EERABMRFEIES#RERES (LOF)
ZOZOEE 1 FEHERE

2020 = 03 A 31 H

EEEHN:. BEEESEHARAA
EEFEN:  PELTERTRGARA A
X HBA: 2020 4F 04 H 22 H



§1  EERFR

B 4 T PR ) (Y B o SR SR AR A P VR AN A7 E R AR
B R PVERRIR B R, R A B S L AER AN S R AR A AN ) B
i ggas

REefEE NP ETERAT RO A RAFREAESSFRME, T 2020 4 4
H 20 HER 7T ARG PRI SiEIR . EEAEHEMEENE, RIER
MHNBAEE R RICE. = PR B =K.

B RS A PR A ml AR LSS . i T3 0 S50 R s B 2R 4
7=, EARIER S — e A,

GG AR ARRI. BT XK, o EAE R R
I AT 2 ] 1 AR 4 PO 4R B2 A 15
AR W55 TERER A H T
AR EHIE 2020 4£ 1 H 1 HEgZ 2020 4 3 A 31 Hik.

(J?Fb*‘*
S{

0




§2 EHEFRBL
Fe L TR & B R figr (LOF)
N TR RR & B R
Fe 4 FAUG 161015
HeEE LT
Hea A A H 2014 4£ 05 A 23 H

e AR S AR B A

1,149,489,439.74

it A bR

FEIBSRIE G BT K 2 a3 at b, 14 a3t S Al
FrA N QIE & Tk S bR e R IR R

AT R R M B 0T 75920 i G B 3 AT B A
BT RCE MR BT IO E . NP R 25
BATIRBLAN G RT3 I8 AT 55 A2tk b, AR B AR B¢

P NS P E A B A TR S B A R L 1E TR A4
WG T PR B T e A M R, R 2R
P S o 5 2 2K Y 7 AT R A B BT
e
T iigﬁﬁﬁﬁﬁﬁ@ﬁﬁﬁﬂ%ﬂﬁﬁﬁ%$ﬁ%
= I o
NI e G RE R, e NRENES, |8
[ TAE 248 4 P RIS RS S, TN RU 5 73
R WS T 18 M 4, (TR A 70 3 4 A i 2 700
e
ETONTETIN o A B A TR A
ST b T AT R A A PR A )
IR AR | L - _ =
;Eﬂﬁ SOEEW | o m s 4 SRR
TRA VRSN ER | & E A ey
AN N
LREREE S = RS A 161015

WE AR By H &
37 50 i
(AL B

152, 590, 947. 42 996, 898, 492. 32

M LRE (EERESRGHFAESFR TR SR EER) 4E, & RE %
FBEAIFAER AR SERSSFAN 3 FWEWHEER N E R iE4e
(LOF), LEFHAFEEMFFFE AR (FEH KRB Bl IR m R4t
GAFY F 201145 A 23 HIERAR, Z#E 40T 2014 45 H 23 HIiEA##H
RN ETHARE S (LOF), RELHATE RN “FHREMREIIEFR TR S

(LOF) 7

2. R4E (e N RILAENEF IR R R A1) (AT R IFF R R L BB T I
1EY SEEANEIE A (8 B REMGHRENER RIS (LOF) REEFH) 1
HRLZIE, 2019 4 8 H 26 Hitxt & B R FE MR 3E 4 (LOF) B hmiicix

2




FH D) SR AR AN AT HORR 5 A 55 9 110 A RIS BT, [R) I D e P R A8 150 03 BRI S X B 2k
& (LOF) MMty C FIk &0,

§3 FEM SR MESIHERI
31 FEWMEZER
A ANRMT
A% C 2
F S5 FE bR A (2020 4E 01 A 01 H-2020 4 | #4531 (2020 42 01 H 01 H-2020 4
03 A 31 FD 03 A 31 A
1. AR HAE S22 3, 754, 217. 08 22, 854, 446. 40
2. A HAF]E 4,258, 971. 46 24,417, 736. 27
3. BT 14158 4y A A A )i 0. 0308 0. 0280
4. AR ST = iE 167, 198, 009. 54 1, 090, 136, 673. 68
5. WIRE: S0 HHE 1. 0957 1. 0935

T RREE S BHR IR AR NN ) 2 B IR (Bildn, JHEt
BE I HAIE ] B | e R 9D, TN B R SR aE ACT EAR T T A
HAtHN (&2 et a2 sh
e ) FHERAH IR B i AR A, A AR 9 A ] Cse B e in B A3 2 Fe (22

A LS 2R 45 2 e AR S SN« HR A

22 o

32 EEHERIN

3.2.1 AMEMEEHBUFHEE KRS RS B A 2 1 H

(1) A%k
VAl R YEFERIEIS Abgitbie | Mbgitb ik
BBt 15 RinfEZE | HHERE | BERE | O | @-@
@ ESQ) HEE@D
HE=4H 2.99% 0. 14% 2. 58% 0. 11% 0.41% 0. 03%
(2) C&
g | PSR TSR [ LSRR
BBt 15 sz | Fflas | BilEFRE | O | @-@
@ 3 HEZ@
HE=AH 2. 90% 0. 14% 2. 58% 0. 11% 0. 32% 0. 03%

e T E=EANAHFE20204F 1 A 1 H—2020 43 A 31 H.

322 HESARAEMURES RIS EE KRR RESRPLFILER




He e 2 R AR I LR

(1) BHEEEFAERUKE EREGZF A Sa RHHER KR8 5
Mk G LBk HE WA B R A2 B 1 EL R

b, UUd

9. 50%
2. 00%
4, 50%
4. 00%
3.50%
3. 00%
2.50%
2. 00%
1. 50%
1. 00%
0.50%

0. 00%

..0 -
28?%-08-2? 2019-09-27 2019-10-27 2019-11-27 2019-12-27 2020-01-27 2020-02-27 2020-03-27
[ EEERRS — |

e 1. #uk HB0Y 2020 4 3 H 31 He.
2 AFET 201495 H 23 HEGL, @6 NH, M2014 45 23 Hilg®
2011 4F 11 H 22 H, 2GSRI & 005 7~ Ml & LB fF & & & R E .
3. BEHERE AZH 2019 4F 8 F 26 HiE A A& 04

(2) HEEAFREMUKEEREFS C e RN K A8 L H 5 F
b 257 R v 0 2 2R AR BN 1 LR




11U, UUR

100, 00X
90, 00%
0. 00%

70, 00%
B0, 00%
20, 00%

40, 00%
30, 00%
20, 00%

/fw//
-

I

10, 00%

=10, 00% -
23?1-05-23 2013-05-23 2015-05-23 2017-05-23 2019-05-23
[ EEARRNC — LREE]

W 1. BuEHEN 2020 4 3 A 31 H.
2. AFEET 201485 A 23 Hlor, #6e6 NH, M201445 A 23 Hig®
2011 4F 11 H 22 H, @G RN S Ig =i & b /5 & 2 A R 2E

§4 BEARE

4.1 HEEH (HESEZH/NH) @i

AR NGB
w4 HA55 HIPR
ERHE | BEH Y

IEZE

WLAEIR ke

fiit:, @ 2007 £ 7 A&
2012 4F 10 AL L EFx
whmaEaLBERAFR AL
N 2012 4F 10 NN E [
EEERARAF, T
BRI G L BHRAE 5 0
WP BN, 2016 4F 12
H AT E EZ=F 2 #A T
5 o7 T RS I I 15 T 2
SIEZLT, 2017 F 11

Pt
it
&
s

AT 8 2019-03-13 — 7

T
Eg




HRAL S BRI H R T
BB A TR B R 4
B E KRR R GE B TR
GRUEF R R RS R ESS
#, 2018 4 8 HZE 2019
10 AT S B 3G 0 5
FRUEFHR T RS B
A W it 55 0E I $ E AE
B [ R 4 £ £ 5 7Y
EFRREeRESH,
2018 4 8 AT s E ik
R R B B R A AR SR
WRFELIESZLH, 2018
12 AT E E AR
152 25 B UE 5 45 T 2k 4
4 R 2 A UE R %
RIEILESLH, 2019 F
3 H#E 2020 4F 3 AT & H
Bk = R VAL B IR A BUIE
FHIHER S B E P
RS B IR A BE S 5%
eI 4esM, 2019 4F 3
HEAE S B R & i 77 BLIE
FwIELE (LOF). &IH
R fg 10 i 51 05 IR I 5 TR
4. B EWE R
ilﬁﬁ&%‘:gj‘z\ m.%ﬂf‘
) e BAF s A 75 2 ikt =X
EHRHEREE . FEZEF
Fo g e B e BT R A 2
IEHREREEREEH,
2019 4 5 HigT &= E H s
WK 28— Al i 25 A
FEERE. EEES
R ERA AR
R4 = EH R R E A
BRGNS R R ot
4, 2019 4 6 HilfE
& EHE I RIE E RS
R e B 3 4
& EHT LIS R IS B R A
R UE TR BB 2 4
B EE EE 3 FH s
VE RIG S B IR & BYIE 5 %




BWIHGISLH, 2019 4
6 HZ& 2019 4F 9 H{E&E H
Bk R vE T B E T
BAEMIEF R R RS S
S, BA RS ML TR

e 1 RIRATREH WAARE A R Yo e AT H I, BT H RS 2w
SEMMRIEE N, EEELBTRHARESAGRANE.
2+ AEFE AL iR SGBE AT 23 GUEFR M MO N 53 58 R B 020 (RIS
4.2 RGN RESE BB S E U

AR, & EEESE A RA FEN & KRG AIE S 5 7 R4 (LOP)
M HE N (PR NIRILRBERE AR B EE) « (PR NRILRERESE)
(& B RE G IERRRES RS A ) DU Ea GEERE e, A5
PRSAE FH B 5T 1 S5 ) BRI R 4 B 7=, LU AT RB I R A B0 8 XU
TIRFE 4 L= ) 2 A USRI S = KR e I o B bs, RS R A G/ & A
TAEIN I HE 4 A TR HLE -
4.3 AVPEZGEW Y
4.3.1 AP 5 BERIAT BN

ARFE G NARYE A DGR, A ebatlon, HilE 7 Em (AP 5
EHINEDY » SHESFH— R AT R R AT55E BRI T R R
AL ZGPAT WBHTAR S E HIAT, SATHE AR i, HEWT
R AR AR B FERIRE . B R T IR & 4G 2 R 555 BANE R ¥
ST GHLer s HAREES A ST B e SR

FREH F AR 1. — Ry, R I AT, X ORI H A%
i 2> Rk R SIS Ao BU A R AT 3 20 —ilidy, iy
RGN R AL 3850 TP KA B, WHETAR . 38 5% TR E AR
BEAT H B o

Forb 4% EASEH A A R R AR I I02E 5 7 ) b s, BT
BT 28 G A A SRS 5. 1. ¥4 T2 R ALE 1R H I A28 5 51 9 BR |
178, AEAFE AR HIRAE LR, AT X TRAFERN S, Bid5E5 R
Gt LA TR AS B AP ET BBk b 3] . 2, [ — RSB S HEN A A S,
St i) —H A R P M R 5 5 S 1, TS A 5 R G R AL . [RIA TaA4%

7




THEA, BORATX R AT E B A A .

HJa VG RO E AR A TR R — 4R B AR B I 58 5 H ] 6] 52 55 A
SRS 5 WA B A T veAh . DURAFEIREE O (1 H 3 By 5 H) Mz
NP G TS 1 B AP 5 G i R85, SHE KA
YEAZ 5 AT AT TS, AT R EE A S 4. HREE PR,
HE AT FEZRAS REM, BER., G [H. A& 8 LA R —FE 4
SIEPARIHE WML AT, BHRIFEIE AT, PRE BRI LK
RO A A BEEARRE, JFHOEIE R EREEIX B . 2. A TIE
LG MR G e AR S A F IR AT AT, HABERK, DA T
J5, VARNRAE, DLRIE A,

ARG P A B HE T R 8 AR I A A B A S A A S IR, R IS R A
SPAE Gy i BE (A DL o
4.3.2 RERZXHITAREHUH

ARG N R RIS AL AT N A F T E BN SRR HEERL S A IF
Se A F) H R A58 S5 il 5T, R85 BN AR H & 5 FARIR R A 2 R RS
5/ I BN AT S AR AR S 24 H RS B 5% L o
4.4 REHAESHER B REIEIES B

2020 F—ZERE, TEAMERAILTARMMET, SFRETIZ KL M.
B T 5 i SR AN ) 5 P I 2 4 ot A BELIE P38 155 A5 4, 2835 AL s 47 0 0 PR ek e
R, EEVRR LR R 55 Z 5 S AT, SUar s A E iR, BRJr
[, 2 A4 PMI KIE T A 35. 7% 3 HBAAFTRE, EEHET, HEHA
5o [RII, 1-2 F TSGR . i b BB Rk o o i B S5 45080 [R) L 35 K i
T, 3 LR, WEAMEE I B RE, BRI EE I, SR S R S
AR YT, CPL mhiigfT, iR R R M, PPT MIAbREEES .
GREHE T, AR RO RE, PR KR Z . tRmEsE b,
SATEOIR T RAE S SRR R AT T IR R 2, DI4ERe T iR sl & B,
RGBS o WA T, SRR R BEEBFIRFIREZ RIS R, SRbkiiia e
SERIPEIRI ZR R T R ZN B, 57 M R Sy 4 IR IBUR ) AR AR R Bl v R ok
T, 4 hisEL. EAEBUNRBEIEET, SUNEIIBONREZIR, R



BEWN

FEERTE SN, E NG T35 & IR IT S R i 2 2 2 I BA 2 R A7 . 550
SEIATE MR T RS, Bk . RIRFERIA 15 5. HMiiakas
w T MR B, —Z=REEECNRZ, SIRIREGE . FRER
T, alifi s BAA DRI b s S gUE RGO £ FIE, AR T A (E K,
PR R B R ARG AG, LASR S T H 0 IR U 5 I 14 3 [l 44
45 WEHAZSMLSRIA

AR, ARESHHFHEIEKE A GON 2.99%, C ik 2.90%, [FHILS:
PERE IS 2 28 A 20K 2. 58%, C 44K 2. 58%
4.6 WEPABTEANEEZSTEE NBEREE R HETE B KU

AR G AR TG 75 L U A AR S T

§5 BEAGWME

51 WEMREESFE“HEFHNR

Frs = w8 o) IR B I ER B ()

1| Bt —

H: BE —

2 | [H W i EE 1,277, 240, 631. 98 96. 60
He. iz 1,277, 240, 631. 98 96. 60
AR & Al — —

3 | REEBH —

4 | GRATE BB —

5 | RANIREERB™ —

Horpre W IR ) SRR

&L
6 | RATHAIMGEH & T &6 17, 548, 650. 34 1.33
7| HAbT 27, 404, 794. 69 2.07
8 | &it 1,322,194, 077. 01 100. 00

52 HEMRETUSRIBERRAS

5.2.1 HEPRETWDRKEABRERBHAS

T ARGAMREWIART AN BEET™,

©




5.3 MEHIRIEA RIME & EE T IFE AR M HEF I 2 BRI A

TE: ARG AMRE WA R A B2

N

RN
1) o

h2)

5.4 WMEHIREBESFSMIROFEFBRAS

75 27 dn ARMME G i 3 4 B P A LA
(%)

1 K i 57 6, 045, 500. 00 0.48

JAT SR — —
3 LRl 251, 789, 161. 80 20. 03

Hor: Bt 4 Rl 118, 730, 169. 00 9. 44
4 ki zF 539, 450, 979. 10 42.90
5 Al 55 B Ak s g5 80, 231, 000. 00 6. 38
6 b B SR 230, 762, 000. 00 18. 35
7 AlEEAG (A A 5D 168, 961, 991. 08 13. 44
8 [) M A7 5 — —
9 HAth — —
10 &t 1,277, 240, 631. 98 101. 58

55 MEMREA RME GRS T 5E I K/NERFF B AT LA SR B A

B G | G | BE R | ARNE Go) | SRR EEEE] (D
1 | 108801 i 1901 320, 00032, 102, 400. 00 2. 55
2 | 190406 | 19 /&K 06 300, 00031, 365, 000. 00 2.49
3 10190159519 Fi 4% MINOO1 300, 000[30, 774, 000. 00 2.45
4 | 112969 19 R 300, 000|130, 666, 000. 00 2. 44
5 | 143598 | 18 BRKE 01 300, 000[30, 666, 000. 00 2. 44

5.6 IREHIREA SRMHE b E S T3 BB /MR BT 48 B SRS

B4
T RIS ARG IR ARIFA 577 SRR .

5.7
|

T ARG RRFFA T &R

5.8

T ARGAME AR TG

10

WEHRITA RE SEEFH = E PRI L4 RSB BN

& BRI SO B o e S 507 1B EG A /N O BT T 42 ACIE B B8 B 4



5.9 WEMRAEESB R 5 H LA
5.9.1 W& HIRAZESHH KRB 1535 40

N MBS B BETHOD) —

Jhe 1 S e AN R (Or) —

Je SR A 2 fe f fE AR 3N (Or) —

T ARG ARG IR RG89 5%
5.9.2 AEESHBEBIHRAHTRBUR

RIS S S FRLE, A VR BRI BT
5.10 HEMRA RSB R IE R 5 H oA
5.10.1 A3 H B B H BUR

ARG A FZE, ARV E U5

5.10.2 3 5 BR A E S8 B 1 B £ 3 B e A 4 i A 240

KRMEZREEHET O —

[ U ST A o) —

[ U BT A A e EARS) Go) —

T ARSARE YR LR EGFRYE.
5.10.3 ZA<HA B 3 SR B B V-

AT AR T IR R BB B G B

5.11 BFEHEREME

5.11.1 HAEESRE NI T BIEFHRT EFE R T HAMRER LR
WE, BRAERSRHEHIT—FENZBIATETR. LNKER.

T N AR B G B AT+ AR TR R AT EARRA PR EH IR A, B
FER T il H AT —E N2 B ATHEDT. TG
5.11.2 FHAESEREKE +ZRELGTHE NEE S FAME K& EREE.

NI AR T R AR RFAT AU 42 I SR HE R e (R R 1 6 A R 5

11




5.11.3 HA B F=HI Rk

E B &8 (0

17 HPRIIE S 25, 322. 05
USR535 LR 5, 363, 378. 13
I U A —
USRS 18, 246, 863. 94
JRE UL ER D R 3, 769, 230. 57
FL A S GR —
e 2 —
oA —
it 27, 404, 794. 69

J
d

O |0 [(O|OT [ |W ||+~

5.11.4 3% 5 BIRFFA HIAL TR BIYI Y T 3% #5035 A 4

75 (BS54 FK (7o) FE G T EHE LE (%)
1 | 128075 | iz %A 7,730, 937. 75 0.61
2 | 128057 | 1#Z#:15% 7, 152, 000. 00 0.57
3 | 128071 | & kEH 4, 675, 107. 50 0. 37
4 | 113518 | o 1% 4,561, 739. 80 0. 36
5 | 113530 | KRFEHH 4, 359, 200. 00 0.35
6 | 123026 | IR 3, 987, 900. 00 0.32
7 | 113534 | ShEEELR 3,814, 474. 30 0. 30
8 | 128064 | w]/R¥: 5 3, 313, 393. 09 0.

9 | 113525 | H1EHEAG 3, 176, 398. 80 0.
10 | 110051 | H R4 2,966, 117. 50 0.
11 | 113532 | ¥4 2, 686, 000. 00 0.
12 | 128017 | & AR#:AR 2, 416, 400. 00 0.
13 | 110042 | fii e %M 2, 398, 991. 40 0.
14 | 128067 | —aifH 2, 379, 400. 00 0.
15 | 123023 | i ARFE 2,378, 181. 50 0.
16 | 128025 | 45 —%:fo 2,320, 000. 00 0.
17 | 128044 | W Fg%E1o 2,227, 200. 00 0.
18 | 113516 | FpAcEfi 2, 163, 600. 00 0.
19 | 128035 | KiEk: o 2, 154, 600. 00 0.
20 | 113528 | KIgHE 1 2, 130, 400. 00 0.
21 | 128072 | B AR 2,124, 612. 44 0.
22 | 128033 | il i1 2, 122, 600. 00 0.
23 | 127013 | B4k 1 2,105, 128. 12 0.
24 | 123004 | IR 1,433, 747.70 0.
25 | 123017 | FEBiH: R 1, 230, 732. 00 0.
26 | 123027 | WEBREEAG 1, 193, 500. 00 0.

12




27 | 123010 | fHHF45R 1, 106, 754. 56 0. 09
28 | 113017 | HAEAR 1,071, 700. 00 0. 09
29 | 113020 | # B¥AR 1, 056, 486. 70 0. 08
30 | 128021 | Wop#EfH 744, 301. 62 0. 06
31 | 128066 | WVZ&4:fm 514, 459. 20 0. 04
32 | 128046 | Fl/R#:4% 504, 147. 24 0.04
33 | 113508 | X1k 491, 342. 40 0.04
34 | 128049 | feiki#kfx 343, 605. 60 0.03
35 | 128014 | /K =¥ 325, 595. 63 0.03
36 | 113537 | Chlifs 182, 679. 60 0.01
37 | 113542 | &A% 121, 687. 60 0.01
5.11.5 3 E WK BT 142 B B2 Hh A A 1t 38 52 PR A7 10 ) U BH

e RIEGAERAFTFAERE.

5.11.6 & HEH G MHE R H AL SCF R IR -

VU A NG, $8 20 &4 25 A il 5 (B Ee ) 2y T A1 5 &1 mT ReAF
fERZE.
§6 FHHAESHHIES)
AT
i H A% C 2

2 W) 3 4y AL A 104, 380, 795. 99 611, 393, 244. 10
I S0 1A < 5 R 47 B3 48,813, 929. 53 587, 972, 859. 81
We A S 5 603, 778. 10 202, 467, 611. 59
RSN 4 2 R 3 4 B _
(&b L “=" 385
e 152, 590, 947. 42 996, 898, 492. 32

13




§7 EESFEACHERREREAEZSENR
7.1 EEEEAGFHERESHFZRFHFL

B
i TR EE A AR R S B 954. 27
i 5 T HA B) SE N/ R O S 47 —
iR BB A 52 /T2 [ s 4y 0 —
ot AR S BEN A I A I 44 400 954. 27
i BAHRFE A AR R S0 80 5 2 & a i Bt g (%) 0. 00

TE: SN/ S A ERBE . BN S/ ] e e 4 0
7.2 ESEHEANCHEATRERRAZRST S WA
TE: AR AT G 08 BN R Is FH [ Bt b SRS ARk &

§8 RMBEFIRNHEMEREFR

8.1 MEMNE—REFFEESHBLEIEBIBGET 20005 5L
T ARG IR — B H R R e 0 HUE B BT 200815 0L

§9 HAENXHHER

9.1 HEXHHEZR
1y HENIE B ettt 1w [ R 28 23 5t 05 FRIE S5 B B 4 1) S A
2. HEREBSBHEHFIEHR RS EE A
B ERE S RSB S S
v R IR s o HH i B 57 o R 4 A R A W) g S A
VB BRI RE SRR 0T B 0 55 Rk SRR B
6 B EREMBFANEHRHE LS (LOF) W 5RE LAREMTE
7. A AR ER E T B EE & A
9.2 R
hE R A B SR IX 4 KIE 1196 54yl Ip A0k )8 27-30 2

o = W

14



9.3 ERHFA
R E XN ARG BA SN, TENAESEHRNEHESEEHARAA.
HHLIE: 95105686, 4008880688 (4xEH % —, HKiguhZh)

NEIMHE: http://www. fullgoal. com. cn

=R E AR A
2020 4 04 H 22 H

15



	§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 本报告期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份额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
	4.2 报告期内本基金运作遵规守信情况说明
	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 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§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

	5.3 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 申明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、处罚的情形。
	5.11.2 申明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
	5.11.6 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

	§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




