TiREE LIEREIRSG EMBRE 5T

AIEBEH R TRESE
2025 F£F 4 EFRE

2025412 A 31 H

BEEEFEN: TREEESEEHEARATR
EELEN: PERVRITROERAT
WEEHHE: 202641 H22H



TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

§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

FEFEE N EALARIT R AR A A RIE AR S-S FRME, T 2026 F 1 H 20 HEZ T A
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

AR E 2025 410 A 1 Higz 12 A 31 Hik.

§2 HEE BN

A B ZEFE ETF TAR

N TR FHE TR FHIZETE ETF T4R

R4 B 589500

FegiafE i 5 B

FeaA F A 202542 A 24 H

R B 3 4 1 00 i 140, 064, 000. 00 17

&7 R R PRERAR I PR H, A8 SR BRI O 5 R R R 22 () e /M, 74 SR
Sbs R EER A — BUR KRR B

AN AT G I CR G 7 FEAR (M FR ER 0 I BB L 45 B BRI L A2 5 AR

A2 oy BRI IR 3R, T A BRI e 4 B 13 B ibe R VA f i Bk G 1
SRR AL A, DA SE G s SRR R R 45 B0 H Y .

AV & L AR FIERHRRER & A T B0 R R
IR WAL 2 I AR TR RS, K5l s TREH LS., frlkes

emipita. ARG NIEEGE S, KHREARNIETIZ R, A
A SPRIFEE LR AR I8 B AR A B 52 7 S AL AR DX i 2
fiE.

HeEEA AR FR 52 & B HAT IR A A
HEEAN B AR ARAT Bt A1 R A 7

§3 FEMFRIFMESHERN

3.1 XEMFIH
Bfr: NRMIT

#
Do
p=i
H
p=i




TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

EsE il EaE i REH (202510 H 1 H - 20254 12 H 31 HD

L A S 10, 749, 767. 54
2. A BRI -10, 249, 275. 83
3. AL 35) 35 4 A B AR BRI -0. 0619
4. BHAR LG 0 7 1 184, 243, 932. 95
5. AR IS A0 AiiE 1. 3154

e 1 EREEWSHRI AR AW B 5 2 e 1S T3, T\ 2% A SERRii et K1 2
&TProET .
2. AWIC et AR EA AR . #Rikat . HfbioN CR S 2 i a2 shiias)
FHBRAH 5 B AV FH IR 45 9% 5 R A, AR 9 A3 C s Bl as A 2 Fe i (AR s i i
3 FrAEEEROE 2R R e — B, iR H RS I B 5 Frifsg 5 H

3.2 EeFERI
3.2.1 ZESHFHER KRR IE RIS B ARl 2 SR i LR

‘ Mk G b g J
HEIEK R | EE KR | kgt ‘ -
M Bt - o IR 2 bR ORE) @—@
® WEZQ | HIERE »
HZ®
HFE=1MH -3. 58% 1. 61% —4.71% 1. 63% 1. 13% -0. 02%
TEANNH 34. 47% 1. 67% 32. 84% 1. 68% 1. 63% -0. 01%
HE&AR
31. 54% 1. 72% 28. 85% 1. 76% 2. 69% -0. 04%
ARG B4

3.2.2 BEEAFAARURES RIHFENKRED EHE RS HERE AR
R FHI LR

#
p=i
H
p=i



TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

FH eI LRISETE T $R B2 i3 T8 498 45 3 5 781 3 e 4 HC 4% 38 S ik 25 25 0 55 S0 76 35> He )

36. 00%
30. 00%
24. 00%
18. 00%
12. 00%
6. 00%

0. 00% {1

—6. 00%
=12. 00%
=18. 00%

e 1 AR e

WJﬁgiwﬁW%Vwm/»

o
2l
|
o
T
[Te)
o4
(=)
o4

2025-02-24
2025-03-28

2025-04-13
2025-04-29
2025-05-15
2025-05-31

2025-06-16
2025-07-02

2025-07-18
2025-08-03
2025-08-19

(==
iy
o
T

2025-09-04

Ak | 2025-10-06
2025-10-22
2025-11-07
2025-11-23
2025-12-09
2025-12-20
2025-12-31

[~ REISEETF TRETPEMKE — NOIGIRETF TR B

L
o4
(=)
o4

_1_

'IN"

H:H‘

£l

B
Kl

g 7

EET 2025 4F 2 H 24 HAEN . HEBEMREWR, ARESRES G FRAERCR 14,

2. WI/IEEEFINE, RESGHECH N6 NH. O, AEEHREFEEESF KT
P72 B R A5 R ) TR R
3.3 HAhiets
x.
§4 BEAWE
4.1 EE&ELHE (HESLE/PDAH) F#HhA
FEARFEG IS L FRHIR | F% Mol "
ég R — H
BE | BE T omnw [senm | e vedl
-4 . EAE Amazon Inc. FdE 04
THENR, RS mREHE; 2019
N LARFGE, BUTFRE N B R 53 4
ZH, 2021 12 1 HES, #HIETAR
B R IE B3 25 77 b2 5 BT i de £
WA GRS 2, 202243 A 21
Jﬂg%ﬁﬁémzwwﬁwﬁm B 10 4 FZ 2024 4 8 J3 15 H , $HAF TR Ei &
R e H MRS X AT 100 %2 5 B HF i e 3k
WA GRS ZM, 202243 A 21
H#E 202542 A 7H, TR EE
HEMRATS X AT 100 %8 5 B HF i e 3k
WEHFHR R RGBS S, 2022
3 H 21 HAE 202546 H 19 H, H{F
TARH S HHIE 2k B3 2 5 RAS 5 P
¥4 0 13 T




TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

MNIBHOEF R RIS IS AR, 2022 4
12 A 22 H&4, 84 TR IE EIEf 5
S A8 5 BT TR e B SR R i 4
REEZH, 20231 A4 HES, #H{E
TR HPIE Y MR L AZ 25 BT
MIBHOE R RIS S 2023 4F 1
H 4 HZE 2024 412 A 3 H, /L TR
15 HRIE Y SR ELR I AE 25 BT i F e £
UEZF 4% B 5k 4 ok SN R S B S 2 9
2023 4F 2 H 17 H&4, #HAETHRmET
WER A 428 32 S &) BT I e ik o5
BRI EILE S, 202343 H30 HE
2025 4 2 A 7 H, HAE TS HuEds
iz 368 5 i SR 1658 5 BT I AR HiE o5
BRI EILE S, 202347 H2THE
A, T T AR EfAS HIE [ B Je A BUR e VR
BRI BAE R R R e e 4
Py 202349 H 22 HES, AL TR
5 HFIER A &8 32 1858 5 BT i de £
WEZF 4% 51 5k 4 ot SN R S B 2 9
202349 H 2T H&E 202541 H 6 H,

FAAT TAR I (5 e Q3T 257 Mk 32 5 BT
IR HOIE I3 #2855 & ke AP 4
R, 20234E10 A 19 HES,
AR TR ERAS ik TH 28 0=k 5E 5 BT8GR
FRHOE SR RS RS E R, 2023 4F 12
H 22 HEA, $AE RS HiE 100 &2
SR GRS R R S (H 2024
fE10 H 28 Hikg, ARy TARH(E Hiik
A100 22 5 BT G FR BOIE SR 0 0 k4D
HEZ2H, 2024 5 H 30 HES, #H{F
TARERE U IR S R )
R BEIBEOE R R R RS RS AR

2024 £ 8 H 8 H&4, #H4FTHHEE L
UERMBIAR A=W = 2552 5 B s g B0k
FRREEI S5, 202542 H 24 H
B4, T THEE _LIERMIR S5 i
LB GIRBAE R R e e 4
Py 202544 H 14 HES, AL TR
fERFIHSZ 225 22 5 B IR AT EoiE 75
B4 (QDID) 424 H; 2025 4F 4
H 14 HEA, $8E TRHME LIERHEIR
ZRA MRS AL 5 BT T8 BOE 27 5 o ik
SR SR &%, 202585 H 21 H
24, AT TARFRE Tk wiodE [E A5 4

#
p=i
H

p=i|




TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

G2 B A B AR R e R I 5 4
ZH. 202546 H 25 HES, #HIETAR
A5 HIE s BB R 4 ek = AT 5 BT
BRI B R R R LSS LR,

VE: 1L ARERH N IE S A AR H AR S48 B A 2 AT B H 3, SR H o AR FE 4 B
A 5 B ER H 3 .

2+ EFFAMLIE SCREMATIE P2 (G MOk N G BN BOAR SR AE -

4. 1.1 BIRFAERF B EEIT IR R G E RS2 2 [ E H A R Ho
AR BT A 1 2 2 BT RS2 0= 5 R e B A

BT R 5 9 P AE GiE EEA T £5 R L F B

AN, AREEHENRIEE QERRB ) SRR AR ES R, 5
VB R SVEE S IRUE, KIS . B ST SR B P B 5 7, 24
DR PR 2 il by D e B A NSRRI B, A0 3 B e AR AR 2 (AT 9
4.3 ARG ERHH
4.3.1 A PR G ERHITHR

NT AR RBEREN, R SRR, B H B IE SRS 5 P 2§k 558
PIERAT N, AR GEFREESE) . GERAREENMAE T EE S ERINE) |
GEFWI R BN RSB E P RIS EEBAE) « QEFR R EE G B A R A58 5 il
BRI SEHEMM AR ARRE, & T (A TPREEHINE « (RELH BT
) ARV E BRSSP 1 AT IR AR ORERE . IFRUE X SESE IR . TR 1Y
kg AT b Z2BROK, PTREAFAESRABLT o A et fr ik S5 i B MU DLEAT M. A 30,
IR ARG AR ARSI, A2 =)0 2 BR AR 2% A1 LGS TR — R 27 A [R5 2 7 SR ) 2k 4
BRAE, PR T RAET AT GESEATERAE, ST ATV S REBUSFEA R
Ul HARFEG AR & GRS G HONAE B At B BT A & 2 AR R AR VE AR LR 0 S R0 52 5
LAEXAE Gy o

l

4.3.2 RERGTAKERGH

ARG AREWIN R LIS FRZ I AREHIN, ARFPAREAES 5050
NIFFEN R H 1 5E 5 A B0 (R BIA A8 by B I %I 73 24 H A B % s LA 4 . $ Al
BRGSO A R H IR A A S, R FECA 248 5 MM 2 i

He6 gl 13 7




TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

4.4 B RN ESHI BB RIEAZIED Hr

AN, A GIREARZE RN ZORWERZ: 1) IR 20 pfr B2 i p
3) FREUR G B B LS

AT G, RS E AR RESHZ G SR ESR, R R RS s g, i
BHEBEDIEEAR, MRS SBOESIRER R R, k8055 5 G IR ER R 22 I 1E
BURAKF.

4.5 WEHA R SR SR
WA, AFES PR T N-3. 58%, kg LHE LI R R 4. 1%,

4.6 MEMAESRE ANEE ST EE i Y
AHE SAERE I B i S 2014 4 8 H 8 HAER) (CATFSERUETF R BTk Sris /R B /M)
I+ — 2R HUE I 2 AF

§5 WBHGHRE

5.1 EMRESH=HEHIL

e gE| &8/ ) S ST (%)
1| Bt 182, 816, 894. 01 99. 12
Hrp: 5 182, 816, 894. 01 99. 12
REEHE - -

3| MR AR BE - -
Hr: figr - -
BEE IR - -
4 | REEEE - -
LR ATAE S - -
6 | EANREERHTE ™ - -
o ST C1R] I 1 S N GR B 4 i %
F
AT MG E &A1 1, 630, 600. 47 0. 88
Fopth g = - -
Ait 184, 447, 494. 48 100. 00
PETID N =X 4 9 I BES SR AW X =R L [E

2+ TGS N B L B < A0 i < B I LR 2 T AN S S AT e R 2

5.2 MEMIRZITU A RIOBERTAS
5.2.1 MEMRIBHER LT RMFEARERRAS

7o 13



TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

RS

KARfE Co)

of 5 4 BT 7 B EE A (%)

RSN O N4

KA b

il 3 b

142, 791, 390. 80

77.50

BT I R BOK A A
BERY

4

R Il

SCilIs . A IREOY

| o|lTm|m

i R ROl

—

5 AR A BBk
S5l

34, 557, 501. 91

bl

i 3l

LT AT 55 R 55l

AR T EBAMR 551

2, 808, 799. 40

KA PRI 23 3Lt P

520, 460. 44

f R S5 + ABBRAN A IR 55

A

DA A2 TAE

St RE AR

n|Imlo|lm|o=2I=|0=N|ww

e
i

it

180, 678, 152. 55

T

I BTN E AR B A (A s

2« T IUE AN E A SROHME SR T ER LEH T2 S Gt TR a 2.

5.2.2 MEMRBPRBEREEAT VA RNFEAREREAS

(N

RES]

KeE O

i 3k B HE ELA] (%)

A

L AR G il

B

KA b

C

il i b

1, 380, 887. 22

LN VAN S W& N Y |
PN

749, 742. 24

feRanl4

R Il

SCil I A REAIREOY

=il Hepl Bes N Nes|

1 R ROl

—

5 AR A BRI
S5l

<Rl

s 4l

LT AT 55 MR 55l

=0 =

AR OB 55k

8, 112. 00

p=i|
ps
b5
p=i|



TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

KA BRI

N 5 e B

f R R S5 A AN LA i 45V

HE

AR S T AR

St RE AR

N imlo|T | o=

e
e

it

2, 138, 741. 46 1. 16

T TP TN R A 2 Fe i

BB PHHE R R oy T AN &

5.2.3 MEMRIBATI D RIBREBR R R ERRTAS

Teo

5.3 WIRIZA FMME o2& ™ 1#E LI K/ HEFF B R

T REARE.

g

5.3. 1 EWIRIBEPIHE A M E 5 S B E H RN P AR+ 48 B R

A

F5 | BREMARL | BRELSK ([ HE B | ARME Ot | HEETEFEEREE] (%)
1 688256 FERA 8,125 11,013, 843. 75 5.98
2 688041 HLERE 45,073 10, 114, 831. 93 5. 49
3 688981 S B 7S 38, 585 4,739, 395. 55 2.57
4 688012 S NG 12, 034 3,281, 912. 48 1.78
5 688111 I A 9, 090 2,791, 266. 30 1.51
6 688008 R 22,015 2, 593, 367. 00 1. 41
7 688506 HAFIRE 7,893 2, 550, 228. 30 1.38
8 688271 B EETT 15, 935 1,999, 842. 50 1. 09
9 688775 A A 7,632 1, 792, 756. 80 0.97
10 688072 R RHL 5, 406 1, 783, 980. 00 0.97

5.3.2 EWIRPIRIE A M B o5 2 S B ™ e E H B RN HEF RO AT T 48 B

A

e | A BEAR |(HE B | ARE O | HEESTEFEHERE] (9
1 600930 HEHL T RE 120, 151 749, 742. 24 0.41
2 688795 JBE IR ZG % 837 348, 208. 74 0.19
3 688765 RITHED) 4,373 230, 894. 40 0.13
4 688802 KA 566 226, 060. 40 0.12
5 688783 ik vy 10, 476 192, 653. 64 0. 10

5.4 MEMRLF MM DRI FFRBAS
AT ARG WIRAR A 77

5.5 & MIRIEA RE GES T 1#E BN T KR I A RS S B 4

9 7 13 W



TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

AT GRS IR ARG 67

(9]

.6 MEFARIE A SO E 2 B 1 H I /N EEFR B BT+ 48 B SCRAE SR B
R
AT AR IR AR A B SRR SR

o

T WEWREZA ROE SEER = FEEH RN A R SRR E 4
ARG AR WIRARFFA 514

931

-8 MR HIRIE A SYE 52T i HF RN HEF IR LA BUE S 3 91 40
AT AR IR R FFA AU

o

9 WMEMARAESERBIBREZ HH LU

(9]

-9. 1 MEWRFEERF KB TR M0 P 4
AEEG AR WIRARFFA B AR b5, R Biat .

931

.9. 2 AEER BRI MR T BUR
AIMEWIN, ARG RIE AR BTEAT 505

(9]

10 HEWRFEE BRI B IR 5 0L i

(9]

101 ASE MR B EBUOR
AP, AKE GeoAIz A R BT R B

931

- 10. 2 G HIR AT S BB 1 H 657 {1 5 R7 B A0 4 35 B 40
AHE AR WIAR RS A E U b, i fia .

(9]

- 10. 3 AHIE BB P
AP, AKE GroAdz A U BT R B

931

11 BRAERE M

5.11. 1 AEESHEMNE+RIEFNRITEAAPR T HIHERERITLRHEE, K
RGP HAl—FNZBIAT BT ATIHER

ARSI BRI AT+ AR TR A RAT BRI B B S TS R A, B AR 5 g H AT —
FEANZBINTFETT. AT .
5.11.2 ZEHBE M+ A BRERTENEE S FME K& 1EEE

10 T L 13 ;W



TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

AT G BT AR 42 B SR AR Y < 5 TR AN RE ) 6 B JI 2 2

5.11.3 HARBEF=HIR
o

5. 11. 4 WEFIRIFH KA T R B BT B A5 55 4
AT AR A AR SR AL T BOUI A 7T #4517

5.11.5 #R&EHIARHI 148 B B A7 FE ULl 2 PR % O i 15t B
5.11.5. 1 MEMRIGHBH AT+ L BREF A ERIBZIRIE LAV

o e T TIE SZ PR B | 38 4 58 72 1d | I3 52 PR 1R V00
FS | B B ARIME G | EHBI (%) i
1 688012 FRAR A F] 3,281, 912. 48 1.78  E KT
5.11.5. 2 REBIRFARE B BT 42 IR 2 AR VLI 52 PR 1% 0 /¥ 1 BH
TAEZRE AR HFEEEE | RIEZREN
Fe | BREARR % 22 44 K B .
il (6D HEEH (%) i i
1 600930 e RE 749, 742. 24 0.41 B e
2 688795 BE IR L5 FE 348, 208. 74 0.19 B e
3 688765 AICHEY) 230, 894. 40 0.13 BT e
4 688802 VRIS A0 226, 060. 40 0.12 BB E
5 688783 (i) 192, 653. 64 0.10 B e
5.11. 6 BHEHAESHEMER AT ZH#IB RS
T
§ 6 FHHREESHTED)
Bfr: Ay

T T 2 < 0 00 i

180, 064, 000. 00

e ST 1] e < 5 D0 3

30, 000, 000. 00

Uil : AT T S 3D I e < i DB [ 4 A

70, 000, 000. 00

75 U T 3 < 3R 70 A2 B A A (A A

DL -"I8)

T AR S S 0 LS

140, 064, 000. 00

tEEN N (8= ot | RS s YAk =R AR PR N 25 N i g
&

2+ i SISy a)

S U [ 473 055 A JB L

F1l w13 ;|




TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

$7 REEEANZHEERERHAZSRBNL

7.1 ZEEEAFHEEEZSHIRIHER
o

7.2 ZEEENZHERRERRFEET 5 A
o

§8 MR EH RRIOIMERFE

8.1 A B — R S R BIA BRI 20X 5L
A ==y AN
T B N R RS AR S 5L ﬁm%x%ﬁ%i%

.

I A St FE , . N
| s ongnt | | O REL g | BRI
N i i G %)
[] X [&]

B - - - - - - -

A - - - - - - -
RO
AT o
AR AR~
TARERS
AERM

, 71,494, 70 18, 222, 20| 36, 697, 90 53, 019, 00
WeEair | 1 |20251001-20251231 0.00 0. 00 0,00 0. 00 37.85
W22 5 Y
e
HFOIE 3
AR SRl
EE

7 R A
ARG OB NBONERT, A7 RS SRR B B AU, UL e 1 B0 i s R B Bl )
SRS -

T 1 W B0y EIHR B e A R A 5 AR H SR A A
2+ R R A RN MR B A RIS A A S R A A

8.2 MHBEHERKNHAMERRFR
o

§9 FEXMHEXR

F12 w13

=




TERER (S LUERL BB R & i ds 28 5 RO TR U B0 Jr 505 5k 4 2025 458 4 TR

9.1 ZFAXMHER
Ly A IR I 2 v TR S _EAERHOIR 256 0 ds 28 5 BTG BOIE TR BB Ak e 5 4R Hi 1
TEME A S
2+ (THREE_EIERHRER S8 S 5 RO IR BOE R B A ek & 5 7))
3. (LHRFEGE _LIERMIR R & I8 22 5 BT HOIE TR R B &I E 1)
4y (RS EIERHBRZE & 1A% 22 5 ROT IS BOE SR BB 2 e H 00 5D
REE AN AR B
V EEFEE NS BRI B,
T AR A B A BN AE L E B LA I & T A 1

()]
v

(o))

9.2 FERGH S
FE4 TN SR AT AL

9.3 EH
B T E R R A S A R, SO SRR S E AN A . BRSO AR, AR
Hisf ] pAY B 75 38 ST 5 B
B E ARG PGS, TE WA S S A —— TG A S EEHAARAA .
2RSS UL LS 400-811-9999

Pdik: www. icbcubs. com. cn

TRmEERSEEFRAH
202641 H 22 H

F13 13

=



	§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 


