TARIE LRI RS

BREE

2025 4

.
.
f—a

522

3

202556 A 30 H

SHgR A T R RS

£iq=)

BEEEFEN: TREEESEEHEARATR
EETEN: TBEBITROERAF
WEXEHEH: 20254 7H 21 H



AR FR A 2 o s SRR A AR SR BB R G 2025 45 2 TR

§1 EERR

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

B IEE NZHARAT R A IR A R AL S-S FRME, T 202547 H 17 HEZ T AR
I SRR . HERIIAI R A AR EENE, REEZABAFERBRICHE. ®RSERR
#E KR -

BB IR LSS H - SR B i S 0 BN IS F R B, (BN ORIE RS 8 — e A A

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

AREME 2025 44 A 1 HiEg% 6 7 30 Hik.

§2 HEE BN

4 fATAR TR XU RV A R

B RN 000667

SR (B FL) BT

Fea R 2014 4£ 6 H 26 H

iy A Ik < 3 i A 31,936, 319. 25 1}

Rt iz B 0 I B SE AN G S R 2R B I B, ik
AR BRME AT BT, AR R R KA, 38
FH B B ph 7 o P sl AU, 38 SR AR E IR IE # %
K

P R REEG A B T B A R AFERAL TH B L A M 3
R BRI L BE ST, AHHLE I 414 Alpha Xy SEmg
AN Alpha Slg . HAFIRENFME % 2 AR seng, ik
£ BRUC RS 28 5 RBP4 e 5 i 4L

b 45 bl A B o N RERAT AT 1 — 4 58 A7 SR e R % (BLED
+3% (i o N BRARAT 12 S5 i R 22 E 4T R B AR
VAL SO

Ho gl 13 7w



AR FR A 2 o s SRR A AR SR BB R G 2025 45 2 TR

RS 2 AL AHE e HA RPN R AR RS R IF Hig i
PRI GO PP BCR A G 10 R GRS, FL AU R K KU
KPR T IEE A, Him THiR e,

REEEA TR E e E AR AR

EELEAN SLIBRAT A A PR 2 =]

IR Ak < Ik S AR

TARZ X at TR & S A

TARZA X ot VR 5 S B

GRS S AR LM E

000667

000672

IR T 8 7

Pt

20, 795, 929. 22 i

11, 140, 390. 03 {7

§3 EEMFIBIFMESHERIN

3.1 EEMEKEH

hz: NRMIT

- IRz 2=

AR (202544 H 1 H-202546 H 30 H)

TARZER U ot VR 5 AR A

TARZE XU 2t iR & &6 B

L A S 1, 125, 607. 22 554, 407. 71
2. A BRI 117, 620. 78 20, 079. 42
3. AT 35 B 4 A7 B A A A ) 0. 0055 0. 0016
4. JHAR LG 057 1 27,151, 280. 87 13, 178, 910. 29
5. AR FE A B E 1. 306 1.183

e 1y BREEEWSHRR AR A AW B 5 3 1 & T g, T 3 A5 SRl as k-1 2

T roEeT.

2« AWIC IS AR RS AHIFE W . ket HfbioN CRE 2 i shiias)
FURRAH 2 B A FHIRAE 457 5% 5 (AR AR A 2 se Bl as n_EA I 22 fe (e AR s i i
3. Py B B S MRS —H, TR H RS IR H B S 5 H .

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e 2R 1 R

TARZ X at TR A RS A

b 4 b e ik v
TR K R A ML 57 b 5 S v
B [EEEKEO Wi EhrEE O—06 @—@
HZQ lEnEI6)
@
HFE=1HA 0. 46% 0. 44% 1. 12% 0.01% -0. 66% 0. 43%
#3413 i



AR T 20 2l SRR

R A UE R 4 2025 HE5

2 AR

TFEANMNH 2. 59% 0. 37% 2. 23% 0.01% 0. 36% 0. 36%
HE—F 0. 08% 0. 42% 4. 49% 0.01% —4. 41% 0.41%
HFER=F —4. 46% 0. 32% 13. 50% 0.01% -17.96% 0.31%
R FAE 2.11% 0. 30% 22. 49% 0.01% -20. 38% 0. 29%
H 4 A TR

30. 60% 0. 28% 50. 93% 0.01% -20. 33% 0.27%
ARG A

TR UR ZE VR & R B
‘ b &5 b A R U
‘ B I R AR S s Sk i o
B [EEKEO ‘ W ZhrEZ O—06 @—®
HZQ gt EE)
@

HE=AH 0. 25% 0. 45% 1. 12% 0.01% -0. 87% 0. 44%
TFEANMNH 2.16% 0. 37% 2. 23% 0.01% -0. 07% 0. 36%
Tk -0. 67% 0.41% 4. 49% 0.01% -5. 16% 0. 40%
k= —6. 78% 0. 32% 13. 50% 0.01% -20. 28% 0.31%
R FAE -1.99% 0. 30% 22. 49% 0.01% -24. 48% 0. 29%
H 4 A TR

18. 30% 0. 28% 50. 93% 0.01% -32. 63% 0.27%
ARG A

3.2.2 HESSFAEMURES RHHEM KRR LH 5 RS LRl

AR

#
o~
p=i|
piss
p=i|



AR FR A 2 o s SRR A AR SR BB R G 2025 45 2 TR

AR 26 sk 3 SRS AT A B SR TR 4 3T 15 T 0 sl £9% B A 3R SR B 55 4 5 B S 35w EL )

48. 00% /
42.00% /

36. 00%
30. 00% WW
24. 00%

18. 00% e

\

\

12.00%
6. 00%

0. 00%

=] 5e] o4 [=] - O o (o] o M~ Ly o4 = o~ ow =t (o] -~ o [=]
o o4 o4 I — — — — =1 =3 [=3 =1 [=1 o [ o~ o4 o4 — 3
- R SO =SNY SN V. G- R GO O s N - R U S
(=1 (=} (=3 o — (=] — (= (= (=) [=} — (=] — [=3 =] (=] [=] — [=1
O L N S
— — — — — — — — — = o~ o~ o4 o4 o o o4 o o o1
=] [=] o o (=] o o =] =] o o =] (=) (=] o =] o o j=) o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o4 o~ o~ I o~ o~ o~ o~ o~ o~ o~
|— TR ESERARITSEBKE — THREMEEESEREAR TS EWa$E |

AR 26 sk 35 SRS 5 MBS SR TR S 3T 15 T 0 alle £9% B A IR SR 3 5 4 5 B S 3w EL )

48. 00% /
42.00% /
36. 00% /

30. 00%

24. 00%
18. 00%
12.00%
6. 00%

0. 00%

=] 5e] o4 [=] - O o (o] o M~ Ly o4 = o~ ow =t (o] -~ o [=]
o o4 o4 I — — — — =1 =3 [=3 =1 [=1 o [ o~ o4 o4 — 3
e S I
(=1 (=} (=3 o — (=] — (= (= (=) [=} — (=] — [=3 =] (=] [=] — [=1
O L N S
— — — — — — — — — = o~ o~ o4 o4 o o o4 o o o1
=] [=] o o (=] o o =] =] o o =] (=) (=] o =] o o j=) o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o4 o~ o~ I o~ o~ o~ o~ o~ o~ o~
|— TGRS ZEBREITHEIBKE — THREMUEES AERRE TS W a % |

1. AREIHESEFT 2014 %6 H 26 HAER
2. IRIWIEESEFEME, AREECH N6 N BEARRER, ARSHREFEEESS
[F) 5 T 5 7% 91 ) B 4% % PR 1] PRI R 5 o

3.3 HAthigts
Ko

§4 BEAWME

4.1 ZE4E (RNEELB/PND) i
| w4 | % [EARSRESL IR | iR | 1]

#5013 7




TR E A A 0f WA SR TR S T AR SCIE R R BT S < 2025 AR5 2 TR

ERHMY | EAEEH

FIR

2022 4F 2 H 18

7K IRV ¥

ol
D

Pt
B E

6 &

LR 7e A . 2018 NN LARH{E, P
R B AR A e 3 2022 4F 2
H 18 H&E 2024 £ 4 A 2 H, /L TR
B DL X] b S g R TS T B R A R ke 5K
TR SIS, 202242 A 18
H% 2024 %4 H 2 H, AT TS
BB R G E R A BOE R T R S 4
ZP 2022 4 2 H 18 HE 2024 4F 4 F 2
H, 484 TAR IS Hr i RIS e B IR A Y
IR TR SIS, 202242 A 18
HZ 4, AT TR 55 4000 I o SRS TR A
BRI TR &R &2, 2022
2 018 HEA, AR THEME AT
EWRIKRATNE R R TR SR & A B,
2023 £ 8 H 31 H&E 202542 A 7 H,

FEAT T AR HHAIE 1000 3855 SE0% <8 5 7Y
FHGIREOE R R A S RS2 B ; 2025
2 7T HES, HAF TG Tk E
JeAIACRENE S 5 BT TR A EOIE 77 1%
BRI G2, 202542 H 7 HES,
FHAE TAR I (5 HE AR SR BOIE 7 P B 4
4 (LOF) B:E&28; 202543 H 20 H
B4, AR THRERE BRIV X A%
100 22 7 BATF TR HOIE o7 45 51 A 4 ik

S5,

Ve Lo ARER WA EE G 1R AR A0 H A HE 68 BN A1 i AR R 300 R 01O AR 3 < A PR

N 1 B A H A

2+ UEFF AN SGEMATIE P2 (G MO N SVE BRI A9AH S HEE -

4. 1.1 ARGAEREZE R E ETHRIR B LB N2 2 B F A2 K7™ R
AR AR A T < P 2 20 BTG SO AL 57 B0 7 A B TR e R R B A 1% 0L

4.2 EEANHRE YA AESIE/EBF5 O3

KAREIIN, ARSI TARALI GEFRTIEEIR) A REHER Sk 4
VB R SVEFSFIOUE, ISR A . B ST i SR B AE S 507, 4

CACNE

i

B

R SRl B, NS O B N BOR B A i, oI E A AR 474

4.3 NP GETH
4.3.1 ARG H ERBITER

#
p=i
H

p=i|




TR E A A 0f WA SR TR S T AR SCIE R R BT S < 2025 AR5 2 TR

NT DX RBEREN, R SRR, B H B IE SRS 5 P 2§k 458
PIERAT N, AR GEFREESE) « GERNREENMAE TS E S ERINE) |
GEF IR EN RS 0 E RIS EBAE) « GEFHREESE AT QT3 5 6
BRI SEHEMM AR ARRE, & T (A PREEHINE « (RELH BT
) ARV E BRSSP I PR T IRR AR ORERE , IFRE X SESE R . R 1Y
Pk AT Ok ZZER R, FTREAFAE BRI o A S ik 55 i vk i B DU EAT a4 ACHiR i 40,
IR ARG . RS ARSI, A2 =50 2 BR AR 2% A1 LGS TR — R 27 A [R5 2 7 SR ) 2k <
BRAE, PR T RAET AT GEGEATERE, ST ATV S REBUSFEA B
Ul HARFEG AR & GG HONAE B At BB 0 & 22 AR R AR VR AR 1R 0 S R0 52 5
LN ALy o

4.3.2 RERGTAKERGH

ARGAREWIN R E IR FRZ IO AREHIN, RAXF A REAES 5050
NIFFEN R H 58 5 A B0 (K B0 58 by Bl I %I 73 24 H B B S fs LA 4 . 4l
BT A G B S R AR H IR AAE S, RFEA A 5 MM i ik

4.4 B RN ESHI BB RIEAZIED Hr

2025 4 | ARSI T3 32 5% [H BUNBUR S G BUR IR, BEhER. —ZFRE, REHK
Al 32 e 55 8 N S8 E R BUBUR IS, T30 3¢ M L 5F IR KRN R, BRI 26 T i
TEFRELCK, B S E I BOR AN . W BRI HEBE SR L R R S, T XU (i B T B R,
R = RIAR ik

2025 4 FAAFE A T EIMX R G ES . BRI RBER A IAH R R T,
[ A 35T S S R AR DU ORI TP RME R &% . —F L, DeepSeek SERHL RBHETH U T AAF Lo
AT R, W%k AT R, RERBBORN T RE & i, HAEREK. 2
MIZBORARKNE ST, AR EEEIZHBERES . Mg L, EARFE SRR AR S
IATWRE, FEHICRFE —FAT i e, AteR. SATHREEAT, R, gk
J HL 7 S AR R R s

[l o =2 R B T 37, SR S DA BB ) 2B AR R, (HAR R Bk s Tt £
TR GERAE, 2R ALE AR X (i 0 T O (EL LA 7 A e LA, SR 2 A XU PR R AR E
ARG “ YR DL R RO & Oy T EEAC B RN, R B R R A2 B A
able, MRATIEF AT ARENEREEEMTHRBEEULIEER,

7o 13



AR A 0f i ol SR TR 5 RUR R SUIE J R B B 2025 4R 58 2 TR

I 2 5T H I . PR UCERR, BB Il D 4538 SR AR A IR 28 SRR )

4.5 HREPAESK SR
TGN, AHEL A P PUFEIE KRR 0. 46%, A4 A BEULST LRI %0 1. 12%;
AELE B M ALHE I K FN 0. 25%, AFEE B A0S LRI 208 1. 12%,

4.6 MEMAESRE ANBERE ST EE i Y

AT AR AR I PN B SR N A A H 2 e 5™ iE AT 5000 AT, MR¥E 2014 4
8 H 8 HAMM (ATFFHFEIEF R TR SIS FEHINEG)Y BN+ —FMER M, KA CrE
U AZ il R T7 5, R U R DL

§5 WAEAGKE

5.1 MEMRESH~HEHR

P i H &8 o) B ST (%)
1| B s 28, 198, 366. 39 69. 75
Hrp: R 28, 198, 366. 39 69. 75
2 | AR - -
3| HE R 2,531, 764. 38 6. 26
Hrp: fiize 2,531, 764. 38 6. 26
B SRS - -
4| & EEE - -
5 | GmhfiTAE R - -
6 CON IR 4 il T 2, 000, 000. 00 4.95
Horpe SEW R S8 N R B 4 il E i |
F
AT MG H &G 4, 303, 898. 05 10. 65
HoAth 7t 5= 3, 395, 516. 91 8. 40
&t 40, 429, 545. 73 100. 00
e TS N R R S804 B PE I LB T F S A TR R A
5.2 HEBREATI SRR ERTAH
5.2.1 MEMRBIT S KHBEANRERTRAE
INIR SR Y
R e ARHHE GE) ﬁgzﬁ’; f‘ﬁ“ﬁ
AR MRS B ik - -
B ERA 7, 086, 330. 60 17.57
C [k 10, 286, 602. 18 25. 51
IV =S I A N /S W& & Y 1 2 YA 1,631, 265. 00 4. 04

28

p=i
H

p=i|




AR FR A 2 o s SRR A AR SR BB R G 2025 45 2 TR

N4

S|4

1, 632, 910. 00

HER R

ALl A EREOY

ROl

5 R ARG RS

948, 456. 50

R4

6, 356, 829. 11

Dl

255, 973. 00

LGNS 55 M 55l

AR T EBAMR 55\

TKF] . IR FE i i B

R MRS B A AB AR S

A

TPHFHSTAE

AL RE AR SR

| "o |v|lo|lz2l=2E|IC0 | m"R|H9H|H|E|Q|T™|™

=
gia

fif

28, 198, 366. 39

69.

92

Vi BT 0 TN SRR 2 SO AR o 2 e B I R LB 2 I AN S5 S T REA R 22

5.2.2 MEMRIBATI o RIBREBR TR ERRAS
o

5.3 JRAZA SRMME & B & T E LU K/ R BB R B 5 B4
5.3. 1 MEMRIEA NE S EE T §E HL B /NP R AT+ 28 B B 4

75| A Ji SR AR BE B | antE o) |HEETE=EREE] G
1 | 601899 I 4 125, 100 2, 439, 450. 00 6. 05
2 | 601668 H [ 283, 000 1, 632, 910. 00 4.05
3 | 000975 AT 79, 640 1, 508, 381. 60 3. 74
4 | 000333 KA A 19, 000 1, 371, 800. 00 3. 40
5 | 300750 THER AR 4,702 1, 185, 938. 44 2. 94
6 | 601088 Hp [ A 28, 500 1, 155, 390. 00 2. 86
7 | 600519 wNFE 770 1, 085, 330. 40 2. 69
8 | 600919 TLINERAT 88, 700 1, 059, 078. 00 2.63
9 | 600938 H [ Y 39, 300 1,026, 123. 00 2. 54
10 | 600900 KILH T 33, 100 997, 634. 00 2. 47

5.4 REMRRBEHFMRFAFRNFEHFREAS
P fii 77 i A ARME Co 7 BT B ) (%)

1 X fii 77 2,531, 764. 38 6. 28
2 AT IR - -
3 SR fig - -

p=i




TR E A A 0f WA SR TR S T AR SCIE R R BT S < 2025 AR5 2 TR

Horb: BUR

P 5t

b i

Al 5 3

B

A

RES

EEESY

i

QO |CO ||| 01|

HAth

10

it

2,531, 764. 38

T TP TN R A 2 Fe e

BB PHHE A R oy T AN &

THATREA R 2% .

5.5 T HIRILA RMME 5 T 5E LB RN HEFF BB 148 i 257 B 5 A 40

75| ARG fRIF 2K ¥E (k) | ARME o) |HESEFEEE G (%)
1 | 019749 24 [Hf5i 15 25, 000 2,531, 764. 38 6. 28

5.6 MEWARIEA RMME b 2 T 15E LUK/ HEFF BT+ 48 B SCRAESR B

e

AT G AR IR AR FF A B SCHFIE SR -

5.7 MEMARILA RNME A E ST E ELFIR/NEF AT T4 SR R 5 I 40
ARG AR WIRARFFA 54

5.8 & MR A M E G ES B 1#E I DN KR T A BGES B 40
AT G AR IR AR ARG

5.9 MEMAKRAR SR ENRIBHILR ZE LU

5.9.1 MEMARAESBRNBIEH RIS R HA

| &% BeR (/)| A%THEGE) ﬁﬁﬁﬁﬁm R
IF2507 | IF2507 13|-15, 240, 420. 00 ~543, 960. 00 -

IF2509 | IF2509 -11|-12, 827, 100. 00| -1, 183, 980. 00 -
AN RPHEREB LB TT o) -1, 727, 940. 00
e HR BA e o A AU R (o) 904, 145. 74
AR IR TR R AIA A (23 (Jo) -1, 738, 560. 00

5.9.2 AEESBHB IR OB HEBR

AN PR AR I B

PR T £

» BEERREN RS

A7 B RE RSB BUR AT B H xR

5.10 ME MR A EEHF HE FUH 3L 5 1F 0L i A

10 T L 13 ;W

o EERHIN GG L), R IRBCRASB B, ik




TR E A A 0f WA SR TR S T AR SCIE R R BT S < 2025 AR5 2 TR

5.10. 1 AHAE R AR HEBUOR
RIERAN, A4 R A E R AT

5.10.2 REWIRAZSHI 1 E RSB 28 HAH
ARF GAIR T WA ARG B U G 58, e 452

5.10. 3 AHE R IR B Z LN
RIEIAN, A4 R I A E R AT

5. 11 Wiy MR SRIE AT IR I

BEARIREWIR, AEESFA V™ 28, 198, 366. 39 J6, (5 E:E: T = 1 E 10 LBl 69. 92%;
18 PR I BT AT X i ) 23 Sk B 20T AH 28, 067, 520. 00 J6, 7 3k B iHE 1 ELI DY 69. 59%, 4
S B LE 5 BER B LI 99. 54%.

AR AN, A G PAT T T PE SRS I BTUR AT 1, 425, T18. 62 78, A SLHHERS#Hia N

-1, 544, 064. 73 JG,
5.12 BFASIREME

5.12.1 AEEHRHH +LZIEFRRITERAHR T HIAMRER TR FE, =
FEREmF HAI—FENZB AR LTHIER
AR GBI AT+ A UETR I RAT AR, B SRR A7 PR 2> =) A3 5 G 1) H AT — SE N 1 52
BT EER A AR, TEIRERAT AR A PR 2 =] A2 G i) H AT —4F P4 B 32 203t 7 UE MR A AL 31
ER X BT A w5 A EIRBU I KR, BBt SRR T & B 8 BN A i S 2
Ko

5.12.2 ZEREMAM T HRERETEHES S RAMENEIERE
AT BB BE KA 44 I S A 2 < TR E [ 46 e PR

5.12.3 HARBEF=HIR

75 R &H Go)

17 HRIE 42 3, 374, 290. 97
RS 25375 5K 174. 52
Mgl -
IMEeiIS) -
JEYST I 3 21, 051. 42
HoAth ik -
FHoAth -

F11 w13

N | O | O[> |||~

=




TR E A A 0f WA SR TR S T AR SCIE R R BT S < 2025 AR5 2 TR

|8 |kt 3,395, 516. 91
5.12. 4 3REWARFHE M T 5 B0 00 AT 55 e £ 55 B 40
A G AR P WK R 5 A T B R v R M5
5.12.5 P& HIRET+ 42 I 5 AR il 52 PR 1% 0 1 156 B
Tco
5.12.6 FHHAESME MER LA SCF BRI
Tco
§ 6 FFHREES N HED)
HAT Ay
i H TARAILZIR S KA A | THRAXMKIEIRS KE B

e T T 2 < 0 00 i 0

20, 683, 495. 37

11,375, 117.95

e 7 2T 1) i < 5 FR A 0

2,479, 126. 91

3,771, 788. 99

Bk - 1 7 2T 1) e < B ] 850

2, 366, 693. 06

4,006, 516. 91

i 5 ST 18] 3 g% > AL B A (4 Bk

DL "3

T AR S 1 S

20, 795, 929. 22

11, 140, 390. 03

TE: 1y 0 S0 ) A < 5 O A D P R AR

2 T SO 3O R e < G [ 2 4G L A

$7 REEEANZHEERERHAZSRBNL

7.1 ZEEEAFHEEEZSHIRHER

To

7.2 ZEEENZHERRERRFEET 5 A

To

§ 8 MEHRKEAZESRKERSFERHFR

§9 HMEREHRROIMERFE

9.1 MEMN B —BREFEESHB AT BGET 200895

F12 7 13 ;W




TR E A A 0f WA SR TR S T AR SCIE R R BT S < 2025 AR5 2 TR

To

9.2 HMBREFRNIMBERGER
RGN, ARG BTN A IREASE G NE BT w2 e M

=
N

§10 #EXMHFHEZ

10.1 HEXHER
1 o [EE W v AR 200 UAC 3 SR VR 7 250 e 5 4 8 ik S PR (R S £
2. (TAHRERE At 25 MR A R B RIS R SRS E R
3. (T ARERE 4nt il 25 S VR & B R AR RAIE 5 BB A L)

(AR RS 480 Wi s HEms TR & B AR IR 4R T B S S U )

e £ UNE 8 e S = AP

« IEEATRE NS BRI B U

To MR I R A A AEMUE A AR 45 A 1

i~
7/

()]
P

(o))

10. 2 i A
FE4 T\ SR ST AL

10.3 ERFR
PO E TR A 2 A b, BB RIS BN B . A SO TR, RO
s ) pAY B A5 38 ST R B
Bt ARG B e, FTE WA S E A —— TR E RS AR A A .
2RSS UL HLE: 400-811-9999

Pdik: www. icbcubs. com. cn

TRmEERSEEFRAF
202547 H 21 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报告期末按行业分类的境内股票投资组合 
	5.2.2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市场中性策略执行情况 
	5.12投资组合报告附注 
	5.12.1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、
	5.12.2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
	5.12.3其他资产构成
	5.12.4报告期末持有的处于转股期的可转换债券明细
	5.12.5报告期末前十名股票中存在流通受限情况的说明
	5.12.6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报告期末发起式基金发起资金持有份额情况 
	§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 


