TRFEHT ISR EE

2025 4

.
.
f—a

RE:

3

202549 H 30 H

£iq=)

BEEEFEN:. TREEESEEHEARAR
BEEN: FRBITRIARAF]
WEEH HEE: 2025410 H 28 H



AR S BT U BT S G 2025 SR 3 TR

§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 NP2 AT R A IR A AR A TE & G AR, 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

4 fATAR TR

B RN 021063

SR (B FL) BT

Fea R 2024 4£ 6 H 20 H

iy A Ik < 3 i A 1, 451, 490, 059. 92

Rt iz 5 A P ) RUR PO Bt b, S o i s A 28 SR 5 PO A
PR, 3B SRR B (AR e Y

P R REEGH B R IH R R MBS LA LT, X GDP,

CPT. PPI. MW R [E Br iy s sh PEh A1 DL 4% 51 k2
FZEASAG IRIAR SR R EATIRNIIRETE, 2347 I B 5 1
FZEFEIBAT IR BENS 5, JFAE LA b AT 045 U
SR DA S (] P A0 i % S X B O TR
BURAE N 10 A GFBOREUR, 0 11 377 Z KPR 2
2 AR AT L TR, 455 iR
P MG BER G50 B AR ka3, o I8 52 i ad 2K Bt
FEIRIAARCE o« FEF 2 T 53 W 2 JHe ST L S L

Ho gl 13 7w



AR S BT U BT S G 2025 SR 3 TR

(RISt b, S S A A S SN AR &G 5 (53, B
B AR POl sy, BRAT R T AN AL
G, BATAE G5 [FNLAF AT S0 2 (8]
BATIRJRBCE,  HETIH e FL A B KRS A 2 5 ik 1 B 7
Phro AN, AREEIERER G M AR kg . 22K
Mg UETR A F) R 2 m A B SRS SE ) oRAE 4% il e
RS PR R B N AT e g = A A

Ak 4 b A e FfsE AT E CRME) fREuas R

JRUE I B RFAE REEG IR ML G, TSGR AR 7K PR T S 2
B RGREES, mTRMmgES.

A UN TR E H A AT PR A ]

HEFE AN P22 ARAT R AT BR A )

B 5 P 4 (1 4 TR T A TAHREG TS C

NE D WIS A 021063 021064

e AT Jig 0 0 < 1A 4 i

1,429, 463, 587. 75 11 22,026, 472. 17 43

§3 EEMFIBIFMESHERIN

3.1 EEMEFIEH

Bf: NRMIG
- i :2025‘%7)% 1 EI—2025$9)§ 30 Q)
TR A TR E %7 C
LA C s I 2 4, 449, 2717. 56 2, 346. 97
2. A BRI -554, 739. 74 13, 998. 29
3. AT 35 B 4 A7 B A A A ) -0. 0005 0. 0406
4. BHAR LG 087 1 1, 462, 807, 247. 70 22, 621, 204. 42
5. HAAR L G An AiE 1. 0233 1. 0270

e 1y BREEEWSHRR AR AW B 5 3 1 & T2, T 3 5 SRl as k-1 2

T oHT.

2« AWIC I aE AR RS AR . ket HfbioN CRE 2 i sh i)
FURRAH B RS FHIRAEL 457 5% 5 (KR A AR A O se Bl as n_EA S 2 fe (e AR i i
3. A EdE R RS MRS —H, T H RS NI H B S T 5 H .

#
p=i
H
p=i



AR S BT U BT S G 2025 SR 3 TR

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e 2R 1 R

TARERTHE S A
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 -0. 15% 0. 07% -0. 93% 0.07% 0. 78% 0. 00%
TEARTH 0. 65% 0. 06% 0. 73% 0. 09% -0. 08% -0. 03%
ot k—4F 1. 94% 0. 07% 2. 90% 0. 10% -0. 96% -0. 03%
H3E4 4
2. 94% 0. 07% 4.10% 0. 10% -1. 16% -0. 03%
ARG A
TARER TSR C
Mk &g b e Sk v
‘ T K R AR M &5 bl e S v o
B [EEKEO ‘ W ZhrEZ O—06 @—®
HZQ gt EE)
@
THE=AH -0. 20% 0. 07% -0. 93% 0.07% 0. 73% 0. 00%
TFEANNH 0. 53% 0. 06% 0. 73% 0. 09% -0. 20% -0. 03%
TE—F 1. 68% 0.07% 2.90% 0. 10% -1. 22% -0. 03%
H3E4 4
3. 30% 0. 08% 4. 10% 0. 10% -0. 80% -0. 02%
ARG A

3.2.2 BEEAFAARURES RIHFENKRED EHE RS HERE AR
R FHI LR

#
o~
=i
piss

=



AR S BT U BT S G 2025 SR 3 TR

T AR T F-HE SR A R UH-P T S 35 T8 HA Ml 20 PUAUBS SR i 25 S ah 05 LR 2-sd H B

5. 40% 5
: .u"v-"/ \"IJ\].

N
~ Wy

g e
ey o L

4. 80%

4. 20%

2. 40%
1. 80%

1. 20%

EI
T

0. 60%

6

4{’1 c"_.k

‘3'.-
<

0. 00%

2024-06-20
2024-07-14
2024-08-07
2024-08-31
2024-09-24
2024-10-18
2024-11-1
2024-12-05
2024-12-29
2025-01-22
2025-02-15
2025-03-1
2025-04-04
2025-04-28
2025-05-22
2025-06-15
2025-08-02
2025-08-26
2025-09-13
2025-09-30

1 | 2025-07-09

— TEREAEFAR I A EBEE — TREAGHEAZ TG IOEW -

T AR B F- 1 SAC B UH- T S T35 -5 T8 A Ml 20 PSR R i 25 S ah 5 S 8 2834 H B

"\ ™
AN

N
~ Wi

4. 80% 3

4. 20%
3. 60% ; %

3. 00% | i 2
2. 40%

1. 80%

0. 00%

2024-06-20
2024-07-14
2024-08-07
2024-08-31
2024-09-24
2024-10-18
2024-11-1
2024-12-05
2024-12-29
2025-01-22
2025-02-15
2025-03-1
2025-04-04
2025-04-28
2025-05-22
2025-06-15
2025-08-02
2025-08-26
2025-09-13
2025-09-30

1 | 2025-07-09

— TEREFAEFCEITFEIBCE — TREFAGHCE IV GINEW#:

W 1. AREIHESEFT 2024 %6 H 20 HAER
2. IRIWIEESEFEME, AREECH N6 N BEARRER, ARSHREFEEESS
[F) 5 T 5 7% 91 ) B 4% % PR 1] PRI R 5 o

3.3 HAthigts
Ko

§4 BEAWME

4.1 ZE4E (RNEELB/PND) i
| w4 | % [EARSRESL IR | iR | 1]

#5013 7




AR S BT U BT S G 2025 SR 3 TR

BEHY | FR

R E
s
B

N R
e
ErA AL

- 17 4

LA B E TR AT B AT 5
715 2016 0N TARF(E, BT [ e i
S SRS, eSS, 2017 4 1
H24 H&E 201843 A 20 H, #HAET4R
HifE A i s BUE B T R e e 4
P 201741 H 24 HE 201845 A 3
H, $84F TR % (5 1H R 4l i 77 AU F7 4%
RS EZI, 2017 4 H 14 HES,
FEAT TR A5 Bt = A0 51 - 4F 2 W s fs
FAREHA RIS (H 201846 H 1 H
i, A8 T R AR AE B =F 58 W I Al fit
IR IR R R A e H 2020 4 12
H 15 Hig, AR5 A TAEE i FE e
WA o7 2 R S R R A )
FEZP; 2017 45 H 27 HE 2020 4F 1
H 9 H, 4 TAR#HE H bRl e —F 2
T BUE R R A S R S A B 2017
£5H 21 HE 2021 £ 8 H 12 H, 1HAF
TAREE 25 SR T IS 0 23 AR I 4% Bt
FHEF S, 201746 A 8 HE 2019
5 H 23 H, AT TS 5 A P &
i AR R R B R e R 2 B 2017
6 H 21 HE 202049 H 10 H, HAF
TR SR T 58 = A T U R AR O
BHEESHEZM; 201856 H7THAE
2019 4 8 H 14 H, #HAF TARHGE Hi st E
W o A R SUE R B e S e 2 4
P 201846 H 11 HE 2024 47 A 8
H, F4F TR 5 {5 B AT BT Ui 27 2 Ok
ERIEF R RS S L8, 2018 4F 11
H 7 H&E4, AT T35 w2 i i g5
ANFRR RIS LSS, 2021 5 H
20 HEA, $HAE TR B B s — 4 2 3
TF A i foi 2 A R S AR o 4% B ik 4
&2 202345 H 31 HES, T
RS 14 RIIW i dr 8k OiF 4% %
REeHEZTE, 20244 A 17T HES,
FAAE TAR IS AR 4 30 RIRBhIFA fit
FFRNEF R RIS IS LM, 2024 7 6
H 20 HEA, 84 THRES TR A
IERR RS RES LR,

A

Bk

Ve Lo ARER WA FE G 1R AR A0 H A HRE 68 BN A1 4 i HOAE R 300 R 1O AR 3 < A PR

N 1 B A

#
o
=
H

p=i|




R E A B T I SR 8 B Bk 4 2025 S5 3 TR

2+ UEFF A SGEMATIE P2 (G MO N SVE BRI A9AH SSHEE -

4. 1.1 ARGAERSZ R E ETHRIR R LB N2 2 B F R E 2 K7™ R
ARG AR A T < P 2 20 BTG SO AL 57 B 7 A B TR P DR R B 1% L o

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

AR N, AREGE BN ALIE GEFRTIE %) SAREREMARE SR, #H5
VB R SVEHSCFIIUE, ISR M . B S i SR B AE P S e B 7, AR 9%
il RS ek b, OAEE i s A AR B KA 2,  TEIRE 2 e B A AR 2 AT N

4.3 APRGERHH

4.3.1 NFRGH ERPITER
NT NP RT TN, RS AR, BRI IE M RBAS 5 . ) adfanik
BTN, AR GEHREGRIEESE) « GERRLENMASEG NS S ME) |

GEFW SR BN AL T B P RIS FEBE) «  QIEFRRR R B A =) A1 58 5 il 2
RSEN) SFREEINM AR AT E, € 7 (A FZHEHRINE « (RFZ 5 EEE
E:2)

), XA RVE RSB  IATRRH T WIEARRE, IR RUER SRR . BRI R
RS AT b 2 B0 BOR, PTREAFAERBLA T . A ad ik S5 B MU DUEAT M. A 4,
LIRS AR DS B RN, AR 2 w50k A2 PR A 2% A HLX R — IR 2 A AR R A8 5 75 5K 1) 2k 4
BRAE, WRHT RGP TZHBRETHRME, LI T AR S RBBTEEAZINKIE
Ul HAIEG RS & HAREGE B NG BN HAR BB AL & Z 8 R R AR AR R (0 S R 52 5
NS &L R

4.3.2 REZGTARETIHEH

ARG N R MR FELZ GG . ARG, RAFAREHES 55T
NTFSEN R H IR 5E 5y BRAT D 1) B4 7 Gy el I AZAIE 27 24 H A B S% I LA 4 k. B34
BRI A G HHRR HE T R AR H IR A A 5, RSB QAL 5 MM 2%

4. 4 B BN S I H RIRAZAED BT

BN, SREGTHE R KR, =F AL MR NGBS, @K 77 EOR
A BT RA R, RBUELE 9 H CIEE 25BP, 17343 T Ao ¥ 4k 2% 2, DLREGT
ZoUF AT B, W22 DR B AR R R IR A AC . BRI GEP RIUHER, SRl B 2 OUI R ST Hil
HEBE T ik SETCHRBURIEIFEEINRE], 10 R A F R MT, HGBEUR MR AMBUT T

FT oo 13 W



AR S BT U BT S G 2025 SR 3 TR

JRSE IR T 3508 SRERGE B 7 IR 5 5K S Rl A v

E AT, =ZFEETHEER EFEA TR, TN =25 SEhr GDP HEH sifE 4. 8-5. 0%
A, TERAFEETIKERE AR ZFEEFHmRE ERIA P, PURSE R
BN TR, B BEARSR ) BT, s A A AR . Tk AR BARAE P
JEE, BB I TR e 7 R, BAR A AR R AT N JRERE R OE S SRR a1, DAL
B TTMEGR. WBESR D ne (m] GE AN 1 .

iy i, =FEAFNGEERRY BT, WL IR T REAmSE G, FERE
REFTHHAZA DA (i 4 5038 LA AT MBS o BT ACT By T4 SRS MTUN, 7 H “Ik
WA B TIY]5 7 b i K08 45 T 06 RGBT 55 BRI 7 A o B B33 T 2 W Bt A
flRlieat . REEHHPIRE, BEEBCE T Rrs: Bk, R WL AR T, 58> BN 2, F4.
ORI BRI SENUR I S - LB, W R T R eG ri, B BR B N e 9
A3 AT BRI R, S elml 57y ETh, figeiioas Rt — D% BT,

HAZIAGRT, =ZRai R bEie 117, HI8F] “ W& BORA BT E HidgE,
TG T 3 KA A i B, Wi 2 B AT KB K o ARk 4 = 2 R RE AR AT A S AT
FEARF, FERI I I B 5 1 SR Wi it

4.5 MEMAZEESHW SR
WA AN, ARG A D BUFEIE KA R-0. 16%, AR A AL ST U EFEE A 2 9-0. 93%;
AFE g C AU EIG K FN-0. 20%, AF:E C Hraill S AR HE a3 -0, 93%,

4.6 MEMAESRE ANBEE ST EE i Y
ARHe SAERE I B i S 2014 4 8 H 8 HAER) (CATFSERUETF % BTk Sis R B /M)
I — 2k HUE I 2 A

§5 WBHGHRE

5.1 MEMREEH=HEHENR

75 i H &8 O AR BB (%)
1| Ao - _

Hop: - -

ReHE - -

3| Pl Bt 1, 457, 007, 309. 58 93. 40
Her. fiidz 1, 457, 007, 309. 58 93. 40
TP SCRRUE SR - -

4 | BRI - :

#
[0}
p=i
H
p=i



R E A B T I SR 8 B Bk 4 2025 S5 3 TR

B RATAE TR

KN IR Gl B

Forpre S 2[Rl A R SN 3R B < i %

F

N

RATFER MG TR

2,873, 145.76

0.18

oAb B

100, 101, 718. 12

6. 42

it

1, 559, 982, 173. 46

100. 00

PECENN s I U W) P xR B S il i b s

5.2 MEBIRIZATIL PRI BREREH

5.2.1 MEPIREATIL A REF A RE R B A
AT GAR T IR AR ST A B N B 2 5

5.2.2 MEMRIBATI S RAHEBER T KT
o

5.3 WIRIZA SMME o2& ™ 1#E LI K/ HEFF I B R

Wiz fs54

TR R E.

g

5.3. 1 MEFIRIEA MHE HE ST #E IR/ M HEF AT+ 2 R R WA
AT AR IR AR ST IS

5.4 MEMIREF S MM RN GFRFEAE

e

177 il

KhE O

) R R E ] (%)

1

X 5157

2

AT A

3

Rl 7

1, 457, 007, 309. 58

Hor: BURME R

1, 457,007, 309. 58

Al i 77

Al R R 5 5

T2 A

AT (AT AZHAD)

[ M A7 H

O |00 || 01| >

HoAth

10

fif

1, 457,007, 309. 58

T TP TN R A 2 Fe i

SR EE

EL 7 T2 A5

T REARE.

5.5 T HIRILA RMME 5 E T 5E B RN HEFF BT 148 £ 257 B 5 A 40

5| AN fii s B K HE GO | Al Co)  |HEEFIHEG] )
1 | 250421 25 KK 21 2,900, 000 291, 165, 005. 48 19. 60
2 | 200205 20 [EFF 05 1,600,000 171,238, 794. 52 11.53
3 | 250215 25 [®IF 15 1,700,000 166,097, 917. 81 11. 18

9 7 13 W




AR S BT U BT S G 2025 SR 3 TR

4 | 230208 23 [HJF 08 1,000,000/ 103,010, 630. 14 6. 93

5 | 240305 24 ikt 05 900,000 92,813, 178.08 6. 25

5.6 T HIRILA RME G E S T 3E HBI KN HERF BRI+ 48 B SCRRES R L5
R

AT AR IR AR A B SRR SR

5.7 MEMARILA RNME A E ST E ELFIR/NEF AT T4 SR R 5 I 40
ARG AR WIRARFFA 54

5.8 & MR A M E G ES B 1#E LI BRI A BUES B 40
AT AR IR R FFA AU

5.9 MEMRFE ST T K E AL 5 1% 0L i

5.9.1 A E MM B B W BUR
AN, AL AR E U BT R

5.9.2 WMEHIRARSHRE I EMM B CMH R HA
AHE AR WIARAR S A B GO b, el Bias

5.9.3 AHIE R E I
RIERAN, A4 RIS A E R AT
5.10 B HEREMRE

5.10.1 AEESHEMNE+RIEFNRITEAAPR T HIHERERTLRHEE, K
RGP HAl—FNZBI AT BT LTIHER
AT G BB AT TS IORAT AR, A E AR R RARAT R AR 5 b H BT —4F Y 52 30

F AR B E B R AR T B SO RBRATER S il H AT — AN G 223047 B SRt B
HR IR AL HuOTAME R BT A B DARAT R R gm i H AT — A Y 2 B E K AR
'/:é:’ 'f')%EI’J&i‘w

BB BAT EAR A 55 R B IRDLTE BRI, BB R AR AT 15 2k e BN 1R ] P 22
Ko

5.10.2 ZEHFE W+ LA BRERTENEE S FME K &R E
AN S A A A I SR AR Y e < TR RE ) e PR

10 T L 13 ;W



AR S BT U BT S G 2025 SR 3 TR

5.10.3 HALEF=HIL

5 4R & G

17 PRAIE 4 -
JSESCUE 5797 5K -
Mgl -
DA &S -
JEYAT I 5 100, 101, 718. 12
oAt B2 YSCER -
FHoAth -
&t 100, 101, 718. 12

5.10. 4 &G FIRFFH KL T R B BT B 8 A5 55 4
AT AR IR R TR AT AL T3 IR 0 T e 4 o5

b
df

N[O | WD |+~

5.10.5 IREHIARHI 148 B B A A FE ULl 2 PR O i 5t B
o

5.10.6 #HHEA SRS HHEKFACFHIR I

T
§ 6 FRAEEHHEZE)
B
i H TARER TR A TARFH TG C
et JA A 3 4 4 A 4 1,512,743, 026. 51 441,414. 79
R U0 A 35 4 L FR A7 5 479, 317, 058. 21 22,188, 151. 39
Rk - T H 0 ) 2R 4 e S [ ] 4 562, 596, 496. 97 603, 094. 01
T HHH () L S R B S A (A B
UADERE ST | |
s HA A 3 4 1 00 1, 429, 463, 587. 75 22,026, 472. 17
VE: L. HE A R B A A LR PR B R N A
2. AR T30 R) 3 G AR (0] 43 A2 L 4 A L
§$7 & EENGHBEEREBRELREESEN
7.1 ReBBEANFAEERELSOHILSER
B

i 5 A N R AR
S i

F11 w13

=



AR S BT U BT S G 2025 SR 3 TR

T T 301 1) SEN /R B A
fil

e T 300 390 1) 52 /0 [ 2 A
fil

i R E N AR
S

T 75 IR KA A A2 &
W R R (%)
TE: 1y B BN AL GG 0 BN A 5 S RHE T3 2 TF IS 5 R 5 3AT .

2+ JITE] R/ SEN AR S DRI BN JYITA] e e /S S A S 4 AR

88, 009, 974. 57

88, 009, 974. 57

6. 06

7.2 ZEEENZHERRERRFEET 5 A

75 5 75 2 5% HH ToHWEWY) | ZHEFH L) | EHTE (%)
1 FEE N 2025-09-30 | 88,009, 974.57| 89,999, 000. 00 0. 0000
&1t 88, 009, 974. 57| 89, 999, 000. 00

Vs RGO SIS OB, 35 B 1000 T
§8 I HEA RRHMMERFR

8.1 EMIN A —RREFEESHH AL BT 20%591F 5

) ‘ REWR LTS
SR T R 4 (BT L R a 2 :
was | | Baken e
x50 | i) 114 Il e I
Bleg i 2% G e e ‘ > o
fy i [X. ] ’
2025070120
384,421, 111.11 —-1384, 421, 111. 11 - -
250702
2025070120
950930 500, 019, 000. 00 - —-1500, 019, 000. 00| 34. 45
Lk
20250703-20
950930 300,011, 000. 00 - 1300, 011, 000. 00(20. 67
20250926-20
950930 —1342, 398, 747. 80 —1342, 398, 747. 80(23. 59
e - - - - 1 -
e AT IR

AIEG AR NBONES, AF RS SRR IR R B 1 KU, DAL e o 5 B i R e Bl
WK o

T 1y R AUy EIIR B G TR AR RO H R AR A

2+ Wl R RN ML BB IR A A SR R A A
512 5 4L 13 7




AR S BT U BT S G 2025 SR 3 TR

8.2 MMBRERRNHMERGER
T

§9 FEXMHEXR

9.1 #EXHER
Ly A IR M 2 v T AR B B 5055 AR UL I 45 B8 0 o S5 4 R O EE M S5

2. (LRI ERIT LR EREREEER) ;

3. (LRI EII G RIEF IR B SFEE I

4. (CARER S I R RUIE S IR B A HH ST )
5. BB ST TR B

6. FeATE NS BRI B L

T R I B A P NAE R B b P ) & T A

9.2 TR
B ACEWNCE St = QNULE

9.3 EREFN
Pt T EE R A G S A B, SO SRR S F MG . B E S AR, fEA
it ) PRy B A 3 S 5 B
BEF ARG BT SR, SR ARE S N —— TR S I S A PR A
RS b HLAE: 400-811-9999

el

M 4k: www. icbcubs. com. cn

TRWEESEEHARAR
2025 4 10 A 28 H

F13 13

=



	§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 


