EE

FNBKBEIEGR RS IR REESE (LOF)
0 0FERIFERE

2020 4E 12 H 31 H

= E IS A R A

s
S
i
i
~

HEFEN:  PEEREITRDARA A
AR HBE: 2021401 H 22 H



§1 EEHER

S B AT PR W] S S SRR AR 5 P B R AN LR R D
B IR FUERRR B R, IR R IS L HER RN S B AR AN Sl K
EWHIE. REE NHEEZRRAT R AR A AREARE SR ME, T
2021 £E 1 H 20 HE 1 ARG HIW 55 fabn AHER DB A S G FN R,
RIEE N BB BICE. R PUERREE BN, = EESEHEAR
ox ) A LSS L BRSNS 0 B IS 2R e B, (EANRAIE R
8RR A SR ACRIARKIL . BB, BEE AR 85
RACHT AP EA R GRS R . ARG SR REH . AflE
H 2020 4F 10 H 1 Hi2 % 2020 4= 12 H 31 Hik,




§2 EEFAMMR

A TRFK B E K BRI A (LOF)

W N TR K EA

Ree S 161038

AR 161038

e e (WY 2R, FF.

LA FANH 2017 4£ 07 H 21 H

i 5 HOR 5 4 %0 | 481, 673, 118. 33

AL CRAL: )

R b FIFH e B AR, 1E R 3 H XS AT PE R, JBSR B

- PRI, 775 SEEUHEERY 25 LU 3 FE v A 48 % [l 3

AFEL FEE T TN, R EA 5 T+ 2%
=g BRI RS 5T, BR&EHHEAR. BiLZ. Bt
Bl Friidmaa sk, B ST M R A = )
R, AX @ e e SeEMsar s, XA a8k
MR W8Pl BTV e S R e B L] AN
FEE T BRI, RO PO A R T

T WS PR SR R TR A, TR A ARSI RS AT T, 15
SRR O 2 L R SR I B (Rl iR R T, RS
SF ) E A S R B R B R B R, FARR A BRR
SEMIELE . T (SRR ZRA X MERRT . (5 R
RrvPAl . eSS HFBRIIT N RER. AREME
PR RRIE SR I e . AN E FABE R FE W S . BGIE

T TR RN FL A 4 B AT A L5 B SR R DL A

W25 H HIE 500 5 EUKCR 2 X 47, 5%+ BINAR R B A 5 X 47. 5%

TS HHRATIE IR R (BLJE) X 5%

R 251 AFEENRA TS, FLTUH a5 K 03 XURG /K - v T 13
FMEE SRS, KTREMES.

AL N B E S AR A A

BEEFEEN Hh ] A AR AT I A PR A ]

§3  FEMFHEHMESIHERI
31 FEMFEER
A ARMIG
- G At (2020 4 10 01 H-2020

L A S I o

28,790, 933. 59

2. ARIAFE

14,794, 937. 17




3. IR 22 35 4 03 A5UA 1 ) 3] 0. 0307
4. AR B G % =13 H 625, 605, 822. 15
5. WIR L S A 1. 2988

e bid

) FR L[] B . BE g SR 4D, TR N TR A S Pl as
A LS 2 95 2 e A TR S AN |

LV &
32 EH&HFERI

Btlian . HAbN (A

SRR AR NN 5 2 e 1 & T (Bildn, TFEt
3K AR T sy

I feHEAE S
et ) FHERAROR B IR AR, A AL Dy A Y] s Bl e in EA I 28 fe e 42

32.1 AMGHIEESH BUPEM KR RIS RS b B A e 2R

Vi ﬁ%@i{& ik?% tbag | kgrbb ik
BB %D FinEE | AR | HiEER | O-0 | @-@
@ E36) HEE®
HE=AH 2. 42% 1. 05% 8. 46% 1. 28% -6.04% | —0.23%
i EARH 13. 89% 1. 39% 14. 36% 1. 54% -0. 47% -0. 15%
it —4F 33. 29% 1. 50% 39. 31% 1. 67% -6.02% | —0.17%
k=4 27.10% 1. 40% 30. 69% 1. 55% -3.59% | —0. 15%
i%{ﬁgi 29. 88% 1. 33% 34. 68% 1. 48% -4.80% |  —0.15%
X 7

322 HEEHE FEMURE S RTHABFEN KEEZ 3 EEL SRS HHE

el an 22T 1 LLB




4o, WUR
40, 00%
35. 00%
30, 00%
25, 00%
20, 00%
15, 00%
10, 00%
5. 00%

0. 00%

-5, 00%
-10. 00%
-15. 00%
-20. 00%
-25. 00%
-30. 00%

-39
28?%-0?-21 2018-01-21 2018-07-21 2019-01-21 2019-07-21 2020-01-21 2020-07-21

[ EEFEAKENRRRS (L0F) — [REE]

e 1. #BuEHEN 2020 4 12 H 31 H.
2. ABEET 20177 H 21 HEOL, #EEW6 MNH, M2017# 7 H 21 Hig:
2018 - 1 H 20 H, @BGHALS AN S I0% r=Al & LB/ &R & &R LT,

§ 4

EENRE

4.1 EE&L¥E (HEESLB/NHE) FHN

k4

HA 55

fR

FEAR B 1) 3 < 22 Y

R H I

BATEH

EZR A
AR

L

ERE

Ak ik
4

2020-09-15

14.5

i, SEEEES T
BRAFWF R, & B
R 300 BAoRiE IR I 4
4PN, 2011 4 3
HiAT FIEZEFR RS 5 T
AR HOE 37 4
& B IR FR A O BT
FABEUE T 4% 07 5 4%
HEFR L4, 2013 49
HiEAT & E bR 48 5

cninf%
EfEEin

WWW_cninfo.com.cn



RiEFHRREEHEESR
H, 2014 4F 4 HE T E E
HEE THRE 0 POk
BRI ELT, 2015 4
4 HilEsE B e |
I X 8 5003 P E o 5 B A
& B EPIEEA Sk
BARBUr FAE R R I 4
e, 2015 45 it
1T & B HE 2 $RE 5 A ]
FRE D PRI R R4
& B IR RAT IR A Ik
KW I4E (BF 2019
5 H 10 HAF NE EF
WEERAT FR BOAIE 5 5 3
&) FRELP, 2017 F 9
HZ 2019 4 10 AL E H
T2 8 5 £ 2 2R R e IR
KR EE IS L,
2018 4 3 A% 2019 £ 10
HAREEFUE 10 EHIE
7 5 BT TR B0iE 27
o ERESLH, 2019
3 HEATE EE A E
MV AZ 7 B I FREIE
FREEERESH,
2019 4 11 Hilgft & EH
E Al — — B8 28 5 T TF
AR BOE FR B A 4
L%, 2019 F 12 A
AT B R A — A
L G B TR EOEZ# 4%
RESBBEEEREESR
H, 2020 49 A = H
B R R A
W HE R4 (LOF) #4
S FATEWPB T
S, AR ML T .

2]

AT
EHRE4

i

2017-07-21 | 2020-12-03

B+, H 2007 £ 7 A&
2015 4 3 AL LG
ERIES T BT A R A 7] 53
il [ 2015 4 3 A&
2015 6 AfEE EIEEE
HAERAFEELHB)




. 2015 4 6 AT E
HEE THRE D HOE 4%
THA . B EAE EA A
b SR o e SR AR
. B E PR gEIRIA
EARBUr FAE R R I 4
HeEaH; H 2015 4 8
HiAE = B sk Tk 4.0
R A s A
& E e E e R
FuEFEHERERESR
H, 2016 4F 2 Hik(FE
HE R BBV EFR BOIE TR
w4 (LOP) 44,
2017 £ 7 H & 2020 4 12
AT S B Y K EA
B eI C | N A g
(LOF) 428, 2017
11 HEAEE B s
WAREUT FAE R4
FE2 T, 2020 4 4 Hid
£ & B HFERATRE 5 AT
AR BOIE J5 B i 4 3
G2, 2020 4E 7 HE4H
115 B i858 ) Tl
RiEFH TS, EH L
W58 5 BUTF T EZ %
RESPBEEEREESS
F, 2020 4F 12 HEE(FE
[ e A 3= A 5 B
R HOE 3 7 4
& E IR BeVR E F L
Gy BT I B EOIE 2 $ 5%
REHSAH, FiEEMh
P& % 2 AL v e I B
M., HEREEMTH.

e 1L EIARIRE 9 RRAE 2 7]k i € RES AR H Y, AR H DR IR 2 =] i
SERIES H, B RS2 RN H IR FARH .
2+ UEFF ML IR SCGE AT M B2 GIEZFAE ML N A B3R B BRIMED HIAHORRIE -

42 WMEHNIESSIEEMFEHI RN

AR, A e A PR A WO B K AR IR & RIE SR %




TR (LOF) M BN icif (pae NIRILFIETER R a0E) o (hig
NRIEMBERESREY (B EFRK R EIRA SO R RS (LoP) %

EaE ) LI ER REEERAE, A MSHE M B 51 8 J5 U 2 A
I8 PR V=, DU AT Res b R BB 08 KU, ) DRI 4 B8 7 1 22 4 i SR e 4
B KR eI H iR, BERRASTEH R EE A R E
43 APXGETVH
431 AP ERPRITIENR

ARG P NAREATIER B K, 256 SLhrtiol, HlE T A (A5
HEINEY , MUERI— R RIE . R SR S B, SRR R
B BEGAT LGPPSR R AT, ST RG] SR, SR
i B SUSBR A B FERIRE . BRE R IR & A6 A FSE B AE AL 3
G, FHRFES LA ST R IE AL

HATEN EE AR, 1 g, B ARE I TR ATRR, ORI H R
ks 2 Stk RIWT SR S5 AP oy BC AR T AT Fif) . 2.0 — iy, @5
RO PBR G RE . 28 G0 TP B ARRUE B, SHEBARI . 22 5 % F RV EAUR
BEAT H B o

Jorp 5 T B G R R S AR 2S5 77 0] it e, 4RAT
[T A58 G MRS A RVEVEAS S . 1. 3 308 SR A& 10 [E B 1A 58 55 81 9 BR i)
118, ARfEalfEtlRE E AR, AT ST RE NS, BEE5 R
Gt LA TR KI5 5 PR T BB b3 . 20 AR &S EE BN RS
S ] 5% T o 0 SR AR [R5 8 SR 1, DA 200 3 52 B AR BRI (R ik %
T4, MIRA P H BT B4

JEJ5 VPAl SR 5 T B HR A A 1] R — BB AR BRI 158 S H 1 [ 1) 22 5
SRS 5 B BV A T oAl DLRCRFI & O R (1 H. 3 By 5 H) Mz
NP GG, 1 B AP S E GG RS, SHE R AT
YeAE G IR AT AT AT iT A, T IR A% . R L R,
HFE AT RAS ORER. WA Fi578) [0, ANIE™ 8] DL R — 24
GHEHARAEEL DTN, BRI LT A, R E BSOS L E R
MO M A BERRRE, AR EHREEX RN 2. AP



)

A8 Gy o Wl il F b 6 Jk 4 2 PRl 4
JG, RIS, LARJEE,

AR A WP A FIE T 5L AR S A F AR DG A A Gl B, R B
SPEAE By il EE (A
432 RERXHITHNETULH

AR A A R B ISR A AT A

TN BRI & BB A AE AL S BT AT S IR H 38 B 4R 5 T 4
HWIA AL G 5 AR A A 2 18], DA ) M B o 7 R R B T 2,
I 1 WRIA) H IR 1A 3E 5y BRAE BE/0 (1 I A2 By I 1A 25 2 H BAS i S I o
4.4 IREHINES BRI ALSES T

F T [ DR I o HE IR B S A T R, B 5 o g A B & TR, T34 K
bk SZRRIN K RS R T . SR 56 FHLR AT BRI, BT REIREE
RPNV RS R IR IR . B T R B AT A AR ) R R
[ B S AT R AHELF B A ), T30 0% B Rt — DU i = A 40 e, Tk
IR 11 34, BEERE R AEM, NHErtig ANk, RN EEE
Pk ARG S, T34 KRR i KR ER T, A BRI 735 H s KR 1)
ko 11 A e, W GHRIMA T E 055 AT It mEcK v fedt— P IE, [
AR 10 H SR SRk gl ol Gk — 20 g, A L. 12
HTAE, hR&GF TAESWETF, SUGHEEHELT TR, BEZERE
SRERFRESE . e, WIRREEME, BURERE REFEIBHEG L. AREE,
X —FERITI T T AR T R ORISR R . R, B S R — %
I ECRIECE St T3 KR m s B ST, &R UoRh, BaediZE. TR
B Lk, ATHIEIRACH) TMT A thisk . 12 AR, BEEHRRIEE e
BE, Wit S mEik, FERREON AR R . BARE, 2020 4F 4
FPE FARSESE ik 7. 92%, PR 300 K 13. 6%, QAR FE Bk 15. 21%, HiE 500
Ta % bk 2. 82%.

TEFL TR b, AT R R SR HCEE 1 SRS AT 43 W R KR A L, A SR O 2

LMY, FABERERK, BaMHEH R T

\7t_.

\7

hal



4.5

8. 46%

4.6

WA ES SR
AR, A B ATy 2. 42%,

AN e AR T I 75 U AR SIS TR

§5 HEAAWE

51 WEHREEH=HEHEN

[ 341 b 25 Eb e R 1 A i N

WEHNEBEAN AR SRT ABERE ST E BB K3

i H

S (o)

AR BRI S ()

Bl 5

543, 207, 428.

86.

62

Hore R

543, 207, 428.

86.

62

[ 5 Wil £ %

25, 130, 985.

4.01

Hrp. figy

25, 130, 985.

4.01

B SCRHIESR

R

SERTA AR BT

SN Vi

i

Horpre SK W R SRR

BT AT G

53, 681, 366.

08

HoAth 55

5,092, 621.

71

&t

627, 112, 402.

04

100.

5.2 WMEWRBITVHRMBRERTHE

52.1 HMEMRETWAREFAREREHES

v AT 5 ARMME o) | EEETEEE ] %D
A | A AR B, Ik 1, 224, 394. 90 0. 20
B | KB 15, 866, 320. 80 2.54
C | ik 355, 382, 198. 08 56. 81
D gfk I3 R BORAE TR 18, 705, 758. 20 2. 99
E | &5l 3,201, 258. 00 0.51
Fo| R fEeE 16, 417, 251. 72 2.62
G | AZiBisH. i EOL 13,727, 937. 88 2.19




H | AFE1E gk — —
I ji%i&%%ﬁ\ ARSI 47,002, 092. 11 -
J | &Rl 33, 031, 253. 80 5.28
K | priur=k 17,906, 184. 14 2. 86
L | FSEAIRE 55 55k 9,031, 443. 00 1. 44
M| BRSO E AR RS 2,276, 531. 80 0. 36
N | KRS FREAN A L EE 1,435, 678. 16 0.23
0 | mRMRS . BEAHA RS — —
P | #E — —
Q | PAF4STAE 935, 276. 00 0.15
R | b HEMEG R 4,010, 137. 22 0. 64
S | ZRE 3,053, 713. 00 0. 49

&t 543, 207, 428. 81 86. 83

5.3 REHIREA RME G E ST FE IR/ F R 2 REE R 4

7| IS ARRS | AR | BE (R ANRME o) | HEREEE = EE LG Co

1 | 300274 |FHOGHLYE 146, 700, 10, 603, 476. 00 1. 69

2 | 002709 | RIGHHE 90, 045 9, 346, 671. 00 1. 49

3 | 300496 |HEMIE 63, 700 7, 452, 900. 00 1.19

4 | 000581 |&FEE 277, 800 6, 442, 182. 00 1.03

5 | 600143 |4 RKABHE 374, 300 6, 415, 502. 00 1.03

6 | 002028 |EEHA 314, 600 6, 310, 876. 00 1.01

7 | 600325 |#k B 972, 300 6, 037, 983. 00 0.97

8 | 601615 |HHPHE fE 310, 200 5, 887, 596. 00 0. 94

9 | 601233 | 279, 700 5, 759, 023. 00 0.92

10 | 603233 | KZ:#k 68, 200 5, 343, 470. 00 0. 85
54 WEIRERSF DFHSREFERELAE

75 iz i ~nbrE Go i Fi 4 BE 2 e LA

(%)

1 X i 77 24,997, 500. 00 4. 00

2 JAT EHE — —

3 SRl figs — —

Hrp: BURME &Rl — —

4 k55 — —

5 Al 5 A ik B 5 — —

6 B EE 4 — —

7 AJEEf (AT AZ i) 133, 485. 44 0. 02

10




8 [ b A7 H — —

9 HAth — —
10 At 25, 130, 985. 44 4. 02

55 WMEHREA AME HEST S HHE AR/ PRI AT LA SRR A

75| oAy i3 R e (k) | ARME Go) |HEES T RE ] %)
019627 20 [E {5 01 250, 00024, 997, 500. 00 4. 00
123079 Ik AR 1,066 123, 485. 44 0. 02
3 | 113616 F IR A5 100 10, 000. 00 0. 00
5.6 WEHREARME S EE ST EHE AR /NEF R BT+ 2 B P RFiEs
BeE A4

T AT GAIE IR AR R B SRR -

5.7 WMEHREAANE HESHTAHE G/ DHF IR LA SRR N
il

e AEEGEAMREHIRARITH St )R
5.8 WM& HIRILA SRHME L ZEE T 5E EL B KMk IR 48 BUIES B 9 4
 AREAME HIRARFFABAL.

5.9 WMEHRAREEHRRAIBIHRI 5 FHo v Y
5.9.1 MEHIRASEE IR KBRS R A58 HA

/El\é‘ 3 JN\ 74N Va1 .
o sf | memRGa | DOTE | ARMERD
(n) (o)
1C2103 1€2103 20. 00 25,005, 60 | 528, 800. 00 —
0. 00

/\ﬁﬁMEﬁzhﬁﬁﬁ 1T (o) 528, 800. 00
% 48 BA B2 5 B A MU 25 (OE) 785, 044. 22
%%%ﬁﬁ%$%&ﬁﬁﬁ§ﬁﬁm 870, 760. 00

5.9.2 AREEHFBI AR HBUIR

A T TV U 3P B 000 5 S5 5 AT 2 T L B 4 e 4L
AT, DU IR H 0, 3o R XU RSB TR B T RO S
BRI NCR . ARG IR R | 5 IR TR S A, 8IS %k
% S MR W AT VIR 41
5.10 4 AR A & B 00 B DU 50232 55 5
5.10.1 KA I S48 B

11




AILGRIE S FRLE, A Fevrsst B tT.

5.10.2 R E ARG B K9 B A0 R 77 A5 m B 48

NRPHEZB BB o) —

[ o 391 e BB A s (o) -

U SR A A e EAZS) o) -

TE: AR ARG IR R T E T,
5.10.3 AHE AR B PR

ASH AR IR AR BB G e

5.11 BRHAESWEME

5.11.1 H BAZE BT KAl +ZIEF NRITEERAHE T HIABRE HITLRE
RE, RAERSHEHIT—FEARBATHER. LTHHE.

S A A I S E T 2RSSR N RAT R A IR E 1 R, 5
RS i H T — N 2B AT ETT. ATTEE.
5112 HAESEREN I TR ERBHEEEES SR & EKEE.
i WA I S 3 R IR T 42 I SR A T A I IR B 2 AN B
5.11.3 HAWE P2 5
75 R S (I8
1 | FHARES 3, 555, 426. 72
2 IYSCIE 2578 B 2K 494, 193.73
3| MR —
4 | MYECHE 559, 596. 65
5 | MUSCHIEER 483, 404. 61
6 | HAthRER —
7| f5RESRH —
8 | HiAth —
9 | &1t 5,092, 621. 71

5.11.4 I EHARFFA B A T H PR W #2 #5135 B 40

12




TE: ARG A WA RS AT e B R ) 36 507
5.11.5 B HAR BT+ 48 B = AL TLE 2 IR R 00 At B

T ARSEGAM S IR AT+ 4 IR TP R Uil 52 IRV SR

5.11.6 BEAGHE M ERFH A F IR I

VU5 NG, Bevt 2 G0 i o i E L] 1 3 T2 AN & Al HEAF
fERZ.

§6  JFHXEESHBHRD)

W 4
55 BRI S U A0 482, 828, 259. 81
T 757 303 1) i < HR D £ 45 2, 550, 539. 95
s A ST R K < S [E] 435 3,705, 681. 43
7t IR 2 AR o AR B B (s /b BL =7 384D —
$i A IR S 4 0 U A 481, 673, 118. 33

§7 ESHEANBHERFRSRELESRERL
7.1 ESEHEARFEAESHBRIFLR
Hhr: f

A AT BN A A I e 0 0 —
0t J S TR] SEN /BRI A 80 —
Tt SIS0 1R 2 H /B [ S5 A7 40 —
W AR E A AR S H —
I AR A AT L S SR A s] (%) —
7.2 ZEBEANZHEARERRAE ST H WA

VE: AR AR G 08 BN RS FH I B < FH B B S SR AR S 4

13



§8 RHMREEIKHHAMBEERFR

8.1 WHMEMAB—HHAFFEESILEIEREGE T 20%H1F

s = AN =23
SR 31 P S e A A ﬁm%*ﬁﬁ%ﬁ%
pr TN
K SRS | W | | e | L | B
- ,-»ﬁ o
F5 0 aoonons | | mw | oma | FAEELL Ty
X [
114, 69
2020-10-01 & ’ 114, 690, 95 .
! 2020-12-31 0’9556 6.76| 28I
114, 73
2020-10-01 & ’ 114, 738, 20 .
pLEd : 2020-12-31 8’Zog% 0.97| 2382
229, 38
| 2020-10-00% | 70 ) | 229,382,95| ,
2020-12-31 ’ 76 6. 76 ol
e A R

ARG T A WA LR — I BT A R e i W L A B B R T 20% 0 T T, ARSE
BN CERBUE I, 5 AN W5 KB, B 2257 S s v RS I 2 1%
RO o AL E B SEE RO H I R D B B R 2 e 0 AR T 3 B0 A A

IR

ORBHURE [l JRURSE A 4 38 2l XS S5 A AU

§9 HENXMHFHEZR

9.1 ZBEXHHF

1o rp NI b B or & D K B AR E R & B B i 4 (LOF)
S A

2« B EBR K BERE R A BER R T RS (LOF) B &4

3. B EH K REIRIR S BIE AR R RS (LOF) R

4, v [EIE 2 A v VT R A AT R ) R SCA

5. B EF MK BRI & RUE S5 A S (LOF) W54k SRR b

~ IR AR TR E I B3R A T T

14




92 TR
E (Rl BB SRS XL KGE 1196 ST Atk — [ 27-30 J7
9.3 HFHFTR
BRE ARG G EER, WTERARGE NS BREEEHEARAR .
BIHLE: 95105686, 4008880688 (4xH4i—, K ikifdh)

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

BAT IR 2 ]

= E RS
2021 4 01 A 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


