AXFHHERTTSESE

2023 T3 1 2

=R T

2023 3 A 31 H

HEEHEAN: K FPESEEFRAH
HEFEN: PEREBITROARAH
REXHHE: 202344 H 21 H



KOF-HHEE R 2023 4E55 | MG

§1 EERR

S E N WEE S MEF AR FrE BB REOC . R FIEMRIR B iR,

FERTFEA BRI SR L AR PR AN T8 SRk AR ANl BB

fE.

,ﬁ”‘i,
HEFE N ERAERIT RO ARARREASEEFRME, 202344 419 HERKTA
A AR AR R A GG ENE, RIEREABRAEERBICE. RV

TR B BRI -

e RV ABSAE S B ST RN BRI P B B0, (HANORIEZE & — € B A o
e HAEW ST AR IRRERI . BEA R, 55 E AR B R AT LA 4 I 1A

e A INEGEE SRR e

AR M 55 BERER A i

AAREWIE 2023 4 1 H 1 HiZE 2023 43 A 31 Hik.

§2 &= R
J 4 fRIFR KFHHZEZERD
FeFAAG 004330
e (e R RITFF R
HeAFREMH 20173 A 15 H

T IR A7 B

5, 302, 467, 600. 92 13

BB HAR

47 ) 3k < R 7 BB XS A DR R 2 < 8 7 B i s P )
HeAl b, RS R S EE B R PR B IR

BB R

ARFE G @ A I ARl T B R R B, AR AR
15 B RS R R I AN PR Bt b, 43R R Tk S
B2 R A

N W

ARFE LB B MECE, ZMATFHBAT IR FIZREH.
PR AR AE AT IR FE, ARG 225855 SR )
TSR R B BRRFAE ,  Af S 25 SRS 8 i A 1 i 2L L)
KWIPRA A, FFER TSR,

2 FIZR TR S ws

AR B Gl BRER A A - R E A TR R bR B e iRk
DUEEIR 2R, oA AR 3R AR A A T VA R R A L Tl
W, ShEEERTE.

3 HARR AL & s

AR G AE R AR 2 IR S5 44 20 A ) 2tk b, A3 A AN PR
B P A S PE AR B, AR S T RR S5 M 1
BB A TN K B, &R R B A
B HFR AR s MBUAT AR AT R, SR

% 200 #1211




KOF-HHEE R 2023 4E55 | MG

KA AT BT AR IR

4 PRBH IR R

AN o 2 B DR HR I /R [P I AR A D T BE
S EPROL R B T 7 2 i s MRS BRI R, 3)
ST RO BEAIE S LA, DA 2 4 557 (1
H R L7 K .

5. EHHm

ATE GRS B MRS S A i i 2 18] (1
DRSS 2 22 57 (0 78 20 I FEMIBAIE, 18 4 BEAT 15 1T 7 s
AR BRI, R R, BRSO S
7B R A R 4E

6. B SCRFUESR AR SR

KL G R £ da P s B P BRSO B8 7 e L AT %
PESCRHIEZF AR B A S B, IFAR RS F KU . 22X
Bz AT A A ARG AR AN e B 558 SR, ™ A s A
EIANEE G S RMZE, FERIEA &2 e B & 5™ I
EN kIR _F AR AT AR E A -

7. ARG Rl AT 55 R BT R AR S

AFE GG WA AL RO RS L5 A
Wr, 4G B S AR AT AR Rl b BT Rl BT TR
BB, TERGE SR EE RN R G A R E, 4
Py AR EE .

8+ [AIMb A7 B 5 % s

AN e 2 5 T M ARAT PR AS [ B 5 A0 ] ol A7 B3 A T PR
BEAT AL AR SR80 0E, VEE FDVAF B 2. 225
TEAPEAS AR R LEEL, AR TR HE A R 15 )
HIZ)5E o

b 4 A i i AEE S LB e s [RGB S R 2R

AL 2 AR5 A1E KIS NS, BT IR T AL b IR
TP = L g B ) o 3L (A i = I B - S e
IR G N I B 4

A== N KPP EEEHARAA

EEFEN o RAEERAT IR B PR A F

T A A TR RR KFHHZEA KFHHEB

g o B N AE Gy AR 004330 004331

e BR T J&8 2 Gk 5 0 4 B 300 76, 536, 053. 29 £} 5,225, 931, 547. 63 #

§ 3 EEMFHEIIMESIHERI

3. 1 FEM &R

Bfr: N
BB R WY (202341 A 1 H-2023 43 H 31 H)
KTFHHZEA KFHHEB

L AR SeHil s 352, 774. 16 33, 854, 646. 72

% 300 #1211




KOF-HHEE R 2023 4E55 | MG

2. A HFIE

352,774. 16

33, 854, 646. 72

3. IR G B 1HE

76, 536, 053. 29

5,225,931, 547. 63

T AW CSEHGEE FERE eAIR RN . Bk . AN OS2 fetivE2RshIias ) Fnkk
FHIR B P AN BB B3 2R 5 B R, A SR Dy A 1) C SE B o AT 24 fe i (B2 sl as, i
THRMITSEERAMEREATZE, Bk, ARimERsiia %, AHCsesliias A A

T SRR
3.2 e ERI
3. 2.1 &R ERR R EH S EHANVS B R R R K
KFHHZEA
B o Mg
: s AR e
B SR - &§$é WA ERREE O—0@ @—®@
@
TE=AH 0. 4495% 0. 0017% 0. 3329% 0. 0000% 0. 1166% 0. 0017%
£ H 0. 8468% 0. 0018% 0. 6732% 0. 0000% 0. 1736% 0. 0018%
ok —F 1. 6356% 0. 0020% 1. 3500% 0. 0000% 0. 2856% 0. 0020%
L =F 5. 6984% 0. 0029% 4. 0500% 0. 0000% 1. 6484% 0. 0029%
o HAE 11. 6972% 0. 0034% 6. 7537% 0. 0000% 4. 9435% 0. 0034%
42 [
51?&%@2;;: 16. 3618% 0. 0037% 8. 1666% 0. 0000% 8. 1952% 0. 0037%
X 7
KFEHHEB
B o Mg
: s AR e
B RO - &§$é WA ERREE O—0@ @—@
@
TE=4H 0. 5092% 0. 0018% 0. 3329% 0. 0000% 0. 1763% 0. 0018%
£ H 0. 9673% 0. 0018% 0. 6732% 0. 0000% 0. 2941% 0. 0018%
o —4 1.8801% 0. 0020% 1. 3500% 0. 0000% 0.5301% 0. 0020%
L =F 6. 4625% 0. 0029% 4. 0500% 0. 0000% 2.4125% 0. 0029%
SRS TR 13. 0503% 0. 0034% 0. 7537% 0. 0000% 6. 2966% 0. 0034%
H 42 [
51?&%@2;;: 18. 0695%) 0. 0037% 8. 1666% 0. 0000% 9. 9029% 0. 0037%,
X 7

3.2.2 HES S RAMRE S R iHFE R 223 K H-5 RS LB AR 2
- Sramilinfaas




KFH

H#02M 2023 455 1 FFREIRE

A B B FEA SR T 25 5 5 51 A Al £ E 43 B SR R S o 5 B SR - = LB

16. 00%

14. 00%

12.00%

10. 00%

8. 00%

6. 00%

4. 00%

2.00%

0. 00%

L o o) -0 In] O o s} o [ag] oo — [fe] — L o~ =t oo [} —
—_ (=] (=] o4 (o] — [s=] (=) (o] (o] — —_ (=] (=] [} — — (=] (=) o
L
(=) (=] — (=) (=] — (=] (=) (=] [==] (== (=) (=] (=] (== — [==] (=] — [==]
S L (T A A
— — — — — — — — — (] 4 o (] (] o4 (] (o] [} o (]
(=) (=] (=] (=) (=] (=] (=] (=) (=] (=] (=) (=) (=] (=] (=) (=] (=] (=] (=) (=]
o4 o4 o o4 o4 o o o4 o4 o4 o o4 o4 o o o4 o4 o o4 o
[~ AT AR A EEGEE — AT HBEAR AR K]

A B B FEB S T 25 5 5 51 A Al £ E 43 B SR R S o 5 B SR A= LB

18. 00%

16. 00%

14. 00%

12.00%

10. 00%

8. 00%

6. 00%

4. 00%

2.00%

0. 00%

[}
|
—
—

2017-03-15
2017-07-09

[
—
(=]
o

2018-02-26
2018-06-22

2018-10-16

2019-02-09

2019-06-05
2019-09-29

2020-01-23
2020-05-18

2020-09-11

2021-01-05
2021-05-01
2021-08-25

2022-04-14
2022-08-08

2021-12-1%
2022-12-02
2023-03-31

|- X TFEB&BRITEEKEE — AT HASBRIT AR %]

e ARG EFT 2017 4 3 A 16 HAERK. HIRARGRER S FEMHEZEHPBRLE, KEed
G B e A R AR HR A NAN H, @G 145 SRR AR 3 6 10 25 T3 %

4.1 RE&2H (RESZLENA) i

§4 BEARE

7 BE B BT & B TR 20 5E.

w4

IR %%

AR SRS THIR

UEFF Al

WL

ERE | BERM | R
AREEEH) ARt RS BRI E M
- Hpr 20214FE2H 220 6 4 MBS 2015 SFEAESE A A S USRIty
NN H AMRAF J7IEUESRB A PR A A R
HH &0 RN i e e S WS Sl
850 3k 12




KOF-HHEE R 2023 4E55 | MG

M Ak FETAE. 2019 4 11 AIMAARAH,
eHe% R i 2 4 T A - e B . 2021
H, KF fE2 H 22 HEMAEKRFHHER T
FiH—4F Rehezi KFHHERMTmES
JESATFI R, 2021 4F 11 A 18 HiEH(E K
iz K PRI — A AT U S A R R SRS
s CIESR B e k2R, 2021 12 4 21 H
W EES AT AT PRI B B IR 5 B i 4 0
ez &M, 2022 95 H 5 HEEKF%
. KT LRI RN IR T RS IR S A, 2022
BIIRA fE 6 H 27 HEMER PR =H E
ALES 4% TR R R R R 3 o4
g Se ] H,

SR

K270

fii95 BUAIE

s A

R e

., KT

BA=A

H & $ir

g Y

K 2 UiE

TR

eHES%

B

E: 1. REZBEOERBE . BAERY B0 ARIE AR &8 B SRR 4 % H RS
LR HAR SRS G FRAEMZ HIERMER, WERBIfEAR SR e & RAEMCH;

2 ISR MR TN P IR & GEREeaaEiESR, BH, mAEHA
ML G EAE FIMED oG TUESRFE G ML N TG A SRR E 5

3. BHEAM (HESLHND WEER) (W) HUE T IS EE AR KA &
4. 2 EH N EE I FEAN T E B0

AN, ARG E BN HRIE T A R EE N WE R TTARSCHUE AL &5 a5 TF
ML5E, KIRRSME . EhiR 5T 1 R N BERLE F B 4 B8 7, 4 i AR N sk i KR &
AR FEIL SO IERA ANM R NATH, AAEERENER BT e & R .

4.3 NP G E Y

4. 3. 1 AP35 I B AT L
AREEEHNRE GEFHRRESEH AR A TZHHERFEL) LA IREM, @A

WEBI A A8 5 BRI AR R, MBETE T BT ORSR R H AT HIERERZ AT AT ™A%

% 600 3k 1211



KOF-HHEE R 2023 4E55 | MG

8, I RGN ARG G 75 AR B BIE 2 % IR BRI BT AP 5 B B R, LA R
NIRRT G NS E TR R H A, DA A2 5 MR 3R AT .

AR A, ARSE NPT QEFRR RS AR AT HEHEFEL) KA
FASPAE 5 A BRAAR R FE S R O, AR RIS [R5 A Z IR AE R A P28 5 1
4.3.2 RERZHITANEHHA

AWAEWN, REEAESEHNERNIERELESHNZH AN FEH RS
JRAC D ) B AT Gy B iR 4 H A B SR, R R ILAT R S BUR A28 5 IR 24
I HE TN
4. 4 WEHNESHRE RIBABIEST

—ZRFEARAT AN A BT, Beah Nk . et b f A = 55 2 2022 4T AL SR L
MHER. —FE, HEEBEIYIRLSTEARMEE TR, fiilEeamms, RA7ER
e RIS RENRTEE 3 A, EOSE. BIEA TR, REMANTRT,
— SR IE VAR B — BEREIT MUF 2, 7 R[BIGA 2 Bl 7 2 BRI M sl . 3 H o MBI
IR JATEEESEAE MLF . Ax TR 25BP S5 55 A A% [T ECRA %, B8 Mas PR RIS, FRRCH:
GREER. HEE, “FEEASTFRESEIRNE, HNER KA KRR, BRI il
o], “RFERMECRARMEMNEIIRE” , FIRAT RO S ERER A A B M, BT,
I IRTRERE AN VPG AR R B, AR AR RS T X, BRI IR A
HAT A B G T AN RO I 2 . AR I, AT RS A Im . Bl R AT 52
T, NG E IS TR B AR SRR A 85
4.5 RGN E KNSRI

AWEWIN, AT HHEZE A FEIE 3N 0. 4495%,  [FI LSRR 8 M 0. 3329%;
KFHHEE B B EILEE R N 0. 5092%,  [7) 3L 25 Hb A FEHE IR 25 3 N 0. 3329%.

4.6 MEMARESTFH ANBBE SR HERERY
T YT 2k i N S B A AR R TR S O

2

§5 WHEAESHE
5.1 EMARESE=HEHFMN
Fe i H SH ) mi A B AR (%)
1 [i] 52 YA 2 $5 3, 738, 316, 721. 46 66. 92
Hr, iz 3, 738, 316, 721. 46 66. 92

Vi LRI

%




KOF-HHEE R 2023 4E55 | MG

2 [ENRESRE 1, 815, 878, 837. 43 32.51
o S R A i -
SR Gl e
ERAT A7 F RN 45 L 4%

3 A 32, 248, 157. 01 0.58
NEa=ain

4 | HAigps 16, 223. 13 0. 00

5 | &it 5, 586, 459, 939. 03 100. 00

5. 2 2 B35 0] Wy ik % 1R
F5 iH h IS VPR E A B o)
1 4 HA P 575 0] ) il 9% 42 40 4. 38
Mo ST B ) ik % -
. e S R |
s TiH SR ()
e (%)
2 e HH AR 5755 [0 )k 1% 42 51 280, 221, 356. 64 5. 28
Mo ST B ) ik % = -

TE: R S0 PN 5T (R A R B A 0 o 6 < B 1B ) R D i S A INMIRAT TR T 352 2 H R B8 R
B B R LA A T BT 2
5135 1E [B1 9 A 3 S RV 1T 2 & 3 7 1B 1 20%FH) 52 B

AN A T T A 555 L IR A 1 B8 < AR RTOR et i < B 1B 20%
5.3 ZREWHAA TR RHIR
5.3. 1 BB A S FHIFRIIRESFH L

i H KA

R AR % BT 2 S S 3 AR IR 57
7 T A BB 2L 51 R0 AR R e e 60
T ST BT 2 1 2 R R IR A 49

WA BB A G- TR RGBT 120 RIF0L B
AIE S N B AL PR AR IR R 120 R

5. 3. 2 MEHAR B HH AP IR R FH R Lol

=) 5 AR BT o B B | 5 ARR A 5T B B i
T TR EREBE (% I (%)

1 [30 RLA 55. 21 5. 39
o FIRAFLIEL 397 RITES) i ]
R 2 A5

2 BOR (F) —60 K 14. 87 |
Horb: FIRASIHEL 397 RIFS) i ]
B

3 0K (F) —90 K 14. 83 i




KTH

H#02M 2023 455 1 FFREIRE

Jorh: BAG SR 397 KI07E3)
Al

4 90K (F) —120 K 4. 90 -
Hor: FRAFEIARE 397 RITF-5) i i
2 it

5 [120 & (%) —397 K (&) 15. 28 -
Horb: FlRAFEINEIE 397 RIS i i
R 2 A5

it 105. 09 5. 32
5.4 HEB N RS FHRIKRFEIBE 240 RE M A
AT G BN T A T R R PR R I 240 K.
5.5 G HIREBGF MM RAIRFRELE

e fii 75 A PERBA (B i B T PR E L )

1 [ 2K fi 77 49, 843, 619. 72 0. 94

2 JAT AR - -

3 SRS 504, 325, 980. 04 9.51

Horbr: BURME SR 300, 251, 105. 32 5. 66

4 kiR 30, 616, 591. 40 0. 58

5 Al B R % 55 1,067, 692, 255. 13 20. 14

6 A TE 40, 927, 420. 27 0.77

7 [ER|ZEa 2,044, 910, 854. 90 38. 57

8 HAth - -

9 it 3, 738, 316, 721. 46 70. 50

10 Pl R AFE T 397 B )

K BIF SRR 557

5. 6 I FARIZHER A 52 7 15+E HL B R/ EERZ AT+ B B IR A

a5 | g FLRE BiFsE (K FEREA o) | HEESTEEE] (%)
23 AS AR
1 112306024 SURRAT 2, 000, 000[197, 266, 385. 03 3. 72
CD024
2 042280205 | 22 H™ CP002 1, 500, 000[152, 277, 158. 72 2.87
22 fVARAT
3 112203048 RALARAT 1, 500, 000[149, 574, 840. 31 2.82
CD048
22 ML ARAT
4 112218267 EEART 1, 300, 000[129, 230, 380. 37 2.44
CD267
20 Wik ERAT />
5 2028009 ?ﬂiLETTJ 1, 000, 000101, 980, 013. 93 1.92
i 02
22 y
6 | 012282360 GG 1, 000, 000[101, 065, 205. 48 1.91
SCP003
22 P E %
7 012283083 7 1, 000, 000[100, 911, 401. 40 1.90
SCP002
29 HAT i
8 012284378 i 1, 000, 000[100, 604, 467. 56 1.90
SCP032

¥ oom 312

i




KFHHZERT 2023 4 1 ZEFHRE

9 | 012283694 |22 HL SCPO10 1, 000, 000100, 582, 854. 02 1.90

10 | 012284070 |22 Hi[% SCPO17 1, 000, 000[100, 465, 294. 46 1.89
5.7 “BTFEN” 5 “WREAER” #iE ISR =R EN W

i H it 25 15 450

5 39 PN O 8 P A2 HELFE 0. 25 () —0. 5%IA] AR 3L 0
i 45 0 P Al 125 5 ) e v ML 0. 0402%
i 5 1 P O 2 ) s (I AEL -0. 0048%
i 5 1 P9 RS A H O 25 P58 1) 5oL PR 7 o 34018 0. 0150%

393 P S0 1 P A LA B 0. 26% D 5t A
B G 4 55 9 PR 0 B A8 0 (LA 0. 25%15L

A TR B B 48 EIA B 0. 5% oL U
A G 5 T PR T B A8 00 (LA 0. BRI

5. 8 W H RARSE AR FRAR o 2 & B 19HE EL B R/ NER A VAT R SCRAESR 3R
LR

AIE G AR IR AR FFAT B SRR SR
5.9 MAASMEE

5.9. 1 Z&TH v

AL S AR “WeARAE”, BITH S G LA TEN A IR, 42 IR S T A 2 5 3R 26 9%
FEHSENIS PN S54RI R A S N A IR SRR R A AT P, B HTHR s
5.9. 2 ABEEHBRIRT TR IEHRNRITEREAHRT HIBHBER I IRFE, |
EREEE HI—FENZRATFER . LTER

AT SR BN T G UESR I RAT 0, TR IR AR B ARAT A R4
Al ASEARAT B PR 2 7 H B IR ) AT — 4R OS2 B M Ak T R . ARG Xt bid
FARRAT HIAH SRUE I 43 55 TR SRR PP R & A R BRI S B TR R 225K

5.9. 3 HABK = RL

Fs HHR e o)

1 ARIE S 5, 392. 52

JSSCIE S 5K -

FIYCRE -

AL FR D R 10, 830. 61

HoA SGR -

HoAh -

N || O [ |W (DD

&1t 16, 223. 13

5.9. 4 BeEA GRS FHERHALSCF IR 2
AP0 TN AL, ARy il K BT S 2 T AN 5 5 U T2 TR AT REAEAE R 22

o100 & 1273



KFHHZERT 2023 4 1 ZEFHRE

§6 JT R E &7 HA 5
AL )

T H KFHHZEA KTFHHZEB

5 30 4T Ak

T 104, 557, 694. 33 10, 642, 503, 912. 88
1 AU

e 5 91 39 1) 2

A 63, 923, 559. 80 3,267,167,687.01

e 5 91 39 1) 2

S E 91, 945, 200. 84 8, 683, 740, 052. 26

E= R N

T 76, 536, 053. 29 5, 225, 931, 547. 63
A IISE

§T HREEHEANCHEFRERBEALAR ST 5 AH

AN, HeEHARIEHEA R EREAEE.

§8 I B E RN MM EREFR

8. 1 EMIN BB R EFEESHFLFIEDBGRT 20559155
x

8.2 MR EE PR MMEEFR
x

§9 ZFEXFHEZ

9.1 HEXMHER
Ly P R 22 50 TR AR S SRR NI

2. (KPFHHZRMNZEEEE SR
(R H HZg i ik e H 5 U W 45)
CR°FH HEE 5 Mz sk 308 i)
5 FEEE LS B EL R
v TR I M 2 R A SO

9. 2 FRCHh
RIELEIASMAM A Mok AT 2R B X AR P K 488 B K4 KJE 7 )

9.3 &BFHR
PRI AR & BATE S, TSRS I A TR S S IA R AR, #4 % B ST

w
v

S
7/

(o))

B oo ko121




KFHHZERT 2023 4 1 ZEFHRE

FEARFEG B FEN o =) s B2
RS HE: 021-61560999. 400-028-8699

NE]RYE: www. taipingfund. com. cn

AP EEEFEARAA
202344 H 21 H

¥ o120 & 123



	§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


