KERRBEKEBSHIEFREES

2023 4

.
.
f—a

542

=R G

2023 £ 12 A 31 H

EEFEN: KEESEHEARAHF
EELEN: PERERITROERAT
WEEHHR: 202441 H19H



KBRS RIR S RS BB 4y 2023 4R35 4 MRS

§1 EEHRR

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEE NP ERAERTROARAFREARLEEFRME, T 2024 £ 01 H 18 HEZ T &
R PR SRS . FER MM B R A SIS FNE, REEZANBNEEERICE. RS
R B BRI .

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

FE G A SOFA R HARARR I BT KUK, BB R 30 SR A0 AT 20 ] 134
RS .

AR o 5 R R O

AR HIE 2023 4 10 H 01 HiE2=E 12 7 31 Hik.

§2 EET ML

4 TR KR R Fa KR &

e 008846

e S (e LTI

e FRAERMH 2020 4£ 3 H 31 H

A R L 4 0 B 300 262, 649, 506. 99 4}

=N TE TR A2 1 XURG: () 36t b, B RN E h A R
TESRIE G B = (KRR IS, 14 SeB Ok St b
B A B [l 4R

% A AT G B SRS Sy N T T — 7 AR IAE R “
R 7 A RS 2 [ e R AN R 2R
AT RRECE s ) — 7 TARIIAE X BN B8 i P R R i
.

Mg L S v VR 300 FEES i 2+ 10%+FE AL Fa RIS 5 2% 5%+ HHIE £
A it 77 a2 Ze80%+ 4 Rl HLAA N B i BAAE 30R 2
(Bl &) *5%

A WL 2 AR ARG RIRG MUE RS, U RS AN TS i =
TGN Mg kEse, (R TRENES. &
B R B @ AR I R, )RR AHE R I LR R R
BETIAEE . BEARI S T 37 0 DL A 5 ) 5 22 S
A KU

FEE AN RSk 4 8 A PR )

EEFEE AN ] R AT I A PR A 7

N 5 I A IR R A TR KRG KIS A KRG KIS C

T B R AEEE AL A 008846 008847

8 200 3k 12T



KBRS RIR S RS BB 4y 2023 4R35 4 MRS

| 45 TR R 5 O AL

| 237,976,

124. 26

24, 673, 382. 73 i

§3 FEMFIetrMESIFERI

3.1 EEMEKIEH

Bhr: NRmo
4tk ﬁ%%(@%ﬁﬂoﬂlﬂﬁw¥£w53¥ﬂ)
KA KRS A KRG KRS C
L A s I 28 -1, 318, 663. 64 -273, 645. 29
2. A BRI 336, 524. 50 -310, 632. 96
3. AT 35 B 4 A7 B A A A 0.0013 -0. 0065
4. JHAR LG 07 1 272, 880, 606. 86 27,767, 333. 64
5. AR FE A B FE 1. 1467 1. 1254

TE: 1o A C S et fa e e AR BN . BT iicas

HABYN (A&~ RUHMERSEE) 1

BRSO 3 HTRIASE P URAE A5 % J (K0 AR, AT 9 A 9] s B o o _E A 2 Se (B A2 Bl i
2+ Frid e SHRR A IR A NZ 5 IS, TN RS SEERICEE AT 2R TP

SIKCT

3.2 EeFERI

3.2.1 ZESHFHER KR RIS RIS B AR 2 2R 1 LR

KRR A KRS A
‘ Mk & b s S v
‘ VR E B R AL 57 L 3 B -
B [EEKEO ‘ W ZhrEZ O—06 @—®
HEZ@ I §EE)
@
HE=1HAH 0. 17% 0. 19% 0. 16% 0. 14% 0. 01% 0. 05%
TEASNH -0. 24% 0. 18% 0. 06% 0. 14% -0. 30% 0. 04%
TE—F 3. 22% 0.21% 2.03% 0. 14% 1. 19% 0. 07%
o FE=4F 5. 35% 0. 29% 4, 90% 0. 17% 0. 45% 0. 12%
H3EE 5
14. 67% 0. 28% 10. 11% 0. 17% 4. 56% 0. 11%
ERER S
KR KRS C
VR B K SRR Ml G bl s R v M 457 b e Tk v
B |EEEKEO » o OEE) @—@
HZQ Wi 2@ | o Zbr i 2




R R IR A IR TR IR 5T 2k 4 2023 4E58

4 AR

@

HFE=1A 0. 04% 0. 19% 0. 16% 0. 14% -0. 12% 0. 05%
LA -0. 50% 0. 18% 0. 06% 0. 14% -0. 56% 0. 04%
otk —4F 2. 71% 0. 21% 2. 03% 0. 14% 0. 68% 0. 07%
JU R e 3. 78% 0.29% 4. 90% 0. 17% -1. 12% 0. 12%
H¥EE&EH

12. 54% 0. 28% 10. 11% 0.17% 2. 43% 0. 11%
ARG B4

3.2.2 BESAFAARURES RIHFENKRED EHE RS R A R
RRFHI LR
KAk ARG KR & AR THPEH 3R 5 Rk St bl A i #3200 5 S e 30 LE P

18
16
14.

00%
00%
00%
12.00%
10. 00%
00%
00%
00%
00%

2020-03-31

KERRIEHCESARITIAMEIGKSE — ARRIBCESAZ I SR EF

|”
I'lz',l""l L
eV D
'l/\» J'\,m*f’ T
M, Mr‘]'\w*' ,lm\v‘-'-'.'(h"ll\ IP
P e L i
r"1l"‘l '\WN i
; IM\N‘
P ey
AR 1 STV
I.r"" g

- o4 o o L O M~ oo o — e o4 o o ~O i = oo -
- o (=) -— o (=] -— o4 (=] o (=) - o4 (=] - o4 [==] - o
L | T I | 5 | I T | 5 | I 1 | | T ! |
o -— = o o (o] - o o o - o u o [ od

T E T Y YR OFOE OE DR oY EOTEORN I
(=] (=] (=) s - g — -— o4 o o4 o4 o4 [ap] o o o3 [ag] o
o4 o4 o [ ) o4 o4 o () o4 o4 [ ) o o4 o4 o4 o4 o4 o4 od
o o [=] (=] o o (=] (=] o o (=] o o o (=] o o o o
o o4 o (o} o o o o4 o o (o} o4 o4 (] o o o o o



KBRS RIR S RS BB 4y 2023 4R35 4 MRS

R PRI R 5 C R TR 32 5 [RI b 257 be e i o i it =52 1 O S B 350 EE P

18. 00%
16. 00% |' l!
14. 00% WVLW\\
12. 00% Wl
“ N; iw ‘WU@' ﬂ'
10. 00% M B
\/j/u \"f"-"v\. AN _*‘ A
8. 00% pad Y o s -1
' A |\L ! ﬁ‘""‘"wMJ \ |. ™
6. 00% A AN M f -.,.Ir
)f
4.00% LAy
Pyl
2. 00% | ffF A
.
0. 00% |~
-— — o o o 0 O L oo o — e o4 o o ~O i = oo -—
o -— o (=] — od o — o4 o (o] (== ) = o o - od o - o
[} .b | I | | .b I | | | ‘é’ | | | I | | | |
o oo -— = o o (o] - o o o - o o oo o (o]
[=] (=) (=) — (=] (=) (=) (=] v () (=) (=] (=) - (=) [=] (=) (=) — —
L L L 1 ¥ 1 1 % & L% L &L Ls L33
o o4 o4 o [ ) o4 o4 o () o4 o4 [ ) o o4 o4 o4 o4 o4 o4 od
(=] o o [=] (=] o o (=] (=] o o (=] o o o (=] o o o o
o o o4 o (o} o o o o4 o o (o} o4 o4 (] o o o o o
|— XBERBKEACRINFABKE — ARERBICESCR ISR %]

H: ARSAEFRME, ReEEHANYHESEFAEMZ Hilg /A H WAL 3 g 44 s
GHREAFENLE. BOHERN, AEEHBREHE WHTFEEEERNL5E
§4 BHAWRE
4.1 EE&ELHE (HESLTE/PDAH) FHHA
EARFES RS LR | F2%4 M0l "
ég R — H
BE ) BE ot [ mmom|  aR vt
bt KL A1 . 2008 4E 7 H & 2015
F5 A EHAEREIE S EHARAH
AT 78 5 . SR L P, K
AL AT, 2015 4F 11 H & 2017
10 HAEL 013 & A TR A =7 %
PR AL S AP, 2018 4 6 H & 2021
4 FATAE Ay OB 9 P2 B PR A J1 AL
R MRR AT, 2021 4F 4 HinAK
WIS EHARA A, WAL R T
T pos e A I L o

F, 2021 £ 6 H 16 Hil2fE KL %= —F
ARG RIE AR RS RS,

2021 4F 7 H 14 HEAMERKREE 18 /]
FrE IR AR R AUEHR B R 4 (R K
PR 18 N H E B BOR A BYUE 4% %
FEHARD) e, 20219 17 H
AR R R KR A BN R R 4
L2, 2022 4F 12 A 4 HEAF KR

e =R A it i e A D <]




KBRS RIR S RS BB 4y 2023 4R35 4 MRS

E) R R IE T B IR A I R R R 4
S, 2023 4 2 A 24 HEgMFE KR =
— AR RS BN AR R e 4%
., BAREM TR, FHiE S E
L ARBH. BEHEAARSEHENMEH R EZ H.

2. WEHEM AR T ERRE P EF & GERRELENMESR. WH, SPEH AR

LML GBS BIMED IR BLE »

4. 1.1 BIRFAAERIER B E TR R L8 K5 &2 28 7 8 2 A7 A iF o
o

4.2 BEANRE YA FEEIZ M5 I3

WA AN, ARIESEENTRGEST QEFRIE) . GEFRBIEGR) S REEE &S
Al S S M AT AR VR S I E , IBUE T 18 BUE TS BR AN
AEWSAT Y B DT 0 SR U BRI P 2 e 087, A VI O B3 R A% 4 1 450 B XU T D
N, NEEGH BT NIRRT, T8 H 2 & 0 WA A A 25 17 9.

S
il

’

4.3 APRGERHH

4.3.1 AP35 %I BT

WA, AR RRIAT T AT 5 R RS . ARSI R TR, Wi F
i B LA IS 4 AZRRERIE Y. 3 H9. 5 H P& 10 H P IREE R 3550 5 19 1 5 5t 234
FFAHT, ST A — S e 0 B B B 2 MR AL L AL SESR T HE S A A B IR AN BV AL 4 O
YEAE S AT NN T AR 5 M 54047, AR AN EE T (AHE. 3H. 5 H. 10 HD &I
A2 oy MR [6) 58 Gy ZE WA 0 o3 b o e A SRR WY (513 58 5 [ 1) 528 G IR A1 ¥ 0 I B ) 1) 52
S R B E AR T A H IS TR R (WA B RIS ) &2 A 5
I HLEEE, RSS2 S M 2L TG T, AR B A T3 5 U () 5 15 Lo
4.3.2 RERXHITRIIE YL

WAEWIN, AFE TR A AR EIAAE R GATN. AT T B 24 1 1718 i 22
FH RIS 5 ABARAEAES 528 5 BT A TFSEA 7 H R 128 5 RS e/ ) B i e B B et %224 H
FRAS B SRS . LSRR A 50 5 AR R R RS 5 . B AL A IRTAAT RS 5 H R 38
ST RAS HE B FRAS S 50 5 s R e 2 12K 50 5 Ant T3 77 /6 T KB, TE S

4. 4 B RIS I H RIRAZLED BT

% 60l 3k 1211




KBRS RIR S RS BB 4y 2023 4R35 4 MRS

MBGE & B 25 5 e — 2 I, ZRRE A P .

FATE BT B M AT R AL BATIE—P0HIT 7 SRIRA BRI A R A, T4
BREF AR R AR R, FRATTIA g SR T 5 = T $E 0 93 Y5 A0 BE VR 75 SR B s P REAFAE — 58
e o AZERERATE—DINE 7 DUER N 3= (1 BESA BT .

VU, BURGUR AT, (B EIRE, BRI R . GiFras 5 LT
HA. BEEWIBARG WS, 4k E, KREIREH AR, /N (EAZIA (52 o

4.5 WEHAZE SR SR

BEAME AR KRR KRG A 2SO BUHEDY 1. 1467 J0, AR 15 G 0 Bl E 1
KZH 0. 17%, RIS LB A Z N 0. 16%; KEURARIEKIR G C MBS Mm% {H )y 1. 1254
TG, ARG WIS A EIG KRN 0. 04%, [FI DL ST LR HEYR AT 2% 0. 16%.

4.6 MEMAESRE ANBEE ST EHE i Y
o

§5 WHAGSHRE

5.1 MEMREEH~HEHR

e i H & ) i B BE PRI E ) (%)
1| B 71, 419, 296. 98 20. 47
Hrpe 71, 419, 296. 98 20. 47

2 | ReH®E - -
[i5] 5 AL 7o $52 % 266, 214, 933. 11 76. 31

Hrp: fiize 266, 214, 933. 11 76. 31
PSRRI - -

4 | RERET% - -
S RlfT A AL - -

6 | EANIREEH T N ]
Forbre SRl 1 SR GR 5 G Bt

}_LLA

AT RS H &S5 5, 582, 233. 18 1. 60
HAth %t p= 5, 660, 327. 48 1.62
&1t 348, 876, 790. 75 100. 00

5.2 MEMIRZBATIU A RIREREAS
5.2.1 MEHIRBATW A RAFAREREHS

(%] GRIESl ~feiE Go)

HEE B EE
Bl (%)

% o7u 3L 12

p=i|




KBRS RIR S RS BB 4y 2023 4R35 4 MRS

RSN O N

KA

24, 150, 963. 00

8.03

il gl

26, 107, 961. 98

8. 68

OO |m | =

B JAT ) R S K A 7 M
\

I,

R Z &

7, 546, 790. 00

2.561

ALl A AEAEREOY

4,727, 520. 00

1.57

A R ROl

2, 205, 544. 00

0.73

5 R AR REAR RS

861, 990. 00

0.29

SR

4,726, 150. 00

1. 57

Bt el

LA 55 M 551k

BHERT A AR 55k

TKF . IR FE i i B

FE R MRS BB AR AR 55

E

DA TAE

e RE RS

1,092, 378. 00

0. 36

i imlo|Tv|lo|lZz2|=2|I0 "R |H9YIH|lTm|©|T|T™

=
gia

it

71, 419, 296. 98

23.76

5.2.2 MEMRIBATI D RIBREBRRERERRAS

o
5.3 JIRIZA SRMME b & T 13E EL I K/ M HEFR I B R

gL

5.3. 1 MEMRIEA NE S EE T 5E HL B/ NERFF R AT+ 28 B B 4

FFa | BREAR BEAR ([ HE B | AE O |HEESTEEHEE] (9
1 000100 TCL Bl 1,756, 610 7,553, 423. 00 2.51
2 000725 WEITA 1, 746, 800 6, 812, 520. 00 2.27
3 601225 B L 243, 500 5, 086, 715. 00 1.69
4 601872 e 804, 000 4,727, 520. 00 1.57
5 601088 o [ e 146, 500 4,592, 775. 00 1.53
6 601666 PR Ay 347, 900 4,021, 724. 00 1.34
7 601001 T 289, 400 3, 568, 302. 00 1.19
8 002419 RATJeAn 634, 500 3, 508, 785. 00 1.17
9 002422 BHE 25l 90, 400 2, 626, 120. 00 0. 87
10 601377 PSR 403, 000 2, 365, 610. 00 0.79

5.4 MEMREF S MM RN GFERFEAE

=

| %5 |

AfehE Go)

| EESHEPIPMEES 0

% 80 3k 1211




KBRS RIR S RS BB 4y 2023 4R35 4 MRS

1 K fii 29, 264, 888. 85 9.73
2 PAT ERHE - -
3 LR g 141, 064, 859. 61 46. 92

Hrb BURME SR 51, 787, 540. 98 17.23
4 kiR 32, 357, 860. 59 10. 76
5 Al AR B 55 - -
6 HOH R 49, 416, 280. 49 16. 44
7 ARG (AfAZ Hefit) 14, 111, 043. 57 4. 69
8 [ VA7 5 - -
9 Hopt - -
10 &t 266, 214, 933. 11 88.55

5.5 & MIRIEA R E GES T 1#E LGN EF R I A RS S B 4

e | biefis | fisaRR ([ HE k) | ARME o) | HEEREEELE (%D
1| 210316 | 213 16 500,000 51,787, 540. 98 17. 23
2 | 2028024 20 HE4RAT L 200,000 20, 652, 852. 46 6. 87
3282380002 ZBjK?Ejifﬁikéi 200,000 20,297, 311. 48 6. 75
4| 110059 | EAKEER 109,080 11,744, 195. 33 3.91
5 | 2028017 ZOZkgéfijfZKQi 100,000 10, 315, 993. 44 3.43

5.6 & HIRIEA RME G ES T #E LB RN HEF KIET+ 48 B SOFIESR 3
K
o

931

(9]

(9]

(9]

931

(9]

T OIRE BRI A SO E SR T A N AT T4 St & R IR B4

To

.8 ME AR A SO A ok 24 B 1 E 5 K/ N PP O BT 48 BOIE L B8 B 4

Teo

9 WMEMRAESBRBRIER R HH LU

-9. 1 MEMRFE SR KB TR S0 P 4

Teo

.9. 2 AEER BRI MR T BOR

To

10 MEWRFEE BRI B IR 5 0L i

890 3k 12T




KBRS RIR S RS BB 4y 2023 4R35 4 MRS

5.10. 1 AHAEMRRARBRBUR

To

5.10.2 REWIRAZ S HIE 1 E RSB 28 A

To

5.10.3 Z<HAE fE # IR H IR

To

5.11 BEHAEREIME

5.11.1 AESHENI +LIEFNRITERAHRTHIWBER TR FE, &

RGP HAl—FNZBIATBI. ATIHER

L AR B G BR I ATH A IETR 22— 20 ARMVARAT K S:45 01 FRAAT 3 A AR OLARAT e A7 FR 24
"] 2023 4F 8 15 HER P SO BUR RN B 7= Aok, RS NA P 28 BER 0E 5 i A 3
frdg, 23| P ERATRE IR R R 2T (iR (2023) 8 5). ATy, IALR
AT I A AN 2 6t AL B AP B ) 1 S o P i T B2

2 RESHR TR RUESHZ — 20 RERAT ZHMRAT EAHERAT R A PR A 7 F 2023
F 117 16 HFEE R EMENE BACHE . REKGEE A SUCERARTEME. R
KR S5 B FATE Y G RAGEBATT & BOREEE2 B E X e B8 P R AR (v

e (2023) 15500 ARG, 0F PG HRAT AL T AN 268 FLBE BT (B AL RS 5 M S0 T 520

5.11.2 EE&EHEWEI T8 K
REEA BRI RT 14 I SR R4

5.11.3 HAWBEF=HIR

A S A FIME & TR

o R ) 28 e P 2 1

= K

r}
di

w8 (o)

A H PRIE 8

34, 739. 57

JEISCHIE 73 Sk

5,624, 162. 63

JS2UAC A

RZYSCR

ISZYAC H D

1,425.28

FoAt MYGK

FoAt

0| N[O |1 | | WD |+~

fif

5, 660, 327. 48

5.11. 4 REWIRFFA M4 T HBOA K AT ¥ B i A4

o100 o127



KBRS RIR S RS BB 4y 2023 4R35 4 MRS

s IR 75 44 ARME o) b7 e TR E ] (%)
1 110059 R R Aot 11,744, 195. 33 3.91
2 113042 R AT 1, 963, 280. 84 0.65
3 113052 Ml A5t 403, 567. 40 0.13
5.11.5 MEWRAT+ LB EFELERESZ IR IE A
Tco
5.11. 6 BHEHAESHEMER AT ZH#IB RS
HFUEAENRRE, 20z ME&TREARE.
§6 T NEE N ED)
BN Ay
i H KR KIES A KRR KIES C
s BRI 35 4 0 400 246, 698, 991. 96 90, 069, 124. 50
e 1090 A 35 4 L FR A 0 19, 691, 890. 11 1, 526, 059. 62

Wk - 1 7 2T 1) e < B ] 850

28,414, 757. 81

66, 921, 801. 39

e T 0300 1) 2 g AR o AR B AR A (A AR
DL -7 3D

e T I A I < 0 90 i 0

237,976, 124. 26

24,673, 382. 73

§7 ZeTEANCHERReRREESHFR

7.1 ZEEEAFHEEEZSHIRIHER

B
5 H KA R R A A KA R IR C
5 AT E BENREA I AT 4 07 300 98, 039, 923. 23 -
AR 1 SN,/ A £ - -
4% 1A S /6 £ 2 - -
45 I B T FEA A3 4 1 98, 039, 923. 23 -
5 5 SR A 1 A e o B i 5 ]
B (%) '
7.2 Z&EEEANCHERRERELIESZ HPH
T
§8 MR FE LK HMEZEFE
8.1 EMN B —RAFFHESHILFIE R BGEIT 2068 1F 5
) 55 W1 A SRS Y RS I Bt

Bo11m o127



KBRS RIR S RS BB 4y 2023 4R35 4 MRS

B
R 5y B L A . N
=1 I N o 47 Il Iz =] " fr i b
| T | BRI R 20% X " X FEA
S NN Gxl T Gxl (%)
B Ry B 18] [X [
bill
Bl 1 [20231001-20231231(98, 039, 923. 23 - -198, 039, 923. 23 37.33
M| 2 [20231011-20231231(62, 956, 143. 15(17, 519, 929. 92 -180, 476, 073. 07 30. 64

77 R XS
ARG AR NG L TR, AT RE S RS R e WA N R (81 11 51 H g R
U AN, AT AT RE SRS e AR A PR R, B <8 BN W] e JC Tk S I A E A 4 B 7 DAL
X U WA N IS Bl B, R B A a] BE O A JBE [R5 5 1) 4 P 2 <A

8.2 MHBERERKMAMERRFR
o

§9 FENMHHR

9.1 FENXMHHEX
1y o [ E M 2 P B S K R AR B TR B AR R 45 T 45 1 S 4
2. (RBRBIG KBS IIERF R R EGREE )
3. (RRAFEIE KR & AR IR B SR E L)
4y KB A IR A SRRSO Bl AR SR
5+ AR M AE R E T 1) 3 1) 2% o 2 75 S A

9.2 FERGH S
B SO A E AR 4 5 B A FOHE S A (R T

9.3 EHHA
PR EH A E I ) e 9 A 1), BB SRAIE S BN L http://www. defund. com. cn #H47 A

]“Eﬁ o

REEESEEFRAA
202441 B 19 H

o120 12

=



	§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 


