WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

@XM AR 12 4 A @I BURGRAIESF B B & 2020 258 2 FRHRE

20204 06 A 30 H

EEFENMBEESEHEARAT
EEFTEN BRBITROERAT
wEEH HEH:2020£07 H 21 H



WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

§1 EERR

B BN EFH o LEFRUEARRS il SRR B RC . 3R T YRR 5L
R, SR AR B S L R I R e B M AR AN B A T AT

B e 0 N HRAT R A R A A RIE AL S A R E, T202094:07H17H S #
T AR S5 FabR ERA T A S EENE, RIEEZN BRI
W0E R ERRR R BN .

B PN RS LAURSEAE F - B R 5 1 iR U A R o FH 2 4 B 7, (HAN PR IE
& ERA

&g A G AR IR SRR T KR, B TEE B3R BT S mT
54 R 5 AR 2 4 O A S U I A S L T

AR IS TR R G T

A BHIE 202094 H1H A2 26 H30H 1k

§2 H&T RN

B4 TR WA M 12 H 52 T 57 Kt
Wy TR

He4aF A 008678

A o AR

Beeia el EZEORIVIES DD G
EE&aFAERH 20194F12 H 24H

T AR R < A0S i 809,999,000.00/}

BB Hbr

AT T BHE A TR KB AT AR AL
il 5 RN 30 25 TR B 053 53 4% 28 B 7 LU R 52 ) 4L
T HBEAN, WIRAMIES, WA ML
RELEASTR ISR, VSRR L e S v A 45 9% [l
e, S & B KRR E B {E

FERT AN, AFEGIE R WA GG, &
TRMZAK Al E SR B T BCR PY AN 5 T 14 73
ANTHEI, 52 e 5% A2 B I AR B AS Al 7 Al
K ARSI PR . AKL gyl E
PAEWIRBTE, LE A AW [ A b2 5
HH HIARGES . ERAZRGAN 6T
IR RN R AL b, B BT R E X
KO I ENE G RERCE, 2haSiH
B G AANE GRS, HORERFE T

B2, 12w




WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

1RGN TR I RN, AEPRECRF A i o 5
fifi b, AL S RRAITE: THBONN, ARE
NRFFBS A e e, sy AR EH K
B IR 5B LL BRI AT N, A R ER T
AN VE AU BT iRl RN i HE A o

b 45 L B S v HfRzEh () R %

AREEGNFIF RIS, TN S AT RS =
PARS AL 5 45 AiE TmiigEs, ERTREGHES. RERY

H4,
LN oF 368 ik 4 5 T A PR A
EEIEE AN AR AT IR A IR A A

§3 FEMFIIFMESIFERIN
3.1 FEMFEIR
Bfr: NRM
FEWFER A ] (2020404 H01H - 2020406 H30H)

1LAHA T S 28 6,706,903.97
2 MR -12,097,989.19
3BT 351 25k ey A S 1 -0.0149
AR IE G B 1 804,703,256.86
5. AR FH e 7 A 1B 0.9935

e (DPTRIE SNV SHR IR A EAERFA NNWEEE 52 S 15 I3, TE NS SEbriias 7K 7 2K

THrsIECY

QA B fia 3 S AR © BB s
PG HIARAT, AR 9 A3 C s Bl as n_EA 2 e (B A2 sh Ui et -

HABYN AN A fe B2 as) FIRRAESE

3.2 HEHERI
3.2.1 AL RSO PHHEB KR R H 5 RIHAV S B s R 5 L
N%5d=4
N%5d=4 ‘
{FE I ‘ AL
) i | T gy | PR
1E'S KD JNEYIN K25 Wzmx | O-G @-@
Wxe | T | ke
®
@
HFE=1H -1.48% | 0.24% | -1.04% | 0.12% | -0.44% | 0.12%
U A& -0.70% | 0.18% 0.79% 0.11% | -1.49% | 0.07%

AA

3 0,

12 T




WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

-0.65%

0.17%

1.02%

0.11% -1.67% 0.06%

e (1) EIRIEENVSHR IR A EAERFA NNWEEE 52 S 1508, TS Sebrifas 7K 7 2R

T

QAN GBSy PhigRE (2hr) k.

3.2.2 BE S A FEMUKRE S RIHMER KR 23 KI5 FHMLS b8 felloas 228

BT

W24 B e s R R RIS B R S S e e S B

4%

3

=

2

Ed

[

|

|

|

|

i

|

|

|

I

|

|

|
1% |
i

|

|

0% |
|

|

|

A% |
|
|
|

-2%

2019/12/24

QAEEECHAE FAR RN T SRR R CHIR, ARG R IER &

MIRER.

2020/1/23

(2019512H24H-20205206 H 30H)

2020/3/2

2020/3/31

2020/4/30

2020/6/3 2020/06/30

— WEHAERRERE — IataEe
e (DAREESGRARHA2019FE12 H24H . Fed 4 [F) AR 08 2= 9058 I AN — 4

84 BHEARE

41 FEEZE (BESELE/NH) RN

AN

A EamEGrm|
Wy | s 11 RS _
- W
FEIE | B AE E
R S E R TR
N - SRR, PIEEAE
I E NN ] it B ECU E T VAR o
i BRI i P 2, s
K Ve s W AT LA (e 5

AT, 1w




WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

el 72 Wi B, in% KFinancial Engineeri
2 10 deh M ng Source Inc. &@HF 78 1, A2

R it 20 7 5 - A LA PR A ) [
EW SR R B
B BR AT, B e AR B
PRI G AT, R E
5 A BT IR A ] ] e i e
I e S R P T, MEUFIE
IF UL A IR A F [ e W s
Bk = ER AR MR . 20184E8
AN i 2 & A TR A
Al AT A [ e YA 5
1 S ] VAL e 8

E: O)FEeREEEe2H, HEIRAOR G S FRAEMH, B H R A 7 il e
gl H 305

QAFE R LR, R A B AR H 0 AR R4 2 =) o300 52 OB AR H AN H 34
QYIEFF ML & SCEMAT I P2 GIEZRAL AN B BEINED B SGHLE -

4.2 EIASHR G N A E B 5 AL 38

KGN, AREEHNHET (FRANRICNEIEIR R R « (kR
BREBCWHEEHINE) « (AIFFRIEFREERSIBEEHINEG « (AIFHEEIT
AR I G K BRE ) « FE G RIMHAMA SEEEN . WA TR
RIE, WHSEAE T B 5T, e RS BEAT IS S 007, AR A A%
B RS AS b, DA B NSRRI 2, 0 KRB FE RS HFEF A AR
i AT N

4.3 AR G & Tt B
4.3.1 A2 5l B AT B

REEGE N DAMER TN, U T A B 2 228 FOR 2 R 8 08 e o ik
R, BIERAFAGPATIAE . A F1E 4 1) N F ) AR BUA R, iR AL,
R S BN RSN o N TR PO H R BRI AS B PATHRREARBG 55, ST AL S,
TS T AV G s, HRESN . SR, SR GHEEHEE A
AL B PATHL S

IS, A F)E A ST AR 4 AN ) B3 AL T T 352 (4R 0 R A% 1 EE R B vt T4
W, TS FINEM AR, FE S A AR T T SRR 78 A A 1A 0 A
b, BHRTHASIERIE AR THA T Hir. 5% XME 570 R OCEAS 5 R
HIEE, TN [R5 A A PR o G 4 358 RN AE 5 o) A e B, 3 T R 0 450 T PR AU 7

5T, 12|



WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

HARRR R A G EREEHEEE R R, BERYIMREER E, BREE AT 8
P AT BB BB

NAVESL TR A TG HIE, AL RGP IES R AT EE, fREA
ARG HREIAT o KR E AL S I OIS FRSERERT, Rkl sl
RS IR S AV SRR, 2 IR R T B AL A 58 S R SR EAT 1 A8 S I LA 22 1
LGt o, DHFERE 5.

WA, AEGEENEHAT T QEFRRESEEAF AT S HERTE
W) AV E RSB EA R AT AP HE) KM, REAGEFERT AT
Gy SR AT N B A2 AT N

4.32 REZ BT AR E RS

A SR BRI AN R BT A 2 18] (58 442 M S i A AL) A PE 1l 3R AT I S 350 %
BB 45 A G B AE 2 R Ak ) BRI SRR — 38 5 H W T R AE 5
G SRR S RIS [ SRR A 0 7 B REAT I IR A2 By 1), U 8 2 ) A3 P A L O R
HH.

AR A G NEN R MITA e RGN, ARBHE 5L R E BN
fih E BB G R R A R H A sg b GRLAE G REAE 5 Brah) 1o, WARRA
ST 30 A% A 3L Y RD 1] BB 0 58 5

L HATHELAR . Fh S, DRERNGIHEE, ARG HINSELS 1
WG] A BI85 G R B R Y], AR S EARS T~ E A E A ek
RISZIE, ISR R IAS IR AR H AT N

4.4 E BN E S BT RIS AIZE

20204F2F %, EREIERMN, ZEAEEAT KM ARE2F L IR, Fik, 28— &R
B AL B AT A%t L A

FRMAMAE, PMEREBEIZEEMIKE, LU tLHIlRET, PMIFEH i FF 267 150
CAEo TMVsEInME . 55 M AREFEE e R IR IR, 275 E AR d bris
i RIE TEPE 5N, SRR IRAKE, & Caem B 3G
7K

WU A, 125 P B8 T BCHROR BOBCR AR R A B L sk iAo B Bk
FEER A RGAETR M SRS T T B AN FEE, MEBURU R G 4, M
FIBWR 1, X TOTF I S 7. FEARTH (30 bRkt BN 62 MBOR TE A Tl 2 /&
TR I R Y R R A

B AL, S BRI S0/ 2200 B mAAsE, DA b 8 i Jog B AR R L
R S BEARLECT RS . 6 B MR R K, BRa R HaTH, 7
JR B8 e TR ORFF AR REE

6T, 12|



WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

s iIAIE 2 BRI T, 4 BB a2 T 47, #EASH 5 it 26 ORI S,

I ER S SRATES KB &. BFEE, firmplamx8E LT, h
TAFEG N2 AEHW, P RIERF TSR ENETIE, AR SAE2ZZ )
Yerrrh AW, £ R EATTE L T e R,

4.5 & BN EE KL SR

BB AU N-1.48%, [FHIML 57 HE AR 25 % 9-1.04% .

4.6 &5 M A ESRHE ANBERES T FEHE L

AR IR %A 12 H 5 T 77 At 2k e 6 090.9935 7T, A I ,

AT R I G, SR IS N BN 6 55 1B S iR R & B TF

R E o
§5 HERHASME
5.1 EHAREE T =HEHEMN
e 5iH S0 i 36 4 S T P I L A5
(%)
1| Bt
Hrr: 5
2 | HEeHEt
3 | EEUR a1t 983,862,000.00 89.29
Hrp: fize 983,862,000.00 89.29
SIS
4 | BEBERE
5 | SRbATA MR
6 | EANRELERT ™ 84,968,252.45 7.71
Hodre S = [0 1) SN
IR 4 il 7
7 ﬁﬁﬁ%ﬂﬂ%ﬁ%ﬁﬁﬁ 12,640,484.72 1.15
8 | HAhwr= 20,414,477.98 1.85
9 | &it 1,101,885,215.15 100.00

5.2 |EMAR AT WA RKBEEREAHE
5.2.1 MEBIRIZIT W RATHN B ERRA S
A SR IR AR I SR

B7 W, 12w




WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

5.2.2 MBEAREAT I REBBERRBERRA S
AR AR WIR AR R A L i BB L5 58 P o

5.3 MG RRIEA SOUME G2 G ™ 3 E LU RN RO BT+ 42 BB R W 40
AT ARG IR RIS -

5.4 MEWIREBIF M 2RI RELE

" . o 34 B PR 1 E EL A
Fr e 525 2 i A RMHEGE) R
(%)

1 [ K A5t 75 198,809,000.00 24.71
2 AT
3 SRR 374,221,000.00 46.50

Horp: B SRl 343,879,000.00 42.73
4 AT e 196,522,000.00 24.42
5 b 55 HA R 3 75
6 Hh S 214,310,000.00 26.63
7 Al E g (AT A Hafi)
8 EINIZES: A
9 HiAh,
10 &t 983,862,000.00 122.26

5.5 #EHIRIE A S E 5B S T 38 H R/ HERF 8T T4 B B R I 40

s . e | mRewesEw
FE | s | e | BE G| ARMEGD R
(%)
273,726,000.0
1 190215 19[E JF15 2,700,000 0 34.02
2 N 4%\ 'EI_‘:: 1 y y .
i 200004 OZBﬁ ESKF; 2,050,000 98,809,000 8 2a71
e
3 101900624 1O B 500,000 | 50,920,000.00 6.33
MTNOO1
4 200205 20[E 7105 500,000 | 49,715,000.00 6.18
5 1480444 1457 6/ 1,000,000 | 41,230,000.00 5.12

5.6 MG HIARIE A SYHE HEEH = E LA/ RFRIET 42 B SCRRES R B A
AT AT IR AR FFAT B SCFFIESF o

5.7 EWIRIE A S E GBS =135 Lo R/ HERF R8T T4 St R B R A

8T, 12|




o A2l 12 AN H e BT U B R R SR BT R 4 2020 4E 58 2 AR

ARG HRRFFA TR

5.8 MG HARIE A SOUME G2 G ™ 3E LU RN RO BT T 42 BUES R W1 48
AT A IR ARFFABGIE

5.9 iR & WIAR AR SR HRIE BRI 5 B v
5.9.1 B ARAZEHH K9 B HHF &1 2 B 40
AT A IR ARFFAT AR I BT & 4

592$§$&§%%%ﬁ%&§@%
ARG AR TR

5.10 R E IR A SR H I H GR35 18 5L i 3

5.10.1 A H R B B R BUER
AN AT U B

5.10.2 I H AR A S 4 HE (9 H FUY S5 @01 35 B 40
AT AR IR AR R EH G T 54

5.10.3 23 H i A 52 B BV
AREEGARWE MR KA EFRPREEL.,

5.11 B R H A
51L1IREHA, AREBEWITTRIEHNRITEREESBERIIRAE, RE
WEHE BT —FENZRATFETR. LTHER

5112 EWIN, FEERBHNET+LERETS, BAFBHESSFAMENEEREEZ
IR

5.11.3 HARBE =R,

Fr5 K A (T)

7 HARIE S 8,082.20

IECHE 7S 5K

N2 IBEAR]

N2 R R

FoAt MR

1
2
3
4 SR 20,406,395.78
5
6
7

HAib




WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

8 | &t

20,414,477.98

5.11.4 R FHIRFFA KL T H BT I T #5 #5155 BA 40
NI AR T IR AR RFAT AL T I w] e e 5157

5.11.5 I F AR AT+ 4 B P AR Z IR 00 H i B
ANH AR T R AT A4 SR R A AR IE S IR DL o

5.11.6 TR A AWM T MHER A TR IR 2

ATV BN R, A S o B E BT 516 20 02 A5 A T00 2 T8 ] BE A7 7 B 2%

86 JTAZES RS

Hfr:
i T AT 8 4 A A 809,999,000.00
i A5 B0 1A 1) 22 4 e FR D4 0
P T B A ) 5 e TR [ 73 3
5 HASH R EE 4R 0 A2 B i 8 (4 ek 2> DA
“IHA))
i SR 5 4 30 40 809,999,000.00
TE: RIS LR BN A O A R
§7 HEEEANZHBERRSRELZESFN
7.1 HEEBANFHEAESHTRIFR
Hfr:
S HASHBAE BE R (AR B 1y 4 10,000,000.00
i A5 A B (] SN FRE A7 i
s W TR S H /e (R s 7 0
i TR E BENFEAT B A e 6 00 301 10,000,000.00
AR R A AR B S 30 5 B2 e e Bt (%) 1.23

12 B2SEENCHERRERBEAZEST S HA

g | AT 5 5 H i LomE () | Zoei o) | EH%EE
X 201941224
1 N4 . 10,000,000.00 10,001,000.00 1000/
it 10,000,000.00 10,001,000.00

100, 120




WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

v e NI HEAA ¥ 4:10,001,000.00 C1E A K E SN ARE S, AW TR 41,000.007C,
FA&rh e IR [ 2 g T & NG R, SR A AR N0 .

§8 MEMRKERE S KER &FH MBS

SR AT | RESR . e v
R 0y L | ki L | R B ERA
T H — ISR 4 34 R
AL . o N H
By L A1 =Rl
b= YN 1 1 HIE &AM H
ifg 0,000,0 L 23% 0,000,00 Loay | BEEE i
HR4E 00.00 0.00 A F34E
= YN
0.00 0.00% 0.00 0.00% | -
FAETH N T
BN
e 0.00 0.00% 0.00 0.00% | -
DA
HEET N
R 0.00 0.00% 0.00 0.00% | -
xR
HAth 0.00 0.00% 0.00 0.00% | -
: 10,000, 10,000, Tty
2t 0,000,0 123% 0,000,00 123% H¥EEA VY
00.00 0.00 FA T34

E: ERPEGEMRESE AR TP RIERARGAMEHRE, SREARTAREHESS
H,

89 MR EE PRI MERRFE

9.1 REWN B—REH FHZSHPULHIED BUE T 20% K 1H L

ety A R A 2 e i AR A L AR FFA RS
BB A R0
HR LeplE R | WY | R | TR
. ae) \ N N | FEAOEL | R L
il L2000 | 0 | W | A
7] [X [7]
799,99
2019-12-24 799,999,00
IR 1 ® 9,000. [ 0.00 | 0.00 98.77%
2020-6-30 0.00
00
P AR AU

ARG NGRS, TN HEIAME TR E 57 180% OFBIITFEHTLN A |
THBGI BT T8O 45 R J5 14~ H B3R N A2 EEBIRR D 5 525 R 2 KU BBy 4
B e B B R E SR B AR . iR IR BT 2 S BRI ZR5E . BUR Pk

11T, 12w



WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

PR BLMBOR. MR AT SRR . A3k Lo 807 s
VB, FEARSE G (B P, B0 B A R oA 15 I 2 e 0 B (ELRE AT FR IR R BE [ 5
AN AIE S, ARG ERMT ARG NN, FARERI AT E M
RIS BRI R AR AT T L T L AR A ORAE, R BBt A T X 3R 2 #5354
A, ot KO SR A BAT ARG AR . Ji5h, BeaFAERHE=
FEHIXN H, AR HEIR T AT, R R B LL, RN AREE H
TFH SO BT N R 2T GG RN a6 R R0 =5 R SR EL 722, JELE
A TAEH HBEE e B AR AN 0 N R e R a7
1, REEHANYZIEEEER, RS RLENREFIITERIFZIE, T
ARG AR N RS TR R 0T BETH i 2k 4 5 (R S A 28 1 A XUBS

AIE GRS, VPR IBE AT R e B Bk B e 50%, HARE
AEDNNR G E I E .

(1 B FREEN BB P A S e85 2 e B0 I ELBIBOR, fEHTFRF T A
R IR ERFIHATRERR RIS, R WU B R A BRI TEAL

(2) HFHRPEN I BT E RFAT B2 S B L 2 B I BB BOR, AR KT RE R A
ELAUSE ] o T 32 < B8 77 AR 1) R AR AR o 2k < IR BB A 3 BB R, Ik 2 42
BEAERE I 18] N 5 S2 BT (B BEAR 138 R e A B B 9 TH A\ 2 < 5%
77 TR FR U B [ < A [R] ik < A4 ML D 5 T NS RSP L AMA B B4 % o B[]
THR 1 B, 8 B O AN T S ST ) BE B B e 0 B HE 1 S s

(3) (EMIRIEIL T, R E NI BT KR L (B 5 gy B0, n] e BURE [A] JA 2k 4
B A KK 500075 7, #Ei Al e S BEE e B R, HEem A
R KRB R AR G HIHL=

9.2 M HEEFE L KM HMEERFR

KGN, AFME (ATFFEUETF RIS E B EEHINE) 1A HE,
1E (R ERESRDY AT 7 a0 S S

1. 20204F4 H1H B ER 7 (iR G B IRA F] O T PR EE R 0% 3 S i $2 L BT
s BRI AE)

2. 20204E4 H 22 H 9k #E T (WH@ AN A5t 124 H e BATF U527 L R e s IE 25 4% 5 2
£20204F 5 — R )

3. 20204F4 H30H#HE T (WhHdE S HA MR A A THBEM _FEA N NIRRT H K
i) EAR SO B e . R S EERAE)

4, 202056 H5HEE T (X TMIEE S FRALH IS EIERES AL

5. 20204E6 H13H#HE T (WH@MAI At 124 H e ATF U 3L R S s IE J5 4% 5 2
SHHHE SV (20204E6 H13H A )

6. 20204E6 H13HH#E T (@RI 4124 H & BATF U527 3L R e s IE 25 4% 05 2
SEHHEVBME (2020556 HI3HAE) )

120, 12 i


http://www.ctfund.com/contents/2020/4/22-5eeb15f6ddd44299a09f122a67954e4f.html
http://www.ctfund.com/contents/2020/4/22-5eeb15f6ddd44299a09f122a67954e4f.html
http://www.ctfund.com/contents/2020/6/12-0bc06e513cdf45e3ba69911a12b85251.html
http://www.ctfund.com/contents/2020/6/12-0bc06e513cdf45e3ba69911a12b85251.html
http://www.ctfund.com/contents/2020/6/12-b1a2924676fc46099af6ed903e087d8a.html
http://www.ctfund.com/contents/2020/6/12-b1a2924676fc46099af6ed903e087d8a.html

WAE AN 2L f57 12 A 7 DT o7 BURGE SCIE R 3 i 3 & 2020 S5 2 2 ARh

7 AHEIAN, AFEE (AFEEEFREEESE BIEEHINEG e s
H A L S A0 A AN S 40 B .

810 ZFAEXMFHER

10.1 FEXHEZR

1. P ENIE WS S 4 S AR 0 S
b 38 M A 2 124 F 58 BT U595 2 R e sCIF F 4% BT 5 4
W88 2R A7 124 F e BT s 5t 95 20 R s % B 2 4
8 2R A5 124 F e BT s il 95 20 R s % B 2 4
SIS TR B
EFUE NS5 TS B
5 1T P B ) S T

o)

b~ A=

=

o5
3 ﬁ%mu
CHEE VIR YN S SR

El

&
&

7‘9”9‘?9",'\’
g

MR RS NS

N

10.2 FFJcHb A
b T VR 25 T DX AR I T % 68 5 A & i 0 A1

10.3 ER TR

WHRHETBIEESEHN . FEEFEE NI T3 I alih: 48 3N Wk 5 2% 75 [ £ 7 30
o TESCAT ARG, %3 ol 70 A I [R) Py HUS 2% 2 SO 1 & AR B0 B A

PR E X ARG WA R, TR AERAN.

B HTE: 400-820-9888

Al PE: http://www.ctfund.com

HEESEHEARAH
—O=O%tHA=+—H

130, 12 i



	§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
	5.3 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
	5.10 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  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


