[

F st ER 1 FRAFHESEES
b3 4E (FOF)
2024 S5 A =W

20244 12 H 31 H

HEFEN: PRESEHEARAF
EEEEN: PEIB®mERITROARAT
WEXHHE: 2025461 H 21 H



S At Rk 1 FEEEA RS (FOF) 2024 4£55 4 ZEHRE

§1 EEHR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
TR LA RS L R VRN 8 B AR RN ) B DT

S FUE N E BB B RAT B A IR A RIRIEA R G G RIMUE, T 2025 4F 01 H 20 HR#
TAME B SR hs . HERIABRAGIMEENE, RERBEABRAEAERRLE. RS

PR IR B KR -

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

A P S BRIR A i

AIERE 2024 % 10 A 01 HiEE®E 12 A 31 Hik.

§2 HEr= R

AL Pzt ket HRk 1 SERFATR A (FOF)

e AL 012959

FgiafE LTI TR

HEa AR 202243 H 15 H

i 35 AR I 4 1 B 0 73, 655, 208. 55 {7

Edrid=Rin T KRB = (1A PR B S G e SRS, TR I A4
TAT B I RTHE T 75 SEIFE 4 5 P (W R S fa e 3 M .

A AFEGNG FARRMERI TR XA, R KIEREESEEAN
TR E A S AL, B, FINZ R E
HR%. WSS S, S EEm#8E 1 T
PR AT T, SCELEE S 0 K AR G (e . 1. %™
BCE SRS 2, JEERTIRNG, 3. IR TIRNE; 4. fi
FALVLRME; 5. WSS RRE SRR SN, 6. fAFLSEIE
P RS

b 45 L e S AIEG RS LR B RGBS FR H A %
*55% IR 300 FEH I A ek 35%+1E A2 5 & T B ad %
5%+ AATLA N B i A s R HE R 22 (S ) 5%

AR W 28 AR AIEG RIRA I IS, HAUH S S T RS 7K
P T lRmm e, MRS IE ., fir e,
TR ML R Sy, KT R R A S S N SR A S G g
G0 ARG TGP S, TR @A
NI BTN T FE DL RS B N A
s AR R AR o

LA UN Vg e G PR BR A

% 200 3k 135




S At Rk 1 FEEEA RS (FOF) 2024 4£55 4 ZEHRE

HEFLEN VP[] R U B ARAT A A BR A )
R B AV S EIE - B e Sl I A VA S CIE e s e
7 5 4 TR
TRAZES R EH J&4& (FOF) A VB4 (FOF) C
@ 4 3 A AR 012959 012960

A IR T g o G2k S 40 B A

55, 517, 165. 47 i3

18, 138, 043. 08 1y

§3 EEM SR SHFERI

3.1 EEMFHEIR

hr: NRMJT

AR (2024 4210 A 1 H-2024 £ 12 H 31 H)

B ARE E N Pzttt R 1 FEREAIRG | PRtk 1 FRERE
(FOF) A (FOF) C

L A s I 3 390, 242. 99 114, 372. 98

2. A A 778, 217. 35 240, 788. 68

3. BT 1) 3 4y A
IR

0.0136

0. 0129

A4 PR G 5™ 1

51, 485, 146. 98

16, 703, 464. 28

5. IR S0 B

0.9274

0. 9209

T LA OB s fR A e A AR O . Bestlicas . HAlloN RS A et ER sk 41
B AH 50 3% HTRIE I DRAE A5 I R0, AR Dy A 39] E s B s A 2 Fe (6 A2 sh i &t s
2. Frid e e b SHEAR AN BAEFFAT NN EEZ 5 3k S A TR, T A B 5 SEbriic e K12

KT o+
3.2 EEHERI
3.2.1 BE&MBIHEH KR EHE 5 RS B RN R R K R
Tz iR R 1 FEEEERA (FOF) A
Mb &5 b s ek v
VR R K R A ML 5 b B S
B | EEKERO Wi EhrEE O—0 @—@
HZQ I ERESE)
@
HFE=1H 1. 50% 0. 15% 0. 16% 0. 67% 1. 34% -0. 52%
TEASNH 1. 95% 0. 15% 6. 88% 0. 64% —4. 93% -0. 49%
x4 3. 88% 0. 23% 8. 7% 0. 52% —4. 89% -0. 29%
H3E4 5
~7.26% 0. 37% 4. 06% 0. 48% ~11. 32% -0. 11%
ERER S




T

iRt R 1 AEFEA RS (FOF) 2024 4558

4 AR

Pt ek 1 ERARS (FOF) C

i b2 Bl 358 1
‘ B I R AR L 27 b SR v -
M EEEKEO ‘ Wi EhrEZ @ O—06 @—®
HZE@ i §E6)
@
HE=AH 1.43% 0. 15% 0. 16% 0.67% 1. 27% -0. 52%
TFEANMNH 1.81% 0. 15% 6. 88% 0. 64% -5. 07% -0. 49%
TE—F 3.61% 0. 23% 8. 77% 0. 52% -5. 16% -0. 29%
H3E4 5
-7.91% 0. 37% 4, 06% 0. 48% -11.97% -0.11%
RS

3.2.2 BESAFARURES RHFERKRED EHE RS EREA R

5 i]inf=
P f e AR L | 3R] AR I3FFTSRS (FOF ) A SR i 3 (i s = 15 Sl 310 Ml 257 HOAR 3R R 3l
Hr w55 L S -2 H E
&. 00% d
500 WM
i 1
o ool N TN |
0. 00% *f W M g |
" \p‘ L' \ . My ‘
=2. 00% . 'L_ e P R o
LI A "y
—4. 00% uf Al ) N : u'""“‘-\ Jl
= a y |".-< LY,
i L e —
=k %
~10. 00% \\A /“'/ﬂ
-12. 00% VP‘WJ
-14. 00%
T3] [ (=23 — o L [ — (3] e {ing] o = (o] =] ] = — =t =
— (=] (o] [ ] — (=] o] (o] — (] (o] — — (] (o] — — (=) o4 o
T - T T S VA VI SN S G S S
(=] (=] (=] (=] — Lol (=] (=] (=] (=] (=] — - (=] (=] (== (=] (=) - -
& & & d b d bbb b s hd s o+ o+ o+ o x4
o o o4 o o o o4 o4 o o4 o4 o4 o4 o4 o4 o o4 o o o4
(=] (=] (=] (=] [a=] (=] [==] (=] (=] (=] (=] (=] (] [e=] (=] (=) (=] (== (=) (=]
[ ] [ ] [ ] [ ] (] (o] (] L] Lo ] L] (] L] (] (] L] L] L] o4 o4 L]
— FRBUIREERIFHEES (FOF) ARMREBRKE
—FREHRHERIEFEES (FOF) ARThIS O ENES
5% 4 3% 130T



P iifadt R 1 EFERE (FOF) 2024 ££5 4 FREFIRE

A F e AR L | IR ] AR IFFT SRS (FOF ) CBit 3 i s = 55 Jal I Ml 57 HOAR 3R R 3l

6 DO‘:.\I d r
% IS
4,00 AW n T 9/
2.00% {l, /WAL / W M A 2 -
0. 00% '{LP' I,.' l (L HFHW Y N \I'th JL- | ‘:_ |
y | I|-| Flib' ks 1\" l.'" ! hh”j*]l W [N I"@-‘”‘I‘\ ,-"(J 1 Wi
-2. 00% \'ﬂ o ‘\," A 4 \r4 P, o -
| s \ P,
-4, 00% f Mr ﬁwm\ wﬂﬁr f %K:
6. 00% : “hh\ q”“ﬁﬂ >
. VA ]
-10. 00% W
-12. 00% Iﬂwfw
-14. 00%
e 5 & 8 2 8 & a2 8 &5 - 8 &8 =2 5 3 b
| | | | | | | | | | | | | | | | | ] |
2 28 2 e 832858 gl e o
PP A A R O S S S S N O O O S
o o o o (o] o o o o o od od od o o4 o o o4 o
(=) o o o o o o o o o o o o o (=) o (=] (=] o
o (o] (o] (o] (o] o [ ] o4 [} [} (o] o (o] [ ] [t ] (o] [t ] o4 [}

(FOF) CEitBEIBE

—FRERRHARRIFHERES
Ea (FOF) cEihlhSisElamE

— FREMRHEER FRHE

Ee 1 ARESREEEFT 2022 4F 03 4 15 HIEAERL

2\ WAL GG A FRE, BeEHAN Y B e G FRAERZ HENNH A
RHAGUHFTERETFRMLE, BMERGIWRAEGCTERE S, OIS RN S TR E
LB 2 e B R 24

3.3 HAbIer
AR AR AN T HABFE PR

at

o

§4 BEANRE

4.1 ZE&ELE (RESLBE/NE) FHr

EARFE MRS Z AR | iE5 M .
BERE Trmam [ mmam | s Vi
AE—SE, R TRt )
AT b R S B L ) A PR )
22 o MR R KRS ARTERGIRAF
YA EEN REMRN - EEEARPEHARA
1¢%ﬁ2w¥$ﬁﬁm HHREWTIK . 2017 4E 5 NP2 5
AE— HRAR r - 104E  |[&EHGMRAF, BUET%35% BirH
Fe e ik 2025 —FEFA R AR R AL L 5
4 (FOF) 4 (FOF). ~Pae i i etk F4k 1 A
e BEMESHESE (FOF). L6
AN AR AR A R S 34 (FOF) 2
SEH,

e 1 e EEEeLH, H EREMT MR ERANE, “EAEH” URYE A F R
SERNIFENE H ) XP b E AR e ER G2 B, AR A1 “ AR R 20 R A =) kg

5 500 & 135



P iifadt R 1 EFERE (FOF) 2024 ££5 4 FREFIRE

BN BHSAE H TR 3T
2+ AR ALK SCEMAT I GEZFAL AL B B INED BIASCE -

4. 1.1 BIRAAERSE R 8 E TR S8 K B & 20 2 (7] it 4 2 A0 7™ i R O
H: oo

4.2 BENNREH N AR SIS EEMTE RN B A

AN, AREEHNEET (PRI ENESF SR A k) S KB
h EIE I 2 AT G e A FIRUE, AB WA st RN BALE R 0, 78
PR P RS (SRR b, DRSSy B ANVEREBA At ARG N, RIEESIEERAR GRS
M, B IRHEES R A M. RERBRBEE . S RSB A G/ A RIEEA LR

e A R R
4.3 APRHTHULH

4.3.1 ARG H ERHITER
WA, AESEE AT T GFRREESEH AT AT SRS E L) A
] 0 A SRS S AR e

4.3.2 RERGTAKERHH

AIEE T ARG N AR EZ TN

WEHIA, RS HES 555 A TE S 7 H B R 58 5 S 1 HIA 58 )y R g
ZIUETF 4 H SR 1 5%-

4. 4 WEHNESKR B RIEAIZIES T

VUM, W WSHa T afd-Fia. g, (AANTHEEEmsEE s, EARRALE, &
DRRFELE T ) i SERE D AR DU . AELORRE BB, 104 11 A4y, T8 g A iR 5 b A= 7= 45 4 )
PO SH S AT A S Tt s AL 22T B B SR A R FEE G VA 2 Py, (EHH U bR VR R
CPT 1 PP [A] EL G S FEARAL AR . 10 2= 12 A filagalk PMT ¥97E 50% £J7, RoRilig b st U ER =
FEAHET . WA TH, SRRFEETFARZHETRERM, 11, 12 AREBREES 4
AR IR L 4 HARFIRBEAR T 25bp, EXFF 2025 45 {4 R A R, AHE A B BTt

MEMREHEF=RIA, ARNTIAIFRELE =AM AT, TR AR X A E
AP, TMT ATk Pl AR 35, R R IEAR . R 2 LA R B S R LA BT 1
H—I7M, fE 12 ABUG RS HESRTT, 2025 1T MBCRA Bt — D5, filifE 2024 F)iK

% 600 3k 1310



P iifadt R 1 EFERE (FOF) 2024 ££5 4 FREFIRE

HMBL—4 “feB” 171, GURREONE L. BT, DM B =G sk
rlE s RBOGERELS, R ERIET EFISET, IR

FERB S £, HEMERHZ 08, Zoulip I E M. 2%, Nadim, d46
STt ERE, BT T KB Y, USERTHBUEAT BT ARE 7 H E%  E 2y DA
B dioyE, RN BRI, PR ARG ARy . GFTiY
ot kB R R ml, SRR B S A /Mg sk By, e ehikim, BLE
FRIAE B G T, MOV, EFRITE P, i, HeReiE B4 s
TR T — 5 Uik -

JEE R, BATHEBUFREEE 2 MBCE TR, - REATR, REY. BRE .,
ENLEHF RIS o SR 2025 4R A B S U SEANAE PE BT, el e B 5K B MBOR BOE i
SEITTe AT, AZBOFEERFE RN AT iR A B imld, fE4 3 HUV B B e i, dids ek
CAESFIVENL A E s Bilidrim, BUaRaUO MRS MBGKIR I TR ESR, Wi itlss,
AL, EHRTETTHHIN, ARG AT — R M T

4.5 MEAEESHSTRA

BB AR 2 B UASHE AR | ERFERS (FOF) A K3 804HE 0. 9274 75, Al
IR A AHAHE G KR Oy 1. 50%, [RIIME ST B HE R Oy 0. 16%; ARG WA T2 &1
etk a4 1 AEREG TR A (FOF)OC 5L A0 AUFH 0. 9209 JG, AR WIFE & M A E G K0 1. 43%,

[7] 1Ml 257 Sk S 2 20 0. 16%

4.6 MEMNESRHE ANBERE ST EE N
AIE ARG IR HBLESE 20 A TAR H A G M8 A AR T 200 A 5 ERT

5, 000 J5 LIt
§5 BHASWHE

5.1 EMARESHHEHIL

75 i H & (o) S ST (%)
1| Bt 1, 636, 549. 34 2.38
Hrp: R 1, 636, 549. 34 2.38
e 62, 028, 765. 46 90. 16

3| e Bt 7 7
Hrb fiid7 5 5

B SRR IR SR N N
4 | BRIt 7 7




SEE i Ra R 1 AEFEA RS (FOF) 2024 4E%5 4 ZEERE

B RATAE TR

KN IR Gl B

Forpre S 2 m] A R SN 3R B < i %

;:_14

PRAT NS T A S H 1

5,118, 011. 20

7. 44

oAb B

15, 266. 35

0.02

it

68, 798, 592. 35

100. 00

5.2 MEMRZITI AR BERAAE

5.2.1 MEFARBATVHRHNBABRERRHS

AR

eS|

~RfHE G

5 g B HE L
Bl (%)

RSN S N4

R

462, 198.

00 0.68

il gl

875,671. 34

1. 28

OO || =

CEVANE VAN /S WS ¥ Yy 1L I)
\

S|4

R Z &

ALEIEk . A REAIRELY

A R ROl

15 SRS RS B EAR MR

SR

Bt el

A GANE 55 e 55l

FBHERT A AR 55k

KA SRR 2 Pt i

FE R MRS BB AR AR 55

E

TPHFHSTAE

e RE RS

n |7 |o|v|io|lZz2l=slcCc Rl H|lE||™|d™

=
éﬂi =

it

1, 636, 549. 34

5. 2.2 MEFIREATW A RAEREBREREREAS
T AREE S AR WIACR R I A 5
5.3 RN RME o 2 B FHE LU K/ R BB B B 4

5.3. 1 MEFIRIEA FLMHE 5 E ST E BRI HEF T2 R R R WA

Fe | BREA B SR FR ¥a (B | ARE o) | HEESEFEEERE (%
1 601857 A 7 51, 700 462, 198. 00 0.68

8 85 3k 131



S At Rk 1 FEEEA RS (FOF) 2024 4£55 4 ZEHRE

2 000333 KA A 5, 300 398, 666. 00 0.58
3 600036 AT 7, 600 298, 680. 00 0.44
4 688578 YL 4,098 245, 470. 20 0.36
5 688981 rpCs [ B 2, 447 231, 535. 14 0.34

5.4 MEMREMSF MBI RNRFEHAS
T ARG WIARRFFAH T

5.5 & HIRIEA R E SE ST 5E I/ HEFF IR T4 B R B B4

T RIS AR RFTH 7

5.6 MEWIRIEA RME b H & T ™1#E LU BIR/NHEFF BRI 48 B P SCRAESR IR R

4
T AEEG ARG WIRARFFA B SCHRLE SR -

5.7 MEWIRIZA SOMME o 2 7135 LI /N HEFF BB 44 St R4 3 Al

T ARG WARRFTA St @RI .

5.8 & MR R E SE ST E I/ EEF R LA BOES Bt 40

T RIS AR G AR H PG
5.9 MEMARARERBE WML ZF LU
5.9.1 MEWRAESHT BRI RIS HA

TE: ARG AR G W TE AR I B 4Bt

5.9.2 AEESH BRI B BBUR
AHE AR W R W S

5.10 MEHRAEEHF HHE GUARI B E LA

5.10. 1 AHAEMFFREEBER
IR G AR5 W TC R £ 0 SR L 8

5.10. 2 MEWIRAFEES BB EH R R M5 A
VE: ARG ) E B (R B

5.10. 3 AHE R RBZ AN
IR G AR5 W TC R £ 0 SR Lt




P iifadt R 1 EFERE (FOF) 2024 ££5 4 FREFIRE

5.11 BRAEGWMEME

5.11.1 AEEHHIIA T2 IEF K RT EEELRE BB EMITLRFE, K
ERE R BT —FEAZAATTER. LHRKHER
75 30 P 2 S B R AR A 44 IE SR I RAT AR B B A T I SL S A, AR R g AT —

FAZB AT AT

5.11.2 ZEREMIM T RREREGEBHES S RMENEBREE
BB IAT AR, BT SR H 2 e 5 RUE #6683 ASM R IR

5.11.3 HARBEF=HIBK

—

b
dl

BT

A7 PRIE

14, 467. 30

IESCIE S 1 5K

WY A

YA 2

ISEAGAEN

799. 05

oAb SR

HAth

N[O | WD |+~

it

15, 266. 35

5. 11. 4 MEFIRFFH KA T R B BT R A5 55 4
TE: ARG AR WA RS A A 5 B Al #4055 -

5.11.5 REFIARAT T2 BEFFERBEZ RO 3
VE: ARG AR WA AT 144 IS b A A PR (R

5.11. 6 BHAGWE HERF AT HRH S
IO TR, 2002 FG A i AT e R %

§6 H&HFHSE
6. 1 WEHPRLA RME GRS TR EH R NNEFRRT 2 ES B TR HA
ZERET
F5 | #EEMRY | HeELK Eﬁﬁﬁ;%ﬁ%ﬁu@&ﬁmﬁ(ﬁNW%mﬁk%gﬁ
L [
24
1 519137 | & @R LM TFFL| 6, 334, 021. 63 7, 424, 740. 15 10. 89 7

o100 137




P iifadt R 1 EFERE (FOF) 2024 ££5 4 FREFIRE

fiidz A

B2V

008409

S35
A A
fiidz A

RLTIFI
2y

6, 048, 593. 97

6, 714, 544.

iy

003417

SRR
fifitgr A

ARITTH
B2V

5, 400, 007. 94

5,952, 428.

75

oA

009289

= EKITE
e AL A5 st
77

RLTIFI
2y

5,320, 897. 51

5, 763, 064.

09

iy

004027

R R IRAL
fit A

RLTIFI
2y

4,592, 211. 61

5, 081, 741.

37

7. 45

iy

000402

TARAE
% A

RLTIFI
2y

3,932, 975. 43

4, 659, 002.

69

6. 83

oA

000753

tez B AL}
HIRA A

RLTIFI
2y

3, 719, 640. 87

4, 306, 972.

16

6. 32

iy

013860

B AT L
EIRE C

RLTIFI
2y

3,008, 861. 29

3,992, 758.

93

5. 86

iy

007347

7K R f5

I A

RLTIFI
2y

3, 328, 330. 85

3,701, 103.

91

5.43

oA

10

518880

LTS5

(ETF)

2T 5 BT
=, (ETF)

568, 700. 00

3,371, 253.

60

4. 94

iy

6. 1. 1 WEHIRIEA RHE SEET B BN HF R ET 48 AT SRR B
FEIEZF B R E e 1B A

T ARG WIRRFFA AT 5 RI R BRI TR BB &

6. 1. 2 MEWRESHFHNER AT EREM BB RESHEN

T ARESAREWIARRIFA RIT SR I BT B R

6.2 SR G RFFHEE LR R

o 5 MFFEREE N
RFH 2024 4£ 10 A 1 2024 . o
5iH el . lf | 31E|El HE 2020 ) e A e B T st
G A 1 3
YA 5 Fe 4 PR AR I R 2R (T - -
MR G F G e AR L R 2% () 647.91 -
R B S A N S A
s (o) 8, 035. 62 ~
\/ﬁ 4 “ S Par
éﬁ%ﬁ%ﬁ#imﬁiﬁéﬂ 65. 598. 36 990. 85
()
%%%ﬁ%@#i%&iﬁﬁ% 16, 361. 80 217, 04
OB
MR G R e IR 5 B (On) 252. 14 -
MIARE 5 I e A 3R (0D 4, 562. 38 -

#
=

=

=



FF R RE Rk | ERFAIRE (FOF)

2024 FE5 4 BRI

6.3 AR EWFANEESRENERR WIS

I, ARSI RS AR E AR T AR AR,
T3 AR B N K2 SR 3R W5 M

§ 7 TIRAZE S HRS)

HLL:

SiH Pz titastEk 1 ER | P mthiie Rk 1 EE
HiRE (FOF) A HiRE (FOF) C

ik 15 HH AT 4 4 A A0 58, 819, 910. 43 19, 390, 541. 87

i T S0 S 1) 2 4 HR ) 47 36, 005. 90| 12, 434. 84

- A B A V) S 4 TR [ ] 4 20 3, 338, 750. 86 1, 264, 933. 63

e T 0300 1) 2 g AR AR B AR A (A AR
LU =T )

s A A 3 4 00 55,517, 165. 47

18, 138, 043. 08

§8 ZEEHEANCZHEARRSHEARESENR

8.1 ZEEHAFHAESHIRFHER
H: oo

8.2 ZR&EHANZHERRERRFEETZ A
e
§9 RMBHE RRHMERFE

9.1 MEHINB—BBEFEESHBLAIEB BT 20085
e

9.2 MHEEERRNAMERRFR
o

§10 &£E XA

10.1 &#EXHFHES

(1) FEREME ST P2 Ut PR 1 ER R SRR e ik e (FOF) SFEIEM I

fF

o127 137



P iifadt R 1 EFERE (FOF) 2024 ££5 4 FREFIRE

(2) Ptk mlk | ERAIRE RGP iEE

(3) P UARRE R R 1 A RGP e (FOF) FE Y
(4 FEREIA

(5) FEGE NN BERgALAT . BB A7 58

(FOF) #4&4&TF

10. 2 FF/CHE 2R

VRPN TR HH DXCAE FH 436 25 FH % 5033 522 4xmlirh o0y 34 2

10. 3 AR 7

(1) $BtE AT fEE P (8] e 2% ), vl #2 T 9l SE 2 Ep
(2) HBRBERAMRSG FIARER, TTHERAEGEHNTZRGEHARAT, %/ kSHE

iE: 400-800-4800 (#KIBiE#)

FZEEEHEARAF
202541 H 21 H



	§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 
	3.3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 
	4.2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 
	4.4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 
	5.3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
	5.4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
	5.10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 

	§6基金中基金 
	6.1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基金投资明细 
	6.2当期交易及持有基金产生的费用 
	6.3本报告期持有的基金发生的重大影响事件 

	§7开放式基金份额变动 
	§8基金管理人运用固有资金投资本基金情况 
	8.1基金管理人持有本基金份额变动情况 
	8.2基金管理人运用固有资金投资本基金交易明细 

	§9影响投资者决策的其他重要信息 
	9.1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 
	9.2影响投资者决策的其他重要信息 

	§10备查文件目录 
	10.1备查文件目录 
	10.2存放地点 
	10.3查阅方式 


