RS LR REIRSE 2023 4F 55 4 B

ZEERHBREERZEHEENIEFRE

HE
2023 FEF 4 FFERE

2023412 A 31 H

EETHEN: ZEREEHARTTEAT
BEEEEN: BREBITROARAF
WEEHHR: 202441 H19H



TAGIR A FE R 5 2023 4F 56 4 MR

§1 EERR

WS EHANESFE S REFRIEARR S PGB RRIC . R SRR B E 8,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

HEEFEE N IRAT B A IR A FRIEA R e A FME, T 2024 481 A 18 HEK 7 AMRE
I 5 4R FR « AR ERIIAR R A SR EFNE, RERZANBAFERBICHE. R FIERE

H B

BB PR VE LSS F < B R 53 i B U BEANE TR < B8, (EANDRAE R — s B
RV SUFARIAREIL . SRR, BB AT BB A S A2 B 35 A

R ER IR

A P S BRIR A i

AAEIE 2023 410 A 1 Hig= 12 A 31 Hik.

§2 HE MBI

4 TR AR AR
e 010709

e S (e LTI
e FRAERMH 202141 H 12 H

T AR I e A B

3,084, 184, 614. 47 11

BB A bs

ARFE GAERN B EEAS I FE Atk 38 DA e P 24 gk e
FRARSR IR BT =], R/ R AR RT3 T 70
S SEPUIE B B IR A A

B G L T 5 AN R S AR R A RSB 7 1) XS AN T Y
Weal AT BT ORAG, I BCE . BoR. Bl SRR
ZIEFATC B LB R N AN R SRR BT T I
ANTE S P 10 2 24 4 7 M phy MCERC R 24 AR 5% 7 it B
HRSSAITA A B B 1 2 w2 RS, I 24 R i e
LA b, SR PR T A B AT AR S A DT,
FRAEAE B2 2 RRAT ML N SE S+ D0 35 1 B HL R A B i ik
(BT 2\ R R BRI T AN B R B R 5 T
AT R R I E LR (BB SR, IR T R WA
Tr BUBER . K 07K DUR R g (14246
‘s, e fir R EBE 545 . shhh, AkefE
RS RS AR SVE AR DU T, & PR AR B A AT 2R
THRBHATHES, IFE A RE T 57 SCFFIESR.

N2z a58 %0

IR S 2 T AR R B0 RS 2R X 80%+1H A= 48 B0 25 =R (f3 A
EICRITHD X A0%+HHUSFER () dias R X 10%

RS o AL

AIE GO EEE R A G, HPUR R Sl TR G R

e

1




TAGIR A FE R 5 2023 4F 56 4 MR

& i REe S milnieE.
AR <3l IR BB T A IR SR T, 2 I B AL
i) R TR EE L SRBEARA L T ] B DA K ST B R A

S R MR AT AR o

HRAR CHIE 50T B 3 e S P BN ) R ARSI,
S G PN T AR G LA R s B M s TR R A
S G i R S AT T R T AR 7 i S
g L S L 44 B UM B 0 BT T 5 T e

FEE AN CEHRESEHERTEAF]

BEEEAN AR AT I A IR A A

N 53 P R R A TR ZAZ RIS A LAGE LRI C
T B R EEE AL A 010709 010710

T AR T Jig 0 0k < 14 4 i

1,925, 091, 378. 00 17

1, 159, 093, 236. 47 11

§3 EEMFIBIFMESHERIN

3.1 EEWMEFIEH

Bfr: NRM
b ?&i&,ﬁﬂ (2023410 A 1 EI—ZOZBfE 12 A 31 H)
AF R AR A AR R AR C
L A H S I 28 -11, 660, 541. 46 -8, 787, 113. 33
2. A BRI 191, 588, 095. 19 85, 725, 933. 22
3. MUY 35 5 A B AS B A1) 0. 0995 0. 0790
4. BHAR LG 07 1 2, 342, 190, 644. 84 1, 390, 162, 649. 47
5. AR FE A B FE 1.2167 1.1994

e 1y Prid e SHRR AR AW B 5 3 1 & B g, T\ 3 A SRl as k-1 2

iSRRGk

2« AW SLBIGEE TR R S AR RSO . st licas . HABISON CR & A et shiieas) 1
BRSO 3 HTRISE P URAE A5 % J (K0 AR, AT 9 A 9] s B s o _E A 2 Se i (B A2 sl i

3.2 EeFERI

3.2.1 ZESHFHER KR RIS RIS B AR 2 2R K LR

AR R AR R R A
Mk b s Sk v
T B K R AR M &5 bl s Bk v
B [EEKEO W ZhrEZ O—06 @—®
HZQ@ gt EE)
@
HE=1HAH 8. 82% 1.31% -92.32% 0. 96% 11. 14% 0. 35%

%2 W




AR 2 MO 2023 4F 30 4 FREMR

EXNMNH -1. 66% 1. 26% -4.30% 0. 95% 2. 64% 0.31%

TE—8 -4. 03% 1. 16% -10. 85% 0. 93% 6. 82% 0. 23%
H 4 A TR

27. 49% 1. 44% -36. 67% 1.33% 64. 16%, 0.11%
ARG A

AR EAMEFE L C
‘ Mk g bl s ik v
HHE I R AR %w&%@ -
B |EEEKEO ‘ WK HEZE] O—0B @—@
HZQ gt EE)
@

HE=MNH 8. 69% 1.31% -2.32% 0. 96% 11.01% 0. 35%

LR H -1.91% 1. 26% -4. 30% 0.95% 2.39% 0.31%

it —4F -4.51% 1. 16% -10. 85% 0. 93% 6. 34%, 0. 23%
HIE4 5

25. 63% 1. 44% -36.67% 1.33% 62. 30% 0.11%
ERER S

3.2.2 HESSFAEMURES RHHMEM KRR LH 5 RIS LRl

R R

22 I 2k B SR A SR T i E I 5 5 1R YLl 2t b Ak ofie A 25 B4 ) Sl AE o6 LR P

45.00%
36.00%
27.00%
18.00%
9.00%
0.00%
-9.00%
-18.00%
-27.00%
-36.00%

M\fﬂ“’ d ”‘“ 'w
I-'

e

I
bt thﬂ

N AR

iy "ﬁfd Hﬂm / /W\J

-f""l’

MWW‘

j:

3
‘n‘
,
‘15

s

i,

LA

WA

[

o,

T8

I,

2021-01-12

- |2021-08-28

F12021-12-20
2022-02-15

2022-04-13

2023-01-23
:12023-03-21

2023—05—17

2023—07—13

+|2021-03-10

|
Kt
Eﬁ 2021-05-06

H
= 12021-07-02

iy
]

s
281 2021-10-24

=

/\

B G

e

~ | 2022-06-09
| 2022-08-05

|
X
E:‘-

dE|2022-11-27

= |2022-10-01

&=
=
g

it A i s 2

%3 W

2023-09-08 §
)

2023-11-04

2023-12-31



LAE R AR 2023 AR50 4 ZRPEIRS

LS B2 R A SR C R T i (B 1K 2 5 [R) b 4 LU R0 i A 2 38 ) 3 s A 34 56 L
45.00%
— M rﬂt IM"L"'W
36.00% rNﬂ | \ J ﬂ ( i,
27.00% o Lﬂfﬁ A r‘\ J W, Ay
18.00% ﬁthH%J“ Y i 4! f
Ve |/ W vl
&m%mxp&ﬂd / i
y W I.I"""‘-,r,l' 1
0.00% ﬂfhuﬂuﬁ VF
- s T 1
-9.00% " Lll W v"'Lv\r’l‘h\} Yo,
~18.00% \ \
’ AV AR, ) L)
-27.00% s e T
’ | N =T llurv~I s e i, \
-36.00% e,
[t} Lo Lo [} [=0] =t L] L0 m [0)] L0 — [~ o — [~ o =8} =t —
i R e e ol e i B e B v B i Tl B
— o L0 [~ [=8] L} [t} [ =+ Lo =8] [ — — o L [~ [23} — [l
= 8 8 8 % 5 5 B 2 B R 5 5 88 2 B 2T 9
— — — — — — o) o o] o [t} o [t [ya] (L] (3] o o oy (48]
o o [ [ ™ ™ ™ [ o et o] o [t [ ] o o~ [ ] [ [
[} = L) L} L] Lo} L] ] L] L] L] [} [} [} [} [} L] L} L= Lo}
o o [ ] ™ (] (] (] (o] (o] o (o] (gt [t ] [t ] o o [ ™ [N (]
|— % EEA IR EC R IR IR — 2SRRI EEC B S R

e 1 AREGREEFRENHN2021 1 H 12 H.
2. REGEFPE, BEEHANYHREE A FAER L Hilg S H WA S R g2 & s
AN

HadteaFmmLAE. B, AEeRREHE IR GEE

A2 5E

§4 BEANWME

4.1 RELE (RESLHE/NA) FHi

(A 1 e 2 TR | S35 ol i

WE | BE T emnm [ mEnm | ER b3
OBRBRE A, R e P
HIRHLA AT R, i %
KA A AT WA R BF LRI B, P
BGE | ey A WA AU SE T2 3, B 4
N - O (BT A AR R B o
B v ) AT, BT 2 (3 M e A IR 24
g e R B 1 AT L B B 26 e

F B EE A SRS T E IR P L 4 Y 4

2

TE: 1L BRACR “ARERE. “BEAEH RELFRER A Y CEXD HPRE.
2+ AEZF ML AR R TSR MAT ML P2 GIESR AL MO R AR B BLIMED Aok FHEZR M A
S AR RLE

4.1. 1 BIARSERFE R EE I RIB R A BN E S H FREH K> RiF
AB G R G AT AL S B B B B e

%4 W




A BB 2023 4R 5 4 RS

4.2 EEANRE YA FEEIZ MM 5 I3

AN, AREEHNRET (PN RISMEREF RIS (ATFERIETF
WGSBS HINE) . (QIFEEIETF RSB EE R I NE) . (AT HRIUETF R A
Ef5 BPEEHINEG) SFEEEM. WE MR IE ke ERNZAE, RBWMSHEH . B
A RN SR W BEAIE 2 587, AR N AR BB R R 3 ik |, N & #ir A
NBER R 7, BABFE RSO AN KT

@
%

4.3 ARG ERHH
4.3.1 A PR GH ERHITHLR

AREHIN, ARGEHEN BT QEFREIEE NV HHETRFEIL) MR
H] 5 AP A G ARRHI L, AR R B PR B S MR R AL

EHAR

&l

4.3.2 RERZHIT A ETHHA

R BP9 SR T T i SBOR A F 22 5 BRI AR ) S 28 AT o ASIRAEHAPY, A A R T
AHREHES SRS T ATTFEN R H 058 5 AFAE S B I $RIA 58 5 B i 12 e 27 24 H K
A1) SIS o

4.4 B RN ESHI BB RIEAZIED Hr

2023 FEPZFERE, FUERZTREZINET N, BARRIRG MBS WEREERTRIEY
WG, BENZITIBETIRE, WA RIS TAFBIEHIH G KR, Besh 5 2. SRR
TTRm R R . R RERAR SR =F A B G, RATHUPAR T LGRS 2

SEOE TN L, BAMKIRE L 2024 FEARBIIRIL . HAT, EZRIMIRAEAEMRAE .
HURIBC B L] RS, FEBUR I AMUA i Im BOR TR R, 104 B2 245 SR Rl br i L £ 2023
FEFRRAE L5, BATA R 2024 S5 B RE LA, AT LB IR . FATIA
R} 2024 SERCZERER R

£ 2023 FPUZLL, AL AT W EARIRIEFFBON T BCE, AT AN IR BA 1
—LEARAAIE R . FRATIUZ AR TAT WAL B O A, EARAKR, SEANEMAN A2 . B ATRAREZ
JEL BTG D2y, (il 2 CRO SEARRBC B %

JEB 2024 48, BATHAR S RRFBONIBIHINCE, WA EM B TERIPEN LU BE R, S4R1E
W RIAR Y, KIMR IR L BliE T 2. BT RANE T R =T R b~ 05 B
FHE, B2 N0 30E 5 RO SR E A 22 7E 2021 SFEAHRIER, i 26 PR AR AN [F) 1283 2 1] )
EERRIEE . f£5700 &MMﬁAMMNm%HEM&ﬂ,ﬁﬁﬁm%&ﬁﬁﬁ&%ﬁ

#57



TAGIR A FE R 5 2023 4F 56 4 MR

THEEER . T BB b, BATR BRI 2638 o IR LR SR R E I B, 4k

BHE=

4.5 REPAESHN SR

B WIR A5 2R 52 A B S B0E Dy 1. 2167 7o, AW WIS R A E I K
HN 8. 82%; BB AR C HEE M ANFE A 1. 1994 78, A IS M AT EE KRN
8. 69%; [FIHY £t b At L UL 2 %8 -2, 32%.

4.6 MEMAESRE ANBEE ST EHE i Y
AIE R A e, HAE e a FANORM 3 4, Sk & AR ER MR

§5 WAEAGKE

5.1 REMREEFE=HEH/N
P i H & (o) A BB ()
1| B 3,522, 136, 450. 16 93.07
Hrpe 3,522, 136, 450. 16 93. 07
2 | ReH®E - -
fi] 52 WA 2 B % - —
Hp: gz - —
BEPE CRFUE SR - —
4| & EEE - —
ST SR - —
6 | ENIREE T - —
Horprs SR 1 S N R B 4l 75 e - -
AT H &G 252,492, 231. 89 6. 67
HAh gt = 9,935, 743. 81 0.26
&ait 3, 784, 564, 425. 86 100. 00

VARG AR BAAR I8 i s E A 2 HL N $E5 s ITAEL N 241, 682, 430. 78 JG, 5 {9+HE EL

6. 48%-

5.2 MEMIRZBATIU A RIREREAS
5.2.1 MEHRBATW A RAFAREREHS

HeL TR
e NS ARG B T
K\ *$\ é&\ ?‘/@.\J—k -] —
KAk ~ -
il 1, 980, 084, 538. 89 53. 05

%6 I



A EL R AR 2023 4E55 4 FRERE
D [HJI. BTy R BOK AR RO - -
E [k - -
F o bR FERE 894, 006, 028. 55 23.95
G |iEizk. GEMEEERLY - -
H o [EmEAEDOL - -
I (EEAEH . BAAE BHEAR MRS - -
N N4 - -
K (i) - -
L [FGAIR 55 IR 55k 36, 981. 40 0. 00
M |RFEER AR AR R S5 351, 244, 704. 54 9.41
N KR BRI A 3L Bt O - -
0 |ERMRS. EEAHARNR S - -
P HF - -
Q | DAERHSTAE 55, 081, 766. 00 1.48
R [3Cfb. RE A Rk - -
S |GE - -
&t 3, 280, 454, 019. 38 87. 89
5.2.2 MEMRTITU A RIBRERERERTAS
1Tk ArE (AR i B T IFE L (%)
AR _ -
JE AR - -
Tl - -
Ak H AR T T B - -
I 2 - -
T PR fi 241, 682, 430. 78 6. 48
ErAri - -
FEBEAR - -
iR %% - _
NGEA4 - -
5 HL e - -
ot 241, 682, 430. 78 6. 48
e PR IORA AT Lo HebrifE (GICS).
5.3 BIRIEA RYHME SEESH = HE AR/ HEF R 8T A

5.3. 1 MEMRIEA ME S EE T FE HL B/ NERFF R AT+ 28 B B 4

. i | HEE TR E R
e e 22 AR A WELRR | BE R |ARmE o . 0
0
1 301015 HAFEZ 9, 697, 589347, 755, 541. 54 9.32
2 605266 iz £ 4,577, 8701271, 925, 478. 00 7.29
3 300122 A 4, 339, 086|265, 161, 545. 46 7.10

7




USRI 2023 435 4 RER

4 300705 JLdL 24 7,457, 691|247, 819, 071. 93 6. 64
5 301096 HEZ 2, 739, 794|178, 360, 589. 40 4.78
6 688621 FH 6 1 A1 2,461, 325171, 677, 418. 75 4. 60
7 600557 L2\, 7, 506, 653|154, 036, 519. 56 4.13
8 002727 — O 6, 380, 282147, 767, 331. 12 3. 96
9 600521 g2 8, 207, 184/120, 399, 389. 28 3.23
10 300558 LA 2 2, 106, 042|108, 566, 465. 10 2.91

(9]

A RERAREEZ BRI RAAFREAS
AIE AR IR R FFA 67 o

o

5 EHIRIE A AME 5 EE S F ™ 1$E BB R /NHRF B RT T 48 R SR 4 5 A
AR GAIRE IR AR FFA 67

(9]

.6 ME AR A SO E 2 B H I /R P BB+ 48 B SCRAE SR B
e
AT GAIRE IR ARFFA B SRR SR

(9]

LT REBIRAZ A FRYHE 5 2 B HE EL B KNP OB 148 5t R B B A
ARG WIRARFFA 54

931

-8 IR HIRIE A FME 52 T E HF RN HEF IR LA BUE S 3 B 40
AT GAIR A IR AR FFA AL

o

9 MEMRAZ SRR 5 E RN

-9. 1 MEMRFE SR KB TR S0 P 4
AR EAAR G AR RFFA BRI A 2

(9]

5.9.2 AESHBTBIY R HEBR

AT G BT AR I BORE AR T KURS B BN, DL IIORAR S P B AL i AR e XU O H
PLEIERRANEL . ZHTERNI AR G4 T ARENDMEAFIERLE, £RGEENERR
BORI 8L 2 AR I BTk TR i R G RS, 77 4 BRI e (A A e AOX o 2 10 408 5
e o

5.10 MEHRAES BTN BEFHRZ HH RN

5.10. 1 AR E BB EBUOR
NI < (10 [ 0300 B B B RS BN, DA I EREDN H I, DA XU N . [ 0] 6

%8 W




SIS LG HEIRE 2023 4R 5 4 FEEIRES

VENRIRATA S I — B0, A7 B T BATR AL G AN FEHTERES K. S B UKL AR
FALEEIIIIGE , S G R EMAEFHL S MBER@S I X607 T #EAT 2 A E Bt
MR R, XTE GBS 2 . AUt Bk BHRERA R
PESESR AR AT BRER M2, RSO IR BE PRUEIE G 08 7 22 A M BE A b, SR SEBL S ™ ARG e 4G 1H

5.10.2 REWIRAZ S HIE 1 E RSB 28 A
AT G AR IR AR FAT [ G 55 2

5.10. 3 AHE R IR B Z LN
AR ARG WARA BRI EZ.

5.11 BEHAEREIME

5.11.1 AEESBREMITRIEFRRITEAEHR T HIABREMIILFRE, =K
ERE B B —FEARBIATET. LTIHER
0 S P AR S BB AT+ AR SRR LRI 2 (AU : 300705 SZ). R ZjML (fRRS: 600557
SHY. —oi (fRR%: 002727 SZ) ANHAMIESR M AAT EMORA B E B ISR, AEERE
Gl H AT — A Z B ATFETT . LTSI
L. VT LB 245 B A BR A
2023 4E 9 H 13 H, 1R U 1) 245 B 03 A BR 2w R AR AR JE AT HR DTl A vb i v 7 R A X
TH B REE BN 00 BH T Y By B AT
2. VLIF G ZLB A A R 2 7]
2023 4F 5 H 16 H, TLI5 RS2 B A5 PR 4 w1 BRI 55 2 v 4 5 S MU o 61 I B P
ASVLIR M R R R IR MBI T WS R =
3. L 2V AR A A R A 7]
2023 4 10 H 30 H, — o325V AE BB AR A BR 2 7] BURARIZE B AT IR 518 42 8 B T 8 =)
A TTABUE.
2023 4 12 A 15 H, — o325V BB AR A BR 2 ) BRAR T JE AT B 57 34 I v 1 1 90 DX T 3

A
H o

n

=f

m

HH{%

J
PAE SRS (5 58 AT PR ™A% IR B DR SRR AR, A5 S VR RN 2 =] i BE R LRE

5.11.2 ZEREMA T HRERTEHEE S RAMENEIERE
A FE BB BE (1 B 4% BB AT 2 e RDRE (R A B I S IR, AR i TN AN P2 A A

%9 W



TAGIR A FE R 5 2023 4F 56 4 MR

SRR LA NEE R RN

5.11.3 HARBEF=HIR

75 R &H Go)
1 7 ARIE S -
2 N IRCE 537 Rk 7,094, 376. 37
3 Mgl _
4 BRI -
5 IV TAE 2,841, 367. 44
6 HoAth SR -
7 HAth -
8 &t 9, 935, 743. 81
5.11. 4 MEWRFFE TR AT e {5755 B 40
ARG ARG R R FEA A T35 B BA R T e e fii 55 o
5.11.5 HEWRAT+ LB EFEAERIESZ IR IE A
AT AR A AR 1 44 I S TP AR LI 52 FRAB 50
5.11. 6 HBHEHAESHEMER AT ZH#IR IR
BT NRR, Sz 55 aERE.
§ 6 FAEEHHEZE)
B
i H ZIEEHERERZE A ZlEEAERERE C
s JA A 3 4 4 A0 4 1,931, 778, 518. 75 907, 954, 224. 87
e 1090 A 35 4 L FR A 0 128, 163, 948. 39 562, 770, 316. 76
Rk - T J 0 ) 3R 4 A e [ ] 4y 134, 851, 089. 14 311, 631, 305. 16

e S0 300 1) 22 g AR o AR B AR A (A AR
DL -7 A

s A AR 3 4 00 1,925, 091, 378. 00

1, 159, 093, 236. 47

§7 R&EHENZHERREREAESBN

7.1 ZEEEAFHEEEZSHIRHER

B
IiH AR R A ZAGEAREFERE C
e WIS HE T AR I £ % - 10, 000, 472. 22

5 ST 18] SN/ FR O S A7 0 -




BAE D REIR BE 2023 44 4 R

e 7 JYT A 1) S L /08 [ A A7

A AR E B A AR e 03

- 10, 000, 472. 22

e SR HF AT 1 AR i < 0 00 o 2 <

BAHH (0 - 0.32
7.2 REEHANBHBEEREREBEAEET FHHA

KR, A RIE A W A RS 4

§8 WMEHRREARELAERESFEMHIENR
RS RO R n] R A

T z AT B A R E

C N R REE e B A Lo h Ly [N P R r
Fe o A JH 10, 000, 472. 22 0. 32|10, 000, 472. 22 0. 32 R =
i
Ot - - - - -
eI
PP - - - - -
5
e - - - - -
i
/\4‘@ - - - - -
&t 10, 000, 472. 22 0. 32|10, 000, 472. 22 0. 32 -

§9 MR EH RROLMERFE

9.1 WREMNE—RREFEESHB AL BT 20%591F 5

TEo

9.2 HMBREHRNIMERGER

Teo

10. 1 £EXMHHEZF

—_

[\]
v

w
s

S
7/

§10 #EXMFHEZ

v P IR M T T 2 R 24 e B A S R e SIE I 3 W ik < S A 1 S A
(AR B B R A RO VI B R e e B )
€2 bR 2y i R B SR A R SRR R R AT )
(2245 b= 24 fi B R 32 A R ke sAIE S %2

RGN

ERIE




SIS LG HEIRE 2023 4R 5 4 FEEIRES

5. HENIE M & ZOR e ST

10. 2 Fih A
A K4 NI AL A MIEFT.
10. 3 ERFR

SR ST T AE A e P PR DA A W) LI Ity b A B, m AR MY A A B e e
A PRI ) 2 B

BREN ARG B WARER, "TEWAREGERNZEESERARIUEAH.

RS HLAE: 4008-088-088

Pdk: http://www. essencefund. com

ZEZSEHEGRAMEAF
2024514 19H

%12 1



	§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 
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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 
	5.2.1报告期末按行业分类的境内股票投资组合 
	5.2.2报告期末按行业分类的港股通投资股票投资组合 
	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
	5.3.1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 
	5.11.1本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.11.2基金投资的前十名股票是否超出基金合同规定的备选股票库
	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 


