THEmERARFRAEIESRERE S
2023 £E58 3 MY

2023 £ 9 H 30 H

EE&EHEAN: LREEESEHEARAR
EERXEN: PERITROERAF
WEXBHE: 2023410 H 25 H



AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

§ 1 EEHRR

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 N EHAT B A PR A FIRE AR G S FHE, T 2023 4 10 [ 23 HEK T ARE
I S5 4R bR PRI R HEMEFNE, REEZABAAERRICHE. #SEHRA

# ORI

BB BN R U DASIEASE T B B 0 B U A8 BRI Y 2 < 93 7, (EANDRIE S & — 52 B A

A SUF AR ARRRIL

H A SR S

BURAT KU, 3B AE A A3 B DRI LA 4 Pl 15

PNl N2y
AIAAERAE 202347 H 1 H&EZE 9 H 30 Hik.

§2 E &AM
FEETRAR THRKHEERE
He e FARRY 481008
i\Lﬁﬁﬁ L RITF R
A FEMH 2008 4£ 8 H 4 H

ﬁiﬁiﬁAfﬁd@

242, 502, 634. 38 11

BB H AR

BB AR E TR, BRI ST KR E G A
m,TA@H@@FW 14 R 8 SR R S v PR A
i o

ARG IBER 7 FER R TR EEN R, SR T RS
PSR R o BRI B LU B AMIR T 80%. S A SRR FR AR LE
grEkatd. MEPROLREF . ARIERTEAT AL T4 S 7 R 23 7]
s AR AABIN AR, EREEOTERR
oo AL ARG LA RE, BIRYIE BB
Fv AFREEEL . AT S SE S VAL . A RIS
B G Aveah . G RO SEERE, R AR AN
KRB RE, WEREAS.

Gt

80% X YA 300 FE 25 2 +20% X _FiiF E ek 25 % .

RMW ESE (R

ARIEG G T IS, H U &H&K$m?ﬁ%iEA
T BEEME S, AT ERR T RREFELSE, £RES
%*E?ﬁ%ﬂb*%%&f?mo

SEEHA THREE RS T AR A A
HEEN T ERAT et A IR A F




AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

§3 EEMFIIrNESFERIN

3. 1 FEWFER

Bfr: ARt
Est JlEeEizruN WA (202347 H 1 H-2023 49 A 30 H)
L AR LB s -1, 041, 545. 84
2. A% HF -4, 712, 693. 87
3. AT 3515 4 A A H1 R ) -0. 0198
4. AR B 4 05 7 1 E 266, 840, 387. 10
5. BRI & Bl E 1. 100

e 1. FREEESHRFR AT RA AW B 5 2 G 1 & 2, vh 38 AR SERrilcas 7K1 2

T HoET
2+ AW E LB T TR S AR« BT

HAbe N NG 2 sehir e s

FHRRAR 5 S HTRE FIRAE 45 I AR A0, AR A © SEBU 2 in B A9 24 sepir i A2 sl e«
3. ol EUE PR S WlRE —H, Tz H RS AT H S S 5 H .

3.2 & HERIN
3. 2. 1 S HUFHEE KR LS RN 57 B R 2R 1
N e
AR | PR | D | }
L o ‘ iR | 0-® | ©0-@
@ FRED | MINE® |
2O
HE=1MH 1. 70% 0. 68% -3. 00% 0. 73% 1. 30% —0. 05%
U AN N = | -4, 76% 0.71% 6. 72% 0. 69% 1. 96% 0. 02%
od—5 -0. 36% 0. 82% —1. 60% 0. 79% 1. 24% 0. 03%
o= 3. 21% 0. 97% —13.47% 0. 90% 16. 68% 0.07%
P T 65. 61% 1. 09% 11. 89% 1. 00% 53. 72% 0. 09%
SRR
217. 03% 1. 35% 48. 67% 1. 22% 168. 36% 0. 13%
HARE S

3.2.2 BEE S RAEMURES RIHFEMKERRZ LE 5 RS BRI
REHHIHER




AR RS KA B R S R R i

2023 fE55 3 ZFFIRE

THRARFBEFRG R EE R =5 RHD S o vl as ZE 00 57 52 B BT HE

280.00%
240.00%
200.00%
160.00%
120.00%

80.00%

40.00%

o
%

37
é{
J

0.00%

-40.00%

2008-08-04
2009-05-22
2010-03-09
2010-12-25
2011-10-12

2015-10-06

2019-09-30
2021-05-04
2023-09-30

20181213
2020-0717
2022-02-19
2022-12-07

-12014-0303

am [ 2012-07-29
i [2013-05-16

hard
“Hir
o
T
w

90141219

&
nj
|

—TEraEs

5 | 2016-07-23

H
s
£
o

0 12017-05-10

i

]]D‘ 2018-02-25

J

F il |

ARSI EEFT 2008 4 8 H 4 HAR.

o, MR GRME, AESEOWIN6 M. BEAMEHR, ALEWHRRTARES
R0 5 ¥ 5 L PR AR P 2
3. 3 HAh$akr
I
§4 EEARE
4.1 B&SHE (RESZLH/NH) FHH
AT & R S 2 BRI | 2% pll )
i — ]
a0 BE T emam [mEam| R L
z;z% Bi-HFE . 2014 SN T IS, 91
[5] Ag::) P P/ I
s 3| 2093 47 1 (RSB AR A . H o2
&S] PU— 31 H - 94F ULHERSH, 202347 A 31 HES
Z;wx HE RS (3 KA I 2 I A
@X*J Sy
RR-ERFFE . 8 rp AR AT 4Bk el 1T
W E EAS 5 s 2005 FF 0N T 43
e e =, BUFRGS AR ML B, e
HRE Mg FH, 2011 4E 10 H 11 HE 201747 A
2012 12
EAE . Ao O;E Rl - 264 |19 1, B THER SRR A
PNOE T ﬁ%&ﬁﬁAﬁA%@ 2012 4E 12 A 5
% AR TR KA IR 2R A
ﬁﬁﬁﬁ%/\%/\é@; 2014 46 A 26
HZ 2017 428 H 8 H, JHAE TARES4




AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

XS B SRR A B R R SO R I R A 4
FEEZT, 2014 4F 12 H 30 HES,
A AR SRS T 2 IR SAT WR A BUIE 5%
BRI LA, 2015 F8 H 6 HE

A, FEAT TARER S 37 B I S ANE 5%
GG I LT, 2016 £ 4 H 20 HE
2017 4F 8 H 8 H, HHAT TARHGE I HEUR
I SRR BT R S S A 2016 4F
10 H27 H&E 202347 H 6 H, (LT
R 5 AR S b R VA T B TR A B SR
BRI e A, 20184 1 H 23 H
£ 202347 H 6 H, H-THREERE
30 BEEANE R R RIS LR 2020
W12 H 25 HES, $HE LEHE R
MEIR SN F R R RS SSH,

e 1 ATHUH WG & R AR H SR SE S A B AN A R AT ER H ;. R H oA S 67
BRI R 1 B A H T
2+ UEFF AL SCEMAT I P2 (FER MO G2 SR A BN ) AR R RE -

4. 1. 1 BIARSRERZE R - FHIT R R LB R LB F N EEL™ AR

4 Rt EmE (HD BreE Oo) AT HR ]
INGEFHEG 1 266, 840, 387. 10 | 20234 7 H 31 H
NS R PR
% %%7 R 7 11, 865, 255,252. 21 | 2018 4E 8 H 9 H

255l bRl
HAth 20 & - _ _

&1t 8 12, 132, 095, 639. 31 -

4. 2 BHE ARG N A EZ/EE T H A

AIE I, ARFE A TERALIE GEAIR RS Sl Bl S A R 3
VB I VR SO e, RIS E . B ST R A BRIZ F e & B8 7, 1E4E
HRS IO FERE L ARSI AR IR KRR, TR EE S HRA AT 210174
4. 3 AP GEIILH
4. 3. 1 A3 5 E AT HE R

NT NP RTN, RSB AR, BRI IESREAS 5 . sk s5id
EIRHAT R, AT GEHRBERAE)  GFRI RS MU R L = e B 45 45 3
) QIERMREEN A ST EH T REEEHENEY . (EHFRERSEHAFT AT

25T 3 11|



AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

SR SEIL) SHEAFEMA AR NEIE, HE T (A PESEHING) - CRELH T
EHINEY » W AFVEBERSRE AT AHEC T IR, RN KSR fidF
A (AN RS AN T S A ZZ B 0K, WTREAEAERRBEY . AR finid S5 iR AR DU AT I % . AR
T, AR RS RS ARSI, A2 R AL BRAN 2 AR ELX TRl — RS A A R 52 5 76 3R 14
HEERBAAS, YR T RGP TR BGRBAT AR, KT A VS RIEEAZ
PRI, HARFES RARFE S 5 ARFE S NS I HADBR R A A 2 AR R AR A AR R
16152 5 I S XLy o

4.3.2 REZHITARE R

ARG ARG AR IS HE LS. AREWIN, KRR RBEAGS 5050
NIFTEN R H 158 5 S B W B30 28 By I 1ZAIE 27 24 H BRAS B SRR LA 1 K. 5t
HEA B R AHA R R FE T ALER HRIASE S, RFBARTAE 5 At s .

4. 4 WE B NES KRR RIEABIES I

2023 4F 3 B, A RUFSRIIESS, 4id 2 BEMRA TS, WHE T AR HIURE, BT
BN RS . YR 300 SR K 3. 98%, BMVARAE T 9. 53%. KE TR L, Hr ik
BELUPENL B ERE TAEATLBRIEROR . 2B BRI R ISR IR, R A
AUARRRIUERT, BTN B L. KemtR e o 1% TR ER, JRMRAT St
AT R AT — e R . R AR AE AR TR I RIS, wflhifE . ik
SRR RIS, DMRAE . = ORHE M 2 R SRR BRI . Sl
%, ZREMATFTRIAEM, RE LRECERIERR, RRARREILE, AT T,
I Y 2GRS TG B AR OT 5, R B T R S, (BHEN 2 S, SOFE AR L
59, MR GRS, B RS BAE, T BIR KRN, AT AE A5 2 4 1A 52 5
$9. HEN3EEZ G, HPFRIEARRREGE, Bl W SRSSUREA KR, S0 BRI
B, NLARE. LA NS AR, B B H

FIA\ 2022 4F 4 FEEALG RS 5 R MA T RER mix— 82 )5, 5% H 2 FRELkE
AR T, i TR R WA T AT, AR E RIS . RAE 2 T
BUEAT 7 e, A R S R B AR SR SR A T R AN B, VA H I TR
BRI B A RA I E AR, 3 RS RS X — A MIBEAT RS, WF T AR
A7l TR SUATI . AR AR IO L A S SE BRI A S A A L, RV SR, R ATAE A
FRHEAT T AN



TR E R B R A BRI 3 4 2023 55 3 MG
4.5 |MEMAZESHNGERI
AN, AIEEPE KR N1, 70%, M55 HEIEAEIR 352 -3, 00%.
4. 6 REBANEESFFE ANBEEES F = E LU
AREEEAEREWI NGl M 2014 £ 8 H 8 HAERN (A LRI RIS EE I
122 A —2 I A4
§5 BEHAEWE
5. 1 EHRESFHESE N
LB
e 5iH &8 GO b (%Fz A
1| Blaa 181, 225, 344. 54 67. 68
Horpr: IgZE 181, 225, 344. 54 67. 68
2 | HEeHE - -
fi] g AL 2l #5 - -
Hrp. iz - -
PR SCRFIESR - -
4 | HEBETE = -
SR AT IR - -
6 | LANIRESHTE -49, 863. 00| -0. 02
Hodre SR ) 2R B 4 il % ~ B
F
AT G FH 44 &A1 30, 049, 124. 18 11.22
HAth %t r= 56, 547, 860. 28 21.12
&1t 267, 772, 466. 00 100. 00
VTS ENR R R S A M P I B T A AT R R
5. 2 MEWRIATV R ERETHE
5.2. 1 MEWARBATV A REFBEANBRERETHE
%:A—u
foi e ARAHE o 5%% - f‘ﬁtﬁ
A Zz\ *jl(\ %\ ?@.j_l_/‘ | -
B [ Rik 8, 821, 232. 00| 3.31
C |k 123, 240, 984. 83 46. 19
[N 122 N~ N /S W& € e 1 18
VA4 33, 563. 97 0.01
A 2, 548, 756. 99 0.96
R R 4,913, 629. 67 1.84
TAHIEH . G AHREOL - -




AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

H  fEmEMEDL - -
I [[FEAfES. HAMEEEAMRS

N4 2,773, 495. 55 1. 04
T Rk 13, 640, 532. 23 5.11
K ik 20, 973, 036. 00| 7.86
L [FHGEFAR 55 MR 55l 4, 204, 200. 00 1. 58
M RFER TR AR R S5 22, 588. 79 0.01
N PKFIS FREERIA Lt H 35,510. 91 0.01
0 |ERMRS . B AR - -
P E - -
Q | PAEMtSTAE 17, 813. 60) 0.01
R 30 fRE LR R - -
S A - -

At 181, 225, 344. 54 67.92

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
o
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 000651 & 7ML A 465, 800 16, 908, 540. 00 6. 34
2 001979 FA R e N 1,061, 600 13, 153, 224. 00 4.93
3 000333 X4 A 161, 600 8, 965, 568. 00 3.36
4 603195 NS 85, 988 8,918, 675. 36 3.34
5 603369 Atk % 150, 700 8, 841, 569. 00 3.31
6 600048 PRAF K Fe 613, 800 7,819, 812. 00 2.93
7 002223 R EST 218, 600 7,528, 584. 00 2.82
8 600519 FMFE 4,100 7,374, 055. 00 2. 76
9 002327 B 2 809, 200 7, 153, 328. 00 2. 68
10 000921 EEGE 273, 500 6, 435, 455. 00 2.41

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

98Ul Hk 11



AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

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 %

%9 3k 11

=



AR RS KA B R S R R i

2023 5 3 FEMRE

har
J

HFR e (o)

A7 PRIE S

69, 323. 90

JYSCIIE 273 K

56, 396, 297. 77

IDLigirgll

S22

JSZVAT B TR

82, 238. 61

HAbRGR

HoAt

RO [N | |O1 | W N[~

aif

56, 547, 860. 28

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 5 BIR AT 148 B ER AP AFAE T8 52 PR A% O Y it B
o

5. 11. 6 BFE A AT MHE R F AT HIR 2
o

§6 FFAE S0 HRS)

bz fy

7 1) < 4 B A

235, 780, 597. 02

ST 1) 3 <5 5 HR D 473

19, 744, 283. 06

Uik s A1 T T I A e DB [ 4y A5

13, 022, 245. 70

7 1300 ) 5 < R 0 AR S A B (A B3R
UL - 3B

T ST AL < 03 B0 A

242,502, 634. 38

T 1 R IR R A A 85 LR . R s
2+ F ot ST 1A Rt < U (] 73 00 55 4 L 1 A0

§7 HEEHNZHERREREFESHR

7.1 BREEBAFEFEESHTRINHER
o

7.2 B BHENZHERRERRAELSSTH WY
o

§8 M H R R HANEEAE B

ZO10 0 3 11



AR KRR 2R A AR R BT I & 2023 458 3 FFEIRT

8. 1 MEMINE— R EFEESHFLFIXBIBGED 205895 5L
.

8.2 MBEE RRHI M EERFE
TARERE KBRS R A S H 2023 45 7 /7 10 HE RIS %, 1558
WE, BT (EEEFD). GEEHUD, T RESEPHAEIE SN LA A .

§9 HEXMHHEHFR

9.1 FEXHEZR

o R E M S v TR IS KA W 2 VR S R SR B B e 1 1) ST

2. (AREGE KA IE B R A DOE IR R R
CLARERE KA B IR A ANE S B R RS0

4. (LRGSR Z IR G AR IR R4

FGE BN TR EE,

FEFEE NS Bkt fr . EhR,

VR ST A R R N AE A B b R ) BT

—_

w
/

1
/

»
J

-3

9. 2 T R
S I N L S FEAE N AR T

9.3 &R
PE G ATLEE I S 2R A D BT/ SO TACBR S, 7 A B IA) A S 3R ST 52 B
4.

TR EERSEHARAT
20234 10 B 25 H

oL odE 11

=



	§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


