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688581 fgk 2)22:132$E|5 6 1H Eﬂél{g}z 125.80 |118.03 43| 5, 409. 40 5, 075. 29

Ee L ARFEPEIEE S (CETAFHERRATIEMERINE), HeS 5 EWAd Fk e R
RATEEFTRRIBER, BRATE R HE 6 N H WAL,

2+ HEEIE TR E BB, W E KA T RAT BRI 2~ J R AT R By, Bl i i
T ERATE R Hil 12 /N WAL,

3 MR (LRl A2 5 BRI BIAR b 1 23 7] JBe 2R AR 5 LR 3 B8 3 b A e Lk AN C 45 O ey
Bt ST, He g W L2 AR ey, fESZAESE 6 N AR L.

4 He AR A DA A0 SOT RN BERIK s b3 W B0 R —For AT H ke i . Heep
g2 5N I FRAT I BEE BRI 08T i B A 9 e £ 58 S SRCAE SRS 1R, AR BT
JR L E IR A ANRE B HFeil; B2 5N _ERIGERECHIBR,  MOBTBREC H 28 B b i H 22 18]
ANBEH HFEES

6.4.12. 2 HRFE R GRHFHEREZRKRE
I FE G AR A B OR R A B I 452 R 507 3 2 PR I 22

&
&
=
H
&
=




H

T AR FS VRS (LOF) 2023 4FErh Rk &

6. 4. 12. 3 HARMFH IEEIEAZ 5 Ve NI I FHI5

6. 4.12. 3. 1 R1T A3 H 35 IE H Y
AR FE G AR A IR R R #7105 35 1E RS 5 /R R i i

6. 4.12. 3.2 XX 5 Frifisds IE Y
A HE L AR WA R AR FFA 2 5 i 57 1E [0 W A 5 A IR i i 2

6.4.12. 4 RS 5HEBUBIES B A5 FIESR
RE ARG WA S HEREIES HEV5%

6. 4. 13 &b T B8R EH

6.4.13. 1 REEEHBURMALRLEW

ARHESAE H BB U I 55 AR E EERLHRME XU . Rt ah U K i 3
JRUR: o A G NI T SR AR 72 SR AR A S o BT I e U, R 18 2 3 22 11 X B
WU ARSI, B AR S B R SRS RIR IR

ARIESEINEL T UHEFS K ERR AL ON, HEFS AR EHE N
S| BB TR Jo A LAY S5 1T AL R = XU I P i 2 RAE S P R i B
b 7 T ) A AR A b 5% 1D £ R A AN M A R A ) KU R 0 %
FAR RS AT R A B SRS

N G 10 A 4 A TR T < TR I XU B B DV R e I 4y T R T
ST B0 T 305 25 % ot XU 7= AR (R AT BB K o MRE PR 20T RO R B EH R, T DR 45
Fi 71 R P2 R EH IO ) A UG 2 R AR o T AN S S 0 BT I A B R A, AR AR R 4 1) 3%
VHbR, 4654V i 4R T RRHEES R e R R i be . B3, HEK
AR, BT AR % I PR RAR S A AR R, B ] S b Xof o RS 14T 1 Y
R A FIVEAL, I AR RIS, o XURR ] £ AT 2K 52 AT R

6.4.13.2 15 H XK

E RS 2 Fa IR AL it B R 5 5 0 F R IBAT B L 5T4E, B B i ik
B AT N BLEL) . B4 ST B B, SRS T R AR A2 1 ) X
o

A H G 1 B B B NAE AL Z) AN 28 Gy X TR AS ROLREAT 1 7870 BIvEAS . AN B4
(IARATAE AT BUEFE B NN IABI G AR SC BT 4R AT, DRI 5 8RAT A A DR 45 FH R
AN K o ARG AEAT 5 FridiAT (3L 2 33 A b IR 27 B0 85 55 A IR T3 AF 2 7 N3 5%t

2971 4L 4871



E

T AR FS VRS (LOF) 2023 4FErh Rk &

F 5 UE S A8 ORI 5, 3 249 AR o] BEMEAR /s ZEARAT I DY T 04T 22 5 AT 35
KA Gy W FREATAE FH PG FEREUE S22 #1J7 2CREAT BRI LA il A L P45 FE XU o

AR He B B NN 7S AR BERRE , 3 0 4% B A S S otk
PR R AT N AR, HLE 3k 2 B4 98 A A3 g XU o
6.4.13. 3 MBI

B XU A e 5 4 N R B DA B B A R A B35 4 % 7 DA S A8 o
[ KT ) JRUISSE o T S AT TS [ 5% < FRY A 2 e PRI, A s < P e o A 3 N G AR 3 1)
DT [ A7 0 AT T B M AR TR R B 75 5K, ARFFIE G BT G b i T 4 Sk ~T
ZAHUGHL .

FAMEWIA, BRIVE 6. 4. 12. 3 hHIR IS H (5] 16 4 b 55 7= 3k R AU E — AN H
DA ZH Bt B GRS BANE R Ab, AR5 G B $H 1 H Ath e i 757 1) 5 20 240 58 2]
WHBN—AHUNEATE, AT BlEE A (5 ) JeE € 23 H BATH
B DRI THT AR B2 N A L) 24 B I 6 i B

6. 4. 13. 3. 1 & HANAELHE B MR RE 54

AT < () B B PR ONAE B i AR S R rp PR A A SV I B R X AR R A S
PP S P R AT B, 3 T A ST IR A S D AN S ) 2 R R B AR
B LI 52 PR 45 % P L A9 DL S 20 5 R N 1) P AR IR RE D 1R 27 5 R bR AR B M e
B HEAT RS2 W AN 537

RIEGFA —F AR RATHNES:, HATEAE IR = E N 10%, AHE4 4
HNE )2 ERE — X anl RATHNES:, AT ZIEFR 10%. AHe5HA
BEMRESEINERN MR HERG —F LA RATH RS, A
i 2 T 2 AT I R SR 30% (56 A F HERAT G MO B A9 AT 5 4 1) AR
B4 K [EIIE I 23 DA E IR IR FE2H A AN 2 R LB BR A o

AT G BT RE O IE SR AEUE 228 5 T T, HARITR AT ERAT M RNE 3458 53, PRt
BRBIE 6. 4. 12 FhBI7R B3R 43 56 4 V8 7= Ul 2 i A2 BR 1R B 1 L i s s, HoA
BIRe LAG BEAN MGG IS AR I o b Ah, AT G T Ik S HY [ g < il B 7 7 20RO\ A B 4
R B 1 7 2K

RIS, A J5 < P 2 < PN S ed 5 B 2 WO [ ) 52 5 R B H 522 Gt T B v
J5 s M2 0 JE N AE 2 0 T 55RO AN B ) SAT A K85 1047 0 ZE 1K ) IR
A5 ENE L, DU AR A Zoht T SE 5SS B0 8 B I F AT Bh s i B A5

3077 4L 4871



E

T R FE LIRS (LOF) 2023 4F i B4R

S

&

e
i

Y

T

TR B BRI, g NS [ A AZ 5y (R0 sh P RS AN A 6 2 AR o IR Ah, ARk 4 (1 9
BENGESL 730 [m W AE 5 oA e A B AR A P B S R A AR

2 ML Jo 9 ) XURSE R D055 (232 3 LARA DR S 42 2 SC O ELTH SR 2 20 IR AE S AL 5%

9{:@
E

Ry 7N

#
Iy

~

=
ar
=

\7

~

6.4.13.4 TiHRR

I3 B T i S IR B 2 A I et AR5 5y 6 FOT SR IE R AZ 5 I, w532
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AT B . . 11, 469. 80) 11, 469. 80
i ann 84, 362, 412. 60 158, 105, 170. 57 242, 467, 583. 17

Ui
AT 1] 3¢ . - 2,330, 262. 65 2, 330, 262. 65
INZRRERLIPNE L] . - 115,228.57 115, 228. 57,
IR D= . - 19, 204. 76 19, 204. 76
ISZRRER-F¢ . 30, 000, 122. 50 ~30, 000, 122. 50
LAt 57 5 8 - 613,247.59 613, 247. 59
et . 26,922, 178. 93 26,922, 178. 93
F ZRABUR B O 84, 362, 412. 60 185, 027, 349. 50 269, 389, 762. 10

6. 4. 13. 4. 1. 2 F|Z R 1) UM 7 A

T 2023 4F 6 H 30 H, AREELFA M5 VEGFR R BT 5T SRR 53 A ot
18 5 FE G P A I EL AR 6. 49% (2022 4F 12 A 31 H: 7.21%), KI5 F] 1A
AR T ARFE G B B TCE O (2022 4 12 H 31 He ).

6.4.13. 4.2 4MNC R
ANIE A 2 48 4l T EL R 2 SO B BN R SR B 4t & DRI ANV SR AR sl i R A2 D 3
ARG o A4 I BT 2 7= I o AN R v, DR T8 B8 AN RS o

6. 4. 13. 4. 3 FHARMHE R

FLABA A U A2 Fi 0 < DT RF i L (9 2 S BOROR B g A B R Bk 1l 3 01 2%
AN 2R LASM T 3 8 R 2R AR Bl T A0 AR e sl 0 UG, o AR it 4 2 BB THIESR A2 5
Jir b e AT 8] (R M T 3758 B BRI ER AN 55 i s 10 At A A XS AR T B ANIE T3
RAT B B 28 1 DUBUR RS U200, B AT BESRUR T IE SR 7 9 BEAR BB A 2 o

BB X 2T GEA T I RN i, K s 3R B B,
TARA F I e i 7 W KT, AL E IR, SHEREBRE. 7.
Temhlidy THRAESEG™, A0 M7 XM ATSE N, 9 se g 5 1K A
Fa s 1 {H .

ANJ B I BT A 2 B PR AR A RS . BEAh, RSB & E AR

25 3270 £ 4811



E

T R FE LIRS (LOF) 2023 4F i B4R

AT <2 Pl AT AOUE = A A SE 4%, € 0038 P 22 g B D Vont 2k g b A7 KU

&=, 45 VaR (Value

6.4.13.4.3. 1 HARMH RO

at  Risk) $5 RS AR A I g i e (00 P A A A% RS, B I R g
b3 RS AT BR AT 1 o

SHEAL: NRMT

AR FEER
2023 4E 6 H 30 H 2022412431 H
i H A BT AL
A fE e VIR KIED 1 L
(% (%)

A oy M BT P — IR AR B 156, 235, 783. 72 76.64 | 157,944, 583. 46 75. 43
A5 M A R BT P — HE AR T - - - -
Loy P R B e — iR R Bt 13, 233, 725. 75 6.49 | 15,102, 842. 47 7.21
Lot metr — st & /IR - - - -
fTHE SR Bt P — AU B - - - -
FHofth - - - -
it 169, 469, 509. 47 83.13 | 173, 047, 425. 93 82. 64

6. 4.13. 4. 3. 2 FARHHE KU B BB 23 BT

165 8 A S I 4 EL A e AR Ak 5%, HAh AR B AR

i FH AR I A A T By D% 4 08 7= V(B AH B AR A K Aty U 2H 45 717 3 I e XU
Beta REEARHE LA 1615 (B 50 A v 38 B8R [ A 15 H s bl 17 5k 4 R R o 1)
FHRME

. X = AN i 2R H 4 T PR E

*gﬁf‘;}% WA Bl AR TG

I3 AR (2023 46 H 30 H) | BAEEAR (2022412 H 31 H )
+5% 19, 328, 566. 17 9, 462, 804. 00
~5% -19, 328, 566. 17 -9, 462, 804. 00

T ARG B NIE HE B M AR AL G T O B RS 3EAT 70 Ao BEROS T i A% X
B IBURAE T, e T A AR R AR, IR AR A B FTRERIAR BT, H

X3 < B R AR R

6.4.14 ARUHE

6.4.14.1 &R TEARMETERFE

NRAE RS RPTRAZ UG A S R R AT B A R SR TR

B ARJR CHRE -

BB MRS BT BR T 4 R 28 R B AR A

25 3370 £ 4811




E

T AR FS VRS (LOF) 2023 4FErh Rk &

IR BRER — R U B MH I B 7 B 4 5 1R B R AT R A
F=JRR e FARBE P B KA AT DL A B

6.4.14. 2 FEMUARMMETERNESR# TR
6.4.14.2.1 FERXR&EmTEKNA RHE

Bhr: ANRmM
e . EN PN RERER
AN ROMETT R R E R E X 2023 % 6 A 30 H 2022 % 12 A 31 A
B 155, 982, 483. 00 157, 348, 830. 53
Sy =8/ ¢ 13,233, 725. 75 15, 102, 842. 47
E=ER 253, 300. 72 595, 752. 93
&t 169, 469, 509. 47 173,047, 425. 93

6.4.14. 2.2 ARWEREREKEKRZS)

AN 4 L3 B0 TR R B e e 1R S 0 A H D A5 SR R B B (R e

XHFUESF A 5 B E TSR G57, #5 L K HETUERM . 525 AR (B ARG KR4S I (10
ZOHATEER) « BUR TARRITRATERH I, RSN TEBH ELHKEERHME. 225
AN RIYIIA] B BR B SUTTR R AR OGBS AN (577 B A SR ELSUNER — 2 ks AR Al A5 1A 3 b R 1Y
AT N AERT T A SRUHME AR, e MRS . B ML & A S B R 26 — )=

e

UL F =R

6.4.14. 3 FRFLEHI AN RMETHE K SR T B

F 2023 4 06 A 30 H, AFEEREFAIEFFLA LA RIMETF R SRT (2022 4 12 H
31 H: [

6. 4. 14. 4 RNULA SSPHETTHE R £ T B A< A

ANBLA SO B T8 AR < i %77 M A7 £ 3 A A S T EAE AR A T R
el HIKEOHMES 2~ SR EAHZER AN

6. 4. 15 A B FEBEM &R R E i B i KA FE IR
BER MR, AFEET0 T EU 0 0 A B,

§7 BRAGHRST
7.1 REEEHSHER

SRl AR
5% | i H & [ B MEH 0 ]

3477 4L 4871




25

Il 77 2 PR

WA IR IR S (LOE) 2023 4E R 4R 45

1| Bt 156, 235, 783. 72 76. 18
Hrp 5 156, 235, 783. 72 76. 18
B sy - -
[i5] 5 AL 7 $52 % 13, 233, 725. 75 6. 45
Hrpe iz 13, 233, 725. 75 6. 45
BEE IR - -
4 | BT - -
5 | GxEhATAE ST - -
6 | ENIRE LT - -
Forbre ST m] D A SN IR B G i B 7 - -
BATH G H & &A1 31, 307, 205. 44 15. 27
oA & T 55 4,301, 115. 91 2.10
it 205, 077, 830. 82 100. 00
7.2 |EPRZIT SR RERTHE
7.2.1 MEBRBITU KB ARERTHE
SR NRMJT
AL AT AfRE G o 4 B B T (%)
AR MRS R Dk - -
B R - -
C [Hli&k 126, 820, 382. 87 62. 21
D [HJ1. BT, B SOKAEFE AR RO 35, 447. 47 0. 02
E [ 6, 736, 824. 54 3.30
Fo R EE 9, 342. 02 0. 00
G PRz, SigAEEEk - -
H o (fEEmEDOk - -
I |EEM&RE. AHMEEHEARS 22, 620, 716. 96 11. 10
J Rl - -
K |l - -
L [FHBAIR 55 5l - -
M RFEER AR R R S5 - -
N KR EREEAA Lt B - -
0 |ERMS. BRI AR - -
P #HBE - -
Q |PAMHSTE 13, 069. 86 0.01
R |32t AR - _
S |GE - -
it 156, 235, 783. 72 76. 64

122&%%*@%&%%%%%@&%%?&%@%

AF AR AR R A B iE

3571

4871




E

T R FE LIRS (LOF) 2023 4F i B4R

7.3 JIRIZA SOYHE G E ST = E A R M HEF R BT A B R R 3 A
EHAL: NRMT

Fag | BREEARY JE SR A4 R HE (B | AnilE Oo oy 4 B PR B B (%)
1 002230 BRI 191, 904 13,041, 795. 84 6. 40
2 300045 Lty S Reilpi] 1, 000, 000 11, 600, 000. 00 5. 69
3 300308 R A 70, 000 10, 321, 500. 00 5. 06
4 601138 Tl s B 370, 000 9, 324, 000. 00 4.57
5 000021 R 401, 200 8,019, 988. 00 3.93
6 000063 ERPAS iRl 150, 000 6, 831, 000. 00 3.35
7 600760 HTIE 150, 000 6, 750, 000. 00 3.31
8 000032 RFIL A 204, 700 6, 734, 630. 00 3.30
9 003021 JE B HL 70, 000 6, 141, 100. 00 3.01
10 688372 RN 39, 375 6, 030, 281. 25 2. 96
11 000988 TR 150, 000 5, 701, 500. 00 2. 80
12 000938 ESIi 20 178, 300 5, 678, 855. 00 2.79
13 301266 FHHH 80, 000 5, 624, 800. 00 2.76
14 300806 Hrid 299, 940 5, 614, 876. 80 2.75
15 688308 KREHZ 140, 000 5, 600, 000. 00 2.75
16 603197 REERHY 100, 000 5, 425, 000. 00 2. 66
17 688099 b S I A 64, 000 5, 396, 480. 00 2. 65
18 300252 S5 450, 000 5, 058, 000. 00 2.48
19 600761 ZWET 250, 000 4, 982, 500. 00 2. 44
20 688503 TR AL 50, 000 4, 875, 000. 00 2. 39
21 003012 PN 602, 000 4, 870, 180. 00 2.39
22 688458 TN 50, 000 4, 808, 500. 00 2.36
23 002410 JUBRIA 126, 000 4, 093, 740. 00 2.01
24 002463 VLAY 80, 000 1, 675, 200. 00 0.82
25 688048 Kot 16, 000 1,512, 320. 00 0.74
26 301168 18 R A 2, 600 161, 980. 00 0. 08
27 301382 23RS 2,219 84, 454. 56 0. 04
28 001286 B 7t B I 3,767 35, 447. 47 0. 02
29 301368 SV 337 23,317.03 0.01
30 301293 — 1R} 183 13, 069. 86 0.01
31 688472 B 17 710 12, 098. 40 0.01
32 688361 R 186 12, 028. 62 0.01
33 301325 2 E TR 109 11, 766. 55 0.01
34 688478 wn A 217 9, 194. 29 0. 00
35 301398 YR R 234 8, 775. 00 0. 00
36 688576 PaL R 63 7, 585. 83 0. 00
37 301360 RIERMHY 81 7, 500. 60 0. 00
38 301387 FeKFR 165 7, 484. 40 0. 00
39 301307 FFE 229 7, 295. 94 0. 00
40 688146 HRE S 183 6,977. 79 0. 00

25 3670 $£ 4811




E

T R FE LIRS (LOF) 2023 4F i B4R

41 301246 FIRZ 224 6, 879. 04 0. 00
42 688523 AR5 266 6, 344. 10 0. 00
43 688552 VN 2R 267 6, 274. 50 0. 00
44 301429 R 294 6, 179. 88 0. 00
45 301373 EIRHE 180 5, 733. 00 0. 00
46 001287 HL 258 5, 423. 16 0. 00
47 301332 1 /R ¥ 384 5,272. 32 0. 00
48 688433 1EE SR 164 5, 166. 00 0. 00
49 688581 LARE 43 5,075. 29 0. 00
50 688512 R 253 4, 847. 48 0. 00
51 301386 AR HLAR 200 4, 758. 00 0. 00
52 688570 RIE 185 4, 686. 05 0. 00
53 301157 IR, 87 4,604. 91 0. 00
54 301439 IR N 263 4,444.70 0. 00
55 301323 A 109 4, 290. 24 0. 00
56 688479 REERHS 144 4, 246. 56 0. 00
57 601061 &R 517 3,918. 86 0. 00
58 603135 HE R 201 3, 595. 89 0. 00
59 301345 Va2 77 3,591. 28 0. 00
60 001380 ARG 112 3, 447. 36 0. 00
61 601065 LA 196 2, 320. 64 0. 00
62 601133 FEUE AR 179 2, 194. 54 0. 00
63 001328 RO 83 2, 115. 67 0. 00
64 001282 — G 62 2, 047. 86 0. 00
65 603172 JiER A 122 1,967. 86 0. 00
66 001324 KHERH 85 1, 666. 00 0. 00
67 001360 A A 106 1,576. 22 0. 00
68 603125 R 60 1,471.80 0. 00
69 001367 HERRZ 36 1,421.28 0. 00

7.4 REMNBREREAEHNERZS)

7.4.1 BiFZANEHGE B WIS %= 18E 2% AT 20 42 K22 B 4H
Saip: NRTIG

P | IREARR | REARK A R EN S o SRR 4 S P B L AT (%)
1 000063 I R 24, 329, 687. 69 11. 62
2 002965 FEEERHY 22, 490, 233. 59 10. 74
3 688111 EALIPAY/N 21, 152, 316. 62 10. 10
4 601728 o E HLAE 17, 268, 397. 89 8.25
5 300308 R e 16, 287, 141. 09 7.78
6 002230 SN 16, 020, 613. 25 7.65
7 000938 S A 14, 949, 075. 00 7. 14
8 002756 TRERRE 13, 128, 183. 00 6.27
9 600602 PRE S PR 12, 986, 811. 00 6. 20

2B 3770 £ 4811




[ #5 2 fR R Ig R VR4 (LOF) 2023 4E i ik &

10 300442 TR 12, 256, 283. 00 5.85
11 603019 HHRLEE Y 12, 103, 084. 00 5.78
12 600522 Hh R R 11, 682, 891. 00 5. 58
13 688066 iR 7 11, 510, 970. 58 5. 50
14 000988 TR 11, 431, 522. 00 5. 46
15 000021 KR 11, 157, 697. 00 5.33
16 600487 i H 10, 942, 509. 00 5.23
17 002738 W B 10, 548, 536. 00 5. 04
18 300502 B o B 10, 407, 727. 00 4.97
19 600498 ED Sk 10, 284, 143. 64 4.91
20 002920 T8 VE BB 9,612, 271. 00 4. 59
21 300496 rRRMIIA 9, 585, 524. 00 4.58
22 300045 ESyaRolbii] 9, 466, 259. 00 4.52
23 600584 NGV EE 9,417, 548. 67 4. 50
24 688372 iR 9,220, 711. 03 4. 40
25 000568 VM EE 8,973, 108. 00 4.29
26 000032 REIE A 8, 525, 812. 06 4. 07
27 688439 PRI RO 8, 259, 542. 75 3.94
28 603986 Ik 5 il 8, 152, 044. 00 3.89
29 300745 FRBLRH 7, 872, 508. 00 3.76
30 002271 ZR 7 WL 7,841, 199. 89 3.74
31 300682 BB R 7,761, 810. 26 3.71
32 300601 W) 7, 398, 665. 80 3.53
33 300212 Oy 7,202, 535. 92 3. 44
34 000858 i W 7,142,178. 08 3. 41
35 688200 A E 6, 994, 333. 31 3.34
36 601138 Tk g B 6,917, 031. 00 3.30
37 300570 NS 6, 902, 841. 00 3.30
38 002410 JTERIA 6, 785, 328. 80 3.24
39 002368 NG 6, 579, 652. 36 3. 14
40 600563 LR 6, 570, 140. 00 3. 14
41 603611 Z:yaliidin 6, 540, 537. 00 3.12
42 300316 A BT 6, 536, 359. 55 3.12
43 688305 Fb gz 6, 486, 565. 09 3.10
44 600760 LR R 6, 435, 493. 80 3.07
45 603806 GEEIT S 6, 370, 195. 00 3. 04
46 600009 N 6, 311, 870. 00 3.01
47 688297 e AL 6, 300, 755. 88 3.01
48 688697 H g s 6, 253, 019. 15 2. 99
49 301191 JEZERHE 6, 230, 027. 00 2.98
50 600118 HE TR 6, 215, 624. 00 2.97
51 300122 BRAEY 6, 205, 496. 00 2.96
52 605333 VADIAi g 6, 178, 088. 00 2.95

25 3870 £ 4811




[ #5 2 fR R Ig R VR4 (LOF) 2023 4E i ik &

53 300613 = [ 6, 161, 469. 84 2. 94
54 301117 LR 6, 152, 145. 29 2.94
55 600941 o [ F3) 6, 143, 868. 00 2.93
56 300693 RTINSO 6, 123, 825. 00 2.92
57 002558 EPNES 6, 103, 060. 40 2.91
58 003012 R4 i 6,099, 101. 00 2.91
59 000733 PRIEFH 5,998, 681. 00 2.86
60 003021 JREHL A 5,981, 558. 00 2. 86
61 601698 i E T 5, 960, 832. 00 2.85
62 002555 =hLHE 5,944, 143. 00 2. 84
63 688518 53 i 5,925, 865. 33 2.83
64 300806 Hrids 5 5,920, 073. 79 2.83
65 688362 FAY LT 5,871, 779. 46 2. 80
66 688507 RIRFHE 5, 864, 448. 44 2.80
67 601778 pn RS 5, 828, 998. 00 2.78
68 600316 B 5, 788, 966. 00 2.76
69 688110 RSBy 5, 766, 287. 94 2.75
70 601689 LA 5, 756, 333. 00 2.75
71 301046 REME L 5,741, 798. 00 2. 74
72 300790 FHEOGF 5,661, 726. 30 2. 70
73 001311 ZH R 5,653, 169. 57 2.70
74 600475 LI RE 5,642, 173. 65 2. 69
75 603197 PrRBERHE 5, 595, 863. 40 2. 67
76 301266 FIHHM 5, 594, 247. 00 2.67
77 000034 Pl E i 5,591, 169. 00 2. 67
78 300415 itz % 5,583, 511. 00 2.67
79 688099 i A7 5,561, 222. 93 2. 66
80 688601 T 5,555, 703. 38 2. 65
81 002236 KA A 5,520, 711. 00 2. 64
82 300459 G 5, 520, 538. 06 2. 64
83 603507 PRIT Ay 5, 458, 887. 00 2.61
84 300474 5% W 5, 449, 929. 45 2. 60
85 300252 S5k 5, 400, 430. 00 2.58
86 688561 A AF 5, 344, 040. 73 2.55
87 600583 T T2 5, 334, 299. 00 2.55
88 688232 R A 5,214, 267. 19 2.49
89 300628 I 5 5, 193, 356. 00 2.48
90 002043 ROEE 5, 160, 991. 00 2.46
91 300033 [F] 465t 5, 139, 621. 70 2. 45
92 688308 Kk B2 5,079, 452. 07 2.43
93 002843 Ze 5 ey 5,064, 684. 36 2. 42
94 002777 Sy 5,019, 041. 33 2. 40
95 603008 Al 4, 958, 408. 00 2.37

25 3970 £ 4811




E

T R FE LIRS (LOF) 2023 4F i B4R

96 688313 HAEET 4, 818, 520. 60 2.30
97 688503 EAHE 4,775, 893. 93 2.28
98 301168 T8 R By 4, 664, 563. 00 2.23
99 600761 AT 4, 659, 267. 00 2.23
100 688458 ENHR 4,549, 714. 47 2. 17
101 300136 (EE: 3G 4,437, 955. 00 2.12
102 603138 R 4,425, 534. 00 2. 11
103 600276 E R 24 4,391, 308. 00 2. 10
104 300364 oA 2R 4, 270, 759. 00 2. 04

T AT “ TG B RNBRASEA A e LRSS HCE) a5, AFHFEAHRAL

VE TR

7.4.2 RiHEH B RIS 5 $E 2%80HT 20 2 KRR A
SEEAL: NRMT

Fag | BEAE | RELIR A R 132 A o7 BRI 4 5 P R LG A5 (%)
1 688111 EALIPIY/N 23, 270, 767. 97 11.11
2 002965 R 19, 624, 336. 20 9.37
3 000032 REIE A 19, 389, 944. 77 9.26
4 000063 FR 2 R 17, 301, 414. 00 8. 26
5 000568 VIMNEE 17, 106, 491. 70 8. 17
6 600536 Hh [ B 16, 505, 519. 00 7.88
7 601728 o AR 16, 223, 378. 02 7.75
8 300724 FEEHA 15, 286, 438. 40 7.30
9 603019 HHRHE D 15, 251, 683. 00 7.28
10 300502 5 s 13,297, 771. 20 6. 35
11 688599 REHE 12,821, 118. 49 6. 12
12 000625 K2R 12, 054, 646. 52 5.76
13 688200 e Y B 11,877, 673. 55 5.67
14 600522 R R 11, 834, 727. 00 5. 65
15 002756 ey 11, 286, 532. 00 5. 39
16 600602 = FER R 11, 245, 561. 00 5.37
17 002738 R YR 11, 183, 314. 00 5.34
18 300442 THERHL 10,971, 867. 00 5. 24
19 600487 T 10, 735, 136. 00 5.13
20 688066 AR 7 Bl 10, 562, 662. 19 5. 04
21 300308 bR E A 10, 353, 261. 80 4. 94
22 600498 E P SELE 10, 131, 602. 90 4. 84
23 000938 LA 9, 778, 082. 00 4.67
24 300496 RRMIE 9,723, 850. 78 4. 64
25 002459 AR R 9, 664, 814. 35 4. 62
26 600584 KR 9,644, 179. 71 4.61
27 300682 BB R 8, 539, 247. 00 4.08
28 002706 RAS 1y 8, 390, 127. 00 4.01

25 4077 £ 48T




[ #5 2 fR R Ig R VR4 (LOF) 2023 4E i ik &

29 603225 R 8, 297, 820. 00 3. 96
30 002920 T8V BB 8, 191, 815. 00 3.91
31 603027 TR 7,915, 375. 16 3.78
32 688439 PR KOG 7,824, 864. 22 3.74
33 002271 R 77 AT 7, 600, 566. 00 3.63
34 300745 FRBERH 7,562, 875. 00 3.61
35 300601 A 7,537, 906. 20 3.60
36 688248 R R 7,367, 637. 93 3.52
37 002050 R 7,319, 481. 40 3.50
38 600132 KM 7,085, 161. 00 3.38
39 300316 Fm LR 6, 731, 882. 00 3.22
40 300474 o T 6, 628, 264. 58 3.17
41 300408 = AEH 6, 584, 672. 00 3. 14
42 000858 i W 6, 566, 070. 00 3. 14
43 600475 LI RE 6, 548, 405. 00 3.13
44 000988 TR 6, 548, 321. 00 3.13
45 300122 BRAEY) 6, 366, 138. 00 3. 04
46 600941 i [H #4350 6, 347, 086. 00 3.03
47 002555 = tLHK 6, 335, 927. 00 3.03
48 002236 KERA 6, 285, 959. 00 3.00
49 688297 AL 6, 284, 828. 39 3.00
50 603986 Ik 5 il 6, 238, 177. 00 2.98
51 601689 Pt £ 4] 6,201, 221. 00 2. 96
52 300459 Y] 6, 146, 691. 00 2.94
53 001311 Z R R 6, 143, 119. 44 2.93
54 600009 187 6,071, 603. 81 2.90
55 000951 [ # R 6, 012, 004. 00 2. 87
56 301046 REMERI 5,935, 322. 00 2.83
57 301191 FEERE 5,916, 691. 85 2.83
58 688697 ZiR ek 5,914, 797. 78 2.82
59 603611 Z:yaliidin 5, 906, 343. 00 2.82
60 002558 EPNES 5, 874, 634. 00 2.81
61 605286 &1 H It 5, 845, 185. 00 2.79
62 300693 BEELI A 5, 742, 670. 40 2.74
63 600118 hE T2 5,675,011.00 2.71
64 688507 RIRFHE 5, 651, 524. 30 2.70
65 300212 Oy 5, 644, 658. 50 2.70
66 603806 GRS 5, 623, 959. 60 2.69
67 000733 PRERHY 5, 583, 222. 74 2. 67
68 605333 WA 5, 572, 676. 00 2. 66
69 300613 I 5, 515, 449. 60 2.63
70 601778 e BHRHS 5,474, 012. 00 2.61
71 688305 R 5,471, 253. 27 2.61

2 41

WL 481




E

T R FE LIRS (LOF) 2023 4F i B4R

72 301117 R 5, 440, 392. 05 2. 60
73 688110 ARy 5,428, 281. 51 2. 59
74 600563 A 5, 368, 113. 00 2. 56
75 600583 T T2 5, 352, 069. 00 2.56
76 301349 (G 5,339, 148. 98 2.55
77 600316 HEER S 5, 295, 240. 00 2.53
78 688362 MY HEL T 5,270, 070. 07 2.52
79 601698 oh [E T3 5,221, 092. 00 2. 49
80 300570 K 5, 207, 869. 00 2.49
81 002368 AR Ay 5, 195, 992. 96 2.48
82 688232 R A 5, 131, 653. 04 2. 45
83 000034 P E 5, 108, 856. 00 2. 44
84 002843 o5 By 5, 074, 899. 00 2. 42
85 300790 FREOG 5, 044, 284. 00 2. 41
86 688372 iR 4,957, 671. 20 2.37
87 002777 AR 4,924, 081. 00 2.35
88 603008 Al 4,920, 086. 00 2.35
89 300415 Rz % 4, 875, 100. 37 2.33
90 603507 EiANi e iy 4, 787, 529. 00 2.29
91 688561 L5 4,770, 481. 99 2.28
92 688313 fHEET 4,729, 149. 05 2.26
93 002043 fEE 4, 658, 846. 00 2. 22
94 300628 LI 5 4, 464, 714. 40 2.13
95 300033 [F] 465 4,451, 063. 00 2.13
96 688601 A 4,379, 106. 83 2. 09
97 600276 T Ffi 125 24 4, 350, 234. 76 2.08
98 688518 53 i 4,320, 139. 30 2. 06
99 300364 HHCAEZR 4, 252, 725. 00 2.03
100 301168 18 R A 4, 188, 299. 00 2.00

Ve AR ST G B S RS A (A S sl LRSS #3181, ANH B R AL
-

7.4.3 FTNBEERIRA S SE H B EE N S A

Bhr: NRMt

FNBEREA (AL B

834, 394, 625. 93

FHBEEON (RS BV

833, 010, 059. 44

TE: AT

“CRNBEE AR

) WA, AFBEMHRLH T

“STHVBCEEON T SR SR IR AT i (AT A ofe LA HL

7.5 KRG AP RN BFERAE

eEAL: AR

| F5

=
b=y

I i bf

| ARl

| A () |

2 4270 $£ 4811




[ 75 2 R R

WA IR IR S (LOE) 2023 4E R 4R 45

1 H X 555

13, 233, 725. 75

et SR

w [ DN

SRR

Horp: BORME R

b iz

A b R S i 2

ISR

A (Rl S i)

[7) M A7

O |CO ||| 01|

oAt

10 | &if

13, 233, 725. 75

7.6 BRI RYME & B S B A HO ) R /NHRFF I BT T 42 £ 23 45 B 0 4

EHEAL: AR

5 | i | BERAK

HE 5

NRNE

e R E L] (%)

1 019679 22 [E i 14

130, 000

13, 233,725. 75

6. 49

7.7 JRIZA SOYHE G E S B3 E LB RN HEF I BT E B 7 SCRAESR 33 A

AT AT IR ARFFA B SRR -

7.8 MERRIL A SHHE & E ST EE B RN HEF BT 144 57 & R 85 4
AREAME AR EIR

7.9 WARIEA SRYME o B & 57 8 HL I R /NHRFF R BT T 4% SUIE SR B8 B 44
AR EAME ARG

7.10 AE BT BIERKRFEBOR
ANH AR T R AR R AT IR 301 0

7.11 REBRAZELSE T K EFH R 51U
AT G AT AR AR A B 152

7.12 EAESHRERE

7.12.1 EEHEBWEHRZIEFNRTESFTHR T HIGERERTLRAE, BRE
W& gl HAl—E AR B ATF B

EUS= R IE =

7.12.2 EEBEME 2K

e AR,

Ak T I 1E T
BN R -+ 4 RS (R AT BB B

G il H AT —SF N 52 B AT HE DT

4371 4L 4871

5|
=y

TLRAE, e

AT
ERABHES A FME R SIERE
WA B R 4 B R e 2 e B S 2 AN B




E

T R FE LIRS (LOF) 2023 4F i B4R

7.12.3 BRI A& IREE 7 I R

hz: NRMIT

33
J

AR

17 L

439, 410. 73

IDALSEEEN

3, 550, 233. 65

YA

JSZYCA) JE

SRAGIAEN

311,471.53

ISR EN

P T

oAt

OO | | |O1 | |W|DD |+~

it

4,301, 115. 91

7.12. 4 WIRFFA K40 T2 B0 K W] R 55 B 40
I AR IR AR I I T H B v e iz .

7.12.5 BIRHT+48 B AL RUE Z PR ORI U
ANH AR T AR 44 BB SR R AN A AR B PR B L o

7.12.6 WHEAGREER A PRI
MU LRI, 3T A5 & T 6] ] REAFAE R 2

§8 HEE&hBRFAEANGER

8.1 HIRESMBHFEABEFAENGH

AL A7

PR FifA N4t
gﬁﬁf Ky 4 0 MR # N
(il FHME | GAHEHE 0 | BEOB | SEAEHE %)
31,232 | 3,707.58 | 3,500, 719.97 3.02 | 112,294, 459. 62 96. 98

8.2 IR EWMESH +RFHA

e ESREPNEZY FaME () b BRI (%)
1 [SX=P S 169, 790. 00 14. 49
2 MEE 135, 874. 00 11. 60
3 KL 67, 318. 00 5.75
4 T3R5 58, 684. 00 5.01
5 TKEN 45, 200. 00 3. 86
6 F i 38, 628. 00 3.30
7 BN 28, 012. 00 2. 39
8 S8 il 27, 081. 00 2.31
o 4470 3 4870




[ 5 2 R RS R TR & (LOF) 2023 4EFr #AFR &

9 VEEAN-- 24, 501. 00 2.09
10 TR 22, 516. 00 1.92
8.3 HIRELEHEANMIANRFEARZEHIERL
TiH A maESE () HEE BDELLE (%)
HEEHNITE M N LA AR S 594, 327. 08 0.51
8.4 HIRELEFHEAMMUNRFEEAFBRRELS DS EX FIER
S| FrEEEMH B ENEEXE i)
AN F EE BN R RS IR BRI AL ER ) 10750
57 NFEE A2 4
PN S e AL LE R SN A I AV B 10750
§9 FHAEEMFEZF)
BAL: Gy
SRAERH (201749 H 27 H) HEEemEim 211, 076, 600. 72
ztiicliiﬁﬂﬁﬂ%ﬂ% 13 KL i 116, 065, 962. 09
AR5 A 4 H 4 0 11,811, 274. 77
Pk AR W2 4 S (R4 A 12, 082, 057. 27
ARG W LR A B 40 -
A R B B AR 2 4 0 A 115, 795, 179. 59

VE: R A 2 e S A Oy B Z0R BB R N B, i < e ) 0 5 T 8 A7 0

§ 10 EXEHER

10. 1 ZE&HBRFE AR R

-----------------------------------------------------------------------------------------------------------------

-----------------------------------------------------------------------------------------------------------------

ORI, EEAEAT 2023 45 1 1 4 HRAAE, SRSk 2023 4 1A 3 FRIE]
Eﬁﬂ%%@\%$,E§ﬁ%ifﬂw3ilﬁSB%EQQH%E\%$;%$%@A?Zm£
E1F 6 AT A, BB 2023 5 | A 5 AR, B RALT 2023 6
hﬁ5a%ﬁﬁﬂ%%&;% SEHANT 2023 4 1 H 6 HAAM A, %%%ﬁf?%%iﬂ
EHSH%E&ﬂE%Wﬁ&ﬁEEO :
B e s A N RE e IS E T S L




E

T AR FS VRS (LOF) 2023 4FErh Rk &

10. 3 WRESEEAN, BEM™. B&HEEWSHIFL

-----------------------------------------------------------------------------------------------------------------
-----------------------------------------------------------------------------------------------------------------

-----------------------------------------------------------------------------------------------------------------

RIS IS AR RIS S ST ST RSB A 0 kS SR ke
APIRS 12021 42 10 A 20 I, SOBHAEKE D REITHSHT CRAIEEAYO A4

SRR RS

.................................................................................................................

10.6 BEAN. TEALKRBHZEEN G ZEERLTFH R

10.6.1 HEARAMAEEA AZBERIL T SR
AP, IR SR T N SR U R AL T

10.6.2 FEEAREEAEEANRZBERLTTEER
AREWN, REHEANLLEIEHRNREZW

10. 7 EEMAESRA R 5 B ITiA R ERL

10. 7. 1 EHESMAIESA TR 5 RITHTRERE LHEIATH R
SHEAL: NRMT

i

I IRE A BAL T .

L5 AL 5 S AT Z 7 T (A 4 5
ALY S ‘%Q s S gé%%%&x 4 ‘iéﬁﬁé .

e RA L) (%) REM G (%)
RIAGES 2 813, 234, 706. 19 48.85 | 513,397. 12 57.56 | -
W iEE S 2 384, 886, 859. 29 23.12 | 166, 001.71 18.61 | -
Wi R IE 7 2 320, 017, 479. 98 19.22 | 138,020.72 15.48 | -
RAGIESR 2 109, 256, 203. 18 6.56 | 47,121.52 5.28 | -
I RUESF 2 37, 377, 880. 69 2.25 27, 334. 64 3.06 | -
TAFUES 2 - - - - -
EFES 2 - - - - -

TE: AR SR W B ey (RTS8 R TR BB 2k 4 58 5 6 A 161 P2 AT 5 Il R A S 1)
CIEMEEE7[2007]48 5) HIAH RMEZR, WAFELILEL T 2 5AERL SN SR, 28
W WK, 25X FRAN 17 ReELT S 5T,
1. L HAZ 5 BIT IR FARAE LT «
(D ZREIIBHE . TIEE R

4677 4L 4871



E

T R FE LIRS (LOF) 2023 4F i B4R

(2) W55 IRIL R AT, 2 EIRDUAG A

(3) ZEAT NG, H AR A A BT ) 1 2

(4) BTFL 8, FFRENS SR — I B 0L & i m BRI FC B Rk, JFREARIE Ry 52 ZRIR AL E
BT s REME R (RIS FIREAT W 35 58U, R SR 2 ) EAT WL A U0 A

6) BAFE BT HEAN IR Z S E L, BEPPONRA TR HEI &, Gegxs A w55
KT RS F 5

(6) A sy, A& m s, fae. B, A B s s s, e ftaim
132 5 15 2R 555

(7) I E L ANHAR b ARAIE R 24 BRI SE 5 B IC I SE 5 18 B M TR

2 HET M S BT IERAE P T

(1) A F RS LR bm R 2 26 11 52 55 BT e 22 E L 5

(2) AR AL T FIESR 2B WU ZEIT 28 5 BT AL B

10. 7. 2 ZEMHIES A B 5 B u# AT HARIESR 8B R
eEAL: ARt

555 5 57 [ 2 ) BUIEAE 5

G wron | mesmn |V | awaes | % | meamn

B | T | e | T | o)
RIS - - - - - -
BN - - - - - -
W r uE 27 1, 999, 900. 00 100. 00 - - - -
RILIES - - - - - -
[T RAES - - - - - -
LAFUESR - - - - - -
[E {5 % - - - - - -

10. 8 HAthE K4

Too

§ 11 mBRE RRIHMEEFR

11. 1 |EFN B TREFEES AP LFIXR ST 209K 1F 5L
T

G
5
=
H
&
=




| 75 2R SR MRS B VRS (LOF) 2023 4FE R &

11. 2 EMBREEHERFHAEZFE L

To

§12 #EXHFBEF

12.1 FEXHEX

12,101 o [ IE s e e [ 2 22 R SR RS 12k R VS TIC B VR & BLIE SR R T Sk 55 4R
frySC A

12.1.2 (EHFZRFIHKEE RGHE RS AT S (LOF) HEE&EFH)

12. 1.3 (EHFZRFIERE L RGIH ERA BIE R RS (LOP) FRE T

12. 1.4 FEEEE )OS TERAE . B

12.1.5 AN B 75 22 RS R RIS I B IR A AE SRR i 4 (LOF) 7E4R
SE WA b R 1) 4% A

12.1.6 A [EHIF 2> BR 0 AR oA

12. 2 R A

] 5 22 ORI 4 A R A ], Ml U T P 3 X 4 kKA 28 5B A 2R 7 45 Pl
2 5112
12.3 &R F R

12.3.1 BV a] P BA 2 w4 9 A 1

12. 3. 2 B A oy ) WA i A ] 2 < i A 595 B www. gsfunds. com. cn

12. 3. 3 IRAT AR vl % P I 55 FLTE EE ). 4009-258-258

EHFZREEEEFRAA
2023 48 A 31 H

4871 4L 4871



	§1重要提示及目录
	1.1重要提示 
	1.2目录

	§2基金简介
	2.1基金基本情况
	2.2基金产品说明
	2.3基金管理人和基金托管人
	2.4信息披露方式
	2.5其他相关资料

	§3主要财务指标和基金净值表现
	3.1主要会计数据和财务指标
	3.2基金净值表现
	3.2.1基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较
	3.3其他指标

	§4管理人报告
	4.1基金管理人及基金经理情况
	4.1.1基金管理人及其管理基金的经验 
	4.1.2基金经理（或基金经理小组）及基金经理助理简介
	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管理人对报告期内公平交易情况的专项说明
	4.3.1公平交易制度的执行情况 
	4.3.2异常交易行为的专项说明 
	4.4管理人对报告期内基金的投资策略和业绩表现的说明
	4.4.1报告期内基金投资策略和运作分析 
	4.4.2报告期内基金的业绩表现 
	4.5管理人对宏观经济、证券市场及行业走势的简要展望 
	4.6管理人对报告期内基金估值程序等事项的说明 
	4.7管理人对报告期内基金利润分配情况的说明 
	4.8报告期内管理人对本基金持有人数或基金资产净值预警情形的说明 

	§5托管人报告
	5.1报告期内本基金托管人遵规守信情况声明 
	5.2托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明 
	5.3托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见 

	§6半年度财务会计报告（未经审计）
	6.1资产负债表
	6.2利润表
	6.3净资产（基金净值）变动表
	6.4报表附注
	6.4.1基金基本情况
	6.4.2会计报表的编制基础
	6.4.3遵循企业会计准则及其他有关规定的声明
	6.4.4本报告期所采用的会计政策、会计估计与最近一期年度报告相一致的说明
	6.4.5会计政策和会计估计变更以及差错更正的说明
	6.4.5.1会计政策变更的说明
	6.4.5.2会计估计变更的说明
	6.4.5.3差错更正的说明
	6.4.6税项
	6.4.7重要财务报表项目的说明
	6.4.7.1银行存款
	6.4.7.2交易性金融资产
	6.4.7.3衍生金融资产/负债
	6.4.7.4买入返售金融资产
	6.4.7.4.1各项买入返售金融资产期末余额
	6.4.7.4.2期末买断式逆回购交易中取得的债券
	6.4.7.5债权投资
	6.4.7.6其他债权投资
	6.4.7.7其他权益工具投资
	6.4.7.8其他资产
	6.4.7.9其他负债
	6.4.7.10实收基金
	6.4.7.11其他综合收益
	6.4.7.12未分配利润
	6.4.7.13存款利息收入
	6.4.7.14股票投资收益
	6.4.7.14.1股票投资收益项目构成
	6.4.7.14.2股票投资收益——买卖股票差价收入
	6.4.7.15债券投资收益
	6.4.7.15.1债券投资收益项目构成
	6.4.7.15.2债券投资收益——买卖债券差价收入
	6.4.7.16资产支持证券投资收益
	6.4.7.17贵金属投资收益
	6.4.7.18衍生工具收益
	6.4.7.19股利收益
	6.4.7.20公允价值变动收益
	6.4.7.21其他收入
	6.4.7.22信用减值损失
	6.4.7.23其他费用
	6.4.8或有事项、资产负债表日后事项的说明
	6.4.8.1或有事项
	6.4.8.2资产负债表日后事项
	6.4.9关联方关系
	6.4.9.1本报告期存在控制关系或其他重大利害关系的关联方发生变化的情况
	6.4.9.2本报告期与基金发生关联交易的各关联方
	6.4.10本报告期及上年度可比期间的关联方交易
	6.4.10.1通过关联方交易单元进行的交易
	6.4.10.1.1股票交易
	6.4.10.1.2应支付关联方的佣金
	6.4.10.2关联方报酬
	6.4.10.2.1基金管理费
	6.4.10.2.2基金托管费
	6.4.10.2.3销售服务费
	6.4.10.3与关联方进行银行间同业市场的债券(含回购)交易
	6.4.10.4报告期内转融通证券出借业务发生重大关联交易事项的说明
	6.4.10.4.1与关联方通过约定申报方式进行的适用固定期限费率的证券出借业务的情况
	6.4.10.4.2与关联方通过约定申报方式进行的适用市场化期限费率的证券出借业务的情况
	6.4.10.5各关联方投资本基金的情况
	6.4.10.5.1报告期内基金管理人运用固有资金投资本基金的情况
	6.4.10.5.2报告期末除基金管理人之外的其他关联方投资本基金的情况
	6.4.10.6由关联方保管的银行存款余额及当期产生的利息收入
	6.4.10.7本基金在承销期内参与关联方承销证券的情况
	6.4.10.8其他关联交易事项的说明
	6.4.11利润分配情况
	6.4.12期末（2023年6月30日）本基金持有的流通受限证券
	6.4.12.1因认购新发/增发证券而于期末持有的流通受限证券
	6.4.12.2期末持有的暂时停牌等流通受限股票
	6.4.12.3期末债券正回购交易中作为抵押的债券
	6.4.12.3.1银行间市场债券正回购
	6.4.12.3.2交易所市场债券正回购
	6.4.12.4期末参与转融通证券出借业务的证券
	6.4.13金融工具风险及管理
	6.4.13.1风险管理政策和组织架构
	6.4.13.2信用风险
	6.4.13.3流动性风险 
	6.4.13.3.1报告期内本基金组合资产的流动性风险分析
	6.4.13.4市场风险
	6.4.13.4.1利率风险
	6.4.13.4.1.1利率风险敞口
	6.4.13.4.1.2利率风险的敏感性分析
	6.4.13.4.2外汇风险 
	6.4.13.4.3其他价格风险 
	6.4.13.4.3.1其他价格风险敞口
	6.4.13.4.3.2其他价格风险的敏感性分析 
	6.4.14公允价值
	6.4.14.1金融工具公允价值计量的方法
	6.4.14.2持续的以公允价值计量的金融工具
	6.4.14.2.1各层次金融工具的公允价值 
	6.4.14.2.2公允价值所属层次间的重大变动
	6.4.14.3非持续的以公允价值计量的金融工具的说明
	6.4.14.4不以公允价值计量的金融工具的相关说明
	6.4.15有助于理解和分析会计报表需要说明的其他事项

	§7投资组合报告
	7.1期末基金资产组合情况  
	7.2报告期末按行业分类的股票投资组合
	7.2.1报告期末按行业分类的境内股票投资组合
	7.2.2报告期末按行业分类的港股通投资股票投资组合
	7.3期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.4.1累计买入金额超出期初基金资产净值2%或前20名的股票明细
	7.4.2累计卖出金额超出期初基金资产净值2%或前20名的股票明细
	7.4.3买入股票的成本总额及卖出股票的收入总额
	7.5期末按债券品种分类的债券投资组合
	7.6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
	7.7期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8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贵金属投资明细
	7.9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
	7.10本基金投资股指期货的投资政策
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12投资组合报告附注
	7.12.1 基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	7.12.2 基金投资的前十名股票是否超出基金合同规定的备选股票库
	7.12.3期末其他各项资产构成
	7.12.4期末持有的处于转股期的可转换债券明细
	7.12.5期末前十名股票中存在流通受限情况的说明
	7.12.6投资组合报告附注的其他文字描述部分

	§8基金份额持有人信息
	8.1期末基金份额持有人户数及持有人结构
	8.2期末上市基金前十名持有人
	8.3期末基金管理人的从业人员持有本基金的情况
	8.4期末基金管理人的从业人员持有本开放式基金份额总量区间情况

	§9开放式基金份额变动
	§10重大事件揭示
	10.1基金份额持有人大会决议 
	10.2基金管理人、基金托管人的专门基金托管部门的重大人事变动 
	10.3涉及基金管理人、基金财产、基金托管业务的诉讼 
	10.4基金投资策略的改变 
	10.5为基金进行审计的会计师事务所情况 
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况 
	10.6.1管理人及其高级管理人员受稽查或处罚等情况
	10.6.2托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况 
	10.7.1基金租用证券公司交易单元进行股票投资及佣金支付情况
	10.7.2基金租用证券公司交易单元进行其他证券投资的情况
	10.8其他重大事件

	§11影响投资者决策的其他重要信息
	11.1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
	11.2影响投资者决策的其他重要信息

	§12备查文件目录
	12.1备查文件目录
	12.2存放地点
	12.3查阅方式


