HiE 500 FEEOE R A K ERIEHRE
K&

2021 =

—
=N
f—a

522

=R

2021 %6 A 30 H

HEEBHEAN: EREEFTEFRAT
EEAEN: PEREBITRGARAA
WEZRHHRE: 202147 H 21 H



He TriE 500 BG5E 2021 4EES 2 EREFHA

§1 EER

SN T 2 SR R A R 5 AR A AE B B 15 P WA S IR
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

FEHE Nh B RARAT A G R A AR AIL S A RS, T 2021 4207 H 19 HEK T A
G P SRS HERMA R FH SR EENES, RIEEZNEMAERBGCE. =PI
IR B IR -

S R LIRS (5 PR« BRSNS R e 72, (TS & 2 R

HEL A SRR AT I . B AR, 484 1F 1F B0 e Bl I A7 40 i
&R

A 5 R R

AR ERIE 2021 4204 A 01 HEZ= 06 A 30 Hik.

§ 2 B ML

B AR He 5 IR 500 1Y 58

B4 1A 005607

e SR (e PRI, Rk

B a RN 201844 H 19 H

e A R <5 3 L A 38, 447, 101. 88 4}

BBt H iz B SR PIIE 500 FREUY RIS, 7E ST HE 500
TRBUA SRR IR L, 8 BRI T AT B
HATCERE T, J4 S0 EEbR 18 HU L 1 s

Pt e A B4 FEAL BT PIUE 500 FEEUS I KA, B
SHRYEHIE 500 B4R B B 22155 L PEALHE 43458 T 0
BRI, PR . MiTEn AR S B s
b5 — oS ISR SR o [T, AT G4 TR A 4
TR %o B CRALE 4 1 18 0 SR A3 2 2 (R e s
A B R RAAT AV B AR A R Alpha % IRASE

%200 3 151



He TriE 500 BG5E 2021 4EES 2 EREFHA

TR HON R TR & AETSHI PR R I B S R RT3 T
T4 SEHBAERDL, JHRIE TR E S, IR AR
BEAT IR, DASGERR R AT R

b 435 g i v HHAE 500 FE I 25 % X 95%HERATVE BAfE SR % (BLJE)

X 5%

PRSI 28 P AIE ARIEG N ERIIE S, J&T PR . & i g i)

W R G i, HPUHR G S G s TR A RS

i MES SRS,
BN R GEHHRAH
EEFEEN [ RARERAT B4 A PR A 7]

Ha 52 FriiE 500 3R
T @ o 2 4 1 R 4 TR AR H 52 FriiE 500 9 A
C

NE 34 1A HAE 005607 005608
s AR T 8 43 g 3 4 1 4 0 s 40 25,810, 711. 15 43¢ 12, 636, 390. 73 #4

§ 3 EEWM SRR SIHERI

3.1 ZEM SRR

Bfr: ARt

ESE il Es YN AW (2021 44 A 1 H-2021 46 H 30 HD
He5 driiE 500 1458 A He e 500 15 C

IR N IS s 1,794, 378. 73 964, 834. 75
2. AJHAE 3, 136, 042. 52 2, 570, 550. 53
3. AT 3515 4 A B A R ) 0. 1229 0. 0987
4. AR L 4 0 = 1 33, 874, 805. 59 16, 374, 013. 03
5. BAAR K G4 A E 1. 3124 1. 2958

o LA O S Blii ai 1
FAH B A AR A

plk G

AR . BB
AR D A 3] EL S B R B A 2 Fe il A sh i s
2. Frik 3k NV SHEARA BAE R NN 5 2 e 0], Th NS E SePriiat

 HAtN CRE A S EAE SR a1

3 /KT EAR T




5z rE 500 B9 2021 4EAE 2 REFRGE

3.2 HEFERN
3. 2. 1 S MBI AN KR R H 5 F kSR H i 5 U 2 2R ) L
A hiE 500 Y58 A
b &5 b R Uk
‘ TR B K R L 25 Lh A S v o
B [EEEKEO » WaEhrEZ @ O—06 @—@
HZQ &6
@
HE=AH 10. 29% 0. 76% 8. 41% 0. 65% 1. 88% 0. 11%
LEANTH 6. 77% 1. 10% 6.61% 0. 94% 0. 16% 0. 16%
ok —4F 20. 11% 1. 24% 15. 35% 1. 19% 4. 76% 0. 05%
U e o 42. 78% 1. 37% 29. 32% 1. 40% 13. 46% -0. 03%
Pl ke - - - - - -
H & AR
31. 24% 1. 36% 13.81% 1. 40% 17. 43% -0. 04%
R R4S
A5z rhiIE 500 H95E C
‘ b4 bl s e v
‘ VR K bR L 25 Lh A S U o
B [ EEKEO ‘ WaEhrEZ @ O—0 @—@
HZQ l§E4E)
@
THE=AH 10. 20% 0. 76% 8. 41% 0. 65% 1. 79% 0.11%
TEANNH 6. 56% 1. 10% 6.61% 0. 94% —0. 05% 0. 16%
it E—4E 19. 63% 1. 24% 15. 35% 1. 19% 4. 28% 0. 05%
U e o 41. 08% 1. 37% 29. 32% 1. 40% 11. 76% -0. 03%
o TAE - - - - - -
H 3 &4 TR
29. 58% 1. 36% 13.81% 1. 40% 15. 77% -0. 04%
ERGERE S

T 1 38 AR LA AR S Bt T R P il R B, BAE TR 22 5 H AR i — B AR H (i

AR HD-.

2« AFEENGHEIEREDy: I 500 45 KB RE R 95% HHRAT I HIAE A R (Bl ) *5%.

3.2.2 HES A FAERURE S RIHMEM KR ) L HE RS R E A

%470 k151



HE R 500 HE5R 2021 4R 2 FRAFR4G

REFHI LB

T s P UES00M 3R A S 105 T 1Y -5 S2 .5 Jal A Mie £y PO A B SR N B SR v 55 S S -2 H )

28. 00%
21.00%
14. 00%
7. 00%

0. 00%
=7.00%
=14. 00%
-21.00%
—28. 00%

2018-04-19

2018-06-19

2018—08—19

2019-02-18
2019-04-20
2019-06-20
2019-08-20

2018-10-19
2018-12-19

2019-12-20
2020-02-19

2020-04-20

2020-06-20

2020-08-20
2020-10-20
2020-12-20
2021-02-19
2021-04-21
2021-06-30

— AEEAIES00IEBAR TR AR E —

ﬁ; 2019-10-20

FEUES00EEA R T S E

T s P UES00M 500 815 T Y -5 H2 .5 Jal A Mle £97 PC A B SR N B SR v 55 S S -2 H )

28. 00%
21.00%
14. 00%
7. 00%

0. 00%
=7.00%
=14. 00%
-21.00%

—28. 00%

A,
&ﬂlﬁ |
r | "|| ]I *;wﬂ‘d{\ H‘HL.IL\ 1|

Y {

In.'r‘u'b "‘f‘h/:

k{l\l " Nr,.fﬁ(

" “*MJW Wm’

\;“M‘ ; iy "JH N»r

! WA, el 'w

2018-04-19

2018-06-19

2018-08-19

2018-10-19
2019-02-18
2019-04-20
2019-06-20
2019-08-20

2018-12-19

2019-12-20
2020-02-19

2020-04-20

2020-06-20

2020-08-20
2020-10-20
2020-12-20
2021-02-19
2021-04-21
2021-06-30

[— = iS00 BCRIT B EMEER —

2 (2019-10-20

i¢ﬁ%m$&§ﬁwﬁﬁﬁﬁﬁﬁ|

e WBREESESFRNZE, BESHLHEIN 6 N NEBIME KR ~HE, #BE 2018 4 10 A
19 H, ARELCERE FRFE S~ i & .
§4 BEAME
4.1 RE4HE (REESZH/NH) Hh
% ‘% zé 7 E>
e, % EARE RS AR | iE5 Mol .

L

FIR

51 15T




He TriE 500 BG5E 2021 4EES 2 EREFHA

it 2012 4 7 AMAEFE RS E A
IRAT, S /a0t B 4. 247
i HEELHPE IR . 2020 4F 1 H
ECAT A 5 B AT SR T & B Rk IR
T A A AR T YPUR 300 FR BRI K
42021 4E 1 H 4 FRIFH RIS IS LT, 2021 4F 1
H H H AT 8 2 R TG L B R A BIE
IR R R TR B IR A
RUUE SR 0 3 4 L A2 HPHIE 500 FR 20 o
R E R T e e 2, 2021
6 A TR IR A BN R At
{\%/\QX}E

F 1k

k> B
I B

it WEEKITIES . R HEE LS NHIES
W EEETAE, 2021 4F 1 HMA
RS EEAMR AR, 2021 F3 H 16
s REELHE 021 F3 16 § 4 AR A 5 b R L B TR A IE

ez H S PR 4 203 | AR o PE 500 TR
Y R WIS a A e S reass N
T RS B R A RIS B
SRELH,

lig

Lo AR E I BL R AT H I8 DU A 5
2+ UEFF AL SGEMATIE P2 GIEZR MO A A BERE B BT %) AR SRALE -

4.2 HEANRE A FEEZ/E - TEH KU

AN, AREEHNET (PEANRINEIEZE) (i N RSO IR 5% 58 4
) RILBTSAIN . (HEE IR 500 FEE0E o A AR AU T R 2k ik e A A ANHARAR 5Ci%
FREMAORUE « MBI RARSCHEE ,  KIRINSEAE . B R s i R U B P S e 57, 7
PEABEBT ARG AOFE A b, 9 S AR NI 28, BOA I E R 0 AU A AR 2 AT N

4.3 ARG ETIH
4. 3.1 AP 5% BERPATER

ARG HIA, Hee s BN R ST BOR R S R AR BCER A E R
RAZ Gy EHIEE S B KB R ARSI RS AERE . EMRERRER0r

WrEELE], BORITE BT R A G ERDL DR R IE. Z 5T EPFEE
P EE SRR R AR R, g BN AR SR A IS T AP 58 5 AR R 2

AT N EH BEER, 00 T ARAFE FErA R R HG 2 IR G R ZE R B Kk
6Tl 157



5z rE 500 B9 2021 4EAE 2 REFRGE

5197 B aE % 22 57t A SO SR DA ZR BE I B) P« S [0 V) B [ 1) 38 2 IS ot 225 S A
RARKIH DL

4.3.2 RERZ BTN E U

AIEHIA, T HENRRAEFTA R HG S 55 AT 5 7 H R 32 5 sg b
() BLIA AT By B i UE 2 2 H RSB Y 5%,

ARG I, AEEER KIS FZ AT N

4. 4 | E AN ZES B F TS RZ VR

EMAEKRE, BASRTFEAVINEKSE, KEm MRt Bk, B ARk e AR
R, WAERUTAE, MiatE AR EATTIOE, B0 R R, BT R
BT, BEhFEX RN BUEFOR, Pk 500 FRECR T LK 8. 86%, A 300 fE% b
Wk 3. 48%, QLR LBk 26. 05%. MHHOUKE, HiAT ARSI, SR YEAT IS AE
o AT EHE AR AR R AT, T A RMAR AT IR R . XU B 1H
TR R — B b BVE, B LAT, T RN R 3A . T 7 8 A XA i ) B o

HHIE 500 48 34 <53 12 FH 54K Al pha 22 PRl 7158 IR RS RNAT 0 I B A 2R b AT RS2 e e A LT
FEHRIIE 500 553 B 4 156 15 PO L SR (AR DTS . AR TR T 52, 7EBRERHIIE 500 F 4K
(¥ JEfl b ) s R e R IR BRI . D34, FEGIEIE IR S 5 R H T S A B AL 2 R4
JE kG5

4.5 MEBNEES KGRI
ARG HIEE ST A YK 2R 10. 29%; AR JAKE S 040 C I EHIK 2N 10. 20%; 5] 1A
25 LRI 2 2K 8. 41%.

4.6 MEMARESTFH ANBBE ST HERE Y
AN, AEEAFEES: A TN HEFA MET A AsidtE
THhTTIeHIE .

N IERIIS

\3>¢

§5 BEAGIME

5. 1 IREMREER~ASGHMR



5z rE 500 B9 2021 4EAE 2 REFRGE

hur
J

i H

w8 On)

AR R (%)

45, 896, 263. 99

88. 89

45, 896, 263. 99

88. 89

[ 5 WAL 5

Hr: fid

B SCRRIESE

AR

SR B

KNIRE 5

Horb: KR RN IR E &
Iiz

fl %

AT G S A i

5,179, 270. 99

10. 03

HAh 5™

557, 569. 33

1.08

it

51, 633, 104. 31

100. 00

5. 2 MEHIRIBAT WA R B ER R A S

5. 2. 1 MEHIRBHERE AT WA ROFAREREAS

A5 1725 ARME GO o 5 4 R PR IE L B (%)
A MRS RRS B vk 583, 440. 00 1. 16
B PRI 147, 625. 00, 0. 29
C [Hli&k 24, 251, 970. 20 48. 26
HLJ. #T0. RR SOKAE =R
D g 1, 117, 920. 00 2.22
E @yl - -
F o R MESIL 1, 481, 949. 00 2.95
G idisf. CEAEEol 1, 148, 452. 00 2.29
H o s ROl - -
: &R AR A AE BEOR K 4, 033, 130. 00 8 03
5k
T el 3,311, 987. 80 6. 59
K [EHk 771, 282. 00 1.53
L AR S sl 255, 672. 00, 0.51
M RFEERE T AR S5 - -
N KR BRI H 560, 876. 00 1. 12
0 & RS BRI HAR R 55 - -
P HAH - =
Q | PAEMMESTAE - =
R Pt RE MG R 444, 000. 00, 0. 88
S ERA 95, 004. 00 0.19
At 38, 203, 308. 00 76.03

5. 2. 2 MEIRPRBE AT RO FABRER RS

o8 I 151



5z rE 500 B9 2021 4EAE 2 REFRGE

R =

N A7k NRMME G i B R HE BB (%)
A M AR AR - -
B PR - -
C  [HliE 6, 179, 793. 32 12. 30
D CEWAINE AN /S W) & S |

DAY 3, 640. 80 0.01
E (@l 60, 697. 80 (12
Foo R MmEE - -
G pRiEisf. eeEAmsEolk 73, 296. 00| 0.15
H  {EmAEDL - -
. = SR AN E AR R

gl 527, 091. 60 1.05
T R 27, 574. 47 0. 05
K ek - -
L SR 55 S5l 111, 979. 00 .22
Mo R TRIEOR AR 55k 213, 596. 00| 0. 43
N PR BB A L5 it HE, - -
0 &R AE BRI HAh AR - -
P BB - -
Q [DAEMMSTAE 495, 287. 00, 0. 99
R b, BRI R - -
S e = -

At 7,692, 955. 99 15. 31

5. 2. 3 MERIREAT WL KRB E R R R RS

AT G IR AR A B HE

BBIER

5. 3 FIRIE A SOMHE & H S H =3 E LU /NP I B R B R A 4

5. 3. 1 REHIRIEBIREHA FAME S E ST FE L BINERF R AT 2 B R

Bt B4
P | REAE| KEEAK | #HE B | AamE Oo i BT B R o)
1 000739 | Hyszhl 40, 000 1, 176, 000. 00 2. 34
2 603486 BRI 4, 800 1, 094, 784. 00 2.18
3 002709 | KIGHHEL 10, 180 1, 084, 984. 40 2.16
4 600776 | ZRJTIE(E 82, 000 1,016, 800. 00 2.02
5 601233 | i E2itn 37, 500 903, 375. 00 1. 80
6 600884 | FLAZHE 38, 500 897, 820. 00 1.79
7 688099 | ShRMELY 7, 700 863, 940. 00 1.72
8 9T 3k 15 T




5z rE 500 B9 2021 4EAE 2 REFRGE

8 600885 | KM 13, 500 846, 450. 00 1.68
9 600563 | JERIHLF 5, 200 823, 472. 00 1. 64
10 002648 | TDAEAN 20, 000 783, 800. 00 1.56

5. 3. 2 MEFARBARI R L A RME G EG B = E IR/ BT T4 B 8
Ak

H LT rE

P2 BEfm | mEan | HE B | ArfEGe | T ff;u (Z/L fﬁtb

1 688016 Y 3,300 | 1,500,213.00 2.99

2 603738 R EhRHE 27, 000 932, 040. 00 1.85

3 300274 FH ' H 5 7, 800 897, 468. 00 1.79

4 605300 e N T 27,000 750, 600. 00 1. 49

5 600132 B PR ML 2, 800 554, 260. 00 1.10
5. 3. 3 HiIREA ARME G EEFR T IHEH KD EFREE P /DR EIER S
U R BT B4

ASF G AR AR SR A [ S flb AR e Lk R ST HEREBE SR

5. 4 MEMREFF BRI AE
RIS AT RARFFA G 7

5. 5 MEWIREL A RME 5 B S B 7138 LI R/ HEFF B BT T4 57 3 R A 40
AT AR WIRARFFA B

5. 6 WM EHHIRIL A RMME G E ST 1#E LB R/MHEFRIBT 42 B SRR 35
BH 240
AT AR AR R AT B SRR SR

5. T B HIRIE A SRME o5 E G T 15E H B /MR RO BT 144 57 & R85 4
AREEARREWIRARFFA R

5. 8 & HIRIE A FME o5 F & B3 E LB RN HEF BB TL 48 AGES 3 B 40
AT A IR R FFAT B

o100 3L 151




5z rE 500 B9 2021 4EAE 2 REFRGE

5.9 MEWRFEE TR MBI 5 18 0L it

5.9. 1 MEFARAE SHH KB A LK A8 2 B 40
AT AR AR R IR B AR 0

5.9.2 AESE R BIIP RIOBRRBER

A BRI LR I BB i B 008, DU A S AS e 40 B I b, BRRER BRI 22
BeAt, AETUIRH R A el KA 2L AE T A AR, A3k mT DL I IR 9] B BEAT A R I <6
SrE R

ARF AR T BRI, X G BRI IR AR AN, FFAFA B E IS BRI BT H A

5. 10 ] H RAR A S F 10 B U0 3L 5 1% 0L v B

5.10. 1 A H U B BB BUR
AEE S AR E UYL

5. 10. 2 I F HIRAE G F 0 E 67 3 12 315 457 2 B 4
ASHe G R BT E UL

5. 10. 3 A H G B 1 H VP
AHE AR HRE FUYIL

5.11 #EHSIRE MHE

5.11.1
B BN R DU TE G0 AT+ A2 E 23 B RAT EARAE SR S A B A A DS SR
MBS Fid] D AT —ENZ B ATFETT. AT, TSR RS fa el i

5.11.2
S GBI R+ 44 B AR B < S [RTAE 1R 5 BB

o1l 4k 15 51



5z rE 500 B9 2021 4EAE 2 REFRGE

5. 11. 3 HABE F=HA Ak

e b4 8 )
1 fFHRIES 9, 099. 45
2 |MUGERTEH K 354, 288. 01
3 RS -
4 BRI 330. 22
5 R HIEER 193, 851. 65
6 |HARSYEK _
T |RrMETRH -
8 Mk _
9 |&it 557, 569. 33

5. 11. 4 TEWIAREFR KIAL T 5 B3 1 T 3 B 25 W 4
AT AR IR AT AT B ] 3 555

5. 11. 5 A HIARHT 148 B 22 A A2 FE Ul 52 PR 1% 00 ) U A

5. 11. 5. 1 |EFIRIEHIB AT+ R P AR RE 52 FRIF UL H U B
A H G AR A WA R B S 148 IR AN B2 PR

5. 11. 5. 2 T A HAARBR AL B 5 148 B P A AR TE 52 PR B L R i B
AR AR AR BN A5 58 T 44 ISR T AN AE AT 52 PR DL U P o

5. 11. 6 BB ST IHE R F A S TR # Y
RN E PN g R R R R

§6 FHRE S L H LS
BT Ay

i H 452 FriiE 500 98 A # 52 FriiE 500 B8 C
15 B A3 4 1 AU A5 25, 876, 692. 96 15, 563, 744. 33
15 HH A (7] 5 4 e R D 7 0 2, 267, 465. 89 140, 816, 658. 28
ek - 25 SR ) 3 4 R R [B] 43 0 2,333, 447. 70 143, 744, 011. 88
5 HAHA 8] L S 3R B S B (A B | |
/DPL“=7 $EF))

e 15 1A A AR S 4 A B A 25,810, 711. 15 12, 636, 390. 73

o127 4t 15T



ffﬂ»\_ﬁ‘

FEFIE 500 H5E 2021 4EAS 2 AR

$7 ZEEEEANCHEAERERELESFNL

7.1 R&EEARFE LS HTRNER

Hfr: 4y
i 5 hiE 500 B A 465 I 500 455 C
s WY E A AR S 4 10, 000, 450. 05 -
5 I TR SN/ R O S A0 - -
i W HAE] Sz HY /8 [ i A i - -
s B RS H A 1 AR R L4040 10, 000, 450. 05 -
WAE W RFFEM AR SO HEE S
38. 75 -
At (%)
T2EBEEEEANCHEERERELESER Z AN
A A S B K iE I BE RS ARES,
§8 MEWRRERE S KBEESFELHEMR
SRRy R g s KDY E R | R A A
T S SN ACISE > FA A A K
AH - EROREE sy | a i bios) | AR
3t 43 \ |10, 000, 450. 05 26.01/10, 000, 450. 05 26.01] AT =4
Bo&
BN - - - - -
HEH A R
B AN - - - - -
Al
B e INq - - - - -
%
HoAth - - - - -
PN 10, 000, 450. 05 26.01]10, 000, 450. 05 26. 01 -
1 AEEFEENN, ARSEENZHEAREENRERELST 10,001, 000.00 sk
W T ARG, RERSNERESMEAHESSFRERZ HRFFHADT 3 &
2. ARSEHNZHBEARSEST 2018 F£ 4 H 16 HEEALAF EHMHES NG4SR
SAENREREFNEFRH N 1,000 J6. FFE3HEES FRAESERHBERASFMLE .

§ 9 ML BE BRI AR EEE B

9. 1 EMIN R FFEES L AL BB 2055915 5L

13| 3L 157,




He TriE 500 BG5E 2021 4EES 2 EREFHA

# R W R 2 B AL S 1 R IR S 15
7

|7 | FrA RS M BA B 5 E R 20%1) LR B | T[] I i
K5 B[] [X 5] i Wi | 50 TR (o
5l

Hl| 1 [20210401720210414, 20210422~20210630|10, 000, 450. 05 0. 00| 0. 0010, 000, 450. 05 26. 01
| 2 20210412720210414, 20210422720210630| 8, 229, 629. 62| 0. 00| 0. 00| 8, 229, 629. 62| 21.41

77 R R

R I AT 4 B — 5 B R R S AT LU BRI 20% 01 Il o (E B — 45 B R R & 4

EAZESENINN NV N NP2 5 g < S L CA TR e aa DI 1B o ey A o i e P S S e |
B RAURE [0 ) {6 ] RE 7 AR DAL 0 0277, FTREXTREA B I RO By, 8 In2k & i sz X
Wro FESEBAR L HE. B ST SRR G5, NsRpr i sh it s, i, fRY

Hef AR
9.2 MR B E RBENHMEEEL
F.
§10 EEMHFHEF
10. 1 HEXHEF

o [ IE M S AT S VT R ST
S AR 500 FE A 9 ARG IETF R Ak & 2 & B 1F];

+

%

AL 500 FEEOE SRR ARG RIS R RS SR TG
SEBAL SRR BRI A = TR

B NSRS S N AE TR e P B3R S R A
SEFTE LS5 BRI ATE LI

o

s

10. 2 FFHh =

T IR 500 FE B iR A AR SRR BB 3 S AE SR U

PAESTAAF T3 4 BN S AT MEPT & B A B

10. 3 &P AR

PR AT CUE A S BN RS, AP BT e G . UM FRE R %
ﬂ:

ol s S AN AN 2

o147 4t 15T




5z rE 500 B9 2021 4EAE 2 REFRGE

EEHESERARAF
202147 H 21 H

o150 L 151



	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


