T E ERURR S ISR EES
2023 £E58 3 MY

2023 £ 9 H 30 H

EE&EHEAN: LREEESEHEARAR
EELEN: TBEBITROBERAF
WEXBHE: 2023410 H 25 H



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

§1 EERR

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

FEIUE NSCEHAT R A PR A FIRE AR G S FHUE , T 2023 48 10 [ 23 HEK T AR E
I S5 4R bR PRI R HEMEFNE, REEZABAAERRICHE. #SEHRA
#H RN,

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A
2 SAINEEE ST R TR

AR I 55 BORER 2 U

AMEWIE 2023 97 H 1 Hig% 9 A 30 Hik.

§2 FeE 7 h oL
BE 4 AR TR R IR A
B A L] 481015
S (b LRI
FEeaFESH 2011 4 10 H 24 H
i AR k4 3 20 i 0 230, 065, 080. 20 £}
BBt Hbs SEEMATTHEITT, B S A vt

A, JERAR MRS, BREEHEKIREE
RIsG (e A R, AEREAR BB R A RN, g sk
PP SEAE R -

BB R FONBFARCE b, AT s F I B Al RO WL o AL A
SRR AT, WE g BAEIEME &Ik, %
JELGFIE R FON T M U SE D R, ISR
55 R R Z (B AT B B E s AR
T, RS 3 BORICE B SRS, AR A TR
MIAFEIR B, SRELGT R IR, IRAFZIRIE R
BTN, SHRERZ N ET AT, HFEE%5E

=

3

—

%2 2



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

HILARTE DL, SRR AN E RIS, s
HE, HAWALA S, FHERAS Y SR L
T KT AREGIRAEEM ATV B A, 2T
JF U FHBGIE AL HE < TR BEAT B4 52 5 X
B, eI R A mE.

b &t B 80% X YA 300 i Bl i Fe+20% X th i LR & M & (il
1) faflias .

JRURS AL 2 A AIE RFEE IR G REES, TR SRR 7K i T fit
HIR G MRS, KT RENESE,

A UN TARTE S FAA PR A

HEFEE AN ASIRAT AR A PR )

NI R B TR AR TAHRF RIS A TR A AR A C

MBS RIS A 481015 013312

A IR R J 0 e R AU A 227,892, 758. 47 {1} 2,172, 321. 73 4

§3 FEM S MESIFERI

3.1 FEWMEIRF

mAz: NRMoo

B AW (2023 4E 7 H 1 H-2023 £ 9 A 30 H)
I =LA

EEES S Iﬁi@m%@ﬁA TAR LIRS C
1. A 2B s -46, 558, 955. 27 -445, 580. 89
2. A HHF -117, 205, 703. 69 -1, 087, 987. 11
3. MR35 35 4 Ay B HH i) -0. 5144 -0. 5093
4. BRI &% i E 721, 842, 000. 95 6,812, 715. 74
5. WK I S AE 3. 167 3. 136
v 1. ERESWSHR I ABERERFE NNEEEE Z RS, T G Sebril e K- P

LT Py

A C B R R A e A A BN . B

HAbe N OS2 Seir a2 shik

a ) FHBRARSC 9% AE RIBAEA 2R Jm AR, AR Dy A< 38 CLse B n_E A2 fe (i 22 3h

&R

3. PR AL RIS MiR)E —H, ERiZHE®R

NIFIRH EAZ Z P s 5 H



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

3.2 BEFERI
3. 2. 1 RS MPUHER K F K5 R S LB R A R A LE L
TR R TR A
L
‘ WK R | e | i
BB EMERD ‘ flEs | 0-0 | -0
RO | KE%O |
#HED
HE=1H -13. 96% 1. 28% =3.02% 0. 73% —10. 94% 0. 55%
LS H -12.99% 1. 34% —6. 70% 0. 69% —6. 29% 0. 65%
k5 —14. 47% 1. 49% —1.60% 0. 79% —12. 87% 0. 70%
pU I -11. 81% 1.97% -13. 17% 0. 90% 1. 36% 1.07%
JURC A Ak E 97.81% 1. 96% 12. 21% 1. 00% 85. 60% 0. 96%
154 )
216. 70% 1. 92% 58. 20% 1. 11% 158. 50% 0.81%
AT S
T4 R R C
MR I
KR | e | )
NS o I - el | 0-© | ©-@
2O | HKE%E® |
2RO
HE=4H —14. 06% 1. 29% -3.02% 0. 73% —11. 04% 0. 56%
U AN N = | —-13. 20% 1. 34% —6. 70% 0. 69% —6. 50% 0. 65%
o d—5 —14. 88% 1. 49% —1. 60% 0. 79% —-13. 28% 0. 70%
154 2]
—45. 42% 1. 87% —17. 78% 0. 86% —-27. 64% 1. 01%
EARE S

3.2.2 BES S RAEMUNRES RTHFEE K ERZH RE 5 RS BRI
IR



TARER S RIS IR A THE SRR S 4

2023 fE55 3 ZFFIRE

TR EAFRGIR G AR TR EIS R 5 R L 57 Hos el 25 2208 7 58 7B 0 HE

480.00%
420.00%
360.00%
300.00%
240.00%
180.00%
120.00%
60.00%
0.00%

~

\

R A

f

?‘f

e, L MQM

=
g

5
1

2011-10-24
2012-06-09
2013-01-24
2013-09-10
2014-04-27

20141212

2016-03-14
2017-06-15
2018-01-30
2018-09-16
2020-08-03
2021-03-20
2021-11-04
2023-02-05
2023-09-30

20191218
2022-06-21

|- Tszmsn

A

S

Ko

4w | 2015-07-29

o
mﬁ.
il

| 2016-10-29
o | 2019-05-03

S

A l'?E—o=|

|
H
t
i
ﬂﬂ
&
5
i

iz itk R E

TR EAFRGIR G CR T EIS R 5 R AL 57 Hos el 25 2208 7 32 7B B3 HE

6.00%
0.00% lﬂq“{ Vi AN
% \( '/'.-’\lrs\
-6.00% '-.l N
12.00% \1 f“ N T PN -
d \vr T AYS " At o
18.00% | ~ M s,
I'II'I {L‘ﬂ' ’
24.00% U W Twwwﬁtr
-30.00% s A }'ﬁ
y N v A
36.00% Yoy W\
49,00 lf“r "kl f"NJ ‘\«’”wf W\M
. uo 1 v
|! L"\KI(J”L‘_
-48.00%
[xp] [} — — [ — -] [ (53] =] [~ =] (V=] w3 (V] w3 [F.5] =t [yp] [
od [} Lol [54] (1] — (5] [x9] (] - (=] ] - od [} Lol [54] [} — [xs]
e G S A S S G
S T T T 55 Q@ © 99 89 © 9 - = & 9 9 2 9 9
- - - - [t} [} [} (o] (o] [n] [n] [} [ [xp] [yl [yl £ [vr] [yr] [xp]
(] (o] (o] (o] (o] (o] (o] o (o] o o (] (] [ (o] (o] (o] (o] (o] [
(=] (=] (=] (] (] (] (] o (=] o o (=] o (=] (=] (=] (] (] (] (=]
[t [t [t (o] (] (o] (o] o (o] o o [t o~ [t [t [t (o] (] (o] [t
|- TEEEgmRaCRINEENEE — TRENEMELCRIT LSRRI E|
L AREIE AT 2011 4F 10 H 24 HAK.

2. RAEEEERME, AEEEESWN 6 MH . MEARER, ARENREFGEEE

TG A B PR A B R

3. 3 HAhitr
o

3. AFE4H 2021 £ 8 A 23 HIG N C 4 Ei355

§4 BEARE

4.1 B&2E (RESZHEN) i

Sepe

LH]

51 3k

12711

EES



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

AR 2 0 3 2 2 PR | A5 ML

A B
E G BE oA [mEom| FR vt
R A, BRI EM T
ifi; 2014 FEIIAN TARFR S, BUTE %
REESAH, eSS, 2016 29 A
27 H&E4, HFTAREZFNES BE
FW AR AT, 2020 4F 12 H 21
P HZE24, 4T THEME SRRk i 221
%Wﬁ; IES BRI G2 2022423 H 4
HP HEY SN ET
2022 8 H 1 HZ 2023 9 H 22 H, #HFTLRIEE
A/:ﬁ\‘ } ~ % - 10 NN N Y
# imﬁ% A ey o 2 S e B e B

2022 4 8 H 1 H&E4, L THEHEE
R IETR SRR IR I SRS 4P,
2022 £ 11 A 11 HES, HFTLARRE
FH PR RIGE B VR & AR R A 4
HezmM, 202341 H 17 HES,
1F TR I 5 1E 3% — SR A IR & BUIE S5
BRI EZH,

VE: 1. ATEREH AR S & AR H BUA L 8 H AT A BB AT IR H B BER H B A AR 4
PN A% 5 1 S B H HA

2+ UEFFMV R SCGEMATAE Sy (T Ak N 53 BEA% A BN FAH S RLE

ZH

4. 1. 1 JIASRAEME R B E TSR EH N E S 2 5 F N E K L
AR IR AR 4 002 e 2 O HEAT R SRV R B e B R

4. 2 BE AR E RN A EER T EF LA A

AN, AEEEHNRALM GEFRRR ) S REEEMAREEER. 15
YL P SR R, RTINS . B R ST 0 BRI P R e B, AR 4%
il AR At B, R I #iRE A AR B R, EIE RSN HHTA A 2 1T

4.3 AR5 ETUHA

4. 3.1 AP35 BRI HAT B

NI AR RTEN, RS RN, B HIA IR R IAS S« B it S5 i
HEHATR, AFIRIE GEFRRESE) « GESMITRZE PR S 4 B 554
) L GER WIS VMRS SRS EEEME) « (PRSI A T AT
SRR SR SRAEAN AT NI E, #E T (A FLEHEHME) « (RELSR
EHIRE) , W Aw BRSBTS R T I RARRRUE, JERUER KRR g
I F AR AT TS (s 2B R, T REAFAE SR U T 2 e S50 36 e MRS L AT s . A9l

o6 T 3 12|

a
-
S

N

B

;]



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

T, AR RS RS RSB, A2 R A2 BR A 2 AR ELX TRl —E S A M R 52 5 76 3R 14
HGERAE, R T RGP TR HBHHTERIE, SCILT A5 RIBIUEFEAZ
PRI, HARZES RARFE G 5 ARFE S NG I AR A A 2 AR AR A A 1 %
6158 53 S AE X AL 5 o

4.3.2 RERZ TN ETUH

AIEEARE N R BB L G RGN, AARFHRRAES 505
NTFFEN R H 18 52 53 BRASH ( $0 58 By B AZAIE 27 2 H BRAZ B B%ITE LA 1 I, #5
HEAB R RHE R R I AER HRIASE S, RFBAR T 5 A wt ik .

4. 4 WE ARSI B R REMBEL T

L PMT S8R it . CPT A IKAS s, e 7R SRAS AR AT R 302 ML 2 5 T i F) 3=
FPJE. RS, RIERKBERBOVE — B R W E U E WA R XHA, 7 24 H
BUI Ja) 22 WO 28 57 BUA A RE T 2 foe S B BRI SE sl SR 2 WU EEIN R 2 BRI 4% ) 2
SRS S A 7 BUR 53 55 PR3 R RS USRI 1 B PE R BOR R . XA i 1 i n 2 5 R
RIS RS Z )5, P RIE B 8, CRIBCRBAEHERE, LPR S5F| A4k T
o M9 ik, MUMATIEKIEEPMRRIEE. BIRE NG K UL brE A
%, (B SNRBIPEMEI E N el . 7 N ITAE, SEoTiR ORI S il at R AN |
17, EERPGEE B B ARAL T RS S 2.

TS [ A TR E B RE AN iR At e R P E R . MGBURIKIRE RIS, =F K
A el A m gs 3. DI EABOR IR T2 5 I FE LR . BT R, 137 KU i
TR, BN 2 GrR SR AT IR T, Tl 00 s 7 CLAR R s 3 B 7~ R BE e — 22 BT A
BURTUARI A, ST Fadg KRECRA IR AW, SR SRR I S0, X%, A
WA AE IR WO &, RS S m B B R ARG I R, AR R ISR . T
JTEL EBGR RS UERIERE AT )G, WA IFm M oQE RN, SUEFER, Eyrlk
B HLEs NSERABBAERIL, bR IR BN TR REAR TR L R R . AR S A,
ST BUFBER MR KRR, AR ES s A BRI E B . BRSRIE T, =&, 2RER4ERext
ZEMPTUARNBEIE, EaRETEeERg. Wk RN, R TR
MR =5, ORT, B e EETHRIEEMKIRET AL nE. =
R, R, YRR R BT 2 B

4.5 WE N E SR SR



AR BRI IR A TOIE SR B T 38 4 2023 S50 3 TG

AP, AR AR BB G K FR 13, 96%, A4 Ay B0k 7 LB HE 2 % 4 -3. 02%:
AFe g C AU FEIE KA N-14. 06%, AJkE C AL ST L EIEAMEIL 25 5 9-3. 02%.

4. 6 EMNEES A ANBEE S BE=REWE A
AREESIERE W N EA ik )2 2014 42 8 H 8 HAERK (ATFEAEIF AR
1) B+ —4 e &4 .

§6 WHEAGIHRE

5. 1 WEMRESHHESHIL

i H

e o)

LB A
(%)

B 2t $5 B

691, 192, 444. 32

92. 57

Horpe B

691, 192, 444. 32

92. 57

B

[ 5 AL 2 3

3\:':':': 1']1#

B SCRFIESR

SR I

G RATAE R

KNIRAE G B

E$:*ﬁﬁ@%%%kﬁ

T

5

AT IS H & &G

41, 277, 663. 70|

5.53

HAb 5™

14, 205, 522. 39

1.90

Eit

746, 675, 630. 41

100. 00

VE: DU TN PR A i

BB I LU T A S

5. 2 MEMIRILATW A ROBER T AS

5. 2. 1 EHIREATIW D REE R ER R A S

R R E

(v

GRES|

~RME G

B R E
il (%)

K ML ML b

KA

il g

561, 068, 286. 91

77. 00

OO || =

LA A N SR W & N SV 11722
JSl

34, 459. 97

0. 00

I

11, 369. 83

0. 00

R MEE

107, 162. 35

0.01

BAigAHTEO

ALIEIE




TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

HEAE B DO

—

5 AR AE B IRSS
A

122, 576, 227. 78

Rl

7,293, 648. 00

4

LGN 55 AR 55l

BHEEWT FURBAR R 55 )

34, 494. 04

IKA L IR 3L B

45, 609. 98

JE AR SS  ABBAEA AR 55 b

e

PAFH 2 TAE

21, 185. 46

3t RE AR

N | WO |TT|o|=2|=|C =Y

L

aif

691, 192, 444. 32

Vi iU TN R R 2 SO A 3 e B B R L B 2 I AN 5 B T REA R 2%

5. 2. 2 EHIRBAT W/ REVBBE R BB R R A S

T

5. 3 FARAL A SEMME i 2 B 713 E L5 /NP O B SR B 3R W 4
5. 3. 1 & BRI A A E S EE B 1 FL B KN HEF I HT 48 B B W 4

e | BEARR | BREAKR (HE (B | ARME Oo) | HEEESEREE] (%)
1 688072 IR 212, 802 50, 691, 564. 42 6. 96
2 688012 HH A ] 266, 111 40, 063, 011. 05 5. 50
3 603986 JK 5 Bl 356, 601 35, 160, 858. 60 4.83
4 688220 MITERHY 452, 770 28, 538, 093. 10 3.92
5 300750 T AR 140, 320 28, 489, 169. 60 3.91
6 688111 EAIIPAYN 73, 664 27,314, 611. 20 3.75
7 688361 okt 338, 058 26, 974, 208. 99 3.70
8 002230 BRI K 465, 300 23, 572, 098. 00 3. 24
9 688120 s R 116, 270 22, 265, 705. 00 3. 06
10 688235 ERiz Tl 157, 227 22,208, 313. 75 3.05

5. 4 MEWIRZRSF BF DRI BFERRAE
RIS AR RS A 57 -

5. 5 E BIRIZ A SMHE o5 F B E LU RN B BT 144 R 2 B A 4
I GAR T WRARFFA 557

5. 6 & BIRIE A SMHE G EE T =1 E LB KD HERF KBTI +48 B SCRRESF 8RB

%9l gk 123



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

e
ARSI AR AR IFAT B SRS

5. T A FAIRIZ A SOMHE o e B 71588 H ) R/ HE R BT T 42 St BB R WA
AIEE ARG MARITE TSR

5. 8 A FARIZ A SOMHE o 2 B 7198 L5 R/ HEFF BT A2 BUIE R 3 B 40
AT AR A RIF A BULE.

5. 9 MEHIRARE SR E R B 5 1F 5L ¥i ¥

5.9. 1 IR EWIRAR S AR R S kr A48 28 B A
AT ARG IR ARFFAT AR DL 5088, I HIMe) 452

5.9. 2 AEEHE BT KB RBUR
ARG WIN, I ARE BRI AT 505
5. 10 & AR AZEH I 1 B UKL 5 H o i A

5.10. 1 <3 E R HA B3R BUR
ARG AP, AT 4 A FH B A 1R AT 1

5. 10. 2 G FARAE S BB 1) B FUH BT IF S5 21 9 41
ANHe AR AR RS A B G DL 3B, I IYIa) 452

5. 10. 3 &3 E R R B R Y

AN, AR F E GO T
5. 11 FERASIEME
5.11. 1 XEERENIT TR IEENRITESEAPED HIHK SR IIRFE, &
EREREHHAT—ENZE AT ER . &THER

ARG AT L IEER RAT BRI R B I RS, SER S b H i —
ERZFI AT E S AT RIS

5.11. 2 LRI MR+ L2 BEER T HEE S R K& IEBEE
AR S BB T A4 PR AR 2 1 R LE A 2 A S

5. 11. 3 HAh B F=Hy %

o100 3L 12

=



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

har
J0

e

e (o)

A7 PRIE S

239, 362. 94

JYSCIIE 273 K

13,911, 672.01

IDLigirgll

S22

JSZVAT B TR

54, 487. 44

HAbRGR

HoAt

RO [N | |O1 | W N[~

aif

14, 205, 522. 39

5. 11. 4 G HIRFFH B4k T 5 B 0 AT B e 52 55 BA 240
ARSI AR AR RFAT 2T 5 B T e e iz

5. 11. 5 &G HIARHT 148 B TR A A FE ULl 52 R 0 O 5 B

- E e o 4 e TEZ R A RE | SRS | EZRE
FS | BRAE | RRET € B % | B
1 688361 HRARE R 59, 504. 39 0.01] HEiE
5. 11. 6 FFE A SIS ME I HAD SRR o
360
§6 RIS BEES)
BT
i H TAR & RSRIE TR A A TAR T BRIS RS C
15 B BRI S 40 AL 45 227,019, 839. 20 2,126, 116. 49
5 3 TE] 5 4 0 R A 47 0 7,623, 754. 52 295, 499. 99
Rk - i 5 O A ) 5 4 A E [m] 7> 5 6, 750, 835. 25 249, 294. 75
i B TR I £ 35 0 A B B (A ik | |
/DLL“=7 3HA)
i W R I 4y AU A 227,892, 758. 47 2,172, 321. 73

TE: 1. R I A A
2+ I IR A

S A A LM B R N 35

&
< BRI A
§7 ZEEHEANBHERREREFESHER

7.1 BREEBAFEEEESHBRINER
o

7.2 B¢ EHENZHERTRERRAELSTH WY

% 1100 3t 12T



TR E ARG R A AR R4 BT IR 4 2023 4R 50 3 TR

§8 M T H R R HAMEEE B

8. 1 MEMINE—BRREFEESHFLFILIIBGED 205815 5L
e

8.2 WHHEERRIHLMEBEERFR
TARFSS F ISR A ALE SRR 4 2023 4E 7 A 10 HERFEEAR SIS BR, 18
MR, BT (LY. GTEPNL, ERESEE AERE LA ER AT A

§9 #H XM E X

9.1 ZFEXHEF
1o o IR 2 v AR5 32 SR s VR A B IR SR 4R 8 B 4 B S IR S A
2+ (AREGS BRI R G IEF R R RS e S F)
3. (LARERE 3 BRI R & TSR BT ST )

(AR S RIS R & BUE R R B R e S )

RS E BN TR BRI

FEFE N Bt AE . B

v TR N S e NI E A AR A A T

S
7/

o1
/

»
J

\]

9. 2 FEHH =
T NS SIEE NFMERT.

9.3 &
PG AT I RS PR A . BT/ SO TACER S, 7 A B I] A A b3 ST fr) 52 B
4

IR EEEEHERAA
2023410 B 25 H

o120 312

=



	§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


