IR 3 A H B R
EFSREE
2023 £33 FREWR G

2023 4£9 A 30 H

HEEHAN: RRESEHFRAH
HETEEAN: HRBITROGERAF
WEXHHR: 2023410 H 24 B



ZFEIE 3 H I fTF 2023 4E5 3 FFER

§1 EERR

HEE AN 2 S AR S IR A A RIS 8 S M RR B E KR,
FEXT LN A B S L VA A 2 B AR AN ) RO TEAT

FEFEE N B IRAT IR A IR A A MRS ARG FME, T 2023 4F 10 7 23 HE% 7 Ak
TS5 FE bR IHERIAMLEASIREENE, RIERZABTAAERERICE. ®RFVERR IR
S DN it

R R VR LLEAE F SR 5T ) JE 0 8 A S F R 58, (B A PRI & — e f A

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
He RIS U P S L.

EN g A N2

AR 2023 4F 7 1 HEEE 2023 429 H 30 H ik,

§2 & MR
He 4RI G 3 HEHidz
FH L F A 008700
Hgaa LR 52 FAFF
HEeEFAERH 202046 A 8 H
e R 3L & 3 4 207, 022, 470. 29 1>
% Hir AT ST e WP R s R AR, I A E IR S B, RSB
Fas i) RURG: R St b, 3B SRR el 23 Pl s SR v 1 AL 2 /KT
Pt TR ERFAE A E SN, AFEELE T 2R E P2 145 X . sl

P DS e e XU 1R 2B I RS R KT BB A E 0 (B b, SE 1R S
BACI TGS A, I PR e A BTN % S B A X 5 A e R AR
e, T E JFah A R B DL G C B A0 BT S A L B

BB 355 b, AR T ERGEAL. PP SIUBR R £ 8Y
FEFESLAEN A BE R AN . ORI B g DA SR 2 7K P A sl vk XU
W BTG o BRAh, (8 R AURAT EARZERECOR, 2 A M Bt
FUATTR RAT T A B FE A THT LA 52 5 5 = A Al ) SB35 XS, JeeE
ELB T S5 PR ZE AN I245 FH R 22 DUR BB ERHR SE N 0 o A S
@ AEAT WA Z3 07 TREAT 70 O B % 5 (RIS RE = 5 FH B AT
AMERRIHTSE T, &S e AU e FF b 55 RS . "R fiT I
AT G PR N A FE A F BT R OO B PR BRI IR A 4 e b ik
J1 AT R A5 R BEAT BB, IR ATIBOE it 2 S M A At R
SEHITMME, LA K

T, A SN RRF R I S ahtE, D7 45 N2 HHL
BE, FEREST AT Gy BB IR 5 B0t LU TR IR T, fg 228
LA IR R A

%200 k11|




TR 3 H eI i g 2023 4F5 3 ZEEAR

b & b A R TSR G E BB EHGE R

DRSS 2 45 AR ANHe o i R <, AT T2 RS AN TS 2 A1 T 1B S A B iR
RIS, ST RMTTSES, BT U B RS B RS I s
Al

REEEHA RRESEMHR AR

HEEA FH R HRAT A AT BR 28 7]

§ 3 EEM ISP MESIHERI

3.1 XEM &

. NRITT

ESE il Es 7N A (202347 H 1 H-2023 49 H 30 H)

L AR E s 3, 113, 746. 10
2. A HFE 1, 862, 647. 23
3. IAARCT- 355 G A AR HH R 0. 0090,

A4 AR B HE

233, 215, 258. 51

5. WIARE G HTHE

1. 1265

d (D RO RS AR SN . B3aE . HAbN CRE A et EAR D
FHRBRAR I 58 RIAMS A A5 3 (AR A ST D AR 30 OSB3 28 Se i (i A2 sh Ui 2.

(2) FriddEe v SHEbR ARG NNWEEE 5 2 e A T3, T3 A SE bRl iK1
C S Rk

3.2 & ERI

3. 2. 1 BE&MPUHER KRR H 5 RS B R s 5 i LB

‘ %5388
HHEIE KR | EBKR | iRt -
i Bt . » TS 25 R O6) @—@
® MHEEQ | HRZEERO \
HEZ®
HE=1MH 0. 81% 0. 05% 0. 68% 0. 04% 0. 13% 0. 01%
XA H 2. 74% 0. 05% 2. 36% 0. 04% 0. 38Y% 0.01%
ot E—4E 2. 38% 0. 08% 3. 31% 0. 05% -0. 93% 0. 03%
U = 12. 57% 0. 06% 13. 58Y% 0. 05% -1.01% 0. 01%
H 3 45 1A
12. 65% 0. 06% 13. 07% 0. 05% -0. 42% 0. 01%
ARG B A

3.2.2 HESFFEMURES RIHFMEHKERZZ) RIS RS A
REFHI LR

FO3u o 11




ZFEIE 3 H I fTF 2023 4E5 3 FFER

& B 3 A IS R h A EE KR S RN L R B AR EE SR A0 [ SR EHRT L

ﬂ
16.00%
14.00%
s
12.00% ,j%ﬂ
i
10.00% AT ,\__ff",-/
{’Jj__f’ I,,—’
8.00% v M&Sj \ /,/
e
6.00% Pt
4.00% St
i
2.00% T
e f
L T
[=4] (] (o] = Tn] o - o L0 [ [=4] o™l = 1] [ [s)] o Lo [ L]
(] - -l - - -l (8] (8] 8] 8] (o] (] L] L] o Law] -l -l -l [a5]
@ b & A A+ b b S A A B L B 4 oa b o~ o
(] (] — — (] [an] (] (] - — [ ] [ ] (] (] — (] (] (] (] (]
= T - T T I T R -
)] (] o™l ()] L] (%] (o] (o] )] )] o™l o™l ()] ()] o (o] (o] (o] (o] (o]
[) (] (] [aw] [aw] [ [ =) [) [) (] (] [aw] [aw] [ Law] =) =) [) Law]
&) (o] [a] [ [ 9] (&) (&) &) &) [a] [a] [ [ 9] (o] (&) (&) (&) (o]
| — B3 A T BT R — 2 BThE3 AR TF S Rt s |
e 1. ARG EEEAFT 2020 4506 H 08 HARKL.

2 HRARGNRE S FPE, B AN A3 ea RN HENAH AR

WAHE BT ERE S FRNLAE,

3. 3 HAthtets
T

S B HA A RN A < % T 7 i L LA B 2 e B R 200

§4 BHARE

4.1 RELE (RESZENA) 6

A | HRSS

EAEEREEZ IR

EFF Aotk

FEER H 3]

AW | ‘ER v

2020 -6 H 8
H

5
i
NI

ZHEAT 2016 4 10 HIMARREASS I
ERFBEEE I GEEESH BTRE
FE G B HR A PR 2 7] ] 5 W 2 i A 4
P KRR 4 A R A ) [ s A 2
FE TR, 2017 4E 12 H 25 HE
2020 4 1 H 6 HIHAEZ FE sk g ik R
e B R G AUE R4 BT I R R [l
144 RAEMIEFRTEESRESH, 2017 4
12 H 25 H & AT RAEAE A 4lifii—4F
SE TP UG BNE R R R e R e
F, 2019 4 5 H 15 H &SR RE LM
alifit 6 /> H e B Uo7 B 2R 45 0 Jk
GIEZAT, 20194 9 H 4 HESHHIT
REGERHEIEGF IR TR LS
P, 2019 4F 12 A 25 HE AT FR

%470k 11T



ZFEIE 3 H I fTF 2023 4E5 3 FFER

TEFI PR AR 58 BT e o BYIE ZR e 0 Bk 4
He, 2020 £ 6 H 8 HEASHER
e F- 4l 3 N H o B R AR 2R
WHRRESHEZH, 202046 H 24 HE
ST BRI A5 s AR 7
LG4, 2020 £ 7 H 271 HEAH
{EZRFEEER 63 A H @ Wi i 77 BLE S
WHRRESHESZM, 20224F6 H 1 HE
A PUTZR RH ZIR A TR R s
S5,

T AEZE AL SGEMAT W 2 AR SSHEE o 2R P AAEHR AT AT H 1545 A J A S A i
&I H .

4.2 EENX RGNS E S EEMTEH BN
AN, AR GE BN T RE AR U LI A FNAE, ARgialPEiks
AN, B N IBE RS O WA AR R AT

4.3 AP HETUH

4. 3. 1 AP 5B ERPATIE R

ABE ST N AT R TSI T SRS, BT AT GG, JEmh
7. WMEMN, RIESEFHNEPITIER S QEFREESEHA R AP G ER S E W)
R T WA FAZ S, ik R GER N T2 77 e &3R5 T2 7258 5 A PHIT . E R o
BN, SR G AR T B AR R, ISR T B RPN SE 1 5E
PRSFETT S AT

4.3.2 RERZ AT AR TN

AREEBENEY T AL SRR SIEHRE, S REZHT NETHER . FHMHEER
W, IR, B HIARGEENTAREAES SNSRI 50 R B R IA5E 5 g
B I HIAAE by Bl I e S5 2 H RSB 5% AT DL I A R R AR I A7 A 57 W A2 AT -

4. 4 RGN E SRR RENIZIED AT

FEMGTTTH, =ZFEERENET R T 551847 R X, HH T — 2T R .
S P BORA ke, ABS i TR B AR 55 . SRR, PR ARG B 5 N I T
—E R, PPIL TolkAd LPEAE AV ANE M MARAL I 7/ Mg, PMT 72 9 H -t I8l 7+ 50
7.

FiFEMm A, MRISITWEREAR LSRR T2 5. 7 AW hTaFRIEI e N g,
o500 3 11T



TR 3 H eI i g 2023 4F5 3 ZEEAR

MR T 4T 8 HITIRRIE KBURAMT I &, SUHIRAL AR REGEE I, FZA pr S
UEAh, FEAIPERR AR 9 A FrAefl, BT nl BIBCRAI R L7187, 8 600R R 2 R b b
Tobaty SR o

[ 35 B s b, AERRGUT I, RAE TR ARG B @ A A A 25 AU i,
PRGBS RS, 3 DR ER R ORAT LA AR AL, XA TR HEATIR AT T, AR A IRE 2 7 X
I o

4.5 MEHNESKLSERI
BERMRE IRA TGO BIEDY 1. 1265 T, AR S0 HUEE I ER Ty 0. 81%;  [FIH
Mk B LA RS KA 0. 68%.

4. 6 MEBHINEESTA NHEE ST E TG 3
AN S A AR S R D A A A A e AR AT NN — 3 N B e B 1
ERT T HIEHER.

§5 WERHEHE

5. 1 REBIRESH=AHEHMN
e it H EH () A R BB (%)
1| BT _ _
Hor: S - -
Fee gt - _
] 5 Wi 7 % 321, 732, 591. 20 98. 16
Hep: i 321, 732, 591. 20 98. 16
APRES &SRl - -

e B - -
G AT A AR _ _
SN IR 4 il gt - -
Forbre S R] D 1 SN IR 85 4 il %

I—ﬁz

AT B4 &A1 5,697, 817. 01 1. 74
HAth w2 r= 324, 102. 46 0.10
&t 327, 754, 510. 67 100. 00

T ARG AR AR R A I VR AT S L B (B -
5. 2 MEMIRBT A RIBRRHAS
5. 2. 1 MEFARBAT A R B R E BT A S

FoeT I 11w



TR 3 H eI i g 2023 4F5 3 ZEEAR

A EAIRE IR ARFFA BN B

5. 2. 2 MEWREAT W REBBIE R B BRI R A G
A B AR A AR R R SV IR 52 S L% 2 s

5. 3 JARAZ A SOUME o Ze S B 7= 15E LA R/ INHE e ) B S B B B 4
5. 3. 1 REWRIEA FOME 5 EEF =8 HB N R HT 48 B BBt 9 4

ARG IRAR A

5. 4 MEMREFSF BT RNORER LS

e i 5w ARME o) RS T A E ] o)
1 [ K i 5 - -
2 JAT ZEHE - -
3 SRS 117,812, 326. 44 50. 52
Hrp: BURME SR 30, 717, 043. 96 13. 17
4 b iz 53, 497, 382. 10 22. 94
5 il R B 55 50, 889, 245. 91 21.82
6 HOH SR 99, 533, 636. 75 42. 68
7 Al (AT AZ #f5t) - -
8 ENIZa:) - -
9 HAth - -
10 it 321, 732, 591. 20 137.96

5. 5 & HIARIE A R E G E ST 13 E H I /N R R T4 Bs B 3 B 4

F5 | ARG | fHRER [ BE Gk | ARNME Co) | HEERERFRERE] (%D
1 220220 22 [®FF 20 200, 000 20, 377, 090. 41 8. 74
20 TH4RIT 2
2 2028041 ﬁf}?ﬁ & 150, 000 15, 405, 639. 34 6.61
21 BT 4
3 2128025 2 Xﬁ%ﬁ % 150, 000 15, 258, 319. 67 6. 54
o1 S
4 102103017 LR 100, 000 10, 465, 950. 14 4. 49
MTNOO2
23 bk
5 012382407 i 100, 000 10, 361, 613. 11 4.44
SCP040

5. 6 WMEFARIE A RME 5 S B E L FIR/N R R BT 148 B SCRRESR R
K
AT AR IR AR FFAT B SRR SR

5. T MEWIRE A RHE S HESHI#ELLHIR/ M HEFRET LA R ER B E A
ARIEEARRERARFFA RS-

BT 11w




TR 3 H eI i g 2023 4F5 3 ZEEAR

5. 8 MEHIRIL A RMME HES T 3B B KM HEF R BT L2 BUER R B A
AHe AR AR ARFFEBOE.

5.9 WMEHIRAR SR BB EH ML 5 B O ¥

5.9. 1 A3 B BT B $ HBUR

AR AR E N, AR < AES B ORAB D 32 28 H O EAT B I e 98 o Jl 3o 22 e B A £t
T I AT S NI T, 4 65 B BT BT e i SR LS B EACT, 5B 5 AT UL,
KBRS AR5 20, 8 2 ks Sk B R SR T B R R R . B
BN TR 2 R8GO B U i v L SREh T SRS PR, s Y U B o R e KU X o
PR TG DL N RITEBIPE RS, AR R e 0 5% R P < AT 2B il AL AR, LUK B AR B 4L
R EEAAR URSE FR) H o

5. 9. 2 1R IR AT S B A H A 3 B2 Kp A4 25 B A

o G EeR (/) A4THE G /A\ﬁf;f%jj R A B
12312 12312 -7| =7, 124, 600. 00 -9, 450. 00 -
TL2312 TL2312 5| -4, 939, 500. 00 -4, 000. 00 -
A RMEZ S SE AT O -13, 450. 00
o B B B A A s (o) -164, 777. 46
o PR B S A A e ME A S (o) -13, 450. 00

e EAFCEUIESRR, LR EUAEERR.

5.9. 3 A H BB B
FEREAT T RN EE S E ' E, AR AR 0 E U S S CRAE R AR B st
PRI RE SRR SRR, PR T R E s, BUS T HU X s RO .

5. 10 HE A AR EME

5.10. 1 AEEBH KA B UESF K RAT EEARE BB E TR FE, K
RS HE Hl—FNZBIATTEDT. ATTHER

o R BEARAT IEAR A PR 2 ) R 23 ) 36 AT P o s 11 B2 S5 M U AT . D AN E DT
F T BRI S R BT 20 I R B S 5 S AT DR AR AN A G R BT — SR A 2 BIR R I =
AT EAL 31 .

0T I P A B 5B AT A4 RS R AT AR IR T RS A A T A R E A5 AT B
BHEOE FoAh, HAhAAT AR M B I AR TS S, BRAER S b H AT — SR 2B AT

8T o 11



TR 3 H eI i g 2023 4F5 3 ZEEAR

B AT .

5.10. 2 ZEHFMEI+LBRERTE HEE S MR SRR EE
ARG IRAR A

5.10. 3 HABTE P HI AR

E K £ o)

)
d

1 HARIE S 324, 102. 46

ESCIE S 17 Sk -

2SR -

JS2 YA JE _

JSZ AT F TR -

FoAt MR ~

Hofh -

0[N |O | |[W ||+~

it 324, 102. 46

5. 10. 4 IR E HIRFFA AL T4 o 9 T 34 e £555 A 41
AH G AR AR AR R Ak IR P R 50

5.10. 5 AR AT 14 B 2 - A AE Ul 52 PR O ) U A
AT AR AR HIT 44 I 2 RAFAESEIE 52 BR TG DL

5. 10. 6 B HEA SR & FHERI AL SCF IR IR 2
Lo BT & IARRR, TS & T 8 AT R A e 72
2+ IR A AT T U RIE SR 358 R SRR o

§6 FFIE S M HZE)
BT A
15 B A3 4 0 AL A5 207, 022, 470. 29

ik 35 33 3 1) 2 4 HR ) 43 -
AR T IR 3 4 R ] 47 45 -
i 5 B AR R S 37 AR B 80 (4 B3
DL “=7 S A

i A R 8 A 0 A 207, 022, 470. 29

VE: IR ST R I e F I O B LA R RN A i < [ 7 S A A A

§7 H&EHANBHERRERRELEESH R

7.1 REEEAFHEESHFENER

Foom o 11



TR 3 H eI i g 2023 4F5 3 ZEEAR

WG, T HARZ BT E e P R LS AT & 12 A

7.2 Z&EHENZRBEARERREAR S 5 WA
WA, FEE B RIZ A BTG B B P s SRS AR 2 1Y

ot
e

f .
§8 IR A FRN M ERFR

8. 1 REMNE—BREFRAESHBMLHIE R BRI 20681550

. R4 1 P A R e B A 45 AR R 4
" B 40
5 Lk 3 :
A 154
i R ig Zg ﬁ; FHRE B O
’ Q0% ] X 4 0 gl
bl X
Ii]

M 20230701

1 44, 670, 233. 92 - 44, 670, 233. 92 21.58
| - 20230930
>
A

P AT R

AR ML R E R S e B iR B BT 2000, Bk 8BRS B DA DA KA R
W5 Kk B, 355 3 e TGS B NS 248 B {5 H A PR IR 2 152 T[] B HE % ST R [ i T3 14 X
B EUARURE (Bl (R RS, DR 48 BN A KB D 5 DB [T i, e X 2k < i A I B —
SE RN SERE AT A -

8. 2 UM B E PR MM ERFR
T

§9 ZFEXFEZ

9.1 H#EXMHFER
() FENER 2 PR B2 3 A T UG RAIE S 43 5 3k M 0 SO
(=) (FFEFFAi 3 A HE PTG IE SRR e e &)
(=) (FREHFAf 3 DA EHIT AT RIE R R A G E A
(P (FFEFR-FAif 3 A H 2 PTG BRI SR 2 AT )
(1D (AR 3 AW BT B v 5 ™ it BERHEEE) &

9. 2 FERHN A
He 4T AL S AT NET

o100 4E 11 58



TR 3 H eI i g 2023 4F5 3 ZEEAR

9.3 AEFEHFR
WAt e E B EMRA ( GEHFHRY) ) s 3R
Chttp://www. tkfunds. com. cn) A1 H [EIE W 238 4 H 7P 82 ik (http: //eid. csre. gov. en/fund)

.

REESEHEARAF
2023 410 A 24 H

2

o11o L o1

N



	§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


