AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

BT IR Y BR R TR G RIFIE ER S IE S B &
2024 58 3 FEIR G

2024 409 A 30 H

EEEEHAN: T EREEHARAA
EEFEN: PTHEBRBITREARAA
WEZEHHB: 20244810 A 25 H



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

§ 1 EERIR

FEGAE NI 2 SO HARUEAR & TR BAEE R S8, e P HERRIR B i, xR
RIS L A A S R AR RN ) Y ST

BEFE N EEBRIT B AR A FREAS S FME, T 2024 4£ 10 A 23 HEZ 7 A RkE +
(I 25 4hn . EHERIMA A GG SN, REERABRAFERRICE. RS ERRR e 508
e

FEG AT R LASE . B iR S R 0 B IE A B, (AR RIIERE S — e . 5 e
FRE ARSI AT R ARARRIN . B K, BT FEAE HH BT P ST A 40 el 152 A 5 0 47 35 UL
1.

AAR i Th I 55 BORERZ 1T

AR WIE 2024 4 07 3 01 H#ZZE 2024 4£ 09 H 30 H k.

§ 2 &= WA

2.1 BREHEABM

F & TR HE IR s T S S AT RS TR &

F 4 F ARG 004099

HEiEET A L) E T R

HEERAERH 2017 £ 05 A 08 H

e 5 BAAR L G B A 48, 790, 154. 78 ¥
ARILGIERAN TR IR b, kSRt 55Tk

gt H b RN e, 1EA B H] RS AR ERIE 4 %7 R sh Ml

VT, A%l v e K R

AR AT SR 2 A LU R N A A

1. KRB IE

AR IE AEEAUE BT TBG X R MATF R &R
BEATFE W TR SRR b, AT B A R AL B B, S5 A
UEF 37 ) 2R Gtk DA AR AR R — B I A 2% SR80 KU
AP S A B VPALT, HlE AR SE SRR Bl IR A it
WIS RSB 7 2 8] R C L EE 1

2 IEEIR BTN

(1) ST REE ) E X

Pl st T, RS E R ECE B m L AT, EE

2



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

BEfF A KBS REBUFBER AR, HH L
DL 32 45T A SRR ZR IRl I 25 R BOAT ML o A8 AT (57 SR
R AR 5 A5t R I RE P ) A R s A D R
B, BT&AT B B R RIS AT U, B, 205
FAR BB, X S AT ML R TR KA B i A
[l RIBT B . DRI, AR i R 5 ST MRS B AR SCIIE
77, A EEIEER R MAT RN B BAT WAL &
JERT SRR AT o M AT, A AT ML AR BB A4
A5 308 AN TR 285 JA 93 o S SR e R AT M B 8 o Al AT
HH)ire

(2) AN Bt Hems

FEANBCEEFE b BR 7RG 5 SR ST oA I AR O Y b T
NEGN, AREEREE G LT AR PAMT R R, GRE5E
N AL SERESE N R, FHRIEAT A i E i
PERCR . ASEA T 1 A R BEAT 5B .

(3) AHEIEAZ 5 Fiv L T A PR S S5 45 % s

S ] I P 3 A S T 37 5 B LR T AL AR 4B

RN, AER G B AL B (QDTT) Besh i
WEHAT BN B . ARSI ST A 7], IF e
K BEARTH AR . bt BB, B AT 1IN
AFREEHIEE R H G .

3. FiTFH T A

FERUF IR LM T T, AN G AE SR ST TU A LAt T S AR
W EBI A G E R, R A 7 A0 T 370 7€ 4 3 A
PIANJT THEAT 5155 B3 77 B4 B . AE R I BET O7 1H, 45
XI5 A T AL IR B, TRl Gir R IR
g, WRAEAZ 5 T S ARAT TR i 37 2 e 557 R XUz g
a AR, IR AL SRR B BT AL B AR B, B
TEA AR R B IR E . AERO T 52 th 20 Ay i, A
B IR RN R S ke, siaairids. Ttm
SKIANR 7 i R AU 28 KT SEshPEAIE Y AR 5 R 2
R IEFA LR AN TR B« KA B B R S 1
PSR AR R v A (5273 W R o R AR5 SRS A A 3 T 2 5
W% o e SRS 5 22 SRS S AR B SRS A 2 o I B A
4y BUIERR BT 5

AR B g K BUUE I 358 A D 318 e 2k < 43 B8 21 5 Wi s P 4l B
B o AR BGIEXof L2 7] H A TR 52 1 SR s BOIE ¥4 #R A
KBTI B EEAGIE AR P 2 A R I BGIERT 2 T A%
P, EEPUESUEFF A EIRE, RiE B EE A & KSRt
R H [

3



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

5. BEPSCRFUES R BT RS

S 3 T B 7 SRR RAT 2B 0T B2 BER AN 3R
A ERAST EER TG i a0 B ) B R AR R ORASR X B8 7 S Ff
WEZF IS BEN, /RIS HIE . FE 05 B A MEI T
AT SN PR 26 AT T, 1A T 336 DX 11 288 I ALt 2 v 1
PTG . AT R ] B 7 STRF IR (0 A B B
PEIFREAT 2 BB, AR B 1k KU -

6. BRI bT RS

FESUERRENEK, S5B3RS .

A EE G2 5 AR DA ORI WL HCE (0 DR SR S AERIE SR T
Sy i MRAT T B RN 5 KU 2 0 AT (R 2t B o b B
NERAELEMATT R . BORLIEME R MR A TS =,
G EMEAE BT %, WOE Bl SR 4 I
SRR SR, DLS R ERIE M S A SR R E SR,
€S 5 IBHR I B 5 BB L -

VP 300 FE I 2 Z X 35%+1E AR FE F ik 2% 2R X 35%+ HRIE 4 fat

b 2 H B R 1 ————
ARG G, HLPUY RS A U 28 7K1 T 5

MUY 2 5 AR B, GiFREE, MTREMEE. REEUIRE T
OB FR LSS, R AR R U LIS A T 3 DU

HeEHN AR G BT TR A W

HEHEN o ] BEERAT e AT BR 22 7]

3.1 EEM &

§ 3 EEMSFIRIRNE S HERI

A NRMJG
F B S5 A (2024 4£ 07 7 01 H-2024 4£ 09 A 30 H)
L A S 2 -574, 053. 64
2. AR JHAE 1, 170, 306. 56
3. MR35 35 G A B A B A i 0. 0237
4. IR B 5= 1A 53, 476, 575. 04
5. FAAR T S A A58 1. 0961

T O EREEGWEHEIR AR A NNWEEE 5 2 G 55, T TE SE PRI et AT 24K T

ST

@AW OB i S AIAL SN . BBHIET . HARIN (& 2 Se i E AR Sl as) FHERAH 5% 2% F AN

{5 FHIRAE AR I A BRI, AR A Y] O se i et n_E A 28 Fe (B A2 i i »

4



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

3.2 BEERI
3.2.1 B MR ER KR KI5 R ST bR A e 2 1 B

N|&5Hs
G HHEIG K ?%jﬁi{éﬁ b4t %‘/%Ll&ﬁﬁ D6 >-®
@® PRfEZER | WEIREEROG) | RhRifEE
@

HE=4H 2. 63% 1. 35% 12. 72% 0.94% | —10.09% 0. 41%
T EANH 10. 84% 1.31% 15. 41% 0.80% | —4.57% 0.51%
o F—4F 9. 03% 1. 26% 12. 39% 0.78% | —3.36% 0. 48%
i 2 =R ~41. 21% 1. 78% -5. 15% 0.87% | —36.06% 0.91%
o AAE -7.69% 1.57% 5. 09% 0.86% | —12.78% 0. 71%
Qgﬁzg@& E 9.61% 1. 40% 17. 77% 0.82% | —8.16% 0. 58%

3.22 HE S REMURES RTHMEE KR AF) LIS RS B R A e R A2 3 1
23

150005

100005

30.00%

000

-50.00%

T T T T 1
2017-05-08  2018-08-01  201%-10-25  2021-01-17  2022-04-12  2023-07-07  2024-09-30

— HEFEFEERSTLEERS — LSiEEE

§4 BEHAME

4.1 RE&E2E (RESZH/ND fHih

o4 % EARFESHIE G | BN WL

5



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

fi M AFERR

R | BER Y

MEL L, FSTH UK
22 b RUHE T
- 2024 4 04 2006 éﬁ% 2011 4FATHH
B AEENHEEEH H o4 - 14 | TrXE R ERA

F]; 2013 4F 6 F T
BRI S A TR A
ql, BT AT RS H .
Ful =54, EMEPL
B 2024 4F 04 ﬁim‘h 2‘018 8 A
Fa= RIS 2T H 24 A - 6 4F | NI TIR L 4

AIRAT, UL
S,

E: OxEeREEEeLE, KMERH e a RN, "B RYE 2 =] e 7 € g

HEEI, xFbfE AR E AR RS, AR EIH A7 SR H 7 2 P AR 2w P 5 € RIS H R
5 H 3.
@UETF AL 85 SCEMAT W 22 ARG HLE -

4. 2 BB R G WA AT Sz M 75 18 5L 5 B

ARG A, AEEEEEN I (RN RN EIESR R R 5 aik) LA TSN, A
& (GEEAF) MEAT OGEREMIME, AEMEEN . BRSNS B A5, 1
TR P ARG 2R b, O A AR BAAat . ARSI, eI GESI, B iE
HEFRA AN LSRRV SRR U SRR A SR & A GRS & & R RUE -

4.3 AP H BT
4.3.1 AP 5 HIERIPATER
RGN, AREEHENRPAT GEFFRTE S E AR AT 56 R 2R, TE B AR ]

B RE, i RGN LA SR 5 SRS ML 5 30 1 PR S A 5 A AT, PRI N B BT

i
B MBRAE

4.3.2 REZHIT AR T

ARG T ARG AR LT N AREHAESEHENERNARRAGS 5N
6



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

P FF 5t IR H S 058 5 RS 35/ IR B30 58 5 e B M IZAIE S 24 H RSB 5% O -

4. 4 T H A 2 S AL BT SRS A2 AR 24T

[ 2024 F =Z=E LORIRIL, 8 RS RN GG, HRAMX T &SRR
B, CLESHR B Re e, AR IMNE . JAT—BEABR NI RFR &AL, R hiz s,
BT & RIS, =R, GRS BRI AR P A B B A
R, AEE OB AS S SR, A DR G o B I BRI D) RE e, AT L B i 37 2 TR I i
#.

FEBCGREFE b, BRATIRSLERF— B LORKIRAE BB, BN F A BR RN &, JoH R
TS i 04T b ) SR ] A ) B R B o AT TR SR A A IR U P AR B3 T B R i L g AR
He: BHEANFE. B EERE RPEOT L, TR T B B 0 B A . BRATAIBEBE
FFERMKIME LR, AFATmEKIIA s RO AT, AR R TR AL A DRI AR R
FEACEEIEE , A2 SR RA T PR B BRI 2R, BRI BN N

W77, BAMRIR AR AT LURIE fs it s . BAR=F LK, M BREh AN, B
LR T BIRAALE, BELD T REURIIPGE EiKE, 22T 2Bk 32 A R IR T
. MR ERMNEFERS AR, P IH R RRREPI R E TN . 2RIk E
THR RS A E,  EORI A K8 B IE W] REA AR AL, B B E (R S Tn i ka xR T I Al BARZ
DA R DUBOR S U Z280E, INIR T4 BExt p [ 2 BRI IR 4R e, BN BRI A e T
Yo BB FETS TR RS, RGBS T R 2 AR RN ) 2 50 A s T I KSR
Bie, AT SEAENESS o [RIIT BRATTAE A s T e S 3248 S i i) B R M0 B, A2 HRTIAEE T, AR AW
A AR A B A R 885K H AT 5 B SR B R A 2 BN, BAE BORARAT 522 A R 2 TR 4L
P, RSCHFH E AT HACEET R IR WRETERIL R, ARKIE 1T M AE 4k S AN R
Bl

FEARRIEGRCE T, AR SRR RFHE T DORK R BB, (W EX HR IR E. £
el ARSI DU 26 1 BB HEIT, 23K B 20 EARTIRIUELT . fEAsF
B I5 b B s 2 R R BRI A B sh B /0 om: 3 fEAL TARXEL 2 0 ARG, AR skiafErp, 3K
TR AREE DL AL AT TN SER, AT R . BORRZ T, Sh& RSB AL e, SHONRT AR AT



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

FREEHIR YA -

4.5 MEHNE KSR

B AR AT S AT R IR IR & B S AU E N 1. 0961 76, AMEHN, FEnH
FEIB KRN 2.63%, FIMDLS BRI %N 12, 72%,
4. 6 WE AN ESFE ABERES B - E

RIESARIREIAN, RHIEL A TEHESH R A=A 0 AWEE.

AREES M 2024 4E 07 H 19 HE 2024 4 08 A 29 HiES: 30 AN TAEHES BRI EKT 1T /ivt.

§5 WBEHEME

5. 1 MEMRESEHZ=HEHBMN

75 I H S o b 3G B L (%)

1 (et 49, 085, 585. 16 91. 28
Horpe 5 49, 085, 585. 16 91. 28

2 PREEH - -

3 [Eelais i i
T i 1 1
B RS 1 1

R

pil
5 &

* gt s s
Horbre SR ) SN R B < i B . s
T ERATERH AT et 4, 082, 957. 62 7.59
8  [HAhwE™ 607, 686. 97 1.13
9 |&it 53, 776, 229. 75 100. 00

VE: PR A Vs BB RS Z ML 5 B A SR B 47, 521, 696. 16 JT, 5 B = 13HE LL ]

88. 86%-
5.2 MEMIRIEAT U RPBE R AE

5.2.1 A IRZAT U REPREABERRAE

>

(e Al ARHE G R B HHE ] (o)

=

NV 3N NN O Y 4 - |




T HE R S5 AT A 0 35 e VR R UE SR P O

& 2024 4E5 3 TR

B [RAIL 940, 122. 00 1. 76
C |l 226, 304. 00 0. 42
D [HJ1. B RS BOKA IR RO - -
E [yl - -
FofR mEE - -
G |Zidisk. g AHsELLY 397, 463. 00 0. 74
H o [f4E g ol - -
I |58 85 BARE BB IR S - -
N4 - -
K |k - -
L [FHGTAIRE 25 Ml - -
M BFEERR TR AR R S5l - -
N KF]S FREERI A Bt H, - -
0 |EERMRSS . BB Ab RS - -
P HE - -
Q |[PAMSTIE - -
R 3k BRI - -
S e - -
it 1, 563, 889. 00 2.92
5.2.2 A BRIEAT G RBRB R R R ERTAE
A5 ARME CNRTD o B B B ] (%)
T 4, 851, 323. 59 9.07
R0 7T i 8, 210, 087. 34 15. 35
REJA 8, 178, 423. 69 15. 29
it 5, 500, 224. 62 10. 29
Tolk 13, 381, 219. 03 25. 02
MR 6, 662, 717. 60 12. 46
NGEE A4 737, 700. 29 1. 38
it 47,521, 696. 16 88. 86
e VLB SR AT FhstE (BICS).
5. 3 IR HARIL A FMA o Ze e B = 1A LU RN HE R B AT+ 42 R SR B B A 4
pe | mmm B R WR D | AaiE Go | D /ﬁfi fﬁm”
00700 i TR 12,100/ 4, 851, 323. 59 9.07
2 101088 Hh [ e 140, 500 4, 440, 887. 40 8. 30




AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

3 |00883 Hh R 245,000 4, 290, 626. 64 8. 02
4 101928 SV EERRA 232,800 4, 181, 939. 30 7.82
5 |00857 Hh ARy 680, 000 3, 887, 797. 05 7.27
6 [01138 Tzt 436,000, 3, 723,418.77 6. 96
7 101919 HzE % 213,000 2,504, 739. 76 4. 68
7 1601919 HzE % 25, 300 397, 463. 00 0.74
8 |01898 R R R 254,000 2, 221, 830. 20 4.15
9 101308 g =F-[H b 115,000, 2, 177,822. 85 4. 07
10 03877 o AR AR 5% 1,382,000 2,143, 590. 90 4.01

T FTRBEZAUESR A 2t i A .

5. 4 WEWIRIE I P> RN B R RAS

Teo

5.5 IWEHARIE A FMHE o 2 & T 1E LU R/ HEFF BT 42 7 305 A 40

Teo

5. 6 A HIRIZ A FME o5 2 T 13 E EL B RN HER SR+ 48 B SCRIES 4505 W 4

Teo

5. T IEHARIEZ A~ A & HE ST #E IR/ IR L2 e R R A

Teo

5. 8 EHARIZ A FMHE o 2 & B 13E LU R/ HEFF R T2 BUIE R B A 40

Teo

5. 9 E HAR A S B KB A 5232 5 T L v A

5.9.1 5 HIR A 2 S50 B8 A A B R B A0 4 25 A 40

Teo

5.9.2 AR BB BRI B R R BUR

Teo

5. 10 ] E MR A Z BB 1 EH R 5 FB oL A

10



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

5.10.1 A< 3 = G B B W Bk
o

5.10.2 1 5 HIR A H G5B 09 E 6 SR SR04 35 B 40
o

5.10.3 A3 H G B B R VY
o

5. 11 A ESREME

5111 EEBBETHRIESF K RAT B AR IR EH LR E AR S m b B —F AR
BIATTHETT. ATV
A MRS (0 RAT AR AR U T 1L R, S s el A — 46 74

ZENTTEDT ARG

&

5112 ZERBHHTHHRERBE N ES & R KRR
AR AR BRI A% IR B0 T HH B < 1 TR 1) 45 0 BB

5.11.3 HAh B =4 B

5 B &8 O

17 RIIE 4 23, 261.73
LSCIE F3 7 HK -
Mgl 435, 170. 82
IME SIS -
JE AT FR 149, 254. 42
FoAth SYSER -
oAtk -
it 607, 686. 97

r’
d

O | N[O |O1 | k=W ||+

5.11.4 15 HIR KRR HIAL T O I T #5851 55 B 40
o

5.11.5 5 WIR AT+ 42 R AP AR TUE Z IR L A i B

11



HEE IR IR AT RIGEC BIR & THE R 3 5L 4 2024 5E50 3 BER S

Teo

5.11.6 BB A G IE B AR SO R 5
HIF s IR, I S ST aefa 2.

§ 6 FFIARE S HEE)
BAL: Ay
i B A 52 4 A 20 0 49, 077, 128. 41
A A S TA) 2 4 e R T 1 0 7,032, 444. 74
P b U SO 1) 22 4 S [ 47 01 7,319, 418. 37
2 A (R S S 47 7 A B B (4 A BA “ =7 351D -
i A R I 4y 0 i 48, 790, 154. 78
$ 7 REEHNZHBEFRERTAEEFN
7.1 BREEBENFEAESHHTSFHN
BApL: Ay
o B BN 5B 1AL S0 4 18, 963, 145. 99
5 SO A IR SN/ B O S A 0 -
2 30 A V) 2 S/ ] S 0 -
e FAR S BN A AL S0 4 18, 963, 145. 99
o BARFFA AR RS0 305  E amaite s Co 38. 87
7.2 BEEBENZHBER RSB RAARRE S F P
To
§ 8 LT A RN HMEERFR

8. 1 MEMAN R —REEFRAZESHOH LHIEREHET 20%H1E N

" i N R 2 S I B AL S AR A LR

Say

N = P YA Tl
Sk e hﬁ i\fﬂ%)\‘ e
gl | | PIEEIEE W6 A F ) 173 45 T ] 73 31 A 3
El N 14
20%[1J B 8] [X 8]

12



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

20240701~ 18,963, 145. 9 18,963, 145.9 | 38.87
HLF | 1 - _
20240930 9 9 %
LR EpAl s

L BB el XU

(1) ARHe g 0 — B H P A S AUE LB, A —RBE R EAU R, T RE 2 & B
TP UETF AR A 3k S 0 I B R 2, AR SE G IR B IE AR Sl R ™ A B

(2) B P BT H R [R5 5 3 A B g A BB ] o p AN T 15058 3 Kk [m] 51 AR ], 3k
BB BT REAR I L & 15 [ 240 7€ PR A8 SiE 2 SCATIRE (BT, 50 SaE S0k [ B 45 4 52 ke < F) G [ R3S

R BESS MR B IR [m] b 55 (4 70 B

2. Btz )y sNe 4 ik R A XU

ANTBLBE KBEIR] 5, A ARSI G 60 DA H H UL &M@ a AR T 200 NEidk &5 iHE K
T 5000 FITCHENT, B e B BN 2 A b R I SR R R I R T 58, s Elr AL S Al
EEIEE ARG GRS, AT HERA N KRBT R R, HARBETE 7T AE 1A R XS

3. YL XS

B BB EUAIUNE (] ] B 3 B JE AR I (8] A ER A B WS I B3 7 T LANIRS, ATRES ™ ARk & B
TR A, BRI U

4. BB R AT e B g B D, B BB R BRI AN RESEILE & R 20 5E IR 5T H ) A3k
BRI -

8. 2 M R H PR KA EEER
o

§9 HEXMFHR

9.1 & H =

(1) A FEUES B B O3 e b v R U AR R St AT oA e R T B VR A IR SR B B 0 4 OO A S
{58

(2) CHTEEITHIRI EER ST RS U R I BVR S RUE R IS e e R A )

(3) CHTHEE IR HER ST WK 08 R 6 e BR 5 RIE SR BT B S FEE 0

(4) BEE B NS TR Bl R

(5) FHE AR 5 AT AR 18 R IC B IR & RS 08 3 AR e B & T A 5 B0 AR

9. 2 TR Hb A5
AN, SEAHE Ak

13



AT IR R S5 AT L R 0k R0 TC B VR & IR SR 45 B i 2024 R 55 3 Al 5

9.3 &EHT

(1) $EBE AT AEENMVI (R S B A B, w42 A B ) SE A B A

(2) BEHEXNARE BWAELER, ATEHAESEEANETRESEHARAR, %P RS EiE:
4001-666—-998

(3) FBHE T Uj i) ARIESEFNAF MGG, Mk www. ghkyfund. com

R P o BEAT R 2 ]
2024 £ 10 A 25 H

14



	FM_KS_1
	FM_JS_1
	2.1 基金基本情况
	WB_1_WB1
	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
	YSH_0063_JS_PT2_1
	5.1 报告期末基金资产组合情况
	ZJ_PT4_3_1_JS
	ZJ_PT4_3_2_KS
	WB_PT4_3_2_WB1

	5.2 报告期末按行业分类的股票投资组合
	5.3 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
	ZJ_PT4_5_KS
	WB_PT4_5_WB1
	ZJ_PT4_5_JS
	ZJ_PT4_6_KS

	5.4 报告期末按债券品种分类的债券投资组合
	WB_PT4_6_WB1
	ZJ_PT4_6_JS

	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
	ZJ_PT4_JS
	ZJ_JZ4_KS

	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
	ZJ_JZ4_ZXQ_KS
	ZJ_PT5_KS

	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
	ZJ_PT5_1_KS
	WB_PT5_1_WB1

	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
	ZJ_PT5_1_JS
	ZJ_PT5_2_KS

	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

	ZJ_PT3_KS

	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
	ZJ_PT3_1_KS
	FFJ_PT3_1
	5.2.1 报告期末按行业分类的境内股票投资组合
	ZJ_PT4_3_2_JS

	5.2.2 报告期末按行业分类的港股通投资股票投资组合
	ZJ_PT4_3_JS
	ZJ_PT4_4_KS
	WB_PT4_4_WB1
	ZJ_PT4_4_JS



	ZJ_1_JS
	ZJ_PT2_KS
	MNZJ21
	4.1 基金经理（或基金经理小组）简介
	WB_PT3_1_WB1
	ZJ_PT3_1_JS

	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	ZJ_PT3_2_KS
	ZJ_PT3_2_1_KS
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	ZJ_PT5_2_1_KS
	BG_PT5_2_1_BG1

	5.9.2 本基金投资股指期货的投资政策
	ZJ_PT5_2_4_KS
	BG_PT5_2_4_BG1
	WB_PT5_2_4_WB1



	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
	ZJ_PT4_KS
	ZJ_PT4_1_KS

	4.5 报告期内基金的业绩表现
	WB_PT4_1_WB1
	ZJ_PT4_2_KS

	4.6 报告期内基金持有人数或基金资产净值预警说明
	WB_PT4_2_WB1
	ZJ_PT4_2_JS
	ZJ_PT4_3_KS
	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
	ZJ_PT5_9_2_KS
	WB_PT5_9_2_WB1
	ZJ_PT5_9_2_JS

	8.2 影响投资者决策的其他重要信息
	ZJ_PT5_9_JS
	ZJ_PT5_10_KS
	ZJ_PT5_10_1_KS


	ZJ_PT4_3_1_KS
	WB_PT4_3_1_WB1
	7.1 基金管理人持有本基金份额变动情况
	ZJ_PT5_9_KS

	7.2 基金管理人运用固有资金投资本基金交易明细
	ZJ_PT5_9_1_KS
	WB_PT5_9_1_WB1
	ZJ_PT5_9_1_JS



	BG_PT2_BG1


	ZJ_1_KS

	§1 重要提示
	§2 基金产品概况
	3.1 主要财务指标
	YSH_0062_KS_PT2_1
	YSH_0062_JS_PT2_1
	YSH_0063_KS_PT2_1
	4.3.1 公平交易制度的执行情况
	FFJ_PT3_2_1
	5.10.1 本期国债期货投资政策
	ZJ_PT5_2_4_JS
	ZJ_PT5_2_JS

	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	ZJ_PT5_12_KS
	BG_PT5_3_BG1

	5.10.3 本期国债期货投资评价
	WB_PT5_3_WB1
	ZJ_PT5_12_1_JS
	ZJ_PT5_12_JS


	BG_PT3_2_1_BG1

	4.3.2 异常交易行为的专项说明
	ZJ_PT3_2_2_KS
	TB_PT3_2_2_TB1_KS
	5.11.1 基金投资前十名证券的发行主体本期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、处罚说明
	ZJ_PT5_4_KS
	WB_PT5_4_WB1

	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
	ZJ_PT5_4_JS
	ZJ_PT5_5_KS

	5.11.3 其他资产构成
	WB_PT5_5_WB1

	5.11.4 报告期末持有的处于转股期的可转换债券明细
	ZJ_PT5_5_JS
	ZJ_PT5_6_KS

	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	WB_PT5_6_WB1
	ZJ_PT5_6_JS

	5.11.6 投资组合报告附注的其他文字描述部分
	ZJ_PT5_7_KS
	WB_PT5_7_WB1
	ZJ_PT5_7_JS
	ZJ_PT5_8_KS


	TB_PT3_2_2_TB1_JS


	3.2 基金净值表现

	§3 主要财务指标和基金净值表现
	§4 管理人报告
	§5 投资组合报告
	9.1 备查文件目录
	WB_PT5_10_1_WB1
	ZJ_PT5_10_1_JS

	9.2 存放地点
	ZJ_PT5_10_2_KS
	WB_PT5_10_2_WB1

	9.3 查阅方式

	§6 开放式基金份额变动
	WB_PT5_8_WB1
	ZJ_PT5_8_JS

	§7 基金管理人运用固有资金投资本基金情况
	§8 影响投资者决策的其他重要信息
	§9 备查文件目录
	ZJ_PT5_10_2_JS
	ZJ_PT5_10_3_KS
	WB_PT5_10_3_WB1
	ZJ_PT5_10_3_JS
	ZJ_PT5_10_JS
	ZJ_PT5_11_KS
	ZJ_PT5_11_1_KS
	WB_PT5_11_1_WB1
	ZJ_PT5_11_1_JS
	ZJ_PT5_11_2_KS
	WB_PT5_11_2_WB1
	ZJ_PT5_11_2_JS
	ZJ_PT5_11_3_KS
	BG_PT5_11_3_BG1
	ZJ_PT5_11_4_KS
	WB_PT5_11_4_WB1
	ZJ_PT5_11_4_JS
	ZJ_PT5_11_7_KS
	WB_PT5_11_5_WB1
	ZJ_PT5_11_7_JS
	ZJ_PT5_11_6_KS
	WB_PT5_11_6_WB1
	ZJ_PT5_11_6_JS
	ZJ_PT5_11_JS
	ZJ_PT5_JS
	ZJ_PT7_KS
	FJGS_0_PT7_1
	FDQCPCL_0_PT7_1
	ZJ_JZ6_KS
	ZJ_PT9_KS
	ZJ_PT8_1_KS
	FJGS_0_PT8_1
	BTBG_PT8_1_BG1
	ZJ_PT8_2_KS
	WB_PT8_2_WB1
	ZJ_PT8_2_JS
	ZJ_PT9_JS
	ZJ_10_KS
	ZJ_10_1_KS
	BG_10_1_BG1
	YSH_XN_9169_KS_10_1
	YSH_XN_9169_JS_10_1
	ZJ_10_2_KS
	WB_10_2_WB1
	ZJ_10_2_JS
	ZJ_10_JS
	ZJ_11_KS
	ZJ_11_1_KS
	WB_11_1_WB1
	ZJ_11_1_JS
	ZJ_11_2_KS
	WB_11_2_WB1
	ZJ_11_2_JS
	ZJ_11_3_KS
	WB_11_3_WB1
	ZJ_11_3_JS
	ZJ_11_JS
	FM_KS_2
	FM_JS_2

