K /N TRE & BLES# %E 4 (LOF)
2023 38 1 FEHRE

202343 A 31 H

HEEBFEAN: KEELSEEEFRAA
EE&EREAN: PERITRMOERAT
WEXHEHER: 202344 H 21 H



KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

§1 EERR

FeFtE N ERAT R AR A AL S & FRUE, T 2023 4204 H 20 HE# 7 A4
IS FEbR . IR B H G SR, RIERENEAFEREICE. =R FPIERRA
#E R,

o8 BN AR VS LLCSIAE F . B 51 1R U B S R 87, (HANORIIE B — 2 A

FEG IS AL SOF AR AR I BB R, BB TEME B SR S B A7 40 Dl e A
Fe e HIH U S .

AR 0 4% TERERZ

AREHIE 2023 4 01 A 01 Hifg% 03 A 31 Hik.

§2 B &= MR
Ak KEHVNEIRA (LOF)
iy W TETAR H/NAE LOF
e 160918
T 160918
Y (P B4R HE (LOF)
&AM 201444 H 10 H

T AR I e O AU A

839, 408, 178. 39 {4

BB H b

AN E BB T IO B B R K RO
ANBEIRIE, 36 RIS IR K

BB SRS

AR B B~ 5S B R RS S kT 5
i dae i P2 & WA 2 P L B /1y
MAIE SR T 3 RIS AT I A AMRIA R, 64T B i R 5
PEEMAEEH, FRE R ERREE AT R
A RIFREEN. ATV AATEF IS A B
AR /N B ST BB

b £ b e v

HRIE 700 FEEIA 25 28 X 60% +H1E A FE El 35 % X 20% +
HREZE B R FR B 2 X 20%

DB 28 R AE

ARSI G IR A s T R S S AR T IR
B, mTOUREeE M, JE TR
an FFAE AT I <5

=

I 4 R AT IR A

HEEBA
HEFLEN

R BRAT I 3 B A ]

& e K BRI R

KB NI A (LOF) A K/t iR & (LOF) C

& B R W RTRR

H/NEE LOF -

o2 313




KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

@ o 2 34 A GRS 160918 011159
5 WK N B I R AU 4 770, 629, 074. 14 4y 68, 779, 104. 25 i1
§3 FEM SR ESIFERN

3.1 EEMEKHats

. NRMIG

_ A (20234E1 A 1 H-20234E3 H 31 HD

I BEI 55 1R bR
S KEH /NELRE A (LOF) A KRN A (LOF) C
1. AR 2 s Elkess -28, 470, 332. 94 3, 484, 689. 71
2. A HF 95, 012, 364. 99 25, 130, 718. 25
3. MR 22 3 G40 BiA JAF V) 0.1163 0. 1780
4. TR I 4 58 1A 2,399, 210, 376. 48 212, 313, 959. 88
5. HAA I 4 0 A 3.1133 3. 0869

LA O S itk AR BN . it -

HAtSN (52 SefrEAE Sican) kR

FHR B AN BB IR R A A AR A 3] O S GEs in_ E AT 24 fe i E A2 iias S8R

S

o

2. iR e NV SHEARA UG RAA N R SRS, TS A SERR s AT ZR T

IR
3.2 &R EHRI
3.2. 1 REMBUFEBE KR KES RS LR aE R 1 LR
K /N R4 (LOF) A
‘ - ek
‘ VB R BR Y & Pe R v -
B | EIEKERO | Wk Rz O—0 @—@
i =0) lEnESE)
@
TFE=AH 3. 88% 0. 89% 5.93% 0. 69% -2. 05% 0. 20%
TEANH 5. 95% 0. 94% 10. 82% 0. 86% -4, 87% 0. 08%
o4 12. 05% 1. 22% -0. 22% 0. 95% 12. 27% 0. 27%
U e = 54. 67% 1. 35% 17. 79% 0. 98% 36. 88% 0. 37%
P s 97. 72% 1. 38% 9.11% 1. 09% 88.61% 0. 29%
H&E %A
392. 46%) 1. 65% 60. 59% 1.27% 331. 87% 0. 38%
R RS
Kb /MR £ (LOF) C
o3I 13|




R MER &

RINES P % 4 (LOF) 2023 4E46 1 A

‘ MU 25 L e v
T 3 KR bR 57 tbf&ﬁ&/ﬁ .
B IRMEIE RO ‘ WA FRbREZE O—0 @—@
i =0) I EnEIE)
@
THEEAH 3. 7% 0. 89% 5.93% 0. 69% -2. 16% 0. 20%
LS H 5. T4% 0. 94% 10. 82% 0. 86% -5. 08% 0. 08%
U 11.61% 1.22% -0. 22% 0.95% 11.83% 0. 27%
HE4 A
-12. 84% 1.27% -10. 19% 0. 94% -2. 65% 0. 33%

3.2.2 BEEFRAEFURES RiHFEE KRR K E 5 RS R
RAFHILLE

KAl /N R A (LOF)A R i i E 3% K 3 5

450
400
350
300
250
200
150
100

50

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

&

5 3l 4 s e 0 A2 5 B 7 S 90 L

ﬂmmm”"w N S

’ V/W ”\%] fro

N

[T LTy

gl J
W‘r WMM M AN o ™
T e

[=] o [=] oo M~ M- L M~ Ly 0 uy uy =t = [ o [ [ — —
— o~ o~ [=1 ] — [=3 ] — [=1 o~ — o ] — =3 o~ — =] e
T T N N L L R S . )
(== (=) (=) (=) (=] (=] (=) (=] (== (=) — (=] — (=] - (=) -— (=) — (==
N Tt
— — — — — — — — — — — — — o~ o o o o o o
(=) (=) (=) (=) (=] (=] (=) (=] (=) (=) (=] (=] (=] (=] D (=) (=) (=) (=] (=)
o o4 o4 o4 o4 o o o o o4 o4 o o4 o o o o4 o4 o
|—xﬁiﬁlﬂwl\ﬁi5% (LOF) AZ A EIECE — Al IR & (LOF) a?friLé?Ji«:;ELIiﬁﬁ$|




KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

KN ELTR S (LOF)C 2R i E M == 5 [R I 235 LU e ik v WA i = 1 1 S AE 34 56 EE
23]
4.00% 1
\ #
0. 00% |, »wﬂi\ﬂ‘(i\‘v W
—4. 00% | '\-'ll"|r v ;\\\1’ I,l"l‘q' |/J\Fif\l
~8. 00% 'r“.l‘.n | -l
¥ t_J’ul—‘ [\ H
~ . N | Tk ,N(‘ 'FR. T, M
12. 00% (J\;N IHIL'L ’ AR r, ¥ 110% W
I' it [ M
_ a i \ Y
16. 00% i i v m‘- \:"‘Uﬂﬂﬁ\/ "
~20. 00% V! W
-24. 00% w\ﬁ
~28. 00% bh
~32. 00% 1
2 &R 5 - & 5 - 85 T &3 g 8 e 8 8 b=
O I O
T T £ £ T T I I T T £ £T T T T 7 T
8§ 5 3 853 8§55 gggdggdgysgsgsgsg 8§
|— ki RS (LOF) CRIHR MK E — AR/ RS LoP) RIS a ks % |

VE: L. AKESTH 2014 48 4 7 10 HIE d1 5 FAIE S G S RO IR /NI BE TR I 5 it 2
& (LOF), AFEEERIPUE, FeE AR Y HEGE AR BN H N RS HREAE T
BIFF &R GG FINLE .. BOSTRN, A GHRREAE & ie & FRZE.

2« ARFESET 2015 4 7 H 24 HE KRB/ NREREEANIES #5524 (LOF) 5244 9 Kbk
RERIEF IS (LOF).

3¢ AFEGRH 2021 4F 1 H 26 HiEHG & CRIEG MBI, C RRIFENS RN S tE BTk ik
Wit 2021 4 1 H 28 HAE R HIFMEiTH.

EERjql]

AN

§4 BHEAME

4.1 REZLE (RESELEDH FH

PRI 4 1) 2k 2 AT FR

w4

HA%

AEER H 39

AT H

EZE Ak
HFERR

B

PN

B >t

N B
e

201544 A 7
H

13 4¢

bR A Fr A . 2010 52 7 H 2 2012
11 H E#é%% EHAR AT
WE9E 6. 2012 4F 12 F & 2013 4F 3 FA4F
T KAEFE ST T ERIT 7T 52 2013 4E 5
H AR S E AR AR, MR
RV E B 2020 AE A HHIE SRR R A A
ﬁ%ééfiﬂjﬁi, IRATIE S B30 e e 1
., 2015 44 H 7 HEAT KRN R
%ﬂiﬁ#&ﬁ%@ (LOF) JE448 (H
TR R NS R NI S R R 4
(LOF)), 20154F 4 A 7 HZ 2016 4F 8

J3 19 FAE K BOks e R & RO Bt




KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

LR EZ T 2015 4F 7 H 28 H & 2016
fFE 8 H 19 HAT KR BIH K IR & TNES
4 (LOF) H44H., 2016 £ 3 A
22 HZ 2020 45 5 H 18 HAL Kot ]
TR BIR AR R e R e L
H, 2020 4F 1 A 2 HEAT KR AEIE
R ER SIS R e R e A,
2020 4 3 H 23 HEE RBATI BB A
RIE AR IL I 4248, 2020 4F 4 H
29 H# 2021 55 H 20 HAL K AkHE A1
FrR A INE SRR RS S A, 2020
7 H 16 HEAT K EEHEE P E A
R R ISR, 2021 4E5 A 25 H
AT R BT AR A BHE SR 5 4
LS4, 2022 4 7 H 28 HE(FR UL
RS TR A BRI R B B B A

2022 4F 8 F 9 Hg AR R B 24 £l
RGN B G IUEF R R e R e 2.
HAHEE M B HEE: hE

e L ARIREE. B E A RS B AEREZ Ho

2 IEZF MOV IRAGTHHRARE AT P2y GIEZRIL AL N R BEAR A R ANE ) BIAHSCHLE -

4. 1. 1 IR FARFER ™ EET R R 2 HE 0 E &L F N K™ M5
7

4. 2 BE ARG A AR S B AR T B LR

WEIIN, AEGEHNRET GEFRE). QEFHRBEHREE) S RIEEREN IR SE
[l eSS U PSR R EER S UE, DS T . BUS TR AR S,
AEWSATH S BRSSO SR BEAE PR B0 7, AEAN VAL e AR e R i 1508 RS TR
RN, NREMHRA NESREAM 2,  Teti FH 5 S0 BT AR 1T .

4.3 A PR BHEI Y

4.3. 1 AP 5 BT

WA WA, A FPERESAT T A S RS WAL . ARG EM TR, MR
P B A A RNESE 4 MFERMHN . 3 BN A 5 H NBCEE K f7 22 5 [FIA 52 5 h 220647 70 #r
BEXS [l — R G B B ) 2 DB AL SR AT e 2 P B 2 IR BB AT
INGER T AV A5 I S5 M, BIEXARREE T (FAH. 3 H. 5 H. 10 H) &AL 5HHF
[FAZ S Z M T T RR I G575 IR A o AR AR s FB I SRR 1158 i A5

I . R




KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

BOR L ZORIET B A 225 . IR R (MBS HAT R RIE R D S & 2 B AL 5 I LIS
BV % A RSZ IS TRIAS — B BLR 2 i 1) H AR AR 2l 3 B0l Ee 21 45 TR Y B A% 225 42
Ky RN GLHNELIGN M, RAEIUES AT 25 RN 157 F g D

4.3.2 RHERX BT NEE T

WEWA, AFRE A ERA SR KGR T LN FEBRA SR BRI A
VERH XA S, FEAERIE R . Tah MR & SR80 5 A &2 [RIs e B
MG Z MAAAEREE R A RS S, ABAMFAES 538 5 F ATESE0 R H S 32 5 A b 1) 058
Gy Bl iz A A & St BB G R S 1 BRI H RIS, RN
ENPETE . BRI S) H R FIAE 5 (K i3 SAZ FUIl . AT 58 22 5 5 SR B R %2R
G A I R BRR, oA

4. 4 1R 5 W N E S KB R SRR AZEHT

AT A B R — e Rl ey, B QA EVF 2RI T BRI MM AR . T
Q228 J1id 2000 FEEIKIIAT 2012 SE22 A A% Sl ELIKI PRCK IR B i, AR 5% 52 “ S AR Y
SN BIHRBTIRES, I I SRX 3 AR RA R .

BHEBARE Gyt N “ et -1 7 IR/ A5t FERRR 2500 ECRBR RIS T, IO Bk iz o2 A
(EEEESE R RIR WAL S

AT AT RERE H AT P S BB R B MR R AT s HARAT LR 22 K3 PR S sl 5
FBERMEAET, ORISR AT SN MaT. WA #A. BIrs B Tl 2858
i 2 R M HHEEE, AL KA LR AT k.

4.5 W& AEEHKNL SR

AR IR KK MR & (LOF) A 3BT HEDN 3. 1133 Jo, AR ELE A als
EIGFN 3. 88%; B BEAR M IR KRB /IR A (LOF) C 2R S AUFE 3. 0869 JT, AR
JAFE A AAHER KA 3. T7%. [Fl L LA I 2 260 6. 93%.

4.6 M5B NEETFH ANBBRESTTHERE HH
T
§5 BFA SIS

5. 1 IR EWIREEF A HIL
5 | T H [ &% Go __ [hEessrmts o]

T S R




KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

1| B #ess 2,161, 884, 356. 11 79.93

Hrp, 2,161, 884, 356. 11 79. 93
e ] -
[i] 72 AL 2 A5 % 29, 707, 173. 91 1.10

Hrp: fitgr 29,707, 173. 91 1. 10

AR E Al - -
4 | REEER - -
AT AR SR - -
SN IR 43 il e = N -
Crpre ST [0 g 1 SN IR 54 R

= (| |

\

NN

‘F

HRAT AR PN S 6 it 470, 322, 238. 58 17. 39
HAh Bt 42,832, 032. 94 1. 58
Hit 2,704,745, 801.54 100. 00

5. 2 MEHIREAT W R EREAE

5.2. 1 |EHRILATVASRIIBAREREAS
Pt
A GRIE ARE B =] %_\;;Jﬁ(;){%ﬁ k.

VSN NN O N1 - -
KA, 139, 304, 170. 00 5.33
il gk 1, 304, 597, 367. 71 49. 96
WL #07 BRSSOK A= Rt
N4 6,619. 60 0. 00
A _ _
R AT - -
ZIMIEH . BB - -
{E 15 A 103, 221, 079. 98 3.95
& AR RS BRI 304, 068, 752. 42 11. 64
SRl 144, 170, 424. 00 5. 52
S5 =l - -
FR BTN 25 R 55 - -
B SR AR S5 166, 515, 942. 40 6. 38
K]S FREEFN A St A - -
JE ARG  AEFEAN HoAth iR S5l - -
HE - -

S|O|(=m| =

PARAE T AR - -

A A AR - i

n|IT|eo |7 |Io|IZz2I=I0 )R |IH9|IH|ITZm=|Q|T™|E

vty - -

ait 2,161, 884, 356. 11 82.78

5.2. 2 & WIRIBAT A RERER T R ER T HE

o8 Tt 13




RN R & HHIESR

34 (LOF) 2023 4E48 1 R

T

5. 3 R A FME o5 e B 15E BL ) K/ INHE P B i SR 43 B B 4
5.3. 1 R & HIRIE A SOME & & 13 E LU /N HERR BRI+ 42 B SR A4

F5 | BREMRE | BELK |(HE B | 2l O |HEESEFEEEE]
1 000938 £ a 6, 398, 980| 187, 426, 124. 20 7.18
2 300033 [ 46157 705,680 144, 170, 424. 00 5.52
3 000063 I T 4,002,000 130, 305, 120. 00 4.99
4 300496 HRRMIIE 1,085,202| 117,581, 636.70 4. 50
5 603993 WFHAHNE | 18,724, 000] 112, 156, 760. 00 4.29
6 603859 Re Rl R 2,326,700 111,216, 260. 00 4. 26
7 688223 mn RHREYR 7,738,208 107,793, 237. 44 4.13
8 600258 ORI 4,422,497 103, 221, 079. 98 3.95
9 002415 T JEA 2,408, 307| 102, 738, 376. 62 3.93
10 600584 KR 3, 143,200] 101, 996, 840. 00 3.91

5. 4 I & HRILBF M KRS R ELHE

e fiii 75 m ol ANRME o) i B 4 TP AL (%)

1 B X fii 75 - -
2 JAT R - -
3 SR F 29,707, 173. 91 1. 14

Horprs BUR TSR 29,707, 173. 91 1. 14
4 kA - -
5 Al B b % 7 - -
6 S - -
7 CREZ N QEIRE - -
8 [F] Ll AT - -
9 oA - -
10 it 29,707, 173. 91 1. 14

5. 5 R G MR A S oy H e B0 OB R/ IV OB T4 S 4 B PR 4

F5

(EEANE]

fiFF 4R

B 5Kk

~pefE Co

IR B IERE] Co)

1

2304108

23 A2 R MFEL 08

300, 000

29, 707, 173.

91

1. 14

5. 6 5 IR A FRMHE 5 E B E BB K/NHEFF 8T 148 B SCRREZF B R
B 40

T

5. 7T & IR A RE 5 Z ST 1#E HL BN ERF KI8T T4 5t & R 3R B 40

B9t 13 W




KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

T

5. 8 & IR A M B 5 ST 1E HLBINHEFF BB T A8 BUE R B 40

Teo

5.9 WM& WARAEEH BRI 5 oL BB
5.9. 1 iR & HIRAE S WK BT S5 28 P4

T
5.9.2 AE & BRI BRHIBEBUR
.
5.10 i & IR A RSB B K H G 5 B oL A

5.10. 1 Z< 3 B A3 B 45 B WOSR
o

5. 10. 2 & & AR AE G4 B #) AU SR @145 28 B 40
o

5.10. 3 A< E A S B F -
T

5. 11 A EMEMHE

5.11. 1 ZEEREHINI+ZIEFHRITERS RS WP ERITIRAE, =
R G H Al —F R ZBI AT B, ATEE

AT SHR AT BUETR BRAT EARA BT B R IS SR A, B 5 g il H Al
—HENZBQIFET. AT,

5.11. 2 &R T T2 RERTBHES S FIMNE N & ERERE
T

5. 11. 3 H AW B P2 R

N 4K | SH GO

% 10 4L 13 ;W



KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

A7 PRIESE

1,234, 142. 89

JYSCIIE 239 B

41, 536, 695. 36

YA

YRS,

JSZVAT B A

61, 194. 69

FoAt YK

HAtb

D[N | |01 >[N~

it

42,832, 032. 94

5. 11. 4 R & JRFFH HIAL TH B BT #2351 357 BA 40

T

5.11. 5 R & HIAKHI+4 B R AR IE Z IR IE OL A BB

Teo

5. 11. 6 $ B A A M B SO AR 3R o
H TP AR, I S ST Rea R %,

§6 FFI R & S
Bfr: Hy
i H KA /NS A (LOF) A KR /N R A (LOF) C
T ] 3 000 %00 A 847,969, 767. 65 245, 760, 053. 53
e A A TE) 3 480 BRI A A 9,991, 539. 35 4,105, 815. 50
ek - e T J0T 0 [R) 34 B Bl 43 i 87, 332, 232. 86 181, 086, 764. 74

T S IR 3 37 7 A2 S i B (47 el
UL =T D

i A R 3L S0 AU A 770, 629, 074. 14

68, 779, 104. 25

§T EREEENZHERRERRELEZEREN

7.1 ZEEEAFHAEZSHFRZNHRL

Teo

7.2 ZEEHANCHEARSREAREET 5 AN

T

% 11| 3t 13

=



KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

§8 M HFIRNEMERRGER

8. 1 MEHNE—HREAFEESMBLLBIARSMET 20%H)fFH
s A R B e AR L 1 W WIRERA e BN
Rl I &AL - N
o e o HAHI R s ] - BRA G L
Fg [ IAREE T 20% o e e ER SRl o

B ] [X. 8]

Sl bl B

1 20230101-20230331|249, 119, 872. 3] -

7 R AU

YEESMHARFAN G T RPN, ATRE SR R I S B A N KEIUEER] 1T 5] & e
FUR BN RS, B2 A RE Ol AL SR fi sl KU, JE A BEN AT RETCTE S AR AR 4 0 LA
o 3 A AR N B[R H G, SES A RrA N AT REJCTE S I T [ A 1 A3 S 4
8.2 WM BEH VKN HMEERFE

LRI EHARAFH ) EFSH RS EHEGED, B 2023 43 A 25 Hig, &F
B EAFHAME A RS SEERSS S A E BT A RS, THHE 202343 A 25
Hit, ZaFH/\EEHFSTHEEH1E, BAARERLIRA AAAN CRES AR AR T
B E TN A IA D

249, 119, 872. 31 29. 68

§9 FEXHEZR

9.1 HFEXMHEZR

1o o IR B S e e K NS SR SR 3505 2k (LOF) RIS

2« (KRB /N AN R G (LOP) BB AR FE S LA RAB T H 44 IR
AN

3. (RPN ERIEFRTEEE (LOF) G EFE)

4 O NMER S RUEZ RS 2 (LOF) FEE 0

5y Ktk B A IRA ISR, BN, AR FEAE,

6 AR N AERLE AR T Bk % R 1 R

9. 2 FEHE B
N Z AR A TE AN 4 BN R N 1 T

9.3 BRI AR
PO AT BN T TR] S O B P, B8 AR B A B N3 http://www. defund. com. cn #E(T &

o127 4 13 ;W



KRB/ & R 5 Bk & (LOF) 2023 5255 1 TR

5] o

KEREESEHEARAH
202344 A 21 H

% 13| 3t 13

=



	§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


