HFR ESC RERRBESHIEFRHES
2023 £33 FRWR G

2023 4£9 A 30 H

EEBHAN: BRESEHFRAF
EEFEN: PEERBITRGARA A
WEIXHHER: 2023410 H 25 H



52 BSG FTERRIR G 2023 4658 3 ZEME

§1 EERR

Fe G PN o N R AR G P BRI AR R AR C B, DR I RA B K
FEXTEC YRR S HER MR R B AR R AN PO ST

FGFEE AP EEWHRAT RO A IR A A IRIE AR &S R E, T 2023 4210 7 23 HE&X A
A PRI SRR ERIAR A G IR E TN, REERANBENFEERICER. RPIER
NN PN iR S

G T RV ARSI FH R 5 1 S0 B IS I 4 7, (AN RAE SR & — s A

B N BUFAMCER I ARAKRIL . BB MR, FoEH AR H BT R SR AT ML A2 B 3 A
e N EE SR

AR I 55 BORERZ 1T

AW 2023 4E 07 H 01 Hi2Z 09 A 30 Hik.

§2 H& 7 Bk

H L FIRR M5 ESG THERBHR G

B F A 018118

He T FLRIFF IR

FeaRARH 2023 4F 4 H 28 H

35 WA B 4 AL 101, 187, 042. 47 £}

B Hbx REE GBI LE ESG DHEHLYE R, 7E /1445
PR A A KBS IIRTHE T, B SR BT K AR Y
i

P SR N J G SRR P TR R 7 T 8 S, 8 o 7 R SR s
W, SEEHIEEMAR . BRIV BOECE. 8T
o PEER L R a T T R, AR
VS PR TR 2 AT Bh AR RS, W KR HE
BIfl. AESEEHEE. tESRAFREL (BSG)
PRl NI R ST J DA R S, ATE ST
0 BSG WA R 5 55 = J7 BSG YPLRAHSE A (1 ESG YR
HBRPE, TERIEREE G KUK BRI, 5 R H 70 0 2 11

%200 13



52 BSG FTERRIR G 2023 4658 3 ZEME

B aeng, B, A7, A B S AR S % T
(RIEAT 2 A S BB, 0 T4 ESC RS A T 5
30 BB FRI, AN RIEEE, [FIRF, X T & 501E
FARUERI AT, RN G ) HEAR T AL 55 1 5%
BTNV BNE, A LTI RS . X TR
A% 2 N 2\ (¥ ESG ARILEAT 5 SR BRI E I PPA, A

G N ATFIFTE ESC B bniE, BAT TUERE .

V25 e 45E i VA 300 BSG FEAEFEHU R R X 55% LSRG it L
e 2t 8 X 30%+HE A 5 Bl 2 2 X 15%,

PRUBSEYAL 2 AR AR — R LR R GRS, Hig BRI
P2 T XU AN U 28 AR T ORI, T
eitE SN IR BB S o - S ae B i ue s ik el
PO P BB AR BRI T BT I P BB AL AR T R4
BB BB T LR AT 5 RN 35 22 S 7
RITRFA R o

HEEHA RS ERARAR

HEFEN o S B ARAT Bt AT BR A W

TR R EE 4 3 TR AK

52 BSG T RIS A | % ESG TR IRE C

TR P EEE AL H A

018118 018119

T IR I 7 G 2 < 1 47 B

91, 901, 965. 94 3 9, 285, 076. 53 1

§3 FEM SR AIE SR ERI

3.1 EEMFHR

ffr. NRIHIT

SR (202347 H 1 H-20234£9 H 30 H)

e
e % BSG BTG A | % BSG SUTHATRA C

L AHA s a2 1, 470, 076. 00 159, 303. 20
2. IR -10, 935, 151. 70 -1, 295, 324. 21
3. IOA - S50 4 A A SR -0. 1064 -0. 1152
4. SR B 4 5 1 E 82, 746, 049. 21 8, 346, 964. 59
5. SR FE S A E 0. 9004 0. 8990

e 1 AW CSEIRIR IR S AR RO . el HtlloN OS2 etivEAR sl

Fo3u o 131




16 BSG ST RTIR & 2023 456 3

TR

THBRAR G 3 RIAME B8 2 (1 AR

@

AR 55 T A s Bz in _EAS 2 se i fE AR B

2. PR3 SV BHEAR A BAERA NN EEE 5 5 G 5 e AL, TN S LS SEBRIR R 7K 2K T

vl S

3.2 BEIFERI

3. 2. 1 ZEMHHER KR LIRS B A R A

15 ESG TR TR G A

N&5E e
HHEIEK R | it
prec EEskxo ‘ HER 28 2R O6) @—@
MEEQ | BRZEEG »
HEZ®
HE=1MH -12. 23% 1. 03% -2. 57% 0. 66% -9. 66% 0. 37%
T ESNNH - - - - - -
o k—4F - - - - . -
gE=F - - - - = -
ok - - - - . -
H3E4 5
-9. 96% 0. 88% ~4. 30% 0. 64% -5. 66% 0. 24%
o sy G e
5 ESG TR BIR A C
Mk 4 Eb s
HHEIEK R | Gt
prec EEskxo HER 28 2 A O6) @—@
MEEQ | BRZEERO
HEEZ®
E=EAH -12. 32% 1. 03% -2. 57% 0. 66% -9. 75% 0. 37%
T EANMH - - - - - -
k4 - - - - . -
HE=4F - - - - - -
%A - - - - - -
H3E4 4
-10. 10% 0. 88% ~4. 30% 0. 64% -5. 80% 0. 24%
o sy G e
(D) BN GdE: PR 300 ESG FEMEFREIN AR 2 X 55%+ I UELE A ot FE B 25 %6 X 30%+1H

1317

AN A

oA



5 BSG THTILRIR S 2023 58 3 A

A FE B R 2R X 15%.0 5
(2) VA DK LB HEA B T E i R B, BRSFTE RS H LR B R &5 — HAH
CndExZ 5 HO

3.2.2 BES A FAMURES RIHFER K ERZ R HE RS BRI R
RBF KR

T ESGHT IR SR -G A SUih>3 T8 M8 < 3 55 ol 1A Mle £ DO 4 B0 S P 5 S v 05 S S -2 B

E3)
6. 00%
4. 00%
2. 00%
e
0. 00% e Wj
% V A /
-2.00% I.""xm. r —.________f""
—4. 00%
-6, 00%
-8. 00%
-10. 00%
oD L =+ o (=) M~ [fs] o — (=3 M~ L [} (=] a0 0 o — o~ wn O
o (=) — o (a4 (=) ~— o (=) (=) — ('] (=) ~— — o (=] — — L I 4]
) T | | | L L 5 i T | i 7 i | | i | o
- P~ P~ M~ M~ @ @ @ @ o o o o o
(=] (=] (=] (=] (=) (== (== o o (=) (=) (=) (=) (=) o o o (=) (=) o O
b h h b th h o h b B b b h h b h h B o B ®
o o o o [ ) [ ) [ ) o o o o o o [ ) o4 o4 o4 o o o ™
(=] (=] (=] (=] (=] (=] (=] o o (=] (=] (=] (=] (=] o o o (] (] o O
o o o o o4 o4 o4 o o o4 o4 o4 o4 o4 od od od o o oo
—AERESGII IR FESARI AR KE —ﬁéiESGw}T‘f?E?Eﬁiﬁ%ﬂ%i‘l‘ﬂhéﬁ%?&%ﬁﬁ|

T ESGHT IR SR -G C S>3 T M = 3 55 Jol A Ml £ DA B0 S P 58 S ul TF 32 S -2 B

6. 00%
4. 00%

2. 00%
a | _'/III'\
0. 00% VA =~y

2. 00% g™

—4. 00%

—6. 00%

-8. 00%
=-10. 00% \/v

2023-04-28
2023-05-14
2023-05-22
2023-05-30
2023-06-07
2023-06-15
2023-06-23
2023-07-01
2023-07-09
2023-07-17
2023-07-25
2023-08-02
2023-08-10
2023-08-18
2023-08-26
2023-09-03
2023-09-11
2023-09-19
2023-09-25
2023-09-30

}| 2023-05-06

3

ESCH IR AR ACTI P RS —?

.|.

FESCTER BB ACRI I A B % |

1]
1
H

B

BgREERERT 2023 4 04 A 28 H, ki HANH G 3 & & R A ORI — 4.
RIS A FIRZE, S BN A3 A F AR NS H AR G R B4 & el
FEREERNARLE, BEAMRSHR, REEHLTEEH.

E: L

[\

5T 137



52 BSG FTERRIR G 2023 4658 3 ZEME

§4 BEAWRE

4.1 RE&E2E (RESZHE/PNA) i

FEAIE S G2 IR | E5 Ml
EHREN | BEAM | FR

A | % L

it AR ES ) E S AR AR
ﬁ%%mﬁiomw$6HMAﬁiﬁ
SEHARAR, JofE AR TTR .
peTyer: S A BHERS mw$4ﬁiﬁé
sgwﬁé%ﬁ 2023-04-28 - 134 |RIGEMKEAIEA R RESHEES
T FH, 2017 4FE 5 H & 2020 4F 7 HAFHES
EE SRR SRR EE A SR
i, 2023 4F 4 AT HEE ESG 5T T
REAEF R SR &2

Lo AR E I BL R AT H I8 DL A 5
2« AT SGEM GEZFEEeLE M ESR . WHF. SPUEEAN R RN 50 EE 2
%) WA RRLE -

4. 1. 1 IRFAEFLAZE R B ET RIS 23 (5 S22 28 [R] 28 O 7™ i 1 O
ARG I, AR GRS BARAAEAL 55 5 BRI s A

4. 2 EENX RGNS E S EER T E RT3

ARG A, AREEEENAET (PR ANRIIMEIESRE) . (PN RIS EIESF SRt &
20 (CER BT AN BB & B AMIE TR B BT IMk) ML S SCEdil]. (4R ESG STHES
IR ARSI I R & A F) AHABMOQEEE R E « M AT TG E , RIS
S B ST B S BERIE P AR 087, AR B BT ARG 1 J Al |, D e A AR
RN, AT E R SR AR AFIZE AT

4.3 AP HEF U

4. 3.1 AR 5 ERPAT R

ARG HIA, FEEE BT ST BRI R B WE RN AR R E R
RZ Gy FHIFE B KB RGP AT SRR RS A8 RS MR ERS0F
WEENLE], BORFTEE R A B A A TERAL AT, BRYR, Z 5T WGP E#
REEIG SRR B ARy RIS, B BN AR I PR A OC T A A8 5 (A SR &
AT NHERHIBEEESR, 08 T AN AN I s A & Z R A R = . o IRBERm (I

L) MRS R S L OES AN E AR A . AFENTEE SRR S SMM ZE; Hirss
Fo6n I 131



52 BSG FTERRIR G 2023 4658 3 ZEME

SRR KIS DL -

4.3.2 RERZ BTN E UL

AREEHENE T ARBRAGS ENLSIAITEN L ST, R H RS A5 1 5
AR Zy BT M H RN 5% ZIE 3 K, BONREE AR AL A I 5B s
i B A & R R R R A 5 -
AIREIN, ARERARKIAHE LN,

4. 4 |5 A E SR B RIS A E D

A TS X 3 L N, FEJRAR X IUE A iE R . EigsE 08 £F. 15 £Fiks2 21
&, MIBETENKR, KRR H DB ROVIXE fhi i, Joltt A ix
FNPEERE 4, WS XM N i B R K2 BN T HEZ TS, JLTFRAN
REUESCBLPTIE N 3BT, IRZBIBTEAE— WU 7 18I 50%. FIFER, ATz AR X
B, SKANBCREE S, UTRERA A, POV R RAAEARNE T 2k, RAAETE, W
bRl Cadite, PRFHRA A BEEIEHA TTREY . TR 08 K. 14 F. i0£ 184
JRAIRZFE . XFERR AL — P Z Rl R AR BRI . I B IX A0 A A A

FrASRE R T ) U e A B, REEEFERE . LRRalt. Wik d
MezeE, HSEHCH Y. AERS R T 37 ) S B SARAL TR i, FRATTRT DAE 2 BROE I —
e, IO RS B o FATR] LUE BIBGR 2 A R A BRI AR, IF HIZPAEIE A, 56
BRAERTINE M T J5EB. DI bR, B —RATTBERKHE, KR 7 b7 .
RO R AR, B FBURAE, ZRRZHIR RN . ARERDY T A A S8
Mt B X L AR AR B K

=R, BAIEERE 7 SRR e, BN T SRR Y R I, H
IR0 T AR R A m R B L] AT RS IR — 2P ], LERZMAITT 7 10 S S0 E T
IR RENE UG — 2l as . ETTAT AP B, W ARMAEFR AR, XHETHR2L
ISR, AR AFA—E T .

4.5 MEHNE KNSRI
AR IFE A A A SR I TR 912, 23%, AHR T 1L A C SRiHEI KA h-12. 32%;

[ {0l 257 L YA 28 26 A 2. 5T%.

4.6 ME AR STH NBERES T E T Ui U
AN, AEEAAEES: A TR HEE GO BHFA MET =0 NS 3 #EAR

BT 131



52 BSG FTERRIR G 2023 4658 3 ZEME

ThTHTEE.

5.1 REMRZE R HEHEN

§6 WHEAGHRE

i H

£ o)

3 4 B B
(%)

83, 285, 051. 27

89. 77

83, 285, 051. 27

89. 77

3| BB

Hrp. fige

B SCRRIESE

e E R

ST A

KNI i B

o

b KRl ) SE N IR B Sl Bt

HUT ARG A M S il

9, 428, 307. 23

10. 16

HAh 5™

66, 576. 67

0.07

it

92,779, 935. 17

100. 00

E: 1L

A 15.92%,

ML O ST 2 LA B R MR I A SO E R 14, 502, 206. 17 T8, 7 B4 B 77 1 H 1 LL A

2. AEGAMRE AR BB a5 7 CSENREEMEE 7, “RITHEgE e et
5T H MBS ET LB R« RTERLE” R YRR CGEAD, “HARTE ST A Rk
HUE” FEASE G BEAM S IR DI AHE I E M AR RI R S &80 CRFD.

5. 2 EBIRBAT IR B ERTHE

5. 2. 1 EWIRBATIW D RF AR EREAHE

oy e AHE G E%iﬁgfﬁw
TN ¥ 3N 7/ N G 4 - _
B LRI — -
C [Hli&k 54, 125, 583. 10 59. 42
D |1, T B ORI
A% - -
jEisin4 _ _
R A - -

ALEIE . A REATHEEL




52 BSG FTERRIR G 2023 4658 3 ZEME

H o EmEAEyol

& EAE . A AE BRI SS

\lk _ _
J Rk - -
K |k 14, 657, 262. 00 16. 09
L SRR 55 55k - -
M [ RFEERF R AR RS - -
N PKFLL BREERI A L8 - -
0 |ERRS . BEAHANRS Y - -
P #HE - -
Q | PAEMHEESTAE - -
R |3Cfb. RE R R - -
S |GE = -
At 68, 782, 845. 10 75. 51
5. 2. 2 MEHIRIAT WA RENERERH B ERRAE
AT ARME NRTD AR BB ] (%)
I TH 8, 766, 523. 15 9. 62
(EEsa - -
N |4 453, 309. 22 0. 50
3 DA 250 P i - -
WA B b - -
Ae R 3,430, 724. 93 3. 77
Gl - -
55 b = - -
R T PR fi - -
Tk - -
Rk 1, 851, 648. 87 2.03
ot 14, 502, 206. 17 15. 92

T ARG L AT L SRR AT AT ML 2y SR
5. 3 JIRAL A SEYME o B B F=19E LB R/ HEFP O B SR BB W 4
5. 3. 1 IREHIRIEA otME 5 S8 LB NP RTS8 8t 9 4

5 | BEARR | BELR |(HE (B | ARtE 0o | HEEEFRELE (%)
1 00700 icgrikialine 31, 200 8, 766, 523. 15 9. 62
2 300750 TR AR 41, 320 8, 389, 199. 60 9.21
3 600048 TRH K Je 631, 200 8,041, 488. 00 8.83
4 603486 BHR 144, 291 6, 998, 113. 50 7.68
5 002709 RIGHEL 228, 900 6, 187, 167. 00 6. 79
6 002271 R 77 TR ML 203, 300 5, 424, 044. 00 5.95
7 000002 Ji Eka 290, 400 3, 798, 432. 00 4.17
8 002415 I R AN 104, 900 3, 545, 620. 00 3. 89

% 90l 3% 13 1



52 BSG FTERRIR G 2023 4658 3 ZEME

9

000858

ER Rl

22,600 3, 527, 860. 00 3.87

10

00968

fi Ut

638, 000 3,430, 724. 93 3.77

()]

()]

()]

()]

ol

ol

ol

()]

[$)]

[$)]

()]

()]

()]

A MEWIREBF DA RABFRRAE

AFEEAMR AR AR B

-5 EWIRIE A SOME GBS T8 HL R/ HEF B BT T4 B 3R A 40

AT AR RARFFA B

. 6 MEWIRIE A SOHME 5 S T3 8 H ] K/ HERF IR +48 B SCRAIESF B R

K

AT AR IR ARFFA B SCHFFIE TR -

T RERIRIE A SO E GBS T 3HE E ] K/ HERF BT FL45 Bt IR B A

AIE ARG IRARFFE RS-

. 8 B RIRAE A SOME 5S35 P R/ HEFF I B 4 BUIE S 38 B 40

AT AR IRAR ARG

O RERREAE SR RERB RSB

- 9. 1 MEFHIRAE S BB I B S 77 AR 21 B 41
AT SR AT BARIILE

.9. 2 AESHF B RHBRBUR
AREE AR BARIIL -

10 MEHIRAZE SR B I E R 5 F O v

.10, 1 AT R A SR B BUR

ARSI B R BB E U B

- 10. 2 TR B IR AE SHB B E 6 B Ke @ A48 28 B A
AF AR BB E UL

. 10. 3 & H E R R B E PR

AR He G R BB U BT

11 BRA SR M

o100 JE 13|



K ESC SRR BIR A 2023 fE55 3 PR

5.11. 1 AEGHRH AT B IEF K RT EEARP LT BB EMITLRAE, K
RGP Hl—FNZBIATTES ATHER
e S N R IUA S S B R A 44 RS IO RAT SRR AR TS 0 A BB B A T D S SR

WEAT R G H AT N 2 B ATFE DT

Kb, TEUEFR BB R AR Y F R A WA

5.11. 2 BER BN TR HERTEHES S RAME N FIERERE
e G BT A0 44 AR HH 2 < 1 TR E HO A8 AR P

5. 11. 3 HARBE = &k

T ZFR SH (I8)
1 FHARES 26, 413. 39
2 |MUGEREHE K -
3 Mgl 37, 894. 79
4 MIRRE -
5 MU HRIEER 2,268.49
6 ARG _
7 |[HAth _
8 ann 66, 576. 67
5. 11. 4 MEWRFFA BT 7 B B B T e {5 5 B 41
AT G AR FA R FFA AT 7 A T i 46 2%
5. 11. 5 & HIRET 48 Bt P AR A 32 [R5 5 B 3 B
AL AR AR AT+ 2 M S TP AR T SZ BR A
5. 11. 6 FFAH A& MHERFHALSCFE R I 2
HF & TIANREE, ST ReASE T 0 Iz fl,
§6 FHAZE S M)
BpL: Ay

Wi

185 ESG TR S A

15 ESG TR A C

T SIS <t L A0

121, 087, 755. 50

12,716, 804. 47

i 5 S 3 R 3 4 A FR 4 0 4,107, 785. 28 359, 514. 28
R - i 75 B3 ] 2 4 B[R] 40 33, 293, 574. 84 3, 791, 242. 22
i 5 A A 8] 3 S5 7 AR B B (AR 1 |
DLL =" S

i A R S8 A 0 A 91, 901, 965. 94 9, 285, 076. 53

§T HEEHANZHERRERREESH R

o1l 4k 13750



5 BSG TR IR 2023 4255 3 ERAFIRE

7.1 REBEAFHARERESHBRNIER
ARt W e B ARIZ A 5 e A i &

7.2 ZGEBENZHEEREBR AR ST 5 WY
A B NS H A R B A

§8 B R E R RN HMERRER

8. 1 EMIN B — B R EFEES LML BIEGEL 2058185
ARSI AR I N T B B AT 2 e 0 A LAk B G 20% 0 O -

8.2 WM HEFE KW HEMEESER
SEHANT 2023 £ 08 A 26 H R AEFERESEHH R AT R T IRKE T ReEHE
RIFEE TR B e A REEEXHN AT, BERNEELAFT A, TS TLEE.

§9 ZFEXFEZ

9.1 #FEXMHFEZR
e FETHIE 4 S v 4 7 (S

S EH NS TR B A 2 =] AL
B S NSRS A FE AR E AR BRI A Fh
H T NS5 B LA ATE R

9. 2 FERHE &
DA ESCHEAE T R 4 BN B ST NP A T A AT ]

9.3 BIHR
P DUE I B A, AR PSS . HE . FEE S &
He

HRESERFRAF

o127 4t 137



K ESC SRR BIR A 2023 fE55 3 PR

2023410 H 25 H

o130 L 131



	§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
	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


