ZEREBN —FRHE RS IR E
H&
2025 F£F 3 =EFREG

202549 H 30 H

HEETHEN: ZEREEHEARTTEAT
BEEEEN: BEBITROARAE
WEEH HE: 2025410 H 27 H



SRR R R 2025 458 3 BRERGS

§1 BEERR

HE L TN B B S R ARG P R A B B, 1R SRRk 5 K I8R
FEXE LA R S TR A e B AR AN I B TAT

FEGHEE NIA T BRAT 00 A IR A AR A TE & G IR RE, T 2025 4F 10 A 24 HE & T AR
I SRR SHE RIS A AWM S NS, IR B AEE R RICE . 1R SRR
FH KR

FEA BN KUE LRSS . B 53 0 S5 U BRI B 0, (AR PRIE RS & — @ R

HEE I AL SO AR AR I BT WK, B8 TR B 308 e S A1 A4 Bl 5 A
RS .

AAR A ht %5 BB R Z H

AREE 2025927 A 1 Hig% 9 H 30 Hik.

§2 HEE BN

Fe & TR ZERMEEM —FRARE

e 016826

e S (e LTI

e FAMH 2022 4F 12 H 28 H

A R L 4 0 B 300 45,527, 092. 87 {1

=N A H G A0 A 5 ) 2H B RS DR 45 25 4 % 7 I s P ) i
P, JI4e ST G B = (KRR (I A .

PTG RBHEFEE T, AN i IREE T 52, R

WEEMATFIBATER . EMEFERDA., IR TiEr
B PR 1737 22 D5 R 3 IR I, WL T
MR RERAY , CRE VPO ST K KB R 2 KT, il E
st iges frdiim. DS RSRB ™ 2 1] I HC & L
U S AR R Y B o TR BT T, AR SR LR G
TR AR A 22 (A2 s a3, REUA YT B 5 i
A AR SR . TR SRNE . B HNE . KmIE g
TR PG | A5 P BT B SmS  nRHTR K nT AL i
PO M SR SR o SR B T T, AR R B R
BT ERBEE , P IR N B FEATH S0 M A 7522 4230
% e A 5 < 10 B S Y P S AR S N o A <R 2 1
PrAE ML ST, GaEAIHER (B35
) B =TI Uk AT I O SEHA BT A AE R, Xk H AR
EWiamzE g B BB AMEAT IR I, IR E
i R o T (R4 e o SR/ R (D

H AT B A, AT AR R S IR E S

ER

~



ZAERME IR AL SER ARG 2025 45 3 FFPEAR

DR, A A S 0 52 S AT A T R AT 08
BB SRR

IFiE 2%

Ml &5 bl s B v IR 300 FEEUL RS R X 1% HEA BRI T (ZILRH

B X% R IR Holiai R X 80%

R WA i AR AR AREE iR A T HE G, RIS 2 A TS XIG: 7K~ v Tt
FREE SN TS, (KT BRI G AR SRR
THBE A AL, TR R T H IR T, &
TH] I PR B AL ) PR BSR4 BEAR I T szl DA &%
A2 G W) 45 72 S e SR AR A DAL o

I GIEZF TR d B g BINE) LR ERHN,
B PN A 45 HAMAH B LA K 5 3 5AN T8 0] A
FE G 7 i RS S AT BBV, DRI AT 6 0 72 i UG

SR EAREE RN AR A BN R SR SO P A R v

HEEHA ZAGHE G A R TE AT

EELEAN FHRHRAT AR AT PR 2 7]

LR RN A RA

TR Ak < Xk S TR c

ZAERB RN FRARS A

@ R I A G AR 016826 016827

SR J 0 R < A 4 i 28, 584, 636. 82 {1 16, 942, 456. 05 17

§3 FEMFRIFMESHERN

3.1 ERMFER

A NRmoo
WA (202547 H 1 H - 20254£9 A 30 H)
I =Y
SRS SRR AR A A | ZiEREEN—FEFAERSC
L. A 2 S ke 25 341, 571. 62 163, 856. 29
2. A HHF 485, 535. 51 232, 678. 36
3. IR £5) 35 4 4 B0UA AR 1 0.0166 0.0146
4. BRI 4 % v E 29, 805, 364. 69 17, 627, 035. 38
5. WK I & B E 1. 0427 1. 0404
1 IR SR PR IR NNWEAE 5 3 & &gk, TE N B JE SEBrif s /K -F 2L
RT3+ -
2. AHAC SIS s AR AR SN . BRI . HAURN CARE A e B8 shlkas) 40

BRAH 9% 2l FHANS YR EL 13 5% (1 R0,

3.2 EEHERIN

AR A Y]

B R n _EASI 2 SR E A sl as

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

ZARRARF T —

FERFAREA A

%2 W



ZAERME IR AL SER ARG 2025 45 3 FFPEAR

Mk g bl s ik v
TR K R A ML 457 b 5 S v -
B [EEEKEO » " WK EZE O—0G @—@
HZQ lEEI6)
@
HFE=1HA 1. 57% 0. 15% 1. 88% 0. 15% -0. 31% 0. 00%
TEARTH 2.50% 0. 20% 3. 20% 0. 18% -0. 70% 0. 02%
ot k—4F 4, 84% 0. 27% 4. 33% 0. 22% 0. 51% 0. 05%
H3E4 4
10. 68% 0. 23% 9. 95% 0. 20% 0. 73% 0. 03%
ARG A
AR —FRARA C
M &5 b A R U
‘ T K R AR M &5 bl e B v o
B [EEKEO ‘ W ZhrEZ O—06 @—®
HZQ li§tEE)
@
THE=AH 1. 48% 0. 15% 1. 88% 0. 15% -0. 40% 0. 00%
TFEANNH 2. 35% 0. 20% 3. 20% 0. 18% -0. 85% 0. 02%
TE—F 4. 52% 0.27% 4.33% 0. 22% 0. 19% 0. 05%
H3E4 4
9. 75% 0. 23% 9. 95% 0. 20% -0. 20% 0. 03%
ARG A

3.2.2 BEEAFAARURES RIHFENKRED EHE RS HERE AR
R FHI LR

%3 W



LR R IR A 2025 4E5 3 RIS

ZERRE BN —F A REGA R THPE IS E 5 R 97 bk I o 300 S5k

Bt Ho

12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00% {f
-1.00%
-2.00%

A

2023-02-19
2023-04-13
2023-06-05
2023-09-19
2023-11-11
2024-01-03
2024-02-25
2024-04-18
2024-06-10
2024-08-02
2024-11-18
2025-01-08

2025-03-02

2025-04-24
2025-06-18
2025-08-038
2025-05-30

1|2023-07-28

- 2024-09-24

0F|2022-12-28

e
Gl

N

e

1

i
-

[
=

e

fre
e
iy
=

o
=

-

R

r

Y
i

=
=F

R — 2 (5

b

it

| RE Y 2R

FZAERRMERE P —F ARG CR TP E ISR 5 R 9 bk A o 300 S5k

Bt Ho

11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
-1.00%
-2.00%

11':
-3

i

|
Eor

2023-02-19
2023-04-13
2023-06-05
2023-09-19
2023-11-11
2024-01-03
2024-02-25
2024-04-18
2024-06-10
2024-08-02
2024-11-18
2025-01-08

2025-03-02

2025-08-038
2025-05-30

£ 2025-04-24
2025-06-18

B — &G

\-\.
ut

]
oy

1|2023-07-28

- 2024-09-24

0F|2022-12-28

e
Gl

e

1

i
i
=
=

=g
r
g

C3

o

# =R

k.

i

i

e 1 ARESAEFENHN 2022 4 12 H 28 H.
2. REGEFE, BREEHANYARESFRENZ HilZSH
TEREERNLZIE. EOMEREN, RAESHBEHELHRFEHEE

§4 BEAWME

4.1 RELE (RESLHE/NA) FHi

A
&

il B S R B8 AH 5 EL A8
[l IR 249 7€

AR B <5 1) ik < 22 AT FR
ERHMY | B

EZF Ak,
IR

w4

W

2022 4F 12 H
28 H

=N

"I 15 4

FIRSEA, B L. IR E S R
AR AT ZEHR e BEEAT IR, 255

e

# o4 7

~




SRR R R 2025 458 3 BRERGS

H, HrE
AoRak =gl
ez

BE HA RITE R F W TR AT A B
g St A LN R i T SELBLE
BUE 25 2 P PR DR 2 7 R € 37
PR B S 2 B IR A R A IR
K PR ANE S B & L A5 U E 3K 3h
=HERA MR AR ORI R R R e
ZAEE R AR & RIUEF R i %15
TRt AT — S 5 R A T IR I BT 2
& ZAEMME IR & RIEF R S A S 1
FEEH,

o mf

=
1 )=

202441 H 16
H

&
5 &

iy
B F

22 4

THRAE, G5 Em, CRAL FRM, JMT
o TR ARAT e A PR A JIRIIN AT
GIaE AL G 5L T RAT AR A PR A
SRTTIHE AL G 0 RFEIERA R TTEA
AR AT R G GBI S A
IRAFIIEGEM, ZEESE AR AR
] 2 W3S R A A T, DUE 25 He S T
A BR T2 7 [ 52 W 2 FR A a2 B IAT:
TS FEF 39 N H B W U BRI
TR | 2 E IR Z A5 51 S5 BLIE SR
BRI AN RS B R A BIE
TR AEHRE A H e W
FHAEFHF RIS LEfd B i —F R
HIREANETF R B 5L 4 L 25 180 R¥F
Rl i M g e AU E St aseL

TE: 1y SRAREK “AEERE. “EAERH REAFRRER A Y (EXO HIRE.
2+ UEFF MR IR S ARHEIE AT ML 2 CUESF AL AN 53 BEAR B B AMED oSG TETR Mk A

SLE R R AH R R E

4. 1.1 BIRFAAERSER B BRI R S8 K 5 & 20 20 (7] i 8 2 A7 S iR O

"4 Rt FEagE (D FrEdE (o) AT B Bisf ]
NERSE 5 2,188,301, 146.83 | 201644 A 11 H
Ty
*L?%f‘?r a 3 1, 189, 589, 049. 46 | 2024 4F 10 A 18 H
R PRI
HAbH A& - _ _
&1t 8 3, 377, 890, 196. 29 -

4.2 BFE KRS BT A A 402 MR SR A A
AHEIIR, AR TN TR (A RIGRIEE SR SV A (ATFHEIEE 1
VUGB B LR B B | (TR ST 2 BV M I M A BN ) 0 TF S0 25 B 0

#57




SRR R R 2025 458 3 BRERGS

S S EREHEINE) SN WA T RHUE MBS S RIMLAE, KIRMSER .
EpyETIEVIEE 2 Vb ey B =t G e SN K ik a0 I oA B 3 il wN B Sl i E S
NVEREK A, BOA BE RS HEFA AR 21T 8.

W

=
7
%

4.3 APRGERHH

4.3.1 NFRGH ERPITER
ARG, AFESEANEPAT GEFBRERSEHART AP SEH ERSEIL) A
FHIE A PR G HREE, AP NS LS EH A

&l

~

4.3.2 REZHITRANETHHA
5 9104 SR AT T i BT A T8 5 RURIRHE I 53 0 22 507 0. AR IR, KA AT
AL 5 I3 55 T T 36 IR R 030 5 R A A2 e 80 B BB 20 2 24

T 5% ST .

4.4 WMEHNES BT RSB ED

FMGEVEHM, 2025 F=F0, MESFAEREET “Rbait” fRRES, HNFRE
R RE, WA e B BB AR W bR R PRE ISR, WO 18 MECRLS & W
SAEGEIERFEER 71, BOREODIBE N “BERIR” $em “45MEsSE” , USORFEurRa e KM
PG BT 2 BB SRR W BRI IE ML AR % b s 2 G 1 2 TS )R (ks i PPI
[F] L B IR SO B AR S A G BTk o AKBEE 2 WBORIERE, W iRt s E & m, 1
T RTESMBHA BRI o

RN, BN, Wi Ee BT, 14, 10 F R E G R 14T 3BP.
21.4BP, # 1. 39%A1 1. 86% /47 5B, 3 4. 5 4 AAA FAEHIZEHE 7073 4T 18. 3bp. 28. 9bp
% 2.02%5 2. 20%.

BRI S50 R, A B H AR B LR Bik, WA RraRmmg, JCHAE 14
FHEL Bragili. msmiblis S s AT W IR

i GOy, A& EERA 2-3 FmsE R E 6. BRI UK 5 FE T, =FEE
RO ALERE, Hoh i —2 5 FRI RGBS « BRI CAMAN BRI K . AT O AL R
%, WAL

4.5 REPAZSHI SR
BEAME AR ZERE B —FRFEARES A BESMFUHEN 1. 0427 6, ARG RS G

%6 I



ZAERME IR AL SER ARG 2025 45 3 FFPEAR

KA 1 6T%: LSBT — ARG C RS MBUFE N 1. 0404 78, ARk HIHEESH
WUFE IR 1. 48%;  [FIML S LB R v 2 R 1. 88%.

4.6 WEHANERSHFAALRE ST = #EWERH
AARE I, AFEG I T ESE 20 A TTAE HEE R ER T LT /I c g, B RTEE A
2025 4E 7§ 10 FI % 2025 4£ 8 F 19 H.

§5 WAEAGKE

5.1 MEMRESH~HEHR

P hiH &8 o) B ST L (%)

1| BaR#5E 8,422, 101. 83 16. 73

Hrpe 8,422, 101. 83 16. 73

R4t - -

3| HE R 36, 423, 154. 19 72.33

Hrp: fiize 36, 423, 154. 19 72.33

B SRS - —

4| & EEE - -

ST SR - —

6 | KNIRE G TE 2, 000, 000. 00 3.97
Horpre SEWE 0 SR N B 4 il E i

- _

BATHFR MG H &G 3,493, 336. 27 6. 94

HoAth 7t 5= 16, 597. 34 0.03

&t 50, 355, 189. 63 100. 00

T AT AR WIRIE I A B8 52 S ML B I I T AR 3, 813, 538. 47 T,  (Hif{E L

8. 04%-

5.2 MEMIRZBATI A RIREREAS

5.2. 1 MEIRBAT WA REIRABR B RAS
e ) ARMHE GO 5%%;]%5)@4%

Ao RS Bl - -
KA - -
il 38 . 2,807, 236. 36 5.92
B 3 B R OK AR PR R B
N4 _ _
jEiitn4 618, 684. 00 1. 30
& FZ AN - -

OO || =

7



LR R IR A 2025 4E5 3 RIS

G [prizk. ChEAIREL 419, 924. 00 0. 89

H o |[fErE ol - -

I (& AR AT IS B AR RS - -

T Rk 762, 719. 00 1.61

K [prHu =k - -

L |G A 55 IR 55 - _

M RFEERE AN AR RS - -

N KR PRSI 5t A B - -

0 |[FRRS . BEAHARIRSS - -

P B - -

Q | TAE - -

RSt RE AR - -

S |iE - -

&t 4, 608, 563. 36 9.72
5.2.2 MEMRTITU A RBRERERERTAS

17253 ARME CANRTD i 3L G T IE L (%)

AEUR - -

JE AR - -

Tk 519, 846. 25 1. 10

A H & A2 i T i 36, 756. 57 0.08

H & 9 - -

PR N e - -

Sxfit 800, 909. 89 1. 69

EEBEAR - -

MR N2 231, 440. 43 0. 49

AHE - -

5 M= 2,224, 585. 33 4. 69

ot 3,813, 538. 47 8. 04

e LR R A ISR B [ i FI AT M 73 SepR i
5.3 FARIEA RRMHE & E ST A IR/ B R B 5 I 4E
5.3. 1 MEFARIEA FOYME o B & B 8 EL I R/NERFF U BT+ 42 R 85 9 48

e | A EAR |(HE B | ARE o | HEESTEFEHERE] (9
1 688169 EP N R x5 6, 662 1, 397, 554. 36 2.95
2 601668 [ 2 5 113,520 618, 684. 00 1.30
3 002142 TUARAT 22, 900 605, 247. 00 1.28
4 01109 e 21, 000 582, 462. 98 1.23
5 03900 g [E 65, 500 568, 101. 81 1. 20
6 00688 | ANk 33, 000 432, 642. 96 0.91
7 02601 Sy NS 13, 600 384, 664. 04 0.81

%8 W




SRR R R 2025 458 3 BRERGS

8 600690 R K 13, 400 339, 422. 00 0.72
9 00960 e 51 4E 4] 30, 000 325, 386. 07 0. 69
10 02328 H ] A 5 20, 000 320, 638. 58 0.68
5.4 MEMRZRFHFMHFH T RNFEHFREHE
e i 75 s ~RUE G i B T P IE L )
1 B X fii 77 14, 883, 144. 57 31. 38
2 JAT IR - -
3 LRt fiig 1, 565, 235. 62 3.30
Hrb BURME SR 1, 565, 235. 62 3.30
4 k% 5, 054, 836. 98 10. 66
5 Al 6 T e % 55 - -
6 A 14, 242, 651. 51 30. 03
7 AT (Al as e fsi) 677, 285. 51 1.43
8 EiRIZza:) - -
9 HoAth - -
10 it 36, 423, 154. 19 76. 79

5.5 T HIRILA RMME 5 E T 3E B RN HEFF BB T 48 i 27 B 5 A 4

T | ARy i 2 FK HE (k) | ARME o) | HEESESFES %)
1 019774 25 V4 01 44, 000 4,396, 112. 33 9.27
24 ERIMK
2 102485544 BN 30, 000 3, 046, 531. 56 6. 42
MTNOO2
3 102481658 24 Y¢H] MTNOO1 30, 000 3, 046, 068. 49 6. 42
24 FEL
4 102482668 FafLAR 30, 000 3,033, 122. 14 6. 39
MTNOO1
24 #HEHE
5 102482226 | MTN002 ( £ {4 30, 000 3, 031, 065. 21 6. 39
M)

5.6 MEWARIEA RMME b 2 T 15E LUK/ HEF BT+ 48 B SCRAESR IR B

e

AT GAIR T IR R FF A B SCHFIE SR -

5.7 MEMARILA RNE A E S E ELFIR/NEF AT T4 St R 5 I 40
ARG ARG YRR LS

5.8 & MR A M E G ES T 1#E LI/ KR I A BGES B 40
AT A IR R FFAT B

5.9 MEMAKRAR SR E MR S U

%9 W




SRR R R IRA 2025 455 3 BRERY

5.9.1 MEMIRFE ST B MR MR S5 a5 B 40
AT A IR R AR S & 2

5.9.2 AESHRBIY R HBR

ANH G BB AR I BORE AR S R B B, CAEIIRE N 0, EZLEFRA L. X5
BRI BRI TR 5 20, 780 % B B BT KU I R RS A, I8 I 2 Sk B Sk B I ORAEL SR, LA
BRI A G SRR, PR B G BR XG .

5.10 ME MR A EEHH 10 E GO R3L 5 1F 0L A

5.10. 1 AHAE R AR HEBUOR
7B 4 4 R T A5 0 SR AR SRR 5 B S0, DA R E G, DA B L 4 B A
W1, TS RR KT

5.10.2 MEWRAESHT 1 E R ERFCAMBRE HA
RIS AR IRRFA B A L.

5.10. 3 A3 E 5 B ST B 3w M
AREA AR W AR E A 5 A4

5.11 BBRHAESREMRE

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIAMRER TR FE, =
FEREmF HAI—FENZB AR TIER

5 I 2 BB AT+ Z AR TR R AT BRGSO S F LR A, AT AR T i H Al
—HENRZBINIHETT. AT

5.11.2 ZEREMAM T HRERETEHES S RAMENEIERE
AT S P TR I+ 44 B i i R RE A A SR, AN e BN MR B A A
EESRBER LA NN

5.11.3 HAWBEF=HIR

75 £ Fix &8 O

1 [FHRIES -
2 |BUIE SRS HR -
3 MR 16, 597. 34
4 |RICRLE -




SRR R R 2025 458 3 BRERGS

5 | IR -
6 Al R -
(Y -
8 |&it 16, 597. 34

5. 11. 4 WEFIREFH KA T R B BT B A5 55 4

Fes ARG Gi 57 PR ARME o) oI PR E LR (%)

1 127071 VAN Tk &l 191, 866. 18 0. 40

2 118009 TEB AT 133, 860. 53 0.28

3 118033 Al i (% 124, 484. 70 0. 26

4 118018 by SR o 120, 813. 50 0.25

5 118036 Ak i 106, 260. 60 0.22
5.11.5 P& HIRET+ 42 I 5 AR Vil 5% PR 1 0 1 156 B

ARFE G AR A WA AT - 42 I SE AN AE it 52 R AB
5.11.6 FHHAESHRE MER LA SCF BRI

T INER, 50z M55 aERZE.

§ 6 FRAEEHHEZE)
BT A
ZIERRBEEN—EFERE | ZEREEN—FEFER

R 4 A 4 C
s HA A 35 4 4 00 27, 498, 037. 35 15, 132, 164. 51
e 1090 A 35 4 L FR A A0 5, 640, 029. 81 1, 859, 630. 27
Rk - i S 30 ) 2 4 s [ 43 i 4, 553, 430. 34 49, 338. 73
e 0 1) 5 4 ﬁﬁﬁmﬁﬁ(fﬁﬁ 1 1
/I\u “_» iﬁﬁ”)
it A HH AR 3 4 1 A i 28, 584, 636. 82 16, 942, 456. 05

$7 REEEANZHEERERHAZSRBNL

1.1 ZEBBEANFHAESHBTLHER
AR A N RS A I

7.2 ZEEENZHERRERRFEET 5 A
AN, AL BN RE HEAA R R A RS,

§8 MR EH RRIOIMERFE

ERIE



SRR R R IRA 2025 455 3 BRERY

8.1 ME MW BB EFEESHB LA BT 200895
T

8.2 MHBERERKNHAMERRFR
o

§9 FEXMHEXR

9.1 FENXMHFHEX

Lo AP I M 2 v 2 A5 R AR T — S 45 R & B IR SR SR B e 53 R 1K U A
(ZEREBH—FRHFE PRSI R EE S FH)
(LA A — A WIR & RUIE S 53 R ST L)
(ZAERMER A —F A IR S RE R P R S )
5. HENIE M & ZOR e ST

[\
/

w
P

i~
7/

9.2 FERGH S
A KL 4 NI AL A MIEFT.

9.3 HEFHRX

RS AT AE 25 A A IR AT A R ELR M LA, B R L R Py ) e 5 A
B PR ST F A o

BB E R ARG B BN, TR WAESEHAZ GRS EHARITEAT.

& PIRSS HLE: 4008-088-088

Pdk: http://www. essencefund. com

A

&E

ZEREEEFRFTIEAA
2025 4 10 A 27 H

%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 


