KI5 754 A 778 iR S RS

FRHE L 2026 £

.
e
l—a

5272

=R G

2026 4£6 A 30 H

HEFHAN: KIBEESEEAGRAF
HEEXEN: PERERITROERAF
WEZHHEM: 2026457 B 21 H



§1 BEERRN

S E BN ER S LEF RN S R B ERIC 8 R T UMb B oK
T, JEXS A BRI SRR R A S8 Bk AR AE A ) S S AE

I AT ERAERITRO AR A FIREA LSS FLE, T 2026 4 7 5 20 HE
TR T S bR SHERIIAR A GG FENE, REEZAB AR RICE.
TR PERR AR B H ORI -

e BN RVE OSEE T . 80 5T A BENE T R 0, EAPRIERE & — 8
R

o

SRS AN G ARE AR AR I . BT KR, 58 FEAE 5 S AT AT 48 7]
BTSSR UL S

ARG 5 R R

AW 2026 454 H 1 Hi2E 6 H 30 Hik.

§ 2 HEF= MR

AL K ik g S ARG

H4 ARG 009829

(e LTI TR

HEAFAMH 2020 F 11 A 4 H

A AR L 4 4 B 300 40,499,304.28 £
AFEE RN 6T 5 R E TSN RS, e

E SAgER MBS EIRTIR S, B SEH, H4eE e  K )
Fe e HE1E

AN < I e SCIR 4 o SN S 8 I8 L KSR B i B B AR R
B BB LRSI 1 5 e [ U B
RS 22 SR8 U7 3%, ISR U st e ke, I [al
e, SCBUAEE SIS RS A SO ST LB v . A
A SRS VSR <2 o Al s T
T3 J B ST R A R 4 AL, S I I B KSR B - e B b
Bl LB I BORR . FIAGES . (5 AER R
TR AL A A5 P S E B RS 7, HEAT AR AR
oo BC B BRI 0 A8 Bk ab i et , 4+ b iR &
W E RO R s WX I A KT ATl AR
NEE AR, AT B O A S A e, 4
ERE s, PRI A GG R, B




Wt B GO STHAT B IR, X BB LA R AT —
X

15% X HHIE 800 45 HHA 7 28 +5% X IR #5 B 25 A Fi B

V&5 E 3 WHR (F IR E) +80% X i 454 W & 1850k 35
B
ARG G TS, FLTHIU &5 S R KPR T i S A
4, mTAFEMESESRTmNgES. ARELE T #5H
JA VAL 2 AR FIE BB bR SE, TR R T R BB . TR
T 351 5 DA A8 5 B0 558 222 s SR (1) AR A A o L AR XU
THE AR S HF VB SR I RARNE.
A== N K e 4 4 A BR A 7
BHEFEEN b R AR ERAT A A PR A
N A3 R A TR A T Kk ARG A | KRtk SN HIRS C
B I AL B AR 009829 009830

5 IR N & > Gk
[isY

38,252,390.48 11 2,246,913.80 13

§ 3 EEMFIMIPMESFERI

3.1 EEMFHER

Bpr: ANRMG
_ WER (2026454 H1 H—202646 A 30 H)

SRS KRR RS A | KRENEN RS C

1A 2 SB35 1,924,183.44 100,284.28

2 AR 2,494,322.26 129,072.22
34 ) A AN |

;ﬁﬂ?ﬂ%ihm$%ﬂ 0,058 0.0554

4 ARG B = e 42,993.772.83 2,468,791.54

53R I S BHE 1.1239 1.0987

T QA OIS a5 RS AR WO L st . b ONE A e tirE A2 sh i)
TR Bl NS FH IR 453 5% i R AR B A IR 9 A S9] C s iz n A 22 Fe (A2 50

lEn s

@ LB SRR A EAERA NN EEE 5 5 A I, TN ST JE LRI K

T EAR TP

3.2 EEHERI

3.2.1 EEHBUHEN KR KIS RLST B A R HB

KI5 A IR &

A

| BB

| gfgk | BEEK | WSt | kst |

06 | o |

5 30Uk 163



2O RirEE | EaEks | Edks
® E-46) FhrEE
@
o k=4
e 5.33% 0.23% 2.52% 0.24% 2.81% -0.01%
SRS
;;éi’\' 4.50% 0.29% 2.57% 0.23% 1.93% 0.06%
ok—5 7.66% 0.22% 5.57% 0.21% 2.09% 0.01%
TE=4F 11.07% 0.15% 17.01% 0.22% -5.94% -0.07%
P T 10.08% 0.22% 19.27% 0.22% -9.19% 0.00%
H 345
[A] A 2 ik 12.39% 0.21% 24.72% 0.22% -12.33% -0.01%
24
KA e 5 ™ HIR S C
NIz /23
K HEEK | SR —
Bt RirEE | EBERE . ®©-® @-@
ZO RinEE
®) E-46) @
o E =4
e 5.23% 0.23% 2.52% 0.24% 2.71% -0.01%
o E SN
E-f/\l 4.29% 0.29% 2.57% 0.23% 1.72% 0.06%
ok —5 7.23% 0.22% 5.57% 0.21% 1.66% 0.01%
HE=F 9.74% 0.15% 17.01% 0.22% -7.27% -0.07%
TR HAE 7.88% 0.22% 19.27% 0.22% -11.39% 0.00%
HE &S
[F] A= &% ik 9.87% 0.21% 24.72% 0.22% -14.85% -0.01%
24

322 BESAFAAEFURES RHFER KRR EHE RS BREME
Wiz 3 FR AR 3 ) EL AR




KR OLIEIEEA T AR SAR TR ER KR SR SRR EWE R A R EB M ELE

30. 00%

25.00%

20. 00%

15.00% -

10. 00%

5.00%

0. 00%

_500W| T T T T T T T T T T T T T T T T T T T 1
325885252 R8353YT88T8888% 88
T s E AL I Lbddlslsdbddds
P PP T I I P T Y TS T TR it
L= Tl i i T S G I S T S S ST v BT TV - RT 5 B = B =]
LT o N o N SO . N N SO o N AN Y s SN SO SN SN N A [N SO N
R RIS IRERRRIRIIRRRER/|R|RALR

|— wtiziEE T BRAARIDIERKE  — KAHBREEA T BRAARINSEENEE |

W OLiIEIEE T AR ACE TP EBEKE SR S R E E W s R h 2 ESB L E

30. 00%
25.00% A
20. 00%
15. 00%
10. 00%
5. 00%
0. 00%
=5. 00% A

_1000% T T T T T T T T T T T T T T T T T T T 1

325852528533 88883388

L S T N G VN R

e i o e T < T ol e e A A A i ol i <

2 = — — — oy ot oo 0ot o= o= o u Wy W D D

Lo I N I oY N N o N o BN N VIR . VI o Y e NN " N Y O Y N O 5 S5 N N

HE 8 E e fE S R E R 8288882888888

l— HTELEEE A A EACEITREEKE — KEMEEEATP SE%CEH'HJ:EE%EIHIEE]

E: OARSMIESRLE GRS MG 0%-40%, i rp$5 98 T I8 b 0 5 22 ) He i AS
I B S 1) 50%;  $E T [V A7 B 1) B AN R I B 27 1) 20%;  BEANAC 5 H H & AE 41
BRI A 0% & 20 R0 i B0 & 20 TR 40N M52 5 PRIE &2 05 B ORI 42 53 B H 7E — 4R L
WU 5 AME TR & B 7= 1B 5%, H Pl S FaRE H AT a7 B ORIIE S &M



WA FR DRSS BCAE SO ] 5 00 B % H At < T R A P B8 LB AR R A v R B A LA R
SEHAT o
OARE MR ARG S FRIERZ HEND TN, B, %5055 & )

aikgaFL%E.

o

Il
AN

§4 BEARE

4.1 RE&LE (RESLHENA) FH

ARl ELEH
AR ;ME%EH iﬁé Lt
(LR

gl

B, hEEE, Wit 2014 47 HE¥L
TIAKIIEEEHER AR, JIMERL
Gy BERAT Gy b [ AR A R
S, H 2020 47 HE 2021
4 AT “CKIRRF Al 2 BLIE S
Wi 4g” ReESH, H 201948
H #2021 4 10 A4F “KIRLE miig
R e 4 “ K as = B i
WHE” BesH, H 20224 12 H
22025 4 11 A4E “KIPLiEnF —
- 12 | SERFEIRAINE SRR RS £ 4
2. {2021 4 1 HESE “KIR
P e 36 5 N A H R A WHR & BYIE 57
Wi E” Hegr, H 20214 10
H B “KIRAE R GBI E RS A
WEFEHTREE” R&a, g 2024
1 ABRSAE KRR RIS
BHRATNEF T ES” Rean,
H 2024 £ 6 H =245 “KIAm R
ERLER GRS a8

R | ARSI | 2021F1H
g G4 8 H

i,
NS EZ) B, hEEE, Wi, RRVEER PR
HEhEE (CFA). SR THmERIT R m A
EInN- s BT (2007 4F 7 H-2012 42 H).
o BRI | 2020 F 11 ] ” rh ] [ PR & A B A ") (2012 4 2
S, K| H4H H-2012 £9 A). 2012 4 9 AN
SHEH KIS EHHRAF, TS
eI E 2 BB AT [ g A RS A
HLOARH e mhE., PUTAR BSHEB




eREEL
i

M, ZoB RS, EeH
GHRRMBEE, BESR IS
23, H 201546 A& 2017443 A
A “AIR A TE RS L E R S AR SR Y
TRE” REeAH, H 2015412 H
#2018 4F 6 4T “KIFAF AR
GRNEHFR R RS Re2H, H
2017 4E 7 & 2018 4F 9 F4F “ K
RABEGRIEFHR TR E” 28
B, H 2016 44 H%E 2018 4 11 H
1 “KIRA AR AT A YU F5 15 B 5
%7, H2016 5 H&E 201941 A
1 “KIRA 2 R AR A B F5 15 BF 5L
GUREA, 520164 11 HE 2019
1A CRKIR AR RS Al P A E
IR GRS T R e e
H, H2015% 12 HAE 2019F 1 A
A “AIHT SRS RS B R A YIRS
Wi g” ReESH, H 201787
HZ 2019 4 1 AR “KIWH B R
GRNEHFR R RS ReRH, H
2016 4F 5 % 2019 4E 5 4F “ K
AR ARA THE R RS e
23, H 201647 HZE 201947 H
1 “KIRA SR AT A YU F5 15 BF 5
GUREZI, 5 2017 £ 7 A% 2020
T AR AR IG5 2 B IE S
BHREE” He&E4H, H 201942
HZ 2020 4 7 AL “KIBAMGFF
REFR RIS a2, H 2018
8 FE 2021 4 10 HAE “KIA K
RIS ERA TR TR S He
ZBL, H 2018 4 11 H % 2024 £ 6
FAE “KIR A 76 R TS B E R A AR R
W4 e, H 2021 44
H % 2025 4 5 A4 “ Kk iait
AN HEE RS ANE R4
FELT, H 2022 4E 1 HE 2025 4F
8 AT “KIgM Ik H o — F A TR
GRNEFR R RS Re2H, H
2021 4E 7 A& 2025 4F 11 FAFE“ K
PRI A — A IR & AR I7 1%
BT HegH, H 2016 4 H
B CKIHT IR IR & BRI R 57




HE7, H 2020 F 11 HESE “K
IR 1 8 N AN H R R A YR
K RIE” LA, H 2021 F 1
HZEASAT “KIPE RIS HRFH
WHRE SRR IR L e,
H 2021 4 3 HZAH5F “ KWLk R
Hi AN H B A R A BUIE 5 % % 3t
&7 RESH, H2023F7 HES
1 “KIP A B RTE AL B IR A ADE 4%
B4 e, 5202349 H
AT “KIER figr Bk E S5
W e” REeERH.,

H: O FERERE B4 H R A = i dog fE e H RS

@UEFE Ml A2 R 577 2R MM 53 A SR RE

4.1.1 WIARFRAER ST 8 BRI BB 4 2 A 2 S 0 2 B 28 7 A 1 L
A B A B 2 3 A A 58 P B 4R 2 A T 0L

4.2 EENGHRE A AE IR R A5 15 O U

BAREWIN, ARGEHN AT T GERRE IR e a FAMHEAR A %
RLRRLE , DAURSAE F B 53 0 S 0 RS R e B, AR A0 7 3 XU O A 92

T RSO BEA NERBKIIR R, R I3
SEMITEDL, TP 2 7] AR B U 57 B AE A 21 20
WA NAH 25 (AT 9

HPAEANE R B R L) E FAR S
EW IR TGO, AEERER R

4.3 AP GE YA
4.3.1 AR 5l B IHAT B

TSP, AR G PR AT 1 AR T R A B RS R . R R B 3 R
RWAH] T AT

A G BN T o ) R B8 24 22 40 ) IR T B 1038 B 36F R 16052 5 B0 My 22 3047
GIHT s I 6F e o 2 A W 0 B P A BT S KRN A2 B 200 e T AP 5
TR A5 o A 15 3T A5 A, A 0 B AR 1508 245 BV D 058 53 A 25 2 76 BV FEL
G LA AR S B S R 2 70 1 B O

4.3.2 RERZGHIT AT T
G HIA AR K IUA I AL W LI AT N, B MBS 2 5 N 5 T AT sath A H I
1) 52 5 RS/ () A A2 By B Z RS 2 H BRSSE fY B%HI LA



4.4 ERNESHI BT RIS IES P

TEFE, BN REERMERE . R ARRIETER, BISNREER. St
MURFAL: ) OSESERGREINE L il iGNV RYERFE R A 2R b, Tk Al A5 Tk i [R5
B, PPT A EE[RI I f RS B N IR, it AR iy AR R R Rr e R AR g
HRAZMS WLz, 125 St it — DU, (HASE REGRRFSIIN 1. BRI A
o il EORET AR, ARMEBUN G S PRUE RS, M SR AR R P AL . Y
BCR 2 B, NETHERIR G WA, BTIhE i RIZ P SN, M 5 XU
YW SR 0]k | 4Bk IRIE A B e, (ESRBRME SZ I I8 . SEouE s, I E P HE X A €.
PN R BeME i) 587 R0, R BT PR N RA AR MRS al « Yicas R iih 2k
UERRREWS, DS TIERE IR AR, Bk — R BB R . ARG,
BAC GBI R SO SRR S T A R i, R RN e HUE IS, T IR
A SIS MRAE RN s X ARG, XU b, BHERK B2 %, 17k,
T BAESUK, A ARER B T B SS Uy A AR o B TR BE AL 2 [P 4E R ER, A
{EAE TS AL, B3 A B mS (5 E

TEFR, ARG PR UEES. TREANINE, BEi i RS DL
T B KR GBI R Oy, AT ER IR B H T IR SE T AT T AR IR T4,

[ SN AT S

4.5 MEHAE KGRI

AR KA e 158 A H IR & A B AT E KRN 5. 33%, [NV S b s e
W8N 2. 52%; KIACIEIG IR AN HIRS C RS MBI ER KRNy 5. 23%, [FWNL S #
SRR RN 2. 52%.

4.6 MEMARSFA ANRE SR HEBE Y

AN, AL H 2026 45 H 18 HATE 2026 4 6 H 30 Hibi#ES: 31 N TAEH
SHREPHEKT ARTET /T,

§5 BEAGHE

5.1 EMARESFHEHIL

_ GRS EREH
s b= &8 (o) 5 (%

1 &R 85y 2,761,509.47 5.91




Horpr B

2,761,509.47

5.91

BB

IF1 5 WAL 45 B

29,321,625.21

62.74

Hrp. figz

29,321,625.21

62.74

B SCHF AL
%

S iR

ERLATA AR

TN A il 7

9,453,000.00

20.23

Horr: S
TN A il

AT A7 AN 45 55 %

fHeait

4,019,944.01

8.60

HAb 5™

1,175,393.70

2.52

it

46,731,472.39

100.00

5.2 MEMIRLATI A RIBRERTAS

5.2.1 MEHRETL S REFABEREAS

eHEAL: NIRRT

Al AR 553k

R A G
B (%)
A K. bR AL
B P4 -
C b4 2,761,509.47 6.07
b CEVANE AN S W/e
IKAEFE R R
E jEisia4
F bR AN
G I i AR
ol
H A1 FHE Ol
. =B A
BEARMS
J SRl
K S Hl =
L R BT AR 55 Mk 25l
M BF 27 B 5T A1 BRIk
2k
N K]S RN A IR
it 7 R
o JERAR S BHAIH

25 10714E 1611



HHE

PRI T AR

A R MR SR

wiw|o|

22 /N
e

it

2,761,509.47

6.07

5.2.2 MEPREATIL S REOBRBEREBRERKAE

ANH G AR T WIARRF5 A P B B B 22

5.3 WIRIEA FRMME o B 1E LR/ MR B IR R B B 4
5.3.1 REFRILA SO E o B T 7= 15E BB R HEFF B AT+ 45 B 485

44

AR ARG

A AHE &R

a2 R ARG BELHR | HE B _ T E L

o)

(%)
1 688090 A RHE 5,335 567,910.75 1.25
2 301183 R 1,900 503,253.00 1.11
3 300502 B o & 800 485,600.00 1.07
4 300750 THER AR 600 | 235,806.00 0.52
5 688375 1 1,542 160,830.60 0.35
6 601100 ERVAY P 1,300 139,828.00 0.31
7 688347 AT TR T 329 110,642.70 0.24
8 688019 2R 300 101,838.00 0.22
9 603268 A ey 600 83,568.00 0.18
10 002422 BHe 2k 1,800 69,336.00 0.15

5.4 WMEMREMSF I RNRFEHAS

EHEAL: NRMT

s

eatr

ARME Go)

SRS RER
Bl (%)

E X i

29,321,625.21

64.50

et SR

Rl iy

Horb: BORE SR

b iz

b R S R 6

TSR

WA OSSR

[e) b A7

O[O | Q|||

HAth




| it

29,321,625.21 |

64.50 |

5.5 MEWARIEA SAME o 2 37 15E LU K/ N HEFR BB 42 57 303 A 4

SIS NRMT

L EEHET
A FerE
P55 R fRF B BE (5 _ A LA
(Jo)
(%)
16,674,773.4
1 019792 25 @5 19 165,000 3 36.68
2 019835 26 [E 157 09 72,000 | 7,211,849.42 15.86
3 019827 26 [E 15 01 54,000 | 5,435,002.36 11.95

5.6 B HIRILA AME & E ST E LI R/ K RT 48 B SCRFIES:
B4

AT AR IR AR I B SRR

5.7 MEHRILA SO E & E ST E LI R/ KT L4 57 &R 55
il

ARG ARG WRARFFA SR

5.8 & MR A SME G ES B 1#E I BRI A BGES B 48
ASF AR IR FF A BGIE

5.9 MEMRFE SRR KBTI 5 1FHL A
5.9.1 MEHIRAZESTH KB B 5 A4 2 BT 4

SHERA: AR
3 N\ N i
AT E | A fe AR U

b
TP # o)

A K 4 7
1T 1 35 ) 1%
PV i 5
VI
e N3 4
| HEmLE,
4 BT I
% S A
P H b 5
X 2PN

FroE CGE/ &

1285 447 Y

i




T 7 R
B i
i FFAE BN
P LR R Bz
FHE, 38 %
CiER U
LSRRV
9 2 1 X
8, R R
NI [ 55

AN RMERZ BB AT o) _
fe R B E A o) 49,928.27
f IR TR B A A SR E S (o)
5.9.2 AEESH T B AR RBUR
AT SR AR XU EE A SR U, DLEIARE N B I, fEXS TR T, A& EE R
M, Z5BAe AR, PUESEBRA A RGNER, o3 4 A 1 KRS I s 4 1

5.10 MEHIRAZES BB K E B AL 5 1H 0L U

5.10.1 AHEFHRBTRBE
AIEEHETEGALE, UEARENER, DEBEERGHRHE AN sl R
[ 7K

5.10.2 5 HRAE S BB 10 E 5 R RKF- S 158 5 B 40
T

5.10.3 A3 E R AR BCE AN
ARG HAN, A FE 4 [E 45T A B2 B0 1 Il 15 & Bk e i 5

N

AR

=

ERiuP

\

5.11 HRAEGMEME

5111 AEESB R HHIESFH AT EAAYRE WO R E ML RAE,
BREER gt H AT —SFEAZ B ATTER . L3 KHT-

AR TN AT S B R BIRT T 2 IESR RAT BRI, B R Gt
HAT—HFE N2 2 A5 AT,

5112 BeRBHNM+EERL DB HES A RLAE &R RE
ARHE A5 1) T 44 S A D0 1 6 PR S

5.11.3 HAhFE =k




Hfr: NRHIT

5 B &8/ (Go)
1 FHARES 6,331.76
2 MISGIE B H 3K 1,168,842.73
3 INUE&il
4 NSRS -
5 S FR O 2R 219.21
6 HoAth SR
7 HAth -
8 &1t 1,175,393.70
5.11.4 REFRFFA KA T3 AR T #5 e f5 557 B 40
RIS A AR KA T IR ] #5105 .
5.11.5 AR ET 42 B EH AR IE 2R B
T
5.11.6 FBAAHE FER HALSCZ#HR I 5
BT NRREE, 202 M5 &0 B g e R %
§ 6 FFRREES N FED)
BT A
BiH Ktk m s HBEES A | KBt mAsNHIEBES C
5 BAHA 4] 35 4 17 A0 A 45,183,557.36 2,393,946.79
R S0 A 35 4 S FR 0 5 226,225.28 54,301.96
{Ui SRR 2 e B 7,157,392.16 201,334.95
11 %0
o5 W IR 3 S PR A B 1y
A A L)
e W R S 4y AR A0 38,252,390.48 2,246,913.80

$7 ZeBENCHBERRERTEARESHNL

7.1 ZREEEAFAEEZSHIRHER

oo

7.2 ZEEENZHERRERREEEZ 5 A

E: T



§8 IR HE PSRN HEMERGFR

8.1 MEMA R —WBEEFHESHBLHIE BT 20%H 15 5L
T A A5 U PTG B R A I R L3 BB 208 1 L

8.2 B RE IR HMERER

AARE WA, BN H 2026 4F 6 H 15 HitRE 2026 4F 6 H 30 1k H FABEARESE K
fil 5 %%

§9 BREXHHEHFR
9.1 A HHEHZF
(—) FENE W & TR R 55 SN H B8 TR A BUE S ¥ vt 3t 3R M sk
(=) (K3t sa s H ARG IR R R SR L)
(=) (K3t sm A H Fa R G 2OE R 3R R S FEE i)
(T (K3t se A H FE PR S ALE R IR L SR
() #FEEELD
(7N) FEEEH NS FEAE. B R
(b)) BEFEE NS st B
O\ A IR S 2 005 1 FoAth S
9.2 TR
S RGN R IE S NAEAT
9.3 B
B H AL TP AR (ARG R Ao S e B A B, W BE I, AT A AR IS 4 BN K
SEHARAFEM.
B HIE: 0755-29279188
RS HBiE: 400-8868-666
W35G : www. cefund. com. cn
K& EHARAF

2026 %£ 7 H 21 H

BRI






	§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


	§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约定的备选股票库
	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
	5.11.6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


