] PP FE BB X 52 5 B T IR BOUE TR 4% ot 2
0 AR A R

2023 4£ 12 A 31 H

o
Gk B>
iy
g
>-

EE
m
=

m
=
~

B EESEHAR A A
Hh [ AT A AT PR 22 ]

IRV
x<d
of

2024 7 01 H 22 H



§1 EE®S

I AT IR A 7 (0 S L FOREAR RS T 85 B 771 R
R R PIERRR BE KB, R RIS R TR e B AR E A
T B ET DT

HEFEE NP ERAT RO ARAAREAR S S FEME, T 2024 1 H
18 HE ML T ARG A0 55 Fabm « 1 ERIURIH T2 2 AR5 S5 A, IRIESE %
NAERNEIERBICE . RSB E BN,
R e A TR R ) U LA SEAR Y L 0 0 T 19 D ) 7 B S P
WrE, EARHER S — B
SRS AT A RRD . BEE R, SR E Rk
SR N4 ] 150 A 4 TR B2 U B
AR M BRER G T
AR EHIE 2023 4F 10 H 1 Hig A 2023 4F 12 A 31 Hik.

il




2.1 HEFEKIEFMN

§2 EE&EFRBER

B TEK 1] R IE S i HL G ETF
Y N TR Vs i HEE N ETR

4 F A 159792

< oy ARG 159792

HeEE AR, 5T
e AR EMH 2021 £ 09 A 15 H

e 5 IR 2 4y
fil

22,023, 855, 237. 00 17

Bt Hx

FE IR bR TR E0 1B SRR A B A PR AR 2= i/ ME

ARFe g FECR M e ), RIHZ B AR 5 H ) B g e 41 Rl
L HAUE R L G B R B AL, FFRR I AR 45 B A i &
FORCE B AR BEAT AH ST RE o 2 R4 B f i i AR T 4 AT
JAR R AEBC I BES r ZLEEAT NI, B A HR i A ] S5k
AN I < BRIER B IR FE BT ROCR T REHORFE I, B IR 3 28 7 IR
ol BRI EA 2, BCHAR R A BOe AT 0= i A ER
EAAR TR RN, S E T DS H A8 BT 1E AL
AT, I AEAF I BT AL G 5 R R AR (6 2 A IR T
DR oL, A K 704 H S BRI 2 L RO 48 XHE ANEE R 0. 2%,
FIREAR AN 2%, AL TR E RIS AAFEIRIE
BEORMG . BUR I BESRNS  n A tiigr (B S el K&
AR BT TR BB SR B SCRFIE SR BRI ISR
PR 25 R P S REUE TR Al 55 S T IR A

V&7 e A 1

RO L T8 B ot

JRSE AL 2 R

AR TR R, FUPXES S PO o R A A 2
&L B R EG S5 MTTi . ARG T ER T TARI TR
JSA BB 6 1 AR BB LA S5 (R i AR B PR IS AL 2 45 A
ARH G GHEBGEAR ISR, K AR BCENLH] T #5534
. BEBEARIN . T R DL B 58 S WU 28 22 57 s R (R R AT
i

W S EA R A A

udfi:
o | mh
|
> >

H R ERAT B A AT BR 28 )




3.1 FEMEZHR

§3

F B SRR SIHER

FA:

ARMJT

T EW 55 hr

WA (2023 4F 10 A 01 H-

2023 #F£ 12 H 31 HD

1. A s B Rs

-85, 624, 647. 94

2. A

-1, 234, 750, 285. 34

3. AT Y5 ey A YA —0. 0540
4. WIRF 3 A 12, 158, 167, 272. 22
5. IR & B E 0. 5520

T BRI SHRIR AR R NINW B 7 3 e 5005 (i, 8k
< HC) F N B ] B | Bk < e 9 55, T N Bl T S Bl e 7K T AR T P 91 7

A O S I o 95 2 A JIA SN L $EBE A

HARWN (ANE 2 e ERL )

e ) FHBRAH O B FHAME F BB 2R IR0, A SUTRE D9 A 3] L se B i n
A2 S E AL B 2

3.2

S FHERI

3.2.1 EEABHERKER RIS RS LB R R HR

Vo @@%& w%w% %%%ﬁ%
B Bx %D HhrEzE | EdEkE | BREER | O-6 | @@
@ E46) HEE@
TE=AH -9. 12% 1. 89% -11.07% 1.81% 1. 95% 0. 08%
TEAMH -9. 82% 1. 93% -10. 71% 1.87% 0. 89% 0. 06%
i —4F -22. 54% 2.01% -23. 35% 1. 92% 0.81% 0. 09%
Eiiiizégig -44. 80% 2. 71% ~47.01% 2. 65% 2.21% 0. 06%

3.2.2 HEEEFEMURESE RIHHMEN KERZ KI5 RS 4
W 2 2R AR BN I LL AR




10.00%
5.00% 1

L
5.00% \ I

10.00% 0l

15.00% I‘“ *‘

20.00% M

25.00% l

30.00% i ll Ii !
35.00% = | |1'|_|Is b il M
40.00% | | ! i ¥ 7y '
45.00%
50.00%

55.00%

2021-12-01 2022:03-01 2022.06-01 2022.09-01 2022.12.01 20230301 20230601 2023-09-01 2023-12.01
— B [ PPir kR I ETF — b A

e 1. B HN 2023 412 A 31 He
2. AFEET 20219 H 15 Hikor, 66 NH, M2021E9 H 15 HERE
2022 4 3 H 14 H, HEEHAZ R 5 r~hE &R e 6 FHZAE,



§4 EEARE

4.1 R&EL£H (RESLHE/PNH) fHH

EAREES LS LR | IFs
44 %% N Mol ]
AFER H 1 BT H 3
FIR
M5 | A4 | 2023-01-31 — 7 | WL, B 2017 4E5 AMNE
fERE 2 ERESEHAERAR, DL
il HERM R, BRI

2023 4 01 H AT B ik
I3 LI R A 5 R T A8 4
UEF 5 U i 4 R R A i 4
e, H 2023 401 A
5 [ HE s BB AE 5
RUFF AR HAIE S 3 R e 4 3
&4, H 2023 4F 03 At
& [ HIE T HER 500 32 5 BT
IR BOE S BT I G H 4 28
;{2023 4 03 HiEEE H
FIE YRR 500 22 5 R IF iR
AR R 4% 0E i S I i 4 B
S, [ 2023 4F 04 HEAT
o A P e e S B
AZ oy PATF I IR BOIE I3 $5 B Jk
& (QDID) K423 H 2023
06 H AT [ A P i
ey IR AEAE 5 B FF T AR HOIE




HFWRESHESEH; [ 2023
09 H AT & [ E A A i
B BRI BN AZ 5 B TP IR
BOIE 57 50 B 6 Rk I
SHREZM; H 20234 10 H
AT E E TS 7 100 22 5 1Y
F A BOE S R 4
(QDID) H:4223; H 2023
11 AT E B AR AR
R IR B PR EAT I AE 5
RAFF R FE HIE 25 1 e 5 4
(QDID) H423; H 2023
F 12 AR E EE AR RE
g7 IR AEAE S B I AR HOIE
TP 4 R AU A 4 B
SLM; AHES NI,

3
=
& &

N

=
s

2021-09-15

10

i+, H 201348 HIMAE
HESEHRGRAR, e
HE R, EEmI.
ERESAE, BT
Pzt S M BhE . B
S BT EEE
L A T A S
23, H 2017 4F 01
H AT & B A AIE S 2 3 R 5
W ANE I B E 4 (LOF)

FELM, [ 2017 4F 05 i
A & [ H T e ) s i A
THER R RS (LOF) F4

2= R
o K
K5
N
Hy
TS

J

fF H> D
fm D
=~
B ks
PI




ZH; H 2018 4F 05 HiRfTE
] 4 30 A s e i 2 2RI
oG GZI, H 2021
01 H AT E e K
FENVAE 5y B FF IR AR HOIE 7 12
SHESAM; H 2021 F
04 H AT & B H e o HUAk B
Fe b 3 R AL 5 BT e
IEFR RS ESSM, B
2021 £F 06 H & AT = EFE
300ESG H: AT 5 BT 1T %
IEARRESEESH,; H
2021 5 09 H S AE & [ ik
I3 LI D A 5 AR T A8 A
IFA R ESESZR; A
2021 4 09 H AT & FE e HT
Mot RO i TR A 5 I
AIRBOE R RS HEEE

%

2
P%Ji

HIE Y R BT 24 7 L 22 )

TR HOIE 4% T R G e 4
23, [ 2022 4E 01 HiEMFE
[E] o AE P P53 LB 22 5 BT
TR O 7 $5BE H R e A
PR SR &2, [ 2022

02 B E E A iER L
PR it J AR 2 5 R ik U4
HOF S S SR S 5L 4
23, [ 2022 4F 09 HiEMFE




5] [EHIE 2 7 5 AR R 22 5 2
T HRIEHOIE 4% T S G e 4
2P, [ 2023 4 11 HREE
[l IR YA R BT 2 7 28 5
ULDED GV =R RTIs E  oa
e A2, B
B e ML A%

e 1o BRI OOARYE 2 7] oo 2 ISR F 0, AT H AR YE 2 = i
SERIRS H, RS2 EERH Iy a R H .

2+ UEZF AL G EER 2 QERRESLENMES . HF. SPE
N AR 53 BB BT BIAH R RIE o

4.2 BEAXREHANAEGBEENTERLADHA

AR W, R A PR A m Ay E [ v e e T 52 5 B s
RACIE 48 R R S BN A2 ] (P NRSERIERE S B 5 08D (R
e NRSEFIERIESREDY o B AR i d HE 28 5y B T s X e B 75 15
SHEEFD) DR EHIEREMMHE, AEWSLEH B o E e
HRANE B G BT, DU AT RS RO B 0 AR o ) ORI 4 08 7= 1) 2 A R SR
BT KRR N B bR, SR THEGTTEH RIEN AR S FRHE .
43 AP GERUHA
4.3.1 ARG ERRATHERL

ARHEGE TN IGEME R, ZELIRED, e TN (A PS5
EELIPEY , WS — T3 R 3558 G A Rt 7020 BT« #0581
B ZGPAT GG S ST ERIAT, S TSR Fp s, FE
i RGBS B AR B SRR T IR & 2 G A A 555 B ATE R 1
RGN, HORFESHA ML R A Farshl F 2R 1. — &
Y, AR P A TR, ROCHRTT S % R A SOk AT AR IR T4 e &
MG 2 Zlidy, B0 RGN BTEELE . L0 FE K
FRCEEE, BRI 28 G FARAERUR AT B 3zl Frhiiis F 2




A A B R BRI A 5 D5 1 ey (], SRAT IR W58 S i i
FMEVFAE S 1 R BB A E R F H A58 5 S8 BRBIAT 8, ARZ R Sl 4% il
MRS AR, AMFET: NTRBRRL S, B2 5 RGAHERHEIES
FHEREAT B . 20 Al a A A RIS, R RS BRI
FFRF B AR, L AUEIE A 5 RGCRRFIR . R N IER TS, BT xt
B B AL o S5 Pl R S it AR AL A ) A — R AR T I A2 5 H
(17 18132 5 A s 10 52 5 B BRAE ) A v Ay, AKCASRIS RN & B (1 HS 3 HLS
5 HD MZREEAFHAZ 5 o HriFAG S . 1. I AFPESE 5 35 o i vl R 48,
X R PR 5 G AT AT o i VP A, T R A% 4. IR K
B, JFE AT RRA S OBCERL. RE R BiEAD 1A AN E L
LA e ARG R NZHIT N, 7RI ELZ TN, R E HEH
MU DL EESRA O M S BEPE MRS, IR R BRI E LM . 2.

LN PR G i s e 2R G A e R A AT, HEERK, A&

B AT e, PR, LR RE . ARSI AR IR 2 e ™ i A w1
FRNPAE G WL, AR IS A5 5 il BRI L o

4.3.2 REXGHITRAETHRH

A BN RIS AL S AT A

AN FE N E SR LA ER G AT 7 B 58 5 sl 5, i)
AN AL A 5 AN R A 2 0], RIH A B B R R SR R R R SR,
Bl 13 WA H A5 5 A 8 /0 1) 828 5 i AR 57 24 H S & 5% % I o
4.4 REWAESHBR R REABES T

2023 F 10 A LRI E ORI, SIESMUSINE, dismhnik 1,
ARERBER G5 iiplok . —Jrm, 9 A= Bl ui M. D
BOEMREETI R M E I, B8 i N BURE (I 55 7 S 450, PO B,y —Jr T,
S AR G S BBEHT R B DA SR SEE I AR XS 1 45 s ] e BR XU B2 7 o il A 4R
ICEFF SR RF BIF, S CE gk &, Wb R AR, HhE A il
K. 11 7, WAMRRPGE AT s T 375E AR, EE AL 52 950K I
L%, WEATEY . —J7m, FERME 11 HEEmE, HPMLL Bk, MNAE 2T
BT 7Y, Az tr A S NS IR R 75, SRR A v 7 [ ¥ $ 22 22 A AL

9



i 37 BRIk 77, HEIREHRBE A Bk R B 7 B s 5 — T, 10 H &P SRR
%9 AA s, AiEHh =R v gy . AR . %0 CPT FERE. PMI
HRISRASZE T4, IR ST AHE S IRMRSE, o Fimsh =37, iRt
FRAECWAT . 12 A, st e S T, H I P 2850 52 95 P B B IR
WK, TipdesEss. —m, KBE 12 H 4R HARRIRAA, B &
WRBI R I B Ee, SRR 3%, H— i, 11 AEAZFE
TPIEREFVCOREE, CPT A PPT [ BRSO K+ RN 4 ZE 450308 A 1 U
DU s 1l =45 3 3R 4k SRR, 448 W) U AT P B AR IRMEE, 77 Fim k= 3 )7,
AR5 . A BEE M M b X AR 2N, 2023 fERRJa N4 5 H
WA SR R 3 B T 3 IR

SRR, 2023 4F 4 FREEIEAETRECT R 4. 28%, 1HAEEAIRECTE 6. 18%,
TEAERHERECT 2 3. 99%.

ERREH b, ARG RIGE 2 EH M Eh AT HOE 44 B g, R EL
N TAERAGEAIT7E, ARG H RIS A 0 KA FR W AL o] 5 44

4.5 #HEHAZRESHL SR

AIREH, RIS BUMEIEK -9, 12%, RIS LRI R % -
11. 07%.

4.6 #HEHAZEESFE ANBERE ST #ETE T A
AT AR T I 5 U B AR ST E

10



§5

5.1 HMEYPREESH-HESHI

BBHAGHRE

oy S| &R () SR LA
75
(%)
1| B 12, 115, 820, 818. 10 .83
Hor, R 12, 115, 820, 818. 10 .83
2 | [ s # s — —
He. i — —
T CHFIESF — —
3 | mEEWHE — —
4| T A ST — —
5 | SENIREE T — —
Horpe SEWraCR ) SN IR B B
A L Rl
6 | WATHHMEHZ LA & E1 458, 715, 993. 27 .63
7| HAhB 69, 136, 112. 00 .55
8 | Aif 12, 643, 672, 923. 37 00

vE: ARG IE I RS A G WL BT s I o E D 12, 115, 820, 818. 10 JG,

bR P IEE U 99. 65%.

5.2 HEWRETURUBERKAS

5.2.1 HREWIREHEIRFZT U RIRABRERRAS
T ARSAMRE WA R TN IR TR 5
5.2.2 #REFIARBRI B AT W KRB BERRA S

TR S GAMR S WIARR A 5 AR BB SR 5

As UL

7
J o

5.2.3 EHREBATIL D REEBRERRBRERRAE

A7k 5) ARME (N A B A LB (%)
A5 RS 4,787, 376, 851. 60 39. 38
BEHEA 3, 375, 381, 016. 00 27.76
Ak H & A2 iE TH B A 2, 625, 966, 569. 00 21. 60
H ¥ 2 i 1,011, 808, 555. 50 8. 32
il 263, 468, 436. 00 2.17
BRIT PRAd 51, 819, 390. 00 0.43
At 12, 115, 820, 818. 10 99. 65

E: 1 BLE SRR ERAT L 73 bR (GICS) .

11




2« BAEAT I K gE it b ER S RS BB A B
5.3 %*EAﬁﬁﬁﬁgﬁﬁF@ﬁwﬂk¢ﬁﬁmﬁ e i

5.3.1 MEFIRBEBFIEA RME G B T E AU/ RIRT 42

ER A
. . . . HEB I E G
el e mEan] B O | ARPE G Mﬁ)&jﬁ@ g
| INKEEF]
01810 —W 136, 036, 400 1, 923, 554, 696. 00 15. 82
2 | 03690 |EH—W 23,945, 5001, 777, 235, 010. 00 14. 62
3 00700 | f&iH 35 % 6, 531, 800 1, 737, 916, 026. 00| 14. 29
4 | 01024 |PhF—W 29, 450, 400 1, 413, 030, 192. 00 11. 62
5 | 00268 | 4:itt[E PR 42,919, 000 442, 494, 890. 00 3. 64
6 | 06618 | % &fdfk 12,319, 650 436, 485, 199. 50) 3. 59
; Ik FIEEL 1 i
09626 —W 5,130, 3800 435, 158, 831. 60) 3. 58
8 | 03888 |4 ili®ft 18, 278,800 399, 208, 992. 00 3. 28
9 00241 | ] B {gk 3¢ 98,552, 0000 378, 439, 680. 00 3. 11
10 | 00020 |Rm#m—W 331,943, 0000 348, 540, 150. 00 2. 87

5.3.2 G HIRIRRIBAL A FotiE o5 2 3™ 3B 1 R/ HR PP B 142 B
ERE A
VE: ARG AR IAROR R AR B P 22
5.4 WEHIREGSTRFDRABFREAE
: AREAMEHIRARFFA 657
5.5 WEHREA RME 5 ES T 18 BN KI8T T4 5 5% P 4
s ARSAREHIRARFFA6IF.

5.6 HEHREARME HE ST HE IR/ NHEFRIET 48 B SCRRESS
BE B

TE: AFEE ARG IR REFA 57 SRR .

5.7 WEMARZLARNE SE SR HELHIR/MEEFRIRT L4 RS REEN
4

TE: AREEGAM S AR RS St e BB .

12



5.8 #HMEMIRILARHE GEET=EE LI/ KB LA BUES % A48
TE: RS GAM S IR AR A BGE.

5.9 WMEMRAESH R IIBRMEIZ HH U
5.9.1 & WIRAESHH ISR A 28 4

e AREES AW PR R T .
5.9.2 AEESEFEBIEYRABFBOR

AN G BT IR S DR AR A RS B B, DA ORE 9 H R, B 3%
TENTERE SRR BT &2, VABRRAS 5 A, SR st 2eR, M
U L ER BRAR I L

5.10 & HRAZE B BT I G ERI 5 H U
5.10.1 7 3 E A B 5 3 BUR

ARESRIIE G EFRRLE, AR ETE bt
5.10.2 i & I AR AEE S 3% HE 1) [ (391 B bop 45 28 A 40
VE: ARG A IR AR E BT I
5.10.3 7 A H A 5 5% Y

A G AR A AR A A% AT o
5.11 {HRHAEGHERE

5.11.1 F B A E G 8B BT T4 B 10 RAT EEA R T B R E 1R
WE, BERSTHRFHT—FEARBATTER. LHREE.

T I AT e BB R 4 RS IR AT E AR BAT S M 1SR A, B
FEFR T Gl H AT —F AR B ATFHEST. LTI

5.11.2 HAESKENIT HERERTHHESESFNE KL ERERE.
2 25 U P A I 4% R P T 44 PR S e I A A e R S P 2 AN R
5.11.3 FHoAth % 72 M) B

13



PR e On)

Jn

A7 AR 4 33.

EWSCIE S i 5K 69, 136, 078.

2 IBEA

YR JE

JSZHAT HA K

HoAt B HSCGER

HAb

OONCDQH»—PCO[\D!—‘%

St 69, 136, 112.

5.11.4 1 5 BIRFFH KAk TR R o] B e fii 27 B 4
TE: ARBEGAM T AR RS A AT e SR R AT e iz

5.11.5 1 & BIR BT 48 B R AL S E PR 1B DL A U B
5.11.5.1 HCRIMBHBIR A+ & BT AFAERIE 2 FR 5 O I U 9

TE: ARSEGAM A WIAR T+ 4 IR TP R FFAT Ui 52 IRV SR
5.11.5.2  FIRBIBAB R AT T4 B = A AL Tl S2 FR 5 5L A Ui B
T AR GAMR G IR R FFA B SRRER

5.11.6 ¥ H A5G ME B HALCFHR T 4

RIPU 5 SR, B S 3R h iiE S iE EE B 0 T A5 53t ]

REFIERRZE .

14




§6 FFRAESHBEZ)

BhL: Ap

0 5 ST < 4 AL A0

22,370, 855, 237. 00

5 7 S0 309 1) 5 < s H D 4 A0

3, 024, 000, 000. 00

Fhe ot B3 B ) i < i D (] 47 5

3,371, 000, 000. 00

5 I A 2 e R AL S A (it Bl “ =7 3181

T I AR B, <5 40 0L 20

22,023, 855, 237. 00

15




§7 EEEFEAGHBEATRERRAESENL
7.1 EESFEAGEEAESHEFRINFHR
VR AR I TR R AR S
7.2 Z&BEANGHEARERBELAZS VA
TE: A ARSI G (08 BN RS [ B < FR B SRS AR 4

16



§8 RMBIERERRHIMEEFE

8.1 MEMANE—REHFHESHBLHEB ST 20%H 1H 5

T ARG AR WO — R R FH AT 2 S 0 AL B s I 20% 115 .
8.2 HMBHEHFRENHMEERFE

KR EN, £ESEHEAERFS L —XSUHERGARE I &R, &
sReAEE 2023 4F 11 A 22 HlEREEEREEEE, FHEKRSREEATHREE

s RE. B S IS EEAT 2023 4 11 A 23 HRAMW (FEEEE
ARAFRTEHPEBN LT NE) o

17



§9 #EXHFEXR

9.1 HEXHEZR
1o o IR 2 B0 7 o TR e s R EL B D A8 7 PR TR AR OIE 77 #E %
s
2+ e [ A E RO B AE By Y T IR AR IR I 5% B
3 e E RO B  AE Y T IR AR IR I 5 B
4 o [ IE 2 v VO R < A AT R W I SO A
B & [ R IE S IR ELIDE N AE 5 B T IR R BOIE I3 15 B B 0 S5 R Je e %
ipEs
6. AN TETR BT BB R I & A
9.2 MR
FE (R R SR X A E 1196 54T AR 8 27-30 |2
9.3 EFHFX
P AR BAA BER], PSR ARG BN E A S AR A A
KW HIE: 95105686 4008880688 (4x[H 4t —, HKi&iE %) A & W hk:

g
FLE

&
&

>v<l:

http://www. fullgoal. com. cne

B EESEHERAA
2024 401 A 22 H

18



	§1   重要提示
	§2   基金产品概况
	2.1 基金基本情况

	§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
	4.2 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 报告期末指数投资按行业分类的境内股票投资组合
	5.2.2 报告期末积极投资按行业分类的境内股票投资组合
	5.2.3 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 报告期末指数投资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
	5.3.2 报告期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细

	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 申明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、处罚的情形。
	5.11.2 申明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
	5.11.5.1 期末指数投资前十名股票中存在流通受限情况的说明
	5.11.5.2 期末积极投资前五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


