7

2023 £

—
=N
f—a

522

BEYPR 300 I8 BUER BB RS (LOF)

=R S

202346 A 30 H

EEBFEAN: KBESBFEFRAA
EEREN: BRBITROERAF
WEXHEHER: 202347 H21 H



)R 300 F58(LOF) 2023 455 2 AR

§1 BERR

R E IR B S L E FHREA RS P ST A LR IR FHERRR B E KT,
I

BB N RAT B A IR AR AR & & FIGE, T 2023 4207 H 20 HEZ 17 AR S
WS Fabn . AHER IR A GIREFENE, RIERZABEANMAAERFICE. ® PIERRR L

LRI -

B S E PN R DATISEAE F . SRS 5T SR I BEATE P2 507, (HANPRIE SRR B o
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 HIE 2023 4204 A 01 HAZZ 06 H 30 H k.

§2 HE&= MR
R &R K BRI 300 H5 %k (LOF)
N Tk KPR 300LOF
e 160807
R (Y LT
A FRAERNH 2010 -8 H 4 H

0 SIS <5 (B0 A

151, 298, 273. 88 11

B H AR

B RIRHAL I BT, BRERIAR 300 $540, ™ AR HHR AL RL
HORECE A RS BB T-BL, 1A e S HE R R 5L St Bk
12 18] (14 H IR ER i B A0 (R 228 T 0. 35%, HAFALERERIRZE/N
T 4%, DI SEHESR AU RO

B s AN PR ST SRS, 258 B bR A A
0 E LB I ERUBL, TP, ATALARRPE . SEEIPE SR B
URISERE, SBRLHI R 2O A S VAL, FF R et
e MR LASCHIAR G 1K 5 ML SR LEBARE 2 IR 154
PSR B 40 2 T 0. 35%, AR (LBRBRR A T i v
b

W I 5% 1" 300 FH HOCHS %+ 5% X — 4 WA B AR CBUE)

R R AN RN ORI G, TR T B U s B 0 T
BE G AR, SCTUAR S TR AT LS . ORI 1 T
i 52 4.

I\ KRS AR AT

EGHEFA AT IR AT

o273t 12

=




)R 300 F58(LOF) 2023 455 2 AR

§3 EEM SR IpME S E R

3.1 EEM K4

A NIRRT

T EW 5 Fa bR WA (202344 A 1 H-2023 46 H 30 H)

(N TR SN 2, 048, 138. 70
2. X HF -8, 092, 114. 68
3. AT 340 25 A B0A 1R ] -0. 0537

4 R EE G B E

217,576, 181. 93

b. WIARSE G BUTHE

1.438

e 1 iR EE b SR A O R NNEEAE 5 B 15 g A, v A2 F S Sehrilitas 7K1 22
KT Fro# -
2 Py E R UIEE] 2023 £ 06 H 30 H.
3. AR SIS PR S AR BN . BRI FARIN O AR BBz ED FkRAH
SR FAME LB 1R Ja AR, A IR E D A Cse e EA I sebirEAR il at .

3.2 & ERI
3.2.1 ZEMBUHEN KR KES RS LR IR S R A R
‘ b4 bl s 3
FEB KR | AR | gttt -
i B o o HIERR | O—0 @—@
® FEEQ | RO »
HZ®
TE=AH -3. 62Y% 0. 77% ~4. 87% 0. 79% 1. 25% -0. 02%
TEANAH 1. 20% 0. 78% -0. 66% 0. 80% 1. 86% -0. 02%
ot —4F -10. 57% 0. 92% -13. 55% 0. 94% 2. 98% -0. 02%
U e 15. 64% 1. 12% -6.91% 1. 14% 22. 55% -0. 02%
P Tk 51. 37% 1. 18% 9. 88Y% 1. 21% 41, 49% -0. 03%
H 344 1A
84. 25% 1. 33% 35. 89Y% 1. 32% 48. 36% 0.01%
ERERER S

3.2.2 HE & & RAEMCIRES RIHHEHKRERD K5 RS R A
RBZ IR

o373t 12

=



)R 300 F58(LOF) 2023 455 2 AR

K BRI BR 30075} (LOF) R HHE K 35 [ A b 4 P B 2 v W 28 R i) J B TE 5 % B
23]

140. 00%
120. 00%

100. 00% #]WWN’

80. 00% #'J n.r. W%"
60. 00% ?’k A‘h

40. 00% | ,‘,u'-'M-l

Al
20. 00%
0. 00%
-20. 00%
© = 8 8 5 3 © e § K g e © © 3 g
§§§$'é$§§§$.'—$ifé~b&é~b
R E R T e
8 K8 8 R 8 8 &8 8 8§ R &8 8 8 8 8 &8 &8 & & &
|— B R3004E % (LOF) BT MK F — KEEFR300EH (LOF) Bt g % |

T AR e FIE, AREREEHE AN 2 B G FAERZ BN H AR B
AEWHIFEREERNAE. BEMREH, AREGHEIE> IE P& 26 Ra 2

=13

JE o
§4 S AL
4.1 R&EZH (RESLBMH) N
(TEARE S .
3 42
i ﬁwﬁﬁ :
P’ il = W i B
(LR \ME |
HiH|H i
A
ARG, KBNS IER SRS
PR G, KR PRHIE 800 F5 %0
WEF T 4 (LOF) 2448, KA IEEft
M PR ORI e (LOF) e, K MR B S, Bt 8 F PineRiver]
AR 50 fREGIERB RIS (LOF) HEes 5019 FrEE N w =TI, E G
MR R, KB I 100 F5 E0E R R SR 40 1, w10 |14 TEHR AT SRl TRE S A 58
H KB AR B 8 RO $ e Aol |4 148, JERK LB E B E A TR
W 1e (LOF) 4L, KEFIESiRIERA ¥ FALA BT, 2017 45 2 Hm
TEEGIE 52 %34 (LOF) 42, K&FE ANKBEESERAR AR, TR
FZATALE RS THER R T a3 a4, K SEHBH,
IR ER T SAT WK SRS IR S TR R 5 3
SREAM, KRB RIEICE RS
UL i g e S ot e A e

#
S
=
pi=
=



KREYR 300 1551 (LOF) 2023 £ 2 R4

1 ERIEGLBAET AR AR H I 18 2 =190 E i B H AR RS H 39
2« “UEFFAOLAERR " “SEZRAMOL” S SGEMN GIEFR LB HES . IWF. mBEE AR
LM N 53 B BRI BIAH AL E o

4. 1. 1 BARSRAER B 3™ B BT R A S B S 0 78 ) e A 28 7 A A O
AR e AR I T S AL S5 BRI B0 B L

4.2 BEE ARG A AR SBFEMTEBLR WA
AN, ARG BN HEAZIR QEFH B GE) M I I A et
AN HARAT SGE A B AR T IRAIOCRE RSSO ST ISR U B IZ P 24
B, AR RS PRI S ISR AL b, OB AR AR R 28, B IR E S e A
NFIEE AT A -

4.3 A PR BRI

4.3.1 AF 3 5| ERHATHENR

REWIN, AT (ARATZSHN) SHEE, TR, RRRGRE. 525
PATEE ST, A PR T A RS, R ASHEE . HRA S FAEZE A RIS,
HARR

BHILSCRE, A RIHE R B AR A MBI TR I TR, BT S AL e A mI
7oF- & LA FSERUR .

BERBG R, AR SATRE KR RSO N IR G2 5H], SRR AaEH
FERL R IR Lo RBGE N, AZ5E s A G IS e . SRR AG ST REER
%% 125 a5 1

SEGPAT, ARIFATERN A GBI, A 85 HE R BHE SR R H g — AT RIS -
LK (AT AV 40M) KIHE, NS, B IELERS KRG AT EHEF: U
GGy, PERIEEST ARG TARRAE, PRUESE G AT I AP 1.

PFRE PAT NI A S0 oAl A R RS BEER . IR SR, MR (AR AFA2 5 4E01 )
HIRLE, FFsk. S E AR RE AT, JFT I vEl, KA 2w B H R S A
A, ORBEN BN A 4505 S Bk A1 0

NENIE R AT R ST AT BE T, TR R sTiEkE. SO AR,
IR Q0REAF AKX 1 H 3 H. 5 HIA 5 FrBathAT TH S, ARAINE S A58 5 K A it i
AT N

o5 T3t 127



)R 300 F58(LOF) 2023 455 2 AR

4.3.2 REX BT NEE T

KGN, ARFBENIrERRAES 505 ATEN o T, REIFEH RFLES
JRAE L B B AR by B R 2R R 2 H A B 1Y 5% 5 o

AN, RAIUA TG AT AT RES BN 2132 5 FIA S i 1) 528 S 5 AT N o

4. 4 5 A ES KB R RIS ISR

2023 SE L AR B R G WES, AR M HOR BRI BAT AR R B . Horp HER R
) FELRAT TR EEE TR RN Rk, RV A B S X 2R 1 1 ke B (i S A 35 A
chatgpt FIAAR A BIR N TR BEM AR RIRE . T RRE R KME, NS TR
g, XWE IR RATISAE €A RN 1 X2 BRI K AN E PEAHE L. (RS
37 L 3RATIRRE S BISRAART “ATAC MG Pt MEfG) “ H 2Rl M3 e AT JESKIATHS . (EMDIS
TEW] S AEVE [t Ab,  H AT RO S22 R E SME SR R A R R 2N 255 O F H i R 22 BBk N 1Y
THiRIg s, B uedbE REIRTAE Al EAT FL R B BRI /1, RN TN R REAA 5
b e P BN SR AT R A . AR AT REIE A T I LIRS B AR HAR AL
ST JE . 5 THERELE X WV EE AL TR A R E R FTT ) R O e g
H U BT o BT FR BSOS, AEROR ERARE SR TR IO, MEH BT
Hoz.

FESRAE b, JRA 1A AT < B[R], A2 SRBODLEE T RE RIS S FpIRAR Sl , N 4R B HiI Mg &
T B PR AR AL 5y A AN ol BRER TR 2 o

4.5 MEH ARSIV SRR
BEARWRE WIAR IS EIHE N 1. 438 J6, AIREHIFESMTIFEIE KR -3, 62%, [HHL
4 LU L UHE SRS RN —4. 87%. AR E N H BERERRZEN 0. 0219%, FEREEAIRERRZE N 0. 9176%.

4.6 W E Y AEETFH NBEE ST HERE XA
AT S AR A A A AEIESE A TAR A A NBCR AN 3 NBE I 5874
BT T TIeHEe .

§5 MEHEWE
5. 1 iR G HREEHZHESBM
F5 i H &H ) b L B PRI LR (%)
1| st 203, 463, 117. 12 93. 38
Hrp. e 203, 463, 117. 12 93. 38

o6 T3t o127



)R 300 F58(LOF) 2023 455 2 AR

Bt

] AL i 5 B

15, 395. 32

0.01

Horp: i

15, 395. 32

0.01

B SRR SR

A ERes

RO AE A BT

DS i

Forbre SRR 1 SN IR B
F

i

BT B T 4 i

14, 301, 140. 87

6. 56

oA 37

114, 010. 96

0.05

it

217, 893, 664. 27

100. 00

5. 2 A HIREAT W R E R R A S

5. 2. 1 e HHIRBEBE AT W KRB BRERRAS

iz 1Tk ARME Go i 5 4 T PR i HE LG AT (%)
A e AR B 2, 187, 786. 00 1.01
B ERA 8, 245, 188. 70 3.79
C |Hli&k 113,511, 995. 15 52. 17
D ;ig;;k%ﬂjj‘ RSOKEF=H 6, 343, 829. 76 2.92
E |5k 4, 844, 053. 16 2.23
P HERMZEE 588, 433. 23 0.27
G pRdEiskn. GEmbElk 6, 206, 592. 67 2.85
H o ol 148, 190. 00 0.07
, TR BAEAE BRI 10, 118, 021. 24 L 65

E4
J R 36, 126, 891. 86 16. 60
K |k 2,922, 433.03 1. 34
L [FHSRIR 55 RS 1, 875, 535. 64 0. 86
M REER R R R S 1,939, 180. 85 0. 89
N KRS BREERT AL it E Y - -
0 & RIS B3R HAR RS Y - -
P B - -
Q |[DAFFSTAE 1, 149, 780. 05 0.53
R . EMGR 259, 996. 00 0.12
S |5 - -

At 196, 467, 907. 34 90. 30

5. 2. 2 | F HIARPRBF AT W RN B ERRA S

v ATk 25 ARME o) 5 3 & B PRI E LB (%)
A Zz Al *A‘ N tI:& N @j_l_/‘ — ]
B R 978, 177. 77 0. 45




)R 300 F58(LOF) 2023 455 2 AR

C [|fli&k 4, 536, 005. 75 2. 08
b BN #7 RE KA =R

IvA4 37, 406. 31 0. 02
E sl 120, 739. 17 0. 06
FooHEREE 143, 599. 60 0. 07
G [iHEH . CEAIREL 236, 005. 51 0.11
H  fEEmEgol - -
. & AR A AVE BN

5l 64, 480. 26 0.03
J Rk 476, 661. 40 0. 22
K [ 107, 855. 20 0. 05
L [FEGEFIR 25 M55l 19, 686. 90 0.01
M RFEERE AR R S5 30, 174. 85 0.01
N KA BREE RN IL A Y 11, 198. 01 0.01
0 & RIRSS BRI AR S5 - -
P HE 125, 020. 00 0. 06
Q | PAEMHtSTE . -
R [pCib. E MR 108, 199. 05 0. 05
S & = -

it 6, 995, 209. 78 3.22

5. 2. 3 I H HIRIBAT WL REE BB R R B R R RA S

ARSI AR S WIAR R KA 08

5. 3 JRIL A SMME o Z B 1 BB K/ NHR P BB B R

B

5. 3. 1 i BRI BOF 2 A oM L Z S 7= B8 Hu il K/NHEFP BT+ 48 IR 3

Bt B4l
Fa | EAR | RELR |BE B | ARhE Go)  [HEEETEEEEIE] )
1 600519 DA Eae 6, 589 11, 141, 999. 00 5.12
2 300750 TR AR 27, 460 6, 282, 573. 40 2.89
3 601318 ob [ - 27 112, 890 5, 238, 096. 00 2.41
4 000858 FioRR W 20, 606 3, 370, 523. 42 1.55
5 000333 e e T 51, 088 3,010, 104. 96 1.38
6 600900 KATH T 110, 192 2, 430, 835. 52 1.12
7 002594 ] 9,303 2,402, 685. 81 1.10
8 601166 PV ERAT 151, 330 2, 368, 314. 50 1.09
9 600276 1 3 5 2 45, 586 2, 183, 569. 40 1.00
10 601899 Lol 178, 101 2, 025, 008. 37 0.93

5. 3. 2 R & IR B 12 A o ifEL o 2 & 57 5+E HL ) oR/NHRFP IO BT 42 IR 3R

gk

8Tk 12

=it




)R 300 F58(LOF) 2023 455 2 AR

A

B S A4

e 8O

NRehE o)

R B B ARG (o)

600938

Hh [l

26, 002

471, 156. 24

0.22

600352

RN

36, 712

343, 257. 20

0.16

600489

AL

31,501

325, 405. 33

0.15

300003

ST

13, 600

307, 496. 00

0.14

Ol (k> | W | D[+

600161

RIzAEW

11, 260

305, 709. 00

0.14

5. 4 #h & BRI MI M M RE B REAS

e

5% il

~uehE Go)

HEEE B HER] (%)

1

& K 77

2

RAT R

3

e

Horp. Bk

V<R

b i

A lb A TR B

ISR

FE

KEISY)

15, 395. 32

[ b A H.

O |0 (N || O] v

HoAt

10

it

15, 395. 32

5 1R & IR A A b B B HE LU RN AT L4 B B 3 4

Fe || GiReam  ([HE G | AntE o) [EERERRERE] (%
1 127085 BIIR A 130 15, 395. 32 0.01

TE: AREEGAIREIROFA Lk — H 7.

5. 6 & R A RME S EET = E HBI/NEEFF BB+ 4 B SCRRESF B R

K

ARSI AR AR R AT 5 SRS o

5. 7 R & MR A Fu i o B B0 OB K/ INHE T OB T4 Bt e R 43U 3t PR 4

AFE A S IR RFFATH &

5. 8 I & HIRIZ A FMME o 2 & B 135 HL ) R/ N R PP OB 42 BUIE B3 B 48
ARSI AR AR AR FFA R

5.9 M & I ARAEEH R TEIA53L 5 15 00 i B4

5.9. 1 1k i HIRAE: &8 WA BT A 28 B 4

AT AR T IR TEM F3Y)

E R
T,

B9t 12 W




)R 300 F58(LOF) 2023 455 2 AR

[S21

.9. 2 RE S BB SIS BBUOR
AT AN T I R BRI B

9]

- 10 Fh 5 IR A 45 B B E R 5238 5 R O v A

(9]

- 10. 1 A H FUR B8R BUR
AT AT SN R B T B2

o1

-10. 2 R H HRA RSB R K E SR G A8 2 4
AT AR IR TR G A Bt -

@2}

. 10. 3 Z HA E 15t BA BT e 5 VR
ARFE G AR AN AR 7 E i I

9]

11 BEHEHREE

9]

1L 1 AZSBRENI T BIEFRKRIT ERAYRE WIS ERN DLRAE, R
FER G wH HAI—EARBATHER . LTKIEER

PV HRAT

2022 4 10 H 28 H, fRERIETI T (2022) 50 S 88oR, MAVARATE A BRA w B 554778
7 i RRAE R 3 R B AR 5 TR AR S, A TiTER 450 Jiot. 2022 4 11 H 4 H,
ORI Tk (2022) 41 S8IR, Mol ARAT B AR A R AR T A Ml 55 ™ B S i I 8 JE
D i R S, AR TR 150 J3o0. 2023 4F 1 H 18 H, PERATIAIT45Z Z i o B ab
ME RN, Mol HAT B IR A AR A 2GS A S TR, m izt ER e 2
DU RIS, PR ES, SR X ULESEAE, ARG, Ml RT R A IR A RIS E
BONFaE,  FIRAL TR 8 FIREIA R 4E . SR DG H B e AT A A ) A A e R )5
DL K Atk f 2B R

PR LR TSN, A dik ] A R B AT 44 U AR AT AT AR T TSR A TR
TAEFR T gl HAT—F A2 BIATHE DT, A4 .

|

I

@it

5.11. 2 &R R TR RERTBHES & FIME K& BREERE
HERBWHIRT AR, TR E FIE &k S e 2 N IR S

5. 11. 3 AR EE =M AR
75 ZFR S ()
1 7 HARIE S 4, 657. 52

o107 4 12

=



)R 300 F58(LOF) 2023 455 2 AR

YSCIE 2797 B

SR

SRS,

JSZHAT E A

109, 353. 44

Hopth SRR

HoAth

R[]0 ]|W ]| DN

it

114, 010. 96

5. 11. 4 R 5 JAREFA KA TR A B 7T S5 £t 25 B 40
2 < AR 5 AR RF A AL T4 JBOU (K P e e 5 o
5.11. 5 & HIRAT+ 2 B R FFAERIEZ R BRI H A

5.11.5.1 | & BIRIFHE B AT +4 PR P AR ERUE Z R 1B 00 A i B
At AR B A+ 44 MR S ASEE VOB Z IR L

5.11.5.2 R & BIARBIARE B 5 142 S 5= P A FE Rl 32 BR800 A 3 B
T AR AR ISR BT A4 BT S PR DL o

5.11. 6 ¥ B A G & MHE K H AT TR 2
HI T DY NS, IS &I 0] Al B AR e 2%

§6 JT B E & H B

Az 3

T STIAT] i <y UL 0

150, 998, 812. 00

1 ST 1) = B R £330

7, 904, 300. 66

Ul i ST T g B[] 473 2

7,604, 838. 78

7 S TE) e 7 0 AR BN A (47 AN
UL =7 1)

T IR I et AL A

151, 298, 273. 88

§T HReEHENZHEFRERRALAESER

7.1 BE&EBAFHLESHPRINHER
AT G AR A HITC AL IS I A 5 e A I (1 O

1.2 REEEANCHETRERRAEST 7 VI
AT G AR T TC B B BN ds B A 58 e B A B 1 DL

§8 B FH IR HMERE R

% O11 W 4t 12 |



K BEYIR 300 F55 (LOF) 2023 4R 45 2 Z=FFish

8. 1 G W NE—REBFAFESHBLFIX BT 20%H15 50
ARSI A T T B R R S O AL A B BGEE 20% DL .

8.2 B B H PR HAMEEAE B
AR HE AR T YT TER M B RS LA B

§9 FEXMHFEZ

9.1 FENMHFEZR

Lo RHRIIR 300 F8 Bk 254% B <5 (LOF) AH I HLHE ST 5

2« CRBRIPIR 300 FREGIER R FE (LOP) F:&ATH)
CRAEIF IR 300 FREOIEZF B 2 (LOF) FEE ML)
(AR 300 FRBOEAR B IS (LOF) FHZF WA -
C EEE
BB NS TR B A,
T FESATE NS B B

wW
P

I
7

(@]

(@)}
7

9. 2 TR HE B
A SRR T R TR/ B B 44T NI 3 A Hitl

9.3 R

PEBE P B SR BN/ B G FEE NI A Mk AN/ B G TN TIP3l G 2 A B 45 A
S FEAT TR, Bevts e ST A Py B4 20 PR SR e B

BEE AR PUE LR, AT AR SE A KBRS E AR A .

P RSS L AR 400-888-2666. 010-86497888.

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

KBESEHEFRAT
202347 H 21 H

% o123t 12

=



	§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


