FREMEETHSES
20234 FAF B
20235%12H31H

EEFHEN: FRESEEFRAF
EEREN - PEREBITROBERAFR
WX H HH#9: 20244801 H22H



AR B AR G 2023 4RER 4 PR

§1 HEERR

BT H NN EF o LEFRIEAR S I R AL R E . R YRR IR B
FRE, R AR B S L YRR I RO e B AR AN ) R ST

EEE AN EERRAT RO A RA AREA RS S FRHE, 72024401519
HEZ T AR 55 Fabs IEERDAB R A S WESENE, RIEEZNENT
e, R SHMRIA s KB

BB NKE LLSEE L B0 53 0 J5 U R B & 0577, (HAVRIIE S
LA,

F &M A G AR AR R I BT K, BEHTEAE 3 5T 5w M
AT A0 BRI A R 4 R S5 U

AAR A TR 55 R R 1T

RS HA E20234E10 H 01 H A2 E20234E12 H31H 1k,

§2 E &M

&R B R

AN 000542

e S A (Y L RFF I

&AM 20144£02H27H

i 5 BIRFE  BUS A00 23,080,566,655.33 14

b b PRI B = (M i s 18 SR Tk S b sk i
RSB S, IR B N IR IS R B 1 i 2%
AR AR B MR 5 5 % 110 11 37 M) 2 T A A <5
iR 2 HE, FEORUEEE 4 5377 22 4 It I 3 1 ) Al

R R b REE R S . 25 A s Y ) AR S R AN
HEWREN . R E . BahE. ERIBE. A
FRIE P B VR B L e 6 il 42 7 T 5 2 h SRS .

b4 L S v LRIBENE A FR (BLE)D
AEGNRTMTGES, BTEXK. Siitshik.

A WL 2 AR TR i e {10 3 4 7 i o A I 4 P T JXU I A 77
W AR T ISR & IR AL S | It 4,

FEEHAN RIS A PR A F

EEREAN Hh R R R T I A B A F

BN & S B SR FHREMERETA FHREMERTB

%H2m, #*13m




AR B AR G 2023 4RER 4 PR

& PR 5 A

000542

000543

w

IR T IR 70 2 I #UE

198,381,035.954%

22.,882,185,619.381%

§3 FEFItrMEEIHERN

3.1 FEMEZ B
A AR
S E Sk A B1(2023410H01 H - 2023412431 H)
FHREMERTA FHREMER B
1A O SE 1,045,464.45 136,074,253.63
2 AR 1,045,464.45 136,074,253.63
3R IEE T A 198,381,035.95 22,882,185,619.38

e AT IR TR R S AR SN . B HAbiN CRE A e E 2231
i) FABRARSR B G MR A, AR A O sl in A 2 se i (B 22 sl o
I %R A AL S B2 T i 3728 R R AR B, A, A se (e A2 sl s

32 EEHRERI
3.2.1 EE& MBI EW SR 2 K& H 5 R 57 b B o W an 2R B
FERE R mARERI

A3 LS BIMA  AT A JA A 1) < AR 25

o | g

o vetEas | b |
N HEE | | R
BB ) FhrEZE | FEMEYREE | O-® @-@

O ® =6 REMEZE

@

TEEANH | 0.5300% | 0.0008% | 0.3403% | 0.0000% | 0.1897% | 0.0008%
HESNTH | 1.0171% | 0.0007% | 0.6805% | 0.0000% | 0.3366% | 0.0007%
ok — 2.0372% | 0.0006% | 1.3500% | 0.0000% | 0.6872% | 0.0006%
o =4 6.1481% | 0.0008% | 4.0500% | 0.0000% | 2.0981% | 0.0008%
kR 11.1380% | 0.0010% | 6.7537% | 0.0000% | 4.3843% | 0.0010%
HE& A
ii;z iﬂ.; | 31.5544% | 0.0029% | 13.2966% | 0.0000% | 18.2578% | 0.0029%
s %
AR EI = Tt B ER I

HEVS | HEEE | kS | kg
Izj[\‘Eﬁ . " . 4“_1?]1 ‘J‘ Sz ‘J‘ Sz ®-® @_@

ZO FhrEZE | FEMEREE | R

%30, #H13m




AR B AR G 2023 4RER 4 PR

@ EAE) R ZE
@

dE=AH | 0.5908% | 0.0008% | 0.3403% | 0.0000% | 0.2505% | 0.0008%
2NN H | 1.1395% | 0.0007% | 0.6805% | 0.0000% | 0.4590% | 0.0007%
o4 2.2824% | 0.0006% | 1.3500% | 0.0000% | 0.9324% | 0.0006%
ot 2 =4F 6.9153% | 0.0008% | 4.0500% | 0.0000% | 2.8653% | 0.0008%
ik A 12.4806% | 0.0010% | 6.7537% | 0.0000% | 5.7269% | 0.0010%
HESAR

A 34.7008% | 0.0029% | 13.2966% | 0.0000% | 21.4042% | 0.0029%

E: 1. ARSEE R ARSESREAESHE 2014 4 3 H 20 Hig A 458, H 2014 4 3
H 21 Hilg#% H45%% .
2. RIEE NS UE N BRI AR FIR (BijE)

3.2.2 HE A FAERURE S R A ER R R KI5 RS B Al R AR

B L

35% -
30%
24% |
18%
12%

6%

iR EMAR AN EES AR S = R Eat
(2014F 0252782023 128318)

0%
2040227

T
2030725

2016112119

201800517

20190012

- CHREM=ESEmA - AbRiaEE

i

=

2021/03/09

T 1
2022/08/04 202312031




AR B AR G 2023 4RER 4 PR

35%

28%

21%

14%

7%

0%

FiREW=EEmeE TR ENEES S E AR D ER R
(20145028 27H-202F 128310)

2040227

20150725 201612118
- HREM=EREMS - {bRiaEE

201810517

20190412

T T 1
20210030059 20220804 202312031

e AFEEEFRAEMH N 201442 27T H, BEGEFAERHE6 AN EEH,
OISR BB R S RS S FAE

§4 BEARE

41 E¢2¥ (BEELB/NH) FHh

wE4

IR 55

AT 15,
crezsii ]I

GR
H 34

BT
H 34

%
Mol
o

B

L

2015-
05-13

12.5

WA, DT A E AR A
R A R A F] HE 5T 4R
ITRERB AT, ARG
EMAERARZZ S 01, 2015
ESHPUE FAREME R
TS T SLH, 20165F
SHIE FRERFI M
YREIEZTE, 2017F4
HIE B R R R
YR FLE AT, 20184ES
HiE FREER G
W R SR LA 202
1466 AT _FAR Rk 25—
S IR A ke 5

i
(€2}

=H

H
®
)=




AR B AR G 2023 4RER 4 PR

WEFHREEREESH, 20
224E5 A HHAE EAR R 2E —
S I R A ke S
R REEREESH, 20
2343 H AT AR AR IE [,
FHRAAATR TR FFA IIE
FREREIEEH, 2023
FAHEAT FARE G H—F
5 BT I 5 27 2 e IR
HFR GRS ESSH, 2023
FEI2HE B R —
S I R A ke 5
IEFR RS RE R,

VAEVRA]

2022-
01-26

7.54F

WA 7e 4=, 20164E6 7 2
019412 H T KUEFHAE:

R, IS [ S YA s # BT
ISR TAE. 20204E1 H A
FARFES, MR, B4
LI PFENS . 202145
HAT B EM A FFR
R REEREESH, 20
21485 H 44T R R #4142
A H 5 BT 7 B UE 7
BRILEGIESLT, 20214F
SHI T FRRImESTNH
& BATF TR 27 BRI 4%
eI EZH, 20214E7H
FHAT AR BB R T8 T 3%
REREZH, 20224E1H
T FERE R mHg
eI EZH, 2022¢E1H
FHAT 4R Bk R o ke 3 5
BN S A S e e
B, 202379 HHAE FRE
BRERTGEERES
FH, 2023412 LR E
FERI R ALE R R R 3L 4

i
D

=
o
=1




ARSI E ST 2023 4E 5 4 TR

L

o

e L ARRIHIAEAR H WSO MR AR VEZ H HizkeaBBRes
) A= 2% L BIAEER, AR H IOy & & R AR H
2+ UEFRF AL SCREMAT W 2 LSS E

4.2 &5 W A B S B MR SF A= 15 L Ul

AN, AREEENHENE (e N RIS ERETR B GR) M AR G
PR Rl A MBS G RIZE, REWSHEN . B 5. BUE AR
W& BRI 2R T, NEE G A NER KR a8 RSN, FEGR BT
B REMMEEEFMLE, THEEN . RBATE S FA W R H I S0 wT A
AA 2w AT o

4.3 AR 5 T A
4.3.1 P38 5 il B AT IR

A AN, ARG BN PRSI SRR B B S A R A T2 G il BEFR 2 L)
FHIEIIE S 28 7] AR A S22 5 B BRI B et RGUAI N 155 07 2Q7E S AN IR0 P A 42 il
EG A THAT, KRR FB R A Z BAFAEIEA A5 I DL

4.3.2 BHER 5T RIE A

WA HIN, AEESEHNEHITARRAENGAESSHIZS A M HEH R
) 58 5 RS 3/ B BRI AE By il 1% 5524 H S B S % s 0L, HRAA(E HoAt ] B
FEAEA A 7 MR 2 s I R A AT N

4.4 5N E S KRR RSB

VU Bt b R0 0. B N RTVE S/ NIETHE, BN B8 T BOR A 28 1 5E
Rt i b MBI, JFRC LA RS IE LR 11H BURFGIIESS I /18845 58 g i
X, BINRTRIERESENSR, Sl ® BT, 128 FRRAT IR, K
TSR Ay, BRI, ARG RARYEFFAATAT . PR A
Wiafr, EEEMIESREN A RAE BRI S A & & B

4.5 E AN EESHNSRIN

HEMRIE AR DR E M E T2 MAR S FUHEN1.00000G, RGN, ZKEE
U AEE I 35 R 0N0.5300%,  [F3HME 25 L S HE IR 25 %6 0.3403%; B B 4 5 3R LR 2
W B fBAE & 0 B+ 91.0000 7, AR5 N, 1228 & 0 BT E I 2 22 90.5908%,
() Ml 2% Db e R UL 28 %6 90.3403%

4.6 EFNEETFTANHRE ST FHERERHA

7T, #1137



AR B AR G 2023 4RER 4 PR

ZS i)
SE M
LA R B T o

50 EPREZEHTASHER

W, AR RMI (DITSFERIEF RS GBI FEEINGD 5
%%}ﬁhﬁ}\i&ifﬁﬁﬂﬁﬁ}\ﬁ%‘ﬁ

85 BREAGHRE

Py—+—2#1

POHEART LT 0 SRR T

S BRI
e i H SHOT
o) o (%)
1 [i] 5 AL 13,463,551,496.63 58.32
Hrp: fiids 13,326,166,415.75 57.72
R RHES 137,385,080.88 0.60
2 SENIREE 4 i 5 3,310,804,225.65 14.34
Horr: ST R A ) SE N IR B 4
il %
3 AT MG B & & 511 6,312,020,884.08 27.34
4 HoAth %5 7= 629,353.67 0.00
5 ann 23,087,005,960.03 100.00
5.2 4 BAM % B e Bk B 15 1
. bR TP IE L
F5 s ST
L) Bl (%)
1| A5 5 P55 [ ) ik 2% 42 0 - 2.26
Horp, SEW 2R e Rl s - -
2| A HAAR AT [0 ) b % A0 - -
Horbe SEr A a] T s - -

FE: R A i B Rl BE A A 2

o B 7 L LB P ] B 22 A

327 1E [B1 G i) 3 & R B I 2 6 B 719+ E 120 % HA i 9

& BHHME R U B DR T A RS S H R R

FEAAR A I P AR B2 110 17 37 38 < 05057 L[] DAY 1) 0% < R AR B 3 5% 74 920 % o
5.3 BB A S FHRKIR
5.3.1 REASFHRRPREREL

T H RE

Tt FAR SR BT 2 AT 2 F AR IR

67

i

=
o
=1




AR B AR G 2023 4RER 4 PR

Tt WA R BT AL S P T AR IR B i 1B 69
et JA P H5 5T 2L AT 2 ) A I BR e IR 49

5 RN BB A ST R R HFRE T 120 R 50 i
WRyE (EAREBWFE M i ReREEH) WAE, KARESHREHE TR RPIRA
120K AR G R+ A B A AR 0 8TS THE 2 & S0 31 50900 ,

AT RGBT BIRR IR AL 60K s AL G T4 Bl A N IR 0 3
BB IS R B AR B I20% 0, ANk G T ALE BT BRI R IR A 00K . i 3
W, RIS T EIRR R AR EA PR

5.3.2 G R BHA SRR HIR 270 Eo

e

P26 A SRR

FPR B 3 e
PAFERI L] (%)

A HIPR B i o 2 4 B
FPHFERI L] (%)

1

30K LAY

19.62

Horbe RIRAFEEIE397
K IEFENAH f

30R(E)—60K

21.52

Horb: RIRAFEEIE397
PN IURER IS v

60K (&) —90K

45.36

Horb: RIRAFEHEIE397
R BA A5

90R(F)—120k

2.69

Horb: RIRAFEEIE397
R BA A5

120R(F)—397K (F)

10.65

Horr: JRAF S 397
R BA A5

it

99.85

5.4 EHART A S FHIRKFSEBEL240R B H A
RYE CEARZW R MW EeReEH ) WAE, REGHREHG KRR A8
AFHEL240K s ARG AT+ A4 00 AR NI 0 8 TR 2 e i 3 B 5090
ARSI G PRI RAF AT 120K s HATE G AT TR HHREA N RRAAT 085
L AR AI20%0, ARSE G TR RAF I AGFEITI80K . IREAN, IR

WG T F ARSI T IR R




AR B AR G 2023 4RER 4 PR

5.5 MEHIREFIF BA 2RO FAFREAE

. o i B 4 BT

75 fiii 77 i A PR A (T) L (%)
1 E K fii o7 623,697,575.03 2.70
2 JAT YR - -
3 LRtz 620,238,170.53 2.69
Horb: BURTE 4Rl 620,238,170.53 2.69
4 ki 60,221,291.67 0.26
5 Al B B 55 855,750,971.94 3.71
6 HHA SR 117,448,022.55 0.51
7 [F] VA7 11,048,810,384.03 47.87
8 HoAth - -
9 &t 13,326,166,415.75 57.74
10 ol A7 LRI IL 397 R 073 ] )

GIES s

5.6 1R IR AL R BRA o 2 B 7= v B K/ HEA BT RT + A S R R B 4

¥ s " e e b S P E

Tl mBRI | mBAeR | mERECH | mAmAGD o

= EL 1 (%)
23 2T

1| 112311174 | BT REUTC 4,500,000 | 447.406.719.89 1.94
D174
23 2T

2 | 112311173 | BT ERITC 3,000,000 | 298.292.429.60 1.29
D173
23 R ERAT

3 | 112300040 | BRBUTC 2,300,000 | 228.674.545.73 0.99
D240
234NV ARAT

4 | 112303201 | BRARITC 2,000,000 | 199,054.661.91 0.86
D201
23 2 HATC

s | 112311143 | BTERE 1,500,000 | 149.704.086.54 0.65
D143
23 56

6 | 2390967 | WL 1,400,000 | 139,753.387.83 0.61
2R BIE RO

7 1 092218001 11275‘{%75‘ 1.250,000 | 127.422.459.25 0.55
23 56

8 | 239965 | WL 1,200,000 | 119,842.195.95 0.52

% 1071,

=H
\
V
=
w
=




AR B AR G 2023 4RER 4 PR

23 ERATC

9 | 112321307 R 1,200,000 | 119,440,415.66 0.52
D307

10 [ 190203 19 J103 1,100,000 | 113,403,084.00 0.49

57 “BTEM” 5 “WRERAIE” e HIE & T FHE W E

I H i 25 175 L
T 1T PR i 125 2 ) 2 X ELAE 0.25(75)-0.5% M) R E 0
575 T P9 O 28 P 1) e R L 0.0531%
575 T P9 O 28 P 1) e MR -0.0026%
T 33 A BN A Ak 2 P ) 248 060 L PR g T 24 0.0194%

5 0 A B i 25 ) S 0o (L TK 290 0.25 % T 0 i
AN g AR A A 7 Al 2 P ) 8 X R TE IR 300,25 % I DL o

25 391 P9 IE D B8 B ) 2 W {ELA 0.5 % 15 L 1t B
AN S AR T S A Il 2 PR 4 B TETE 0. 5% IR 1 L o

5.8 HE RAR MR A & B S B E HU B R/ AT+ 48 B SCRRIES R A A

z ERmE | s | %R | mamAGH gfﬁii a
1 | 143646 FETE5A 350,000 |  35,162,400.00 0.15
2 | 260499 HERRO 1R 310,000 | 31,314,246.58 0.14
3 | 261482 HiiZ01A1 200,000 [ 20,012,931.51 0.09
4 | 143632 T H7A 150,000 | 15,064,878.90 0.07
5 | 143636 ATE6A 150,000 | 15,052,372.60 0.07
6 | 143733 APE8A 100,000 [ 10,021,909.04 0.04
7 | 260472 23°F5A1 100,000 6,729,129.10 0.03
8 | 143561 23 ZR2A1 40,000 4,027,213.15 0.02

5.9 |WEAEWEME

5.9.1 ZEE&TH %A

AT S AE R IR A, BB R BLSKN A SR, 424 532 1] A =R B 5 1)
I R SRS (i 53, AEHF R IR A1 SEBr A AL MR, & H il . A
H AR TR R A _E T2 5 B 57 R0 S 408 B T A i 5502 e B 1L

#1117, #H13;m



AR B AR G 2023 4RER 4 PR

5.9.2 ZEERFEHET+LIEFHRITEREREFPABRF PR EM LR FE, BE
mEmE| BT —FEARBIATTER. LTHHER-.

5.9.3 HABBE =M E
75 B EH(T)
1 17 HPRIES: 2,771.34
2 I 5537 S K 393,836.02
3 VLIRSS -
4 JR AT ) K 232,746.31
5 oA YK i
6 FHopd -
7 it 629,353.67
5.9.4 B HEHEWREMER AL FHIR RS
& RNERE, HRAGIRE DB S & e ERZE.
§6 A EEHHES)
AL
FEREMERTA FEREMER DB

T ST < 4 0 0

200,695,397.21

22,147,704,100.77

e S0 300 1) e <5 e P Y 3

33,156,701.99

10,823,044,295.50

e S0 30 1) e <5 B [ £

35,471,063.25

10,088,562,776.89

T T I A B <5 470 A0 0

198,381,035.95

22,882,185,619.38

bR S NS N IR I g e Sl N N AW REEE i Ak RPN T ERS Y = A M

BOREE A B

§7 ZeBEANCHEERERBAEET 5 N

| 5T 25 H A oM () | Zhed o) | &A%
1| 2R R 2023-10-16 367,092.72 367,092.72 0.0000
2 | aFHR 2023-11-16 391,936.12 391,936.12 0.0000
3 | AFHEHR 2023-12-18 442,352.60 442,352.60 0.0000

&t 1,201,381.44 1,201,381.44

§8 MBI E RRMHAMERER

8.1 REMA R —RBEEFHESHBCHIE R BT 20% K 1E 5L

%127, #H13;m




ARSI E BT & 2023 4R 4 FEIR

ARG AR T A B — $ R A S B L A1 Tk B B 20% R L o

8.2 M HE RKHMERRFR
T

§9 FEENMHFHEZR

9.1 FEXMFHEX
o rp IR N 2 Atk o7 ARSI 56 B T i i 2 < g S A
(ERBEM R M A&
( ERE E 5 i3 &3 E 10
(AR B T i 3728 g 5 U 45 )
v EEEE LSS TSR B
~ 0 A R I M s R T B T R B A T

AN L AW
J J s

9.2 FFIBUH
HeEHN. REHE AN

9.3 &I H R
B EAEE NN ERSEBAN . HELE ARG,
R EARE BE LN, AJERAARSEHEAN, FIRELE: 021-60231999, 2

&) M4k www.boscam.com.cn.

FRESEHEFRAF
20244E01H22H

% 137, #*13m



	§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 报告期内本基金运作遵规守信情况说明
	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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 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


