FREERRE 6 ~HFH TS

P
2024 755 4 BRI

2024 £ 12 A 31 H

EEEEN: PEERIEHEROERAF
EELEN: XUBRITRHAERAE
WEEHER: 202541 H22H



PE A 6 D H A6 A S R E IR 2024 55 4 MRS

§1 BEERR

FEBE NN E H e NERRIEARIR S TR B BOC . 1R IR IR B E R IEN,
FEXF A FLS e L YR R S B P AR A B SO S TAT

FESFRE NPT AR A IR A R IRE A IE S5 FIME, T 2025 45 1 H 20 HER T AME
I I S bR FERDL RRAGIMEENE, REEZNEANEERRICE. =Sk
S R iR 8

B4 BN R A SEAE L B R B3 0 S5 UV BRI F BE 4 B, (EANRIE RS & — e B

FEB AN BOFAREIHARREI . BT R, $ 535 7E A H 358 e SR A 740 D) i A
BE IR .

AAR G I 55 R G R

AAREWIE 2024 4 10 A 1 B % 2024 48 12 H 31 Hik.

§2 HEE BN

4 TR W L 6 AN H R IR
e 970213

e S (e LTI

e FRAERMH 2023 4F 11 A 22 H

T AR I e A B

230, 948, 657. 57 11

BB A bs

FEUME BT RO 2EAS B, BUR SB35 Bl =
FEFE I BT RS R RT3 T 55 77 skl & B2 .

BB R

ARER AT RS TR T E B AT [ Y 0 2 R TR IR
HFIAET . BORMSE, I AT i s S5 A R
TR 22 57 F A 23 T 3 R 55 (R S A W, 48 e i s
HRBF BB L, FARIE 25 2R BE = ot / ARG &5 4
AT, ST EI S5, 2N RGP XS
BRTIR T, 0SBt R B 4 ORAR -

T ERBRIS A FoIE FRmS . P AWIRCE . i
TGP0 B s . 5 BB B o B SCRFIETF BB Ok
i R GO BT BT RS . TR AT AR TR IR BT
SRS

b & L Ak i

AEGTRERM “PhiGZaME GaE Rl
*80%+1 I E WIAF AR (BUR) *20%” {FkEitbig
Bk

IR 2t AL

REGT RO LS T E BRI, HAUHk a1
TR I8 & = T i Mg sk, TR AEE . B
ERESTE IR IBAMES. BAREST
LRI

& o2ml 3t 127




PE A 6 D H A6 A S R E IR 2024 55 4 MRS

FEEEAN W& BT 4 A PR A 7

EEEAN POl ARAT A B PR A 7

R A G 2 O 3 4 TR EP%}%&‘HZ% 6 ™ H A *1%5%&‘%59 M H ¥R
i A iz C

B I AL B AR 970213 970214

T IR T 8 70 G B 1 1y LS 61, 343, 965. 67 1 169, 604, 691. 90 73

T ARG e REWR QIESRA R RG-S B8 B 5538 G T IVE SR LG 98 7 2

A5 IR SR WO BRAER T I ZOR 58 A S 5 HE SR A 7] RS E 7, T E RN 6 DMHEFE
W ARG B E B RITEAIRG AR A E” Bl “AESTR”, (P EERTE 6 MHFF

GG RGBS E G FD) ARG TR “AREEF” 8 ARG

EHARE,

§3 EEMFIBIFMESHERIN

3.1 EEMEKEH

A NRMJT
B AR (2024 /£ 10 A 1 H-2024 £ 12 H 31 HD
B RE i=) — - — — -
IR HRAE RS 6 N H R IR AP S &8 = 6 N H FRFE 6 O
1. A C s i 2 679, 595. 35 2,030, 226. 30
2. A HHF 1,091, 067. 16 3,221, 347. 95
1513 S A Y
3. AL 451 38 4 3 A B ) 0. 0171 0. 0153

HE]

4 AR B HE

68, 736, 099. 63

189, 522, 917. 30

5. IR S B

1. 1205

1. 1174

T A e BGEE HE B S AR S SN« BRI RS |

HAbeN CAE A SRMEZRSI RS HER

ARG IAREL AR A S se B in EA A setirEAR st . Ak ek Sidads
AFEREE NN EEE 5 2 e S 0 AT, TN 3 AL SERRIR R 7K 2R T A s 8y

3.2 EEHERIN

3.2.1 EE&MBHER KR K5 RIS B Al 2 1 H g
i AR 6 T R BT A

Mk & b e S v
‘ TR K R A ML 57 b 5 S v o
B [EEKERO » " W ZhrEZ O—06 @—®
HZQ lEnEI6)
@
HFE=1MH 1. 58% 0. 10% 2. 30% 0.07% -0. 72% 0. 03%
FENNH 1. 78% 0. 08% 3. 11% 0. 08% -1. 33%, 0.00%
it E—4F 4. 25% 0. 06% 6. 36% 0.07% -2. 11%| -0.01%
O30 3L 127




T E B 6 N FEA B G AR & B TR 2024 SR 5 4 TR

HIE4 5

4. 86% 0. 06% 7.23% 0. 06% -2. 37% 0.00%
ERER S

RS RS 6 N H A G C
Mk & b s Sk v
TR K R A ML 457 b 5 S v o
B [EEKEO » " W ZhrEZ O—06 @—®
HZQ lEEI6)
@

HFE=1HA 1. 50% 0. 10% 2. 30% 0.07% -0. 80% 0. 03%
TEANNH 1. 62% 0. 08% 3. 11% 0. 08% —1. 49% 0. 00%
o E—a 3. 93% 0. 06% 6. 36% 0.07% -2. 43%) -0.01%
H¥EE&EH

4. 57% 0. 06% 7.23% 0. 06% -2. 66%) 0.00%
ARG A

3.2.2 HESAFAYURES RIHHENKERF) IS RS BREER R
AT R
e (2 3 B SR 560 F I AT IR A TR LT 9 (G-I 5 5 (R U 9 B 7 i o 7 o2

7.20%
6. 40%
&60%
80%
00%
20%
A0%
&60%

- N W A

80%
00%

7E o HG P
A
J
o
In’
L
T
e
LD T o R O e = N oS o SN« * R = O = U e T s o . IR o B o I o
CAME T A B 7 O T R - R O Tl
-—N;—u—Nmmcrmu)-bhhm&Dcn‘—N
L 3T LT R YRR OLTON,OW O
& oy o= o= o= = = = = = o= = = = = = o= = =
Four ST oY BN o TR [N o NN ot N o Y-~ NN < Y < NN o BNt NN o NN o NN ot BT o NN o NN o BN o |
o o o o o o 9o o 9o 2 o 92 o 2 2 o o o
[ T o B o R (R < H o T o T R < R = I = R = IR =~ R = [ o R S R o I S R

2024-12-31

|— hEEERZETASARRFAZINREIGEKE — P EEREZ T AREHEFAR TSI E R S

ps




PE A 6 D H A6 A S R E IR 2024 55 4 MRS

P I BLF 6D A 78 Wi C B (e 1 3R 55 RISk 45 b ise ikt i s S e 1 52

7 A5 B P

7. 20% A

6. 40%

5. 60% F

4. 80%

4. 00%

3. 20%

2. 40%

1. 60% S

ot
0. 80% it ol
=

0. 00% ==
e [ ™ <+ <+ o - - w0 o o~ o — — — 4 o o) < o
od -— o o -— o o -— (=] od - -— o od -— (== ) o -— (=) o
e d L L A b h o b b b b b DS LA A
- - (=] [ (=] (=] [ ] (=) (=) (=] [ ) (=) [ (=] (=] - — — - —
& 4 4 L 4L O 4 F 4 L L Lo L i L L L4
[} [ (o} o4 [} [} [ ] o4 o4 o4 [ ] ol [ ] [} (s} (o) [} (o) (s} [}
(=] (o] (=] [ (=] (e ] (o) (=) (o) (o] (o) (=) (o) (=] (=] (=) (=] (=] (=] (=]
o o (o] o o o o o (o] o (o ] o (o] o o (o] o o (o] o

|— FEEERZETAEHEBHESCEINBEEKE —PEEERZ T AHEHEEHCE TSI EWE 3 |

e RESTHRIE S A RAENE N 2023 4F 11 H 22 H. RIEEZEHEARRZE, SHAN

MHEATHRI T ARz Hilg 6 N H AT S TR0 A He ol 735 A 55 7= 8 BEA [R] 1)
HRLE « REATRITEE G AL R & 05 =B & L/ & = S A R ER .
3.3 HAthigts
AT G AR AN o H AR b
§4 BEAWME
4.1 B&LHE (BESLT/NA) FHH
(AR FE S FI IS L FHARR | 3F25 Mol .
[ 3]
WEBE T rmnm [ mEaw| e bt
AT 1)
e
., ds RN 25 N ot e T e R Bt A
mﬁﬁﬁ&ﬁﬁzwwﬁnﬁ B 13 4 I (CFAY. A 13 A Yt B4
=g 22 H Horp 10 R ALK, 2014 AP S8
A S BHES B A IR A
BE RIS
ViGN

e LSRRI SRR G2, K YRR MReEFRARH, “BEEHY AREL 7
PRIERARIARIS H 3 0o )a AR B AR S B, “ARIRE I A0 “ BRI 200 4R HR 4 2 =] ik
SE RN IS AE H AN RS H 34

2 EZF ML) SGE N GEZREE e I ER ., WF . @PUE BN TR ML 5B 2

#

500 F& 121

7N



PE A 6 D H A6 A S R E IR 2024 55 4 MRS

INED IR RINGE -

4. 1.1 ARGAERSZ R E ETHRIR R LB N2 2 B F R E 2 K7™ R
T

4.2 EHENXHRE A A EE S E M ST 15 L A 5 B

RGN, ARGEHEANRET (PRI EIESF SRS EVE) S0 RIEFAEI &
G U RS R SRS, A IS B2 5T i JE U B AE
B, RIS IRTIR T, NS OB NBORER A . ARG HIN, Eeiaffds
P RS = S RPN A KSR

it
e W
N

4.3 ARG ERHH

4.3.1 A PR G ERHITHLR

AEGHRIE AR GEFRRESEHAF A TZAHEHRIFEL) SEMBE T (h
EREPAEZF AR AR B E BN S AT RS EHEME)  AESTHRIE BN BT R
AR BRI R, NGRS 5 PAT AT N AR, R8I ARSI . RAEMBAR T BRI A
PG IE NS R, GEE R SR 0 M AE AR R ORIERS AT 58 2 i AR AN S5 R 1
W

WEHIA, RESTHRIE BN BIAT T AT, SRR A G e s B A iAE
MSLRHA, G PATHATS B 2R 5 g 1m0k 72132 5 R A s B

4.3.2 REZGTARETIHEH

WE A RKIARE G TR REZ AT

WA, R EAE G TIN5 B A E et A H S R58 5 S0 i) #0022 5 Sl
HAZIESR 2 H RS & 5% 1

4. 4 B BN SR H RIRAZLED BT

2024 F UL RN EERTFEIFMIS, E77 5 W RIS BE, B AT s, LR
B B REAMESE BT EM S EAT R S E B35 . 11 ] 45 MR EOR i S [ B 4t
Bk e E” B DR R R RE I . ATRANE, T PEE R, 2 RS T .
Wy BB NS, R B Mg . T, RIRTTIS RN AT Wil 2 G A piir
Vi B R 1 271

U= F52 98 An 1) B T IBUSR 70 052 T 3 B A O 2 1l AT ae i S Q38 [l Dy b e ARAT T sl 2k

%60 JL 121



PE A 6 D H A6 A S R E IR 2024 55 4 MRS

M T2 T4 IS [ GRS R A B T DL RCRE RV AF R RN A B T B M A 2R
WU 657 132 7 NN BL. 10 A, BRI T 00 1 s idm il o B, “ BeBusesesR”
MR, fFilas 2R FAT. 11 AIT4G, Q5F AT AE 59 8 ISR 1 B8 0 BUGR A shiicas %
HE TR FRS: M AT JUHAE 1L A MR, LR A e — 2 iin kAT R A5 5, fiiit
N R R JE i Weas ZDNEE R ATE Bre PUZRRE, 30 R0 10 4 11 [ f5t 29Ikt A2 424 T 4778 40BP
TP 1 9%AN 1 TP, NATIEEE DY 2020 ELIORBZH K. WA GUE A ZE 10 A ER)E,
T 1 AR R4 . WU, ¥ e a TR 1 10 BIRR R ELE o, P4 Al (e R e
BTk FRE AT 12 SRR TESRPIYE, 7R IERRE RIS T, kAR .
FER R TR ERE ETh Gi2r WA B P e i 5 R, B SRR 8Ll B vk b

ARG WA BRI BOR, ARG TR TR B W B AT 25 & I, R
MRS I RERF, W9 A RANTE. FINE S BEhRAET T, ARATHRIIE L4 & A R AU
FeBTRISC S, e a2 5 WAk

4.5 REPAZSHI SR

BEARBTHIR, PERENE 6 MHFA NG A REMBUFEY 1. 1205 76, ARE W%
EMHBUHEE R ERNY 1. 58%; BEARMREHIAR, FEEBMTE 6 ARG C e ndiE
11174 6, ARSI BUHEIE K F 0N 1. 50%; M STHESEHER RS 5 2. 30%.
4.6 MEMAESRE ANBERE ST EE i Y

AN, ARG THRIR HIES: — > TTAF B8R A ANBCR A B 5 A
ThTHTMEE.

§5 REFEHAEGHRSE

5.1 MEMREE T =HEHNR
F5 i H &8 O AR BRI (%)
1| AT - -
Hop: M - -
RewT - -
3| EDEW AR 313, 260, 016. 76 98. 17
Hrpe figr 313, 260, 016. 76 98. 17
BEE IR - -
4 | REEEE - -
LR ATAE S - -
6 | EANREERHTE™ - -
o ST C1R] I 1 S R B 4 i % - -

o

=i
H
®
=1



PE A 6 D H A6 A S R E IR 2024 55 4 MRS

RN

JJ_L

BATH RS B & 51T 5,774, 179. 87 1.81
HAth %t = 66, 134. 50 0. 02
&t 319, 100, 331. 13 100. 00

5.2 MEMARIEATIL R BE
5.2.1 MEMRFATIL > RIZE A B R

RHE

gl

AEE G AR IR AR A BB

5. 2.2 & PIREAT I 2 BRI 2 B8 R 2

RIS

5.3 WIRIZA SMME o 2 & 3138 LI K/ HEFF I B R

WIRTCH i

&{ﬁlﬂlm

,A.
=

A
l:l

g

5.3.1 MEFARIEA FOYME o B & B 8 EL I R/NER P U BT+ 42 R 85 9 4
ARG ARG WIRAR AR

5.4 WMEMREMF MBI RNRFEHAS

e i 75 s ARME o) i B TP IE L ()

1 X fii 77 10, 687, 287. 29 4. 14
2 y%TTm - -
3 SRl 112, 315, 781. 78 43. 49

Horpr: BURMES R 22, 760, 198. 77 8. 81
4 ki 52,572, 518. 90 20. 36
5 A Ml 6 T % 55 - -
6 A 113, 872, 826. 78 44. 09
7 AT (Al as e fsi) 13, 551, 875. 98 5.25
8 ERIZea:N - -
9 HoAth 10, 259, 726. 03 3.97
10 &t 313, 260, 016. 76 121. 30

5 & HARIRA RME o5 E & B 15 E EO B R /NHR P HO R 48 5t S 4 B A A

T | ARy i 2 FK ¥e Gk | ARME G | HESEFIFEEG (%
21 T RI4RAT k&4
1 2128021 iﬁﬁﬂ(* 200, 000 21,112, 235. 62 8.17
fiz 01
2 150205 15 EFF 05 150, 000 15, 557, 348. 36 6. 02
24 HIg
3 102482367 AR 150, 000 15, 435, 312. 33 5.98
MTNOO1
23 TURARAT Kk 4
4 1242300001 T/&jﬁﬂ(* 140, 000 14, 966, 575. 34 5. 80
fiz 01
5 2028051 |20 il R ARAT 7Kk 2 140, 000 14, 443, 454. 79 5. 59
8T 3L 127




PE A 6 D H A6 A S R E IR 2024 55 4 MRS

| || | | |
5.6 85 HIAR B A RME 24 VPV BB NERFF RO BT+ 48 7 S RAE S B
914
AT AR IR T B P SCRRIE TR B

(9]

LT REBIRAE A R E 5 2 B E EL B KNP AT 148 5t R B B A
ARG ARG IR S & /BB

o

8 R WIRIE A M E G2 ™ i E LI /D HE P BT T A BUE S 3 I 40
ASH AR T IR TEAGER 5

(9]

L9 REHIRAE ST E AR SR v

(9]

.9. 1 FHE FUARBRBUR
AT AR T B U BB

931

.9.2 MEPIRAEZE ST K B FH G5 S 2 91 40
AT AR IR TG [ Y BB e

(9]

-9. 3 AHIE BB P
ACHE G AR A WS R A B 5

931

.10 BRAEREME

931

10,1 ABEESHEBEHI TR IEFNRITERAHL T HIWRE M TLRRAE, 5
ERE B B —ENZIATFET. LTHER

[ T R ARAT Y

2024 4 12 H 27 B, FE SR B 2R R A6 I R B 5T R AR AT R U N VA R T
ATFAETT, AEPATIEK 60 J5t: BEECATE BRI R AR HUASHAT BOA AT ) 0 H A BT

[T EARAT IR AT IR A 7] ]

2024 4F 6 F 14 H, 5 et B e B R T R E R T AR AT B A BR A w) RN R ik
BHAT HATFALT, §13K 65 i EHE RO IR RIEWMNE AT,

2024 4 11 A 22 H, B Rl B8 2R R 7 B IR R T B ARAT ety A PR A =) IRl an R i ik
BRAT AT, K 120 J5o6: FHARREEIU RS RIL, FEI0LSEEARL. R
FUR B A 4

HH;
O
=i
H
®
=1



PE A 6 D H A6 A S R E IR 2024 55 4 MRS

AT 15 [T 05, 23 THRARIT /KSR 01 M BT HRAL P

PG O AL L R E -

B 15 [T 05+ 23 THARAT K S:A 01 Hb, AHE G A AT+ 44 UEF (0 A AT EARAIIBA 1B
BB RIA A, oS gt H AT — N2 2 ATHETT . AT .

5.10.2 EEREWAT+2K

AN

H o

5.10. 3 HALBEF=HI R

ERAE

A & A FIE & R

=

F
d

R

s o)

A7 PRAIE

6, 033.

38

JSEISCHIE 7 Sk

JSEYA R

YA R

IDACGTEN

60, 101.

12

FoAt MYGK

FoAt

0| N[O |O1 | | W (D |+~

fif

66, 134.

50

5.10. 4 REWIRFFA K4 T HBOA K AT ¥ B 5 A4

F5 iR fiigr 2K ARME Go i 3L G T I E L (%)
1 113061 P A 1,969, 975. 14 0.76
2 113045 7= 1,207, 176. 68 0.47
3 123107 i i 1,110, 811.04 0. 43
4 123158 R 1,061, 694. 95 0. 41
5 113051 1 Re i 971, 678. 60 0. 38
6 110067 He gz A 894, 096. 39 0.35
7 113049 KR 777, 104. 60 0. 30
8 113623 R 21 B AR 682, 322. 22 0. 26
9 113616 FIR B Ao 640, 187. 49 0.25
10 110075 FA L% 5 519, 733.73 0. 20
11 127085 FIIR e Ao 351, 976. 43 0. 14
12 127017 Vah R 325, 118. 19 0.13
13 113044 Ko 313, 772.50 0. 12
14 127067 TH R 2 279, 946. 71 0.11
15 118034 B e 5 5t 260, 630. 25 0. 10
16 113059 SR A5t 247,018. 40 0. 10
17 128135 BIR AR 234, 320. 00 0. 09
18 113043 ok 388 2 £t 198, 706. 36 0.08
19 127073 N 195, 632. 81 0.08
20 127046 i R 165, 300. 44 0. 06

21071 3t 12

=




PE A 6 D H A6 A S R E IR 2024 55 4 MRS

21 110062 D &=t 141, 279. 50 0.05
22 127050 Lt s A5 128, 639. 61 0.05
23 127030 FEMT A5t 109, 009. 54 0.04
24 113050 R 105, 243. 73 0. 04
25 123108 IR 2 95, 979. 70 0. 04
26 113056 R AT 95, 548. 48 0.04
27 113053 [ 22 Ak 94, 429. 21 0. 04
28 110073 ESE&= 5 91, 269. 21 0.04
29 110079 PR e fit 87, 781. 18 0.03
30 127032 AT A 77, 195. 56 0.03
31 127045 WUR A5t 74, 2217. 36 0.03
32 127066 BRI A5 44, 069. 97 0.02
5.10.5 HEWRIT+ LB EFELAERESZIRIE A
AT AR A AR KRB A R E 52 RS
5.10. 6 BHHEHAESHEMER AR IS
BT NRR, Uiz M55 aERE.
§ 6 FRAEEHHEZE)
B
5 PEERNE 6 NMHRE | PEERMEeNHFAEH
AR A
s BA A 3 4 4 A0 A 69, 148, 264. 10 273,913, 525. 14
A 3 1) 35 4 5 ER D £ 4 593, 515. 44 10, 405, 477. 81
Rk - T H 0 ) 2R 4 e S [ ] 4 8, 397, 813. 87 114, 714, 311. 05

T 0300 1) 3 AR 0 AR SR A (A R
AL <=7 A

s HA A 3 4 00 61, 343, 965. 67

169, 604, 691. 90

PEe BB AIA AR SO B0 A R S
$7 ZEEBEANGHBERRERRAREEFNL

7.1 E&EEANFHEELESHBRINHER
HEEBNRFAARLEE,

7.2 ZEEENZHER RSB RALEEST 5 WA
o

§8 MR EH RRIOIMERFE

O 3 o127



PE A 6 D H A6 A S R E IR 2024 55 4 MRS

8.1 MEMA R —BBEEFHESHBLHIE B ST 20%K 15 5L
555 39 P G B — B B R e AL A B i 2015 5L«

8.2 MHBERERKNHAMERRFR
o

§9 FEXMHEXR

9.1 FENXMHFHEX
L RS R T T E@EBOT 2IE 1 S-S T E B RIS R K 0] 5K
2. (PEEEMT 6 MAFAMGFEHES T EHITRIR-EHER)
ChfE it = 6 M H A NG LS B8 I ITE 0
(hfEEHRi s 6 MAFA PG MES TS I SF RN
5. MR
6+ EHMLG B AE B U
7o BB ANMLSS BEAEALE . B LI
8+ LM 2 BRI HoAh SO

w
P

i~
7/

9.2 TR
PAE S ST AR SR SR BN L SR AT RIFEE AEsth, R id.

9.3 EPHR
it RE N EBEM L. www. csc108. com
2. EEIMRIEBNEESTHRIFEE NI AP

3. EAER S4BT E ML http: //eid. csre. gov. en/fund

HEERESRB A RAE
20251 H 22 H

Bo1200 o127



	§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
	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 
	4.1.1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国债期货交易情况说明 
	5.9.1本期国债期货投资政策
	5.9.2报告期末本基金投资的国债期货持仓和损益明细 
	5.9.3本期国债期货投资评价
	5.10投资组合报告附注 
	5.10.1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、
	5.10.2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
	5.10.3其他资产构成
	5.10.4报告期末持有的处于转股期的可转换债券明细
	5.10.5报告期末前十名股票中存在流通受限情况的说明
	5.10.6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 


