ARZONERFRIESF R EE

2025 4

.
[
|—a

512

=5

ERE

20254£ 03 A 31 H

HEFHN: BRESEEAGRAF
HEFEEN: PEBITROARAF
ZEHHEB: 2025644 H 21 H



FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

§1 BEERRN

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
W, IR RISENE . R TEAN SE B AR Al SO 5T

S EFE N EEAT AN A PR A AR IE A S e R RE, T 2025 4 4 H 18 HER T K
W RS54 bR . IERIAR R A GG FENE, RERRNEMAERERILR, kT
P AR 3 B B8

BN RVE ORSEE . 80 5T A BENE P R 1, (EAPRIERE & — 8

R

o

SIS AN G ARE AR AR I BT AR, 58 FEAE B S AT AT 48 7]
BEATE G S .

ARG 5 FRERE H

AR WIE 2025451 H 1 Hi2&E 3 H 31 Hik.

§ 2 HEF= MR

AL Ok

R4 R 008075

5 oA 008075

e (Y LTI

HEA AR 2019412 H 17 H

i BAR Fi 4 1 0 i i 310,182,437.68 43
FEP A K AR RS R P A TR T, kg s et

Earid=Rin HR S st R AF A b AT AR #5584 B I 45 5 72 1)
KR e 1

AFGULCH MWL REIERR R N T, R SR
BIRRB . W ErE S E R mai ik, tiges
ettt H ARl R4 b BEAT AR AR AR Y, A HUSEL BE  1R
7 R R e 1

1. B B

RIEG IR WA TG SR K5 RS T K
Bt s WORIERE M, a5 G BER T BARAEAKT . A F]
ARG DL, 127 117 7 B AR i 2t A i AR AL A 5 B FE A
G, PRI 2 RSB AR RS K ST R RS PE T, At
T IS T SRR I 25 R < 55 KR B8 7 K v [EIHIE M 4 e
VF IR A ) Ho A < il TR A4S € X TR Y B S BC B

2. RN

ARG IR BORIE P BT, MoE EAE A

810 3t 12 )




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

Jri B IRA R AR M, liseEfadd. AT
R4 B A B R A BAMERIR AR08 B A =l
B, MR A

3. fFiEBes .

AT R BT P 58 SRS B . A SSRGS B0 IR 45 ) SRS
N7 18 1 SRS RTAR X A7 B W SR 55, 50 1 T B e I ) 5055
REIR Al SRR FLARE s R ORI R 35 8 SRS
UNNEiE I e

NI G BT AR I BORE AR He XURS o B R0, T B RN
VESF S S IE BRI AR I BT 5 20 A BE G 0 4 M Y 0 B2
AR, CASEBLE BT 32 KU AN 5 R B 0 H 1
5 BT Bt s

A2 HE GG T BEER 65 11 R 40k
JRUSY A < g AR AU BN, DA I ORAB O 2 H 1,
i IESk e e I i iR p e (B V& Sl i E € diy
R, PN E X R WL B AR F T 3 20 M
SIWr, 7857 h& E U ST s 1 . FEh Ik S KBS RFAE
WA ARCE, R TR, DRI A SN,
AT A B AR XU

6 B SCHFUESR AR BE SRNG :

FEFE ARG OB T, AT Boxd B3 7 SCRAIE SR TS 7 THI 45
BENT, BEFEARAY I SRR EEAT S B . AT T RS AR
FAPERER . FIREER . BRI AR R 1240
(RO FH R 3 A 5 2 i B R A R

7o AFFEFEUE S B1 505 -

FEFEA ARG O AT B T, AN I R AR I A (0 350 B H AR AR
SRARBENG, TR AU BB E RN SR, 2
ITAFFE IR R BB

b £t U v

YR 300 TR AR F X 75% AR B S R X 15%+ £
ZEE TR BN R X 10%

RS AL 2 R

AN e IR R <, FL PO RS 2 KT TR A R R
MRt MMl e.

AT G BB T BB AR ST, 2 i AL T
BRI BBRARA . T B DA R ST B U 48 22 e i SR
R RS, ELAE P T 32 B A B B UK XU, A BT 3 S
17 T+0 [BIeRg 5y, H A AN TR BRI BR 1), P B BB mT
RO EL A BN RIZL B Bl ) DR N GEREE)
AT HE X JE B A BB IS R 38 R ) P BB L T 52 5 H AN IE
TUATREAT R M XARSE CAE T T & AR T S 2, TR E
ANREIEHAZ 5y, WEIBANEE S 32, wTRe s K —E i sh ik
K 4

FA T A B R A ]

T EARAT Bt A PR A F

AR DA A | R iE C

%2 3 dt12 )




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

BN e A R AR 008075 008076

=g T AL 10
i&ﬂﬂjﬂr%ﬁ& B 282,270,288.77 4} 27.912,148.91 3
7 R

§ 3 EEWM SRS HERI

3.1 EETEIRIR

AL NRMJG
~ WA (202541 1 H—202543 H 31 H)
E A e e e —
Wtz ok A Wtk C
L AHA 2 s2 B IR 2 1,686,315.57 117,615.52
2 A HAF 4.396,445.08 382,878.54
3. 2 35) H G 5 B HA R
HMH$ﬁ¢ih@$Eﬂ 0.0153 0.0134
bEd|
AR EEE T 1E 225,097,384.87 21,338,419.35
SR IS M ERE 0.7975 0.7645
1. PRSNGSR AR R AW B3 SR TR, Th N2 5 bR s
TP EAR T B A B

2 A s B it i 2k e AR S HRON © BB R L HethlN A 2 fe (B A2 sh i at)
FURRAH 2 B RS P IRAEL 45 9% 5 (R AR A0 AS IR D9 A 39 2 se B e fn_E A0 2 e (B 22 5

Wz .
3.2 EEHERIN
3.2.1 ARG HESHTFEE KR L SFE LS LB IR 25 2 1
R OARE A
| A b4 bl s
A IRE =B o N% =% X ~
e “zggg A2 %&ﬁgg w00 ®-@
@) HZ®D
TE=MH 1.98% 0.84% 1.19% 0.89% 0.79% -0.05%
TEESNNH -4.64% 1.21% -0.34% 1.20% -4.30% 0.01%
A4 2.77% 1.23% 14.20% 1.13% -11.43% 0.10%
TE=4F -22.61% 1.13% -1.05% 1.01% -21.56% 0.12%
P T -19.57% 1.31% 7.92% 1.03% -27.49% 0.28%
E%éﬁ\éﬁ 0 0 0 0 0 (V)
T S -20.25% 1.30% 0.18% 1.07% -20.43% 0.23%
R ORIE C
| A b4 bl s
A IRE =B o N%5 =% X ~
me | PITER e | VR s | 00 @@
KXO © Vg ESE) W@




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

HE=AHA 1.77% 0.84% 1.19% 0.89% 0.58% -0.05%
T EARAH -5.02% 1.21% -0.34% 1.20% -4.68% 0.01%
o k—4E 1.93% 1.23% 14.20% 1.13% -12.27% 0.10%
U -24.45% 1.13% -1.05% 1.01% -23.40% 0.12%
AR -22.72% 1.31% 7.92% 1.03% -30.64% 0.28%
iizgz -23.55% 1.30% 0.18% 1.07% -23.73% 0.23%

322 HESASRAABURES R FEE KRR REERANL S EREE
e 28 FRAZZN ) LR

R DA BT SE K ER 5 [E) 457 LR e s FRA4 ) 52 JE Byt L

80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
0.00%
-10.00%
-20.00%
-30.00%

|- e AR ham K

+#

N ;'UII'H III| M \(
[ W Ve
e m,.quwn.
(P i
I [ Al
Y w\ [l et \r_r‘\'
|\“I |
r“\u NM |
W :\”f\ﬂv\'ﬂ“
M~ M~ w v =t Up] = o = o ] - o} ™ — (o)} ] L] o0 —
I S S R R R R S
™ m [ o w 1y} 0 - m 0 =)} hou) < I~ o ™ [y} .4} o m
A [} [} —l ] o (=] l [} lw} [} [} a] ] —l [} o o —l (=]
d o 2 © o o H 49° N &N oo o oo f s 9 F 9+ 00
A ) [} [} o] ) [} [} [} ) [} [} (o] (o] [} [} [} ) ) [}
o o o o o o o =) o o o o o o o o =] o o o
o o'} o] [} o o] [} o'} (o'} o'} o} o] (o o o'} o} o'} o'} o] o}
— RO REA R R A

R MEC Rt B KR S FEHMV AR EL A W 28 SR (9 [ 58 7E B X L ]

70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
0.00%
-10.00%
-20.00%
-30.00%
-40.00%

2019-12-17

2020-03-27

Lo
~l
o
—l
o
[}
o
[}

2020-07-06

2021-01-24

L0
o
1y}
o
1
)
o
o]

2021-08-14

[5p}
(o]
-
l
w
[}
=)
o'}

2022-03-04
2022-08-13
2022-09-22

2023-01-01

2023-07-22

2023-10-31

2024-02-09
2024-05-20
2024-08-29

— AR DEC ZiTEIKC

+#

[
=l
=t
o
3}
ol
o
[}
=

— AR CMAEC R b A S ARl 2 R

=
piss
~
=

2024-12-08

2025-03-31




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

§4 BEARSE

4.1 EE&ELH (RESLBE/NA) FHr

EARREEHHEEEH | EF
A | W% JIRR Mk L]
ERAN | EERH | FR

5, i, BARBRT AR At ) Ry R
FAHRAF, 2010 4 5 A INNEHEHIES:
AN A BRA T, ARWTE T AT LA 7T 5
2011 4 9 AN ZAE UEF# A A BR 4 7
ZEESEHARARERAH, FHR
BRWEFT 51 2011 4F 12 AN 534

AR 4 2004 4 1 BA IR, AR FCERAT LB FE 515 2015
k& | ERes H 20 H - 14 | 9 AIMAHRESEHARAF, &
i A 7 48 RS T BR & TR IR BT 4

& HEFEYLR SN E RS e R BT
Fei . FH R AL RS I B TR S RE
T HEE HRAREPOR & IR BT
Heiea®, WEHEERRGKE
RERAEFR RS LIk
SRR e EL .

E: 1 AESEEEELENERHIOVARESFAENH, e B RER H L
L iR e L BB AR AP AR S U RER A% (ERO B

2+ EFFMER T FEAREE T EIEE & GEREReLEIMES. BH. sREH
NG RN 53 B BRI SR FHIESR AL N 53 B A AR SR €

4.2 BENNREH AR SEEEMTE R LR B

FGEINFEY: ARG HIN, AEEEIATARET (he N RN [ 5 5
BVE) ARTPEARUES R IR HINE) S5 IR RN L % 10 S 4 U £ 7 DA
Lo AR G (13 < 5 [R) S 2 SR N 58, AN WRSRAE TS SRR 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, SR NBROR B 2. ARG A, SEEiaffi
EEG M, T FHRSRA NPT e BT VT B A SR RIS VR & SR
P I TR R E

4.3 AP HERHHA
4.3.1 AP 5 HIERIHATE




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

Fe B BN QO LS BT U5 AR B RS , IR BB AL &5 A AP BB
RHN = HEEHNEN TG E BN RGN, H5E W10 i @, 4E
PREF. ReEHEANGRENRGTRGIE, WS RER LS. KEAGEHESK
TR R RN ER ST R 7, #2584 e BEAE IR BB N R DL B R 3R, i B AR 1
BAE R B R A LRE R o R BN AT SR [ N I A R B AL S TG AR
BT FUR AL S BB A 1A A2 1)

4.3.2 REZHIT AT

HGE PN IR RS A G Z B E H R A5G, iR IE T R B A AL 5
AR i 32 1) TR B 10 52 o i DR 5 8 L 1R 5% 8 S s el gt 8l 1P 55 7 8 ¢ A= 9 [ H s 70 52
Gy, REEHNERMIRA GBI RARE, JFRAICREE, el ek
(R3] R LA EAT BB IO 25 S5 BR S

ARG I, AT G5 TR 5 2P R AL AN DI HE L . B & R AT R ZRIAT, &
" ARG S5 A5 B JF5a 0 7 H U 38 5 AS D (K B0 32 5y Sl i i E 27 2
HRSC R 5% 5364 7k, NI N AREU A A PR BB SRS 7 210 R A R A A2 5 o
T WA AR R B AT BE T BN P28 5 AR o s (0 K+ B S S AT N

4.4 HEWARZ ST RIEABIESHT

2025 F—ZfE, EAZEREHFEHHACTRWES, LR RKBEE, RBRREREDKL
H T HARNY SKCPE T2 ML 5 8 5, AE ST 95 04 0 FEAm 55 o 75 1] P b 7= 4R 0 i 55 1O 156 ¢
IRMEE B ATH BRI FIEINTTH, —ZRFE 5 EEE LB Joo FE IR, 33
HH I 7 A P U A0 52 3 S ), % i 3] 56 [ AR Jea SR 1) BIBURE sURI R SR, RSk S [ AR T R
Ak BN SR o AR IRA 75 EERF BTN 4L B2 FORTE M OB = T I E W& G =I5 Al
Flo AT S T35 5] e S5 R 5] P 5 a1 T 5 B O T AS B 23 SRoB o X B 23 RN
R T HE R 77

—ZERE A T IENEOR, — 7 T K [ R J5 2 A A0k S st g B 3340 R
HAEE 2, BLAS NS Je G R . AT RFFHEATHE B9, IR B E & A S R SGE
MR E

2025 FE—ZRFE, LML, MBS N SE U AR 1 R U T HAAT AR

HBR L, P WA OPEC FFUASE ™, JEMINAR FFAREMS, SRE R EK E AR, Bk
X ISR SE AR B 5 R i A . T 2025 426 1 N [ W BUA T 2R 5| R & RO &
P 2 S B H 1151

17 3 [

2025 4 1-3 H, FUFZRIE L 0. 48%. ADNVARFERE 1. 77%.

%6 U L 12 7T



FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

— B EET IS RS E, 10V M 1. 6%ZE FATE 1. 8%. —=ERENIHHF
TR G B .

FE & P {F (0] i «

2025 FE—ZF, WATHGEIRIL S A F MM RLE, R E MR EREET 7 IE
BE. BE FUDLREARTH AL A S EZ . AT MM LR ZE RN, £S
5 AT FIHLES AFHRAT S » SE4ERE R ZEE 2 LR T EANRANIR R, S 55 I HEE .
4.5 EHAZSHNLSRI

WA, AEES A BMERER KN 1. 98%, R SEERK A 1.19%, €%
Y E ISR RN 1. 77%, RIS ER KRN 1. 19%.

4.6 MEHAEESTFE ANBEE ST EHIE A

I, AT R R RS T A AR H U & 0y B AR AN — 3 A B 2
e HHER T LTI T .

§5 EAAWE

5.1 MEMIRESFH~HEHNR

SEEAL: NRMT

55 A

w# o)

i e B B T EL B (%)

Rt #5255

218,928,759.64

88.67

Horr: B

218,928,759.64

88.67

HERH

] 5 WAL el A3

Hrpe i

B SCRHIE SR

LRI BT

EROMITAE A TR

KN IR i 5

Ferbre SR G TG B
S

HUTAE SR S M 4 i

27,870,489.05

11.29

HAb 5t

96,385.35

0.04

it

246,895,634.04

100.00

VE: R BB I i RO S g L B M IR B AN IR T 34, 893, 485. 97 T, 4G
HHE LA 14. 16%,



FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

5.2 MEMIRLATI A RIBRERTAS
5.2.1 MEHRETLFREFABEREAS

eEAL: NIRRT

%z RIES

AfeME Go

iy 2 G B EL L
(%)

RS S N4

10,066,701.60

4.08

KB

il k.

161,226,568.22

65.42

R BT REBOKAE R RO

I

12,624,000.00

5.12

R FE

AZilIsH . B EAERELY

13,418.16

0.01

EREIELV 4

5 RAER . RIS B AR RS

69,879.75

0.03

SRk

Sl

AL GR35 AR 55l

L N S 4

34,705.94

0.01

KR SRR 23 3L B0 B ER

JERARS BRI AR AR S5

HE

TARH2 TAE

S AR AR AR L

wn|IPOo|ITo|ZIZ|IC|RN|T|ITIE|IQH|m|g|Q|w|»>

22
e

it

184,035,273.67

74.68

5.2.2 MEPRETIL S REOBRBEREBRERHAE

SEEAL: NRMT

e

KRhE AR

IS BIHE B (%)

HAE IR

23,390,972.01

9.49

AE H A3

11,502,513.96

4.67

ERiEEED

&by
Hedn

R

o7 PR i

Tl

HREBAR

JE AR

b

R4

it

34,893,485.97

14.16

T P b3 IR A2 RS ) [ Bt P AT Mk 73 b vt o

% 8 B L 12 ;T




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

5.3 MEWARIEA SMME o 2 B 7™ 15HE LU K/ N HEFR BT+ 42 BRI B A 4

SRR NRMT

e | REAE | REan | NE B | AnhE Go | e
Eesl (%)
1 | 00700 i TR i 51,000 23,390,972.01 9.49
2 | 600519 PivMiER e 12,500 19,512,500.00 7.92
3 1000858 i AR W 139,902 18,376,127.70 7.46
4 | 600809 Ly VG 39 77,300 16,563,844.00 6.72
5 | 600426 HeEEH 706,000 15,602,600.00 6.33
6 | 000538 =AY 260,000 14,768,000.00 5.99
7 | 688520 F ] 241 333,019 13,567,194.06 5.51
8 | 688566 # UK 527,903 12,627,439.76 5.12
9 | 601668 Hh [ 2,400,000 12,624,000.00 5.12
10 | 000999 HiE = 280,000 11,790,800.00 4.78

5.4 MEWIREF S MM 2R GFERAE

AIE AR IR R FFA 67

5.5 AEHIRIEA SRME HES T #E G ERE WET LA RS S 4

AIE AR AR R FFA 7

5.6 B HRILA AME & E & B 3E LU R/ K BRT+48 B SCRFIES:

BB

AHE G AR IR ARFFA B SR TR -

5.7 MEWIRILA SOME 5 E S 3E LR/ M HEF R BT 4 St SR B

4

I ARG RRFFA R SR

5.8 MEWARIE A SAME o 2 B 7™ 15HE LI K/ HEAS BT L A4 BGIE S B A 4

AT AR IR R FFA B

5.9 MEHIARAR SR B RRIBII LR ZF I

5.9.1 MEWRFEETH KB R S0 P 4
AT EARE IR AR TG BRI 5 20,




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

5.9.2 AEGH BRI HBIBOR
A B B IR A U BOH AR IS A ER S0, 2 BRSO PR« 2 5 IR 1 AR Y 3%
By ATy R IR B RAT AR F P, LS BAE H0 JX S A 45 R 2G5 1 1 o

5. 10 MERIRATES BB ER IR 5B v
5.10.1 AHAE R BB BUR

AEEZ HEGHR TR TN 1A A6 657 1 1) R G AR, A5 SR AR XU &
HEN, UEHRE RN EZEER, & E GRS R A GBI EE G
Bk R, e B E 6 2O TR T g e i SR, IF e o 2E R E I 1R
I EE P BN S R RFAE, JEa BT E, R TR, DRGSR RA A A, #
IR T3 2 1R A RS o

5.10.2 FREWIRAZESHH I B SR S8t 9 4
A GAIR WA ARG E U520,

5.10.3 A3y E R B HE PP
AN, AR BB E UG A REE 15 S BURAER 5 H 1.

5.11 BBEHAEHEME
5.11.1

W WA RSB BT RIS o A2 GEFARIS 000538)  HEEH GEHAR
f4 601668) AMHARIUESF K RAT ARG B E TSR WA, AAAERE RS H T —FEN
ZRATFHETT . A TS .

1. =A% GEFHRES 000538)

R4 2024 45 10 A 28 HRATMARKA S, ZiEH R NHIEME S W = /A 2400 I8
EHRG TES.

2 PEESA GEFHY 601668)

WRYERAT IR A 1ZAE S RAT NAEHR 5 30 A PR ARARVE JB AT IR 5T . Wit SO a1
RAZIA IR E R F, 202 BBV AT .

Xf IR UE SR A H 0 SR AR PP R 00 B AR G B0 0E IR IE I3 4R 08 e SRR 7 9 A A DG e
VRN 2 =] ) BE PR EE SR

5.11.2
NI SR A A ISR A R 2 < 1 TR E (10 95 R MBS e s AR < TN DA AT
TR B BRI A e N PEFE RN

010 T 12 17



FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

5.11.3 HABBE P HI R
SEEAL: NRMT

v
Jio

HK e o)

FHARES 92,214.88

USCIE S Sk

2SR

YA 2

IV TAE 4,170.47

FoAt BYSGK

HoAth

(N | N[N | |W N |~

=nan 96,385.35

5.11.4 MEHRFFA BIAETHe B0 By AT Fe i 357 B 41
ACHE G AR AR AR b T I (0 PT R 5

5.11.5 REHIRAT 4 B AR TE R FR B O A Di B
AT AR IR BB AT+ 44 B S A AT AE S A PR Do

§ 6 B AEEHHRS)

B
TiH WEZoRiE A HEZOiE C

i 35 HH A 4 A A A 292,102,910.57 29,114,065.61
0 5 13 ] 5 4 Y g 0 1,651,939.18 338,590.86
«)ﬁ» R e 11,484,560.98 1,540,507.56
i
i S 1) 5 S 45 7 A2 By
B (A L - D
i 35 AR 3 A i A 282,270,288.77 27,912,148.91

§$7 ZEEENBHEERSRHEAZEEEN

7.1 ZEEEANFEEESHBRIHER

AR I & BN TCIE H A B e B A I S R O

7.2 ZEEFENZHBEARSRBAEST 5 YA

A I P 2k BN T ie A B8 e AR S S 1N A2 5 W4

o101 W 12 7




FRRAZ DRI S RIE R B 2 4 2025 4R 5 1 TR

§8 BAENMHFHEF

8.1 FAENMFER

v R EEIE 73 B A B D o M B ST 7 2 4 T EEAT R = AR SCAE

i SR PR 55 5 B8 B BN A S5
(HH R RZ O e B R R R R R S
(TR R e B SR R TR R B S < F
(TR R D B R R TR R BB e SR T 45D
6. FEEE AN BRI B LU

(@3] R~ w
Y J Y

8.2 FFHHh R

R E AR A
Hdik: PRYIITH AR H X PR R OKAE 7088 5

8.3 &P
R SO AT A A R e A AT PR T TIPS b A5 1, B i ] P B T A 4
BT B F 2 )

R BN AR E B SN, TERAARSERAFRESERARAA,
B RS OIS 400-887-9555
PWIHE: http://www. cmfchina. com

HHESEHAR AT
20254 H 21 H

o127 12 1



	§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

	§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名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名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名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备查文件目录
	8.1备查文件目录
	8.2存放地点
	8.3查阅方式


