TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

B IR A IE R AR T B s R S B B B
2024 58 4 FEIRG

20244 12 A 31 H

EEEEHAN: T EREEHARAA
EEFREN: IERBRITREDERAFE
WEZEHHEHB: 20254801 A 22 H



TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

§$1 EEER

HEEHANERES AR RIEAIR S AR ERIC . RS UEMR sE iR, JFxd
PSR BLSEME L VR M RN S8 R M AR RN ) B B e

HEFE AT R A PR A AR A I & & FRUE, T 2025 48 01 H 20 HER 7 AIRS PRI
FHRbR AR H M EENE, RIEERABAEEEBICE. R BVERRR B RN

e PR LSRAE . B SR SR A BRI I3 & 57, (EAMRIER e — 2 fA. Hé
HIE AR ST AR ILARRRIL . BEBTA RS, 55 LR HH B R AT ML 4 B 15 A B 4 ) 5 L )
e

AR M 55 BRER A 1

AfEHIE 2024 4F 10 A 01 Hi2 % 2024 4F 12 A 31 Hik.

.

§ 2 &= WA
2.1 BREHEABM
F & TR HVEE R A AIE R AR 48 Bt 5
F 4 F ARG 001027
HEiEET A LR T
HEERAERH 20154 02 A 13 H
el AR I M AU 445, 689, 918. 11 {4

AR FE G NI AR EOY R A S S, RE AR SR SR A
PRERFFUE R AR TR E, - 7E A% F ] R ER O 25 5 N PR R 1R 22
SeARER N PRI R AT AR SR A B Sy i il AR 2 4 1)
K 50V i e R v 2 (R ) H 5 BR IR O 25 5 1) 4 o) (E AN iR
It 0. 5%, FEREFIRZE AL 7. 75%.

1. BEr= o B ARG

AT L R Pt I S W P AR I S P el . H A 2R
B 7 R A R o I S A R A B AR IR R AR 1 g 1 B
BRI S, AR A4 I 4 LA B H A
—ELNNBUR AR, EEH TR, A5
T BRI A

ARIEG G TR B G, S o R B I e )
9 90%-95%, e H 5 B T AR UE AR M Fi R I A i A
JBER B 77 o AR B 6 4 B I EU AR T 80% . TEIE S IEME
SRR, ANRERDIRERZE, BEEEENKERAIEI

2



TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

RSB TFRERTEE N, MRS RI. W #3E) %% f
R TR TR T, R RERARIN S &P i thE, Bk
R34 LU A8 386 v 3 BRI iR 22 BRI oK

2. IR TS

AT G R FHAREUST ) 45 A AR S s g F o SR, RiLd i A
AT RIA BB FAE R RN FREL, I 7E T A% 4 il B
Al 25 P N R R 2 AT 4 N AT ARG G s R B A B . DA
R S S R (N B =N S B i Gt e

3y BUEHE 7 ng

A G B BOIE I 4% 58 4 4 2 S R A G il e i A B
B o MRHEAGIE XS W2 ] FL A A 50 BCR A E BGHE & B 4
RILT 7 068 B ZERGIE R AR M 2 s AR BGIERT AR T B s
PE, JEEAGES IR MG T, RIAB| K H A KR A
REAERT H 1

4, FF B g

A FE 4K DAL & BRI 22 N H 1, TE3 ) IR sl 1 XU
FIER L, MEGARGRHE . RESFHEREASKFH
H LR R R, AR A TF . WA s m it
ST AR AR, R iR @ AR, BHTAN IR
BN e e 5 g m . RIRIAR R s
PER AP BUR 25 AT, AR IR & B s L)
fic & el

5. Bl

VR R 1 AT I 4 IE W IS E I TR 2, AR
B G A TN Z GIRE S, EERE NI E L E]
H HAE—FE LA B BUR G5 B BB & TEAME T I 4 % =13l
1) 5%, HFERBARE: IANEERF &, T2 B2
FEE REERWHMTE R LG HHFAT N AR
4 AR R, R G I KR FH AR B30 4 Sk~ A B
FE.

6. EREFRZE PSS R

ARFEE IR TR B BRER H AR s )5 il AN B 4 ) i (B 318
KT 545 Eb e S v 22 1] 1) H 250 P i O 85 5 P 44 e AN e it
0.5%, FEREFIREANBE 7. 75%. FHEEHE 5V G
B AE S A R A S P AT IR B, AR BERE ST
B G BRERR 2 DL B LR, AR R R 22 1 R
s, AR R AT B

T FEABHA TR A% B sk ms

AEEVUERRENER, S5RBHEZS.

b £ B i

HIE A FE B s 2 X 95%+ L ARAT T A A 2 (B )

3



FIETFIR IR R RO Fa ol s BN R i B B & 2024 38 4 IR

X 5%

S 25 AT JE T AR HOY R A e S, LTI %) XU R 2 e T
whmnie. ke, RAEMESE.

REEEHA AR & HAA PR A A

BEELEN e AT e A PRA

R IR G 4 A iR YR R R AR Y FE O 5 ﬁﬁﬁﬂﬁ*iiﬁ%zik?é%&
A 58 C

NEn gk /ﬁ\ﬁ?:%ﬁﬁ% 001027 015484

W WK T o SRR 414, 647, 242. 09 17 31, 042, 676. 02 4y

§ 3 EEMSSIRIRNE SR ERI

3.1 EEWM &

B NRM
A (2024 4F 10 H 01 H-2024 4F 12 A 31 H)
FEW &SR RN FFR IR R TS | BRI e KR L
MR A By C
L AW OBk s -3, 218, 935. 82 -237, 570. 41
2. A HAF]IE -29, 413, 718. 13 -2, 137, 062. 68
3. I35 26 & A AA HA A -0. 0702 -0.0718
4. ﬁﬂﬂiﬁ/ﬁ’ﬁfﬂ%ﬁ 386, 498, 426. 62 28, 620, 731. 79
5. WIAR LM A E 0.9321 0. 9220
E: OLRESWSGIRRACTERA NNWESE 2SS A, ARG SEhRIas K- ER TRy
HIHF
@AM LI R TR I S AR BN . BRI s . AN (& A e E AR IR R ) $1 B AH 5% 2% F AN

{5 AR AR IR A BRI, AR A 2 se i et n_EA A 28 Fe (B A2 i i -

3.2 BEHERI

3.2.1 B HHFER KR KI5 R ST bR A W e 2R 1 B

R IR IE R AROLFE SO 3 A

N|25 R
o HHER KR {%ﬁﬁiﬁi N&Gg e %@l&ﬁﬁ O3 &-®
@® FrfEZEQ | WEIREFEG | FhrdEE
@
TE=4NA —6. 96% 1. 69% ~4. 06% 1.61% | —2.90% 0. 08%
T EANH 4. 20% 1. 84% 10. 13% 1.72% |  —5.93% 0. 12%

4



BT HAE AR P B i AR S 5 B 3 r 2024 £E 58 4 TR,

o F—4F -3. 95% 1. 50% 1. 09% 1.45% | —5.04% 0. 05%
U -33. 28% 1. 22% -34. 95% 1. 22% 1. 67% 0. 00%
o AAE -1.88% 1. 29% -15. 63% 1.32% | 13.75% -0. 03%
H 34 A A AR RE
N -6. 79% 1. 39% -10. 35% 1. 49% 3. 56% -0. 10%
I TR e AP ABHOE 58 C
N|Z5 {5057
e it | pivRRs ) BALRE | BEE D 06 | oo
@® FrfEZEQ | #EREEROG | BhrdEE
@
HE=4H ~7. 05% 1. 69% -4. 06% 1.61% -2.99% 0. 08%
T EANH 3. 99% 1. 84% 10. 13% 1. 72% -6. 14% 0. 12%
o4 -4.33% 1. 50% 1. 09% 1. 45% -5. 42% 0. 05%
H 54 [F A 250k
N -24. 78% 1. 20% -26. 18% 1. 19% 1. 40% 0.01%

3.22 HE S REMURES RTHMEE K ERAF) LIS RS B R A e R A2 3 1

ELER
IR e R AR LA R i 95 A

100005
T5.00%
50.00%
25007

0.00%
-25.00% H

-50.00%

T T T T 1
2015-02-15 2017-02-03 2015-01-26 2021-01-17 2023-01-08 2024-12-31

— HIERERIEAREEIEEA — WS ESE

IR P IE R AR M A5 K4 55 C



BT HAE AR P B i AR S 5 B 3 r 2024 £E 58 4 TR,

2000

0005

-20.00%

-40.00%

T T T T 1
2022-03-24 2022-10-12 2023-05-02 2023-11-21 2024-06-11 2024-12-31

— EIEFEPIEAREEEIERC — WishEsEE

VE: AF4H 2022 403 A 24 Hig, 30 C RIS MEIF I E X N,
§4 BEAWE

4.1 BRE&E2E (RESZHE/ND) fHih

R 2
14, % i Q@@ B
ERA | EERy

PSR, 2N R
+o EERTEEEH
Pty A PR 2 ) XS SR
mRa . BRI

Ve B, R
AEERHLLT. A | 2019 4F 11 7
I A - QLI | L. LT

AR BT A T Ho04 H SR 2015 4 19
H R w45
HAERAR, BEAH
BRI R B
TN HELR,
H: OWNEENEEERSEE, KRB RS EFAEMH, “EAEH 7 R A 5 vE i 2 1IiE

HSEI, xFbfE AR E AR RS A, TAEIR EIH7 A7 SR H 2 P AR 2w P € RIS H R
5 H 3.



TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

@UEZE ML (55 SGE AT 2 BIAR R E -

4. 2 BB R G W A AT Sz B 75 18 L A 5 B

AIREHIA, AEEEEHNRIET (RN RN ERESR R R A ETR) LA TSN, A
& (GEEAF) MEA OGEREMIME, AEMELEN . BRR st RN B AIE A5, 1
PR T AR AR b, O NSRBI at . ARSI, s PRI GES I, B IE
HERA AN LSRR SRR U SRR A S/ & A BRI S & & R RUE -

4.3 AP H BTN

4.3.1 AP 5 HIERIPATENR
RGN, AREEHENRPAT GEFRRE S E AR AT 5 R 2R, TE B AR
JFERYERE, L RGN TEE R AL S5 I AR AE B A 5 AT, A PRI N B B T

B MBRAE

4.3.2 REZ ST AKE RN
ARG T ARG AR LT N RGN, HAGRBRE T, ALes BN EE
HIFTA B A G S 5N 5 AT 7 H RS 5 A B> I $IA 58 by Bl i ik 7 24 H

Mz HHA 1R,

4. 4 T H A 2 S BB SRS A2 AR 24T

VUL A s E e 7 9 IR S Ja e Ui, S AT ML IR) R B ZE 2 0K . ARl DU =2 Pk
W, R AT R HA S A, R NI RO, NSRRI S R
I EOHG T BRAAS, T E AR WIS, e et R g, Fre g RELRE, 7F
S VU R I ZE . IS A AR S R AR MORI AR, HAE 12 F ERBERC > BB T — 2
W, EREFRZRFFE G HUKE, (EORBEM BV ST ACSEHE, 5 DR R FRATTHEBC A TR A BT £ i ORI R 2%
BUA KUY, BE A BOR EALRIS FE PO 2, ISR A S A T A T 37 R B B

4.5 MEHINE S SR
AR IR AT R A AE BOE 5 A SEG O BUAHEDN 0. 9321 78, ARG I, 1ZREE0

PUFE I 6. 96%, [FHNL ST LU B HEUR 2 %6 4. 06%; AU R & A BT HE R Ak K AR b 45 #0
7



T P AR FiE B0 5 RUIE R 45 BT

42024 I 4 BEIRE

9R C R AIEE N 0. 9220 76, AHiE
FE N4, 06%.

WA, 1Z3K

SO BIHAIE KT N-T. 05%, [FRIIL 4% b A Ik

4.6 |EHAESFA AR S H - ETE U

AEEGARIREIIN, RTPLE
ThT eI

§5 WEHEME

5. 1 REMRESEHZ=HEHEMN

BT A TAEH R G B NBCE AR — 0 ABCE e

AR

75 i H Kk T b 3G B L (%)
1 (Bt 390, 703, 725. 58 93. 72
Horbe 5 390, 703, 725. 58 93. 72
2 FREeHHE — -
3 (M ey s % 7,493, 491. 40 1. 80
Hrb: fiigz 7,493, 491. 40 1. 80
BEE CRFUE SR . =
4 |REEE% i T
5  |GRMATAE BT . =
6 |[ENIREE R s =
Fore SEHr R0 1) SR N IR B 4 i B . .
T AT E AT eE T 18, 460, 763. 81 4. 43
8 AT~ 247, 849. 29 0. 06
9 |&it 416, 905, 830. 08 100. 00

5.2 HEHIRITAT U KB ERBEAE

5.2.1 |_EHRIEHER R AT U ROFEABRZREAE

b5 17253 ARME o o B B B ] (%)
A VSN NN G 1 77,151, 151. 19 18. 59
B R . -
C |l 248, 705, 705. 48 59.91
D [HA. I RS SOKAE R R, - -
E [yl - -
F R mEE - -
G [miEf. SEAmEENL - -




TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

AR IO . -

B RAE . AEAE R AR RS . -

Rt 4 - i

L=l - -

ALGTATTE 55 R 55l . i

AR FEAEA RSk - i

KA IREEAN A 3B B s -

JE RS BB A R 55l - i

A . -

PAMA 2 TAE - -

AR PRE AR SRl - i

| ™o |l |Io|lZ2 | =209 H =

=
ga . -

it 325, 856, 856. 67 78. 50

5.2.2 |_EHRBRBE AT RSB ABRZRRAE

(NE RIE S| AFHE G B B HE LB ()

A RS AR B 1, 289, 376. 00 0.31

R . -

il g Ml 63, 557, 492. 91 15. 31

L B0 IR ROR A AR . -
I - -
HERFIZE - i
ALiEIE . EAEAIIEENL . -
HAEFIE RO - -
G R ARG BRI S . .
Rl - -
L=l - -
AT AN 55 e 55l . -
BEABEFEAEA MRS . -
KA IREEAN A 3B B s -
JE RS BB R S5l s -
A . -
DA TAR . -
SR ARE AR SRl . -
ga . -

&1t 64, 846, 868. 91 15. 62

n | I m|o|T|Io|Z2|I=Elr0t"9|lHlmleTmo|lo|lo|w

5.2.3 |_EHIRIAT UL RMBEER B RE R RS
9



TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

Teo

5. 3 WARIE A FUME o 2 & B 1R E LB R N HEFP B B R A 4

5.3.1 I EH HIRIGHAE A SO E o5 2 8 B 15+ B B R /NHR P B AT+ 42 BSR4 B A

pe | mmm B R B | ARMME Go) Egﬁﬁgfﬁww
1 |002714 W A 864, 438 33, 228, 996. 72 8. 00
2 300498 5 1, 860, 700 30, 720, 157. 00| 7.40
3 1600887 Rl 829, 500/ 25, 034, 310. 00 6.03
4 1002311 EpN JE| 475, 560 23, 326, 218. 00 5. 62
5 1603288 NENL N4 474, 266 21, 768, 809. 40 5. 24
6 (600298 7 PR BE 438,045 15, 791, 522. 25 3. 80
7 000876 i 1,626, 333 14, 604, 470. 34 3.52
8 600096 PPN 649, 600 14, 486, 080. 00 3. 49
9 (603345 IR 172,100 14, 022, 708. 00 3.38
10 600872 LB =T 563, 655/ 12,411, 683. 10 2.99

5.3.2 FRIRIR T 1L A SO (5 24 B 7= 13 E EU A5 /N HEFP B A T 48 IR R #0 E HA 4

| B W 4R YR G| anbE Go | e R

Eefil (%)

1 |600519 HINFE 16, 400 24, 993, 600. 00 6. 02
2 600600 T L 215, 100 17, 405, 892. 00 4. 19
3 1002840 Gy 879, 800 11, 094, 278. 00 2.67
4 1300896 TR 54, 000 9, 855, 000. 00 2. 37
5 1002041 R (a4 118, 400 1, 289, 376. 00 0.31

5. 4 WEHARE I P> RM B R RAS

o175 it il

NfeE o)

B B E ] (o)

[H X 5157

7,

493, 491. 40

1.81

RATEES

e

Hrp: BORMEERG

b iz

Al S R 9

I ER A

AT (AT ACHLAD)

o|l~|lo|o |

(7] b A7 5

10



TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

9 HAth - -
10 |&if 7,493, 491. 40 1.81

5. 5 IWEHARAE A FMHE o 2 & T 1#E LU R/ N HERP BT T 42 7 33 A 40

B A RatE
5 TR RIR AR HaE (5 NRWE G
Fs I 5474 s 5k N E (Ot BT )
1 019740 24 [E 5 09 74, 000 7,493, 491. 40 1. 81

T ARSI EARDEA L LGSR

5. 6 A HIRIZ A M E o5 2 T 1B EL B RN HERP BT+ 48 B SCRRIES 505 W 4

Teo

5. T WEHARIE A A & & T #E LB RN AT L2 St )R B R A 4

Teo

5. 8 WMEHARAE A FOMHE o 2 & B 13E LU R/ N HEFP R T2 BUIE R B A 40

o
5. 9 I E AR A S B 9 A A 5232 5 T L v A

5.9.1 5 HIR A e S50 B B A B R B A0 4 25 A 40
o

5.9.2 AR BB B MR R BUR
o

5. 10 &5 MR A Z BB 10 EH R 522 5 oL vt

5.10.1 A3 B 0 B 5 R BUR
o

5.10.2 i 55 HIR A H G55 19 E GO SR SR04 35 B 40
o

5.10.3 A3 = G B B R TN

To
11



TR P R AR SR B 5 RUIE SR B 4 2024 SE 55 4 AR

5.11 BHEAESREME

5111 EEREA B IEFHRAT E AR R EH T LR AERER S mEI BT —FENZ

B ATTHETT. AbTT A
AR ARG I AT A2 UEF BRAT BB M B 5L
ZENTHEDT AT

i

5.11.2 ZERBHHT+HRERBE N EE & R K& EREE

AR ARG IR 4% IR B0 T HH B < TR 1) 25 2 BB 2

5.11.3 HAh B =M Bk

KA, SRS gl H AT

8 4

A7 RAIE S

19, 884. 75

JS7ICIIE S 17 SRk

2R

ISAegIPS)

2SR R

227, 964. 54

FoA R GR

HoAt

O I N[O |0 |~ ]WwW ||+

ait

247, 849. 29

5.11.4 i WIRFER I ALT- R B 0 wT S5 3 A5 25 WA 40
o

5.11.5 & HIR AT+ 42 B TP AR TE Z FR 0L A 5

SALSAHIRIEHERB AT+ B E AR TUE Z IR B L A i B
o

51152 AR BRI 3 B8 A T45 FEESR A AF AR L8 52 FR AR /0L F) 5 B
o

5.11.6 5 4H &2 B B H AL SCF /R B 4
HF P& HABRE, 552 54 6eE R 2%,

12



T P AR FiE B0 5 RUIE R 45 BT

42024 I 4 BEIRE

§ 6 FRAELEMHEHE)
Hfr:
B RTHEFFIE AR AR, | TR IR e AR
FRHE 8 A Ao 5 C

0 w7 T 2 4 3 0 S 433, 317, 973. 70 29, 027, 518. 02
i 45 R 34 1] 4 A )40 400 24, 720, 539. 38 10, 266, 294. 27
P R ST I o <o A e [ 47 23 43, 391, 270. 99 8, 251, 136. 27
AR B B 5 7 BN A (A b B “=7 3D - -
0 T TR 2 4 3 0 414, 647, 242. 09 31, 042, 676. 02

$ 7 ZREBEANSHERRESRAREEH L

7.1 R&EBANRFHARESMTRIHEN
o

7.2 HR&EBNIEHERRER RS RS S A
o

§ 8 BB E KM HAMERZ(ER

8. 1 IWEMIN B — BB A ESHHLFIE R BGET 20% K 1E 5
o

8. 2 MR R H PR KA EEER
o

§9 HAEXMFHR

9.1 & H =

(1) F RS B B2 B3 St v B T 5 A e R AR 5 0 9 IR S 5 B ik S e S ) ST

(2) (IR A UE R AOAR B s RIE T R B Sk g i e & )

(3) CHIHEIFUR AU A AR B 5 RT3 3 58 5L e T8 130
13



TS UE R AR AR B 5 R UE SR 5 AL 6 2024 S5 4 IR,

(4) BEE BN SRR 2R
(5) BIHEFIR FFIE R AR ML K 5 IR Z3 43 Bt ik S AR e P A8 T2 15 1) S

9. 2 FEIRHh A5
AN, SEAHE Ak

9.3 &R

(1) $BE AT AEENMVI (R S B A fe], w42 A B ) SE A B A

(2) BEEXNARE PWAELER, \TEHAESEEANNETRESEHARAR, %P RS B
4001-666—-998

(3) FBE T Uj i) ARFEGE N AT MGG, Mk www. ghkyfund. com

HT P 4 B PR 4 7]
2025 4F 01 A 22 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_0021_1_JS_PT2_2
	ZJ_PT3_KS
	ZJ_PT3_1_KS
	FJGS_2_PT3_1
	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
	ZJ_PT4_3_2_JS

	5.3.2 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
	ZJ_PT4_3_JS


	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
	ZJ_PT4_3_1_KS

	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
	WB_PT4_3_1_WB1

	5.2.3 报告期末按行业分类的港股通投资股票投资组合
	ZJ_PT4_3_1_JS
	ZJ_PT4_3_2_KS
	WB_PT4_3_2_WB1


	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
	PTFJ_2_PT3_1
	WB_PT3_1_WB1
	ZJ_PT3_1_JS
	ZJ_PT3_2_KS
	ZJ_PT3_2_1_KS
	FJGS_2345_PT3_2_1_A


	ZJ_1_JS
	ZJ_PT2_KS
	MNZJ21
	4.1 基金经理（或基金经理小组）简介
	PTFJ_2345_PT3_2_1_A
	BTBG_PT3_2_1_BG2
	5.10.1 本期国债期货投资政策
	ZJ_PT5_2_2_KS
	BG_PT5_2_2_BG1

	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_2_3_KS
	BG_PT5_2_3_BG1

	5.10.3 本期国债期货投资评价
	ZJ_PT5_2_4_KS
	WB_PT5_2_4_WB1
	ZJ_PT5_2_4_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
	FJGS_2345_PT3_2_1_B
	PTFJ_2345_PT3_2_1_B

	4.3 公平交易专项说明
	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_2_JS
	ZJ_PT5_3_KS

	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_3_1_KS
	BG_PT5_3_1_BG1

	5.11.3 其他资产构成
	ZJ_PT5_3_2_KS

	5.11.4 报告期末持有的处于转股期的可转换债券明细
	BG_PT5_3_2_BG1
	ZJ_PT5_4_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
	5.11.6 投资组合报告附注的其他文字描述部分
	ZJ_PT5_6_KS
	WB_PT5_6_WB1
	ZJ_PT5_6_JS
	ZJ_PT5_7_KS


	4.4 报告期内基金的投资策略和运作分析
	TB_PT3_2_2_TB3_JS
	WB_PT3_2_2_WB1
	7.1 基金管理人持有本基金份额变动情况
	ZJ_PT5_8_KS
	WB_PT5_8_WB1

	7.2 基金管理人运用固有资金投资本基金交易明细
	ZJ_PT5_8_JS
	ZJ_PT5_9_KS
	ZJ_PT5_9_1_KS



	4.5 报告期内基金的业绩表现
	ZJ_PT3_2_2_JS
	ZJ_PT4_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
	WB_PT5_9_1_WB1
	ZJ_PT5_9_1_JS

	8.2 影响投资者决策的其他重要信息
	ZJ_PT5_9_2_KS
	WB_PT5_9_2_WB1
	ZJ_PT5_9_2_JS



	4.6 报告期内基金持有人数或基金资产净值预警说明
	ZJ_PT4_1_KS
	WB_PT4_1_WB1
	9.1 备查文件目录
	ZJ_PT5_9_JS
	ZJ_PT5_10_KS

	9.2 存放地点
	ZJ_PT5_10_1_KS
	WB_PT5_10_1_WB1

	9.3 查阅方式

	ZJ_PT4_2_KS
	WB_PT4_2_WB1
	ZJ_PT4_2_JS


	BG_PT2_BG1
	YSH_0062_KS_PT2_1
	YSH_0062_JS_PT2_1
	4.3.1 公平交易制度的执行情况
	BTBG_PT3_2_1_BG3
	ZJ_PT3_2_2_KS

	4.3.2 异常交易行为的专项说明
	TB_PT3_2_2_TB2_KS
	5.11.5.1 期末指数投资前十名股票中存在流通受限情况的说明
	BG_PT5_4_BG1
	ZJ_PT5_5_KS

	5.11.5.2 期末积极投资前五名股票中存在流通受限情况的说明
	BG_PT5_5_BG1
	WB_PT5_5_WB1
	ZJ_PT5_5_JS


	TB_PT3_2_2_TB2_JS
	TB_PT3_2_2_TB3_KS


	YSH_0063_KS_PT2_1


	ZJ_1_KS

	§1 重要提示
	§2 基金产品概况
	3.1 主要财务指标
	YSH_0063_JS_PT2_1
	FJH_2_KS_PT2_1
	YSH_0021_1_KS_PT2_2
	5.1 报告期末基金资产组合情况
	ZJ_PT4_3_KS

	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
	ZJ_PT4_4_KS

	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
	WB_PT4_4_WB1
	ZJ_PT4_4_JS
	ZJ_PT4_5_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
	WB_PT4_5_WB1
	ZJ_PT4_5_JS

	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_PT4_6_KS
	WB_PT4_6_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_PT4_6_JS
	ZJ_PT4_JS

	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


	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
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	ZJ_JZ4_KS
	ZJ_JZ4_ZXQ_KS

	5.9.2 本基金投资股指期货的投资政策
	ZJ_PT5_KS
	ZJ_PT5_1_KS
	ZJ_PT5_2_KS


	§5 投资组合报告
	§6 开放式基金份额变动
	WB_PT5_7_WB1
	ZJ_PT5_7_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_1_JS
	ZJ_PT5_10_2_KS
	WB_PT5_10_2_WB1
	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_5_KS
	ZJ_PT5_11_5_1_KS
	WB_PT5_11_5_1_WB1
	ZJ_PT5_11_5_1_JS
	ZJ_PT5_11_5_2_KS
	WB_PT5_11_5_2_WB1
	ZJ_PT5_11_5_2_JS
	ZJ_PT5_11_5_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_2_PT7_1
	FDQCPCL_2_PT7_1
	ZJ_JZ6_KS
	ZJ_PT9_KS
	ZJ_PT8_1_KS
	WB_PT8_1_WB1
	ZJ_PT8_1_JS
	ZJ_PT8_2_KS
	WB_PT8_2_WB1
	ZJ_PT8_2_JS
	ZJ_PT9_JS
	ZJ_10_KS
	ZJ_10_1_KS
	WB_10_1_WB1
	ZJ_10_1_JS
	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

