T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

5 R 18 A B SR RIE R R R E S
2021 4B 3 TR

2021 %09 A 30 H

EEEEN: PEREELSEEARAA
EETXEN: PEHRITRHERAH
WEEHHEHB: 2021410 A 27 H



T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

§ 1 EEWRR

HEFHANER S LEFRIEAR G IR R AL R VERRE sE Kt JExt N
B HERVEAN S B R AN ) SO DU

HEIE NP EIAT RO AR A FRGEAR S EFE, T 2021 410 4 26 HEZ T AR & M
SARPR  AFEHRIMBF A GG ENE, REERNEANFERBICE. RTS8 .

B BB NRUEIHSEE N S st R A BEALE TR 00, (EA PRI & — 2 A

RS MITAEWSOFAREHARREI . BB KK, Beb B 1A BB ST R AT A B B A S e 1 1

e LR LR

At T 5 BURER 2 1

AFRAERIE 2021 4 07 H 01 HARE 2021 409 A 30 Hik.

§2 E&EF=HMN

2. 1 FEEFAIEN

F &R S PR R

Wy M TR 5 IR FE e T
He F A 165530

HaiEfE LR e IR s
HEeaREARH 2018 4 10 H 12 H

5 7 YA T A7 A A

1,501, 172, 297. 23 3

BB H bx

2P P XU (KT RT 52 T, 04 3RAG B Bt b A 1 5 5%
e, 18 SR B X KRR (G

1. BE 7o B R

ARG (RS P e B - B [ R A B e R, B
FEMAFABATIRGL . B S W EOR 6% MECKE . [E 57 LR
TR R SIS UESH T IER I, T2 WA G5 it k&
RS, AR VPN AR — B B R EE . 515 T AR X i e
2, ERERTVEHENA, JoEfimRr, RERE LA
BB, SRR L it S5 T P AR 8 X TA) P (1 2 L
2+ [ WA 20 S B 77 A4 TR

(1) K& 537 Iic & Heng

FEREAR TR P B SRR 1, AT G i AN [R] SR ] YA

2




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

A A A S B RS . T3 AR PR BUSER R, BF
FLA TG SR R 22 R AR A, i) 5 5 2 B i R
W, DASREN 95 28 a2 i) ) Z2 A8 A0 Bl s SR RV AR N 3

(2) il i 150 Semg

X IE G, ARFE SR A H AR AR R IR R 4
WMNMERIRIEE T, KA BAs A, WIREHWEE. EHF
ZEREME . AN L, MXMERCE . RGOS . P
fi 5 S Al A8 W £ S F50 08 SRS S5 SR 1EAT BN Tt

(3) B HRE 5 3 R SRS

SRS S, AW A HENIIRIR. RIT%&HR
SRR PR A TR R 2, ST P SRRIE R U R A X
FEUCACIE oL, KA E AR E N B REE For Ak L 35, 75
TR 42 1) 45 7 DR 1) R At B 0 R A T R B R USRS R
IR -

3y B TEIR N

(1) R i ot shmg

AFEEIEL H BT K& EH R AL A Tz AR )
AR, Mkl R E A R R A | i
TR S AT EE R, R AR, e IR
DA (et 0 T = B (1 2 | o A< 0 e T N - R
1. EH)ZE RSN JREA AR A EK AT
CREMIREA], ik A BRI S A

AFEEAE AT NIRRT, 32 B M A e = W N A BT
AR B E AT RGP, IR R AR SR EEMMER b
maaE: 1 @ttt RIEXRHT LI R RS GO B RR DL
HIW, MWAFIMAEFHARSUCREE . Wi kirs. AFME
PR 8 S EURSS 455 2 AN D5 o BT A m AT 4y
Mro 2) wEMHT: EEHEE LW ARRRKYE. ZFIRE) &
HANEFERS, EEAZIERKEL, MEAEMREE, FEXR
MM EREEARIR T AR RRA FIREIG KR %,
ROE. ROIC. EH|Z., #F|%%%; PE. PEG. PB. PS4,

(2) JE [ Y R I SR 4 08 SR

E IR 2T BT AR MR E R B (BRI AR . LA o
H BN FEAFRAT IR 7 Ko AR it W
25 ATV T SR )Y A B 58 S SRR AR AR TR
W AEA b, R E R R I H SRR S e, R
1% E A BT ORGP I E I ) Bk RS 0 Ak SR AR T
SR E ) 1Y A SR AT BT

4 HoAh 4 kTR p R T R e

UNEAE B R NI LS oV R S8 58 T H AT A & al T

3




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

B, ReEENERTEAER)E, LUK HMARTEH .
A3 G RHAT AR S TR P P BT S DU e R B XS B XL
ERNTEA MW TR RO AT WSS B RTIR T, Eid
SRR SEATIIRT 7T, 45 & AT A4 TR AR R Tt AT A2 T
HANME SRS o ], TR R

FEFT A AU IRBIRIATSE T, R BN A e )
i 78 AR ST AR TR R 2 R

5 TSR % HE

FETFIBOWIN A FE e 1 EER AT B T B SR 2 AT 2 e i B2
L, R )RR IS M RS PR I, ORBEEE ISR %
He, Bvamahth )R, 2T BORR SN TE R 7 K .

HIE 25 B 153 48 B0 & 26 80%+— A AR AT & IAE AR UL 2 % (Bt

N&5= 8- %1 =) 520%
S 25 AIEG TR B G, FACHAST 35 FRUHA USSR TR 5 24K T
MG, REMES, ST RmiinEs.
BEEEHA HE PRI S A PR A A
EE&ETEA S ERAT I A IR A F]
§ 3 FEMF IR ST ERIN

3. 1 FEWMFiENR

A NRfiom
W 55 b A (2021 48 07 F 01 H-2021 £ 09 H 30 H)
L A 2 S 14, 800, 721. 94
2. A HFE 12, 788, 140. 40
3. AT 35058 4 A B AR B 0. 0085
4 AR I T e 1,515,772, 442. 77
5. IR Bl E 1. 0097

PECEN N ub v Bl Ak =1 A N AR S SN AL SR 7 B R 0 4 R AN 2 E DR MU %S B -3 (1S
HIET

2. AWIE IR RIS AR . BB HABIRON (V& 2 et AR sl at) fnksAE < 2 1 G
(IARE, A DAY e B e n_E A 2 Fe (AR B o

3.2 B AR

3.2.1 AR E MBS R BUHMENE KR KI5 RS B AR R H

| B | etk | ke | wgikess | wsikit | 00 | @@ |
4




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

® WEZEQ MR RO | AR TR
HE®
HE=1MH 0. 84% 0. 03% 1.43% 0. 05% -0.59% -0. 02%
ENDH 2. 16% 0. 03% 2.51% 0. 04% -0. 35% -0.01%
ok E—4F 3. 83% 0. 03% 4. 44% 0. 04% -0. 61% -0.01%
H 3 & A R ARG
. 0 . 0 . 0 . 0 . 0 . 0
N 15. 95% 0. 05% 12. 49% 0. 05% 3. 46% 0. 00%
45

3.2.2 AE &S FEMRUREES RIHHMEM KRS KI5 RN ST B Al i RAR B )

55
— hisREEE  — LSRR
20.00% <
15, 00% <
10.00% <
5.00% 4
0. 00% <
T T T T T T T T T T T T T T T T T T 1
HE BE BB EBEBHEEBEBEEEEEBEELRBREEEDREEBEE B
» @ D D oD @b on E2EEEERB R B R B B
S S S g g gcS S S S8 gg =S g3 59 9
[ ] 2 [~ = n -] [Tu] —_ —_ |5 n [mr] [ma] ] -2 -2 o [mr] [ma] [Tu]
e y e e, e, e, e e e, e, e, e e, e e, e, e, e =y e,
moe @ =2 B R 2 onoZ2 B E 2 BB oo~ o5 8 =B
§4 BEAMRE
4.1 BE&42H (HELEELE /D) FHH
IR MRS L _—
k4 HH 4% (B3 IR lik&[ﬁﬁ it B
A
FIRER | B EH
IS, Gprertl
+. BAEERT B AR
\ 2019 4E 12 KIBHATBAT, 1S
] 3L PN S S e - 9 - N
H 30 H AT HERAC 5 s T
GRS, AT e YA
BRI R RS




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

BhEE. 2018 48 HNA
HE R S A TR
A BUEHE Rk
5 5 5 AR 7 $% E
& PERWEERE 18
H 5 B iU 27 BYE 27
W E S PERNE
F— 4 W i 7 2
RARIEFF I I 4
HE R 1-3 K
RAT 77 1o BOIE 7 4% %
e P E R 1-3
o E AT R R BRI
oL PEREE
1 66 A H & Tl i 77
RUUF SR B R I 2 4
ZH,

T 1 ERAERH . B AR H IR A & B A R AT S H RS
2. UEFF ML) & SGEMATNE 2 GIEZRAL ML R AR A BIMED  FIAR SSHIE

4. 2 BE AN R E A A E G2/ EEM T B LR 3

FEAARE I, AT G BN AL IR IEFR AR BT G700 MR SR ERE RO E DL S (s R
PR 18 AN H E WU 2 BUE SR B A G R G B R ) (S DRIBEPE 18 A H 2 I o 7 AU I #5158
FG A UI) WIZE, ARG WSE M B R IR R PR IE HY R g 7 o AKE G B AN
SETFR NG BLEE R A A EA2 ) 1 52, ik A A B, RV ris il . AR I, Rk e il WA K
AR I SR AR AT

4.3 AP HEHHHA

4.3.1 A3 5l B HIRAT B AL

AR I A ) GES R S BA T AT RZSHIEIEFEL) |, URARRGER (i
SATA GBI | A TR T — RINATESEBR 5 SCA A2 A B 4 TR . &3 17 AT 5
AT o LY, BV R S A7 72 0 507 AR VR e AR, T AL 2 AT A T IO B R e

BLZ, AL AT A 5y W BEIAEE 28 S A TN a AZ Z AT B A s ], AR AE A 5 R A TS M R AR,

I




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

LI E R ], ORI G AE — N [/ e 5 5 I R 1 5 2 =] R I AN B e 3 AN st 21
G Mt R G, FEFJRINEL T R AT A, S3H P DL 545 SRR o I w] B AR 152 S il L
PAT DL RAF, R BT AT A2 5 KR AE L.

4.3.2 RERZ ST AKIE T

AR, RAIUAIE &5 L ERRHEG WA T RSB AT 5 MM SRS R R 5. IR
WA, RIS 555 B AT 50 7] H S 1 58 5 BRASHD 1 B30 758 By it % IR 24 H SR 5% 5
G R TREEE LRI -

4. A B AZE SR B BRSNS (E 03T

2021 5 3 F L, WHMATHIESE TR, K. RS E A X R B m A P g, A g R
AN VAR v [ Y AT B0 S . A DT, AR kAL [BlvE, JEACH MTIE IR, EERE
AR HL R o Tk A A7 W R sl fli& SR e R, b I rAalnlg, SR/ e, W2k
DRSS, TolkAVALE AT m A E S5 e o EAKTT T, RS ik BN BE FE XU S B A — P
Tt PPT, fH CPT FEHE M e fill TS SRHEFFARAL o

TR MBI, ST AR, ERSMETIORSF “ABAG ", EEX L T BURF R 6
FAE AR MEATAT A, 3 ZRE 08 it AT IR B SRBUR T W) . RN, BURE QR m) i i 1y, 7
9 HRATH I 2 ii P e, 0 s Xt 225 1 45 MR SCHF

MGFETAE, 3 FEAEFEAT FAT IR ARG gt — P g . 58 MBOER AR U R, R
HuIX H LS AR S AR R T, 10 R E At R A 3. 08% RT3 2. 88%; {5 MM i, 15 FHHFIZ(K
fifR, i tEdEA TR HIRIAE, 15 5 30 KA 78 18 K7 W8 T2 06 ™ 2550 5 BUR B 61 55
MRS AR R AL AEE BT B4k, e BRI B &k o

SR AR B AR, R AE R, AT IE R SR . MR AT Z AR BRI, W&
DL . S GER E 285 ™ KR R N AT I IR, AN E, B 3 2R e AF
il b, SRSRIEECRSIE K S a R DXANAT L, - [l 52 BB 18 AN M BOR AT, st A0
o A, AR, ARG EE LA TR, FHka MLz

4.5 |EMNES R GERIR

AN, RIS T EIEKZEN 0. 84%, [FIHMY g L L ZE 2 1. 43%.
7



T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

4.6 MEMABSFHFA ANBREES T HEE UL

AARE A, ASE SR BLESE 20 A TAF A3 @5 EIRT T/t GEem it a ABeE AR —

) B
§5 EARME

5. 1 REMREEE=HEHR

FP5 T H e o) L BB HIEL B ()

1 B 5B i

Horp R -

2 PEER® - -
3 | E AR HE T 1, 820, 898, 700. 00 97. 86
Hrp: fiize 1, 820, 898, 700. 00 97. 86
BE SCRRIESR - -

4 [REREE - -
S RLATAE A - -

6 [KNIRE ST - -
Fore B a0 114 S N R B 4 i % 7 - -

T RATAERRG R A& E T 5, 850, 202. 95 0. 31
HoAh BE /= 34, 003, 968. 11 1.83
At 1, 860, 752, 871. 06 100. 00

5. 2 MEHIRBAT WA RUBER R AS

5.2.1 MERIRIATI R BARERRAES
ARREEAREWRARFFAE RN TR E.

5.2.2 MEBKRBAT W RABBRBR TR ERZAHES
REEE ARG WRARFFA U BB TR .

5. 3 A HAIRIZ A S E b S B 1H H ] K/ HER O B R4 B B A

5.3.1 EWIRIEA A o 2 B E EL B R/ AT+ 42 B B3 4
I AR WIRAR AR -

5. 4 MERE S WA R R A

8



T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

F5 i 5 b AfrpmE Go i B4 0B L ()
1 eSS - -
2 |RATER - -
3 | &R 933, 974, 700. 00 61.62
Horp: BURMES R - -
4 k% 356, 031, 000. 00 23. 49
5 |k e AR TS 145, 657, 500. 00 9.61
6 Hh S 234, 077, 000. 00 15. 44
(O TR v QT B i) 5, 478, 500. 00 0. 36
8 [ERIZEa 145, 680, 000. 00 9.61
9 |HAth - -
10 | 1, 820, 898, 700. 00 120. 13
5. 5 EHIRIZA RME HEEF = HE B KD HEF KET L fiss S B g
K| % 7 MR GO | ARME Go | DA
BB (%)
1 [1728018 17 fRMVARAT — 2% 1, 000, 000 102, 330, 000. 00 6. 75
2 042100084 |21 71l FE ¥ CP0OO1 1, 000, 000 100, 530, 000. 00 6. 63
3 |112106118 |21 AZi@4R4T CD118 1, 000, 000 97, 230, 000. 00 6. 41
4 (1728021 17 TRRAT =2 01 940, 000 96, 190, 200. 00 6. 35
5 |1720059 17 YLVPRERAT 4% 02 800, 000 81, 384, 000. 00 5.37

5. 6 MEWARIL A SAME GBS B 13E H B K/ HEFF BT+ B SRR IR A 4

ARHe G ARG AR T A B SCRFIE SR -

5. T MEHIRIEA RN E HEEF =R ELHIRNEF KT LA R R HH
AR G ARG AR RS T E )R .

5. 8 A HAARIZ A SO A o G B 7= 158 HFI K/ HERF BT T AG BUE B3 B 4H
AFE AR R R FFABGE .

5.9 MEMRFEEBR A NRIEH R Z B BA

5.9.1 ERIRAES T T KR RSB 28 A

AT AR W N R AT B B e

5.9.2 AESHRB B B HI B RBR




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

ARSI GG AN BRI BT
5. 10 R EHARA S H B 1 B FUH 3L 5 00 i 4

5.10.1 A3 E AR BT 1 F R
A I A B AN B A [ I BT 4502

5.10.2 & IR AR S5 B B S Rkr Mt 20 0 4
ARSI AR I R BEAT [ G B 2

5.10.3 A& BRI SR T
AN AR A 1 P SR AT IR B

5. 11 EAAREMIE

5.11.1 BER BT T L UEFRIRT EARAH R E R I LR AERER SR BT —FEAZ
BIAFBR. AT

Hh [ AOVARAT Bt A7 BR 2 71 43 il F- 2020 4E 12 H 7 H. 2021 4E 1 A 19 HZ BRI A5 CGRAZE
TR (2020) 66 5. MRORIETI T (2021) 1°5),

ATERAT IR A PR A 7] T 2021 4E 8 H 13 H2 B E A RMBATAT GRITF (2021) 23 5).

o TRRAT I A PR A 7T 2020 48 11 F 6 H. 2020 45 11 7 10 H. 2020 4 12 J 25 H4r 5152 3
N RARAT B 0 ST ERANCERR L RMNCE B, T ERAT R B I R 4b 11 (Hr
R [2020]28 1 5. HUCH (2020) 31 5. 4RI RT (2020) 71 5).

TLPGERAT Bt A BR 2 7T 2021 4 5 H 17 H W rp AR OR I 2 V178 1 Jy A0 31 (st dR AR M 11 U (2021)
255,

Hh [ BSIER fi 5 ARAT IE AT BR A F1 43 0 F 2020 4F 12 H 25 H. 2021 46 H 22 H. 2021 4 8 H 13 HIX
Bk EARATORG I B B A S P ERARATA ST GRIEIE STy (2020) 72 5. #RYF (2021) 16
TR (2021) 23 5).

P AUERAT IR A BR 4 7] - 2020 4F 12 H 28 HUREI N RARATFI 570474011 C(FAR) 1l (2020) 38 30
e

T ARITIRS A TR A F T 2020 45 10 A 20 H. 2021 45 A 17 H. 2021 4 8 H 20 H 4552 1 [H K 4
10



T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

CERRILFONCE R, hEAR TR E R 2. hEANRSBATAT GULT (2020) 27 5. 5
TCHT (2020) 28 5. ARAREE TR (2021) 195, 4R{TF (2021) 25 5).

X “21 AZJ@EARAT CD118. 17 TLRHRAT 4% 01, 17 YLVGERAT 4% 02, 16 WEAEERAT 2% 01, 20 FIA{4R
TG00, 17T EARAT R 0L 17 FOWARAT 207 BRI . BB I E IR, CHIER
BRSO AR MRS BT, ATy, B A S IR IR 657 ) A A Al 2 B AN S A
A SRR RENA o FRATTRE AR SCHR AR (1 IR B b AT P9 B0 B DR AR, A B R AN 2w ) FE BRI E

Btz Ah, HARABE ST AT 2 UE S R AT BRSBTS 2R, s S g H Al

—HENZEIATTEDT. AT

5.11.2 E&HF M+ 2B ELTE HES A RN E K& EREE
AT AR AR AR A LB, B I 5 A #5082 2 AR5 o

5.11.3 HAt =M B

FF5 B4 &8 (o)

17 HH ORAIE 42 32, 416. 92
LSCUE 5715 F K 1, 998, 698. 08
IMAdi&il] -
IVA @RI BS) 31,972, 853. 11
AT FR K -
FoAth RIS -

HoAh _
Eann 34, 003, 968. 11

O || |O1 | ]|wW (D |~

5.11.4 & RARFFH K TR B B T 8 fi s A
AT AR T IR AR R AT F B ] e 557

5.11.5 1R & BIR AT 148 B R AF AR TRUE X R 00 i 15t BA
AFE AR WIRARFFA IR, AAMFAERIBSZ RGO

5.11.6 W EH G 5 ERI HADS iR ER o
PRIV TN, BB AR s e S EHE Ee B B T M ST ReAE R R 22

§ 6 TFBAEEHHERSN

11




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

AL
e 15 B HAA) 3 4 A B0 A5 1,501, 171, 224. 99
5 1 A 1) 5 4 S HR 47 45 1,072.24
Pl S BRI ) 25 4 R VR [m] 47 0 -
et WHIR R S 3R 0 B B A (b L “=7 3851 -
it IR I 4 40 A A0 1,501, 172, 297. 23
§7 BREEBEENGHEARERELESEMN
7.1 BEEBNEHBERRERBARE LSR5 HA
A, REFHANKZHEARERTEARES,
§8 MEWARRERE SR ERSFELHFEN
o
§9 B FE VIR MEEE S
9. 1 MEMANBE—BEEHTFEESDHILHHIE RSB 2098 1B
et BN R 2L S B I WREWRFFAEREREN

B
ok B e At

=2 i i i o N N N i
5 . I3 B it HAHI 4 FH W7 i VEE [ 473 0 FEE 140 "

7 oontmx
2021-07-01 & 1, 500, 134, 000. 0
M |1 - 1, 500, 134, 000. 00 | 99. 93%
2021-09-30 0
PR A AU

AR FE A A0 IR L BB 4R TR A S B A9 A B B e R 4 AU AR BT 20%, T T I DR ARURE [=] PR 175 0L, P RE 32 3

(1) 4 TERT IS TA] A JGVEAR LR 5 (10 53 7= 7 LLROGT, AT Re e e A O A TR B PR, 2 B0 B e XU ; dn SR S A i L 5]

15 B B B BT 2000 B — 508 38 R AURE [R] 5 ELAURE B, FEe i S AT R (HEGGR) MZ5E voE #ir 4
HAEE], GnSESE 2 ANTFBCE A b (A S A B I, e RN AT Re AR (245 (R DI 20 8 15 12 52 2k 4 () 5K [ R IS,
X ) A5 % 2 T R ] PR 3 BB

(2) B8 8 N 18l B UE I3 LA RLAST e 4 T[] PO B <6 75 2, U m) A 5 B P 1 2 BUAS RIS AL, SR S G (R BB A A 28
K

(3) PRI < (AR P B o) i, BRI R[] 2R WS N VA B4 B8 7, 3B G 3 E BRI 3

(4) B4 BE = MBI /N, W e 3 BOH0 23 #5% 51 52 BRI AN e SE B 45 [R1 24 78 IR 055 B (1) A5 0 SRS

(5) RAUEE [ T SRR 4 B MBI /N, AN R A7 R IN 55, Bt H B 5 R 20 T I & [ 25 L ETR B T U .

12




T E PRI P 18 AN e TR RUE IR B & 2021 SF 5 3 R AR

9.2 B EEF RRNHMEERFR
e

§10 HAEXHHEHZF

10.1 HBEXHFER

Lo D 5V 2R 5055 TAIF 5 R 25 S Xt 1

2. PSR INIE 4 A TR A 7 L

3. () FIRBEFHARIESRHES (LOF) EE&4H

4, (5D FIEFEAHREE SRR S (LOP) fHZER N H

5. HERINEE 18 AN H & WITF U5 B e S B
6. B RINERE 18 AN H R WITT I 25 R S5 45 S G A S T 1
T TR TP 42 RO F0K 95 125 24 75

10. 2 FFUHN
B4 S E AR/ SR AT NMEFT.

10. 3 EFE AR
P TR IR 1) 45 A B A0 A b 5 S B e ], A8 T 4 T A 2 0 S A B

JRE] I AT s B, 27 W3RN www. citicprufunds. com. cno

A DRI BT PR 2 )
2021 4£ 10 A 27 H

13



	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§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 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 报告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 基金投资前十名证券的发行主体本期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、处罚说明
	5.11.2 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


