R PIUES00iE BT RN Fi R &
2023 HIFHRE
2023£%E09A30H

HEFEN P EEBRELSEEFRAFR
EEXEN FEIEFRBROARAF
W IEH HE: 20234105 25H



5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

§1 EERR

REE NN EFH 2 JE FORUEANR S I ORI BB 8 1= FPERRIA B
HRBR, RTINS L AR RN SE R M AR AN Bl A T AT
BEEE NP EIERRM AR A AREAEESESRIE, 7202341024 H 2%
T AR S TR bR I RDA A S E SN, RIEEZ N BRI
W0E RS B RN .
B BN R UE LAURSEASE Bl B 1 S ) A B R O ) 2 4 B 7, (RO ORAIE S
LR .
e g A GH AR AR KRR #TA KR, B 7R B3R BT s mT
AR AL G I FE S A 5
AR IS TR A I
A AA2023F7TH1HEZIH30H 1k,

§2 E&7 ML

FE 4 R FR WS B R IES 003 5

He TR 006440

SR (Y E ARSI GV

A AR H 20204E£05 H09H

i P B R Jk e 0 B A0 310,186,245.6317
AFEG NI IR AR S, W E Tk

T Hbw AT IR LG8 B S )R], 9 SeB IR
AR ) 5 B L SRR I
ARG NTREOE RIS, DL IES0048 BUNFR IR
B, SR TTT IR 2R AR RO iR R AR
VE RS, EIAS IR R E R 2 SR, JIoRIRAE
FEEBPR B E5 1) A

LT A Eﬁ%ﬁ%%&%m%zﬁﬁ%lW%&%m@A
PLOT ARG, LEXIAR ) FE B8 o7 I S FA I ZE A T
IR NBFCIR AL b, 18 2 BT Hr A FpL 2%
OV A A, RN G2 5 I h%
A KRS, SR A A

I e e HHAIE 50048 B 25 3. x95%+ B AR AT % A7 3 R =R
(FiJE) *x5%

AR AL 7 R AR ARG R TR G, FLARUHS a8 A0 T XU

2201, F13m|




5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

TREHEE. fire K miimits.

IEJHTJ‘,

ASHe G T BB T IR ISR B e S L 4 de il
fBe,  BAT SRR R RO AL PR AL 2 RFAE

BEGE A H (S AR S A TR A A
HEHEA HEIESR I A IR A F
B S S A (1 R TR AR (S A HES00 R RA | S @ HiF 50034 8] C
NE SN EE S A S A 006440 006441
fn/ﬁ KR %/\ £ /\r‘ﬁ

;;a% IR TIRETAREODT | 134 731 778961 175,454,466.67 0

§3 FEMSIBIPNESIHERIN
3.1 EEME IR

Bhr: ANRmMot
75 (20234207 H01 H - 2023509 H30H)
EEM 551w R HUES00SE 3 | H(F AP ES 004 35
A C

LA S I i

-11,385,499.88

-14,591,522.48

2 ASHALE -11,398,818.68 -14,374,104.49
3BT 35 5 4 29 AR R -0.0822 -0.0806
4 ARG BE = 183,169,766.11 236,114,013.48
5 R B B 1.3595 1.3457

E: 1. A O s

B AR RO . BT

HAN (G2 b a2

Ahicat ) FHERAH 53 L IR A, AR A Sl in A I 22 se i (e 22 3h i

Z

I o

2. Frid e SHER A IR AW EAL 5 e S T3, T A B SEbriias

KT EART Fr a8y

32 EERERI

3.2.1 EE A AU E NS K R K& 35 R 5t bR A s 2R i LR

{5 AR IES 00 B AV R IH

g b s
X FEEEK | SR X
N EXIERLES L o | A
BB N FhrEZE | FEMEIREE | ®-® @-@
2O o HNRE
@ EAE)
@
HE=4A -5.64% 0.80% -4.87% 0.82% -0.77% -0.02%

301, F13m|




5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

LR H -8.40% 0.74% -9.72% 0.80% 1.32% -0.06%
k4 0.30% 0.82% -0.33% 0.83% 0.63% -0.01%
oE=4F 7.53% 1.07% -7.47% 1.05% 15.00% 0.02%
H&E4 A
" i;z %@% | 3595% 1.12% 3.49% 1.10% 32.46% 0.02%
X =7
Hh e @ R IE 5003 SR C YA E R I
g b s
X FEMK | Mgt o
N v | O | s
BB ) FhrEZE | FEMEYREE | ®-® @-@
O ® =@ REREZE
@
HE=NH | -5.72% 0.80% -4.87% 0.82% -0.85% -0.02%
LN H -8.53% 0.74% -9.72% 0.80% 1.19% -0.06%
ok — 0.01% 0.82% -0.33% 0.83% 0.34% -0.01%
HE=5 6.56% 1.06% -7.47% 1.05% 14.03% 0.01%
H&E4 A
i?z %@% | 3457% 1.12% 3.49% 1.10% 31.08% 0.02%
s %

3.2.2 HEE A FERURES Rt ER K RRF) L5 RIS B R Al R 2R
B L

mERREIEEARITFEEEES VS S E BN EEh S e E

(2020505H098-2023509H308)
80% -

B0%
40%

20%
; M

06 T T T T 1
D/u - T '

-20% -
2020/3/9 2020/12/1 2021/68/29 2022/1/20 2022/8/18 2023/3/16 2023/9/30

— REEEEIS00EEA — UEHaEs

47, L 137



5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

80%

B0%

40%

20%

0% -

-20%-

miEEEREEC RN EErE S VSV B E B EEh A

(2020505H098-20235094308)

2020/5/9 2020/12/1

2021/6/29 2022/1/20 2022/8/18
— FEREFIES00EEC — WEthiEs

§4 HHEARE

4.1 E&4H (RESLE/NAH) FHN

2023/3/16 2023/59/30

w4

AT GE YR | 1E27

WA 55

JIn

HHH =) H
/fEH/\ El /‘H I%—‘%/fi El /‘H EF-]KE

Vi

Sy L

N i)
2SN
iR ESh A
(&gl
TEU BT
A

2020-05-09 - R4F

H[E 8, 19844E8 2L, FHE
EE R Gt et . EAE
A 5% 3 Hir il . LCM Com
moditiesff 5T 1. CIBC Worl
d Market i3 5 b1 42 2k
SEHARA &R
MM, he BRI TE
HRAF BN RS2
B, REEBUER A R
2 A EA AR B R . 20194F2
AN G i i e B A
PR, EATAL AR #% BT 6-
TR S B TE AT
S, WEARLFTRHSE
IR BEATE A TN e

&
w
=i
H
&
=i




5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

2, FEPEEBTIES0
OF5 B 5 U AIE I LR R 4
5 RO H R
AR A RIE SRR T 4
s @R E AR e N H
AIIRE BAETF R B 4
H {5 24 HHIE 100078 208
REFR R &, R K
TTER30095 B0 5 ALIE SR 4
WA PR EBAAE L
RGP &2
H,

E: 1 RGBT, SR H IR 68 B SN A S H RS . B
gz, ERHWIvEEEFRERH.

2+ AEZFMOLIE SCGEN GIEZF R g ESE . I, SPUOE BN G LML 5
BAEHINE) BIAHRIIE

4.2 EEANIRE BN A ZE B EEM T EHR KA

RGN, AReEENHET (P NRITAEIESF SRR R eik) « (AJF
SR RRESIBFEEINE) (RIS RIS MBI B EHIMNE) |
GEFHRFHESEHRRA TN TS HERFEL)  Hea ARG SGEREM, K
FHWSAE . B st RS B B, AR AR ] XU (Al B, DR A A
PRz RGN, REFRARGEGH, BAmERESRHA AN,

4.3 AR 5 I A
4.3.1 P38 5 il B AT IR

ARG HIN, AIEEEHNTHEPAT GEHRRREESEHAT AN TS HER SR
LY, SEEAN B SRR, 8 RGN T2 % A 7 2AE Bk 55 IR P 5 1 58 5
ST, KRR FIE R A G 2 AR AR A2 5 S il .

4.3.2 REZZAT AT
AN R KA S AT HE TN AIWEA, R LA S5
Gy BT TE a0 R H B R 58 5 A 550 (1) B A8 B B I I 77 24 H S B S % M 1R D«

4.4 5N E S KRR RSB ES B

=F RN RE, WiHelh 17 IES N8 BN IRBOR K. ML
WS FAETR R E B RS, B EEAR RIS, T E A IR 19 17 BRSSAUIK T
Kbt EATBAEREE TIacE . AaT RS XGRS, SR ai 7. @il

2 eul, F137



5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

BR, =B R, LIRS SRBCRIVEANE. ELEN R
(10 5 A TS AT RO

BORVRE, 7 SATHURILRT, (540 4505, RAMRNTHT, Ao
SEZUL TSN P

4.5 ME AN EESHNSRIN

AR IR S B HIIES 003 SR A SE £ 3 0B N 1.3595 70, AR AN, %%
BB A E I R -5.64%,  [FHNY S U AR 7 58 9-4.87%: BRI & HIRPAE
B HHIESO03E R CHE SR BAE N 1.345770, AMEHIN, ZBES M EN KRN
-5.72%,  [F) Y457 LA I U 25 2 M -4.87 %

4.6 HE AR EFFE AR & H ™ FEE R
AT G AR AR R AR S A AR H A & 0 B AR AN200 N Bl 2 &
P AR 5000 15 TG 1 T .
§5 BEASHRE

51 EWRESE=HESH

Fo 4 M iR P |
(%)
1 LA 385,788,123.90 91.76
Horr, e 385,788,123.90 91.76
2 | Hewn - -
3 [ 5 WA 7 5 116,892.29 0.03
Hrp. fi% 116,892.29 0.03
B RRES - -
4 | HEBERE - -
5 | SRfTAE M - -
6 | LNRESRE” - _
Hoepe SR ) 2N
IR G R P
AT R MG B &t
7 wm g 34.363,408.83 8.17
T
8 | HAbxps 148,297.71 0.04
9 | &1t 420,416,722.73 100.00

#
~
=
P2
&
il



5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

5.2 |EHIRZATIL D R BE

BHE

521 MEPR GEHERFE) RITUHRPBEABRERRAS
RAG 1750 2~ FA D) i 2 4 W VA LB (%)
A | RS ARG HRL D 2,819,092.00 0.67
B | Kk 36,549,826.16 8.72
C | fldik 210,557,675.27 50.22
D ii#i?j:&%ﬁ&* 8,492,384.00 2.03
jeisn4 5,651,567.00 1.35
e AN 6,469,790.00 1.54
G | e BHAIEL 4,218,647.00 1.01
14
H | EEmEmol - -
I =B, KAFAHEE 26,078,091.20 6.22
NI T
| &Rl 13,686,691.00 3.26
K | prik 2,731,884.00 0.65
L | FGEFIR S5 AR5l - -
M | BHEABTFERIEOR RS 140,538.00 0.03
N IKF BRI A2 ek it ) ]
B
o R RS A H A ] ]
i:& 4
P |#AE - -
Q | PAEMESIAE - -
R | b, fREMGRM 5,818,648.00 1.39
S | %A - -
it 323,214,833.63 77.09
522 MEPR FREEF) BATWHRPBEABRERRAS
RAG 17250 2~ FA D) i 2 4 7 VA L B (%)
A | RS ARG HRL D 569,718.00 0.14
B | Kk 663,026.00 0.16
C | fldik 39,367,145.57 9.39

Ed

8ul, k135




5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

D ii %nf?“ ik% K 1,939,006.00 0.46
jeisn4 1,584,771.00 0.38
%ttﬁyi%n?i%\ 1,741,865.00 0.42

G Wiz SAEFTEL 267.346.00 0.06
N4

H | E7E R - -

I ;i‘;ﬁﬁ@wﬁﬁma% 8,605,671.46 2.05

J | &Rk 130,000.00 0.03

K | ik 260,010.00 0.06

L | AR S5 S5k 957,114.00 0.23

M | BHEI TR R S5 3,015,285.24 0.72

N KA SR 2,040,000.00 0.49
B S

o JE R RSS  AE B H oA ] ]
i &4

P |#HF 447,866.00 0.11

Q | PAEMtETAE 434,520.00 0.10

R | XXfb. fREMBG R 549,946.00 0.13

S | %A - -
it 62,573,290.27 14.92

5.2.3 R &G HIRIZIT I - RAEBE R R BT
AR

5.3 SR A FOHME b 2 & B E H AR/ B R

LR

5.3.1 R 5 IR BB IR A o E A 2 & 5 8 Ho K/ EE P RO BT+ 48 BRI R

41
2 WERE | mEmaR | KEM | ARKEGYH gizf;{f
1 | 688006 BUAl B 229,700 6,006,655.00 1.43
2 | 600339 Hl A2 1,397,500 5,394,350.00 1.29
3 | 300146 o B A i 273,400 5,191,866.00 1.24
4 | 600737 HOAR AR I 590,900 4,874,925.00 1.16

Zoul, F:13m|




5 15 PHIE 500 FE O SR MIE R BB G 2023 SR 5 3 TR

5 | 000960 Pl A 335,500 4,807,715.00 1.15
6 | 002572 AR 249,600 4,727,424.00 1.13
7 | 000778 B E 1,116,000 |  4,609,080.00 1.10
8 | 600707 R A 768,700 4,581,452.00 1.09
9 | 688029 PR 5 59,100 4,520,559.00 1.08
10 | 300296 ]I 4 663,000 4,329,390.00 1.03
5.3.2 R BB F2 A RAUME & Z 8 T 7= E EL B R/ HERR B A 42 IR S 8 55 B 48
z BeieE | mEasm | HEE | AROMEGH gﬁzif?
1 | 688589 B 14,400 567,504.00 0.14
2 | 600458 IACHTE 51,800 531,986.00 0.13
3 | 603859 ReRbRH 12,400 528,364.00 0.13
4 | 605167 FIAARE 46,400 483,952.00 0.12
5 | 000526 FREBE 15,100 447,866.00 0.11
5.4 PR EMF R IR FFREAE
e e ARMECGD) gﬁiﬁ;ﬁ
1 [ 2K fiii o5 - -
2 JAT = - -
3 LR - -
Hor: BURME SR - -
4 b figz - -
5 i M 5 3 i % - -
6 HHA SR A - -
7 Al CRTAS #e 5D 116,892.29 0.03
8 [FV A B - -
9 FoAth - -
10 it 116,892.29 0.03
5.5 REFARIL A SOME 5 ZE & B 7= 13 E BB K/ HEFR B BT L2 R 1R B B A
z Bl | BEeR | B GO | ARfiEG) gﬁﬁ%;ﬁ

p=i|

%10

~

, #a13

p=i|




A L 500 45 B 9R RUE SR % B 5k 2023 4F 5 3 LR

1 | 110095 X R #45 670 78.,839.35 0.02
2 | 118042 PRLfE B 45 280 32,991.78 0.01
31111017 [N 40 5,061.16 0.00

5.6 W E RARIE A Y E & 2 B E E IR/ IR+ 48 B SRR B A A
AW

5.7 G WKL A SO E G 2 B E EL B R/ HEF BB T4 St e IR AR B A
TR

5.8 B HARIE A SOYME o S =13 E LU R/ HEFF BT 148 BUE S 5 148
AW

5.9 EMRARE S BRI BRTL 510N
T

5.10 &R S E G B H K E U 5 1% L i 3
Teo

5.1 |EHAAIRERIE
S1AEHN, AERESERBRREFAEHRERERANER, RRUFEZSREN
M+ RIEHFHRTERBAABPRER IVLRAE, RERSRHHT—FENZRILA
FiBF. ATHRER.

5112 ZEBRHAT+ L2 RERBHES S RAMEN EIERERE.

5.11.3 HABBE =&
FF5 2 FR EHOT)
1 £ HARIE 5
2 ISR 518 Bk
3 Il
4 IVl
5 JSE AT FR K 148,297.71
6 FoAth REER
7 oAt
8 it 148,297.71




A L 500 45 B 9R RUE SR % B 5k 2023 4F 5 3 LR

5.11.4 REGRFFH KL T BRI T 855 A
AW

5.11.5 G YR AT+ 2 B2 A TRIE Z PR 1B L Ul B
5.11.5.1 HIARBHEFE R+ L2 BREPFERBZRF LKA
AR

5.11.5.2 AR BB 0T A2 B E P A EREZRFK A
TR

5.11.6 TR ARG ER AL 7R #Ro
W TP IR, 3 T2 A0S & vE T2 8] a] BEAFAE R 22

§6 FHBAE &R RSN

AL
H(E RSO0 5 A | S E B IES003E 55 C
i T I AT) 35 47 800 i 0 142,258,874.67 186,109,824.40
i A5 HH 1 1) 25 4 i HR U 47 i 6,797,534.63 8,557,987.72
P AR I A T e S B2 [ 43 A0 14,324,630.34 19,213,345.45
5 BASA [A] B G 47 40 22 50 477 400
(R E b DL 3B 1))
i T U AR I 47 800 i 0 134,731,778.96 175,454,466.67

§7 ZEEEANCHERRERRLEEHR

71 ZEEEANFHEESHBRIIHER
BAREIAN, HEE IR AR S0

12 EREEHEANCHERRERFLEST S VA
ARG WIN, ReEEANREHEA ReRw AR E.

§8 MR H RRHIMERFER

8.1 EMA R — R B EFHESHBLHIE R BT 20% K 1E 5L
AARTE N, R L — P B A B < A L 51k 3 BB IS 20% 5 L



A L 500 45 B 9R RUE SR % B 5k 2023 4F 5 3 LR

8.2 BB H K HMERER
AN, TR B R A A B A S

§9 FEXMHER

9.1 FEXMHFHEX
Ly o R M 2 v 1 < M A S

2. (BB UES00FE B o AU F 4% BT B K 4 B )
3. (RS R IES00FE £ 2 AU IE 55 4% B AL S AR E 0
4, VFEEE A
5. FEEEHE S FRAE EDE;
6. FEEFEE NS ZA AR B .

9.2 TR R

HeEHA. RetE AN,

9.3 &I H R
PR Al LAEE VI ) S 2R 2 1), R 32 T A 2 Wy S A5 Bt

FEERESEHEARAR
20234104 25H

3 1370, 3L 1370



	§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


