR 3R 5 e ik) 50 SAHHEAM.
H EEM S AASE G B A R ME, AEWMSEN . BRSBTS I L 587, AF
TR P RS A JE Al b, DR e B NSRRI i AR, ARG PRI SRS
M, BABEREOIA AN MR B8 O RSRA ST S REHEM K
a FIAE o

W

4.3 NP G E TR



PR TE 2023 5 3 TR

4.3.1 AP 5 HREIPATHELR
RN, ARSEHNEIIT T GEFRRESEH AR A TZSHERIFEL) M
] ] 5E 1) 2P 28 Sy AR R B

4.3.2 REX BT AL TS

AT ARG AR T AT N

WEN, A REA G S SRS AT E R H B A2 5 i i 3058 oy R i
TR 2 H A& 5%

4. 4 ] 5 A E SR BB RIS R0 A

3 FLE WA BN, M FE T, BoRmte SRR, X3 FRATFEAMAEE
PR, EILHE ST, GUFEon, PaifrsREs. 5 I p Ea Sms s T 6 AR s # LU ik 18
HEER, B KMAEZENIX 7. B, $RTT 7 P MAERZ BUE, R B
AT it e 2 A AR, T — e T b b A Bk N BE 22 1A AR o

4.5 |EAANZE S KNSRI

WEAMRE WA TR A RS HIFE 0. 9780 7o, ARG WIES M HTFEIEKE N
=0.20%, ML STLEB A AR T -0, 37%; BEAR E IR P LB C IS MBI E
0.9652 JG, AR RS 5 B I K 3 9-0. 30%,  [RIHL &7 LA I 28 % 0. 3T%.

4.6 MEMARSTAE NBERES B E P& U

ARSI AR IR HHDLESE 20 > TAE H G M B AR T 200 NTEE. ARk
T I PLESE 20 S TAR H R B H#EART 5, 000 HICHIE R . BEmRE IR, bR
D2 HER.

§6 WAAEGWMT

5. 1 MEMREEH~HEHNR

FE il S8 GE) Gt (j) R
1| Bt 8, 229, 009. 81 14. 68
Hrp: B 8, 229, 009. 81 14. 68
e - -
] 5 WAL 2 5 % 46, 092, 684. 53 82. 23
Her: iz 46, 092, 684. 53 82. 23
B SRR SR - -




PR TE 2023 5 3 TR

AR

SR SR

KNG Rl 5

Horpe KRl ) BN IR B Sl Bt

oz

AT ARG S i

1,702, 062. 78

3.04

HAb 5™

28, 427. 86

0.05

aif

56, 052, 184. 98

100. 00

5. 2 WEMR AT R B ER R AE

5. 2. 1 REHIREAT W KRB AR ER R AHE

A

&S|

i 4 BE VB L
%1 %)

A MRS B

R

, 615.

00

0. 92

il gl

, 170.

52

11. 95

OO || =

3 BT MR PR
Rk

, 825.

R4

R AT

ALiEI k. BB

737,

780.

A I Ol

= = (T

S EAE . AR BRI S
I

533,

157.

Rl

50,

160.

L4

AL AN 55 i 55l

BEABETEAEANR 55k

KA FPREEAN O L0 i B

JE R MRS BRI AR AR

e

125,

302.

DAL TAE

SR AR E AR R

n | "o | |Io|lZ2|l= |0 =Y

Gits

it

8, 229,

009.

16.

5. 2. 2 MEWIAREAT A RSB BRI ZRRAS
TE: ATEAM WA R R BRI

5. 3 FIRIE A AMHE G E SR = HE LB F R BRE R R A
5. 3. 1 IREHIARIEA FOE 5 ZE ™ E LB N R BT+ 48 BER B 3 9 40

TSk 121




PR TE 2023 5 3 TR

e | REARE | BRESK  |BE B | ARMME o) | HEESEEELE] (%
1 300750 THER A 2, 600 527, 878. 00 1. 05
2 000568 P EE 2, 100 454, 965. 00 0.91
3 601702 AT 222 27, 300 417, 690. 00 0.83
4 300979 HEFEE A 7,800 391, 482. 00 0.78
5 600519 HINFE 200 359, 710. 00 0.72
6 600660 AR B2 9, 300 343, 356. 00 0. 68
7 002318 ASLESAF 17, 300 333, 890. 00 0. 66
8 603279 SRR 12, 400 329, 964. 00 0. 66
9 605368 WERIAA 31, 300 320, 825. 00 0. 64
10 600026 Hhiz i fRE 22, 600 305, 552. 00 0.61

5. 4 MEPFIRZBF MM ROBEFRBLE

FFe fiii 75 A ANRME o b BB L] (%)

1 EPEhes 9, 267, 662. 43 18. 46
2 JAT 5 - -
3 SR 27,125, 821. 67 54. 02

Horb: BURME SR 27,125, 821. 67 54. 02
4 A i 3,098, 112. 66 6.17
5 i Ml A il % 5 - -
6 Hh S - -
7 Al BT (AT AZ #f57) 6,601, 087. 77 13.15
8 [ b AT - -
9 Hot - -
10 At 46, 092, 684. 53 91.79

5. 5 MEFIRIL A SOMME b B S 57138 EL B R/ HERR BT T4 5 3R A 40

F5 | GiERE | fisaR  |(HE G | ARE Oo) | HEEEFREE] (%)
1 210218 21 EJF 18 100, 000 10, 291, 334. 25 20. 49
2 230201 23 [EHJF 01 100, 000 10, 141, 090. 16 20. 19
3 210313 21 3k 13 65, 000 6, 693, 397. 26 13.33
4 019703 23 [ fi 10 42, 000 4, 235, 406. 58 8.43
5 230012 |23 B B E 5t 12 40, 000 4,029, 838. 04 8.03

5. 6 W HIRIEL A RMME HES T 3B HBI KM HEF RIBT 42 B SOFIESR 3R
Gk
T AT EAR A AR RAT B SRR

5. T MEHARIL A SRME L Z & B 7 13E LB K/ HEFF BB 48 Bt e R B Al

T ARG EHIRARFA &

BB

5. 8 M EHIRIE A RME G ST HE HA KM HEF R BT L2 BGER R B A

o8 u I o121




PR TE 2023 5 3 TR

T AIEEAR AR I BOLERH -
5.9 MEHIARAR SR B E MR 5B

5.9. 1 A3 H BT B 1 B BUR
AT G AR T E Uy T 55

5.9. 2 MEFARATE S K B FA 52 1A B A
T AT AR P G [ G B e

5.9. 3 AW R B B H V-
AT G AR W E Uy T 55

5. 10 B A AW ME

5.10. 1 AEEHRH KB IEF K RIT EE LR T BB EMITLRFE, K
EREmE HT—FEAZBATHER . LHRER

T PN 2 SRR A UESR R RAT BB B A T IS R A, SRR T 2 ) H AT —
FNZEIAFFETT. AT

5.10.2 ZER BN TRZBEEREGEHES S RAME N FIERERE
G BBAIAT TR BEE T, B BBOE RS FUE 0 LA IEE -

5.10. 3 HARKE =1 Bk,

e S FR &H )

1 fFEHRIES 28, 427. 86
2 \NMCIEFREEEK -
3 BRI -
4 MRS -
5 B -
6 [HARRSGEK -
T | -
8 |&it 28, 427. 86

5.10. 4 & FIRFFH KA T2 B HA B AT 3 3£ 25 B 40

Fe (GEANE] fidF 2K ARME o) i G T PR E R )

1 110059 TR 3, 987, 008. 20 7.94
2 132018 G =gk EB1 589, 207. 12 1. 17
3 123142 i B B At 280, 166. 14 0. 56
4 113654 7K 02 #: A 202, 262. 59 0. 40




PR TE 2023 5 3 TR

5 113549 H HL A5 167, 228. 39 0.33
6 118009 TEB AT 150, 250. 28 0. 30
7 113537 SCHNFEATT 142, 170. 76 0.28
8 123167 T8 4% Aot 126, 889. 47 0.25
9 113565 T WA 124, 067. 03 0.25
10 123146 FEREE 2 93, 113.25 0.19
11 113649 =M= 92,551. 11 0.18
12 128137 i S AT 76, 122. 38 0.15
13 118021 UL 74, 860. 32 0.15
14 127072 e S AL A3 50, 194. 75 0.10
15 113527 AL 50, 042. 36 0.10
16 128070 B HE AT 49, 449, 23 0.10
17 127055 i B AT 49, 257. 44 0.10
18 128082 TR LA 1, 467. 03 0. 00
19 123166 B3 1, 228. 22 0. 00

5. 10. 5 i & BAR B+ 42 I B2 R AR L 38 32 PR 1% 100 i 14 B

VE: RIS ARG PR AT+ 2 B T iE 2 R A 2,

5. 10. 6 FHEAH A G ER AN SCZH#IR I 2
HTFETINERE, 20z 551 RedREE.

§6 TR FE SN H LD
BT Ao

IE| PRI A PRI C

e 15 A A 35 4 A B A 48, 808, 269. 78 1, 814, 067. 79

5 S 3 TE) 35 4 5 ER D 47 0 17,919. 79 3, 624, 085. 98

ek - 4% 7 330 1) 5t 4 R E [m] 47 0 2,597, 254. 14 252,135.75

s 3 TR 3 PR AR B A (A ik 1 |

/LPL“=7 3H))

15 A HA AR S 4 0 AU A 46, 228, 935. 43 5, 186, 018. 02

§7 H&EHANBHERRERRELEESH R

7.1 R&EBEAFHAESHBENIER

E: T

7.2 ZRGBENZHETRERREE S5 WAL

W .

1001 3L 12 5T



PR TE 2023 5 3 TR

§8 B R E RN HMBEERFR

8. 1 REMNE—BREFRFAESHBMLHIE R BRI 2068155

" 5 BN B 1 & 0 B2 175 s AR RSN
o T
5 LA 5 ‘
3 W 5 A
i e | s ég Zg gg A h%fw
’ 0% I 61 [X A A A o
il X
1]
Ml - - B - - - -
¥
N 2023/07/01-
1 12, 465, 582. 82 - |12, 465, 582. 82 24. 25
A -2023/09/30
P iR AU

AR AN, AT IR BT AN FFAT 2 e B LU 20% 16 L. izt & dithii
NIEFER LGRS, RTRESI R AU Rl . 2554 EAUS Bl A S G 2 g e, f74E—
SE MIBNTE RS ROk ELAUSE [ T AT B AR AU, W REAFAE AL SR R X, S S0
B FEGE RANATE o 20 P2 W] B B L A0RE (0] 155 DL AT 78 3 HE 2 F R i s 1k
B, H 23k G I E UL [ I A RO s R R S B ) i e BRF AT AT R T i DB [ 5
TR SE 28 S R ARSIk (8] ) 32 e A B A7 AT AT RE AL R T P 3 < 5877 AR B ooy Fl AR 0]
S BUHEF B AR FEMRIRTEOUN, AR EhG R R e AT A KR
IRz P AL G, AT e AR LB [P 5 AR I 4 B I IE SN A AR HART 5, 000 /375, k4
e e Im e s e A S HEME G SIS KL S RFE .

8.2 MR E HUR MMM ERFR
o

§9 ZFEXFEZR

9.1 FEXMHHER
(1) EEE 2 T P AR 0175 RUIE TR 3 B 2k e S AR e M AR SCA
(2) PRI F R EREER
(3) PRI G RIE SR BB e P
(4) EHE A
(5) FEEEH NS TSI BRI = S AL

9. 2 AU S

ERYIITI A H XA A7 T8 2 FH % 5033 5122 gt rhots 34 2

9.3 EFHFR

B O 3t 127



PR TE 2023 5 3 TR

(1) o H LBV 8] G S 25 ), ] 42 A 9l ) S &5 BN
(2) BWHEEMNAWERIE LN, JEHAARSEHEANTFZESEHARAT, BIRS
Fi%: 400-800-4800 (Hutigsifizh)

FRESEHEARAT
2023 #£ 10 H 24 H

o127 L 12 1



	§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


