B EBRBEHIEREEES (LOF)

2023 SE58 4 TR S
2023412 A 31 H

BN RS EARAT
SRR B TR I AR A 7
mi AW, —O=WE—H+LH

i

I



BT TNF AR R RS (LOF) 2023 4255 4 =45

§ EERR

e BN o S ORI R BT SR AMFAE R BRI 2 TR SR PR B s
T, TR BB E SR AR PR SERE A AR AEAN ol R BT

FEFE N E TRIRAT e A IR A RE AR S FRUE, T 2024 £ 1 1 17 HEE
T AR PRI SRR RE R AL SRS N, RER AN BEAE B ERICE
TRV R B E R R

B PN R LLURSAE L SR 50 SR B AIE 2R 057, (EAVRERE —E

RiIR

RN SHFAMCRIARER I Beo WS, BB AR 5 B e A4 B
BEAKE BRI SRS

A T I 55 R R T

ARERE 2023410 A 1 HifgsE 12 A 31 Hik.



BT TNF AR R RS (LOF) 2023 4255 4 =45

& E& MmN

B4 IR HEH BRI A (LOP)
P TR e H B L OF
v 160323

A oAy 160323

S (e FAHITFIRA
HaAFAEMRH 2016 4 12 H 26 H

1,714,095,905.27 13

MR RS, EEHRERATR T, TR e 5™

Bt Hbx
SRS (e 4 M
T B VORI S B ERG . RERAR B RS FiEK
GESRMGS /NP ARSI SN . BUEBL BN . MY
Rl E s U drier s NI E DS i iE e a7 it S e
Bt s SRBLURIE b, AR ST RS S e I DISRTGAR
filieas, dE eI H N EN 25 5
ARSI B SR o, 4 DASEA T e e (A BER 55K
W% o
b 25 e L i VIR 300 8 A 7 %2 *30%+ - IE H 3 B0l 25 % *70%.
AEEGFETRGES, eSS TrRe S itmm
RS 2 AL
WAk, KT BEEEE, BRI Bmii i dhfh .
SeEEAN RIS EHARAF
HEEAN [ R RAT B AT IR
TR RR | FRBRES (LOP) A HHBERREEC
TR HIEENL 5G| 160323 013360

IR TR 0 P
%;Dj llé]\ %;Dj

573,602,005.99 1} 1,140,493,899.28 1




BT TNF AR R RS (LOF) 2023 4255 4 =45

8 EEMFIEIRMESHERI

3.1 WS 4Rtr

Bz NRMoT

BeE B sl

(2023 410 A 1 H-2023 412 A 31 H)

HEEEIRIRE (LOF) A

R IBRIRE C

LA C eI

10,792,088.19

21,481,163.07

2 AR A 18,301,978.67 34,166,008.68
3. A S35 R 4y
‘ 0.0379 0.0369
A AR
AR B4 B P i
808,813,973.68 1,608,114,784.36
I
5. AR F & 1 A
1.4101 1.4100
&
vE: OFTidEE S S b AN EA NNWEAZ 2 364 B iz L, E R JE sz Rk
7 AP B T A 507

@AM LS P R ZE S AL WON BB ot FASN O 2 e (B2 B as)
FOBRAH ST AN P UBAEL 453K i (1 A, A SR D A 2 SEB WA A 28 Fe i 225

@AF4H 2021 4 11 A 3 H¥ C RS M a5,
3.2 B EEM
3.2.1 AR HIFE SO BIAE K R S S R ML S Ee s SEHE U RS R 1) Eb s

HEF IR S (LOF) A:

‘ [ IER
o HERK | LS . %
VK o el I 3 e
[1¥E ‘ Kbz | BEMEIGE | O-B @—®
EAQ) ® =@ RFrifEZE
@
dE=A
H 2.83% 0.25% -1.58% 0.24% 4.41% 0.01%
T
Eiﬁ/\ ! 4.27% 0.24% -2.16% 0.25% 6.43% -0.01%




BT TNF AR R RS (LOF) 2023 4255 4 =45

o —4E 9.58% 0.26% -0.83% 0.25% 10.41% 0.01%
=4 24.09% 0.38% -3.52% 0.33% 27.61% 0.05%
P T 53.46% 0.47% 21.32% 0.36% 32.14% 0.11%
4
i%g% 47.84% 0.46% 18.46% 0.37% 29.38% 0.09%
4
1 E BRI AC:
X A
ey | TP | bR |
— - 22 i
B B B ERREZE | HEWERGE | O—® @—@
O ® =@ RhrifEE
@
gE=A
e 2.80% 0.25% -1.58% 0.24% 4.38% 0.01%
\,‘j_ L/\
Ei’\ ! 4.22% 0.24% -2.16% 0.25% 6.38% -0.01%
T h—F 9.46% 0.26% -0.83% 0.25% 10.29% 0.01%
ER:pEn)
B 7 A 13.25% 0.36% -4.11% 0.32% 17.36% 0.04%
K24

VE: A4 2021 4F 11 A 3 HIEIN C 894N 4 a2 .

3.2.2 H A DRI & Ry (EHE KR AR KI5 R IE S B M R A28l ) LR

R BIRIRA (LOP) A:

B IRIR A TR 734 (LOF)

R A K5 G LR SRR 232 1 7 S E ot b
(2018 -7 H 17 HZ 2023 4F 12 A 31 H)

47.07%

41.84%

36.61%

31.38%

26.15%

20,92%

15.69%

10,465

0.23%

0.00%

-5.23%

hy ‘ rhplj'wwﬂww v""]‘rw_
W Wi

2020-05-12 2021-04-09 2022-03-07 2023-02-02 2023-12-31

|— B3RS wor 4 —LEEE|

2018-07-17 2015-06-15

4



BRI GBIE R %A S (LOF) 2023 45 4 ZFEMR

E: AR4EH 2018 45 7 A 17 Hild B R e I OB & BUE SR %3t 4 (LOF) »

FERITIOR o
EREBRREC

13.65%

11.70%

9.753%

7.80%

0.85%

3.90%

1.95%

0.00%

-1.95%

-3.90%

-3.85%

2021-11-02 2022-03-15 2022-07-25 2022-12-02 2023-04-13
|—kBERRsc — IEAk]|

. AFEEH 2021 4 11 H 3 Hi¥EhN C K374 L& 03829

§ FEAME
41 BB (REGEHAMD T

2023-08-22

FEARIE 4 (1) 3 420 PR R »
u] i \
/(B IR %% e E A TEZF AP A IR

e

A
A | MEE 2022-01-20 - 21 4
3

fii 1. AT R
UEFRHI 78 01 55
2003 4 8 Hln
NJEHR GRS,
ARERTI AR S
S g
54 [ e i
an FRAE AL, A
HBRIRA
ik 77 4% %:%é%
(LOP) #4422
FH (2018 4E 7
H 17 H# 2019
F1AH 14 HY
], HE W

2023-12-31




BRI GBIE R %A S (LOF) 2023 45 4 ZFEMR

PR =
A TR R
Eeerm
(20174E9H8
H % 2018 4 5
H 22 HIAE]).
e 5 IR e W
FF IR & BAIE
S A
(LOF) #4242
(2017 4E 1
H 18 H#% 2018
F£7H 16 HM
H]). HEF
] R ic B R
& BE %
Eeiesan
(201749 H 8
H % 2018 4 9
H 10 H HH[a]).
EE H g R
I L B R A
WEIF % AL 4
FE2 12016
£8H 24 HE
2018£E12H 17
H #)
E =k 3«%@6
BIRARES
SR o
ZF(2017 &9
H 8 HZ% 2018
F£12 H 17 5
). HF R
RIGH ER G
Y UE F7 $5 5
cHEEH
(20174F9 H 8
H % 2018 4 12
H 17 H #]).
e H S = A
H € B3 I s fii
75 Bk ke SIE
s A T




BT TNF AR R RS (LOF) 2023 4255 4 =45

G4 (2017
F£10H13HE
20184F12 H 17
HH#E). 5
S = AN H
I I8 A5 2 1Y
R AR TR
RRERES
FH (2017 4F 10
H 17 H# 2018
12 H 17 0
). HEEHE
= HEMTF
T 7 2
3 UEFF $5 % 5
&R eaH
(20174F 10 H
18 H % 20184F
12 A 17 H#
H). FEfE
B3 77 BLIE
I7 ¥ L G 0k
G B (2013
£5H 13 HE
201941 7 14
HHE). #E
TH Fil— 4 52
TF A 77 IR
RS A
&4 (2017
FoH8HAE
2019 /£ 5 H 7
HHE). £E
fH Fil it 77 B IE
B A e e
S (2017
£ 9H8HE
2019 %F 5 H 7
Higm), =
BERRRE
Y IE F5 $5 5% 5
R E&EaH
(20184F1H 8
HZE 2022 41




BT TNF AR R RS (LOF) 2023 4255 4 =45

H 20 HH#AE)

fazey
~J o

N
SRR | HEEE
%3

2018-07-17

- 14 4F

fifi+:. 2009 4 7
HmA 4 E %
SEHARA
A o TR BT
FUHAHIE 70 1 ik
SR $
AR S
TP R
7= 5% BT TB0R
& IR R
F4 (LOF) #:
&% (2016
F12H26HE
201847 H 16
H#E). 5
1B RO JHIT TR
RGN BRA
Y IE I $5 5%
4 (LOF) #:4r
2P (2017 &5
H 31 HZ# 2018
£7H 24 HM
[H]). H£HE 34
H IS AF B
Bic 5 R VG &
AR SR
piH4 (LOP)
F42 392018
F£7H5H=RE
2021 £ 8 H 2
Him)., €5
R E N E
B A AR S 1
¥4 (LOP)
FE% 12021
£ 8 H3IHE
202148 A 16
H A A&

T ORI H WA E iR IE 2 =] ok e i e I B A RS 0 ). BT
Feg 2Py, HARRP vk & E FERH .
@UEZF ML SGEMAT s GIEFRA MO N 5L B A B IMZD) AR RLE -

8




B RIB AT R34S (LOF) 2023 455 4 R+

4.1.1 SR FATAL 55 5378 BRI 4058 2B 1k < TR ) P BRI 7 i 100

4 FEn A EamEE (FD HrEE oo AFHBR IS 8]
NERE 6 5,626,802,773.80 2018-07-17
RGPS

1 82,308,842.83 2022-06-14

FkIRIE | K
HAhHE - -

&it 7 5,709,111,616.63 -

4.2 )R B AT GE MR (S 1 B

A, AR GE IR (PN RIEFERET R BB R (ATFSERIES
B OE GB EE FINE) GER IS AR AP S HIE S B (RS A
TR« TS SIS N RS 16 SR SRS &, ABWSHUE . Bt
Rt 2w s N B RS FRE G587, 75 P Fh 500 AR e Rl b, kS0 Ak
NSRRI, A FHIE SR AR 11T M.

3 AR5
4.3.1 AF5Z 5 | FERIHATIE L

RIS N — BT PR R BRI T B RIZE A, 1) 5 P S0~ A o] 2 A
TR, B RGN T 575 TE SRS 5 A TFHAT . SN, A AR T
T GEHB R SEE AT AP HIETR SR A (455 45 AT BRA R A P28 5 il
FEY HIRLE
4.3.2 FHEALHAT NI T

Wt WA AR R IAFE G AL S ST

WA, AR EHEAM FITERREES 508 AT M 5 h, 7 H R AR
5y AL [ B 52 B BB I RS 2 H S 1 5% IR B3 97 IR, S veBeE
PRI A DR 5 8 SR T B AL A A R A R R 1 A2 5
4.4 AR 3TN FE G (R R SR ANV S R Ui ]
4.4.1 5 ) P k4 Bt S RG4S #r

VUZRz, EA TSI, RS TAER WA, Hshemmm &R REEHH. TG
AR 1T BB IOE B . hIETCH RS, B RGNS
R AHE R o RS TT T, 56 B | il R BRI, T SEI A R L1 TR BT BT o A,
LA R SR G R Z 206, T, EIEHPETE, TMT. B2 R
B AR R BCTEIR, RN LSS i 52 SRR 2 10 06T e iy i, RshRAT

|



BT TNF AR R RS (LOF) 2023 4255 4 =45

F) 75 R A BT D (A, HT KSR G AR K . TR e g 22 i A
AT EE TR —, W REES S LA AR R,

WA, ATEGARRE T m i, 4kEE i Ja e 1% AR R BEbR I LR
G, FEHATT AT, M55 FRUASCARI AR DU BT rs Lo, B fE M, H
SRR R LS
4.4.2 it WA RS L SER I

BE 2023412 A 31 H, HEEBREESA (LOF) AXEMENAE N 1.4101 Ji, A4
W B E G KTy 2.83%; HEEBEFRIRG C HEEMEBTME N 1.4100 7o, AR I A

IR 2.80%, [RIHDIGT LB HEE K2 J9-1.58%.

4.5 R W BB NEEE G 58 7 i (T 1
RN, AR HBLESE — AR B RS 8ra N EcE AN — A NEE G5

PAFEART LTI oIS -

& ARAEGHRSE

5.1 A AR KL 4 W= A 1B L

JP5 i H G () R M A ) (%)
1 B o 5 % 585,479,210.08 20.38
Horr SR 585,479,210.08 20.38
2 FEE 1 - -
3 ] AT el A % 2,127,910,236.65 74.06
Hrr: fiie 2,117,877,272.27 73.71
WP EHE S 10,032,964.38 0.35
4 | SR - -
5 G mbAT A SR TR - -
6 ST N IR A5 4 i 259,754.90 0.01

Forpre ST R0 1) SN B 4
e ) '
7 BATAF MG & AT 29,784,189.23 1.04
8 HoAth Bt 7 129,694,319.23 451

10




BT TNF AR R RS (LOF) 2023 4255 4 =45

9 &t 2,873,127,710.09 100.00

2 R WIARAZAT MLy R BRI R A A
5.2.1 W WIARIAT W FIBEA BER BB AL A5

. o B b3 T = HE
OhY TP 5 wnRME O
Eefl (%)
AR AR H Ak 22,178,790.00 0.92
B Rk 14,674,225.00 0.61
C | 403,025,663.51 16.68
D |1, #J1. B BOKA = FIGE RO, 9,819,605.00 0.41]
E &0l 11,600,132.00 0.48
F R mEe 31,758,818.19 1.31
G Bz, SEAHEL 3,042,241.4]] 0.13
H [{EmEMEgk - -
| B EER . BHAEERAR RS 28,240,676.97 1.17
1 et 11,253,909.12 0.47,
K |t 11,880,798.95 0.49
L |G AITE S AR S 7,739,767.00 0.32
M [RFEERF TR AR S 4,932,054.06 0.20
N KR, FREE R ALY A E 11,678,944.11 0.48
O |FERIRS. BEEAHAN RS L y ]
P |HH 3,352,265.00 0.14
Q |PARMSTAE 7,025,155.76 0.29
R b, REAIERARL 3,276,164.00 0.14
S |&f ] ]
&t 585,479,210.08 24.22
5.3 HARIZ A oA 5 A T 1 E LU R/ INEE o) i S 45 5 B A
, B o 34 B
Fe | BREAR % 2 4 FR Ha (B | Al Oo
fE e (%)

1 688396 AR TR 180,412 8,062,612.28 0.33

2 300750 T AT 46,200 7,542,612.00 0.31

3 688256 FER A 55,336 7,468,146.56 0.31

4 300124 ICNEAR 117,600 7,425,264.00 0.31

5 300999 ) 221,000 7,376,980.00 0.31

n



BT TNF AR R RS (LOF) 2023 4255 4 =45

6 300760 LG ETY 25,300 7,352,180.00 0.30
7 688036 lia=g ety 53,029 7,339,213.60 0.30
8 688728 MR 357,410 7,316,182.70 0.30
9 300498 A 363,400 7,289,804.00 0.30
10 300015 Z IR R 444,068 7,025,155.76 0.29
5.4 i FARIZ SR Ao RN s R A A
‘ B S A R
75 75 fh A NRME G
BB (%)
1 EEXries 76,143,627.29 3.15
2 RAT I - -
3 SRl 630,522,243.07 26.09
Hrb: BURMH SRl 218,077,363.84 9.02
4 LA g5 536,402,286.82 22.19
5 Al 4 B R 5 25 - -
6 oA S 4 539,490,177.04 22.32
7 G GRS 45) 69,888,026.39 2.89
8 EINIZ=aER 265,430,911.66 10.98
9 HAth - -
10 | &it 2,117,877,272.27 87.63
5.5 & AR L 2> S o5 FE 4 9= v E PO /INHE e 1 i T A4 4% B B 4h
‘ N . B S A R
75 fFAg e | B k) | ARiE O
fEELB (%)
23 RMVARFT
1 112303230 ARALERAT 1,000,000 | 98,013,370.49 4.06
CD230
22 &
2 102200121 500,000 | 51,758,114.75 2.14
MTNO001
3 230210 23 [EHJT 10 500,000 | 51,317,950.82 2.12
23 YT
4 102383111 500,000 | 50,403,333.33 2.09
MTNO001
5 240309 2T YK19 500,000 | 50,246,210.96 2.08

5.6 R WIAR L Fubi i b < B 158 LUBR/NHE PR 44 B8 7 SCRFIE SR 5T A 4

Frs D | IEFRARR | BUE () | ARNE GO | HEETE

12



BT TNF AR R RS (LOF) 2023 4255 4 =45

LB (%)

23GY6A | 23 [HZj 6A 100,000.00 | 10,032,964.38 0.42

O O N[OOI |W|IN]|F

[y
o

5.7 A5 WAL A S b 58 T LI/ INHE 1 .4 B 4 4 4
REG A AR KGR LR
5.8 A WA A FOMEL o 4 B 15 LTI/ INHE PP I 3 A8 BGIERE HE 4
ARHE G AR IR RS A BUE.
5.9 5 WIAAHE S B I AR I8 22 5 i
5.9.1 R WIARAIE S R IR G A 25 4H
AREE G AR IR TR AR B Wt .
5.9.2 AKE G v I FR A BRI B0 R
AR EE G AR AR TR e
5.10 At ST AR AR FE 4 T (9 [ G 5552 5 156 10 5t
5.10.1 7 1 [l 5 J B BB
ARBE G AR A AR T T B vt .
5.10.2 5 AR AR FE 4 $5 5% (1) [ G SRf- oA 45 a5 4
B G AR AR TR 0 B Ut
5.10.3 A E G BT BEPEAY
AR B G AR A AR T 0 B it
5.11 7AW hE
5111 AESIERMAT- T AUEFIRAT Fik b, o EERATI A IRA R R ARAT
IR BRAF] L R ARAT AR AR A PR A F RS R S ) H B — AR 2 3 A ] ATF 5T
AL T o ARG FIR T AARAT AR DGUESS IR B AR T RS AR S
[F] (¥ 3R

5.11.2 FL e BB IHT T A4 B AR 2 & R E 1A IR SR
13

P

1o



BT TNF AR R RS (LOF) 2023 4255 4 =45

5.11.3 HAB T = #I %

Fe G &8 (6D
1 A ARIE S 57,222.14
2 IR T 75 B3R 66,570,708.98
3 IvAldilell -
4 INAEiIDSS -
5 IS HAL HR D 3 63,066,388.11
6 oAt S UAGER .
7 e %R H -
8 HoAh .
9 it 129,694,319.23

5.11.4 #&5 AR FEA AL T4 B it a] #e i A5 B4

B S A R

Fe RIS i R namE o)
R (%)
1 128035 KR 15,969,740.60 0.66
2 110059 T R Aot 8,807,069.84 0.36
3 127058 BHE # A5 6,950,747.34 0.29
4 110043 TCH A 6,550,424.02 0.27
5 132026 G =l EB2 5,258,117.59 0.22
6 127016 BRI 3,732,968.32 0.15
7 118022 BB {5 3,717,269.95 0.15
8 111000 AL f51 3,195,879.12 0.13
9 113629 SR A5 1,693,601.90 0.07
10 113577 FRKEE A5 1,661,239.28 0.07
11 123104 e A 1,274,638.16 0.05
12 113532 IR AT 1,112,683.41 0.05
13 118008 NERy R 992,831.27 0.04
14 113641 Gy e 987,360.25 0.04
15 113516 TPAR B3 863,102.10 0.04
16 123071 KHeFE Aot 780,618.03 0.03
17 127020 Hh 4 A5 768,686.02 0.03
18 123153 e A5 677,100.05 0.03
19 123090 = EEAR 578,229.10 0.02
20 127050 L R % A5 457,990.53 0.02
21 118030 B 443,098.23 0.02

14




BT TNF AR R RS (LOF) 2023 4255 4 =45

22 113639 A5 367,009.02 0.02
23 110082 TR 322,327.40 0.01
24 128141 HE BE# i 298,353.74 0.01
25 113664 RItFeA 230,247.91 0.01
5.11.5 i & AR HT 1 42 I S A7 At SZBR AR I )5 BH
AT G ARG BAK B+ 42 I ZE A ANAF AR 8 52 PR 1
5.11.6 ¥ 2H A4 45 B i At S AR 4
TP BRI, T2 I 5& 700 2 8] o] EAEAE R 2
S FRAEELTED)
AT
i H HEE RIS (LOF) A HEEERIEAEC
AR WY 4
oy 432,933,961.47 640,521,391.22

7 YT ) 2
H I 473 0

194,033,786.59

1,123,863,354.02

;e R e
<2 e IR [ 473 25

53,365,742.07

623,890,845.96

Ei-S=p iR ILTE S5 3
5 A

AR IR
(GEIISE

573,602,005.99

1,140,493,899.28

g ZEEHENZHERRERRLSEEHFN

7.1 R EHAF AR MHAS) I

hr: 3

i H

EE RIS (LOF) A

HHERIREC

T e 2
NFFH AR &
4t

15,651,085.14

S-S U EI DN
[ H A

7 1T A TR 52 H
JEE[B] S 47

T WA HE
NFFH A&
f#

15,651,085.14

I IR A AT

2.73

15




BT TNF AR R RS (LOF) 2023 4255 4 =45

(A B AR A
B iy AL 51
(%)

7.2 B E N A 5 SR B RS 5 Al

AT G AR A ITE B BN IS T A B e AR B S

8 B EE R H AL E EE B

8.1 W WIPN B — B B A e WL 1A 2 BGE L 2006115

AT AN T I AR L DB I B A S e A W L A B ke i 20% AT Ot
8.2 FMAR B R AL EEAE R

1 307 I B R 1 2 2T

20234 10 [ 12 0 kA e B B IR A7) % T oL R I 3 E PECIE R0
ARAF A

2. HAfAHSAE B

HHIEGEIAR AR ML T 1998 44 H 9 H, 228 ElIE s 2 e sz g it 4
PERSEHAT 2 — o AFUSEBAEILS] b B PRI BB Faats BUHL ML
H & RSILHRA D AR, A8 W B, b ran. AngE e Et
RESEHA . BEHVFE S B BN EA QDN B BB SN E R ETF 24
BRI BN E R ETF BN BN S FERe TG EH N Bt
AFRE RIS I B BB . B SN SRR B R R A Sk e 7] it
N5EFOF BEGEHA. HHMAZIRE HfrEEEEHA. Bt PAFEERESE AN BN
Bt HEIE ETF R EE. At 5 ETF REEEH AL EitA% MOM A E 2
AN EHEAIN T ETF SRR EibAbse o AU 8 BN DUSREE 20 ) 5377
BN RIS RGN EEN. A% REITS E RN, [F PN B SR TR AT B4R HAR AR AR

S

AFIEGAT, BT AT’ ROFI S HEIN. RIS RSS2 14
HHAFZ

9 F#EXHFER
9.1 % B SCHFH 5

1. ENIE 2 T S A ST
2. (FRBRBETIETFGHES (LOF) HeEH);

16



BT TNF AR R RS (LOF) 2023 4255 4 =45

3. (FRBRIBETIEFFR LS (LOF) FLE D,
4. FREEIA

5. R LSS SR AL Bk

6. EEFE NbSs Bkt B P

9.2 177t A
& B SCHAT T S BRI B 4 0 N .
9.3 &% 7=t

Feo A B e P B8 NI % 9t A b s & SCiF . £SO TA S,
BBt R A A BRI 18] Y HRAS 6 B SO R RO R A R B

5 R AR A
—OZME—A+H

17



	§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
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.1.1 期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况
	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
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现
	4.5 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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	5.9.2 本基金投资股指期货的投资政策
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价
	5.11 投资组合报告附注
	5.11.3 其他资产构成
	5.11.4 报告期末持有的处于转股期的可转换债券明细
	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	5.11.6 投资组合报告附注的其他文字描述部分

	§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


