KAGH AR RIS R E S

2023 4

.
.
f—a

542

=R G

2023 £ 12 A 31 H

EEFEN: KESEHEARAF
BEETEEN: PEBITROERAF
WEEHH: 202441 H19H



KB SO U R AR SR BB S 4 2023 4R35 4 TR

§1 HER®

RSB ANNEF 2 LFEFRIUEARR S TGO AR RICE = 3 R 5 R,
FEXT N AR B SPE L AER AN S8 BE VR AR RN 1) R A AT

FEAEE N EARAT IR A IR A FIARIE AR &S FE, T 2024 4201 H 18 HE 1 A
IS FEbR . ERIA R HEMEFENE, RIEEZABDEEREILE. *F PR
# BRI

FEA BN KUE LSS FH . B iR 5 1 i U B RIS 4 58 7, (ENERIESE & — e F R

4 (AR S R IR FI . B I, 48 251 LV W BT A7 40 B e

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 KGR e i 5

e 011923

e S (e LTI

e FRAERMH 2021 45 H 24 H

A R L 4 0 B 300 386, 665, 016. 97 #¢

% Hbr A TE G AE PR ) U FEORFF R AP ME AT #E ~, H
BT TRV P A B A R A A T AR O SE S T
PBARNY, 74 3RAT A 2 5 K A 55 AR 4

% 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 HHAIE A b Y 9% 2 e 50U 2 R X 80%+HE A= 8 B i R X
10%+H 53 2575 PR EOI 2 28 X 10%

A WL 2 AR AR FE G ISR RUE R R A 4, LTI R 3 RS A T
WK m TR G RS fisdiie. kmilisnis.
AFEGE R RSBOEAR IR, TR ASH B LR
RGBT . FERFR . T30 B LKL A 5 0 22 2 5
7 R R A AU o

FEE AN Rk 4 8 A PR )

EEFEE AN [ RAT e A PR A

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

T B R A WAL A 011923 011926

T IR T 8 7 G2 < 4 B A

370, 482, 516. 78 i 16, 182, 500. 19 17

8 20 3k 11




KB SO U R AR SR BB S 4 2023 4R35 4 TR

§3 EEMFIatr A SFERI

3.1 EEMEFIEH

i NRMIG
b w%?1?@3$1mﬁlaﬂm3%}gag1a)
KB PRI 5 A KB PR I 5 C
L A S -6, 113, 714. 86 -282, 851. 05
2. A -5, 073, 972. 50 -250, 153. 70
3. MY 35 B 4 A7 B A A A ) -0. 0135 -0. 0152
4. SR B B = 1 E 253, 435, 063. 50 10, 841, 891. 26
5. AR FE S A0 B E 0. 6841 0. 6700,

e 1. AW OB SR I e AR R O . Rl

HAN (A&~ et EAR SR 1

W AH 50 3% HTRIE I DRAE 45 I (AR, AT Dy A39] S s Bzt In_E A 0 2 Fe (B 22 B i i
2+ it e SHR bR AR N 5 RS W2, T ARG S8 PRl i AT 2R T

HIE T

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

B SR EE A
NZia e
‘ AT LR B -
WE [EMkED iz 0-© | @-@
2O | WO
@
TE=AH —-1.91% 0. 80% —5. 45% 0.87% 3. 54% =0. 07%
TESNNH -9. 11% 0. 78% =7.32% 0. 92% —=1.79% -0. 14%
U —-19. 17% 0. 83% —-12.67% 0. 93% —6. 50% —0. 10%
A4 AR
-31.59% 1.17% =32.92% 1. 21% 1. 33% =0. 04%
AT S
M SR 3R C
| AL B
VI AT LR B -
WE peEEkED WaEiE 0-© | 0-0
HED | W%
@
TE=AH —2.10% 0. 80% —5. 45% 0.87% 3. 35% =0. 07%

8 30 3k 11T



R R Bk 2 P BRI S 4R e 4y 2023 4E5F 4 IR
TEAMH -9. 47% 0. 78% ~7. 32% 0. 92% -2. 15% -0. 14%
i di—4 -19. 81% 0. 83% -12. 67% 0. 93% ~7. 14% -0. 10%
H# 45
-33. 00% 1.17% -32. 92% 1.21% -0. 08% -0. 04%
oo VSR

3.2.2 BEEAFAARURES RIHFENKRED EHE RS R A R

KRR FHI R

KA PRSI SR A R T (E I SR 5 Rk 4 L e i A i SR v B S E 0 L

4. 00%
0. 00%
—4. 00%
-8. 00%
00%
-16. 00%
00%
00%
00%
. 00%
-36. 00%

2021-05-24

2021-09-01

2021-10-21
2021-12-10

2022-01-29
2022-03-20
2022-05-09
2022-06-28

2022-08-17
2022-10-06
2022-11-25

2023-01-14

2023-03-05
2023-04-24

2023-06-13

2023-08-02
2023-09-21

| |2021-07-13

KALHE

b
T
Eﬁ

Ei#EEKE — KlUEERERFEAR TSNS F |

2023-11-10

2023-12-31

KR BRI I 2R C R VT LG K 32 5 R 1Mk 25 Lb Ase ik ofe i o 5 ) I S AE 34 %) LE B

4. 00%
0. 00%
—4. 00%
-8. 00%
00%
-16. 00%
00%
00%
00%
. 00%

-36. 00%

2021-05-24

2021-12-10

2022-01-29
2022-03-20
2022-05-09
2022-06-28

2022-08-17
2022-10-06
2022-11-25

B | 2023-01-14

2023-03-05
2023-04-24

2023-06-13

2023-08-02
2023-09-21

| |2021-07-13

[ 2021-09-01

*
g
Ik
%
#
Eu

- [ 2021-10-21

ZirAEIBEE — KAl ﬁﬁ#ﬁﬁﬁz—.—cﬁﬁlﬁi‘c&ﬂiﬁﬂ$|

E: AReE

IR, e

LNV I=E Sty

FREAFANZE. EOMERE, AREHRTEHE T EEESRMAE.

5

470 11

2023-11-10

2023-12-31

Al A2 FEE /NS A AR SR < (0 3 B 4 5 LR Bl A




DR B BRI SR T I B8 B R 4 2023 457 4 AR

§4 BEARE
4,1 ERE&ZHE (HEESLH/PDH) #HH
EAR GRS IR | JE% ML .
145 — H
E ) BE et | mEnm | R Lk
ARSI K A BRI, 2010 4E 3 H
& 2011 5 9 AT & E AR A A
WEA SR FE . 2011 4F 9 A K st
SEHARAT, YW R
2RI 2017 429 A 26 HE 2021
5 H 26 HAT KA E A el 2 RGN B TR
AN
ke (oot R s enms ek e, 20105

H 29 HEAFRBA TG KIEA IR
BRI AT, 2021 45 H 24 HilgfE
KT TR e B B A E SR W I 4 0 4
2P, 2021 4 12 F 10 HEAE K=
ARG IIER R RS A S2H . AR
He Mol Ts, EiE: PE

1. AEERHE. EMEH RS E A ER I EZ H.

2 UEZF MV AE IR AT SRR e A [EIE M 25 (IEF 2B ESR . HF. mBE AR
LN A BB E B RRD) A SRALE -

4. 1.1 ARGAEREFE R EETHRIR R LB N E 2 B F R E K7™ AL
o

4.2 BRI A A EE S E M ST 15 L A 5 B

AN, AFESEINTRES QEFRE) . GEFRBREEGR) 54 REHIEN L
Al EEAHE U BEA R SEAUFIIE, DS T, BUS TSR ANNSRE,
AEWIAGT R SRS T R S BAIE Y JE B 08™, E VI I i AR A A% 4 1 450 B8 XS R D
FEN, NEGHERFA NBRE M, T H 5 S0 B AR & 1T 9.

4.3 APRGERUH

4.3.1 A PR EH ERHITIHLR

WE N, AFEREIAT T AP SRR NAGIE . AFEHS M TR, T
FTA A ES: A N HN. 3 HW. 5 HN L 10 H ISR K 55758 5 [l 17158 Sy i 7513k
frortir, BRI E S HE N2 DR G KA FAER G2 FE BN 2R 4 A I
W AT IR T AP 5 M S 08, BRENARNEEG T (HH. 3 H. 5 H. 10 H) KA

S

% 500 b 11




KB SO U R AR SR BB S 4 2023 4R35 4 TR

2 oy MR )58 Gyt 22 LA M o 0 M G SRR 03758 5 [ 1) 52 o AR A1 s 8 70 B2 R 1) 22
Gy R BR FERIE TR E R TR (B B IRIE s D kAL GaBAZ
I HLERE, FINZS &AM E LG 04, RIS A3 5 I ) 572 A O

4.3.2 REZGTARETIHEH

WEHIA, ARSI RRA SRR RE LT N~ Fl TSR AL G R R
A HRESE S, BAEAESEZ 5 AT 50 F H RS 5 RSB IR 53058 by g il ke = H
JRAZ B SRR . EENEB A G 18 6758 O AR H R A SE 5y o BTG TRARARAZ 5 H R A1 52
ST A LB BRAZ I 5 58 5y 45 RAE R W %2R AT 5 AR 37 AR RS, e

4.4 B RN ESHI BB RIEAZIED Hr

VU IR TR A B KAEW R, EA MG 17— Be,  HOaTBoa 8o /) IEsk
T, RIHTE IR RIS SR AE 7195, WHRACKRE. REFHEZD ARSI, A0 5
FERGETHO, EMANINE DR AR —ERAFENE, BARTE, WAMBHBI LB E .

Wi ZTE, WZEETHIE MR, QU2 FINLSE N2 R, FEARE, MT
WJRTHRA, BIT IR LE 3 FFREERKR, BHRFARSVER A, AT ICHE G 2530k
TRKH, TR AR, K FRBTEATIR AR, A RO AR TR

ANHE GO B AR, 80N TRV AT L. £E HATAZ I 2 T, o RV 9 A T AN 2 1 2
WREMARF T AE KL AT IR B AR A BT, 1 9k e lie B L — 2B ok, AT
THAK W AT, FATNNE LTI B 5] IR (NI, MERFRE D , Ak
CALESE PN IR IRV eI

4.5 MEHANESHLSERR

AR IR K BT PR 52 A IO G B E 0 0. 6841 JT, AN o5 I G 0y Bt 18
KR N-1. 91%, [RIHNY S L S IR 25 36 5. 45% ; KB Hers e i 52 C I3 &R BN 0. 6700
T, ARG WIS I K R -2, 10%,  [FIYIME 4R L I 25 R 5. 45%,

4.6 MEMAZRSFHFE ABRES R HETE LY
o

§6 REHAAGWE

5.1 EMRESHE=HEHN
EE] T H [ W Go | [ksesnrmih o)




KB SO U R AR SR BB S 4 2023 4R35 4 TR

R i 55

224, 368, 770. 24

84. 50

Horpr R

224, 368, 770. 24

84. 50

B XL as

IF1 5 WAL i 45 B

10, 142, 587. 43

3.82

Hrb fiid7

10, 142, 587. 43

3. 82

B SRR IESR

S iR

ERLATA AR

TN A Bl 7

Hoerbre SRl 1 SRR AR b
F

RATHFINS T ST

30, 939, 464. 99

11.65

HAb 5™

64, 632. 08

0.02

it

265, 515, 454. 74

100. 00

Ve ARFEE R IE A S WL SR A SO E N 10, 457, 724. 43 T,
HIEEBI A 3. 96%.

o R I e B 1

5.2 MEMARIEATIL R BE

RHE

5.2. 1 MEPFRBITURNBEARERTHE

(e

eS|

~AfHE G

5 B HE L
1l (%)

SR N4

R

fill i b

203, 065, 467. 23

||| =

BT BT R UROK A P R
NI4

S|4

HER Rl

5,924, 575. 20

ALl A IREOY

4,879, 747. 38

ROl

5 R AR AR REAR RS

31, 250. 86

R4

Dl

MG 55 R 55l

3, 058. 00

AR T EBAMR 55\

6, 947. 14

TKF . IR FE i i B

R MRS B A AR AR S

A

TPHFHSTAE

AL RE AR SR

n| "o |Tv|lolZz2l=|c0c|m"R|H9|H|=m|©|T|T™

=
Zia




KB SO U R AR SR BB S 4 2023 4R35 4 TR

| 213,

911, 045. 81 80. 94

5.2.2 MEMRIBATI D RIBREBR R R ERRAS

eS|

ARHE AR

RS R E ] (%)

i TH

100 7 B

A5 T H A

5,594, 132. 31

aby
Aedn

<l

Ji 3t

By frdid

4, 863, 592. 12

Tk

ksl

FHY

e

UM

it

10, 457, 724. 43

e PA bR IERMZ AT AL Rbnitt .

5.3 WIRIZA SMME o2& ™18 LI K/ HEFF B R

g

5.3. 1 MEMRIEA ME S EE T $E H B /NP AT+ 28 B B 4

FFa | BEEAR BEAR ([ HE B | ARE O |HEETEEHEE] (9
1 600519 wMNFE 15, 000 25, 890, 000. 00 9. 80
2 000568 PIMNEE 90, 000 16, 147, 800. 00 6.11
3 600809 Ly v 3 53, 700 12, 390, 201. 00 4. 69
4 300122 BRAEY) 201, 900 12, 338, 109. 00 4.67
5 688029 FA T 2 101, 581 9, 833, 040. 80 3.72
6 002422 BHe 25k 302, 100 8, 776, 005. 00 3.32
7 300723 AR 278, 900 8,319, 587. 00 3.15
8 600276 T i [25 24 178, 900 8, 091, 647. 00 3. 06
9 688278 FEEAY 151, 162 7,913, 330. 70 2. 99
10 002737 FELR A, 294, 500 7,651, 110. 00 2. 90

5.4 MEMREF S MM RN GFHREAE

e fie 77 i A ARME G i B T IRE L (%)

1 X fii 10, 142, 587. 43 3.84

2 P47 YR - -

3 &R - -
Horp: BURME SR - -

4 ki - -
Ml T B 55 - -

6 Hh T SR - _




KB SO U R AR SR BB S 4 2023 4R35 4 TR

AR (R S i)

[7 M A7

HoAth

10

it

10, 142, 587. 43

3. 84

5.5 & MIRIEA RE HES T 1#E LGN EF R A RS SR B 4

5

s | BRI

e 6K | AnhE Oo

I e B AHE R (%)

1

230010 |23 fft 2 EHfx 10

100, 000 10, 142, 587. 43

3. 84

931

(931

(9]

(931

(9]

931

.6 HREHIRIE A SOYE 52T E P HEF IR+ 4 B SCRRIESR B R

k]
T

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

T

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

To

9 MEPREFE S TR IRBRZ 51BN
-9. 1 MEMRFE SR KB TR M0 P 4

To

.9. 2 AEER BRI MR T BOR

T

10 MEWRFEE BRI B IR 5 0L i

.10, 1 A E AR FEBUR

To

- 10. 2 G HIR AT S BB 1 H 5 3 5 R7 B A0 41 35 B 40

T

.10. 3 A E AR FE I

To

11 BRAEREME

890 3k 11T

L1 AERERBHRIMTRIEFNRTEGCAPR T HIABEERIILRAE, K




KB SO U R AR SR BB S 4 2023 4R35 4 TR

RGP HAl—FNZBIAT BT ATIHER
ARSI AR AT+ AT B RAT EARAIAA DU #R 1SS, e AR g ) Al

—ENZBAIHED TR .

5.11.2 ZEREMAT+BBEELETBHES S FME N EIERR
A G BB 0 T 44 T SR R LR (46 R 2P

5.11.3 HAWBEF=HIRR

Fs 45 &8 )
1 7RIS 55, 387. 76
2 ISR 575 K -
3 Nl -
4 |RIYSCRLE _
5 AL R T R 9, 244. 32
6 oAt S ISR -
7 HoAthy -
8 &t 64, 632. 08
5.11. 4 WEWARFFE AT 5B ] e (5 55 B4
T
5.11.5 P& HIRET+ 42 I 5 P AR VLIl 5% PR 1 0 1 156 B
T
5.11.6 FHHAESMRE MER A SCFZ RIS
T BNER, 20z M55 TeERE.
§6 FHNEEHHES
BAr:
i H KRBT R FE R SE A K PG LIS C
5 BRI 35 4 0 400 0 383, 131, 485. 42 16, 480, 778. 61
i A 3 1) 356 4 HR D £ 4 458, 224. 21 1,427, 225. 81
ik - % 40 ) 3 G R R [ 473 A 13, 107, 192. 85 1, 725, 504. 23

5 ST 18] 3 % > AL B A (4 Bk
UL -7 3D

T AR S S 1 LS

370, 482, 516. 78

16, 182, 500. 19

§7 ZEBEANZHBEAERERRFEEFR

o100 o117



R SR I8 B 5 TR S5 1 58

4 2023 SE5F 4 MR

7.1 ZEEEAFHEFESHBRIHER
T

7.2 ZEEBENZHER R SR RLEEST 5 HH
o

§8 MBRE RN EMERER

8.1 EMIN B —RREFEESHH AL BT 205591 5

T

8.2 MMBRE RN HMERGER
T

§9 ZAENMHER

9.1 #EXHER
L o FRIE M A ST K BT DR P 5
2 (RO SR L IR AR B B SIS B D)
3y CRBUH PRI I SR ANIE S B R R AT D)
4y KBS I IRA RO LR AR 5
5+ AR PN AERILE T 1) b 48 e B0 25l 2 7 SR

UJIH+
&
::n

9.2 TR
B A S G BT NIERT

9.3 EREHFR

P H AT BN B G 9 A 1), BB SRARIE S BN EE http://www. defund. com. cn #H4T A

5] o

REESEEARAF

%1 3 11

20241 A 19H



	§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 


