]

2023 FF3H 4 Z

FERERFHEIESFREEE

=R G

2023 £ 12 A 31 H

EEEFEN: PRESEHARAF
BEEN: FRBITRODERAF
WEEHER: 202441 H22H



Pz i S g 2023 £ 4 FERERE

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

s

EIE NPT ZERAT R IR A FREA S G S FME, T 2024 42 01 19 HEK 7 AMRE

R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B R ABSEAS S B BT (R UV BEATIZ P 6 B, (HANMRIESE & —E A
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

ARG TR 45 R R .
AERE 2023 4 10 A 01 HiEE®E 12 A 31 Hik.

§2 EET ML

A LIE 2 G i g5

S 4 ARG 002988

FegiafE gy = LR R
FEEFA M 2016 4£ 7 H 21 H

e AR B A0 B 0

31, 385, 396. 95 11

BB A bs

FEVE T BT IO TTHE T, 04 S LU v, 38 SR L4 B2 7 R K3
Fafd . FREE(E.

B KM% RN “r g i e RIS B ik &7 J5, AL EIa M 8 B R
FERo T AN E R R RT3 0 M AR S B DT R SEBURE BE  C L 1E
BAF L5 R M B 2857 IR B L =, RAEZ WA Tr  FEHER
FACFERZR, FETRE . BT M IREE RSB 1 U R KT
455 BB BN M BLRGRBI AR B A, AT KRB B & .

b &7 HE B AT E IR (BJE) +1. 5%

RS 2 AL AT G fir AL G, PGS A PO XS m T Bt i ik &, H
R TR IR SRR 5 .

EEEEA o B S AT PR A

EELEA P HRAT AR AT PR 2 7]

3.1 ERMFER

§3 FEMFIetrMESIFERI

hr: NRMJT

| 2204 5 b

| A9 (2023 4 10 H 1 H-2023 4 12 4 31 F) |

% 200 3k 135




Pz i S g 2023 £ 4 FERERE

L A S 1,181, 908. 83
2. A BRI 1, 205, 592. 86
3. L35 B 4 A B A B R 0. 0498
4. BRI T e 31, 627, 790. 69
5. AR 4 1 A FE 1.0077

T 1L A OB s fiE 2k S AR RN . BB

BRAH 9% 2l FHANS YD EL 13 5% (1 R0,
2. Frid 3k e SR AR A BAEFF A NE BSE 5 2k < 1) % T 2%

&TProET .

3.2 EEHERIN

Fftfe N CREA

SR EAE SR D 1

AR D A 3] EL S B R B A2 Fo i (il Ae shiic s
TR ARG LRI i KT 2

3.2.1 B MHUHER KR &I 5 RN 5 B A e 2R i R

Mk G b g Jk
HHEIE KR | B EEKR | SRt
M Bt - ‘ IR 2 bR O—6 @—@
® MEZEQ | HEREERE .
HZ®
TE=AH 4. 98% 0. 18% 0. 82% 0.01% 4. 16% 0. 17%
S A N & 3. 41% 0. 20% 1. 65% 0.01% 1. 76% 0. 19%
o —E 2.97% 0.21% 3. 34% 0.01% -0. 37% 0. 20%
HE=F 3. 67% 0. 42% 10. 72% 0.01% -7. 05% 0. 41%
A 13. 63% 0. 34% 19. 26% 0.01% -5. 63% 0. 33%
HIE4& 5
27. 65% 0. 28% 31. 67% 0.01% —4. 02% 0. 27%
R A

3.2.2 HESESFAEMURES RHHMEM KRR LH 5 RS LBl

R R



Pz i S g 2023 £ 4 FERERE

=2 A0 TE TS Bt T S HE 55 J5) I Ml £55 P 4% K SR Ol 3R S 6 5 B S -2 HC )

40. 00%

36 00%

32. 00%

L0

28 00% rh‘l

24. 00% Nﬂ \V’ij

20. 00% //

16. 00% F//

12. 00%

8.00% —

/

4.00% /

0. 00%
- — o0 o0 [or] =] ] o [n] (=] = (=] o4 o0 o L O oo [+.e] -
(o} ol o [} - o od — [e] od [} — o od w— [e=] o - (=] o
d & 4 & & L L F I X & I & & I L L & & &
¢ T o9 § g 9 g 9§ B g g4 g E e e g g
e 8= 2 22 &8 & g g g dod 4 3 o2 2
(=) (=] [e=] (=) (== (=] (=] (=) (=) (=] = (== (=] (=] (=) (=) (=] (=] (=) (=]
o o4 o o o o4 o o o4 o4 o o4 o4 o o o o4 o o o4

|- FRREAESRITAEMKE — FREGHESRITLSEREE

e 1. ABRESESAFT 2016 457 H 21 HIEARL

2 IR AR SIS AR E, HeBHARN Y HESE AN HNNH AR 1 #
RHEGWHIFF GRS AL E, HEREPIAAESCERE S, B0 RN & I5 ] E
LB & & A2 E

3.3 HAhiets
VE: ASEA AR A W TCH A FE bR .

4.1 RELE (RESLBE/NA) FHr

§4 BHAWRE

EAFES RS LR | E2 Ml .
BERE Trmam [ mmam | s Vb

FRSCTARA, BRI e e AR

g, () A B PR A 7 R
NTERZ A TS W KRS A TR A

T Eh 3 A B R & 4. 2018 4E 3 AN
li] 5 Wi 2 NPl E A RAR, BUEAF A
E Qg Sy 2023 4 9 ] 22 B R e [ A 2 48 W M (R BN EAT
TSP [, T ¥ - 124 |inE e B AR R A P

SE SR ZEEAM A H o B UG 5 BUIE SR 5 E
HES# Be PRI E = H e BT Y
[ e EH R L 4 P R Al i 5 IE I3
i PR H 4 T B Al R AR SR I

R, TREFRGHIESR RS, T
LA AUE BT o s B Roke UIE S5




Pz i S g 2023 £ 4 FERERE

&ﬁ%$\¥ﬂﬁﬁﬁﬁiﬁ#&£
& PR ER AR RUE SR 5B A
%&ﬂ

/NN Lot A BN RO EE I R 5k
it e SR R A B BR S E A A
AMERVFE R 0L S T Im . DR R A
5L A PR o ) i 4 0 B e [ St

P fE FE A BANEE S B . 2021 4F 8 H DA
i BUAIE YIS TAPRA T, BT P2 R 3%
o o 2021 4F 12 H 22023 4E 10 . .
MINTN [FRAR fE R Hlfﬁ 124 B AN R I & P2 IR 5 B
G5 BRI i 5-10 4F BRI 4k
il R LR R R I 4 P2 N i 1

EFF B I P A 1 4F 5 T A5
IR RIS R T P RIS |
FRAMRG iﬁ#&&ﬁ N g i
BERIREGMIER IR e e L,

e 1 e EEE LR, H ERENT OvEeERANE, “EEH” UIRYE A F R
SERNIENE H ) P E AR B ER G2 B, AR A1 “ AR H I 20 s A =) kg
BN BB AE H IR IS 3T

2+ EFFAMLIE SGEMTIE 2 GIEZFA ML 5 B B B ANED A CHE -

4. 1.1 BARGAERSZ R ETHRIR R LB N2 2 B F R E K7™ R
.

4.2 BRI A A EE S E A ST 15 L A 5 B

AN, ARSEHNET (e N RIVAEREZR SRR ER) 54 RIEHEN,
T IR > AN i e 5 FIOERE , AR ISEAE . B 5 SR 0 B F Sk W7, 45
PRSP AR B AL b, AR rE A AR B A i . AREWIN, ARSIBFRAEGILE
M, B IRFEEOHRAA MG HeBRBEE . BB LB E R/ &0 RIEEELK
R EFRIE

4.3 APRGERHH

4.3.1 AR GHERDPITER
SN, ARSEHEINHPAT T GEHFREERSER AT AT SHERSEIL) A
] il 58 I A 3T 2 A R

4.3.2 REZHITARETIHEH
I T ARG AR ST N

5 500 & 135



Pz i S g 2023 £ 4 FERERE

W, FrABEAES 535 AT B H R3S 5 A8 580 B ¥l 32 5 A kil
ZAES 2 H A &1 5%

4. 4 B RIS I H RIRAZAED BT

WUZ=RE, fimseiliGd, SEEWRE. 10 H MRl BURGIR AT EIEOR, Baita
R RA, BRI BRI S BRI SEit, W BAT. HE, BEE DR RAT IR T R,
AT WP BRI 7RG RN R RIE T SR E I R AR, T AR, s
R AT

VU2 P A 4 T I B b YT A USRS U 2, [RIRHIEATAT E B L BB 5 4677 i
JEH AR . BT B B AN, IR LA A S H B s, AL e 4 i ot i LD %
JI4 AT AR [T

4.5 MEHAEESHRLGRIR
BEAWRE WHARAIESMARE N 1.0077 76, ARG WIS FRE ISR A 4. 98%, Ik5:
b I HE L 35 A 0. 82%.

4.6 MEMAESRE ANBEE ST EHE i Y

ARSI AR IR I BLESE 20 > TAE H A G M3 A AR T 200 NITETE . AL SA R
A I SE 60 AN TLAE H B4 857 1EAK T 5, 000 I n TG . RS IR, L BRI
B MRHE 2014 4 8 H 8 HAEMM (AT HEIEFR RIS EHINEG) BN+ %ME, T
DR, HIEESERANCAERHER SIS IR 7k 2.

§6 REHAAGWE

5.1 MEMREE T =HEHNR
75 i H &8 O AR BB (%)
1| AT 2,811, 351. 87 8. 30|
Hrp: R 2,811, 351. 87 8. 30|
2 | BREH®E - —
3| EDEW AR 26, 459, 115. 46 78.07
Hrpe figr 26, 459, 115. 46 78.07
BE P SCRRIESR - -
4 | REEEE - -
LR ATAE S - -
6 | EANREERHTE ™ - -
o S LRl 1 SN GR 5 4 i %
=

% 600 3k 1310



Pz SRS 2023 4EH 4 MRS

PRAT NS T S H 1

3,719, 348. 76

10. 97

HAh 5™

900, 589. 14

2. 66

it

33, 890, 405. 23

100. 00

5.2 MEBMRBATI 3 RPIBRE
5.2.1 |EPFRBATIVRHBEARE

BHE

BHE

(e

eS|

~AfHE G

i 5 g B HEL L
1l (%)

K AR G

KAk

423, 872. 00

1. 34

il i b

2,261, 830. 87

7.15

OO || =

HL 0 R OK A A B
14

S|4

HER R

120, 461. 00

ALiEIEk . A REAIREOY

ROl

15 SRS RS B EAR MR

5, 188. 00

R4

il

A G 55 e 551k

AR T EBAMR 55\

KA SRR 2 FE st i

R MRS B A AR AR S

HE

PR TAE

AL RE AR SR

n| IO |v|iolZz2l=slc|lmR|lH9|H|l=m|@|T|™

= A
éﬂi =

fif

2,811, 351. 87

5.2.2 MEMRBATI o RIBREBR BB ERRAS

TE: ARG AMRE IR R A BRI
5.3 FIRIEA SMME G E IR HRF B

g

5.3. 1 MEFIRIEA AMHE HE ST #E AR/ M HEF AT+ 2 BRI YA

5 | BREAR | BRESKR  ([HE B | ARME 0o |HEREEFPSERE] (9
1 300750 TR 1, 400 228, 564. 00 0.72
2 600348 HERH B 17, 600 171, 776. 00 0. 54
3 002475 ATV 4, 500 155, 025. 00 0. 49
4 300428 SRR A 7, 300 154, 176. 00 0.49
5 300014 o441 Re 3, 400 143, 480. 00 0.45

8700 3k 133



Pz i S g 2023 £ 4 FERERE

6 300763 HIREBHEL 1, 200 83, 880. 00 0. 27
7 601225 B e AL 3,900 81, 471. 00 0. 26
8 688336 =g 3,472 78, 154. 72 0. 25
9 688197 H A 1, 390 76, 714. 10 0. 24
10 300856 BB A 1, 200 74, 676. 00 0. 24
5.4 REMRRBEHFMRFFRNFEHFREAS
P fiii 77 i A ARE G B T IFE L (%)
1 K fii 77 1, 529, 293. 56 4.84
2 JAT EEAE - -
3 LR iz 12, 685, 433. 09 40. 11
Horpr: BURMES R 12, 685, 433. 09 40. 11
4 k555 2,235, 541. 32 7.07
5 Al B g % 55 - -
6 T R 6, 191, 314. 10 19. 58
7 Al (AT A2 # i) 3,817, 533. 39 12. 07
8 ERZea:N - -
9 HAth - -
10 &t 26, 459, 115. 46 83. 66

5.5 & MR A RE GES T 1#E BN EF R A RS S B 4

FFe |G | Gissk (Bl GK | ARGME Oo) | SEEERPSEEE] (%
1 230206 | 23 [EJF 06 95, 000 9,622, 923. 77 30. 43
2 230401 23 4R 01 30, 000 3,062, 509. 32 9. 68
23 TR %
3 [102382403 R 20, 000 2,132, 554. 10 6.74
MTNO12
23 G
4 1102383241 R 20, 000 2,045, 896. 17 6. 47
MTNOO3B
5 271071 23 Wk 03 20, 000 2,019, 773.70 6. 39

5.6 T HIRILA RME G E S T 13E E B RN HERF BT+ 48 B SCRRES R L5
e
T ARG AIRE WA RSG5 SCHFIESR

5.7 MEMARILA RNE A E ST E ELFIR/NRF AT T4 SR 5 I 40
T RS EHRRFFA SRR

5.8 & MR A SRME G ES T 1#E HFIDN T KR I A BGES B 40
T ARG WIRR A POER B .

5.9 MEMIRFE ST KK E UL 5 1% L i

8 85 3k 131




Pz i S g 2023 £ 4 FERERE

5.9.1 A E MM B B W BUR
AT AR T B U B B

5.9.2 MEWRAFE ST B EH MR R MR HH
VE: ARG ) E B (R B

5.9.3 AHIE R E I
IR G AR5 W TC R £ 0 B Lt
5.10 B HEREMRE

5.10.1 AESHEKI +LIEFNRITERAFRTHIWBER I TLRFE, &
RGP HAl—FNZBIATBI. ATIHER
7 P 2 - BB A AT T AR TR A RAT EAR AT O AR T LR A, SRR g AT

FENZRNITETT. AT

5.10.2 EEHFWET+ L BRERLTENEE S FME K &R E
FE B IAT AR T, AT BT R 1 TR E I P USRS

5.10. 3 HALBEF=HI AR

F5 b4 &/ o)

1 fFEHRIES 15, 899. 53
2 |NGEFRTEE K -
3 MR -
4 NMIRCRLE -
5 R HIE R 884, 689. 61
6 [ FHAhRGKR -
T Hi -
8 |&it 900, 589. 14

5.10. 4 #HEPRFFE KA T H AR 7T 3 M7 257 B 40

F5 (e A fiigr 2K ~RUE G i 3L G T I E ] (%)

1 127073 TGy e A 120, 509. 58 0. 38
2 113505 INEER 110, 259. 26 0.35
3 113530 KF A 96, 217. 94 0. 30
4 123129 XS 2 fiit 96, 087. 42 0. 30
5 113643 KB fii 94, 881. 78 0. 30
6 118026 ZilbT 92, 174. 42 0. 29
7 111000 FECL I 91, 949. 87 0. 29




Pz SRS 2023 4EH 4 MRS

8 118034 i e 4% 5 91, 627. 48 0.29
9 123067 Wi fiit 91, 417. 06 0.29
10 123185 RENE % it 91, 296. 79 0.29
11 113588 THIE At 88, 478. 71 0. 28
12 123088 B £ 78, 930. 38 0. 25
13 110068 Y AE AT 76, 877. 03 0. 24
14 123089 JUINEE 2 68, 513. 85 0. 22
15 123035 )l B £ 62, 173.97 0.20
16 123121 7 IR A3 61, 623. 42 0.19
17 118025 IR T AR 61,227.91 0.19
18 110085 iH 22 B 60, 716. 69 0.19
19 113534 S FE AR 60, 512. 48 0.19
20 127040 Bl 22 i i 58, 351. 18 0.18
21 110091 WAL 55, 979. 30 0.18
22 128037 A AR 53, 678. 40 0.17
23 123119 TR 2 51,591. 15 0.16
24 110088 HE 22 FE 157 50, 603. 78 0.16
25 128122 MR A5 46, 771. 76 0.15
26 128143 B AR 46, 728. 52 0.15
27 113594 AR 46, 473. 58 0.15
28 127020 o4 i 44, 026. 91 0.14
29 113618 FIE A 41, 764. 14 0.13
30 118035 ] 5% i 40, 756. 15 0.13
31 113563 W2 5 40, 014. 83 0.13
32 123112 T A5 30, 472. 55 0.10
33 128082 A 29, 547. 12 0.09
34 118009 e i Ao 27, 141. 25 0.09
35 123082 Ju Rt % fiit 26, 905. 08 0.09
36 110062 & K A5 26, 819. 61 0. 08
37 127086 B i 5 26, 470. 18 0. 08
38 110093 i I B £ 24, 233. 49 0. 08
39 127039 JEHs I fiit 23, 681. 53 0.07
40 113524 Ak A3 15, 041. 87 0. 05
41 113537 STl A 14, 098. 40 0. 04
42 127038 [l % £ 13, 979. 95 0. 04
43 123163 SRR 13,904. 13 0. 04
44 118023 IR A 13, 884. 87 0. 04
45 111008 W 13, 776. 89 0. 04
46 113636 H & fiit 13, 562. 80 0. 04
47 123170 A L i 13, 233. 36 0. 04
48 127018 A A5 13, 179. 35 0. 04
49 123166 5 A fii 13, 169. 08 0. 04




Pz SRS 2023 4EH 4 MRS

50 128128 F ML 2 13, 130. 76 0. 04
51 113609 TR G A5 13, 030. 04 0. 04
52 113058 R AR 12, 858. 29 0. 04
53 128039 = 1A 12, 484. 71 0.04
54 128066 W2 fiit 12, 360. 53 0. 04
55 123010 T i 12, 298. 99 0. 04
56 128141 HE fit 4% 15t 12,277.93 0. 04
57 128081 NER= e 12, 175. 18 0. 04
58 113637 A 12, 137. 19 0. 04
59 127006 HUR it 12, 015. 16 0. 04
60 127059 TR 2 11, 989. 24 0. 04
61 113532 I A5 11,913.10 0. 04
62 113649 F= 1l e o 11, 898. 72 0. 04
63 110063 [ 19 15 11, 846. 26 0. 04
64 123198 Koo ki 11, 830. 61 0. 04
65 128127 SCRFEA 11, 825. 06 0. 04
66 118016 TR A5 11, 744. 86 0. 04
67 128130 BN 11, 717. 44 0. 04
68 127027 Refb % it 11, 681. 23 0. 04
69 113044 KA 11, 633. 10 0. 04
70 123109 EFARE I 11, 546. 27 0. 04
71 123090 = A 11, 025. 55 0.03
72 113593 VAR 10, 367. 40 0.03

5.10.5 & HIRAT 14 B AP AR Ul 52 FRIF 00 Y 5t B

T AT AR IR AT 42 B2 b Toi i 52 IR I e

5.10.6 HBEAGHRE MEKHARFHER
TS ENERE, 2SS R % .

§6 FFRAE &AL

AL

e T T2 < 0 i

20, 465, 449. 82

e ST 1] e < 5 D0 3

12, 350, 963. 57

Uak: A I I R < i DB [m] 4

1,431, 016. 44

e T JT I 18] 2 R AR B B (A B

UL =T )

e T I A I < 0 90 i 0

31, 385, 396. 95

§7 ZeBTEANCHERReBRREESHFR




Pz i S g 2023 £ 4 FERERE

7.1 ZEEEAFHEFESHBRIHER
AL A

i ) B R A
S

e T 01 1) SEN /R W A7
fil

e T 300 390 1) 52 1 /0 [ 8 A

17,962, 279. 21

fil
e ST BN A A

17,962, 279. 21
SRk

e SR R AT IO A I e
WL AL MR L] (%)

e Lo IR/ SEN S B LD P B
2. RGBT LR SR AT GG N CHED W /T8 0] 3 422 HEA I e 53 U ] 45 (0 R E AT

57.23

7.2 ZEEENZHERRERRFEEZ 5 A
.

§8 B HE R HMEEF R

8.1 ME MW BB EFEESHBELAIAT BT 20055

# i IR 2 S B S D W IR A RS0
Bt
FEA RS It s 2 ‘
& . LiE) Hl | e B b
7 | B At 20%H B | : Al
* Fre | B ?E%/ RIS TR X i wg | o FEA 4 o
7l
i{]L 1 ]2023/10/01-2023/12/31|17, 962, 279. 21 - -17, 962, 279. 21 57.23
o
A
e bR XS

AN, AL ML AR A S A G BRI 20% 0T DL ik e B A
NIEFER EGIREIRI, FIRES| AR EAUEIR] . 5k 2E ERURE [ml 0 AR Sk Ay LB B, A7 AE— 5
ISP R s O MO EAUBE (el 17 HEAT SRR (N AZ BN, T e A AR B, S XS Sk
WUAHELE AR o ik G 0 B 200 T e H B F) 000 [ 7 D0 BB AT 78 70 45 O e i s Ve 2
{H 25k < HH L E0UE [ e e PR DA, R 3 o ) e <070 B0 AT AT T T W 2 [ I S 2%
SCAS AR AU, AR B[] ) 5 < B0 A AT T AR T S0 Py e < B 7 AR B e ol A o 66 <6 4 0L
FAAERIARITENT o FERM IS DU 435 2 S0 A A e I A e B A K R [ A S e i
] AE 3 A LB ] 5 AR i 4 B IBRIE SN+ TAE HART 5, 000 7576, Sk<id vl gE I I 4% Hia
e SHME GG IFE KRG SR

8.2 MMBRERRNHMERGER

o127 137




Pz i S g 2023 £ 4 FERERE

§9 FENMHHR

9.1 FEXHEX
(1) EE B 2 v P22 S A5 5 0 BIE S 5 08 66 < 3 AR I E) ST
(2) FEEHRHFRI R RS EEH
(3) P i AUIE S 5 B S0 Uil
(4 ERE A
(5) LA H NS5 FARHLIE . B VPR RI A =) 78

9.2 FRUh S
TR T4 X 48 A 1 25 FT % 5033 B P24 mhrbty 34 2

9.3 EHR

(1) 8wt e e AT R S B A ], ) 4 A SR S B

(2) BREXN ARG FUA RN, TERARESEHNPZESEHGRAR, /RS HE
ifi: 400-800-4800 (i Ki&ifih)

FRESEEARA A
202441 A 22 H



	§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 
	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 


