ZE K CFETSO0-3 FIHBUR M &Rt i Ta H0E S
R EE
2024 FF5H 4 FERT

2024412 A 31 H

HEFEN: RAESEHEHARAF
EEFREN: BEBRITROARAE
WEXHHE: 2025461 H 21 H



LK CFETS0-3 £F & 4Bk 2024 455 4 S

§1 BERR

FGE IR E R L E SRR S TR AR RICE . RSV B E R,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEFE N EERTR O A RA FRIEA G S FIE, T 20254 1 5 20 HEZ 7 ARG
I SRR . HERIIAI R A AR EENE, REEZABAFERBRICHE. ®RSERR
#E KR -

B BN UE LSS Y R 57 00 J5 0 SRS B B 7, (AN DRAIE R & — 2

HG IR A S AR AR R S R, B0 EAE HH TS SR A LA 40 Bl B A
RS .

ARG P 55 BRL R 2 i

AAREWIE 2024 410 7 1 HiEg= 12 7 31 Hik.

§ 2 EE RN

4 TR ek CFETS0-3 4R 4 i f5 4k
He TR 020844

e S (e LTI

e FRAERMH 2024 4£ 6 H 18 H

T AR I e A B

3, 178, 283, 745. 43 11y

BB A bs

AT G R IR BUL AR, IR & T 2% RT3 5
PREGIRECE AR R, 18 SRR ER i 25 B2 A PR R R 22 1)
/ME.

RIS RIS, BRI E SRS R AT
7%, BT AR FRE0h B AR AR B 1 Bpn 27
Mgkt 77, BUEFEAERN F-E N BN, WG 5FRE
T B WS ai R AEAR AL B = 2 A, DASEEIRT AR IR HE 4L
PIASERER . fEIEHE BN T, BEEHAIIFBA
B 1 K R 50\ 5 LA T v 2 1) (1) H 3540 125 55 1) 4
XHEFEHITE 0. 35% LA, FEERER R ZIEHILE 4%LLN .
AT K 24 100 00 5 H Al D] 3% 5 50 R v 2 8 R R B iR 2
I PR VE ], R BN SR HL A BRA Ttk o SR R
B REARE Y K. EEEMSA: 1. UL iRE
Sl 2. BARHESRNS: 3. ARG R .

b & Lk i

CFETS0-3 S ISR M < Al 5 75 B0l 2 46 X 95%-+HRAT 7% 4]
AR (BUF) X5%

IR 2 AL

AIE e R A G, HLPOU RS 5 O et 1 5
Miip5ea, TRGHEG R RIS RIS NIE
B, BEBB TR Eudih 77 ML &I 77

% 200 & 135




LK CFETS0-3 £F & 4Bk 2024 455 4 S

HA SR E Bl R bR 118 BT AR H 5155 T AR UL

DS YA 23 AL o
HEEBA FREEEHARAA
HEFTEAN e BT AR AT PR 22 7]

MR Fk N G TRIAR

A

e K CFETS0-3 4R B fit fig # 9 K CFETS0-3 R fiidR £k

C

GRS S ARG

020844

020845

T AR T g 0 0k < 1 4 i

3,178, 236, 193. 29 {71

47, 552. 14 i1

§3 EEMFEIFMESIHERI

3.1 EEMEHER

pz: NRMIT

HAERD (2024 4E 10 H 1 H-2024 4 12 A 31 H)

\ e
p A CFETS0-3 AT A HHEHL A | Bk CFETSO-3 4R 4o (L C

LA C s I 2 33, 568, 386. 24 469. 26
2. A BRI 54, 460, 223. 61 724. 66
3. MUY 35 5 4 A B AS B A 0.0198 0. 0156
4. BHAR LG 07 1 3, 256, 749, 501. 85 48, 654. 25
5. AR FE A B FE 1. 0247 1. 0232

T O3S SHEAR A BRE A NN EEE 55 G AR, TSRS SEPRcas KT 2

T oEeT.

@AM O S P Al 5 AR BN . Besidicas

HAbN CAE A SRMERESEED 41

B AR < 3 ARSI URAE A5 % J (K0 AR, AT 9 A 9] s B o o _E A 2 Se (B A2 Bl i

3.2 EeHERI

3.2.1 ZESMFHER KR RIS RIS A s R LR

HLK CFETS0-3 B &% A

NETE T
‘ B K A R L B -
BB [fEkED WaEiEE 0-© | @-0
HEO | WHEO
@
TE=AH 2. 00% 0. 06% 0. 81% 0. 03% 1. 19% 0. 03%
TESNNH 2.42% 0. 06% 0. 73% 0. 03% 1. 69% 0. 03%
A4S AR
2.47% 0. 06% 0. 86% 0. 03% 1. 61% 0. 03%
AT S

ik CFETS0-3 & friiE %k C
837 Ht 137




PR CFETS0-3 4B & i F8 5 2024 4E28 4 ZEE RS

Mk g bl s ik v
TR K R b ML &5 b 3 Sk e -
B EEKERO - " Wi EhrEE O—06 @—@
HZQ I ERESE)
@
HFE=1HA 1. 99% 0. 06% 0.81% 0. 03% 1. 18% 0. 03%
TEARTH 2.28% 0. 06% 0. 73% 0. 03% 1. 55% 0. 03%
H3EE 5
2. 32% 0. 06% 0. 86% 0. 03% 1. 46% 0. 03%
ERER S

vE: FIANL S e S UE A CFETS0-3 S HABUR M 4 b A5 48 B0l 25 2 X 95%+HRAT I AAF 2k MR (Bl JE)

X 5%

3.2.2 BEE&AFAKPRES R HHERKERD RE 5 RS R R

RAFH R
B KCFETSO-3FEBM & HIEBARITIEEK R SRV AR L B R W IRl iy sE
B E

2. 40% I,/'»f“ y

2.10% /\/

1.80%

1. 50%

1. 20%

0. 90% o e

0. 60% /’J\\/M = :

0. 30% " H_/‘\/-/ B 12

o _q__,_-_»:_-f_;;-.aﬁ—_:j/i‘__/"/ \Qf;_..%..\\’_r,.---"\-—” iy e
o s N = N 9 © 9 5 0 o o oo =
SIR3E1i1131Ri
5 8 8 8 8 8 8 8 8 3 8 8 38 88 8 3 8 gzs
& & 8 & &8 &8 & ¥ ® & &8 & & &8 ¥ & & & 8 & &
| — ZEACFETSO-3F B & BHEMAR DMK E — FACFETSO-3FEHE BUERAR T LS E B %]

ps




PR CFETS0-3 4B & i F8 5 2024 4E28 4 ZEE RS

B ACFETSO-3F M & HIEBCRITHEE KR SRR LR E R SR B E

Eahsfed:
2. 40%
~
2.10% /\JII
1.80% !
/
1. 50% /
1. 20%
0. 90% \ e
0. 60% /,r“"" |\/ o \/—f[ﬂ <l y
0. 30% s — _,:;\\\/\d,/“v/ - = =N e
0.00% =" S N O SRl O e
A SRS R AN RS SR EEEEE RE 1T
T T T T S S O A A
8 &8 8 8 R 8 E R R R R EE&BERE&E KZERAZ BES®
| — HKCFETSO-3E B & BHEHCRITP MK R — HACFETSO-3F B & BHERCR T S B % |

e L ARG RS HE )y CFETS0-3 S 1B SR 5 Rl ot 45 B0l 2t 2 X 95%-+ERAT I A7 3R

F(BJF) X5%

2. RFGEFAERH Y 2024 £ 6 F 18 H, #ubdh 5 WIRA L & & R4 RORH —F.

3 ARG AONINARLS SRR BRANA N, BERENK, ALeDekde, &

I S T PR L B T2

3.3 HAbIgts

.
§4 BEARSE
4,1 E&E&ZH (HEESLH/PAH) FHH
A 10 e IR | S5 ol §

" 0 = g

E WS T rmRm | mEnm| #R vedl
U2, BFFE 22 e 5 5 )
S e IR R A 715 LR B 51,
I (R T A ) R B
SSH T, oA 7 (R A T A
FEU R 0 5V 2T, e BN

%‘ 4
aﬁﬁgﬁfgmmifﬂm - VA A A IR A U T e
e B, L P pHA s (E) Bage, b
{2 B o A A ) U 2
L2 (T, 2020 4F 12 AT K
S B A A, PIAEA I s
AT ). BUEA S F eI
2570 3L 131




LK CFETS0-3 £F & 4Bk 2024 455 4 S

R, S KIESERMmiigkk
& JEREE A i A R T A 4
PR 22 30 RIRFNFFA 778 kol ik
SRR A SN N hl AE A g Dzl s
oL G | BRI Al i 2 B IE SR 1 B
B HRHUERDIEAT 5 AAA FEH 7 K¥F
A HES 4 B R s KB Al it —4E e
HHFF IS 53 27 BLUE S5 4% B Hk 4 L D K e 4l
Gt AL UE SR P B 4 L K e AR Al it
FANEFHR IR FE S . JEK CFETS0-3 £ 1
BURME SRR EOE I R 4 .
e Lo Bk “ARHRE Y R B IR RS A w] v i 8 BB H A HH. SRS
S, HOATIREE” REESEFRAMH .

2. UEFF M SCGEM GIEFRRELEVMES .. WFH. mZUE AR ML 51 i

INED IR RINGE -

4. 1.1 BIRFAERFH B BRI R 28 KR &2 2 7 B A R o
o

4.2 EENNRE Y A A E S IE BT 5 10U UL

ARG, ARGE BN GEFRRERESIE) S0 RIEEEM M (K CFETS0-3
FBHFNE M G BOE R RN SR GG ) (IR CFETS0-3 S B G Fiis BOE I 5%
BRI AT R SRS RE, DBUE T, BE TSRl a o sEg, &
FIWSEE M B ST R NS BEAT S S B0, RIS RIS T, e B A AR
SRR o AKE S BN AW 78 R N IR SRS R AN A s il B2, I A B B, RV Sk
wiaff. AREWN, RGN, TRERSHEIEE AT A

4.3 ARG ERHH

4.3.1 AP 5% ERPAT B

AR T TS B R B AR B A TR, SRR AR, M GIFERRR R
&) GEREBESE AT ATPRAHERFEL) « GERHITZE PS5
W 5 B B M) S KRR B T e, AR CAHIE T (AR EEIARAF A
TR GEIIME) , EAT ARSI ATASEES . BRI,

2 RMRBE L e A T IR 7 AT s ST BER TR 23 B o 3 () 20 B /43 8 22 B A7

B, WIS E AR AR, CRIEA F B S A 2 B R SRS, S AT T 5%

% 60 JL 131



LK CFETS0-3 £F & 4Bk 2024 455 4 S

PRRSRELT ™M 1, b8 XSG DLECR 0 o R, R R A A AT SR M. AR EESL
THNERIBBR RS, WIS R A RO SS AT, B . Fr A S AL a3 = a0 — Bt
WHFT G, SRS BIME R — PP ks R4, iR AZEREE . 58 BRI AR #

REANAZ Dy PATIRREARRR B, SCAT WAR T BB S AP ISR R B, IR IR AT B wI#RAE . AT
T AIfFs. AR5 RGP BE N T AR MHIAT, DIBRIE IR 152 55 (1158

s A I AN BB AL R HGE A — A e e B AR B A &) AL YA
FRAE A AREEE T (D HA 3 HA. 5 HRNE MEFZE S AR IAAE 5 158 5 i HLAT
oy AT H R A BT

AN, AEEEHN LR GEFRRESEH AR A TS ERFEL) & (3
RECEEARAF NV EEINEGD WME, AFFFRaHT. S RE. ZHMAT. SR
SERTRAC R, W RGN TS AL SR AR S 5 AT AT, RIS RSB
B ZIRAFAEIE [ A 152 5y R U (R 13

4.3.2 RERGTANERHHA
WEWIA, REE LS 55T AT 5EN R B R 5 5 A B IR 38 by Bl i ik
772 H R 5% L, AN AE FoAh AT RE 3 BUIE 158 5 M 2 a8 1 7 8 S S AT 9

4.4 MERNESHIBR B RIS IES P

2024 fF A FPE, — TR KBERZDHEL, 10 A 12 HIVBEE — 8 7Rl KEek
17 B EATEH 100 TEM PN SOENENT KA L BERIEE 4 752, 11 H8HA
REWAAT 12 AR AR, =45 DL PR oG, Mt e Ui 42 . (B )5
T, M BRI AR AR, “He i 7 X DR RO S, e RO B s T VAR 9 (]
Vo 12 ABURRSUERE RS, SEMEBCRER CEETER T . FIRGRE AR
7, SRt BRI RN EAE L.

fiFMi i, 9 ARINEGA R W eR 20 T i S, Wai RO AT, #EA
10 H, B & TR A7 158 (5 FI POH B Priel, Wi R4EFFRIER G . 11 BRI FRE N
AL RAT, BUA RS BOE R MBUOE “ERZwn” . 12 A REF TS WWIHRE “ L
BRAERE S, Wi Ml R AT,

#
-3
=
o
=



LK CFETS0-3 £F & 4Bk 2024 455 4 S

WEWIN, AeT 12 AR e, JFER ORI FaEBUNRES, IREFRL MBI .

4.5 WEHNESKI SRR

AR A IR BE K CFETS0-3 AR B R & A FES M AUAHE A 1. 0247 7T, ARG HIHE S0y
BAHEIG KRN 2. 00%; % 2 A4 25 WK 98K CFETS0-3 AR L4 fit 48 5 C 2 S A E N 1. 0232
TG, ARG WIS M BUHE KRN 1.99%; WSR2 R N 0. 81%.

4.6 MEMAZRSFHE ANBRES B HETE LY
ARG I, AT GRS — A TAF H B BT N B AN — 0 AN B 2 5™
HERT LT .

§5 BHAGHKE

5.1 REMARESH-HEHA
e T H &H o) SR B RS G

K&

3,271,411, 212. 72 99. 97
i 3,271,411, 212. 72 99. 97
B SRS - -
4 | BB - -
ST AE ST - -
6 | ENREERHT - -
Horpe SRR S N IR B 4 il E
ﬁ

BATE G E & &6 1,062, 349. 04 0.03
HoAth 7t 5= 29, 996. 00 0. 00
it 3,272, 503, 557. 76 100. 00

5.2 MEHIRIZBATIL A RIRERTHE

Bk N S |
pl:

I | B | ik | 5
i | s

| & | B | | BX

N

SR

\
/]

5.2. 1 MEMRIBEREHAT VA RNFEAREREAS
ARIEGAB TR

5.2.2 WEHARBPRBEHE AT RHBARERTHE
AT R EEH T IR,

5.2.3 MERIREBATIL A REBROER B BR BB A S

ARFEGABH TR
% 8ul L 1301



LK CFETS0-3 £F & 4Bk 2024 455 4 S

5.3 JIARIZA FME o 2 B FHE LU KR RO B B B 4

5.3. 1 MEHRIEBBH LA M E 5 E ST §+E BB /MR B BT+ 48 B R

gk

ARIEG AT TR

5.3. 2 MEHIARPRBF IR A FOME 5 E ST 5+E BB K/ NHRFF B BT FL48 B R4

gk

RIS AT TR

5.4 MEMREF S MM 2R GFEFRAE

e

177 il

AfehE o)

LGB HE LB (%)

1

H X 57

37,319, 271. 42

2

AT A

3

Rl 7

3,234,091, 941. 30

Hor: BURME R

3,234,091, 941. 30

Al i

Al i 1 B 7

TS A

AT (AT ARSI

[FILA7 I

O|lo|~N|o|o s

FHoAt

10

it

3,271,411, 212.72

100. 45

5.5 MMEWIRIEA SME 5 HE B 1$E PR/ NP BURT T4 R SR 3 3 A 40

e | G | B [BE G | ARl o) | SEETTERERE] 0
1 220208 | 22 [HJF 08 7,190,0000 751,833, 873.70 23.09
209240202 | 24 [EFFE K 02| 4,100,000 421,506, 958. 90 12.94
3 240301 | 24 301 4,000, 000] 407, 940, 983. 61 12.53
4 230305 | 23 {EH 05 2,000,000 213,875, 409. 84 6.57
5 200203 | 20 EHJF 03 2,000,000 206, 441, 147. 54 6. 34

5.6 & HIREA RME GES T HE I EEFP RET 48 B SCRAESFR B R

k]

AHE G T A WIAR AT B SRS

5.7 & MRELA RNE SESHFE IR DNEFRET LA St SRR A
ARIE T ARG HIARRFTH SRR -

5.8 & HIRIEA R E SE ST E IR P R LA BUES Bt 40

59U JL 13




LK CFETS0-3 £F & 4Bk 2024 455 4 S

AT BT AR IR AR A BGL

o

9 WEMARAESET BB RRIZ ZHILUA

ol

-9. 1 MEFIRFEESHBF BB S0 B4
AHE G T AW RS SIS, WA BRI SR

931

.9.2 AESEBBRPR B HBOR
AT G T AW A TR B B

5.10 MEHRAFEEHF M HE AR B H LA

5.10. 1 AHAEMIRBEBUR
AT G T AR A5 WK TC B (B S04

5.10. 2 MEFIRAZE SEB K B 5 e A1 205 B 40
ARETARFHARS S B GHITHRE, IREHIARLE N,

5.10. 3 AHE R EARBZ AN
ARG TMEWAN RS SEGIH R, REPERTEGIHEFC

5.11 HEASWMEIE

5.11.1 AESHEENITHIEF R RITEARRYRE HIB R E R TLFRE, =K
RS R H—ENZE AT LTHIER

W EHEIERZ ST RINERZL S0, P ESE RS ATHE B EE 6, ARG
AT AR R RAT TR, BRUACNIETAN, RO E ST ISR A, sEAHR & g il H A/l
—HENZBATTEDT. ETTETE.

22 [HJT 08+ 24 EIJFE & 02+ 20 EJF 03, 24 HIFHE K 03: 2024 5 12 H 27 H, EHZIFRR
1T RIS B BEANEIAL 1) AR BASAT BOVF T B8 I00H A TG A 1] o < i B A B Jm b i M
Jai il

s

Y\ o

T

s

SEHNEEX ERRAT N2 TR, O8N AR TIA S B A e M35 i
9!

AELRE) S R E R

5.11.2 ZEBHNAT T+ LARERLTEEEES A FAME N GBREE
HRIE SR T IR

% 1000 3 133



LK CFETS0-3 £F & 4Bk 2024 455 4 S

5.11.3 HARBEF=HIBK

75 R &H Go)
1 A7 H PRIE 4 -
2 \NMUCEFREH K -
3 MR -
4 IMIRLE _
5 |MUCHIAER 29, 996. 00
6 ARG _
T | HAh -
8 Bt 29, 996. 00
5.11. 4 FEHRFFA BT H AR o] #8057 557 B A
ARG T AR IR R FEA AT 55 B 0 nT #0555
5.11.5 MEHIRBT+ 4 R E AR IE 2 BRIE O Ui B
5.11.5. 1 #HEBARBEIL BRI 4 IR AR 32 FR 175 00 H 1 B
RIS TREE.
5.11.5. 2 R HRARFR B BT FL4% B B2 P A 7R VLI 52 FR 1% 1 A 15 BH
RGBT
5.11. 6 BHEAESMREMRERHMSCZHR IS
DU NP, 5002 f 5 A T2 6] AT BEAETE R 2
§ 6 TP ES M FHZD)
BAL:
SH HK CFETSO0-3 4EBU & fiida %k | 9K CFETS0-3 HEE & fit
X A e C
i AR 2 8 10 i 2, 889, 613, 603. 50| 123, 759. 98
TS A S ) 25 4 i HR I £ 488, 256, 157. 33 44, 654. 21
Rk - i S 30 ) 2 4 s [ 473 0 199, 633, 567. 54 120, 862. 05
5 WA TE] L & 5 0 B S I3 (4 B | |
/BLL“=7 JHA)D
i A R 3 4y i 3, 178, 236, 193. 29 47, 552. 14

Ve BRI A LA R BN, A B ] T A7

§$7 ER&EEENCHERRERRAESHIL

7.1 ZEEEAFEEESHBRIHR

o110 o137



LK CFETS0-3 £F & 4Bk 2024 455 4 S

AR T T P A AR R AT B

7.2 ZEEENZHERRERREFEET 5 A
AR I S B RIE I A B H A JBEIE] . SCSEACHE S 4

§ 8 IR E PRI MM EEFR

8.1 MEHIN B —HBE FEESHH AT BT 20085

AN R S BRI IE O A AR REA B A5 0L
#® FEHESE
Bt Py L
| HA% N 5
o e o o :;; | O S @
5l (IS ] X
Ji)
20241001
1 - |1, 489, 999, 000. 00 - ~I1, 489, 999, 000. 00 46. 88
Ml 20241231
1 20241001
2 - 999, 999, 000. 00 - - 1999, 999, 000. 00 31. 46
20241231
PR AR

(1) JBE [m] FH 375 3 9 7 1 XUz

FEA AL e AP BT (i L IR R 7D KU [l I 2 Ao A < A A0 [ el 8 B
TeIe,  epr/N R T HE T I TR ] R 7 2 g BB 5 58 2 2 ) ELAD F 20 SE SU10BE FD JRURG:

(2) F:pE R MR B 1 K s

2 e FUB 350 B 3 R B IRE (RIS ), < SO IRE [RTR I 52 BT RF AT AAIES R, o] BEAE I Z3 A
W, SBORBE G R E R RSN . A i B 5% 2 8 0 P i < AOSCH R 1] 3, A 2 P
[] Bt F #2220 58 14 81 70 B A PR AN TR B B85, W] REXT 3k g R P (A BRI Bl A e LR B
KB EIARE &, TR S A I 3R AT DU & TN A T RE 51 S0 (8 A A2 3

(3) HE MBRLIN T U XS

e LB E L 0] i, W) e P B e RIS, AT 8 500 < B 0 R A B P e P2 44 0

(4) FER0TE RS R RS

ey BB 3 IR i, Tt BRSNS AR H R BB T 5000 73 70170 T s (4 46 22 <6
BT A HHARR GG I EE KRR G A RSN

(5) Xif B KR TUREAT $50 52 AR DR T M 147 A

ISR BRI, DB S M EERA NPTREA R A Le R, HAE AT RA AR
IR ORI IR AT $EE R RIS ] BE AT BOTEE L

8.2 B RERRHNHMERGER
o

o120 13

=



LK CFETS0-3 £F & 4Bk 2024 455 4 S

§9 BENMHFEF

9.1 FEXMFHER
H R IE M A HE S K CRETS0-3 45 MBSO P <z R 5% i AIE 53 350 B 2k 4 ¥ O 1) SCAF
(F&K CFETS0-3 £EHBUR M i i i HOIE R IR BT B S R A )
(HEK CFETS0-3 S MBS M g i 5 18 IGIE I3 B 2k e FE 8 W)
(HEK CFETS0-3 SR SR 1k < i (5 45 BBOIE S 5L B 2k e S i W H5)
(BEK CRETS0-3 AR JIBUR 1 = R (5 15 BOUE S5 50 B 2 i 7 i BORIE )
HE AL B LA ATEDE U
5 YT PN B < BN AE AR E 1) 3 R 1) A TR A

2 TP R
S5 B NRIAE ST LT

9.3 &R
P 2] B A TN P T B I3l e A R A N IO T G SR A DR % A S, R A AR
Ja, RILEAERE] Py BRSSO i B A B R BN

NE] %S http://www. ydame. com/

RAESEEARAF
202541 H 21 H

1300 137



	§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报告期末指数投资按行业分类的境内股票投资组合 
	5.2.2报告期末积极投资按行业分类的境内股票投资组合 
	5.2.3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报告期末指数投资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
	5.3.2报告期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细
	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
	5.11.5.1报告期末指数投资前十名股票中存在流通受限情况的说明 
	5.11.5.2报告期末积极投资前五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 


