{51

UNRRIGREIEFRRES

2023 £ 3

5] 2

=R

20233 A 31 H

BEEEEN: ZEESEEEFRAH
BEEEEN: PEBITROERAH
WEEH HE: 202344 H 21 H



TAGHNSREIE IR A 2023 4258 1 Z=PERY

e
et
St
=
¥

§1 EERR

SO ICSENE L AERR AN SE B AR E AN Bl AR ST

AHE G IFEE NP ERAT B A IR A R ARIE L & S R 0T 2023 £ 4 A 20 HER 7 AMRE
FI S5 f bR IR A G IREENE, RERRNENMERRICE. RISV e

HRIRIN -

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
R RSO ARIAREI . SRR, BEBTE AR BT R SAT BT 20 D A S

HUEEE-S R TR

ARG I 55 TR R 2 i
AREYIN 20231 H 1 Hil2E 3 H 31 Hiks

§2 HE BN

K& PR e/ MR IRIR S
R4 FAY 290011

LY (Wi L RTFF IR
HEeEREMH 2011 4F 10 F 26 H

A R I 3 A0S 0

525, 283, 949. 35 11

5t Hbr

AN e e P BR B R AT 0 R R BB S B SRR < R
F A8 HE AR o 5™ P2 UG AR I 5 T 5 70 40 SRIBGER I S5 35 4 PO A i Wi i

P R Wi e el = N o 1 N <0l T = 1 - VIl = I N ol A R 19
TSRS, BN A BT T A 2E AN A AT B RS K ) PSR
P 3 A 1) AN e R S s /A N il M s E R ey O X (N
KISH P2 RGeS, 3L S P A 37 P B 245 VA B B A 8 7= AR i 3 X
58

b 45 L e S HIE 700 F5 B0 35 % X 80%+ T E 4 B H e 25 2 X 20%

A YA 2 R AIE ARG NIB AT S, FELE RAE BA AT 1 N R S s
DI LT M, BT m AR A e as (0 2 4 R, LT XU
AT RS = T MR SR IR T e R TIRE RS,

A N RAGHEE AR AF

FEEN o EERAT I A PR A )

3.1 ERMFER

§3 EEMF AT SFERIN

Az NRMIT




TAGHNSREIE IR A 2023 4258 1 Z=PERY

BB LN

HAERD (202341 H 1 H-20234E 3 H 31 H)

L AW S it

-292, 126. 58

2. A

-39, 794, 713. 82

3. BT 53 Sy WUA IR

-0. 0796

4 AR B A

1, 856, 378, 814. 82

5. IR G0 B

3.534

TE: 1. Frid ik eb Sa s AN RS G 0 B A N I EEE 5 2 e - 0 ) (Biltn, Pt <
A FR G [ Bl . 2R AR . BRI IAE), T AP JE SEPRI R K AR T AT A

2. A OB R G AR RN« Bt licas

R IEIRE AR A C s Bzt in EAH A se i E AR s e .«

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

HAWN AN~ Fe i EAR SR FHERAT

‘ ‘ NG5S
HHEEK R | BEEKR | SRt ‘ -
i B - ‘ HE 26 R bR OE6) @—®
® MHEZEQ | HEREERE ‘
HZ®
TE=MH -1. 23% 1. 69% 6. 93% 0. 64% -8. 16% 1. 05%
S ANAN & 10. 23% 2. 04% 9. 13% 0. 74% 1. 10% 1. 30%
A4 -1.92% 2. 17% 0. 88% 0. 94% -2. 80% 1. 23%
HE=F 58. 48% 2. 22% 23. 42% 0. 98% 35. 06% 1. 24%
A 121. 15% 2. 00% 14. 60% 1. 09% 106. 55%, 0.91%
HIE4 5 F
313. 81% 1. 81% 67. 58% 1. 24% 246. 23% 0.57%
GRS

VE: ARG EIEMEA: T 700 F5E0IR S 2 X 80%+HIE 4> i 38 Bk 35 2 X 20%.

3.2.2 BEEAFAARURES RIHFENKRED EHE RS R A R
R FHI LR



TAGHNSREIE IR A 2023 4258 1 Z=PERY

e Ta P AN B IR SRS BT LA S S A5 JE1 A Al £5 B AR B SR 0 R TR 0I5 S K 35 HO B

540. 00%
480. 00%
420. 00%
360. 00%
300. 00%
240. 00%
180. 00%
120. 00%
60. 00%

0. 00%

e
p ,ﬁﬂw e P
| N" |
‘/"’ WW“

=] — O [5e] [=] Ly — O o] o =t — Ly o] oo (o] [=] b — —
T 72T YT T ¢ YT YY ® vyoToT T OTOD
[=] & — o © [=] b — o [} [=] uy — o [ (=] uy — w [
— (=1 (=1 [=3 [=3 — [=3 =1 =1 [=3 — [=3 =1 =1 = — [=3 =1 [=3 [=3

| | | | | ] | | | | | ] 1 1 | 1 1 |
— (2] [3¢] ] =t =+ 5] -b ‘b M - [22] o o~ [=] [=] — ] ] o
— — — — — — — — — — — — — — o o o o o o
[=] [=] 2 2 o o 2 [=] [=] =3 =3 o o [=] [= (= [=3 o o =3
o~ o~ o~ o~ o~ o~ I o~ o~ o~ o~ o~ o~ I o~ o~ I

|—ﬁfn¢“l BHERESRITHRIBKE —REPIEHRES RN S iE i

1. BAEdh /MR E R ER SIS SFT 2011 4F 10 A 26 HIERAE . A4 H 2015 4F 8
H 7 HEZE RS MEES,

2 AREHEHWHEME: AR

W ITBUR G 7 AMIR T 25 8 B8 BB 5%,

S 60%95% 5 K T, MEEiEIHHLE 1 4L
G BOE S oA 4l T B i 3 9% LU A A IRy v AN

W E N IRUE AT . AT G B T /N BER A LU BIAME T ISR BB B 1 80%.

§4 BEAWME

4.1 RELE (RESLHE/NA) FHi

FEA I o O3 4 22 PR 4 25 M -
A BF emam | s e R v
e
R
1A =
i;%g EEERLE, BRI, ¥
IR A E%ﬂﬁE%é}‘%@?ﬁﬁﬁg\aﬁxﬁﬁyyi%
- 51,2015 4F 4 FINZRA5 M AT A 7,
f%é%%/ﬁ%%zmsﬂfmles B o DHEREFL G2 WE I Rk EE e 2 BB, BT
G % H B AR A e S 20T 2019 4E 7 1
- AL MR IR A SR 4
i L SR, 2020 6 11 AR MERTEER
P VL R A I S S A 3
e
4 2T
VEe 1. LLE IR AR A A A B



TAGHNSREIE IR A 2023 4258 1 Z=PERY

2+ UEFFAMOLIE SCEN GIESF RG22 E RS WH . S BN LML 5B 2
INED HIFHRIE o

4. 1.1 BIRFAERF B EEIT IR R G E RS2 7 [ 8 H A7 R 1H 0
AR BT A e 2 AT A S 7 FE U R BB 2 P

BR3P A s R T A5 1 O A

AN, ARGEHENEIENE GEFBRBE ) (AITERIET IR a2
INED (RN RSB & RO B R SR S A F) AHABH GBI, AH WL
M. B3, BUS s, BUS TS 00 S BEAIZ I e 0 . AL BNAE ™ M2
il RS R At b, DNk e B A NSRRI 2, O R e AR AR 94708, A&
MBI AEAT A7 RAE AN e 5 R E
4.3 ARG ERHH
4.3.1 A PR G ERHITHLR

s QEFRHEREEHRAR TS HERTEL) (FEIERES A& [2011]18 5) , &
AfE T (PRGN » EHTIABRBE, UL SRR E BiEs, Wit vy
By BRI, ZHPIAT GO F R R HNE S RIS, BT, BB oA T
W%, R EEAS 5 SERIR Y, I i RURS B 0 500 AT A2 By R OLIEAT R SRS T8 SR A

W) PRI TR 2 7] B8 BRI AT dh AT IT I Ze e QB 8T A7 A 1R AL
NN IER T HES, A RBHRLAERT LS ZETHAT, BRLZHEABRAT AL, RELHM

FE TR

ARG N, R W2 5N E PR KIS & 5 HAb I &2 AR 3 iz AT, AT
A2 5y i B BEARHAT I L R AF

4.3.2 REZGTARETIHEH

Ay TR AN R BT Z TR TR) B A58 By s TR 2 A AT R BN 2158 5 AR 2 A
BRI RIAZE S . AREHIN, AIEES S5HZ 5 IR FRH R A S, AR ISR
Y B 52 Gy B R AZAIE 25 2 H BRAS B 5% IS I, IR HAR R H AE B AT
4. 4 B BN SR H KIRAZAED BT

—ZEEIE, B, CHBREE” F1AL Dy BB R . R R, IS
e BRED AR, ENEHA EASHE R IRIRTTIHE O,

5 500 3k 10T



TAGHNSREIE IR A 2023 4258 1 Z=PERY

—EERARAEDTI, A EFEAGESE EEE R E DR, T T A, R TR, &
FRFFEOALEIE, —FEAGRIAE, 1£ AL FRACE JEAL, TR F R 15 s i

AR,

4.5 MEMAZEESHW SR

FEZ ) S ILRE B AR AR BObR eI T 5 %1, IR AR B

BEAR G HIRASE GO BUFEDY 3. 534 J0; ARG RS M BUHEE K F -1 23%, WS

IR AE S 25 %6 6. 93%.

4.6 MEMAESRE ANBERE ST EE i Y

¥

5.1 MEMRESH~HEHR

§5 WAEAGKE

i H

e (o) e

MBI (%)

1| B

1,751, 454, 574. 49

91.63

Hrp: B

1,751, 454, 574. 49

91.63

2 | BBt

[P AL 2 3 B

Hrp. figz

B SRR SR

A Er e

B RAT A R

KN IR il B

Horbre SR 1 SRR AR
F

Satcliay

AT F& AT &A1t

104, 917, 465. 47

5. 49

o B

54, 972, 090. 25

2. 88

it

1,911, 344, 130. 21

100. 00

5.2 WEHIRIZETIL T RIVEE

BHE

5.2.1 MEWIREATIL A REF A RE R B A

(e &S|

~feiE Go)

i B 4 B HE b
%1 (%)

SN O N4

RS IRA

il gl

907, 877, 287. 09

48.91

OO |m | =

N4

LW WA NS ¢S W& N Y i3




TAGHNSREIE IR A 2023 4258 1 Z=PERY

I,

HER R

ALl A REAIREY

A R ROl

5 R AR RS B BRIk S5 b

843, 577, 287. 40

SR

i all

LGRS 55 A 551k

AR M EBAR 55

TKF] . IR FE i i B

FE R MRS BB AR AR 55

A

DA TAE

AL R E AR R

|28 B=-H =1 Bavil el B - Honll B-SH RN N T =R Ep R EesH Nes!

=
gie

it

1,751, 454, 574. 49

5.2.2 MEMRIBATI o RIBREBR TR ERRAS
R AR A I SR A U 5

5.3 IR FAMME o 2B 1$E LU K/ B IR SR B B8 B
5.3.1 MEFARIEA FOYME o B & B 8 HL I R NER P U BT+ 42 R 85 9 48

FFa | BREAR EAR ([ HE B | ARE O |HEETEEHEEE] (9
1 688261 FREESSS 900, 000| 179, 100, 000. 00 9. 65
2 688385 =RER LG , 700,000] 176, 742, 000. 00 9.52
3 688095 HaIT A , 380,000, 173, 190, 000. 00 9.33
4 688515 LNt 760,000 171, 364, 800. 00 9.23
5 688270 BB , 900, 000| 170, 316, 000. 00 9.17
6 688279 L ep e ,820,000[ 163, 090, 200. 00 8. 79
7 688536 JE TR 550,000 133,919, 500. 00 7.21
8 301269 HBRILR 900, 000| 110, 988, 000. 00 5.98
9 688099 t)=did i , 290,895 108, 590, 087. 40 5. 85
10 688052 Y 350,000, 101, 769, 500. 00 5. 48

AEEG AR WIRARFFA 657

ARFE A IR R FFAT 77

5.4 MEMIREF S MM RN GFRFEAE

8 750 3k 10T

5.5 & MR A R E HES T 1#E BN EF R A RS SR B 4

5.6 MEWARIEA RMME o 2 T 15E LUK/ HEFF BT+ 48 B SCRAESR B




TAGHNSREIE IR A 2023 4258 1 Z=PERY

ok
T IR A G R B B SFFIESR o

931

T OIRE IR A SO E GRS T E DR IR T4 St e R IR B4
WEIRA I G RILFT R EIR .

(9]

.8 MEFARIE A SO A ok 24 B 1 E 5 K/ PP B BT 48 BOIE L B8 B 4
A AR AT R A BUE .

9 MEPREFESTERKBRBBZ 51BN
.9. 1 MEMRFEERF KB TR S0 P 4
B WIRA T SR BRI LT .

931

(9]

931

.9. 2 AEER BRI MR T BUR
AR IR AT SRR BRI 1R

(9]

10 HEWRFEE BRI B IR 5 0L i

(9]

101 ASE MR B EBUOR
ES IS T S i

931

- 10. 2 G HIR AT S BB 1 H 657 {1 5 R7 B A0 4 35 B 40
AR AR AT SRS H U BT

5.10. 3 AHE R IR B Z LN
TS IR AL 4 R v [ 0 2

931

11 BRAERE M

5.11.1 AESHENI +LAIEFNRITERAHRTHIWBER TR FE, =
RGP HAl—FNZBIAT BT ATIHER

AT AR A BRI A4 UE S vh RAT MR A AR B A 1) S SR A A i o i o R
—HENZEINTFETT. LTI L.

5.11.2 ZEHBE M+ A BRERTENEE S FME K& LB E
T I A AL G B BE (0 AT+ 44 B 52 T SO AR 2k e R E S IR SR P 2 A R SR

5.11. 3 HAWBEF=HIRR



TAGHNSREIE IR A 2023 4258 1 Z=PERY

hur
Jo

EA s &/ o)
17 H PRE 42 648, 416. 20
I SCHIE 5597 B K 52, 064, 680. 90
IEYSCF -
JREYSCRI -
JRZYAT HA ) K 2,258, 993. 15
Fopth B2 YSEK -
Fopth -
it 54,972, 090. 25

5.11. 4 REWIRFFA M4 T HBOA K AT ¥ B 5 A4
T IR AL SR B AT 5 B e e i 75

0| N[O |O1 | | W (D |+~

5.11.5 REHIARAT 14 B SR F A ETUE Z PR I1E LA i B
e A AL SR A A4 IR SRR IR A L

5.11.6 AHE KA HHMAEHHIN, A THERMRBEIE, TR
BT 2 it

§ 6 JFAE SRR

BpL: Hy
s HA A7) 3 4 4 00 412, 171, 132. 27
e 1090 A 25 4 L FR A 5 231, 910, 754. 26
el AT I A 3R 4 A S [m] 4 118, 797, 937. 18

5 ST 1) 5 S PR AR B A (A R
SR V] D)
s A HH AR 3 4 1 A i 525, 283, 949. 35

§7 REEHENZHEARERBESEZSHNL

7.1 ZEEEAFHEEEZSHIRIHER
AT 2 B B R R A S

7.2 ZEEENZHERRERRFEEZ 5 A
A I BRSBTS

§8 MR EH RROMEEFE

8.1 ME MW BB EFEESHB LA BT 200895

95 3k 10T




TAGHNSREIE IR A 2023 4258 1 Z=PERY

T T PN AR H B — BB R AT 2 e O W L 13k B G L 20% 1 0

8.2 B RERRNHMERFER
T

§9 FEXMHEXR

9.1 ZFAXMHER

Lo A NI St SR 2805 P/ SRS U ISR AR I3 35 B8 ik Ve S FA SO A
2. AREPMUEILEAIIER R R ESREE SR

(FRAF /N RE IR & ROIE SR B0 B G A S W 45)

(FA5 /N RE e TR A IR 27 B B R 4B U0

5. FESEH ML TURILIE. BRI A F ERE

B A Nk 55 B AL ATE L Sh

w
P

o~
7

»
J

9.2 FERGH S
RIRAE AN E & THSETN SIS AT, HEHRRE R,

9.3 &R
WRENHEEFZFARSE A AT Mu; (www, ftfund. com) & 5 FiRAEIE M, siIkITR P
AR 2% 70 B 3% (400-888-5988, 021-38784566), FIAIL 44 A\ BIEER,

REESEEHABARAT
202344 H 21 H

o100 o107



	　 
	§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 


