KERABARKERRERERGHIESREESE (LOF)
2023 58 1 FFERE

2023 £ 3 A 31 H

HEEEHEAN: KBESEHERAH
EELEAN: PEIHRITBROERAHR
WMEZEHEHB: 202344 A 22 H



KB F 2 A FHRIE A (LOF) 2023 4E45 1 ZFIRE

§ 1 EERR

RS EHNWHEE S KEF RS PR BOC R R T UM B KR,

HEFE NP E TREBITIRMD A RA FRIEARR S SR E, T 2023 404 H 21 HEZ TA
WA IS Febr . ERIMAMB R AGIREENE, RIEEZNENEEREICE. RS

IR B KR -

BB BN R U ARSEAE S BhRR ST A IR 8 BT IS Y 2R g 557, (HAVRIER: & —E & .
RSO ARERIARRRIL . BETA R, 58 R AT H 158 RS iy A 2 D 1A

e AR EE VIR

PNl B S N2y
AIRERIE 2023 4F 01 H 01 HiZZ 03 A 31 Hik.

§2 E &7 MR
B &R KB [ 2 K RV A (LOF)
N T RR K& [F) 25 LOF
e 160812
FegiEfE LT
HEeaREARH 20144 H 4 H

0 7 IR S <5 4 4

64, 020, 230. 02 43

BB H AR

i bR RS KUY R BRI AT, S5 G2 H AR T
NNty IASTE % N (TP E W N 1wt i i PRV RS TN A T St
15, SR AR

A G RIELARN M EiRTEAR SN R, SRR R G B R RER
BeRI0T. fBiF% . Bmin T RSB B MR /- Fo L], 1250173
PR, R R G B

i SR B MG b, AR G T O3 A < BN IE FC A BRI 55 T BA
“H NI I EShEREE T, RADEYERE BAE AT E, BUR
N BZEASTE T Bkt 25 S BRIZmHoR, S U BREA T 757 A2,
S EA PR AT . HAS AR BRI AR AT SR 08, JFiE xS
PR BTN BIAGAIERAT, B FIE PRI L, SRR PR, A
B AR TR BGRB8 B 5 3, 3RAG - 5 USE AR DL G R 450 B2
WSe 2, DASEHILAE — S R 3 b IR i 535 117 37 1) 2R 0 P XU R ORI 6 4 BF
PR I .

AN TG DA 5% 2 5 P SRS DRABURI A R0 B 9 E AR, 8 XU P 4% (¥ iy
R, AFEEEN, E4Z 5 EE. FH BRI Eish
VEUF S A2 D AR R =, AT R Sl E AR, 38 et 30
PP PR R AL S B, iR BB AL & 1 XS B i, bt

%20t 11




KB F 2 A FHRIE A (LOF) 2023 4E45 1 ZFIRE

I RGNS, D 2H A 0 RS L 4 s A T I bRk 1) 3k <
AECL N SR I, I8 I B S SR A BB A S IR L, T
i A < U U AR o AN B I BGIE BB 52 ABGIE R T 37 7 0y 3
i, WC PABGIE E R TR A B (E K, DL RS RL A R
BONTFBG T8 B IEBGIEGE ™ MR 1« stk S KU PR AIE, T
POUHCE. AT SRR, JBRIE ST RE N G -

A& b R v 50% R 300 48 B ai F+50% k1 IE LR & e Holi 2 %

DB YA 2 4 AR AR TR G IR G, J& T 0m WU B e ISR
PRI <, 8 HUI RS 5 B R KT i T 5 T T A e A R A
& KT BEEMESE

HEEHEA KRS H AR A A

REEEAN HH ] e BRAT P4 AT BR 22 7

§ 3 EEMF IR SFERI

3.1 FEM &R

Bhr: NRoc
Est il EeE iz AW (202341 A 1 H-2023 £ 3 H 31 HD
L AR HI S B s -2, 029, 648. 71
2. A A 4,063, 284. 13
3. IR 3515 & A A A RV 0. 0631
4. AR FE 0 e 129, 520, 655. 53
5. AR JE A A 1B 2.023

E: 1y Fid e SHR AR NAW B 5 2 e 15 T2, T 9% A JE SRRl K1 2

T HroT .

2+ FrAIEEEEIEE) 2023 4 03 A 31 H.

3. AW CII R RIS AR RN . BB AN CRE A SR E ARSI RS FERAH
Rl AN R B 6 5 PR AR, A SR Sy AR 0 L S B 8 b A 31 A S M (L AR B Ui 2«

4, AL HFE IEF R RIS R, BRI AN 201494 H 4 H.

3.2 B ERIN
3. 2. 1 BE&MHFEEN KR RH S F LS B B s R R
NZ{= R &%
HHEIGK R | EE KR | gttt
B B TR | O—6 @—®
® FREZE® | HIREERE
HZE®
TE=A4H 3.21% 0. 80% 2. 82% 0. 43% 0. 39% 0.37%
TEANNH 0. 90% 0. 84% 3. 83% 0. 54% -2.93% 0. 30%
3T I 11T




KB F 2 A FHRIE A (LOF) 2023 4E45 1 ZFIRE

ok —4F -9. 16% 0. 99% 0. 05% 0. 57% -9. 21% 0. 42%
o F =4 23. 81% 1. 20% 11.50% 0. 60% 12. 31% 0. 60%
o2 AR 32. 14% 1. 20% 17. 11% 0. 64% 15. 03% 0. 56%
H 3 4 e Y

100. 66% 1. 34% 78. 09% 0. 71% 22. 57% 0. 63%
wmES

3.2.2 HESHHPIRE & RHFEMKRRF) KRS RSB i R4

BB
KERRZRKERES (LOF) RitMHEEKRSFEVAEEEEERERNOT S
FEHILE

200. 00% ﬂ
180. 00%
160. 00% . mm
140. 00% m
0 W Iﬂ
120. 00% J \L‘M
100. 00% J\ ! “b"/"‘-‘
80. 00% ) 414 H gonent” 1"‘#“““'%"“;% .
" | I|l "
60. 00% M H\‘:L‘m S
40. 00% " WW WM
20. 00% wﬁﬁﬂ" W W,/ﬂ.
0. 00%
& ¥ 8 5 - 8 & 8 ¢ & 2 3 &8 2 3 8 5
g s 3 % & % S iy < f i D g s &
A T
8 8 R R R R R R R R R R R E R R EZE-RKR =&
|- ®BREEKERES (L0F) RiPAEMKE — KBRBERKERES (L0F) Rt esEiE|

KRR I S K [ R OR G B R G RE R R B AR (LOF)  H A 2 iE S 5 R A e T oK
HRHWN 2014 4 H 4 H (WEEEFRANH).
2y WBATS SR E, RAESFESEIARN Y AESE FA R Hi ™ H NS m#iE A
H IR GG A TR L 58 . BEIRE H, AFEE % U8 7 e B LU RF & 6 T A R E .

§4 BHE AWML

4.1 £42H (RESSH/NAD) R

EARFE S

HELTEH
ot PR kS5
&, HR %% N4 1 HH

FHRH | 4 [4FFR

H#H H
H

B IR LT, KR B KR 42019 42| - (14 FFEkigR4ct, mit. ST A [E [ bR

o4t 11




KB F 2 A FHRIE A (LOF) 2023 4E45 1 ZFIRE

H BOE IR FE R G2 B, KAl 5 H 22 Sl AT BR 23 ] SRR FU 2 20
X WEILR A TOEF R R e a2 P, Bt H Bride 2012 48 9 FIIAK RS
AT B TT N . EEARAF .

1. RIS MATIH PR BT H e A 7 woe e M IET 5 A H 9,
2+ “UEZFMAERR” o UEFRMOL T BE SGEM GEFESLENMESR. WF. mPEHEA R
LN G B BEINED HIAE RALE -

4. 1. 1 BIRFAERZE B B T R A 12 & 4 2 R B E AN 7 A 1 0L
A AR 3 ) T 4 2 BT A S A FE T B 3 O

4.2 BE ARG AL E B /FEMTEH A3

AN, AEEE BN RALE QEF R EVE) ML TS fEN . AEEEEE
[ AIHAd A SR M BT TR OGRUE , RIS A B STty SR BEAE P 2k 4
B, AR P BT AR SR A, SR BUE A AR KA i, BOA IR e AT A
AR AT N

D

4.3 PR HER BN

4. 3. 1 AP 5 ERIHAT B

WA WIN, AT AT (AFTATRAMN) STHE, ETFR. HRERG R, 25
PUTEEAFEAT, A VX TS, BIEASES . R A IR B R% .
BT

BEESEHE, AR R B G 3E A TR S T IR SRR, T BV L & 2 BETE 2 =
FT 6 B FISERUR.

BHHRUG ok, AR SATHRRER A SM S F IR A SR B AT, S PR A%
TERR T RS TR B, ST SE AR B AT B T AR, SR A S B R B 5 B
s 1

TAPIT, AT SATHEAF L ABIE, PTG E RIS B A S G IUT TR 5 -
SR (AT AT SN EE, HNLS, REFEELERZ S REATEART:
SNAE Sy, TERG AT RS TARTRAR, (RIEAS 5 BAT () 2 Tk

WE AT ISR ST, AT KA B ISR, IR (AR AT Sy
OLE, Hesh. BhASNUR A AHRBE AR, FEHETATIRAE, BN 1R T B R RPN
R, ARBE A R RE T BT 4R AL A S P S £

AT A ADEEIRE R ST AT, RN R TR, SO0 S,

% 50 3k 11|

hul

hul



KB F 2 A FHRIE A (LOF) 2023 4E45 1 ZFIRE

XL 90%EAE/AKTxE 1 H 3 Hy 5 HIEE 5 v BadiAT TR, ARADUE AT 5 KA ad b
BTN
4.3.2 RERZ TN E TN

FARE N, ARFHTIAREHES SRS AT EN g, R H R EE S
JRAZ LD (R B A Sy B A AZAIE S 2 H RS B 5% A 5 o

AN, REBARIEEAT AR EA LT 5 MM L A H AT .

4. 4 WE N E SRR B RN IB/E o0 #r

2023 £, AT BAELIBETR, BRI B IEWEE. TR IEITE, b
RUBARRIUT T K8, ki TO0ME. TR E, ZEATIRE IR, Bvasr. F6). GPT
WA, TMT BRI . [BIB 2023 4 — R, 41, BEEE MR HREL I, 25Kk 2O R
BRI E, WL ENFRNERATRE, FERIOVRMGERRIEIEE, 88H. X
i, ML BT RIS O, TRIES M, (SIS T RTHENL. JEERB
o, R WK, ERBORMEBEE, B KeR. LA TRE =1, T
R34, chatGPT AL TMT BB EERR ) Lk, 8 THENL. @15 7 EKIEE 10%,
FEFURIRAE “PRpG” B5IOTF, R IEUaE, BBl T, HAf AT ML I A SRAS 11
e, T AT OLBE . 3 R BE . R P TR

RN, ARG OO YER TSR0 AL, R XU P BRI BT B 25, AL,
B ARG, BORER S 17X BT @85 IR E, SRa TS A T DA
WSS, PR T HREIRAACE . U SR, B e B R SR A PRI RE T8, 3 9%
YD NESLF SRR IR, 2G5 8@ A S E R ULES, &R xR mUoRk, B=
2 e B LU

4.5 MEBAES KGRI
HEAME RESMAUHEN 2. 023 J6, A RS MDA EIGKZE N 3.21%, R
2R LA RN 2 RN 2. 82%.

4. 6 |EWINEERFA ANBERE S T ETE
ARSI ARG N AR ESE A AR H 2R e B A NBCE AN — O N BE S 3
{IER (35 S TR A D1}

§5 BRHEWRE

Boeul o 11w



A 7] 2 R PRI

(LOF) 2023 4£38 1 RS

5. 1 IREMREE R HEHNR

F5 i H & ) 54 BB o)
1| BLEEH % 110, 775, 511. 32 83. 77
Hop: RS 110, 775, 511. 32 83. 77
2 | BERE - -
3| I I AR T - -
Hrp: fiigz - -
BE e CRFUE SR - -
4 | & EE _ _
5 | SRlfiTAE ST - -
6 | ENRELHTI™ 10, 309, 246. 93 7.80
o S T 1 SN IR A8 4 i %
- _ _
AT H AT At 10, 769, 345. 88 8. 14
HoAh BEr= 388, 630. 80 0. 29
At 132, 242, 734. 93 100. 00|
5. 2 MEMIRIAT W RH R ERFHE
5.2. 1 |EMREATW R B AR EZREHE
R e ARHME G SIS EE
B (%)
A PR AR HR. il - -
B Rk 631, 196. 40 0. 49
C |fili&k 65, 072, 343. 45 50. 24
D [H1. #Tg R B K A R R
N4 6, 619. 60) 0.01
E - [EH 5, 781, 785. 08 4. 46
FooERREE 1,932, 965. 30 1.49
G iz, S EEk 5,124, 017. 00 3.96
H o [fEfE ool - -
I (BB A AE B AR RS 22, 825, 282. 73 17. 62
NN 4 5, 067, 771. 00 3.91
K (i 1, 719, 285. 00 1.33
L [FBTAIR 55 R 55k 1, 361, 344. 00 1. 05
Mo [RFEER A A RS - -
N KFIS ISR it B - -
0 [FRIRSE . BEFHARR S - -
P #HE 1, 247, 400. 00 0. 96
Q | PAEAMMSTAE 5, 501. 76 0. 00
R[S0t fRE MR - -
S |4AE - -




KB ) 28 K RO A (LOF) 2023 4255 1 A

110, 775, 511. 32

85. 53

5. 2. 2 IE BIARBAT W/ R BB S B MR R R A&
ARSI AR AR AT P B BB BER -

5. 3 BRI A FMME 5 B B 1$E LI RN T IR B B B 4
5. 3. 1 MEWIRIEA SME o5 ZE ST 1 E LA R/ HE P T BT+ 2 R B R W A

5 | BEEARR | BRESKR  ([HE R | AiE o) | HEESEFREE (%)
1 600845 FAG A 80, 700 4, 696, 740. 00 3.63
2 000032 RFIL A 132, 500 4, 380, 450. 00 3.38
3 300394 RZIEAE 83, 700 4, 328, 964. 00 3.34
4 002384 RIkE# 142, 600 4,313, 650. 00 3.33
5 688262 SR 58, 408 4,120, 684. 40 3.18
6 000423 IR B Bl fig 76, 700 4,064, 333. 00 3. 14
7 300750 THER AR 9, 200 3, 735, 660. 00 2.88
8 603444 7 LURE 6, 700 3, 194, 292. 00 2. 47
9 002410 JTHRIA 37, 600 2, 793, 680. 00 2. 16
10 603885 AT 146, 500 2, 634, 070. 00 2.03

()]

()]

()]

()]

()]

()]

()]

A MEFIREIF B2 RO ELAS
RIS ARG RAFFA 157

-5 IREFIRIZ A SOAME G ZE G T 7= 8 H ) K/ BT T4 BT B R I 4
ARG ARG AR AR A 67

. 6 G HARIZ A SOHME 53 & 378 HU B /N EERR 80+ 48 B 7 STRAESS B

B2

ARSI AT IR ARFFA B SRR SR

T IREFIRIG A A 5 S 7= 38 H ] /MR BB T 44 St R B
ARIEGAMERAFFA SR

- 8 IREHIRIZ A SO E 5 2 B 7= 8 H) K/ HERF BB LA BUE B BT 40
AT G AR R ARFFABGLE

9 MEHIRA RSB R AR 23 5 oL Ui

- 9. 1 MERIARAFEER B HI AT SR S5t 2 A 40
ACHE G AR R T ISR 301 5

BB .



KB ) 28 K RO A (LOF) 2023 4255 1 A

[$)]

. 9. 2 AESHER B R KB EBOR
AT AR N R BB B R B

ol

10 EMREZES TR BRI BB 5 1E 5L

ol

- 10. 1 A3 EAR I BT 1R F R
ARSI AR N R [ e B

(9]

. 10. 2 MEFIRA R BB B S RF oA 0 B 4
AFE ARG IR T FUR B8 -

(9]

. 10. 3 A B R B BT B B VP-4
N G AR A U P SR I A 0

5. 11 FRASHEME

5.11. 1 ZEEHFEKE+HIEHRHKRIT EAAHR T HIRRER I TVLREE, R
R G H | HAT—FARB AT LTRHEE

At I A BRI AT A RS RAT BRI B IS IR A, TR S ) H A
—HEANREATTETT. AT,

5.11. 2 ZERFE WA T B RERTE HE S RME K& TR EE
EBBIIATT RS, WO e G RIE %I b SR e 2 N ISR

5. 11. 3 HALBE =Mk

5 R &H (o)
1 [fFHRIES 47, 736. 27
2 |NWGEFIE R K 335, 637. 37
3 | BUBER] -
4 | -
5 |MUHIEEK 5,257. 16
6 [ HARICGEK -
7 Mk -
8 |&itF 388, 630. 80

5. 11. 4 & BIRFFA KA T B AT #e 5 25 BA 40
AHE G AR A AR AT A T I P R 5%

5. 11. 5 & BIARET 4 B R P AF AL 3 R L B i A

BT 3 11w



KBS ) 2 B K BRI 2 (LOF) 2023 4R 55 1 FREEHR 7S

AT S AR AR AT+ 44 B 2 T A AR 52 RS L o

5. 11. 6 B H AW S MHE I FHA SCF /R 5
BT P& AR, 002 flG &0 i ] BT R 2.

§6 TR RE S HHE)

AL A
i 45 3 ) 4 A B 64, 698, 084. 48
ik 45 3 30 T 2 4 A FR ) £ 00 198, 443. 18
AR H I 1) 26 4 S e (Bl 4 i 876, 297. 64
i 35 JA A R S 4R 0 B B (43 B0 i
DL =7 A
i T S R A 0 A 64, 020, 230. 02

§7 HREEHNZHER R SRR LR EHI

7.1 BR&EEANFHEESMBRINER
ARSI AR W e e P NIE A B8 S B R AL 1S DL

7.2 BRSEBNEHBERRERRARERES 5 HA
AT AR WITE AL A B NS [ B e A B R L

§8 B H H REH MM EEF B

8. 1 AN BE—BRERFFES ML HIE R EGET 20%H1F 5
AT AR WA TC B P B A R e WL B B B 1 20% 15 L«

8. 2 LB E R KA EEE R
ARSI AR W TER A B R B A A

§9 ZEMFHEZF

9.1 #EXMHEF
v RBE A 2 A [ HR RV T BLR A BT B AR
27 CRER A 28 B [l RIS BE B IR & BUIEZR 4R TR 4
3y (K IF) 2 Bl K Rl RVEAC B IR & A4 L (LOF) FEE W) -

(LOF) Al R ALHE A5

4 (LOF) ®&EF)
/\
I

.\

4y CRBR A 28 B [ 4R RS T B R S BUIE SRR 3 2k (LOF) #HZE ) .

o107 3k 11|



KB F 2 A FHRIE A (LOF) 2023 4E45 1 ZFIRE

5. EHR A
6. FEEHE AT EARAIE. BT,
Ty HEFTE NS BEALIE . B,

9. 2 FFHUHE
BB SCEAEICT S A R/ B SRR N 7 A bk

9.3 FF AR
P L BHE G AT NN/ R R N 75 A M h R/ sl 4 A N IO 3t 2R ] 4% A
SO AESA TARHRE, $EHEE AT LR A ER I 1) P A 4 25 SCPE 0 S A B A
BBEER ARG BT BER, P AS TR G KRR S A R A A
RS T ELIE: 400-888-2666 01086497888,

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

KBESEHEARAA
20234E 4 H 22 H

oL oL 113



	§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


