RKEBATIRZB S BIE T R R EE

2023 4

.
.
f—a

542

=R G

2023 £ 12 A 31 H

EEFEN: KEESEHEARAHF
EELEN: FERVRITROERAT
WEEHHR: 202441 H19H



KRBT WA SR & RS BB R 4 2023 4R35 4 TR

§1 HEEHRR

A TN 10 # 2 J B ORAE AR T BOR A R B 8 1R SHERRIR B K,
FEXF LA 2R LS AR AT SE B M AR AR AN I B BT

HEFE NP EAROVART G A IR A FREARL G EFRME, T 2024 £ 01 H 18 HEZ 7 &
Wity PO S5 405 . HER IR B A ARG SN, REEBABRAEIERRICHE. &I

SO W ik

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

e S A E LIRS
A P S BRIR A i

AERE 2023 4 10 A 01 HiEE®E 12 A 31 Hik.

§2 EET ML

4 TR KBATIEC B R &

e 090009

e S (e LTI

e FRAERMH 2009 4£ 9 H 8 H

A R L 4 0 B 300 40, 245, 464. 26 {3

=N FIHATIEE BN, AT I LR, SREGH A% 2 U &3
ST B K AR R I

PTG AT G0 i e TR 22 5 B B0 L) 5 R R A,
BF 70 3% ] [ R 250 & ik 2 R I 25 AR, SR AT
BN NI BN, B R B SE 2R B A
iy il ] TR 7 LTl = O it 7 A | A K 7
RS, RGBT, SEILIE 4 0 P 0K AR
A

Mk 2t b s i 1 80% X YR 300 FEEL+20% X HHF L & i AR5

A WL 2 AR AIEGNRG IS, BT U S WU XU A1
TRUAWS 2 3 A )t b, S FUA IR 0 T A Wi 2 A T M 52
MBS, mTHFAESEMERTESE.

FEE AN Rk 48 A PR )

EEFEE AN ROV ERAT e A A R 2 7

N 5 I A IR A TR KEATIFBE S A KEATIFBE S C

T B R AEEE A A 090009 019225

A IR N 8 7 Gk 4 Iy B0 40, 241, 444. 97 1 4,019. 29 4

§3 EEMFIetr A SFERI

8 200 3k 12T




KRBT WA SR & RS BB R 4 2023 4R35 4 TR

3.1 ERMFHER

Bfr: NRMIG
RS (2023 4F 10 A 1 H-2023 4F 120K 5537 (2023 4F 10 H 12 H-2023 4
EsE il Eas i H 31 HD 12 A 31 H)
KEBATIF BB A A KEATI SR A C
LA C s I 2 -5, 509, 657. 34 -554. 84
2. A BRI -5, 372, 237. 39 -579. 54
3. MR35 B 4 47 At
R -0. 1332 -0. 1468
4. JHAR LG 07 1 94, 412, 842. 33 9, 420. 46
5. AR FE A B FE 2. 346 2. 344

TE: LA P as fR AR BN . Bedtlicas . HttloN OR & 2 e dirfl 22 shiieat) #1kR
FHOR 2 FAAE FHOBRAE B3 2K Ja AR, ASSYTRIE A 9 O se B e in A1 28 Se (AR B Ui i
2. Tk B NV SHEAR AN BIEFA N L B R AT, TSR e PRt AT ZAR T

SIKCT

3.2 EeFERI

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

KEATIEFE A A
‘ - e Ere 2
T I8 K R AR L7 b S U -
B [EEKEO ‘ W ZhrEZ O—06 @—®
HEZ@ i §EE)
@
HE=AH -5. 37% 0. 94% -5. 37% 0. 63% 0. 00% 0. 31%
TFEANMNH -15. 76% 0. 90% -8. 22% 0. 68% ~7. 54% 0. 22%
TE—F -16.57% 0. 96% -8. 22% 0. 68% -8. 35% 0. 28%
U e -23. 66% 1. 35% -25. 98% 0. 89% 2. 32% 0. 46%
Tt FAE 94. 53% 1. 40% 17. 40% 0.97% 77.13% 0. 43%
H¥E4 4
134. 60% 1. 58% 28. 86% 1. 12% 105. 74% 0. 46%
ARG A
KA R FEE C
‘ - e 2
T I K R AR L7 b S U -
B [EEKERO ‘ W ZhrEZ O—06 @—®
HEZ@ i §E6) 5




KRBT WA SR & RS BB R 4 2023 4R35 4 TR

HEEEH
RO EA

=5.79% 0. 94% —4. 82% 0. 64% =0. 97% 0. 30%

3.2.2 HESEFAMURES RHFER KR LIS RIS R EER R
R R
KRAT b 46 B TR2 A R (L K 5% 15 RN 85 L e o 245 52 7 S 9 0 L PR

270. 00%

240. 00%

210. 00%

180. 00%

150. 00%

120. 00%

90. 00% #Jﬂm

.
60. 00% (”F“ Hmﬁwﬂf”wp
:
30. 00% el M e
0. 00%

-30. 00%
[+ = T o T o R < N o R S S = S o E O « = B o N o N L D - M o T U = SR
o - - o~ = = = o o N NN NN NN NN NN NN
T T = S P S O P S T - S S S
(= B o N = R .= D == R o T o N - B < R = B O = B <= R o N = D == R = T ol
I T I 1L LE L s L LI LT
o O e S S S S . o e R N o SR~ MY o B o Y o B~
2 o o o 92 oo o 2 o2 o oo o 2 o2 o o o o 2090 O
o N NN NN NN NN NNt M NN

|— ABiT s shE AARDR K E — AT IR SAR I Sl % |

KA 3RS C R THE IS K E 5 [RI b 27 bl e Bk o S 2 32 0 1) 512 76 35561 LE P

-1.00%

-2.00%

-3. 00%

=4.00%

-5. 00%

-6. 00%

=7.00%

-8. 00%

-§_00%
0 o =t o - L o o - — Ly o~ o o - (e ] o~ o [ —
T YooYy YT O oroow 9
o o o 5 0= = = = = = = = 0 o™ ™ © ™ © © 4
T &L 't r ¥ oFX DX OO OO OX O xo¥TrToOx
™ m Mm M M M M M M M M M M M oM M M m m M
Fa B B~ SR~ TR~ Y o B SO SR BT Y SN SO < SN Y < S = SR < SO Y < B o
S o6 b B o o B B8 o & 5 o o & 5 o o o o o
[ T < B~ B~ R S B R R I 1 S I =~ Y~ T~ T = B - I = B VI

|— ABiT s shE ACRIDP K E — AT R ScE NI Sl %]

e 1 AREEET 20154 7 H 3 H KRBT IEE 8 SRR F5 $ B H 4 50 44 KBTI AR s R A
ROEFR I B2 4o

2« AR EFME, B AN Y B EE G RAERZ HENDH ARS8 A &
REREERNARAE. EEWERN, AEGHRERAGHHIFTEEEEFNZE.

4l 3k 1210




KRBT WA SR & RS BB R 4 2023 4R35 4 TR

3. AFEH 2023 4 10 A 12 HER KT iSRG C IR e MBI, Kirikies)
RE CRMIFERG R RS LA HE Y R H B 2023 48 10 A 16 HA M HIZ HIT R THE

4.1 RELE (RESLBE/NA) FHr

§4 BHAWRE

a4

IR %%

EARIE G R G2 P IR

AR H 3

EAEH M

IEZR AL

R

YL

AR Ik

Crea

2015 4E 12 H
14 H

19 4

N RARAT I I0 AR S R U 24 i . 2003
5 HE 2012 410 H BATIUEFRI Rt 2
AT EICE AR ROR ARAT L 5%
FH EAS ISR KB 7T b B 5
BB A PR S E S
PR ] & 7 BRI B 4 Bt 2 BE S S e (4
TAED. 2012 4 11 AN KK &8 21
HIRAF, BT ORI & U 4% 58
PR LM eI SR T, e
PR AMIL LI, DT E R TS i B
P, 20134E6 H THZE 201557 H 15
H A R s AW s 157 27 B I 43 i 4 ik
&P, 201547 H 16 HE 2016 4 3
H 25 HAE K ssm A i as e B ik foi 2 3
WHRRRFEEIELH, 201347 A 17
H #2016 4 3 H 25 FME R E AR AR
GRS RS RS E . 2013 4F 11
H 9 H# 2016 4 3 H 25 HAT KR AT #fii
R i AR T R S R S 2 P 2014
£ 6 H 26 F 2016 4F 3 H 25 HAE K
T RR RS RIE R R RIS &4
P, 2014 4E 9 H 3 HZE 2016 43 H 23
HAT K R =E A5 BIE S 5 9 2 42 (LOF)
H4ZP, 2014 4F 12 H 9 HE 2016 4F 3
H 25 AR KBt RITR A U 3% R 4
e, 2015 4 12 H 14 HigfE Kk
TR A TIE R R S R & A,
2016 4E 11 H 11 H%E 2023 43 H 22 H
FEAT R R v R L B VR S BLIE SR I R
REeFE2TE, 2017 46 A 9 HiEEEK
AR KR SRR R R LS8
P, 2017 %6 H 9 HlE KR IS &
RAEMIE R RS SA M . 2017 £ 9
H21 HZ 20194 1 H 9 H{E R E Ak
BRIEAER SRR R R LRSS




KRBT WA SR & RS BB R 4 2023 4R35 4 TR

2017 £ 12 H 1 H# 2020 £ 10 A 30
AR K & & HE 2020 A f A WIE R 1%
BRI EZ T ,2020 4F 3 H 5 H = 2021
12 A 1 BAE KRR IR A BUIE S 3 5%
HEIEL 2020 4 3 A 31 HE 2022
6 H 22 HAE R RIS KRS BIIE S
WRIEEIEZTE, 202044 H 26 HE
2023 4F 3 H 30 HE K s fa fi i B IR
BRNEF R RSS2 . 2020 49
H3HZE 2021 %9 H 17 E{ERRIEE—
A IRA TN R R SR S,
2020 4 9 H 23 HZE 2021 # 12 A 1 H4E
KB 18 4N H 5 W IBOR A B UE F7 4%
BHREIE 2T, 20204 11 A 16 HE
2023 4F 4 H 25 FHE R 2= —FHA
BERNEFR R R SR ESEM . 2020 4
11 H 18 H& 2023 4 3 H 30 HAE K FE
FEHRE A RIEF R R SR SR,

2021 4£2 9 HE 2023 44 H 4 HIEK
FE A e — 4 5 TR0 & B IE 7R %
BREIEZTE, 2021 4 A 22 HE

2023 4F 4 A 14 EHE R =48R 754 H
ARG AIE AR R R SRS,

2023 4 3 H 22 HE K il KR &
ANER SRR SR SLH, B RS M
Bitk. EEE. hHE

E: 1 AERHY. SRR EHAERREZH .
2 UEFFMVAEIR B THEARHE AN P ERE I 2 ERRELENMES . HF. mEEAR

LML GBS BIMED IR BLE »

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

T.

4.2 BEANNREYNAESE RN TE RN B
WEHIN, ARESEHNT RS GEFRE) . GEFREBHEEIE) SAREREM A EEE

[l EEAHSE U B R SEESUEIRUE, IS Tl BUE TSR AN

il
il

’

AEWSAT ] B T 0 SR U BRI P 2 < 087, A VI B3 R A% 42 i 450 B8 XU T I
N, NEEGH BT NIRRT, T8 FH 2 & 0 WA A A 25 17 9.

4.3 APRGERHH




KRBT WA SR & RS BB R 4 2023 4R35 4 TR

4.3.1 AP35 %I BT

WA, AR AT T AT 5 R RS . ARSI RN TR, Wi T
i B LA IS 4 AZRREIIE Y. 3 H9. 5 H P& 10 H P IREE R 53550 5 19 1 5 5t 234
FFAHT, S IF]— SR 0 B B B 2 MR VAL L AL SE3R (T S A T BRI AN BE R AL 4 i
YEAE S AT NN T AR 5 M 54047, AR ARFENEE T (AHE. 3H. 5 Hy 10 B &I
A2 oy MR [8) 58 Gy ZE WA 0 o0 b o S A AR WY (513 58 5 [ 1) 528 G IR A1 ¥ 0 I B ) 1) 52
S R B E AR TR H IS TR R (WA B RIS ) &2 A 5
PR, RSS2 SN 2L TG T, AR B A T3 5 U () 5 15 Lo

4.3.2 RERGTAKERGH

WEHIN, AFENITASRAEGRKIAFIE AT LT N A~ F TSR S AR
Al H A5 5, ABAAEAES 5285 BT AT sat 7 H R A A2 5 A B (1 3l 58 by il iz b 4 H
AL SR . LRI BT G657 5 AL R H I A3 5 . Best & e AR A 5 H A1 52
Gy A L) A P S A8 Ty 8 SRR R W DAL Gy AN i 37 AL KM, e

4. 4 B RIS I H RIRAZLED BT

2023 FH L, Wi BRgsL2IRY MTEd. FEirBRRHARE, ULELHE
HIT U St PR S0 S SR, xR [ A R B AR T — e R B . T, T N
TP R NECR, ESRait iR E €k, [, dRBiesrshng, Wi,
W32 B 55 RN s, FARE )RR, AT REIRE S . ADYRERSAT I RIE, HraelE .
FIE L TMT. B3t S AT ML R IE K

FEARZERE, P, A E LT — R N T

4.5 WEHAZE SR SR

BEAIE WIRK AT A SR & A (G BHFEDY 2. 346 o, AR W 0 BUF(E Y
K2 N-5. 37%, RIS L WY 35 3R 5. 37%; KT\ SR & C L & A {E R 2. 344
TG, AR WIS A A E IS K 3N -5. 79%, [RGB RIS 2 % -4, 82%.

4.6 MEMAESRE ANBEE ST EHE i Y
T

§5 WHAGHRE

5.1 MEMREEH~HEHR



KRBT WA SR & RS BB R 4 2023 4R35 4 TR

T H

s o)

LR B EL B (%)

P 5 5

73,634, 622. 38

77.43

Hrp: RE

73,634, 622. 38

77.43

BB

[ 5 YA $5

Hrb fiid7

B SRR IR SR

S iR

ERbATA AR

TN A Bl 7

FHorpre S m] A AR SN 3R B < i %
F

AT F MG E A e it

21, 400, 428. 74

22.50

ﬁ@ﬁ#

66, 910. 12

0.07

it

95, 101, 961. 24

100. 00

. 2.

2 REHIRIZATI S KRBT

gl

1 |EFRBATI T RABA KT

,A.
=

o diel

,A.
=

(e

eS|

~AfHE G

5 B HE L
1l (%)

SR N4

KAk

5,892, 579. 00

6. 24

il i b

57,109, 392. 38

60. 48

OO || =

B 0 RABOK A A
N4

N4

HER R

ALiEisk . A REAIREOY

1 ROl

5 R ARG REAR RS

R4

5, 626, 273. 00

5. 96

St

2,693, 790. 00

2.85

MG 55 R 55l

1,481, 313. 00

1. 57

AR FEAMEBAMR 551

KA IASERT 2 Pt i

R MRS B A AB AR S

A

TPHFHSTAE

831, 275. 00

AL RE AR SR

n| I 7Tlo|v|lolZz2l=|c|mR|H9|H|=m|@|T|d™

T
o

fif

73, 634, 622. 38

S

811




KRBT WA SR & RS BB R 4 2023 4R35 4 TR

5.2.2 MEMRIBATI D RIBREBR R RERRAS

5.3 WIRIZA FMME o2& 138 LI K/ HEFF I B R

To

g

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

e | BEAR B =4 FR e (B | ARE O | HEESESEERE (9
1 000063 M5 220, 800 5, 846, 784. 00 6. 19
2 300750 T AR 30, 500 4,979, 430. 00 5. 27
3 002475 DALY 107, 700 3, 710, 265. 00 3.93
4 000938 LA 190, 000 3, 676, 500. 00 3. 89
5 601899 Lenlk 286, 200 3, 566, 052. 00 3.78
6 002371 B |y =tell 13, 500 3, 317, 085. 00 3.51
7 002384 Rk % 167, 700 3, 048, 786. 00 3.23
8 002241 HOR WAy 144, 800 3, 042, 248. 00 3. 22
9 601398 TRRAT 631, 300 3,017, 614. 00 3. 20
10 002422 BHe 25k 102, 400 2,974, 720. 00 3.15

5.4 MEBRZFEFHM RN EFHTAE
T

5.5 WMEARLA RME HE ST E K/ EEF R B & HF R % A
To

5.6 HREBREA RME 5 EES T = RE R /DNEEFR RN+ 2 B F= S FFIEHF %
B 44
To

(9]

931

(9]

931

(9]

T RERARERA RNE S E ST R EESIR/NF R L4 R SRR T A

To

-8 IR HIRIE A SME 52 T i E HF DN HEF R LA BUE 3 91 40

To

9 WMEMRAESBR BB HH LU
.9. 1 MEPIRAEZE ST KB B 5 S 2 I 4

To

.9.2 FEER BRI B RBUR

890 3k 12T




RBAT LA B IR & TR IR 5L 5 R 4 2023 457 4 TR

o
5.10 ME MR AEEHF 1 E FUH 3L 5 1F 0L i A

5.10. 1 AHAEMRRARBRBUR
X

5.10.2 REWIRAZ S HIE 1 E RSB 28 A
o

5.10.3 Z<HAE fE # IR H IR
.

5.11 BEHAEREIME

5.11.1 AESHENI +LAIEFNRITERAHR T HIWBER TR FE, =
FERE P HAl—FNZBIATBI. ATIHER

AFE IR A UL AT EARAIIBA I B S I SR A, B R G H Al
—HENRZBATHET . LT

5.11.2 ZEHF WA+ R BERTENEE S FME K& 1EEE
A S R A A I SRR Y e < TR RE ) e BB

5.11.3 HABBEF=HI AL

5 EA s &8/ o)

17 H PR E 4 52, 817. 25
I SCHIE 5597 B K 1, 058. 00
YT F -
SR 2, -
JRZYST HA ) K 13, 034. 87
Fopth B2 YSEK -
Fopth -
it 66, 910. 12

5. 11. 4 G HRFEA BAL T B I o] 3 et 27 B 4
T

r}
di

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

5.11.5 & HIRAT 14 R AP AAE Ul 52 PR B 0 Y 5t B
o

% 1000 3 121



KRBT WA SR & RS BB R 4 2023 4R35 4 TR

5.11.6 HBEAGHRE MEK AR FHER S
BT & RARE, SBZAS &g R

§6 FRAE S MRS

BfL: Hy
TiH KEATI A BR A A REATIL R SR A C
5 BRI 35 4 0 400 0 40, 298, 443. 41 -
5 A S e J5k 4 s A D 473 40 326, 850. 00 4,019. 29
ok : % 40 ) 3 G R R [ 473 A 383, 848. 44 .
15 BA A (0] 5 S 35 R 3 B (A B 1 1
BB =7 SER)D
et A HH AR 3 4 1 A0 i 40, 241, 444. 97 4,019. 29
§7 ZEBTEANGHBEERERELESEMN
7.1 ZEEEANFELESHEIRINFNR
BpL: Hy
TiH RIEATIEBIR A A KA EBRE C

Wt WA S R R AR S0 A0 - -
e 5 I [a) SE N/ HR W 240y 5 - 4,019. 29
At S A 1) Sz HY /s e 4 - -
Hes BRI AR S HNFF A AR S0 %0 - 4,019. 29
WA IR AR RS MR LS B 0,01
AL (%) '
7.2 ZEEENZHBEFREBRRAEZER HHSH

Fe T 575 3 T HA THWE W) | ZHEHMO) | EHEE %)

1 FR 2023-10-16 4,019. 29 10, 000. 00 -

&t 4,019. 29 10, 000. 00

TE: 1 HIEEE W SEEG AT, SBOVIE; R B SE e ma, 808

2. A4 xHE RS
3+ LLAR TN &5

IS SRTES A E SO E SRR

§8 BB E R EMBERER

8.1 ME MW BB EFEESHB LA BT 200595

Bo11m o127



RBAT LA B IR & TR IR 5L 5 R 4 2023 457 4 TR

To

8.2 MMBRERRNHMERGER
T

§9 ZAENMHER

9.1 HEENXMHFHER

2+ (CRBUT A EhIR & RUEF IR B SR G & )

3. CRBUAT AR & RUE S IR BT SFEE L)

Ay CRBAT WA B SERAIE T B R B A I AL TR L B0 DL ABAT A Al 3 26K
MAE)

5. KE: g8 A RAmRESCE . B, A F JRE;

6 AR T PN AR E )b 4 R A A o R

9.2 TR
B A S G BT NIAERT

9.3 &I
P H AT BN B G SR A ), BB SRARIE S BN G http://www. defund. com. cn #H4T A
]

REESERARAF
2024461 A 19H

o120 o127



	§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 


