“|

Pz SRR S RINFR % 4 (LOF)
2021 £ 1 FEWHE

2021 £ 3 A 31 H

REFEAN: PRESEHARAH
EELEAN: PELIHRITBROERAHR
WEEBHER: 202144 H 21 H



Sz 5L RS (LOF) 2021 4R 1 s

§1 EERR
ST (7 A A AR AR 2 B A R R T T B iR

SRR B KR

FEXF H N AR B S . HERRPERD 52 B AR AN 1) SR 5T .
HEFEE NP E TREBITIRMD A RA FRIEAR RS S FME, T 2021 4£ 04 H 20 HEZ TA

7 (I 55 b
IR B KR -

AR DA R H AR

HENE, RERBRABR A RERICE. RS

BB BN R U OSEE T . B SR SR A B IE FY R 58, (HAVRER: & —E &

AL SR AR ARRRIL.

e AR EE VIR
At M 55 BURER 28 1

BORAT KU, 3B A A3 BR DR I LA 4 Pl 15

AAEIIE 2021 401 A 01 HEZE 03 A 31 Hik,

§ 2 BT
SRR Pz b 5L A (LOF)
W TRIAR R LA
e 167003
HeiEfE SLITF R
A FRAEMH 2017 % 4 H 26 H
35 AR I 1 BB 16, 030, 360. 28 4y
oot Hbr ARFEEHE R EFGEE S (LOP) 5, il &HEE K
R MREIE B GEARY, ARG A A7 KU AR RF 5%
PR A A b )4 SR 4 B (1 KRR (3G
P ot Hmg ARFEEHE N E GRS (LOP) J5, FERARAER 20
ST BRI L EE T %S 5 % 7T N
BRI, RS AT BEXHAT B A ] AR 2 A Ak
Y= A BRFE M AT, R AR R AR iR 1)
2, TERCCAS A SR B A O IS B SR
N|A5 e i VR 300 FiEHI A 28k20%+H UE LR A i 18 BN 2 8 +80%
AR YA 2 AR AIE AEEG RGN T G, T RS AN FITHA 2 v
T MBI Mg iEe, BT RENES.
AN P S E A R A
BEEEN W E TSR RO AR A F
INER e A A i P i sLRE (LOF) A | P2 fnliReE C | P2 sl E D
g B A G AR 167003 010228 010229
A5 AR T & 7 e B 4 1 4 B i 16, 029, 927. 59 £} 147. 42 53 285. 27 43
FEM SRR NESRERN

oo 3 13T




Sz 5L RS (LOF) 2021 4R 1 s

3.1 EEM &I

Bhr: ARt

Est i E =N WEW (202141 A 1 H-2021 £ 3 A 31 HD
P2 ELRA (LOR)A | P2 @haliRs C | PR MaliREG D

LA Cse ik 3,070, 144. 95 8. 12 17. 94
2. 2% HIF 1, 336, 153. 01 -0. 50 0. 49
3. BT 3515 4 A B A R ) 0. 0566 -0. 0034 0.0017
4. WAR I T = 1A 17, 676, 503. 47 162. 52 314. 66
5. BRI & BiHE 1. 1027 1.1024 1. 1030,

e LA C eI et et SAIALE N . BB . AN (NS A et EAR S 41
BRAH OB Y R, A A Jy A< 3] L Se i as n_E A1 28 so i (8 22 s Ui

2. Frid Ik SV SHEAR A CAE R NN S 5 ZE g A 0 A, T AR AT SERRIc i K12
T HoET .

3.2 EEHERI

3. 2. 1 EEMFHER KR KI5 R 57 b B o 2 1 H

SV 5L R A (LOF) A

b4 bl g v
T K R AR ML G b e FE e -
Brer R EEKERO ‘ W RbrEZE O—0 @—@
HEQ li§HEE)
@
HE=AH -0. 28% 0.51% 0. 24% 0.33% -0. 52% 0. 18%
U AN N = | 1. 63% 0. 44% 3.87% 0.27% -2. 24% 0. 17%
k4 3. 08% 0. 39% 7.99% 0.27% -4, 91% 0. 12%
U e o 5. 47% 0. 35% 19. 36% 0.27% -13. 89% 0. 08%
H3E4 A H
8. 05% 0. 32% 25. 24% 0. 25% -17. 19% 0.07%
ARG 24
Pz gELRA C

- ‘ b5 b i e U

1 E B bR ML & bR S v -
e R EIEKRO ‘ " Wi RhrEZE @ O—0 @—@

HZ@ I EHEAE)
@

HE=1H -0.31% 0.51% 0. 24% 0. 33% -0. 55% 0. 18%
H3E4AH 1. 58% 0. 43% 2.98% 0. 28% -1. 40% 0. 15%




Sz 5L RS (LOF) 2021 4R 1 s

ARG A
Fz SR E D
MV 25 Lb 5 L v
‘ B 3 K Rk 2 thiﬁ%@ »
B [ EEK RO - W RbrEZ O—0 @—@
HZQ li§aE46)
@
TE=NH -0. 26% 0.51% 0. 24% 0. 33% —-0. 50% 0. 18%
HE & AR
1. 63% 0.43% 2. 98% 0. 28% —-1. 35% 0. 15%
o sy G

e P22 ah C MDD KMm AT “ HEEEEFAEMEES” 45 2020 48 10 H 29 HZE 2021 4F 03

H31H

3. 2.2 HESHFAMDRES RHMEN KRR K5 F LS B
B KR
F 22 A TR & (LOF)A F T P (B 1< 35 5 [ 0 e 49 e e M2 3 B 7 s A 550 L

27.00% an
24.00% fw
- . i

21.00% A
18.00% o o
15.00% SN
e e
12.00% J’n «‘er M
9.00% fmA I M
6.00% — Jﬂ rJWWJw#J
.00¢ AT ND, J,« g
2 00% ", |/L \, L‘,“-u.J w‘
. 7 i"1 }J‘
r,_,“f—-"‘ \mf l/‘"“ w
0.00% {f
(e} [} o I~ (o] L4 [} o [ (] [Ae] (] (ag] [~ — [Fa] [=a] (o] [Fp] —
T e S S G T S M S SR
=+ [ (53] ™ [} (W] [~ o [t} m (M} [~ o [} [y (M} [=8] (] — m
S 9 9 T 92 93T 7999 77?7709
[~ [~ [~ I~ [=a] [=0] (=] (=] o (o3 (o3 (o] [ap] [ap] L] L] L] [an] — —
[} [} [} L] L] [an] [} [} L] L] L] [an] [} [} L] L] L] [an] [an] [}
[t} [t} [t} [} [} (o] ] ] ™) ™) ™) (o] ] ] ™) ™) ™) (o] (o] ]
— FERGE S (LOPAZITEE = — FE B S (LOPAZE Tk ZR il is 5=
o470 13



Sz 5L RS (LOF) 2021 4R 1 s

T ELR S CRITEH B R S R 21 b e 3 vl g 3R B 52 RE S50t LU

5.60%
4,80%
4.00%
3.20%
2.40%
1.60%
0.80%

0.00%
-0.80%

3] Lo =t [ o @Q o =t — 53] I~ LN ] o =¢] o o) =+ o —
SR A A A o S S AN Sy AN S
o — — — — ™l ol [y} — — — — [ ™ [} ™l m m m o
T T T T T 7Y 999999 92 2 59
(=] (] (] (] (] (] (o] (] — — — — — — — — — — — —
™l ™l ™l ™l ™l ™l [ ™l ™l ™l ™l [ [ ™l ™l ™l ™l [ ™l ™l
] ] ] ] ] ] ] -] ] ] ] ] ] -] ] ] ] ] ] -]
™l [} [} [} ] ] [ [} [t} [t} L] [ [ [} [t} L] L] [ ™l [}
|— FE WAL 6 C RN KR — FEMaLR 4 C R R & |

P2z AR S DRV E NG 3R 55 R HA MY 25 b A 3 e e 2 SR 1 7 52 B S5t LU

5.60%
4,80%
4.00%
3.20%
2.40%
1.60%

0.80%
0.00%
-0.80%

3] Lo =t [ o @Q o =t — 53] I~ LN ] o =¢] o o) =+ o —
SR A A A o S S AN Sy AN S
o — — — — ™l ol [y} — — — — [ ™ [} ™l m m m o
T T T T T 7Y 999999 92 2 59
(=] (] (] (] (] (] (o] (] — — — — — — — — — — — —
™l ™l ™l ™l ™l ™l [ ™l ™l ™l ™l [ [ ™l ™l ™l ™l [ ™l ™l
] ] ] ] ] ] ] -] ] ] ] ] ] -] ] ] ] ] ] -]
™l [} [} [} ] ] [ [} [t} [t} L] [ [ [} [t} L] L] [ ™l [}
|— FERILR DRI KR — FRMINRE DRI Al % |

e 1. AREESEESAFT 2017 45 4 A 26 HIEAER;

2 ARG NG S FRME, AR Y BEEE SRR Bl H A SR 4
EHOITFEREEERMNAE, BERGIIAARRES O . 055 R & 005 = & Lol
Fra R BRI E:

3. ARFEET 2020 4F 10 A 27 HI4iK C 2870 D K080, C 280 D FMAUAS= M 2020 4 10 H 29 H
FHURAARET, FrLALL b C A1 D 4t %5 IS 2020 4 10 29 HFF46.

3. 3 HAhfar
VE: A A B T H AR .

#
=
S
=



Sz 5L RS (LOF) 2021 4R 1 s

§4 EHEARE

4.1 B&2E (RESLHENA) i

A 4 10 4 2 AR | A2 ol
AN | BEAY | R

wa | B UL

IR AERUR VG I 0 A A A
Ao R JEHT G T RS E A TR A A
[#] 7 YA A A8 B D [ WA B T 9 B iR A 4
ZHBIE. 2019 £ 6 H I Pt &8
R AT PR A E@&cﬁﬁ&%qﬂpﬁﬁ
AT %ﬁo fﬂ?ﬁ&f%%@%ﬁﬁ#ﬂ@#ﬁ
g 3 2020 F3IF 23 o 855N %im@ﬁ%ﬂ I %#ZME#&%
2 (LOF) H H4. EF%%%ME%@}IE%&&%%@ \
py (LOF X\ “F2A R 14w I i 8k
ERIE RS PLAEZE L EEIIT
TR A R R IR B U I Pt g
NS H R AT T8 7 B E 45 B B 4,
7B GG RAIR N R R SR &4

H,

e 1 WESHEERSAH, K YERH NEEEFEAMH, “BEERMT R Ak
SEMNHIRRES H 3 X AR E e G 8, “ARIRE 7 A “BAEE I 2 faaR i A m kg
VNI R RN R R A

2 UEFFAL I SCEMAT I = GIEZRE A R B B TR BIARE -

=
I

4. 1. 1 iIARSFERER = EHIT R R LB N2 B F R E K™ A H R
E: .
4. 2 BB RE RN EESBEEMTE R B

AIREWIN, ARGEHNRET (PN RIONMENES R S5 58 RIERE.
HERIE I S AAS I i & S FE, AFMSE N B ST R N BRI S e 5, #E
TR P UG il |, DN B N SR KA 2t AN, ARt giafFBIR GG
M, BAMFREEHHRA AN LR BB RSB E R/ & A RIEEEM K
B EFRPME

4.3 AR5 EIUH

4. 3.1 AP 5 ERRATER
WA, AESEH AT T GESBREESE AT AT S HERSFEL) MA

% 600 St 130




Sz 5L RS (LOF) 2021 4R 1 s

] ) 52 R 2158 S AR SRR

4.3.2 REZHIT AN L TUA

AFEE T ARG NI RH L AITH .
REHA, FTEERERAE S 51058 5 AT SR H R 1058 5 A () 85 28 5 Be R Ag AT
%524 H FRAT R 5%

4. 4 WE N E SRR RN IB/E0#r

2021 5 1 T, SPHESER, A imiR i T . PPT FEL BA7, %0 CPT B 4AfRWES .
TMBEE RN T, Ein e R Ml —EMEEh. iR B 0mRg, ERME 5SS ZE
Fe4i, FEimfE A ZN R E 40, BEE T BAREGES . A5E 1| FREAGEBMRFRE. F6
SikgT5T, Mlat FERCE MRk, BUREC B A A

4.5 WEHAE SNSRI

BFHEIG R N0, 31%, BEARMRE WA T2 HE0ES D RS AIFEN 1. 1030 Jo, AR
F ST E I KR N-0. 26%, [FIHANLST LA R UER S oA 0. 24%.

4. 6 ME N EERA ANBERE & R ™= E TS

AT G AR I R HE B £ 20 AN TAR H 2 e B A ABURT 200 ARSI

AT AR I Y BLEESE 20 A TAR HEE G BB T 5, 000 T3 7T 512 = R,
PA B DUART BR o

§5 AR E

5. 1 REMRESH=HEBM
P it H & () i 4 S BRI ] (%)
1| e E 2,823, 362. 73 15.91
Horpe 5 2,823, 362. 73 15.91
R _ _
Ii] 5 AT 7 F5E % 10, 000, 999. 93 56. 35
Hrpe fiigz 10, 000, 999. 93 56. 35
Y CRFUE SR - -
4| REEE%R - -
G AT A AR _ _
SN IR A 4 ik % 7 2, 700, 000. 00 15. 21

% oTu 13



Sz 5L RS (LOF) 2021 4R 1 s

Forpre KRR SEN IR Sl BF

RN

s
AT NG H &M A1 1, 105, 527. 93 6. 23
HAth %t r= 1,116, 997. 63 6. 29
&it 17, 746, 888. 22 100. 00,
5. 2 MERBATVW R ER T HE
5.2. 1 MEMREBATV A RAFEARERTHE
L=
foi e ARMHE Go & b (fz f’ﬁtb
A RL MRS HL vk 50, 015. 00 0.28
B Rk . -
C [HliEMk 2,523, 570. 73 14. 28
D |H1. AT RS BOKAE PR RIIL
N4 _ _
E [ _ ,
F itk el | -
G pLiEiEk. oiEFmgEL 32, 408. 00 0.18
H [ ArEgolk - -
I |5 B BHAE B H AR RS 42, 000. 00, .24
J &Rl 13, 630. 00 .08
K |EHrE . -
L |[FSTAIRG &5 AR 55k 61, 216. 00 35
M (BRSO AR RS 28, 040. 00 16
N KR EREEATA H it FEL - -
0 |FERRS . B HANAR S - -
P |HE - -
Q | PAMtSTE 72, 483. 00 0.41
R [t R E R R - -
S %A - -
ann 2,823, 362. 73 15.97
5. 2. 2 MEWIRBEAT L REBBREREREREAHS
E: RIS ARG PR RGO RE.
5. 3 MEHIKRIZEA RN E S ESE 2 HEF K /MHEF T4 R E R H
| R | REAEK | HE D ARt G | T
1 300014 fe. 48 5E 3,070 230, 710. 50 1.31
2 600519 HNFE 100 200, 900. 00 1.14
3 000568 VI 22 800 180, 016. 00 1.02




Sz 5L RS (LOF) 2021 4R 1 s

4 000858 B 1 500 133, 990. 00 0.76

5 688036 a1 615 128, 768. 70 0.73

6 601012 bR A 1, 400 123, 200. 00 0. 70

7 600031 =—®ET 3, 000 102, 450. 00 0. 58

8 300124 WA 1, 000 85, 510. 00 0. 48

9 002709 RIGH KL 1, 000 81, 610. 00 0. 46

10 002475 S 2, 400 81, 192. 00 0. 46

5. 4 MEPIRIZBEF MM RIRFRELSE

e i R ARIME GE) 5%%%? f’ﬁ

1 H XK f5i97 _ _

2 P AT YR - -

3 SR 9, 993, 000. 00 56. 53

Horp: BUREME &R 9, 993, 000. 00 56. 53

4 A i 7 - -

5 A Ml B i % 5 - -

6 WA A - -

7 Al (I AS #f50) 7,999. 93 0. 05

8 [F] VA7 R - -

9 oAt - -

10 | &it 10, 000, 999. 93 56. 58
5. 5 & PRIZA RHE HEES T = E B X/ R B fior B B 4

e | mBRE | BEAR | MR GO | ARhE G ;{iﬁﬁg :

1 200206 20 [=JF 06 100, 000 9,993, 000. 00 56. 53

2 110079 PUAR L fii 60 5,999. 95 0.03

123107 I K it 20 1,999. 98 0.01

5. 6 1R & HRIEA AR E 5 E ST 3E B DR BT +48 B SCRAES BOR

k]

T AT GAIR T IR AR R B SCFFIE TR -

5. T & FAIRIZ A SO i BeS F 7=15E H ) K/ HE R BB 42 St G R B B A

T ARIEGAREWIRARFFA /B

5. 8 & HAARIE A SO A o 2B B 7= 158 HU 5] K/ HE R BB FLAA BUE B 5 B 40
T ARG AR R BOER 5

5. 9 MERFE SRR KIS H3Z 5 18 5L i A

%9 3L 137




Sz 5L RS (LOF) 2021 4R 1 s

5.9. 1 IR G WIRA RSB KRR SRk 1R 25 40

N 74N a1
1R L% EaR (/)| S%TiE G Aﬁgﬁgm R 35
N RMEEF R AT Oo) -
I Fe T B A s (oD 299, 374. 37
I FE T B AT A e A S) o) -320, 760. 00

5.9.2 AR SHBBIEI BB RBUR

AFEGAEFAT AR I BL TR, KRS A B BRI, LB ORME N 2 1, R sh ik
U ZHIERIIIBE Y, @IS T AU B i IS AT A IR T, S5 A R B 5E fir kst
RFREGHIMEEART, SO AT ILRCEAT RIGERAE . a8 B 7870 7% R 4| 11 52
MR, IR BN B AR MEAFAE, 12 FH IR DT i R Gt UG, KR R 1R 100 T ARG BN IR 5
LAIE B BB Bt 2 5 O B AR XURS 1) 1Y

5. 10 M H BIR AT B 19 B U H3Z 5 18 L vt B

5.10. 1 & E R HB R BUR
B 4 AR A TE FE A 1 4

5. 10. 2 R G HIR A B S35 09 B U B 7 o4 2 B 40
T AR G S R 5 B

5. 10. 3 A3 BRI B H AN
B4 AR A TE A 1 4

5. 11 BEHESREME

5.11. 1 AEESEBREWI TR IEFH KT EREFHRET HIERERT LR FE, =
R EHmE Hi—ENZB AT ET. LHIER

FE 5O AR E R (A NRIEFIERAT I I B BE) 28 =+ — 2% SED0H oS MR
THAE PN, rf E AT R B B S P 25 T 2020 4F 12 H 25 HHHARRIE T ey (2020) 67

SRR, 1K 4880 J1TC. AHEGE B ARNZ A FHAT TIRAK AT, INNIZFIUE A

[ ST RART R B 0 AT RHE E R B AMEOR, i (P NRILAEANCE B0 (hie

o107 3k 13|




Sz 5L RS (LOF) 2021 4R 1 s

NRERIEE B A5 532 5) HI-H=MK0E, ERINCERRIFHEE S RT 2021 4 3
H 3 BAEHEBNCA T (2021) 2 ShbdivkE, SHZEmT4 7EE, AR 4266. 16 J1 7G5,
REEGEINSHZ A FAT TIRNE T ERGHT, UONZFIE R T A AR Rk, SHAH
(I RE 1A 23 R R AR o FRATXHZAE 2 A H ™A BT I SIS s i, 7 B0k

AR 2> = i BE AR E o

TR, AT G BT AIHT 44 UE SR B RAE SR AT AR A BTS2 5 A Bl A
et gl H AT — SEAZ B ATHETT. AT L.

5.11.2 ZERBEMH T HREREGEHES S RAME N & EREE
S HRIATT AR, BB 2 e B RE S R R R Z AN SR

5. 11. 3 HABEE F=HI %

T R && On)
1 FHARES 14, 524. 74
2 N ISCUIEF5 7 B 3K 992, 266. 30
3 INUgi &l -
4 MRS, 110, 206. 59
5 IR H K -
6 oAt SRR _
7 FRepiEsh H -
8 HAthy -
9 &1t 1,116, 997. 63
5. 11. 4 &5 BARFEAR M A TR R R v e i35 B 4H
E: AERESAMRE ARKRFFA L T R ] 6.
5. 11. 5 #HEH BARAT 4 R R AR RE Z PR 1B 0L 11U BA
VE: ARESARRE IR AR E P AEAERIESZ BRSO
5. 11. 6 BH A AWM E ML HALSCE IR 75
T BANEE, 2oz S &g REE.
§ 6 AMAEEMEHE)
HAL: Ay
S[Z 52 H N=PaN N =a=! VELA
A Pz B R (LOF) A ?zﬁ?mn $ﬁﬁ?@u
i AT 4 A A0 0 65, 702, 897. 33 147. 42 331. 35

7 ST 1) 3 <5 B FR DAY 473 40

1, 003, 216. 29

o1 d 13 ;W



Sz 5L RS (LOF) 2021 4R 1 s

ek - i 5 3 A [ 32 4 R DE [m] 43 0 50, 676, 186. 03 - 46. 08
i S TR 2 3R B sh I 8 () A 1 1 i
WYV D)
i A R I Ay AU 16, 029, 927. 59 147. 42 285. 27

§TEEFHENCHEARSBRAARTESEN
7.1 BEEEANFELESHPEINBNR
1
1.2 BEEENCHERRERBAEET 5 HA
1

§8 MBEEHFRENHMEEFE

8. 1 MEHA R —REERFEELSDHHIIE R EHEIT 20%8
# R BN R S S & IR A LB
| L [FFEESNF IR s A% I V2 =] o B3 5t
277 st oot | 6E | pE | mm | OO
il
:Z 1 [2021/01/01-—2021/03/31/55, 073, 905. 36 -147, 500, 000. 00[7, 573, 905. 36|  47. 25
A
A

77 iR AU

ARG, ARG IR R EEREA N R RSB0 U 2000 F 0. iz S naRE
NEFER BRI, T Re 5 A EAURE R o 5 A2k B (Bl T A g 50H R B e, e 5E
I IE RS s  RLXT EAUSE ] I AT SRR A BN, ] REAE e AL B R e, B xS Sk
WUFELG AR o Bk G 20 B 22X m] e B ER0U0E [0 5 D0 AT 78 0 E 8 U sl e 2
{H 208 < I RO 0] 4 A IS S E S IR (0] (135 < (AT NPT T W S [ T 4 2
ST AR, AL AT ) 5 AR BT A N AT A AR AT P 25k 4 B8 7 AR I oy A 3of 22 4470 B £
PR RIASFIFEN o FERRR I DL, R A B e 0 R N KRB [ A
R BE 3 BB (] J5 AR Sk G B UBRE SN A TAEHAR T 5,000 F37T, A<l e Ik ez

e SHARE G S I E LIRSS FRFHT

8. 2 MBI E R KM EEGER

Teo

o127 313

=



Sz 5L RS (LOF) 2021 4R 1 s

§9 BEXMHESFR

9.1 EEXHHEX
(1D EEE ST P2 S 50R & BUEH 7 4 (LOF) SR MY SCF
(2) PR 5LRERNEFF 7 24 (LOF) & &R
(3) P22 sLIRE BIIE R 0E 2 4 (LOF) 65 P
(4 PR A
(5) BE4EH NS T BB AR #H

9. 2 FFBUHE R
HeEE A, S MEFT

9.3 I HR
(1) B e B [ S 2R A b, AT 42 T4 2000 SE A EN A
(2) R LA E RGN, TEHARSER T REeSHARAT, BREHE

1: 4008004800 (FuKiRik#?)

FRESEEARAF
202144 A 21 H

o137 3t 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
	3.3 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
	4.2 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 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


