KERBBEKNLERGEERS ISR RES (LOF)
2022 5B 4 =FMRE

2022 %12 A 31 H

EETHEAN:. KBESTHEFRAH
EEFXEN: PEHBITROGERAHE
WEIXEHHBE: 202341 A 20H



ik Al KRR TR & 2022 S5 4 IR

§1 BERR

BB NP ERAT B A IR AR IRIE AL & & FIMUE, T 2023 4201 3 19 HEZ 17 AR S
WS Fabn . AHER IR A GIREFENE, RIERZABEANMAAERFICE. ® PIERRR L

LRI -

B S PN R DATSEAE I R 5t (5 NS BEATE P2 7, (EANDRIE SRS — 5 &A1
G N BT AMCRIARAREL I BB W, BERE AR R SR AT A4 A

B UL R R

ARG TR 55 R RS T
A IE 2022 45 10 A 01 HiZZ 12 A 31 H ik,

§ 2 BHE7=HMER
FE G TRR B [A) BE RR ARIE TR A
N Tk K 5% [H] % LOF
FEERG 160813
B S Y (Y LT
A FRAERNH 2014511 A5 H

0 SIS <5 (B0 A

820, 710, 726. 06 i3

B H AR

AR, P BEEIH . B ARG, B < F L
T RO A E R RN M2, TR ORI
B AT A I E AT, e Sail = K

PR

ARG R oS AR R R P U R B e L Y
ISR M EIRAR IR S R, Sh AT AL G0 A S IR E I B2
iR BT TRSESG B Al 70 Be b, Pt i KU, S
P B AR .

ISR by AR e o R S BN U AN 1) B RE 7
AR FLSL BB T 20, TREEATT L . Pk, B, B
R 7o O i = w1 0 i A = N (T g i
g5 8, RO M M 5 e B T ARES 5 SRR JRARIE KU R 4
B A BN BT AR, I R PSS AN L, 3 S8
NS S RN

DR B b, ARSI R BRI R BT BT 30, RS0
(S AHUL FE R 3Bt s, DASEILAE— R B L WU IR i3z R e 1K
6 A ORALE 22 <82 B3 7 AL B

ICARII BT BE b, AKE by AR SR 4L A g R AT 20 2D
bR, AE RS PTPERRTSR T, AEEEFE, &2 5 R i i st

o2 311




KB B KR IR A 2022 4F35 4 BREIRY

b 23 b i Sk i 50% X IR 300 FEEAE F+50% X HIFLES fRig Huli 3%

JRUS AL 2 AR AIE AIG R TIREG BN RIS, BT 5 IS 4%
BrIA, I U XSS FUHKGRS AP T 02 s 2 e A foi g5 B 0t
&, ARTIEERI S

REEFHA KB S A TR AT

REEHEAN o ERAT A AR A F

§3 EEWMFMIMESFERI

3.1 B FHER

A AR

Bt -l BERiztan

HAEH] (2022 4E 10 A 1 H-2022 4 12 A 31 H)

1. A SE I RS

-63, 523, 364. 50

2. AR

-29, 490, 341. 63

3. WAL 4222 <y A JIA )

-0. 0356

A RS G 0 E

1,136, 041, 491. 77

B. IR HE G BB

1. 384

VE: 1L TR SHR AR G REE NAWEAE 5 B4 5% TE L TN 3 S Sebrif s K7 22
KT 5 A
2+ PryEE AL 2022 4F 12 7 31 H.
3. AT SIS F s A R BN . BeRUGEE . FARIBON (& A RIMESIIGEED FIkR A
KB FAIME FBAE AR SRR, AR A Cse Bl s in B4 St AR 3l i o

4, KRB A 126 R IC BV & BE R R (LOF) | [F) BRIEZR 50 SR T ok, 4 1Y

Hi N 20144E 11 A5 H (BEESERAERNED.
3.2 & EHRI
3.2.1 &M BUHENE KR KES RS R IR R A R
. . | kSR s
B FEIE KR | P EE KR | SR @éﬁgg D—6 O—@
. a N e NN - -
@ WHEZQ | HREERG |
HZ®
HE=1MH -2. 54% 1. 10% 0. 98% 0. 64% -3. 5204 0. 46%
£ H -12. 96% 1. 05% -6. 22% 0. 55% -6. 74% 0. 50%
T4 -20. 87% 1. 30% -9. 56% 0. 64% -11. 31% 0. 66%
=R 72. 78% 1. 48% 4. 50% 0. 65% 68. 28% 0. 83%
L TAE 65. 55% 1. 40% 13. 26% 0. 64% 52. 29% 0. 76%
F A1 )
Eggfi 49. 45% 1. 64% 55. 75% 0. 73% -6. 30% 0.91%
R B




ik Al KRR TR & 2022 S5 4 IR

3.2.2 HESHRDIRE & R THMEH K RRD KI5 RS RS Al 2t # 38

K EB

KERBRKMERE RIS EIMKER SR AL E fW a HE F s2 E 50 b

30. 00% e V\',\‘r
20, 00 %w ‘Hf’*w H'wmvﬁ" W

10. 00%
0. 00%

A

W

90. 00%

80. 00%

70. 00% ,W.«m

60. 00% fw“"-*- *\4‘%
50. 00% A

40. 00% (#‘ e o W o th

i

4
~10. 00% \P “m ) R
~20. 00% W e MWW“"'W
-30. 00%
P3S L8 532 A A A O
13383 friiEriggeeelon
2 8 8 8 8 8 8 8 & =2 2 8 8 & 8 8 & =& =
| KEFEMKMEESEITFHEERKE —KEFBERKMERES it ELBIE$|
VEe 1 K BRIR R K R T B IR A RS S (LOP) R Y S Tk,

HARIHIAN 2014 4E 11 H 5 H (BI3EEERARH ).
2. IIRAIES BRI, AFESIESEHANY HIE S A AR g /S H WAL S 505 4L
H B R EAFRNZ 2. 8RS H, AIEESHE I 0 & LB 5S4 R ERLE .

§4 BEEARE
4.1 HE2E (RESZINMD FHif
TREEN
S AT
i i
%
# (FIR | B4E
A | B

BHEFEHH

e

ARG R 2B, KBRS AR T & IR 45 %
B GA I, KA ORI S RLIE R 505 5
B AR, AR [RIE F U IR & RIEZR I Bt
eI e B, KBS RE WIR S RIS
I RS A, K T O BT T RS IR IR & RUE SR
BEEeReEM, AnESEH,

Hﬁﬁ

2020
F5H
27 H

B, Wi, MEREY
B EIR A PR A A HTRE
PR AT, il
WAt AA K, FAEREEE
AR A R 428, 2019
12 AMAKBEESEHE
FRAH

e 1 ERIEGL BRI AR AR H I fia 2 w1 00E i HHE H AR IS H 39
2« “UEZFMOLAERR” e “UEZFAL” B9 SCRN GIEZREEEZE U ES . . mIUEE AR

B 47 L

111



KB B KR IR A 2022 4F35 4 BREIRY

T MOl N 53 W B BN HIAH S

4. 1. 1 BIRSAER BB E E T RIS R £ H R S L3 F W EH K S S
ANFE G AR I okt e BHRAEAL 57 508 BRI R B 1 O o

4. 2 BB ANRE A AT S B FER T A B U

AAREHIN, ATESE PN AL GEFRR IR EIR) AL EE N, ARSI
[FIANCARAT SVEERL . BB AR T IAARCHE , MRISEAE . BRSBTS F
B, AR AR B0 RS LA b, NS AR AR B, A I H e A A
AHZE AT o

4.3 A PR BHE U

4.3.1 AP HHIERBATENR

WEWIN, AFPAEHAT (AR A FESAN) SIHE, . RRERSRE. 525
PUTEEEANIT, AP T A SRR AE, OlAFES . R4S FERE HHRIE,
HARUE

WHFLSCRE, AR NTEHREH G AR TR I FCR, I 50t H G S8 AE X m] it
FF 6 I FAERGR .

BEFAG A, AT IATRE VR R RO G T I A SIS, SRR AaSEH
TEFL TR L IRAGE N, MO E R AH G B TR, &SRR AGaMEr R ER
5 2 8 1

LIPAT, ARISATENZ G HIE, g IRuHE R e 2B HAZ 5l g —PITHHEL 5
LRI (AR AR5 WRE, MWL S, wmHITEIEAEAL S RGP E5 R U
GGy, PERSIEESTAHOC TAERAE, PRUESE B AT I AP 1.

PORE PAT NI A S50 M ob Al A RIRGE BEER . IR SRR, IR (AR P22 5 4E01 )
HIRLAE, FREE. SIS E A P RE FANRE, JFT o vl At i) 2 w) B B R A ]
R, DRBE A )N B SR A I A X

ANERE L A ANFER R AT BT 8 0, THRRN R ST SO AERE T,
XA Q0% B AR 1 H L 3 H 5 HIAS 5 FrBOdkAT TR, AR SN 158 55 B Rl
AT N

hul

4.3.2 REX BT NEE T



KB B KR IR A 2022 4F35 4 BREIRY

RGN, ANFE NIARRAGS 505 A THBEN o H, REIFEH RS
AT L B BIA7E Gy B I IR R H USSR ) B%HIZE 5 o
AN, RAIA I A AT RET HOA A28 5 FIR 2tk i) 578 X AN

4. 4 15 B W E S KSR R ALEED b

VU= JEE it o5 2 156 B T S AL A B P AR SRR 5, T 3% 3t 9 AR (A5t 34
A AAE 1-2 S A WS ERER R G BOKT, TErAel . & TR RIS U R S IR A 7
T I T B R R AL

JEH 2023 4 LA, BAVEF T, JUHRMKBHIRIL, KFHUL R (SRARL 2 —
SELRE) N ESSIETECN vERs CEIOEAKRE 1) 2 M AT K IR

LSS TS, BATEFMIARLR: —HRE. B25. 2T (5 S0 B R RISl ok
k. —RBEJFEIFMK, HEITNEOVERIMHER R 25, Jask i e 2 IRz i
B, RN 1 IO ERERRATE; 2) Az SRR G AR RO = AT k; 3D
ANZEGEARRS T I E I SKRE T ORI S 74Tk BRATTEAL & 454 iRy UL b B g4
T A%

4.5 WMEHNEER SR
HEARE RS MBEN 1. 384 J6, ARG S MHEHEIGK T N-2. 54%, R
S I 2N 0. 98%.

4.6 ME W AESTFH NBRE ST~ HERE RN
AN H G AR T I AN AEIE S A AR H G WA N B AN — I ABCE 2 57
BT T e .

§5 XA E

5.1 IEMREEST - HEHR

F5 i H S (IT) b G BRI (%)
1| st 990, 424, 803. 33 81.01
Hr, = 990, 424, 803. 33 81.01

[ 5 WAL $5 5% - _
Hrb: i - -

Vi KR . -




KB B KR IR A 2022 4F35 4 BREIRY

79, 668, 000. 00

6.

52

TR G
H

L SR ) SN R A5 < il %

o

N

BAT I N H A AT A

130, 480, 356. 99

10. 67

AL

22,046, 057. 99

1.80

it

1,222,619, 218. 31

100. 00

5. 2 WM HARIEAT W KRB ERRA S

5.2. 1 MEWRBATL A RAIRABREREHE

(NE

Pl )

~ReE G

i 5

S WA

B (%)

S 14

R L

42, 993,

155.

50

3.

78

il

866, 313,

087.

01

76.

26

S|O|m| =

LA B0 VSRR AR A
A

b

ORI

@B S AEATIRENL

A rE FE Ok

5 R AR B AR RS

21, 310,

277.

el

43, 174,

250.

R4

LGRS 55 e 55l

3, 405,

500.

FHFREFERE AR 55

13, 182,

918.

KA FREE AN ATL VA E

JE RS B P AR IR S5

oA

PARM2 TR

40,

008.

S AR E AR

, 607.

i mlo|v|lo|lZ2l=|0lm|HAH9 | H|l=mE|e|T| T

= AN
e

At

990, 424,

803.

87.

5. 2. 2 MEFIREATW AP KRAVSRER R R R R A S
AR AR IR RS AT RE IR

5. 3 JARIL A SUMME o Z B 1 PG K/ NHR A BB B R
5.3. 1 IR & HIRIE A SME & B & = 13E LU R/ INHE R BRI+ 4% B R 5B A4

Fa | BEEEARRD RELRR  |HE (B | 2Rl Go)  |[HREE = EEHS] 0
1 300760 G EHBETT 201, 900 63, 794, 343. 00 5. 62
2 601012 R Lot e 1,458, 119 61, 620, 108. 94 5. 42

BOTHO 11




KRR IR £ 2022 SE38 4 IER

3 603596 ksl 680, 570| 54, 309, 486. 00 4.78
4 603606 K7 HLER 687,726| 46, 648, 454. 58 4.11
5 688700 KEFRHY 272,400] 38,994, 060. 00 3.43
6 688180 H LA 618,387| 38,711, 026. 20 3.41
7 603187 W B , 219,373  38,678,511.56 3. 40
8 300395 JEFI4E 667,100] 36, 690, 500. 00 3.23
9 002475 SRR , 106, 797| 35, 140, 804. 75 3.09
10 002179 G 558, 640| 32,267, 046. 40 2.84

A REHIREFT B RO REAS
AIE G ARG WA RFFA B

-5 G HIRIEA RIHE 5B R = HE BB/ I BT B4 For 3R A
AHe G AR IR RFF AR

-6 3G HIRAEA S E o5 F S B FE BB R/NHE R B RT 48 B SCRAESF B

BA 4

ARSI AR T AR R FFAT B S FRIE S

TR EBIRIEA RHE 5B T HE BN BB B4 St R R A48

RIS ARG WRRFF AR

- 8 R E HIRAR A SO E o5 Fe S B 5HE LB /N HE R B BT LA BUEB B 4
ARSI AR AR AR FFATBUIE

9 MEHRAE SR BRI 2 B OB
- 9. 1 3R 5 R A H: &4 B AL B R A5 28 W 4

AT AR T IR TO B DA B2

- 9. 2 A3k S BB T SR ISR BUR
ARSI AR I R BB F R BT

.10 ] FH AR AZEEH T 1 E AR 5 FH o v

.10, 1 A H E G R R BUR
ARFE G AR AN AR 7 E U I8

- 10. 2 i IR AT S48 B A0 B £ 390 Bt 18 o AT 4% 2 B 4

AN AN T IR T [ ot DA Bt

o8 Tt 11



KRR IR £ 2022 SE38 4 IER

5. 10. 3 A H E i R T VM
ARFE G ARG B AR T E A5 A B2 .

5. 11 BB HAHE ME

5.11. 1 AR S RN+ BIEFHRTEALPR BT HIAFRERIILRAE, R
FER G FH HAT—EARZBATHER . LTKEE

AR AT BB T+ RIS AT BT E AR TN SR A, Jofei g il H /i
—IEARBIATHETT. AT,

5.11. 2 ZEREHH T2 RERTHENEE S RN E N EREE
HEPRBRHIRT AR, YRGS FUE & R 2 A IR

5. 11. 3 AR =M AR

F5 B S & )
1 JFHARIES: 47, 421. 82
2 |NMUCESREHE R 21, 987, 772. 42
3 (RIBER] -
4 |RICRE -
5 |BIfCHIEEK 10, 863. 75
6 AR -
7 Al -
8 |&it 22, 046, 057. 99

5. 11. 4 3R 35 I ARG B Ab T B0 ) T e 5t 2 B 4
AR I AR T AR AR FFAT AL T R B R e 517

5.11. 5 & BIAKHT+ 4 B R T FFAERIEZ R B LK 3
AT AR T IR AT+ 2 BEER AR S PR e

5. 11. 6 B H G & M K AR FHRH 2
W P& DA RR A, I AN & T B AT REAFAE 2%

§6 FFAE S HHRS)

HAL:
i B 2 S 200 798, 906, 083. 66
i A A B 1) 2 4 A 4y i 95, 700, 959. 69
R U ()2 4 e R m] 3 73,896, 317. 29
it 5 B A JE 4R 0 3 A (4 31 -

O9T ot 11




ik Al KRR TR & 2022 S5 4 IR

DLL -7 D

T TR e AU 0

820, 710, 726. 06

$7 Z&EFEAGHEREERELESHIL

7.1 ZEEEAFAAEZSHFZRZNFHI
ASFE G AR TC B B B N ds B A 58 e B A B 1 DL

7.2 ZEEHANBHEARSHEAEET 5 AN
AR TG AR HTE L4 B NI T AT B P BEAR 5 (1 10

§8 MBHEFIRNEMEERFR

8. 1 G MW E—RHZFAESMH LB X BT 20%8F 5
ARSI AR I T B — BB R 2 T L TA 2 sl 20% I .

8.2 BT RKH HMEERF L
ARSI AR T I TER M B RS LA B

§9 ZEXHHEZF

9.1 H#AEXMHER

v R R A IO E R EC LR S RS 4R B 3 (LOF) AH AL HE S A
CRABE R i RO B E R A B IR & (LOF) EEH TR
CRAER R A it RO BCE R & BIEZA Bk & (LOF) FEE 0

—_

\]
p;

w
/

A
7

(@3]

~ FEE A
6. FEEE LSS BT B VA
T HEAUE NS B e

9.2 FEAHL &
£ SRR THE G BN 17 A HU R / B T 4 A B

9.3 &7

(R R PRt RIEICE RS BN B & (LOF) HF U 4D

FvE T BB PN AN / B GBS N IR TN / Bt BN IR vt i 9 8
Bil & B SO AESCAT AT G, B0 R E S BN 8] P BS54 2 SO i B i 3 B

o107 £ 11|



KB B KR IR A 2022 4F35 4 BREIRY

BREXNAREBUE SR, JTEIARSEHEAKEESEHEARAA.
2 PURSHC HEE: 400-888-2666. 010-86497888.

M3E: http://www. csfunds. com. cne

KBESEEARAH
202341 A 20 H

%11

=il

13 11

=



	§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


