A ESC TR AR ERIEFREES
2024 5 4 FFIRE

2024 £ 12 A 31 H

HEEBHAN:. BNESEFEERAT
EEFEN: YEREBITROAERAH
WEXHHR: 202541 A 21 H



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

§ 1 EERR
S AR R R AR S TR A R BE AR 5 PV SR K

SR HO P IS YRR P 52 R AR A B B AT

S 4T N\ b B AR AT IR AT PR A R AR A e 4 UM, T 2025 4 01 H 16 AT A&
SR I S5 R AL G S, (RS AR R TR %S R
N Ny

G N AR DI (3 PR  BDSLRS8  JEE RS P 72, (AT B e — s A

SNV R H A KB ST R, V% 0 R e SR A7 Al
e SERE AT EL

TR P 2 VR R R

AR ERIE 2024 410 A 01 HEZ= 12 A 31 Hik.

§2 &= FEAL
B RIRR BRI ESG R A K
Fe g FARUG 021476
B Y (Y LTIFF R
F&a AR 2024 4 6 H 18 H
5 AR JE 4ty AL 0 10, 001, 235. 46 14
ot Hw AHEEFERF ESC IR TS, TEORRF B I AN PA

S RS BE A b, B R R S I E R, B

SRIE G T P K AR (A

P 1. BE 7 e B SR

24 JBE SRR T

(1) ESG F /8 5t

ESG ¥ #2385 (Environmental ). f#t4> (Social).

NE]IEFE (Governance) R FAFR, &EfjﬂﬁﬁA
TR BT B A B 7, ERTERRI AR, §

TR 55 IRk R =4, HEAIASR, #he /&Ej

RS RAE, PGS RS, DL+

SAMEMLFIFEN . ESG 55T AIAZCoat i Ay B AT AR R

H— 2k RREL KRB %, LS TE S ESG BIAH R

S GEK, FREWME ST EZ B

7.

(2) AT E

EATVWACE E T, AT 3 EH T TG ESG £

IR IRAT M, e PRER AT AR NI . 1T

HaE . B RABNNEL . ROIC ZBBN 7 K I B 2547k

}-ﬂ-

Pr

% 20 3% 13



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

MR, R ER L. B, B
AL B I L] S R R R S B B B AT AR S B A
T E e

(3) ML FE

ANF G AE ESG IRk s v, LB MR i1
BTG N T, R E M AE B AR &5
& RN AT T A E TR 10 S
B, AL BATIEI . AR SUE KA ) Bt
Dy « DR Al T BRI [A] A ISR AT 4058, it
AP L XRS5 A XU £ P-4

(4) BRI SR 358 s
ARHERERA “H MR MRS, ai e
R EEACH . ASRATIL AR SR AT AT B e A
WHEATNERER, FRERT G AL H i bom
PRI o

v PR

v AREAGTR CRRAIAZIGR) BB

v B SCRRIE SR AT SR

v AR BT BE S

v Y S5 B S

v AR, BEEIESFTISNAR R Rt T HEFEE AL
507 K AIE S, ORI T RN,
UUPPRE PSS RIRERINAIINED NG Sne e % TN
AR EATIE SRR, RSB B
EEIEE e LR

0 3 O O1 &= W

A& L L i PR 300ESG ZEEFR AN 2 % X 65%+HHIEHE I B LR A R
FOlas R X 10% - Er 25 A a8 () IET 2R X 25%

AU SR R AE KREGREG TS, HREIGE K& TR Mg
e, il S, RTRERES.
AREEE AR IBRER IR, HRE, RTEEAE
55 RS $ 0 FE S RATT S 0 B R ob, AR 4k
Al AR IS BB L] N B Wi ss . 17zt sh XK
PEFEARET T B DA K SE 5 N 4 22 S R 3 SR 1Y)
A AR -

AL UN MR G AT PR A 7]

EEFEA [ AR SRAT IR A IR A #

B P K A R S R AR BRI ESG R & KRR A | R ESC HR & KR C

TR PR 5K

021476 021477

IR T 8 0 R 1 BUS

9, 000, 019. 63 13 1,001, 215. 83 11

§3 B FIRIr AR SR ERI

3.1 ZEM SR

Bpz: NRMIT

%300 3L 13W



HYR ESG R &

MR AUEFF B I 4 2024 5 4 RS

] (2024 4F 10 A 1 H-2024 4F 12 A 31 H)

. o
BRI BT ESG FRUR & KR A | AR ESC FRRE SRR C

L A E el s 12, 327. 95 -250. 61
2. 2% HFE -519, 346. 51 -59, 183. 33
3. ALY 3515 4 A B A R ) -0. 0577 -0. 0591
4. AR G 0 9, 424, 093. 65 1, 045, 029. 70
5. JAAR S A e 1. 0471 1. 0438

1. A CSeI R R R S AR B . BRI . AN (N & A R AR sk

) FNERAE 5 T ANE PR 4515 )5 B AR,

AR A S B st in_EA 2 fe a2 2h

K i
2. RSN G A OFEREA NAWEAS 53 &S T, 1\ 3% H 5 S PRl s /K CF 2
TR A
3.2 REFERI
3.2.1 BREMBIHEM KR R H 5 RS LB R R LR
BRI BSG SR & A A
Mk 4 bl s
FEBEKE | bbbt
MrEr  [REEKRO HER 28 2 O6) @—@
WHEZQ | HEIREREG
HEEZ®
HE=AH -5. 22% 1. 66% -0. 79% 1. 20% —4, 43% 0. 46%
TFEANNH 5. 18% 1. 38% 10. 58% 1. 15% -5. 40% 0. 23%
H 45 [A
4. 71% 1.33% 9. 09% 1. 11% ~4., 38% 0. 22%
AR A
RV ESG T VR & K C
,J\ l:l:ixﬁ
FEBEKE | gt
MrEr  [REEKERO THER 28 A OEE) @—®
WHEZED | HERERERE
HEZ®
HE=1MH -5. 36% 1. 66% -0. 79% 1. 20% —4. 57% 0. 46%
I ESNH 4. 87% 1. 38% 10. 58% 1. 15% -5. T1% 0. 23%
HEE&ER
4. 38% 1. 33% 9. 09% 1. 11% —4. 71% 0. 22%
AR RS
T RIS SRR PR 300ESC FEAETE BT 25 2 X 65%+HIFHE B 4 S e Bl 2s &

%400 3% 130



GO ESG AR A RUR R SIES S & 2024 4R34 IR

X10%+ BT ER G R 5 () 2 X 25%.

3.2.2 HES & FAMURE S RIHFEM KRR R RS RS R EHEN R
RBFHI LB

FRIMTESG == VR & A R aCA B H B 1 K 3 5 [R) 3 b 45 b Ase ik v A 22 2R A4 I s i 34
Faded =l

18. 00%
15. 00% |
12. 00% L =
\ | 11
9. 00% KFM R
| I.'\_.-‘J
6. 00% /ﬂ\/f

3.00% L\fﬂ

0. 00% {Prsuo oy

~3. 00% NGRS |
_ - L ——
v \_f\_\_ 1
- 8 - ]
6. 00% N
oo oo o w oo M P M - =] - - O O o u e e u o o
— ] =1 — ] [=] — [} [=} — [ [=} — o4 [=1 — o1 [=1 — o™
L P
T T2 T T T T T T TTOLTOLLODT OLOTOTOLTOLT
=+ =t =t =t =t =t =t =t =t =t =t =t =t =t =+ =+ =+ =t =+ = =t
o4 o4 o4 [} o4 o4 ] [} o4 ] [} o4 [} o4 o4 [} o4 o4 [ B T |
[=] [=] (=] =3 [=] (=] =] =3 =3 =] =3 =3 =3 =3 =3 =3 =3 [=3 o o o
] ] o o ] o ] o [} ] o [} & & [} & & o ST o I ]
|—%E:‘ﬁIESGIEEEE%EEEEA§i+>¥fﬁi%i‘t’c$ —%EiﬁJESGIEE:'E%iiEE‘:A%i‘l’ﬂkéﬁi‘é}&ﬂiﬁﬁ|

FRIMESG == VR & K R a0 C v i B K 32 5[] Sl &5t e e Bk Ml 2 3201 [ sk 4
Faded =l

18. 00%

15. 00% J

12. 00% // Lﬂ M

9. 00% I-'J', %‘M V.III"--/‘I ,.\,-"_PKIL__/-\.-"’__I.

! .\\__/ N

6. 00% \/\II /ﬁ\/ﬁ

3.00% \j\/\

0. 00%

-3.00%

~6. 00%
o o o oo o M e [ - O 0 0 =] O [Te] oy L e oy o —
-— o (=) — o (== — o [==] — o [==] — o (=] — o (=] — o o
b b L L L b bbb s bbb S L L L LA
(=] (=] (=] (=) (=] (=] (=] (=) (=) (=] (=) — — — — — — — — — —
L O
o o o o o o [ ) o o [ ) o o o4 o o o4 o o4 o4 o o4
[=] [=] [=] (=) [=] [=] (=] (=) o (=] (=) o (=) (=) o (=) (=) (=) (=) [=] (=]
[} [} [} o [} [} [} o o [} o o o o o o o od o4 [} (o]
|—$EMESCEBR A ZRACR W EMKE — RUESCEME A L RACR IR % |

V1. AEASFERT 2024 456 A 18 H, #EAMRS WA A 44 F4EBARH—F.
2 KL E LSS AN AR A A RS IR AL L A 3 4 A R 0 T
BMEAME IR, SHEIE L% S E FLE.
3. 3 HAthts
K.

o500 & 137



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

§4 BEAWRE

4.1 RG24 (REGLBE/NH)

FEAHE G I G 22 BIRR | 4iF 35 Ml
EHREN | BERM | FR

e | R i ]
w5, WCEEE AR, 1L IR
AT MO ZE 7 o SRR TV e Bk 4 B
BIRAF], HAEFFLG. 2015 44 M
N R & A BR A w) 7T s, Bl
FERRZERE R IR 4T . 2022 4E 3 i
FRATARI 25 0] R 35 1iC B VR & BRI 3 %
@%ﬁﬁgizg %%jgﬁ - 114 FREEeRSLM, 202243 HE 202343
B HAAEHEAT LG 1R A B IR F# 5 T 0k
SHEZLH, 2023 4 3 FR TR E
KRG B IR SRR R H 4. R
FhReiR G BOE SR T A G R K
B R TR B IR A BN AR R R A 4
ResH,

e 1 ERPERHMY A RERREZ H .
2+ UEZF MDA R A% W BIETF AR SRAT L 1 Ak 22 B SR R U5

4. 1. 1 BIARFAER B B EHIT RIBR EE I E S 43 R EHK ™ R 1E L
AR S 2 B AR AT RSV BRI 4 A

4. 2 BEH ARG PN S EEBE UM FEH KU

RAREWIN, AREGEHNKET GEFRE). QEFRREER) . (BEGRD) Mg
FAEEEMIIIE, AF WG Badc. kR MENEBEAZ R ™, £a
A MAIATSE N BRI T I OREAHEE, 557 Se B & @i a NIAI R, ToH = 2 e 4
FEA AR IAT N, TPt S ] LAt A a1 A RIE IR & & FRHUE «

BEMY 55 B R RATE YR, ARG B RELFOR I E e . Bt TR i
B, UMy GEFRE). GEFFREREGIR) SREA M RE, 3P nss KU g B 72 3%
NI A R, Bk i aiiE A N BRI E 1 Bl .

4.3 PR GET Y

4. 3.1 AR 5 ERPATRH
AN, AT E BRI P R H AR AT RIE AR S A R, AR
ORI, BRI L HIAT AT AT DN AP G BT AR S, B OR AT A

% 670 3k 13



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

ARABEHAE. R, AREXAFRSRA G R R R 257 DR BRI (R, 6igR)
i R ZE R BT T T

XA 580y, RGN, AR E R ERRAE GeaEHEASE el
S8y, SRR AN AFEREET (HAL 3 HAL 5 HND AJF5ENAE 5 FIEZREAT
TNEDH, e 5 B0 S S VA I A AT TR A, R SR
GO

XTI A AE 5 8808, AR N ARG A A IRE H AR S (BAEBEEMGER) 1525
] 22 H kAT T REA T, RAKIERRER O ARSI, AMAETHREAES
555 BT AT a0 7 A I 32 5y BRAZ e (R B A it i e 55 249 H RS &K 5% 16 Dt
(EEEHIMTEEEE RN

XHF AR A 44 SCHAT I — T3 ISR 5, A BB AL G e B AL I I BE e, T
T E LF A AR AR, SRR DESE . LA o0 e 1 S UK SR A HEAT 73 T o

4.3.2 RERX BT RRT IR
ARG N, REIAR e S HE BB HE 28 0] 5 3 BUR 738 5 AR 2 4k 1 7 1 A8
Gy

4. 4 |REAZES B H RS RIBIED T

2024 FEEEIUZRRE, LERILEFRE, S9N T ARSI HIABL AT EE: [ Py ER RS iy
PRV, EMNEIEA T, TE BB IRE . A RIUTREES TR R S, AR ARE
AL, VR 300 FEHCETK-2. 06%, FIfFa A FRHLETK 1. 62%. ATIRE, FE. BT, HE
W2 5 T A SR RAFRTE, Tl WK, BfUoR. 628, A ESRY, RIENEH
%,

SEPRRAEE R, TR TR, AREEES MRS O, SSRIEREATL, Tk
SR, JFE BSC IFMMA R A B T D A

4.5 RERNEER SR

BB AR IR ESC R & A0 A IFESRHIAHEDY 1. 0471 I, A4k & WIFE S0
A A N5, 22%, UL ST LR EU 2t A -0, 79%; AR AR S IR R BSG 3 @lE & K
A2 C MG AN 1. 0438 JT, ARk I G UG 2N -5. 36%, RIStk
e 7 2 0. 79%.
4. 6 MEHAANRESFFE ANPEE ST - FETE R

% TU 3k 13;



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

5. 1 REMREEH=HEHN

§6 WHEAGHRE

T H

£ o)

i 3 4 B R B
(%)

9,723,729. 14

90. 24

9,723,729. 14

90. 24

Hrp. fige

B SCRRIESE

e E R

ST A

KNI i B

Horpe K U R SRR 4
F

il B

HUT ARG A M S il

1,048, 141. 29

9.73

HAh 5™

3,427.19

0. 03

it

10, 775, 297. 62

100. 00

TE: AL il P OB A S ML A i 2 Fe (M NRTR 2, 671, 481. 87 7, (HHIARIGHELL

151 25. 52%.

5. 2 MEBIRBAT AR ER T HE

5.2. 1 REWARBITVWHRABABRERKLEES

o R ARAHE GE) SR L
% (%
N VSN NN G\ - -
B LRI 191, 312. 00, 1.83
C |k 5,179, 967. 03 49. 48
D |[HA. T, R OKAE R
VA4 197, 985. 00 1.89
E [k _ _
Foo R AMEE - -
G |dizk. ShigAIRENk 82, 360. 00| 0.79
H o fEEmEDOl 151, 962. 00 1.45
I |[EEAALR. ARG EEARRS
N4 196, 416. 00, 1. 88
|4 814, 493. 00 7.78

o8l Mk 137




HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

Q=5 Y|4 - -
L (RS ANRE 25 R S5 - _
M [ RFEER RO AR R S5 120, 164. 00 1.15
N KA IRETRI A it 117, 588. 24 1. 12
0 |EERARS . BB H A AR 55 - -
P #HE _ _
Q | PAEMMSTAE - -
R 30 RE R R - -
S |&E - -
ait 7,052, 247. 27 67. 36

5.2. 2 MEBRBAT A RBRER TR ERTHE

A7k ARME (NRTD i B B E B %)

JiR AR - -
A & A 2 672, 768. 06 6. 43
IEE LR R - -
EJA - -
il 327, 595. 91 3.13
=T - -
Tk . -
& SR 1,127, 314. 80 10. 77
HLAE IR 55 543, 803. 10, 5.19
N A4 - -
55 HiL = - -
ot 2,671, 481. 87 25. 52

e AR IERAAERATIL 7> FebritE (GICS).
5. 3 JIREL A SEYME o B & B 19 B LB R/ HE P O B SR BB W A
5. 3. 1 IREHIRIEA othME 5 EE =18 LB NP I RT4 B R BBt 9 4

e | BEEAR | REAR (HE B | ARME Oo) | HEETESERES] (%)
1 01810 INKEEE-W 14, 600 466, 446. 35 4. 46
2 00700 s VA 1, 200 463, 390. 42 4.43
3 000921 HERH 12, 800 369, 920. 00 3.53
4 03690 % F-w 2, 600 365, 248. 70 3.49
5 00981 S EPONESIUN 11, 500 338, 652. 83 3.23
6 00388 FHEAL 7 FiT 1, 200 327, 595. 91 3.13
7 000333 e OESE 4, 300 323, 446. 00 3.09
8 601318 P22 6, 100 321, 165. 00 3.07
9 688036 fE &I 3, 307 314, 165. 00 3.00
10 600519 Piv)ERE 200 304, 800. 00 2.91

5. 4 MEHARE BT MM RERFHRRAS

% 09U 3% 13W



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

[$)]

5

5

A EAIRE AR ARFFA 67

-5 MEWIRIE A SOME GBS T8 H B R/ HEF B BT A2 B 3R A 40
AIE G IRARFFA 57

.6 ME AR A SOE G H ST 3E ELI RN BT+ 48 B SRR R
R
ARHE AR AR IS A B SCRFIESR -

T RERIRIE A SO E GBS T 3E E ] K/ HERF BT 45 Bt e R B A
AREAMERARFFA SR

- 8 AR A SOMME o5 2 S B3 E H 1 R/ HE R I BT T 48 BUIE R 3% B 40
AFe AR AR ARFF AR

O MERRAR SR RERB RSB

- 9. 1 IR FR AT S 4 H 0 B A8 3 S A1 45 2 B 40
I AR AR B 52

.9. 2 FESH BB R KB BRBUR
AT AR A WA R I BRI L

10 MEHIRAZE SR B E RS F LU

.10, 1 A E AR EBUR
AR EE A A T P AR E AR 5

- 10. 2 IR A S B H SR SRR 5 B 4
AT AR W AR R 1

. 10. 3 A<M E R R K E VLA
AN FE G AR A JA R R AT [ 75

11 A ARG RE
1L 1 ABEEBERBET L IESRRAT EAA RS BB E R I REE, 5K

R G H Hl—FEARBIATTER . LTREE

075 TN A < BB RO AT A4 UEZR B0 AAT BRSO Y B 0 1) 7 58 VR 2 A i o i )

o107 3t 131



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

M —FENZR AT BTTHIHEE.

5.11. 2 BER BN TR HER BB HES S RAME N EIERERE
T 301 PN AN < P B AR I A4 F S R AT 2k e R RE 8 e B 5 P AN ISR

5. 11. 3 HABE =1k

5 AR &8 o)

17 HARIE 2, 362. 24
EYSCIE 7T K -
ST 1, 064. 95
YR S -
JREYAT R 3 -
oAl 2K -
Hotn -
it 3,427. 19

5. 11. 4 G HRFFA KA T 52 B i vl e 48 55 A 41
AH G AR AR AR R Ak IR P R 50

)
d

0[N |O | |[W ||+~

5. 11. 5 R E AR HI 148 B 2R AP A7 FEUiE 52 PR 0 O Ut BA
AR AR AR BT+ 44 BB SR AN AR UE A2 R A1 DL o

5. 11. 6 BEA SR & ERI AL SCF IR E 2
RO & TR, 808 4L A ity b iR S L B 0 U AN & 1 AT REAFAE R 25

§6 FFHRES BB

B iy

TR BRI ESG E R A RN | HRA ESG AR A A
A C

ik A8 A A A 9, 000, 010. 01 1,000, 108. 91
i 5 S 3 R 3 4 A FR A 121. 95 1,291. 38
R - R HT A ) 22 48 A U [R] 43 00 112. 33 184. 46
i 5 B [B) B 5 0 AR Z A A (43 0k i i
DLL“=7 HAD
it 5 AR 5 A0 AL 9, 000, 019. 63 1,001, 215. 83

VE: SSHUGEBARITEL. B S G AR G
§7 ZREEHEANGHERREREARZEHENR

7.1 REEEAFHEESHFENER

o1l 3t 131



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

AL 7
75 H BT ESG AR & A0k A BRI ESG R & & #3K C
T A E B AR I g0 A0 9, 000, 000. 00 1, 000, 000. 00

A5 S ] SN/ R A7 T - -
i A ) S H /B2 [ A i - -
i AR S BN AR 4 4 9, 000, 000. 00 1, 000, 000. 00
A AR R A AR S H 80 40
WAL (%)

e B HNISHIEA 5 SR A & PR AL G SR B A A 2R AT

100. 00 99. 88

7.2 B&EHENZHERRERRFE ST 5 WY
At Ik PR KA FE A R e AR &1 5

§8 M EWIRKEAE SR ER SRFH HHIEL

s AT > o A o I | e R N AT T
3 4w 3 AJ10, 000, 000. 00 99. 99|10, 000, 000. 00 99. 99
[ Bt EREITE R {=!
EAMET =5
R ACEL DN - - - - -
mCE N
A
HEeamE - - - - -
A5
e AN - - - - -
2R
HoAt - - - B B
&t 10, 000, 000. 00 99. 99|10, 000, 000. 00 99. 99
B & FAR
EAMET =5

§9 B R E R A EEER

9. 1 EMINE—BREFEESHF IR BIEGET 205591558

WE N A RS DAL WA IARFFE SN
& I
e FEHRSE
» WAL \
S . HAw] FH J4E] 137 5 B
. Ty | IRRIEEE FEE 14
Sk U\ AT AT Al %
ﬁ a3t 20%(1] gl 1% 1 %0 (%)
. BRF 7] [ ]

o127 3 137



HRI BSG 38R A B R A sUOIE SR B 3 4 2024 4258 4 RS

Bl 20241001~
1 10, 000, 000. 00 - 110, 000, 000. 00 99. 99

) 20241231
P AR R
AFESTER G N — RS B S0t piA sl F i 4 8 0

A20%HIE ., fET
Toik PAE BRI A 4
FIR B PE XU o

i AEA R OLT , GiE s BN [ml s S rh RE m], BB NT]
L AR g 5™, A T REN B A R R, B RE g R

9.2 B EE RN M EEGER
p

fE
&

§10 #EXHFEZR

10. 1 &EXMHER

1y A I I Stk 152 ST ARVAT ESG 3 RIR A 21 e sXIE 25 43 08 R 4 A S A
(BRI ESG 3 AR A& B R AL IS5 BB 3 4 3 4 A 1))
CHRIT BSG 3 R AR A SQIE 5 B 3L SR L)
o VR A St v ST AR R G T B R R SO
« R BSG 2RI A TR 0 I S5 45 R e 45 0 2 R AR R
VRN ESR E T AR S A

(@] H~ w Do
7 7
oS

(op)

10. 2 R R
hE R E bR SRR E Rk 99 5 21-22 2

10. 3 &R A
FREN AR S BUA SN, TSRS EE N SEHAR AR .
HHHTE: (021) 38568888 /400-820-0860

ANaE] Mk http://www. cgf. cn

WM EESEHERAF
202541 H 21 H

o130 3t 131



	§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
	3.3 其他指标

	§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


