KB [F RAHE 800 TR ALk % H & (LOF)

2020 SE5F 3 2

=ER T

2020 £ 9 A 30 H

EEEEAN: KBESEHEFRAH
EEFREN: PERRBITROHFRAF

WEZHHEHB: 2020 4 10

H28H



K- [E P iE 800 $5%k (LOF) 2020 4E45 3 ZRAr#ii fy

§1 BERR

G N 8 e B A A 5 FT R R A R BT 155 PR K
FEXT HL N AR B S AR AN S8 B AR AN 0 S OE R BT

FEEAEE N E R RAT A R A FIARE AT &SRS, T 2020 42 10 H 27 HEZ TA
SRR T I S5 Fb . RIS %, (RAE A B B R AR fE B A i R
IR PN

S AT RS LURS S P« T 1 S A BRI PR G e, (R (R e — s A

G M AL SRR AR I . AT KU, UV 70 1 R Y i A7 400 e

B AR EE VIR

AR IS TR R A 1
AR 2020467 H 1 HEZE 9 A 30 Hik.

§2 EE&=MMN

F &R K% [ R HiE 800 5% (LOF)

M TR VRN

e 160806

5o A 160806

HeiEfE LTI

HEeaRARH 2015 45 H 22 H

5 AR & 1 BB 254, 089, 958. 43 4y
RF: G I8 FHFR B 7 0, i I A T e i A R R SR AL

W b m@%@%&;ﬁiﬁﬁgémﬁﬁﬁﬁ$sﬂ%%ﬁ%@i@

) (1 I 350 SR B O 25 B2 PRI 4 0 B P28 I AE 0. 35% AP, A R IR i 22 55

TE A%PA,  DLSZELGEHAIE 800 FEETIA BUREE .
AR 4 ) b SR FH AR S PR R P R, SR G TR AR 1) R L
FEAR AR B BT E R JahtE. TR WahtE

By bR 03 BORAR M AH S, @Rk dh e 7 UM A i E R R A

h A A E R A G A A, DLSCIE G G K2

B\ g b e e 2 8] ) PR ER R 22N T 0. 35%, FLARALER B
RZNT A% H R

W igX*ﬁmo%ﬁ%ﬁ$+mx#$%ﬁﬁﬁﬁﬁ%ﬂ$<m
ARIEG TR W T B R AR 4, B s A T s

AR UL 2 REAIE (RARFAE, AR R O & i T B i a4 L e B AL 4
INERERINE - S

REEFHA KBRS EHARAF

REEEN b R ERAT I AR A F

#®
N
b=
=
&
b=




KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

§ 3 EEMF IR SFERIN

3.1 EEM SR

Bfr: ARt

FEW 55 Fa b WEH 20207 H1H — 20209 H30H D

L A 2 S s 29, 923, 333. 85
2. A HAF 51, 258, 808. 07
3. BT 3515 4 A A 1R ) 0. 1974
4. PR L4 05 7= 1E 411, 869, 756. 83
5. HIR I & B E 1. 621

1 iR EE S SRR A ORI S O A N NWEEE 5 3 GRS g, T A S bRk
K EAR T s

2. Py EdEib #2020 4 9 H 30 H.

3. AW IR RIS AR RN BB AN CA S AR B EE) FERAH
KA G HIAREL,  ARNE A s n_EAA 2 fe i E 22 3 i

4, AT G A PR HHIE 800 4847 IEF7 R Bt B L UM ok, FE G M I (B R B & R AR
42015 4E5 H 22 H.

3.2 E&IHERI
3.2.1 EE&MFIHEH KR K5 RS B RN A L
N X Mk G b e
FHEEKE | P EEK RN | St | -
BB 5 @;® @&§$® HIEEE | O—6 | @—®
- HE@D
HE=EAH 14. 80% 1. 48% 8. 62% 1.53% 6.18% | —0.05%
T EARNH 32. 18% 1. 22% 22. 85% 1. 26% 9.33% | —0.04%
k4 32. 76% 1. 30% 20. 55% 1.34% | 12.21% | -0.04%
HE=F 39. 20% 1. 25% 12. 32% 1.28% | 26.88% | -0.03%
T ETAE 68. 41% 1.27% 29. 95% 1.26% | 38.46% 0.01%
H 34
9.17% 1. 54% -12. 85% 1.48% | 22.02% 0. 06%
wmES




K- [E P iE 800 $5%k (LOF) 2020 4E45 3 ZRAr#ii fy

3.2.2 HE SR URE S RiHFEH KRR LH 5 RS B i 2t 223,

ih]Ed:3q

I Gy E

17.10%

11.40% A

570% 1H

0.00% A

-5.70% 4}

-11.40% 1}

-17.10% -

-22.80% 1}

-28.50% -

-34.19%

-39.80%

xf E

B R 38 5[] b 4%

bb s il i S i Iy sk AE 3%

2015-05-22 4

2015-08-27 {{---------

L
L]
o]

]
L]
—

'
Ly
—
[ ]
(]

2016-03-08 { |- =T

w

=]
—
[ ]
(]

018-09-18--------t--mmmmmdeng =

(]

[}
'
[}
—
2]
—
[}
[}

B I T e .

(]

018-07-20 [

018-11-034 f-o---

[}

[— 4 4 WL R et —

e b R 28, Db i |

TR = Lo < PO S S

BTN I =T O S SO O

AL TR e S S S—

TN N N i e | PO S SR B

T 1y AR KRR R AIE 800 807 IR S B G TR, B H (MIEes

FElAZEH) N 20154E5 H 22 H.

2\ BEEEFRME, AREREEHANYHREEERERZ HE 3 MRS 8EA
BB GRS ERINAE . BEME H, AREHSIECE LI &2 & & F A RA5E

#

b=
b

=



KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

§4 BEAMSE

4.1 B&2H (RESLEANL) FH

HEMRELHY
" » fEA $ﬂ§$ i) — o
4 a M A PR

ERHY | BRI
KREEGIG M, Kb/ it
WG A MIE R R A G &
2R, KR < Rl 7 5 A
AR e e A As

PRETSEAE, M.

B AF PineRiver &

Ry A= X N
K L 50 S5O HER ;;ﬂéiiﬁg
WS 2H, KBEFIT 100 w@%@@i%%

B | FRBGE ARG RS RS2, 2019 4 5 -

H | KEEIR 300 FEEUF I I HaoH | 114 %ﬁéﬁﬁﬁﬁ&

| 4 (LOF) BE4437, KAHiF s IR 2T ] £
H Gt — i 2 RRF A JOIE %%@;mwfﬁz
KGRI IS5, K éﬁA&@%é%
E%ﬁﬁ#ﬁﬂ%ﬁ%ﬁﬁ# WA AT, WAL
PRSI ZW, KRS S A

TN B IR A RLIE SRR B <
Hpaert,

e 1L BREES M PEIR H A EAT H W5 A 5 doe i AT B BRI RS H A
2v “UEFFAOAERR” i “GEZEMOL” R SGEM GIEZI AP G B B AL BRI HIE
4.1.1 FRFEAE R EEH IR R & E S S 3 F BB E 7= 5 B
AFE G AR AN TR S 22 PR RS2 50 7 BRI R 2 B
4.2 B NFHRE B AR B SIS R 5 15 T B

AN, ARESEH N QEFF R ESE) LS TSN . A EES
[F A HAAT SR IE B THOME SSHE , IRIRSEAE . BhRJR BT B A8 B A 3 FH 45
BE, AR PRSI O XU A B b, NSRS A NSRRI R, B T B AR
NH 2 B4T M -
4.3 AP 5 EF LA
4.3.1 A V3L 5 1 B RIRAT B I

AN, ARFEREPAT (AR AFZ SN SHHE, ET. RERNSHRE. 5
PATFHES DI, PR T AR RAE, BiEamEe. HRHAE. RER7E IS,



KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

EARUTT
WA, AFE NI RRAA I Z AT IR, i B H &S e A w i
TG LA FZSRR .

N

WRRB G RE, ArSATRHERKRZ AT N R EHGEE A TTH, SREHeEH
ER BT R R RS RAGERN, MO e R A G E R TE. SREHGLETREER
b B |

LoPAT, AEISATEPAZGEIE, AR EHANRER LS 5 HGE —PITERIEL 5 -
Lo (AR A 5AN) WRE, NS, sBHIIFREAERL S RGN TR 5HIET: W
HEE Ty, PERGIESE A OC TAR GRS, PRUESS B PAT I A

BT E AT NI IS S 0T oA, A F RGBS, ISR, KR (AR A3 S 4]y
IREE, FREk. IR EBE ARSI E TR, JEET IR, St a 2w B Z R R IR
R, PRBE A FHE N B £ 55 AL S A R

AwFPE 3 4 NFEEWE RS 54T AT EE T, THREEMN SR DTk, (S HEER AR,
R 90%BE AT R 1 Hy 3 Hy 5 HIAZ 5 BodhAr TR, KRR A AL 5 KR a6 4
AT N
4.3.2 R EZ ST AT

KIEIAN, RAFETFEREAES S5 TATFRENZ ST, KEIFEH XA
AT LD B LA AL Ty B I 2R 5 24 H A B 5% A 5

AAREIAN, RKIAFE S 7] §e BN 2128 & FR 2 H ik 1) 575 58 AT N
4.4 MEB N E SR TR AIBIES T

2020 =T KSR FRRLE FATX HTIA I SR € K /), AHAL 2 Rl AT) AR R R =y 1
A BT I A AR AL T P SR AR, AR A RO IR RIR G R, e St
ITTEREINEEE . JCHR I mr s UAT W R R e i e =k 2 7] R UL S8 K REA T 4 78 70 jE A I
TERA e . S mIE KU EZ H E N PPT S EIGIRL IR, XA O RIEE KA 3, 1R
U5 bR B E A BRI PedE ], A R0 R IZ DRI RSN E He il R R AR 1 e =X
() B MBCR AR R 5 K R 1AM H ik

BEE R TR AT WBBUR RN . S RBURHES) BT Sk NSk, PPT KMERMEBEE 1 |,
B TARAGE 5 JH SR = B B 2RI S8 5 K I ) Ak AB 22 R Bl . AE AN IBOE SR T T, AR 1
JoF 5% 5t B AEAT Wb N A IR AR 24 R IR E B AN, A2 AT THRE 2 DUYE I B S Wb v o

ho)

#®
(o2}
b=
=
&
b=



KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

FEBAE T, AP S G F), TE4R B VR BRI & v B AR A I, R Hi 50 I R
AL T BURARAE 5y BRAS R B R 1R 72
4.5 MEHNESHFNVFERI

BB WIARATES R AGE N 1. 621 7C; A& HIFE S M PUREIK Ay 14. 80%, k4t
PUE R AEUS 2 50 8. 62% . AR I H P BRER W I EE 0N 0. 0832%, S EALERERIRZE Y 2. 5844%,
4.6 WERNESTE NBEE SR HETE R

ARBE G AR A A A AFTEELE — A LR H S RA NN A A R & o1
AR T 1T Jieits .

§5 BEAFHRE

5.1 MEWREER-HEHNR

FFe i & ) 3G S BB (%)
1| B 384, 839, 271. 72 93.01
Hrp: IS 384, 839, 271. 72 93.01
2 | BRER® - -
Il 5 AL 7 $E T - -
Hrp: fiizr - -
B IR - -
4 | REERE - -
S AT AE R - -
SEN IR G il 7= - -
Horpe MR ) S N IR

Sl A

RATAE R A e At 28, 662, 381. 52 6.93
HoAh gt 253, 458. 61 0. 06
&t 413, 755, 111. 85 100. 00

5.2 WERZITV A ROBRERRAE
5.2.1 ERBHERRZITIOREBARER R A S

05 1725 ARME G iy 56 4 % P 4R B A (%)
ARG RRS B vk 4, 686, 937. 00 1.14
P4 8, 150, 130. 21 1.98
C | il 195, 540, 188. 95 47. 48
R =
D Egﬁmﬁ‘%W&miﬁﬁ 7,069, 611. 66 1.72
E | @5k 6,978, 351. 46 1. 69
R A ZEN 6,416, 133. 07 1. 56




KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

G | sk, EAEFRERk 9, 178, 268. 29 2.23
H o | AL 250, 246. 26 0. 06
: ézji4§$w‘ BAFFIE DA 19, 038, 784. 90 4 6o
J | &Rl 89, 783, 146. 58 21. 80
K | 5=k 12, 287, 668. 15 2.98
L | SR 55 sl 6, 893, 486. 91 1. 67
M| B FREAR R S5 2, 639, 168. 00 0. 64
N | KR BRI A LR E L 317, 610. 90 0. 08
0 | RS EEFHA RS - -
P | #HE 427, 453. 00 0. 10
Q | DAARESTE 4, 568, 255. 26 1. 11
R | 34k BRI 3,023, 529. 19 0.73
S | ZE 522, 706. 07 0.13
At 377,771, 675. 86 91.72
5.2.2 MEMRBREBREIZT A RPBEARERETHE
N AT M5 ARME GO i 3 & T PRI E A (%)
A SO NN X[ - -
B P4 - -
C il Mk 6, 259, 752. 61 1.52
b B 1. IR SoKkAE B B
FERIE RO

E jEiitn|4 13, 029. 12 0. 00
F LR A FEN 16, 793. 79 0. 00
G ZiWiEk . S AHRELLY - -
H fE1E AR DOl - -

RSN TN L LRSS
I RISl 733, 395. 22 0.18
J Sl - -
K s =l - -
L FE G5 R 55 R 55 - -
M Bl FEANE AR S5 17, 409. 00 0. 00

N IKFN BREEAN A LR
. 27,216. 12 0.01

0 fE RS AZ BRI H A IR
%k B B
P BE - -
Q PR S TAE - -
R Ak R AR R - -
S | %A - -
it 7, 067, 595. 86 1.72

5.2.3 MEPRZIT WL REBRERERERRAE
AT G AR IR AR A B BOE B BRER

%%8 7313 7



KR PR e 800 5% (LOF) 2020 4£%5 3

PR

5.3 MEHIRIEZA RHE G H S TR E IR/ RET+ 42 BER SR 4
5.3.1 W E WIRIBEB R LA RHE G 2 & 7™ 18 H B /NP RO AT+ 2 R 3 B

e
e | mEAE WELK | R B | A Goy | T e
tefol (%)

1 600519 FMFEE 9,703 | 16, 189, 455. 50 3.93
2 601318 HhE S22 208, 687 | 15,914, 470. 62 3.86
3 000858 T AR W 37,298 | 8,242, 858.00 2.00
4 600036 AT 198,816 | 7,157, 376.00 1. 74
5 600276 TH I = 24 71,508 | 6,422, 848. 56 1.56
6 000333 E A 74,438 | 5,404, 198. 80 1.31
7 000651 ALk 92,723 | 4,942, 135. 90 1. 20
8 600030 S IES 164, 234 | 4,931, 947. 02 1. 20
9 002475 SR B 79,452 | 4,539, 092. 76 1.10
10 600887 PRI A 116,734 | 4,494, 259. 00 1. 09

5.3.2 ME AR T AZ A A G ST 38 ) P HEF R A BEE R R

B 4]
e B WELH | BE D | b Go | DA
tefsl (%)
1 688396 HEIE T 28,156 | 1,581, 240. 96 0. 38
2 688200 A E) 2,520 637, 585. 20 0.15
3 300999 &t 21, 349 548, 669. 30 0.13
4 688185 A 1,679 534, 543. 23 0.13
5 600584 KR 13, 255 474, 396. 45 0.12

5.4 |EARE T P2 R RFREAE

AR GAIE AR RFFA 67

5.5 M5 HIRIZ A SRMHE G E ST 13E BB K/ NHER BB 148 27 BR B 4H

AT AT IR ARFFA 555

5.6 & HARIL A FAME b ZeE 3 7™ 13E EL I R/ HERR BB+ 42 B SCRAES B R

41

ARSI AT WA ARFFAT B ST IR SR
5.7 G FARRA RMHE G HES T = E L R/ HEF FAT 4 Bt SR B R P4

AR AR WRARFFA St IR

5.8 & WIRIZ A SMHE o5 e B E LB M HER BB T2 BUER R B 48

ARSI AR IR R FFA AU




K[ PRiIE 800 $5% (LOF) 2020 445 3 ZRFR 15

5.9 MEYPRAE SR EKIBRIER AT H B
5.9.1 {REPREAESRE KB T MR AA
AR FE G AR IR TC AR % ot .
5.9.2 AE SR FE AR B KR EBOR

AR FE B AR A AR AR TR AR I 0
5.10 #R & BIR AR SR B BRI 552 5 15 Ot i BA
5.10.1 A3 E A S R R BUR

ARG ARG I A AR H BT AU T
5.10.2 35 HIR A2 S48 55 0 1 45 30 e dep- (o R 45 2 4
AFE AR WIR T E I D% 5t
5.10.3 A3 E A S 5K VP

A HE AR W A AR BT E T e

5.11 T3 RIS HAT 1B

5.12 B A AIRE M
5.12.1 AE SR BRI+ B UESF IR AT R4 52 B 2 LA AL TR 16 00 PR 56 B
AR W1 A S e BEVR ORS00 R AT AR TE R MR A 0 1SR, TEAE SR il L T
—HEN R AT, L.
5.12.2 EE&R BRI 4 RER IS A FIPE IR& 28R 1B 3B
SRR MR 4L, 39S A RIE % 1B 2L 2 N R 22
5.12.3 HAhBE =B

FS e e o)

AR 76, 967. 48

MR F7 15 5 2K 169, 862. 98

YA -

NYCF R, 2,553. 77

YA FR I R 4,074. 38

FrER -

HoAt -

&1t 253, 458. 61

1
2
3
4
5
6 HoAth I -
7
8
9
5.

12.4 5 WIRFFE BT 5 R T Hefm 5 B 40
AFE G A W R KR A T # BOHR T i mids (IS5 ).

010 7 13 T



K[ PRiIE 800 $5% (LOF) 2020 445 3 ZRFR 15

5.12.5 $R & BIR AT+ 48 B 2 A A AR 8 52 R 0 B B
5.12.5.1 A IR EAR 51+ 4 BEE A RS 32 FR 1% 0 9 B
AT AR AR SRR B AT+ 44 IR Th AN A I 52 PR DL
5.12.5.2 R & WARARARAR 3 i T148 IR A7 AE il 32 PR 1% 0 A i B

- - w5 4 TEZ R H | SRS S R
e Ji ZEARED s B2 F AME GE) | H () LI 37 PR 75 4 1 B
300999 G 548, 669. 30 0.13 AR BT
2 688185 B 534, 543. 23 0.13 I8 2 R

5.12.6 BB A G & HE RIFALSCF R E

T DU TR, AP S O b2 0 A A7 AE R %«
§ 6 FTBAEESM B

Bz fy

07 S5 <5 4 B

245, 994, 805. 92

5 ST 1) 3 <5 5 HR Mg 43 0

114, 625, 711. 86

K - i B0 3T 1) 5 < i B[] 47 5

106, 530, 559. 35

H I S A BB YA i > B~
551

T ST A, < 43 B A

254, 089, 958. 43

71 E&EHEARTAESHIRIIHIL

§7 ZE&EHEANGHBERREREARESEN

B Ay

T AW BN A AR SR 4 4 7,142, 857. 14
5 A E] SN/ ER ) 3 -
i A [A] S HY /B [ A7 40 7,142, 857. 14
5 B R AR A S 4 -
e AR A B AR A0 B 7 B 4 Sty -
LBl (%)
72 BEEHANCHBEBERERELEST S HA
Fe | 5 5 H Lo () | RHEFH o) | EFARE

1 B 2020 £ 8 A 13 H -7,142,857.14 | 11, 542, 000. 00 0. 50%
&t -7,142,857.14 | -11, 542, 000. 00

11 U 13 W




KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

§8 RMBREFIKNEMERRFR

8.1 E WA E—REHFAESMBULFILT BT 20%K1F MR

e T s 1 S

&“{JZ} B
HATS e HELH |

Siz ﬂ: I_ll‘ 5% /\r‘,ﬁ
T | e | pssEm 20n ég zg ﬁg 13 4 “zﬁ

FREF 5 X ] > > e
*)H:@ 1 20200709720200930 - | 75,572, 234. 04 - | 75,572, 234. 04 29. 74%

R R

AT ARG WAL R BB A e BT LRI 200018 00, S B S AR N KRB RIA
B, ATRE PR GG EUAURE R RS FBHPE RS e B HE R AL T 5000 3T
W8 25 < 70 BB R IR 50 IR LA R e WA 7 STl RS o AR e i P AR R D T [ 2 AT L1
RXS, PRI NREBE AR .

8.2

MBI IR EEER

ARSI AR J P TE RN B R I A AR

§9 ZEXMHER

9.1 #EBXHEZ

1o KER R PRAIIE 800 45 B IESR 5Bt 5k < (LOF) AH St e SO

2. (KEEE PR AAE 800 F8 5 AIE 25 #4454

4=
3 (KBEIF PR HIIE 800 ¥R HUMIE S #E %34 (LOF) FEE ML)
4 (LOF) HHZEUH);

4y CKEERPSHAIE 800 45 BUANIEF 1 H 3
5. EHE AL

6. FEEH AT EARAAE . B,
T HEEFEE NS BRI B LU

9.2 TEUHE /=

B BN FAATRCT e BN /B 388 N p Attt

12 7 13 |

(LOF) #4454

)




KR PRHE 800 484 (LOF) 2020 4E45 3 Ze il sy

9.3 EFHR
P ] B G A NN/ SR ST A 70 A AN/ Bl 4 R0 N ELICI 3t e B ] 4%
SO AR AR TS, T AT LE A ER 1) Y A 4 25 SO 1R A0 A A BT A
BBEH ARG B U BER, FTE WA G A KRR S E AR A A
2RSSt E G 400-888-2666. 010-86497888.

Mdk: http://www. csfunds. com. cn.

KBREEEHER AT
2020 4£ 10 B 28 H

¥ 13 7 3L13

=



	§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 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 市场中性策略执行情况
	5.12 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




