T IEE ABA LM RIS R EE

2023 4

—
N
l—a

532

=R

2023 9 A 30 H

HEEHEAN: TEEFRESEEGRAF
HEFREN: PEHEBRBITRGARAA
WEEH HBE: 2023410 A 25 H



U7 IE & RIS 2023 4E58 3 IR

B HNNESE S LEFRREAR RS BRI A AR B RIC .
TR FEA BRI SR L AR PN S8 SR AR ANl BT 54T

S FE N B BRAT B A PR A FRYE AL & S RIAUE

§1 BEEHRR
e T R B RO IE

F 2023410 H 24 HEK TA

A R HERIANBRA GG ENE, REREABRAEERBICHE. RIS

TR B BB -

e R ABSAE S RS ST RN B IE P BE B0, (HANORIEZE & — & B A o

R AW ST AR ILRRRI . BN,

B AINEER SRR e

AR M 55 BERER A i

BB AT BB DSR4 B B A

A RAE 2023 4F 07 H 01 HAERZE 2023 4F 09 H 30 H k.

§2 &= ML
F 4 TR 77 1E & FRIA 4lifii
H & TG 007311
LB E TR RILZIRIFF i
SEFAEMH 2019 4F 10 A 31 H

T IR A B

1, 000, 004, 504. 47 >

BB HAR

AT AR TR AR BT S (Bt B, 3B SRR B 587 1
Rt

P AW AT Gd i GG A AT M H S T AN e 57 32 A4
AR ARILGEEIB A,  FECREURIZE AN . 15 FH 50 .
7 SR SRR AR BT SR, AR PSS R Bl 1 RS R
R DA AT FH RS R At -, RIS N 28 8 W L B
T A AN B R . D ZE RN . R R SN AG
TEG HE BIF AR P A S T4 T, SRS
I () REAAR [l ik 26 % R AR 2

b4 b A i LRGN CRED TRl as 2 X 90%HRAT VA ALK
FIZe (BiJE) X 10%

A 2 R AE ARG RIS, U RS S U s T B
Wipkts, KRGS MBERNIES.

REEEHA T IEE RS AR A A

EEFEN [ R ERAT I B PR A

TR LR SRR J5 1B & FRi R 4lifi A J5 1E & FRUs R 4ifiz C

g o B e W AE Gy AR 007311 007312

S WIAR T B AL e R U

1, 000, 000, 074. 06 13 4, 430. 41 1y

% 250 #k 10 1T




07 15 FRUSF4lifk 2023 /R4 3 R

§3 EEM S IatrME S ERI

3.1 EEMERHR

Bfr: NRMG

» AR (2023 4E 7 H 1 H-20234£9 H 30 H)

EE I-I\ = VAN
S 7 I RIS A 7 I RVRRIAL 5
1. AR sl as 9, 267, 490. 48 38. 27
2. AHHFE 10, 732, 530. 18 44, 61
3. MR- £5) 3 447 A HA A 0.0107 0.0103
4. FAAR L 4 % =1 E 1, 009, 106, 016. 29 4, 458. 98
5. FARIE S B E 1. 0091 1. 0064

e 1 A E eI s fa i S AR RO« Rt

HAebe N CAE A e EAR ST 1

BRAHSS 2R i R A, AR A 3] SR e n_E A< 2 Fe (B AR sl at -
2 PRI e SRR A B A NANWESE 53 SR & T3, TN 2Pl AR 24K T

Fr 5507
3.2 &R ERN
3.2. 1 & MFIHEH KR EH SRS BB R R K R
J7 1E & A 4lif5i A
b &G b s v
B 3 K bR L 47 LE A Ht v
Bt EEEKEO W RhrEZE @ O—0 @—®
lEHEE)
@
TE=1MH 1. 06% 0. 02% 0. 04% 1. 04% -0. 02%
TEANNH 2.60% 0.87% 0. 04% 1. 73% -0. 02%
TE—4F 3. 74% 0. 59% 0. 05% 3. 15% -0.01%
it =R 11. 36% 4.19% 0. 04% 7.17% 0. 00%
B4 4
14. 41% 4.51% 0. 06% 9. 90%, -0.01%
J7 1E & A 4lifii C
b &G b s v
VR E KRR MY g E s S v ‘
Bt EEEKEO W RhrEZE @ O—0 @—®
I §E6) 5




U7 IE & RIS 2023 4E58 3 IR

HE=EAH 1.01% 0. 02% 0. 02% 0. 04% 0. 99%, -0. 02%
TEANNH 2.51% 0. 02% 0.87% 0. 04% 1. 64% -0. 02%
TEk—4F 3.57% 0. 04% 0. 59% 0. 05% 2. 98% -0.01%
o= 10. 86% 0. 04% 4. 19% 0. 04% 6. 67% 0. 00%
H 344 TR

13.67% 0. 05% 4.51% 0. 06% 9. 16%, -0.01%
R RS

3.2.2 BHES S FARURE S RIHFEN K23 KI5 F LSRR

R

o5 IE @ FB A F) LA B o5 T8 M S S 5 Tl A Al £ DA B SR N ER TR 6 I S S 32 H B

00%

00%

00%

00%

00%

00%

00%

00%

00%

f
1

{

!
\

hY

2019-10-31C

2020-01-14

2020-03-29

2020-06-12
2020-08-26

2020-11-09

2021-01-23

2021-04-08 L\

2021-06-22
2021-09-05

2021-11-19

2022-02-02

2022-04-18

2022-07-02
2022-09-15

2022-11-29

2023-02-12
2023-04-28

— BIEERFREEAZ T FEGKE — FEEDFMNGGHEAR TS E W EE

2023-07-12

2023-09-30

o5 IE & 3555 F) £ C 5L o5 T8 M S S 55 Jal A Al £ DA B SR 0 R T 6 I S SE 32 I B

14
13
12
1"
10

9

8
T
&
5
4
3
2
1
]

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

2019-10-31C

=+ o o o o o o o uy o o4 w2 o~ wy o o o
— [ — o [=} o =] o4 (=] — =] — =3 — o~ — o1
- - T T B S . G- N I N
(=3 [=3 [=3 (=] — [=] (=] (=] (=] — (=] (=] [=3 [=3 — (=] (=]
S & & & & = = <+ L L d A A d A b b
o~ o~ o~ o o~ o4 o4 o4 o4 o4 o4 o4 o4 o4 o ol o}
(=) o o (=] (=3 o o (=] (=] o (=] (=] (=) o (=] (=] (=3
o o o~ o o~ o ] o~ o o o~ o~ o o o~ o o~
— BFIEEMRFMARCEWAEEKE — FIEEAFHMAGCR NI SR EREE

#
S
=il
pi=:
=)

=

2023-07-12

2023-09-30




07 15 FRUSF4lifk 2023 /R4 3 R

§4 BEAWRE

4.1 RE&E2E (RESZLE/P) i

AR 2 3 2 2 FIUIORL | 2 Ml §
[ — H
BE RS oA [ emim | R ke
LSO K2 2 . AL P B 4T
FIRTEE A 7B 5E 5 R AT I A7
3%
;iﬁ@ AR RS I IR AR (%)
[=1A0nY /'—‘?'El'\ ‘;\ N /\E /'—‘?,El"
Ty e 202342 A 10 - g WFFT 57 EPEgE#ﬁISEA lﬁﬂmifom
woie| 01 SR WA AT IE B b 4 i
s W s D 238, 2023
- G 2 A R IR, (R 07 1 B HR ALl
s T SR e e 2030,

FE: 1 “AREREI” A BRI 2 dE 2 ] pRE B 8 RIESAE H ARSI
2. AEFF ML SGEMATIE P2y CIEZRAL MO SRR FLINED BIAHSSHLE «
3. AL Mk A BB RAAER S 5 BRI I B 22 P

4. 1. 1 BIRFAERE R EHT IR R A 02 &L RS A%
AR PO B 5L

4.2 BEAHR G AR 2 E T E1HF IR B

EIN, AR SE BN RS A SGE A e E FRIE, AFEWSEEN . B
B A AU S BATIE I RE 007, AR AR KU AR A 1, 9k e B A N TR IR
RH . AFEGIBEE TS REEEMAE S S R RRUE ML E, T HE SRR AR
i AT

4.3 NP G R

4. 3.1 AP 5 B HHATHEL

WE I, RIS EBNHEIT T GEFFREEEE B A AT 5 H B T8I A F
IEE ARG E A WA AP HHE) KIHE, i RGN AT AL AL 55707 7 A% 22
G AT IAT, AT R E B A st 4l

FESCH SR A BRI 7, AR B BN L 1 48— MR BT T BT 5 A w3l 5
BN QAL FE AL Gy 0 RAG L e, B OR S B2 G AE SR 7T 45 8 088 i A R SE AR R e sk Ty
A TR (BRI, B SR e BRI ST AR R 7y, R G2
FERBOU N B E R, @R ASRBHE BB RS, B AR E . HIELR,

|

% 550 #k 10 1T



07 15 FRUSF4lifk 2023 /R4 3 R

BRTFBAMGE & 17750, (AR B A& 2B 8] R G AAE 555 AR A TH B B AR ELRE S

R G PAT R, ARG EHATATEF LS HE, ZHHIEMLH ZAGTREN AT
525 IREFFHZ IR RALSE, USRS M N R AT P 48 2, IR A PRI B T A A X T
— RN RIAEEIR I T FE AT A 5 RN S AN 583 1A SR BE LA o

4. 3.2 REX BT ANETILH
REA TN FEST TR AT 5 I, R A R RIS A R AT N .

4. 4 WEH N E SRR KA fE ot

=FEOTFHAREE VIGES, SikaEk, BARE R KBTI L G 112852 0
=N IER I . NHEATTNAESIREAE, TORALETE, =FELUREWEE
TSRS T BTG B . B IBCRTT THAE A S kbR R e, BRR ), H 3 FEIRES
FOREMBER “FREEM 7« RO G MBERSEIE” o« WMEDT S B, e o
FORAT AT 22, [RS8 R4 T R 5 B 40 Vb 5O M 05 BURF 93 7 i3, IR 151 95 16 70« st
PERR R BRI AR I B, ESEIF R E B ITHR T, AEAUGE. BRETLE. [
R B VFAR NIREBH . EECEANIRK AN, =FHURAFFIZH AR, PATIES: 4 A 5]
THFE BRI, AP mirse, FaRACR A —ERE N, SRR RN, JR8:
RIEBCE R . RN, SRR EIMESE, ERERFHEFRRE, Fof2E
(1) A F o, DTRUERFBOR IR . (AN, 25 R8BI MR TR H AR H B, BUR T 25
FESIET o 1SR, 2T AR OE IR IES T GBI, 24 4 H R GE R FBEREOR
KRR, ZSRBAEN HAREE, HYHE B AR EBUE R iE, TIZRBOR T 6 U 2B
RIS & IR, MR AR TETR A TBOR

BAETTT, RSN ESA SRR CAAZ, AT T ARG =R 2454

4.5 MEHNE KNSRI

BB AR IR DT IE & FRARFIAI6T A B SR BIAHE Y 1. 0091 JT, AR 2R 0 A4 B4 K
A 1. 06%; AR A WA Ty IEE AR 4067 C Fe &Mt E )y 1. 0064 76, AR RS HE0
EIER R 1. 01%; MBS as 205 0. 02%.

4.6 |EHNEES A ANBEE S TR ETERH
RIS, 2T 2023 457 A 1 HZE 2023 4 8 H 25 H I Es: —+ A T/EH M4
By NBCE AN~ AREDL, R EBES: A TR H &R P ER T T 3 S0

% 650 Hk 10 1T



07 IE & AR 4lifit 2023 4E58 3 FEMR

5.1 REWIRESHHEHENR

§6 WEAGWME

i H

i &ﬁ

A R LB (%)

Horp: A

%ﬁ&ﬁ

I e i ik

1, 159, 684,

He: fi

1, 159, 684,

B SCRFIESE

e R

ST P

FNIREE il 5

Horpre SR A ) SR NGR 5 e B

FZ

RATAE

NG AT &

1, 066, 645. 16

0.09

Hot B3

it

1, 160, 751, 209. 82

100. 00

5.2 MEMIRIZEIT U RPBKERHAS

5. 2. 1 EWIREBATIL D RPN ER R A S

AF GAIR G IR AR A B

5. 2. 2 MEBIRIBAT WL REBEB BB B ES R A S

AT AR AR AR R B BB SR 5L
5. 3 JAREE A FOMME o EE & B 1E LI R/ R B R R B 4
5. 3. 1 MEHIARIE LA SLHME S ZE B rHE P KN HEFF BT 48 B B B 4

ARG WIRAR AR -

5. 4 MEHIRZE ST MM RN BFRRAS

e i g5 A ARME G i B ST RE R o)
1 [ K i 55 - -
2 AT AR - -
3 SRS 827, 297, 225. 68 81.98
Horb: BURME SR 632, 808, 625. 19 62. 71
4 b iz 281, 376, 610. 72 27.88
5 Aol i A i % - -
6 A T 30, 843, 000. 00 3. 06
7 AT (AT AZ #f57) - -

% 750 k10 3T




07 15 FRUSF4lifk 2023 /R4 3 R

ENIZEa: - -
HoAh 20, 167, 728. 26 2.00
10 &it 1, 159, 684, 564. 66 114. 92

5.5 MEHARIE A FRMHE G H & T 1#E LR/ NIRRT 1042 7 8% A 40

FEe | G | ek | BE K | ARNE Go | EEEEIFERE] 6
1| 210218 | 21 EIF18 | 2,500,000 257,283, 356. 16 25. 50
2 | 210207 | 21 [ 07 | 1,500,000 152,098, 278. 69 15. 07
3| 220202 | 22 [EFF02 | 1,000,000 101,751, 147. 54 10. 08
4 | 220216 | 22[EJF 16 | 1,000,000 101,492, 465. 75 10. 06
5 | 2080415 | 20 BFFEWMHE | 500,0000 52,984, 863. 01 5. 25
5. 6 & HIRIL A M E G ZE S = 1#E LB/ HER 3T +48 B SCRRESF 8%
K

ARSI AR IR AR FFAT B SCRFIE SR

5. T MEHIRE A RME SHE SR HEHAI R/ DRI L RER B E A
AR GAMEIIRARFFA &R/

5. 8 WM HIRIZ A RAMME GHEEH 7= H+E E B /M EEFF AT A BGER R A
I G AR WIRARFFABGLE

5. 9 MG AR A S B i H FUA 538 5 B L v A
B G AR T AR AR B [ 0

5. 10 R H ARG

5.10. 1 AR E&HRRMBI+ZIEFRIRITERAHR T HIARBET I ILREE, R
RS b H el —F N ZBIATFEST. ATHEER

A, AR EH TR RFRE PSR REEEI 2R, RADIA S G IR AT+ 4%
M RAT BRI DU 0 I S A, B R S H AT — N 2 B ATFIE ST AT RS2 .
5.10. 2 BB AT T4 PR R Bl 2 S FHE K & 155 R

A G IIARR B SR -

5. 10. 3 A P2 R
Ko

5. 10. 4 A HARFFA BIAL TR B B T B 57 A 40

% 8 U #k 10 1T




07 15 FRUSF4lifk 2023 /R4 3 R

AT AR IR AR R A T B T 34 7

5. 10. 5 RE KA 2 MR P AFAE LB Z PR O A 1 B
AT G A IR 44 I o AR LIRS IR L

5. 10. 6 HAHESHE ERHAD TR 5
HF D04 AR, 4852 M5 &0 0 1] fefE e R 22 .

§6 R IZE S HER3)
ST Ay
i H 75 1E & s A 4lifs A J7 1E & H A 4fifst C
15 B A 35 4 00 AU A5 1, 004, 965, 793. 74 4, 346. 90
15 HA A 7] S5 4 s HR I 7 40 11. 96 146. 51
ek - 25 HA 3 ) 3 4 R R [B] 473 4,965, 731. 64 63. 00,
i R R SR 0 B S BT (B | |
/DPL“=7 3D
S I AR I 4 4 A s A 1, 000, 000, 074. 06 4, 430. 41
VE: BTGB N, SR [RA A A e 4 A
§TEEFHEANCHABEEFREBREALAESEMNR
7.1 ZEEBEANFELRSHHZINEBNR
AARE WIARL S5 A i H [EE B &R AR S
7.2 Z£EEENEZRABERREBREARTEER G HA
ARG WAL S8 KIS H A T m AR 4
§8 M EH RN HMEEFR
8. 1 MEMABE—EEETFEESMHLHIED ST 2095 1F 7
# s A F A S S AL s I A AR A LT
B Y YA \
B o, |TEEEGELE) | e | B
x| FE | BBBEEL20%) ww | pm | A0 0
il AR B TE] X ] ' : '
2 1 [20230701-20230930[999, 999, 000. 00 - -1999, 999, 000. 00 100. 00
7 R R
AT G AE S W N A AE B — PV A L S A EL )k 3 e 3 e R 4 B 4 20% 15 ., £E T

% 90 #k 10 1T




07 15 FRUSF4lifk 2023 /R4 3 R

Gy EA R RITEOL T, WB ot B s e e, AT RE 2 51 R Ak e BRI 2, H A
ﬁﬁ%QMﬁﬂﬁﬂh,EégﬂAT ETCVE M N AR I G 507, FE S AREA N T RETCTE At
T [el R A A A e e . AERR RO T, A R R e A LR B N R IR A JE
A RE-EAE LI ] 5 AN T 5 B P B R SN A AR HRRBUIR T T /370, ] Re i In e iz
PR HHAME GG IFEE XL e G FEHE.

§9 BEXMHHEF

9.1 FEXMHER
(1) PR SR v S R AR A SO
(2) (7 IEEABRNAG G IR e & A )
(3) (U5 IEEFBFIAE G RUESR IR R IR L)
(4 (U7 IEE A G U R A SR 15D
(5)  FEEEEALSS BAEALIE. B,
(6)  HeBFTE NLSS BRI B LU

9. 2 FECHh i
BB SR S 4 B R /B SR N R T -

9.3 BB
P ] B A A T NN/ BB AT A BT G B Al & A SO FE S AR, B
I E -2 BRE 1) P B A 46 20 SO 5 1 e A B

HIEEHRESEEEHERAF
2023410 A 25 H

% 107 & 10 7T



	§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

	§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


