ZEMERKESHIEFREES

2024 4

.
.
f—a

542

3

£iq=)

2024 £ 12 A 31 H

EETHEN: ZEREEHEARTTEAT
EELEN: PERVRITROERAT
WEEHHR: 202541 H20H



S AR IR 2 2024 458 4 LA

§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

HEFRE N ERVARAT A A IR A RS AR S A FME, T 2025441 H 17 HEK TA
Wity IO S5 Fabn . P ER AR A ARG SN, REEZANBAEEERICHE. 3Rk
2N Ui ¢

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 2024 910 A 1 Higz 12 A 31 Hik.

§2 HEE BN

AL LAEMMER KRS

e 008891

e BT

e FAMH 2020 4£ 3 H 18 H

A R L 4 0 B 300 152, 239, 284. 25 {3

et Hbw FEGENFIFEATHIAIE 72 (1 A, R0 AN M6 T N AE A 8

R ARA I SR AT 0T, TR E A TAPR, AF: S HRE
A NSEIHIASE 1 (BT

et s 7 L SRS 3 T AN e A A S 0 A ) 2 WA <z R
P DL AR BT TR AT T BUR . Mimass mss:
o, e HE MG RS 3 T2 M B I PrAr, &5
EIRE A BRI ER, ARHE R i
75 SRLATA S SRR SR B S B BB L, IRRER
T R R A 224, I HEAT BT . B
SEBCBRIS T T, DA EL R 2 AU SRR I S, Tt
ERE AT, G EAE S R BRSO SR RS U T
i3 BB AN R S5 A 2 TR AR UL 2 K1 IRt 5 AU
SRR VAL 57 I W AE BEB AL, RIS 2 Pl skng 247
PR G I E - AT S BRI Iy T, AT e fE ™ 1 18
SPAHOIEBE UG DL T, A BRI B4R 391 B 454 26 T B Al
B OR BB A B o BB 10 S T2 2 ) B 8 X R g 1
For B A 1 B LU b RF G BB e sl U 2 LR - 587
SCFFUESF BB SRS 7, AR A P I XS SO0 R, 4i
{5 PRI FERIRE S P B, 306 9 XS R B s Wit v ) i i

e

1R



S AR IR 2 2024 458 4 LA

ATREBE, DU AR 2 I

b4 bl B I VR 300 FEEUICES ZxT7 0%+ i SR 2 (A4 U s e
*25%+ 1 AF Fa Hi i 2 Z6 5%

PR YA 2 AR AIE A KL iR A B G, JCTRUAUSC 2 B2 TOUSH JRUI: 7K~ vy T 5t
FAFE M Mgk e, (RTRENES.
AN I GBI S BB T AR SR 1Y, ST @ L
H R RSB IR ET . BRI T8I DL 38 5 ) 5 2
SRR XU o
MR CGIEZ B0 4% B0 38 & Y M B M) L Re &R,
B4 BN J A I G AR B ML 8 HH EOAS 8 0 A
B & i AR S AT TRV, DRI A 3 4 1D 7 i XU
S5 B BN DL A LA SR AR 1 BT PR 5 SR

BB ARG EHGIRTEA T

REEEN Hh [ AV ARAT B A PR A

IR & S E ST ZEMERKIES A ZEMERKIRE C

IR E S A 008891 008892

T IR T I 7 G2 < 4 B0

111, 332, 680. 66 1} 40, 906, 603. 59 1y

§3 FEMFRIFMESHERN

3.1 ERMFER

Bhr: ARt
B ek ?%ﬂi@@%il&ﬁlﬁﬂ%?%l&ﬁB{E)
ZEMERKIRE A ZEMERKIEE C
L AHA 2 s I 25 5, 786, 303. 47 2,509, 641. 60
2. A -16, 072, 029. 30 -9, 498, 556. 72
3. L35 B 4 A A B R -0. 1410 -0. 1652
4. SR B B = 1 E 172, 633, 358. 76 61, 878, 886. 89
5. AR FE S A B E 1. 5506 1.5127

e 1y Frid e SHR b AR AW B 5 2 1S T3, T\ 2 A SERRii et KT 2

&TProET .

2+ A O RBGEE TR AR RN« Bestlicas . HARISRON OR S 2 fepirE 22 sh i) 0

W AH 50 3% HTRIE I DRAE A5 % I AR, AR Dy A 9] 25

3.2 EEHERIN

B EEIn AT 2 Se i E AR et -

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

#
Y
p=il




S AR IR 2 2024 458 4 LA

ZEMERKIEA A
VAR | I KR | G b L | b ar b R v R
i B - o o OE6) @—®
@ WEZQ | #REERG | mESEE®
HFE=1HA -8. 15% 1. 76% -0. 86% 1. 25% -7.29% 0.51%
TEARTH 10. 11% 1. 85% 11.32% 1. 19% -1.21% 0. 66%
o E—a 13. 27% 1.55% 13.01% 0.97% 0. 26% 0. 58%
HFER=F -12.65% 1. 49% -12.78% 0. 88% 0. 13% 0.61%
H¥EEEH
55. 06% 1. 47% 7. 45% 0. 88% 47. 61% 0. 59%
ARG A
AR KIEA C
VAR KR | AR | I gibhi i | Sh b B v i
i B - ‘ - OL6) @—®
® WHEZQ | #ERZERO | mEMEE®
HFE=1HA -8.71% 1. 74% -0. 86% 1. 25% -7.85% 0. 49%
TEANNH 9. 33% 1. 84% 11.32% 1.19% -1.99% 0. 65%
o E—a 12. 19% 1. 54% 13.01% 0.97% -0. 82% 0.57%
HFE=F -14. 17% 1. 49% -12.78% 0. 88% -1.39% 0.61%
H3EE 5
51. 27% 1. 47% 7. 45% 0. 88% 43. 82% 0. 59%
LGRS

3.2.2 BESAFAARURES RIHFENKRED EHE RS R A R
KRR FHI R

# 3



LAEME RIS 2024 45 4 R

AR UHE AR S A R THPE I 2 5 [ 11l 7 U A o WA T 238 B4 ) B2 E 3450 LU 1

90.00%
80.00% L
70.00% M 1,
60.00%
50.00% W\!\ [WJA\
40.00% . m J
30.00% W LA P .
20.00% ALY oo,
i ﬁmw"‘f'd N“l A
; \ f
10.00% | B ﬂ‘"ﬂ “-,m,k A "0 N s
0.00% \”*I” WA
~10.00% RS s
(=] [=9] (=] (o3 — — — (o] =r =t =t [Wp] [ [ [ (=] 0 an a —
TR e e o e S S R S e S R S S S
o (19} (53] ol o [Xe] (53] (o] (%8 [5e] [5)] (o] o (1o} (53] (o] (he] (Ao (53] [a¥]
@5 2 9008 8 9 9 58 5 /%[ 8858 7
(-] [} L] o — — — — (o] (o] (o] (o] 38} (38} o [yl =+ =+ =t =+
™) ™J [} [} [} ™ [} (] (] (] (] (] ] ] ™) ™J ™) [} [} [}
(-] [ } L] (-] (] o L] (] L] o o (] [} L ] (-] [} (-] (-] (] o
™J ™J ™ ™) [t} ™) [} (o] (o] (o] (o] (o] ] J [t} ™J ] ™) [t} ™)
|— ZEp R EAR PR — R ENRRCR SAR IR %
FEUMER KRG CR I AEN SR 5 [ NP 4% LB AR 2 0 T se B A5 L
90.00% F
80.00% L
70.00% | M,m /‘{MW [1
60.00% il \ W
50.00% M\r\f\ ’
40.00% . |
30.00% £
.\J'qu lw'wﬁlrmif\"ﬂw’"'wr'w\
20.00% TV "’LWI ;
. Iy A
10.00% ,u%’g e o iy
0.00% .,N Wy G M’“"M II
~10.00% ol
(=] [=9] (=] (o3 — — — (o] =r =t =t [Wp] [ [ [ (=] 0 an a —
TR e e o e S S R S e S R S S S
o (19} (53] ol o [Xe] (53] (o] (%8 [5e] [5)] (o] o (1o} (53] (o] (he] (Ao (53] [a¥]
@5 2 9008 8 9 9 58 5 /%[ 8858 7
(-] [} L] o — — — — (o] (o] (o] (o] 38} (38} o [yl =+ =+ =t =+
™) ™J [} [} [} ™ [} (] (] (] (] (] ] ] ™) ™J ™) [} [} [}
(-] [ } L] (-] (] o L] (] L] o o (] [} L ] (-] [} (-] (-] (] o
™J ™J ™ ™) [t} ™) [} (o] (o] (o] (o] (o] ] J [t} ™J ] ™) [t} ™)
|— ZEp R A CR NP IR — R EN R & C B it g g
W 1 AESEREMNH N 2020 43 H 18 H.
2. AFEGAFE, HEEHANYHREEGREA K AN H AR S 44t
EHREEFMLE. RO RN, AREENREAEHHIFTERESFZE.

4.1 RELE (RESLHE/NA) FHi

§4 BEAWME

A S S 2 IR | 22 Ml B
2§ — H
| B Comnm | menm | @R Vo]
sy [FERB[2020 37 g B, SURSBLL PIERRIES
- B4 % 18 H IS A B2 7] 98 e B A 5 1 S5

%4 W




TAEIMERATR & 2024 56 4 MR

B, L VAL 51, 225 3 BB IR TR A 7
B % 0 BRI B L)
LT BB IR T, DU S

EHA R ST A m S R R a2 .
DT 215 73 18 AN H Frff WR & 2NIE SR
BRI S WL LB, ZE AWK
RIGTCE R A AN H RS G5 E
b REHC AR A BUE RV I S 25
B RRATR A BIE 3 3 R 2 4 L 2245 K 3)
N—EFFE R A BNE RIS 25
Bt A 18 AN H R R A AN IE IR 50 1%
Bed | BB AR A BIOEH I I 4
ML,

BRIR 2564, AUt . PR KISiES
AIRTUE A FHEF R A B
PR, FHRIESR B0 A PR 2 AR R

B4 =
ﬁéjz WEFENER S 2B, 25U e AT B A
L‘AQ TG A PRI R M 2T E A H A A A
4’ 2020 4 3 A 2, ZIERSE AR AR ML

YRR | P=EZg: _ 30 : £

e ;éﬁwﬁ 18 H F e e R, ST
2 HIR AT AT B METL, PUT 25545
. I 5 £ B B B R AV

BT BUE LA LA RIF I E RS
RUEFF RO I i AR A AR TR A TYALE
TR e B

Lo BeAbfly AR A, “BEAERHN” RIEAFRERNA S CERD HEES.
2+ UEFF MR IR S ARHEIE AT ML 2 CUESF AL AN 53 BEAR B B AMED oSG TETR Mk A
SRR AR R RLE -

4.1. 1 BIRFERER =GR RR R LN E S L FRE KR HER
AR G A PR HAT A SRV B R R 8

4.2 BEANRE YA FEEIZ /M 5 I3

AN, AREEHNRET (PN RISMBEREF RS (ATFERIETF
WG BB EHINE) . (RIFEEIETF R SIBEE BT NE) . (AT RIUETF R
Ef5 BPEEHINEG) SFEMEENM. WE MR CIE K G RNZAE, RBWMSHEM . B
PR TT LA E R JE N B S 5, AR A R 500 KU (R At B, NS 0 BRF AT
NBER KA 7, BABFE RSO AN KT

4.3 ARG ERHH



S AR IR 2 2024 458 4 LA

4.3.1 ARG HIERBATIER
AAEIAN, ARG NPT GESREIESE AT AFL S ERSEN) A
FHIE A AT G AR SEHIRE, AT I R A H M T 3 S R R 4

4.3.2 REZGTARETIHEH
A AR K IUA TR FEA R T 5 A 2 ik 57 H L AT 8. RGN, A F
AEFHEZ S5 I ATE5E0 R H R IR 5E 5 AL B B I 80758 by Bl i e 57 24 H i

A5 1) B%HITE T o

4. 4 B BN SR H KIRAZAED BT

“926” BRI RIA, RN G — RIRIRE GBI, FERARR IR, il 10 73121
WG, & 5 Pl R RO BRI AN R I, R AT IR, T3 4 FFRE SRR DA
XA — IR AR R R A ] NS A RN A TR AR ALE AT,
GO I HRARER,  H VT e 8 A PO A U B SRS, RIS 5 P 2 UL S S A T 281 71 2 =) b ¢
S EMNT . 53— 7, B R ARIHEL 17— R 5 AT 3877 8, IXEE7 5 BT RE L IR E )
CLE AR BRI LA AT S, LIRS R BRSO R Al (18 AL A BRI AP RN AT I RE T
e O R R TR R B BOA e A SNSRI SR IR, E i st P R AR DR S B, b e e ) B N i
SRR D BERE . TREME, TEZGEX A IR BARIEZ NN, (Bt IEE 2 H ARK
R o BTREIR. ARG T B Hlas NS e G ML AE T R AME B “ S
T, PR R AR RE TRl EATE R R AE 1A R R AR A B 51 R AT

FATRAS, AR — RINERAEGZRRIET, b ELGE S IZ P IR D\ 2w 5K b
Bro A2 DAt A0 mp e 138 HH 108 2 5 1) ROR DA 75 ¥ 2l A et il Mk B s o8 3 (0 F B A
b, AT ST 1) 2 B PR N2 B JA YT 8 2l AT RE IR N AR B i Al o AEAH X
PN TET ST, BT 7] A EAL T W AR (X 18], ASIE eoft S DR BRI 4% )5
L AR B A, B EF R o

4.5 REPAZESH SR
AR IO e B BRI A A M I 00 1. 5506 76, ACHR 5 01 4 B A L K
SE9-8. 15%: MRS C & G 1. 5127 76, A4S HIE & by A K

=8. T1%; [F) 3V 253 L 3 3 v i 25 % N -0, 86%.

4.6 MEMAZRSFHFE ABRES R HETE LY
o

%6 I



S AR IR 2 2024 458 4 LA

§5 WBHGHRE

5.1 MEMREEH=HEHEN
F5 T H & O i3S S B (%)
1| Bt 219, 230, 613. 63 93.01
Hrp: 5 219, 230, 613. 63 93.01
REEHE - -
3| MR AR AR BT - -
Hrpe g7 - -
BEE S FFIESR - _

4 | BT - -
S AT A AR - -
6 | FENIRE LT - -
Horpre SEWraCIEIE 1) RN R 4 il Bt

;J_L

AT RS H &S5 15, 473, 813. 81 6. 56
HAth %t = 1,003, 402. 01 0. 43
&it 235, 707, 829. 45 100. 00

Vs ARREE AR B o 08 A2 Z ML 4% B s A N 82, 295, 567. 01 JT, o HE LL 4l

35. 09%.,
5.2 MEPRBATV O RHBERKRAS
5.2.1 MEWARBITULHRHBEAREREHE

R ) ARHME GE) %iﬁ’; )@‘E“ﬁ
AR MRS B - -
B[R - -
C [k 125, 366, 578. 91 53. 46
D [y I BRSO A R RV B

N4 561, 000. 00! 0. 24
E @k 192, 000. 00 0. 08
F R AEREIL - -
G |iBizf. SEAEEL 1, 383, 579. 60 0. 59
H o s Aol - -
I [E B RS BRI S 1,484, 761. 11 0. 63
T Rk 548, 430. 00 0.23
K |k 2,707, 744. 00 1.15
L SRR 5 55l 331, 113. 00 0. 14
M R AR AR S5l 2, 119, 040. 00 0.90
N KRS FREEA A Rt EE L - -

%7 W




S AR IR 2 2024 458 4 LA

0 |[FRRS . BEAHARIRSS - -
P #HAE - _
Q | AR TAE 1, 998, 000. 00 0. 85
RSt RE AR 242, 800. 00 0. 10
S |GE - -

At 136, 935, 046. 62 58. 39

5.2.2 MEMRIBATI D RIBREBR TR ERRTAS

1Tk ArE (NRD i B BB L (%)
Gl 14, 802. 47 0.01
Ji2 A4k 32, 839, 793. 53 14. 00
Tk 3, 815, 284. 80 1.63
A H & A2 v T i 229, 897. 53 0. 10
H & 9 - -
7 PR fi 7,269, 228. 79 3. 10
Sl 4,935, 985. 81 2. 10
ERSESZN 1, 988, 669. 74 0.85
RN 22,976, 441. 46 9. 80
AR - -
5 M= 8, 225, 462. 88 3.51
ot 82, 295, 567. 01 35. 09

e LR R A ISR B [ i FI AT M 73 SepR i

5.3 JIRAZA SRMME b & T 13E EL I K/ M HEFR I B R
5.3. 1 MEFIRIEA MHE HE ST #E IR/ M HEF AT+ 2 BRI R YA

LR

Fe | RERMH ELAH (HE R | ARiME o | HEESEEHERS] (9
1 300750 TAEEAR 87, 000 23, 142, 000. 00 9.87
2 00700 ieaikctive 59, 500 22,976, 441. 46 9. 80
3 000858 i W 164, 000 22, 966, 560. 00 9.79
4 600519 wMNFE 15, 000 22, 860, 000. 00 9.75
5 02899 SN 4 1, 550, 043 20, 296, 581. 73 8. 65
6 03993 & BHAR Y, 2, 580, 000 12,543, 211. 80 5.35
7 300760 LR ST 44, 000 11, 220, 000. 00 4.78
8 300014 fe.4 81 Re 152, 000 7, 104, 480. 00 3.03
9 02359 24 B 1 90, 000 4,708, 913. 40 2.01
9 603259 24 B 1 38, 500 2,119, 040. 00 0. 90
10 688169 A BHL 31, 000 6, 797, 990. 00 2. 90

5.4 WMEMREMF MBI RNRFEHAS

AT AT IR R FFAT 77

%8 W



TAEIMERATR & 2024 56 4 MR

5.5 T HIRILA RMME 5 E T 3E B RN HEFF BB T 48 i 27 B 5 A 4
AIE AR IR R FFA 67

5.6 MEWIRIEA RMME b2 & T ™1#E LR/ HEFF BRI+ 44 B 7P SCRAESR IR H
ok
AFE G AR IR ARFFA B SRR -

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B Al
AT EAREWIRARFFA RS-

5.8 T HIRILA RME 5 E T 5E LB R/ HEF BT LA BUES 5 A48
AT AR AR R ARG .

5.9 MEMRSFE ST R KBTS 5 18 L i B

5.9.1 MEWIRA RS BBE MR AT RF AR5 21 B 40
AHE AR WIAR R BRI 540

5.9.2 AESBRBIROBHEBR

AN S B A OB AR RS ERL UM, DA I ORAEL . X BT AL 65 1 R e 1k XU D H 1
IR EL . ZHTTRRIBRAR NIt G4 . B TARENDMGIELE, ERGEENRR
BORI, I3 2 1) B Bk T b R GU R U, 4 3R e 14 76 A AL 2 Aox v 21 45 PR 246 0
e 2 o

5.10 ME MR A EEHF HE FUH 3L 5H 1F 0L A

5.10. 1 Z<HAE 5 8 S B BT BUR

A MR R A B JFN, LA I OME A B AT RO DR e, g A T i R,
o B GRS AL IR R 25 . [ RISV A . R  S BRE  AE S b A7 BRE A
P, PRI B SIF 8 7= 22 A I RE T b R e el U, SR & Ve P (R AR

5.10.2 REWIRAZSHI 1 EFHI RSB 28 A
AE AR WIARRFA B R AL,

5.10. 3 AHE R IR B Z LN
AR ARG HARA BEFREREZ.

#
©
=



S AR IR 2 2024 458 4 LA

5.11 BBRHAESREMRE

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIAMRER TR FE, =
FEREmF HAI—FENZB AR LTHIER
75 0 A 2 e BB IR AT A4 E SR IRAT EARARAA B E S 1L S A, AR gt H Al

—HENRZEIAIHER .

AT IR .

5.11.2 ZEREMMTBRERSE

S A FE &R R E

AT S P TR I+ 44 B SR i i e RV RE A A SR, AN e N MR B A A

EESR P ER AL IS NFE RN

5.11.3 HAWBEF=HIRR

s SR &R (T
1 7 HARES 51, 536. 59
2 ISR 5775 S 650, 123. 38
3 MR 25, 200. 11
4 MRS _
5 AL FR T R 276, 541. 93
6 ARG _
7 |HAh _
8 &t 1, 003, 402. 01
5.11. 4 REHRFFE WA T BT #5354
A G AR HAR R FFA AL T 55 B I ] R e 57 57
5.11.5 MEWIRAT+ LR EFFERESZFR1F U3
AT G AR 5 B 7T 44 I B AN A S A2 PR AR I
5.11. 6 BHASHEMER AT ZHIR IS
HTW&EBEANER, 20z M55 TiEaREE.
§ 6 FHAREEMEHEZ)
Bfr: 4y
T H ZAEMERKIRES A ZEMERKIRS C

e T T 2 < 0 00 i

111, 149, 378. 61

50, 814, 439. 16

7 U130 18] i < FR O 3 0

18, 778, 302. 82

41, 191, 569. 64

Bl - 1 7 5130 ] e < A B ] £ 50

18, 595, 000. 77

51, 099, 405. 21

i 5 391U 1) S e 5 0 A2 s A Bk




TAEIMERATR & 2024 56 4 MR

UL =T )

s HA A 3 4 00 111, 332, 680. 66 40, 906, 603. 59

§$7 R&EHEANZHERRERRAESBN

7.1 ZEEEAFHEEEZSHIRHER
AR W AR B R R A 4

7.2 ZEEENZHERRERRFEET 5 A
ARG, AR E AR B A 5 e A 4.

§8 HMBRE RN AMERER

8.1 ME MW BB EFEESHB LA BT 200895
T

8.2 MHBEHERKNHAMERRFR
o

§9 FEXMHEXR

9.1 FENXMHFHEX
Lo o IR M 2 v T 2245 I TR 7 BRI 7 5 8 i s B AR AR ST A
2. (ZEMMERKIEEHIEFRGESREEER) ;
3. (REMMERKIB S RIEF R B EITE L)
4. (CREMEBRKIR S BIEF RIS )
5+ HHENIE M 2 BRI HAB S AT

jafl

9.2 FERGH S
A KL 4 NS AL A MIEFT.

9.3 HEFHRX

BRSO AT AE A5 A A T IR AT A R ELR M LA, B R L (R Py 3 e 5 A
AR DA 7 &

BB E R ARG B B, TR RAESE AR ERSEHARITEAT.

& PIRSS HLE: 4008-088-088

ERIE

/r




S AR IR 2 2024 458 4 LA

Pdk: http://www. essencefund. com

ZEZSEHEGRAMEAF
202541 H 20 H

12 W



	§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 


