FRHARE 6 SEARF SR
2023 4E8 3 BEFHE

BEEEETRIEEAN: RERFIESE-EEA R A
REETRIFEEN: FEEFRBERAH
mEHE: 202347 1 H-202349H30H
WERHHER: 2023410 4 31 H

B} 1/3t 8



HERR

AT BRI BN R LRSI A5 < B U B 0 S U B AT O P A B8 77 BTl %
77 ABAMRIEAS B B2 A

ARG PE BRI AR SO AR ANEI . $0A X, BEBTE AR BT ok
I NLAF 20 B e A B 7 A B Rl ) S s A5

Aty TP 55 SRR T

—, EXEFR

FrEE R 2R RITLIE 6 SEAT I EHITR
B[R AR BB (] - 2020 4E 11 A 12 H

(RPN LR TTUEFE R E AR AT
FEEN: HEIER R B R A

—. BEEEIRIEE R

(—) EEW 5 Ha b5

FEM 55 Fabr 52023 57 H 1 HA 2023 429 H 30 H)
WK HE (Ot) 301, 265, 126. 97
AIAFNE (o) -1, 122, 904. 57
WA B 74 BRI AT 43 O R 2,079, 263. 36
AR BHE () 1. 0069
BIAR A B R HEE o) 1. 0394
A HA BT P BRI E I R -0. 38%
B BRI R E I K 3. 95%

T AR 5L BRI AT 20 BRI A E AR T ER A B AR B ML SR, DLV 5545
A S 5 BB 1 5 BRI A R, T AP e PR e AT EAR T A

#
N
p=|
B
o
p=it



() BRI B E GRS LLBE I a8 2 (1 P S B S50 L

BB TR RIS K R S b s I MR R [ Sk 3 k) EL

5.40%
4.80%
4.20%
3. 60%
i 3. 00%
E 2.40%
1.80%
1.20%
0. 60%
0. 00%

o4 - o~ L = =t o [ ] - (o] =] = o7 o [ ] wy — ey (=] (=)

— (=) (=) o4 o4 — (=] [==] o o — — (=] o o — — (=] o7 o

e T i

~— (=] (=] o o o - - o o o o o — - o o o o (=]

e 1 T T O O

o4 o4 o4 o4 o4 o4 o4 o4 o o4 o4 o4 o o o o o o o o

(=] (=] (=] (=) (=) (=) (=) (=) (=) (=) (=) (=) o o (=) (=) (=) (=) (=) [=]

(o] (o] (o} od od od o4 o o o o od o o o o o o o [}

|- gibpmmks — ISRt aREE]

IFPN e MR PR E
=, BrEETRREAaRE

(—) B EL

1 o 5% 7% - _
Ho: SEREE - -

A Bt - _
2 fii] 52 WA s $E TR 319, 026, 831. 15 84. 55
Hrp: g 319, 026, 831. 15 84. 55

B SRS - -
e 47, 939, 890. 36 12.70
ST R - -
SN IR 4 il - -
BATIER B A4 10, 363, 983. 80 2.75
Hoptr 5% 7,775. 81 0. 00

gratt 377,338, 481. 12 100. 00

0 (N[N |n |k~ |W

(=) I AR TR o7 587 BEE R B 1B LB R/ INHE PP A+ 42 e 5 T 4
AR A BT R AR AR B B



(=) IR AR TR o 78 BT R B 1 ) R/ INHE e (4 T 144 65293 T 4

1 175509 20 252 01 200, 000. 00 20, 703, 013. 70 6. 87
2 188134 21 HZE G5 200, 000. 00 20, 321, 643. 84 6.75
3 188288 21 Fifi%E 02 200, 000. 00 20, 317, 232. 88 6. 74
4 188194 21 I G1 200, 000. 00 20, 316, 219. 18 6. 74
5 152985 21 7 01 200, 000. 00 20, 182, 246. 58 6.70

(VU)o R T AR o 5878 BT R B = 3B L B KN R+ 44 B SR

UEZF B 4

AR T RIAAR S WA R R B SORRIES
() i AL AR o B8 B U H ) B 1B b /N HE P R R 44 2 WA A

001564

RITLLHAR
KEHRRE
A

3,573,905. 23

9, 156, 345. 20

3.04

002910

G )i
RS

2, 347, 850. 31

6, 338, 961. 05

2.10

001736

[ 7k F 00
INA I B

1,745, 479. 83

5, 275, 363. 69

1.75

011066

PNEAET ks 3
APV
C

1,415, 734. 22

5, 236, 800. 88

1.74

007501

YIE € D
BRI E
WA (LOF) C

3, 354, 508. 54

5, 228, 001. 56

1.74

(N) 0 AR AR o 587 B R B 148 LU B R/ INHE PP A i+ 42 390U 24
AR TR AAR 3 AR A IR

(b)) R IR BB DL
ARG BRI IR AR R 102

#
IS
p=il
<
pi=:
-]
p=il



ON) S AR AR o B8 B v ) B 9 e 51 R/ N HE e R i A4 BGIE WA
AR BT R AAR s WA R A AU -

v 57 BEH-Rlis ATAHE B

MEEIE [R5 5 T T A R S 4 [l
JIESFFCRET (OO

75, 812, 040. 21 -

. EEANBRRHRE
(—) BHATE I

| sommes | wp | EREALER [ ¥ELEZH
AR U e L
B R 2B, 1R HTUR
KGR wL, ML
. 1 4R, ST RIS G
RARIE ﬁiﬁ%ﬁfé 114 AR, B
e C i) AIR A [ s i
HBT I, MR OTIER
i P AT I A R
FAE, i .
AR L
B R B, IR A2
T, TER ML 9 4,

A BN A2 T 2T oip AT IR AR R R ARAT
+ PRSI EA AL A AT, |

AR TR SR B 7 HAT R
A [ R T A $
SCRPIE 55

(=) B SR [l o 5 e 22

FWTITTH, B BB SR, LA EMITEL HT SR TR (2R
AR — RIIFEI KECRRE S &, E N4 L3P RIHURMRZE SR, LRIy H O
AN G MY 7 TR BR BT, DA SRR bResss . R EOGENFRER G2 Gl —PHE
M GHERBUR, A HRE R M I B s E AR A B, (Hx) 2024 ££1E A 2%
ISR ST IS A ON- 2L

RMRFUTH, =F, G 7R KBER U 2 0O SRR, & AE ™
WABERAOIERHEL T, 2 B U Rk, Wi R LRI . JEHIA, IERR IR
BEART RS IR ZRANL AL, EHEL PMT X BIHT, W2 TAT 2 M 2R . FART

%5 JU/3 8 ;T



B , N2 ERN P SRR LT, USRI R G A SRS E ok B,
ENMHES MM ABORIEZE & EL TR SN2,

BRI, FZEMNEARTEY], RENEMESRE. 2022 F=FFFRW, fHRs
PEICNTERA, 3YAAA 55 10Y Bl o 281448 1 20bp, Bonfiddm FATERE LR B P2 S f
Z s 2022 FEAESRAUVAIBE RIS 52 R, %38 bR e I (8] Py A EIH: 2080 1B 1 50bp, ILJE 1R
Bl B F MG, BRI SRR AT A4E 9 A BRNES, TSR & S Bk e T S R
T 20bp, HBULETECEAMER BT BF, AEEVRER ARSI, Btk —#H R EHE R
%o 1 PfsTm, TSR JRETEW . 5155 G E B AR AR AR 2 B
BUE TR IR TSI R A% O 223880 2) M Goh T, JREREEM R L. HAER R RE SR,
TSk e [ A b= 52 R 22 b T mKF, A — @ BCENME: 3D i, —ZFE LK
FRh 7T B A7 B GG BUR B ERIRTIAE O, EESERAINBERNLS, SRl
Wtk A5 B St 0 m R X AT R R

AR, =2, WERRY, ARG, RENEE, BAN. it
FEAETE JE IR 9 S S RBURFFE R 1 A& T A g b WA E GG T, MG TR
PIATEN: BRIZRCOH — @ W SFEHEHA, HirBRR ARG L. FHMECATE 9
HI A — A, B BRI K AL, (EAH HEHiT A s ) B Rk /)N o #5058 Sl 7 T
VISREE “ BB, SRR B A AHELETI, S50 L P S Z IR B, Wi
RO HAR [ I, A IR Wit . BT T, KA 4G B, AR LR HA AT LU s AR
. SRS, HEfAARENRRD, IEEONS, FRERA AR

BT TH, A BRAE =R AR, BARTAT. W= R8I M, FERIEY R
BIF =4EHE , BTHIRILZIRM AT FRgRAl . TH RN RIAE = FE AT T AN B
JREPIZERE, ENAFCEMIUESREIT SR, AR EGR BN . WREHEIERE, TR
WRRRME R B, SRR, EE A R R, dERE A E A SRR AR (g
LR A T IECE, T8 A LA ML 2 o 3, B SR SEARTH S s BUR LR 3)
BT, b A T 5 R

(=) RVPRGHEIUY
Lo 152 5y i B AT 1% DL ) T B
AT BRI BN — B P A A B B T R B 5 I A R Sy A

(i BEAERE, B RGN 507 sSSP 3T - SRS, AR ]
PEREIAT T CEIRATN ISR R B EAA IR A R AT S ML) FHE

2« SEHA AT NI L I ]

AR BRI PR R SR R RS SR L BRI A 45 07 T AT A A R K 5
ZHITNEEEN, REBRE S AT G: REINRLZH I

I EANBERRE

HZ WEBENE R AT A8 BRI Rl

#
o
p=|
B
o
p=it



N BER. FTER. SR THEEME. TR ANZAT A

(—) B PRI B 3
b NIRRT

IR A BB BRI B S A
R 2 2R

190, 730. 51 188, 121. 09

T ERBRFIRARAE: AT — B RIS A PR 0.25%/4F; THET A BRI X
055 REERRESAT

(=) g EIRIEE %

fr: AR

R B BRI RS A
MIFEE 2

Vi FUE SRR HLRT— HUPRIR P AHE PR 0. 01%/4F; THRTR: RHTHE X
F175 5 REFRRESAT

7,629. 21 7,524. 85

(=) g
pr: NRMIT

SR FDL SR - -

T SRR IEE: 5. 5%, 6. 5%FH 8%; 1T XIAFE LR A% 5. 5% (A7) & 6. 5%
() T 10%, 6.5% (ANE) 2 8% () Fait42 25%, 8% LA L3 it42 40%; A1
e BTTEIR H HaA TR 200 H — k2 95 36T

AEE AV SR I 1) H AR T3 5 0 WASTHRI B R AR R 2058 .

. ARG HEEE TR E R S RE R
sfin: NRE



202347 H 1 HZ 202349 H
30H

I\ IR E A R 1B A 2 ) B R B R oAt 7 B B I 1B 0L

(—) HRAEHAH
AR S A AR B BRI B R BRSO R R A

(D R IR i RIS 2 5 A 50 BRI A 1

W gE| FrA RGBS EREBEXTE I

BEANEHRE, HF. NARKEEBESS
AT RIS DL

VNG R TSy I NG N PSS
T2 5ARURIEL

BHANBARES ARG 0

P AR Z 5 AR 500 0

vE: HEXME: 0. 0~50. 50~100. 100~500. 500~1000. 1000~2000. >2000,

(=) HERRKKAH1EH
AR A A B BRI R R AR FOR R AL 5

P — R A S 1

B 24 AR A BN A R R B T A B 9 L AT O L LSRN N PE TR T B S AR R PR
BRI ) b, RSN AR TS BRI R AE DL — RS 5

FARIRAE WA, RGP~ E R =BT E R 7 USR5 77 B PR PR N &) T B A 5%
PR P AR 9, 156, 345. 2 TC.

(1) FHAth
AR A AR B 7 BRI 75 U A At A O

RIS R EEARAT
2023 4210 A 31 H

#
)
p=|
B
o
p=it




	重要提示
	一、基本信息
	二、资产管理计划投资表现
	(一)主要财务指标
	(二) 资产管理计划累计净值增长率与比较基准收益率的历史走势对比图

	三、资产管理计划投资组合报告
	(一) 资产组合情况
	(二) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名股票明细
	(三) 报告期末按市值占资产管理计划资产净值比例大小排序的前五名债券明细
	(四) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名资产支持证券明细
	(五) 报告期末按市值占资产管理计划资产净值比例大小排序的前五名基金明细
	(六) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名期权明细
	(七) 报告期末期货投资情况
	(八) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名权证明细
	(九) 资产管理计划运用杠杆情况

	四、管理人履职报告
	（一）投资经理情况
	（二）投资策略回顾与展望
	（三）公平交易专项说明
	1、公平交易制度的执行情况的专项说明
	2、异常交易行为的专项说明


	五、托管人履职报告
	六、管理费、托管费、业绩报酬的计提基准、计提方式和支付方式
	（一）资产管理计划管理费
	（二）资产管理计划托管费
	（三）业绩报酬

	七、本报告期资产管理计划投资收益分配情况
	八、本报告期涉及投资者权益的重大事项及其他需要说明的情况
	（一）投资经理变更
	（二）报告期末产品关联方参与本资产管理计划的情况
	（三）重大关联交易情况
	（四）一般关联交易情况
	（五）其他


