75 1IE B R A Y iR 8 W X 2 S e E
FEEHEESE (LOF)

2023

5

5 3%

i3

2023 4£9 A 30 H

PR 4

HEEFHAN: FIEERESEHFRAF
EEFEN: PEHERBITRHARAH
WEIXHHE: 2023410 H 25 H



J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

§1 HERR

FELE M HE 2 LR IEAR S BRI, 3T MR B KRR,
FEXF LA AR LS RN S R AR AN I B T AT

FEGFEE N E@RAUT IR0 IR A A RIS AFE S A FRUE, T 2023 4510 H 24 AR T A
Wt M 5 FER . HE R R AL A EAN A, REERN B AR ECE. 1RSI
NE AN DN b

R R VR LR F - SRR 57 I SR U FRAE PR 0, (BN RIERE & A

FESHE A SR AR HARRIL . VA KUK, BB TR 30 SR A0 R 2 e 15 A
e SANEEE VLR

AAR s I 55 BORERE H it

ARG HIE 2023 4 07 H 01 HAZZE 2023 4£ 09 H 30 Hik.

§2 &= AR
Fe L THFR 77 IE & PRSI TS X 2548 (LOF)
7 W TR AR KX LOF
A ] 167302
S e (Y BRI, EHARGR (LOF)
Re&AFAEMH 201949 H 26 H
A5 AR FE S A 7,046, 857. 44 1y
e =k N LR PIREERR TR R, A8 R PR B AR R R 2 B /MK
5 5% TS AL G F B A A S SRS T 24 10 B A SR DL 4 R AR

FIEEG SCIIE SRR HAR. IEHRHT, ARSI IFEHEE K
G\ T LU B 22 TRV ) 250 R O 8 P ) 28 AN 0. 35%, 4
MERERR FEAE L 4% 25 52 1 SR R 42 SRR 18 80 mA BBE B A
HR R BB AL FEARE AR (45 B o e S AL E K22 5
Xt P SRR B AL AT It 1R R o B A S R T B T i s vk
AR BRI R 1 BB PR A B B S A L, S EUASE ST
TRARAFREA Tl 1 P A W 5O PR BE BRI S i e B ORI 15 5 At
JRARIBE . ARRRAR I R e A i A it 55 05 ik AT 84K

b G bb e F v AR PRI KT X 4 A R B3 3R X 95%+ A R M AR AT i A7 5 R
(Bifa) X5%
XU WA 2 ARFALE AFE 4R TR IE S, AR XS S5l s TR A 4. i

MIL G ST, JYUESR BT & e R 5 B 2
s Ao RN AL SONREIE &, B SARKIFEEOH U XU 2 e
fiE.

AT il A BB R T A IR 114, S BB L] T R BT

32

b=l

o120t




J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

PG SEBTRRA T AT T M 55 22 5 i R AR AT XS

REEHFHEA J7 IE B RS AR A A
BEEFEAN Hh [ R AT A A BR A A
§3 FEMF A MELSHERI

3.1 EEMZ R

A ARt
BB R WA (2023 4E7 H 1 H-20234£9 H 30 HD
1 AHA 2 seBl e et -89, 077. 56
2. A A -458, 340. 16
3. NOASF 34038 4 A AR HA R 3 -0. 0650
U i R Sl G e 5, 736, 657. 81
5. JAREE A Bl E 0.8141

e 1 A CSeBGEE R S AR . Beiilicas . HABIRON CORE 2 sepiEeshlias) 1
BRAR S O LIS R A, A IR Dy A 9] E s Bl it n_E A 28 Fe (5 28 s i i
2+ PFridFE e SHRAR A BIE R NN EEE 53 S & I3, TN SR SERRI R KT 2K T

557
3.2 HEHERN
3. 2. 1 S MBUHEN K R K H 5 RS B 5 i s 2R 1 B8t
N%5 {388
HHEIE KR | EBK R | bRt
Bt - TR 25 O6) @—@
® MHEEQ | HRZEEO -
HZ@®
HE=AH ~7. 41% 1. 08% ~7. 25% 1. 06% -0. 16% 0. 02%
I ESNH -10. 07% 1. 00% -9. 83% 0. 98% —0. 24% 0. 02%
o4 0. 63% 1. 21% 2.31% 1. 17% -1. 68% 0. 04%
U e -25. 75% 1. 18% -23. 329 1. 16% -2. 43% 0. 02%
H 45 [A
-18. 59% 1. 21% -13. 15% 1. 19% -5. 44% 0. 02%
ARG A

3.2.2 HESEFAEMUNRES RIHMEM KR RIS RS B R

AT

p=i
H
b=l



J7 IE & FRIPIREE KIS X 2748 (LOF) 2023 455 3 R

FAE S IR AR AT RS (LOF ) 22-ih>3 T 4 = 1 55 Jo] 31 Ml 25 HO AR 3RO 3 S i)

B5 2 A - a H B
35. 00% ,r';:::lf“
28. 00% o ('ﬂ \\:J"ﬁ’”':“xrﬂ}‘;::
21 001 W\“v. .’“r:;‘ﬂ " Y A r
oo A NJ JMM ”IWM-’W
0. 00% -ﬂq\i":}ﬂﬂ‘r | “".{I‘r W\“T' y A P
-14. 00% l
~21. 00% ﬂ:;[f \A“
=28. 00%
—HFEEFFRBENERGHE (LOF) Rt {EgKE
—FEEHAREEAEREE (LF) Rihlsbtlss
§4 BEARE
4.1 &4H (HELEELBE/NH) FHN
EARFEE IS LA | % Mol .
ARSI rmam [ emem | e Ui
e H R 2= B E B AR i, 3
e R R et o AT IS
AR F B AR BT R 2018 4F 4
HIATDT B A EE A R AR, T
PSR EH RS, HEiE
R, FesH, 2018 £ 6 AEH
F AR, AT DT 1B FB R OR RS 3 e £ oy
ﬁlﬁ%’?jﬂ{ﬁgﬂ‘z (H 20211 H 1 HilZ
VAT g7 1E & R P UE ORI 3 i £
BT IEHHTEES) LA, 2018 4 11
Lo [BBEZHE 201949 H 26 HZEWRE AR, AEJ7 1R & FERIIE 100 52 5
ks A - N T e
Feo 21 20184 11 HE 2021 4E4 A, {FHIEE
FHIE 500 28 5 BT FE HOiE 75 5%
SHFEEA T, 2019 4F 1 H & 2021 4F
4 H, AT IE & FREAE 100 32 5 B FF R
TREGE IR R S G 1 S 4 0,
2019 4E 3 H&E 2021 £ 4 H, [ HEEH
HHIE 500 A8 5 B TR E0IE 27 #5184k
B S S4 T, 201945 AE
AR, AT 07 1E & AL RRE e 1R A B E
FRVIH S ELTE, 20194FE9 AE
5 470 3t 12 5




77 IE & O iREIE R X SE45 (LOF) 2023 4R57 3 TRk

2022 £ 3 H, B IEEHRERIGHE
RAEINEH R EE MRS, 2019
9 AZBMEIIR, 7 IEE H R E R
[ R eI g A S A IE - S as L

2019 £ 9 H &G HIR, (B4 IEE IR
H R B VR A RNE R IR R S 4
2P, 2019 4F 9 H & 2021 £ 4 H, 1)
& HYIR 300 22 5 BT ISR H0IE SR
BRILEMEESLH, 2019 49 AER
WK, AT 5 1B & FE AR ) o KT X
CEOTREUESR T S (LOF) 44
M, 2019 4F 11 AB#EIR, ETIEE
S AL 32 B 2 41 8 B0 s A S 4%
Tihe (LOF) HEE&4 R, 2020 421 H
#2021 £ 4 F, AT IEE HRBER I
BIRGINE R R IS 1445 . 2020
9 HA 2021 4 12 H L AF 7 IEE A%
B NRE B AL e R 4 B . 2020
10 HZBIRE AR, 77 1EE AR A
PR A ANE S R A 4 13 4 43 . 2020
12 HE 2022 4F 11 A, EHIEEHF
ilE 500 FREIE SR ALIE S B I 4
28, 2021 4 1 HRIREWR, £71E
B ESG F IR A B A 4
3423, 2021 45 8 H & A IR,

{277 IE & FRHAIE W IR N T8 8 50 22 5)
R FR e S 3 B R S (M I S 2 B
2023 4 3 AZBME AR, 7 IEE T
MR KIRATE R R R S RS2

Tl
7

2022 4F 3 H 28
H

5 4F

ABEEEMY T v R 0 22 B0 K 4 i
TREE Y, Wl T A2 K2 4 TR
ko I T AR ALIE S B A PR A =]
FEHAERT AT 52, 2019 4F 9 ANATJT IE
BESEHARA A, TR 5
BT FEEZMBH. 2022 £ 3 HE
REIIR T 7 IE & RS E AR A A
HER T TS, 2022 43 A
ZAR WK, AT J7 1E & HAHHIE 500 22 5 1Y
T TR E IR TR 4% B R 4 7 I & IR
500 22 5 B IR HOIE 7 5 0 I e 1
IS EZ I, 2022 4F 3 H BRG]
K, AT T IE & FRVRIE 100 52 5 B IF i f
BOE R R S 4 7 IE & HUHHIE
BN 50 22 5 B P e BOIE 55 3 5
Fe 4 J7 1B FR R 25 5 T A a A BT

=i
pies
—
)

=




J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

Lo B Ie BOE R R R4 FIEE
FRAE A IR I KT X 22 S R AR %
HH4 (LOF) HELTH, 2023 FE 7 AR
I, £ 5 1E & FRIERIE 100 32 5 B4 F
RABBOE R SR a4 H,

VE: LOCATEREEA” A1 CBARHE” 43 A 5 g e AT H AR AR H 3 .

2. WEZE ML A SCBMAT M P2 GIEZRIE MO R R EFEIMNEY I SHE

3. RS Mk A B BURAAEA S 5 E BRI BT 22 P

4. 1. 1 JIRFAERER B R F 2B -2 F R E K7™ AL
AR A TE B L o

4.2 EENX RGNS ESBEEM T EH LU

I, A M ST A A AL R e A FREUE, AFBSHEN . Bl
DI~ AR R R BT IS RS B, R TR Al KU Ol b, R e B A N R i
KHFI . AFEGIBEE TS REEEME G S R R M€, T H =S m AR AR
AT,

g

B

4.3 AP G E R

4. 3.1 AP35 ERHAT B

AN, ASESE B IIT T GIEH RIS BB A ) 2742 Sl B 4 5 L) A (O
IEE RS TA AT A TR GHIE) WIGE, it RGO A T T RIS 553015 k151
RS A TFIAT, A TR R A 4 AL

TERBCR PR I 7T, ANEESEHNEN T GRS G 4 A FiE
YR R A AN By X R AR, R R A A S TSR LA B BV DU ST o
T ZA RS . AR TR, W o 150 R B AR R ST AL R Kl 7y, IR AHE 4
TERRRUTE BN [ s BT B L S A A5 I B R AR BRI B, S BB L IR
HARTFBOS G077 3, R R 44 2B 2 8 (9 FF AR 5 5 5K AEA TR BHE B ERE 2

TEZHPITHMITT, AT GG N SATHRA S L, 525 MBS 5 R h WA AT
A o REFFAZ IR AR S, AR DU SE R SR I AR AT T 48 2, IR AP B A& . T
— RTINS Gy, HEIRA TR 5 SR ST 55 3 T A SR

N

So
Al
@
Eoar K

4.3.2 RERZAT TN
AT E BN TR A5 MR RIRE, S AR A IA S SR H AT

Foeu o121



J7 IE & AR R X S5 (LOF) 2023 SE55 3 =R

4. 4 W& HA N TS R BH RIS RIE /R 2

[FIBT 2023 4 =FRF, ZFIGHESE IR AR IREUEA R BURS R K, A B RIS
LS, FEARROFT R, b GNIBR R KORI R 50 H6 008 B IR AT BRI,
WA A BT IMNRI K S, AL BB RRER R e i e, {EL v 6] T W ) A FB A R A S ATk 5
GG . WA, EBRE T RSN, SR A, B R EIK kb b, 4b
TR A AL . WIS, ENAFEHREA RS EAERTRAL, Z5N
ABE IR TEINGE, R § R T RISEIRTTIH BARME AT AR R DT FRREE R T 17 47 1 S B
o R KBORFFEIII T, ENKEGFEmaKE, ZACEERRI N, it 2023 45 =2
JEE T A VU7 2 B B S AR AR T, O AL 28 R SR RS T it A BT, AnAE L
FKRE, BOHBRK ISR BN R, RAEEACE2REA, Tl IFEbERR, A
BB AT RS LA B . SEFEARTIN 5, BATTACATI ) £ B HORIBOR A (5K P 4
TAIRTEE MBI 4. FRATHE BB BRI Pk st . AR BRI DR T MO0 St g
ORGSR I, U A BRI AT . AT REE O REFI L, S5 E
2 B AR e A o

ARFE G PRER PR P HEHONE A PRSI RS (X 2 AR, AR R KIS X 2 1 s, T
B T AU/ B E T 3R A OGS IX. (I EIBIIAT. KIS XA LMK
AN AN BIATEUX — & e WD T IR BRIE. BBl ohl. ZR3E. PG, BOUMANTIT.
ZARHE 250 FRRp LS TR, 8 T g LA IR E A 5 ek LR B LT X B
PR A FREAT, DALE A RIS IX L1l 24 5] AR .

HEBIERET, WMEHIN, AFEETF 5 O RN BN R R A 2] DAl 43 I i
HIN, REEFEG IR BE, FErREiRZE DL H 0 25 R S48 br 2 w7 & R RLE TG L2 A -
4.5 |EWAZE KW BRI

BREARR LG ARAIZESMHIFERN 0. 8141 JG; ARG PFESMAHER KR N-7. 41%, W5
Bl 5 FEHE IR 25 R -7, 25%.

4. 6 WEHINEEFE ANBRE SR HEREHHA
ABEEARE N, LN AT RS T MER T I T 7. AR AIE ok
T RNFFERER, ORI R B2 .

§6 WAHAAAGMT



J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

5.1 MEMREERAAHENR

e B gE| &% o) b 3 A M BRI (%)
1| B 5, 355, 809. 45 91.83
Hrps K2 5, 355, 809. 45 91.83
BHeB%n - -
] 7 WL 2 $5E - -
Hr: itz - -
BE S RRIE SR - -
iRl L - -
é%mi%&i - -
ENRES - -
Hrp %ﬁﬁ@%%%k St - i

=
BATHR G B &M &5 469, 408. 98 8. 05
HoAth 55 7= 7,242.69 0.12
it 5,832, 461. 12 100. 00

T AT GRS IR

FHE LA 42. 15%.

5.2 MEMIRLAT VA RIBERFAS

5. 2. 1 MEMREHERKEBATUOROFARZEREA S

PRE MU 5 A P R R N SO BN 2, 417, 858. 94 T8, & BT

] 1725 ARHE o) ok J 4 R P 14 B 451 (%)
TN 7 SN/ NN N | 4 - -
B ERAMK 12, 161. 00 0.21
C [k 1, 609, 797. 32 28. 06
HLI. 0 R BOKAE =R
D " 43, 750. 20 0.76
E @yl 14, 644. 00 0. 26
Fo R EE 27, 357. 90 0. 48
G [z, ShEAIEELY 106, 661. 00, 1. 86
H o [EmE gl - -
5 EAE N A AME BRI
I P 49, 023. 00 0.85
T Rl 806, 469. 09 14. 06
Q17252 Y| 4 180, 234. 00, 3. 14
L SRS RS 11, 271. 00 0. 20
M REEA T AR AR R S5 34, 258. 00 0. 60
N PKFI PRSI H it HY, 9, 666. 00 0.17
0 JE RIS B AL AR S5 - -
P HAE - -
Q |PAEASTE 12, 472. 00 0.22

p=i
H
b=l



J7 IE & FRIPIREE KIS X 2748 (LOF) 2023 455 3 R

A B RGRR - -
A 20, 186. 00 0.35
ann 2,937, 950. 51 51.21

5. 2. 2 MEFRBREB B AT WA RER A B R A6
AHE G AR A AR R R BURAR 2 B P IR AR L

5. 2. 3 MEHIREAT I REB BB R B E R R A

ATk ARME NRTD i B B L (%)
SR 12, 287. 06 0.21
VH O A2 291, 283. 60 5. 08
VH o 9, 891. 40 0.17
REJA - -
il 963, 700. 67 16. 80
R T PR fi 34, 640. 53 0. 60
Tk 70, 639. 16 1.23
FREHEAR 36, 915. 39 0. 64
HLAE R 55 515, 588. 77 8.99
A 148, 947. 72 2. 60
55 i 333, 964. 64 5. 82
ot 2,417, 858. 94 42.15

T PL RS SR AT A b (GICS).,
5. 3 BIRIEA fRUHE 5 E 4 5 r= i E L K/ INEE P O B SR 35 B 4
5.3. 1 EHEFIRFEBEHFIRA AME SEE T = HE HH I/ MNEF T8 R 2 #

Bt B4
Fe | REAE| KEAK | #HE B | AaiE Oo i B T IE R o)
1 00700 | fEiRfER% 1, 800 505, 760. 95 8. 82
2 601318 | FHE % 5, 500 265, 650. 00 4.63
2 02318 %2 4,000 164, 622. 82 2.87
3 01299 | AFBLRES: 7,000 410, 134. 73 7.15
4 600036 | FHEREHRAT 7, 500 247, 275. 00 4.31
4 03968 | FARRIT 2,500 75, 016. 25 1.31
5 002594 A 600 142, 020. 00 2.48
5 01211 | Eb3Zdi A4y 500 111, 033. 23 1. 94
6 00388 | FHHEAZ Z A 751 201, 642. 40 3.51
7 000333 | FEMEH 3,230 179, 200. 40 3.12
8 600030 | HFUEFF 5, 555 120, 321. 30 2.10
8 06030 | H{EiES 1, 000 14, 571. 96 0.25
9 000651 | #%7J1HL%% 3, 000 108, 900. 00 1. 90
10 300760 | HHHEEST 400 107, 924. 00 1.88




J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

5. 3. 2 ME AR T2 A FOUHE 152G ™ 38 LB /R PP IR 142 B 3
ALk
AF G ARG AR AR AR ISR

5. 4 MEHREFIF MM ORI FFREAS
ARG RARFFA 57

()]

-5 MEWIRIE A SRME S BES T8 IR/ D HF R T LA B B R 9 4
AF GATRE AR FFA TR B

()]

.6 MERARIEA SOME G H S T 3E LR/ IR+ 48 B SORRIESS R
R
AT AR IR ARFFA B SCHFIE TR -

()]

T RERREEA SHE & ST 3E RN BT 14 5 RSB 4
AF AR ARG DT & m BT .

ol

- 8 EHIRIE A SOME 52 ST 7= 18 H I K/ HEF I BT A BUE R 3 B 40
AT AR IRARFFARGLE

()]

-9 MEMIRAFE SRR KB 5 18 0L it
B AR IR AR BRI 52

[$)]

10 ERAFZ S TR K EFIIBR 5 1B 0 i
A G AR T AR AR A BT [ U B2

5. 11 #EHSIRE ME

()]

L1 ABRSEEETZIEFRRT EEART IS ER TR AE, K
EREH HT—FARBATFER . LTWRFEE

AT BB HIRTHZAETF R RAT BT, FHRRAT . PE RS IR S ) H AT — N2
BB ATFEST . TSI SN, REEE R RIE P ISEEEMIZK,

S EHENGHEENT, A I GRS ORFR X 5L

5.11. 2 HEHF MR A BMERTEB N EE S FAME &L T E
AIEE BG4 IEE T, B S R R 1) 96 U ISR P 2 AR I 2

o100 L o120



J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

5. 11. 3 HARE =R

T A &8 )
1 17 HARAIE 4 21.76
2 |NUGIERTEE R -
3 Mgl 6, 966. 18
4 NICRLE -
5 I AT HR I 3R 254. 75
6 ARG _
7 | HAh _
8 f=ann 7,242.69
5. 11. 4 HEHRFFA KA TR BB T 5725 B 40
AT G AR TR KRR AT 7 A T i 46 57
5. 11. 5 HE AR AT 4 B = A8 32 FR 1B O ) Ui BA
5.11.5. 1 & BIRIBEIR T AT +48 B B P A2 T8 52 PR 1% L i) Ui B
AT G AR ARG B T /T T 2 W S P IE 2 RS O .
5. 11. 5. 2 ¥R & BARFRAR B B8 B F4% I B2 0 A AR Yt i 52 B A% 10 i 0d B
AT AR AR RN A% 0% 1 T 44 I 52 FR AN AR VLI 52 PR AR 10
5.11. 6 HEA AR E MER AL SCEHBR T 5
T Vs MR E, 02 f15 G0z (B A REAF 7R R 22 o
§6 FHARE S M FHS)
BT Ay
i WA 4 0 0 e A0 7,068, 451. 30)
i U 30 1) 3 4 A R A 47 40 117, 872. 63
ke st S R R 4 R TR R ] 4y 5 139, 466. 49
i A TR) S 35 o0 R B A (3 AR |
DLL“=T D
i I R I 4 4 A0 A 7,046, 857. 44

FE: RS O, R G e
§7 ZEEHEANGHERReREARESHER

7.1 B&EEARFHERRESHTRNIEN
AR AL G BN RIS A B e oA SR <

%1 3k 12t



J7IE & IR AREIE RIS X ZR4R  (LOF) 2023 £E57 3 ZREARY

7.2 H&EBNZHERRERREAR S5 A
AAR T AL G B RIS I A BT e BB A R &

§8 B R E RN HMEERFR

8. 1 REMNE—BREFRAESHBLHIE R BRI 20681F 5L
ARt S AN AE B — PR R R e i L 1A 1 R I 20% )15 100 o

§9 #EH AR

9.1 FEXMHEF
(1) AP RIS % 2 e S AR SO
(2) (7 IR A P REE R X SR B B B S (LOF) S ar)
(3) (7 IR A PSS X G e BB B RS (L0 FEF )
(4) (7 IE R A P REE R X e B SO B (LOP) RS2 )
(5)  HEGE NS BRI B
(6)  HEGFE S BRI EILAE.

9. 2 I =
B AT T RS E AR /8 S N AT,

9.3 &R
P2 ] B S A T NN/ SR AT A T G B Bl & B SO fF . 7RSO DA, Ben
T 7E £ BRI ) P BUAS-4% 75 S 0 5 A B A

HIEEHESEHARAT
2023410 A 25 H

%1200 3k 12T



	§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 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

	§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


