LS

N |

HEAT W™ iR S RIS R e

2021 4

.
.
f—a

RE:

=5

20219 A 30 H

£iq=)

BEEEEN:. ERMHESEEAGRATR
EETEN: PEIREBITROERAT
WEXHER: 2021410 A 27 H



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

§1 EERR

FGE IR E R L E SRR S TR AR RICE . RSV B E R,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEFUE NP E TR AT RO A IR A AR A R G S FME, T 2021 4 10 [ 26 HE& T4
R PSSR R . AR A G EFANE, REERNBENFEREBICE. RFIER
R B BRI .

BB IR LSS H - SR B i S 0 BN IS F R B, (BN ORIE RS 8 — e A A

HE G AN SOFA R HARR I BT KU, BB 751 0 e Sl LA 48 Bl 15 A
RS .

AR P B 55 TR R A

AAREWIE 2021 427 H 1 HiERE 2021 49 A 30 Hik.

§2 HEE BN

Fe & TR HEZRANIRAT I IR TR A

e 011111

e S (e LTI

e FRAERMH 202146 H 16 H

A AR 3L 4 4 B 556, 168, 226. 50 4}

% Hbr AT G d ik R [ 48 G (0 K R i S AN B Ok e

RHIE, 0BT AN F TSR 85 F AE F AAARE BL, FE ™ h
PR RS AN GR35 B P s PR AT SR T 5 38 SRS STt g
ﬁ‘{ﬁﬁ’]?’”ﬁlﬁli‘& N RSB MR SRR E .

et s R E ARl AT TR A E PR T

hfﬁlﬁl S BB . A E A ) A5 EL/K T35 R RERY
Wi IE 27 717 37 (4 LS PR 2K, o 8 DR SR B8 77 A XL A 2 e A 2k
AFRNII T, AET RS P 2H A AR ) St b, 9 R sl o
B REBE = BCE LU, SCELRE G B B Aa o MfF
BME. 2. IRERBIBORMS: ARG RSB AL E RS
WETCRIREAE b, 200 BRI  E D RO A2 1,
R FCEA G AT, 28 R3S I~ a], $
WA R AESER M. 3. fiFFHA a8
g s AT G B BCBE N A A A DRUE S & B R sl P Y
BLAh b, AR B, SRE R e R

AT G R I T B N AR TS TR 7
] A A BSOS 5 B T T 3 BOAE 458 LR 30T 2% S0 0 O B2
BEAT B R OA R T, W R AE S, e A
N B SRR G SRS - AE R SR S A B

% 200 & 135




HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

e, ACHE B B ARE HE 0 DRV A5 FH 2 8 Wi s SRS
(AT o JRAT E 455, BACRHMIRG MR E ., W
Yty A PRI ZE AR O AE I W A5 PRGBS DEAl 42
EHEE T BTN RS, 4. B SOFIER R R
W& FEXT T M 2R B RANRT TR FEAML b, AT 3T
B SCRFUE SRR Y A JYIBC B SRS 5 0 IR 454 T B 2R
LEEE RO MAUEVE I TR 36 70 I B SCRFIE S
AR 238 IRV« BRFT AT XU VRSP KU« B ¢ 45
R, EERAREEBB AN B SCRRESFEATRCE . 5.
JBCHE J B 43 0F WS FEVE VA S VFIRTE I Y, ARG m]
i P AR I B0 B g BT A A AT B, AR (E N H
(0, %k R G AR AN LU R IR AR D0 T IS R KU, $2
PR . AT T BERTRUEN R 4T 5E 5 i BRI A
W2, I 2 Sk B Sk B W OB S5 SR AT B IR E
$AF o AT AT AR BT BRI, gl i I I3 17
AL T 3718 AT A AR I, Fh4 & LRI B (10 5 i A 2
TR B EAKCT AT 8 BECKE 787075 FE L4 10
BRI P BN S AR, JEL B E . A ik
B TR, DR A S BN . 6. @l
OGS BTN AT S SRS, KRG 5 R
TRA . PRIER LB PHRIRESIEZR TR L (5 BER
R, GBI G X TFIT . RN, EORRRIE G
A TSR EN I LA Rz bl b BEATAT KSR T B T 5
SERB G 7. FEFEFRIEBIB RIS AT SR AR Y 5 5%
b AT S 45 B SRS 5 106 BRI S B BN (E IR ER AT
TR, AT IR B

b4 bl B S HHIE 800 Fi8 AL 2 286 0%+18 AF i Hi i 2 % (15 FH Ak BV
R ) %20%+ b AUF [ 457 F8 20U i 2 +20%

PR YA 2 AR AIE A KL iR A B G, TIUMA RS 5 W A v T L A 4
iy mmigkse, RTREMNES.
AHE ST Re B HE AR I I S, BR R AR AH 5 58 IR SR
TE G AL I T 3538 B AR S — MRS R XU, 38 7% AR AR
2 A DA K A s 17 3 AR S5 5 AMIE 7 T 32 75 5% BT T I 1)
R 8 AU o

BB AN B S B TR A A

REEEN Hh [ LR ARAT B A PR A

TR R EE L L SRR AT ™RIBS A | R RIES C

IR E S A 011111 011112

A IR N 8 7 Gk 4 Iy B0 514, 524, 548. 45 %y 41, 643, 678. 05 {4

§3 FEMFRIFMESHERN

3.1 ERMFER

Bfz: NRMIT

#
=
b
g




HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

ESE 0 s 7N WAEH (2021 4£ 7 H 1 H-2021 4£ 9 A 30 H)
HEFRMEAT I IR TR A A HEFRMAERAT I IR TR & C
LA C s B 25 2, 758, 936. 62 159, 859. 83
2. A -11, 886, 050. 17 -1, 210, 920. 20
3. AT 35 B 4 A7 B A A A -0. 0223 -0. 0261
4. SR B B = 1 E 514, 358, 313. 60 41, 557, 645. 07
5. IR F= & A BFE 0. 9997 0. 9979

e 1y Frid e SHR I AR AW B 5 2 e 1S T3, T\ 2 A SERRii et KT 2
&FProET .

2+ AW OB TR A G AR RN . st licas

R IEIRE AR A C s B ai in EAH A se i E A2 s as .«

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R
HFRAIRAT ML IR A A

HAHN AN Fe i EAR SRS ) HERAH

Mk &g b s Sk v
‘ TR K R A ML 457 b B Sk v o
B [EEKEO » W ZhrEZ O—06 @—®
HZQ lEEIE)
@
HE=1HAH -2. 08% 1. 54% -5.29% 0. 90% 3. 21% 0. 64%
H3E4 5
-0. 03% 1. 43% -4. 20% 0. 86% 4. 17% 0.57%
ERER S
TEZRMEAT I IR TR S C
Mk &g b e Sk v
‘ TR K R A ML 457 b 5 S v o
B [EEKERO » W ZhrEZ O—06 @—®
HZQ EnEIE)
@
TFFE=1HA -2.23% 1. 54% -5.29% 0. 90% 3. 06% 0. 64%
H3E4 5
-0. 21% 1. 43% -4, 20% 0. 86% 3. 99% 0.57%
ERER S

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RIS LRl
AR

#
S
=
H



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

R B AT AL IR A A R T -B:$ 5 ﬁl@?ﬂﬁ%ﬁﬁﬁlﬂtﬁ$ B 58 & B

4.00%
3.00% ’\
2.00%
1.00%
Caux a,l ,.f’\.'\ ‘w’f ‘.'\ K‘ I\ ll
-1.00% \I \/\ /Pf\-., y
~2.00% |/
HV, A\
~3.00% / J\/ | / XM]
_4 00% III(/_ = I‘| Illj’ H\\"\-I\ /‘\"\."
-5.00% ' / \/
¥
~6.00% y
$ N 2 IETINRELLIILLEIRLT
A A A A A A A A A A A
§ 8 8 8 8 8 8 8 R B R R 8 R B 8 R &8 ¢R

|— BT RR SAR TP EEK E — LG TR SAR TSl |

TR A B AT Ak IR A C R I e %ﬁ%ﬁ%ﬁﬂﬁtﬁﬁﬁﬁ%ﬁ$ B 58 & B

4.00%

_ A
3.00% N L a’\
o]l \ /\/\

0.00% |\ /,r" AP
— | M ‘---.___.
~1.00% {{ — W

I Ry
~2.00% 1 | \
~3.00% \ f\/ s l\f"/ /\ F\J
-4.00% / S
~5.00% H / \
~6.00% v
Py P Iz YeEELTETLERYRLS
T2EREEETEEEREEERBYREPLY
8§ 8 8§ 8 8 8 8 8 8 B B 8 8 R B8 8B B RE
|— BT RR SCR TP EMK E — ERMETIA R & CR T ISl |

e 1L EURHEN 2021 426 H 16 HZ 2021 429 H 30 H.

2. G ERME, ARG HESGFEAEMERE 6 MHNNECH, BEREIARAIESIEDR
.

3. HEESERARGE BRI HIRAW—F.

§4 FEAWRSE
4.1 H42W (RELSZENA) B

FE AT 38 2 FIRR | 12 A
IR | BEam | FR

e | W% YL

% 550 & 130T



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

AT, 23 FESE GRS Mlkg
T3 B0 B 57K 5 MBA. AT H K
EHA R AT 7 L P (EREE
FEA PR 2 | AT LA 7T 2. 2007 55 6 H
TIAARAT], PR R . Hea
BB, JEE4H, R AELaE, I
fEE B — RS . 2007 4F 11 A

LT —HB RS2, H 2009 4F 11 &L
b (IR 20215F 6316 23 4 Tt R ATEE) AT AL IR &
T IARESEK H RERLSZ, 2015 4F 6 HAFHEEM
B nea il B R I RS B R A A R

SRS, 2016 4 12 A % 2018 4F
11 AR AR5 AT Wb 56 4 AR 35 R TG i
RAEMIEF RSN EL . 2021
6 ARG AR ERAT L™ TR A B IE
B REEMIELT, 202044 HE
2021 4 6 ARSI AT RS TR A 2
IS A ST (O E - S e s i 8

4. L1 BIARFRAERSFERTEE TR T LK E 2 2 F 8 E 8™~ R

E: oo
4.2 EEANHRE YA AESIE/EBF5 O3

H B A G RIE R AN ML B G 6 FIOLIRE, A7 AR A G F T A
7.

Bk

4.3 ARG ERHH
4.3.1 A PR G ERHITHR

RGN, ARESEHAMRE GEFHRRESEHAR A TFZHHEHEFEL) KR, @
R ATE R MR AR, AFERT SRS 5 S5 AT R AN (R i 2 [R) R e M) 2 ik
S P UE B AT T AR AL RV O RS R I OR A PR R AN R B A HIRSE G o R B 54
MrE R AR K BV E AT IS B A%, AR R R R AL ) RGP I AT A8 iy i e,
TR AT 5 STt [RII, RS BE BT 5 S N AOZE 2 64T HH A M T oAl . AR
W, 3R AP R 5y ) B A AR T S D0 R4
4.3.2 RERGTAKERGH

WE AR RIAR SR T Z BTN AREWINE AL I IR A 62 50 5%
P FE a0 IR H S R A8 5 S35 /0 ) I A2 5y Bl I IR 7 24 H A &1 5%

1371

&

61

ps



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

4. 4 MEHAZESHBR REAIZED

2021 FE= R E AU RARIBT PR, EEE TRk BRI RVE S . SIRE, WTREGS,
92 o

2P TE B E R R E I B, KRR, BORE STE TR a M, Mahim
ZFIBATIRIZZE, RMBOE. MBBUEE TRE.

PN RE . OURBOR L5 A R R0, =22 LU AR e Bk, ARk
i ) B i B L g S

A =2 Ak B RS EERGES, MEER. Hrh, ik 500 sOREKIERGT 17%, P
300, GNMPIRI R FEGES . HTE, AR Bk, A0 KA. (T, ANEREE Bumo kK
WAL 30%H 2 50% LA Lo S3—TJ7 i, TP IATH MR, ARINIRSS . . AT LIRSk R
it 10%.

=R A BT LKA AN E RIS ), R XU R, SR E E AL,
FARGHIRE EREAE, ERORIAC, O TR S R Lk, K R R R R bk
H=, R, BIRBRRE RSB Rl RIE K PR RS Lk, SRS KR k. AsKE
SAT\ECE 7 A e, WOFRS S EBIRAT, EE S5 T R R R B kAT
o ARG, BEAE KM I — e M E K, M= EER O T — e, —mne s

oL SRR (K 72 TAT AN, (IR 7E AR T B B i At ey, HE— 2B oK T SRR
B B AL E

BE BTG AT B E T E =R AT T ARG E, ARSELRIEA R, e
ERIBO A, RS IR E .

o PR3 N DU ZR R, B8 A0 K 3k — 25 S 1) 2022 4 J LA S (0B o) 1 3, 4305 20 T i
OB BT e, WRTFEEATI MR, Wk —BmtE, RIMAEFATR “QF =I5 M
BENE” , TEARR—BRITIE], ATHEIG “ SIRBrErAmEr” , FEEIEIE Mg, %,
WGBTS EE, AT E ML, FIRES BT, X RZ i TAE
PRI, [RIE IR 2 ) T ARG R m AR R, 7E R SRR SE A IR SR, BAEEE T
B, R RS TR B=, AR ZE O NRERXK . AL, dEKF
FERRNAERSY T, PEBEE D E R (LR, HEsh @Bk Ak i, SeBl 1 ARk % op [E 25

A B, X—#EREELHEANRR, SRS 88, & EBUF R TR T AR
WIIE PRI AR R A IR, 280l aT GRS K Z J1 (BT

TR A B, BRATKEMR, PEZHF A E2I Er@s. hEE SR8 T

5T 3L 13



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

VAR R, GFfFREIRREE, FrAs A BA 8 AT s, BRIFL 5 BB 1AL,
KBGO NAFAE “IRAAFEIIA S MR & AT R Bk, PR HL
SAZIRBVBS BN = o ST, A TS BOR, A R AR R R Bk e %00
T, HFARIADIT 2 7] WA VBRI T B, R it TR e, JATAW
AE DS LR UAH X B YA 2

b = 2R Sk EE, T BRA TRE 2R R SR SRR R s, LR SRS K .
H2, W T RIS KRR SR AE AT E M, STt XE DURIBUB A B R K. o
Pl Ay — 5 T S R AR AR Bk, 55— 5T DT A bR e 55 9 ARER, R S RREE
WK AFEE, Bt A EAFRI. prileatk b, JAOTHOH Y ERAT SR, &fF — ek
JEE (L -

FHIRE, BATHXEIH AR . —Jrm, B AR IER - I0 5 H 2 Bk ST K R 3T
HITIR O Tk, fAEfiEB R MEvInsh s, B k.
AT A AREEIESE I B BOAT LG B SR . AEVE BT ) b, E ORI BEZS . RIR IR
FAT s AR TS A b, B T RS RSB AR R, R AT K I — EARE T SR,
AR R REALZE TAT R L.

HATR BRI 53, B8, 19l RIFHBIR e .

4.5 WEHA R SR SR

B WIR R EAT ™I IR A A RS ATFE Y 0. 9997 JT, AR I &0 0T
IR Z -2, 08%, [AI LG HL B R M 28 2 -5, 29%, LA & IR AR AT AT ™k B &
C IEEE M BUFE N 0. 9979 JC, AR I S0 B FR Jy-2. 23%, RIS LB el ot
ZN-5.29%.

4.6 MEMAZRSFHFE ABRES R HETE LY
o

§5 WBHGHRE

5.1 MEMREEH=HEHENR

F5 i H & (o) IS ST (%)
1| et 522, 828, 428. 25 91. 89

Hrp: 5 522, 828, 428. 25 91. 89

REEHE - -

3| BEW AR AR BT - -

W
0
=
bl
=t



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

Hrp: fige

B SCRRIE SR

BRI

BT R

TN A Bl

Horbre WS IR A 1 SRR R
e

fih %

RATAE RS H A e it

34, 850, 017. 22

6. 13

oAb 5™

11, 274, 025. 13

1. 98

it

568, 952, 470. 60

100. 00

AR b Ui glii]

%174 5. 67%.

5.2 WEHIRIZETIL T RIVEER

5.2.1 |EFRBATI R BEANRE

BHE

/—t

A

G HLHIER B BB A SRUME AR T 31, 544, 649. 96 7, (5%

ERPEER R

(e

&S

~feiE o)

i B4 BT EHE b
%1 (%)

RS S N4

25,959, 281.

60

4. 67

R

il gl

426, 157, 509.

82

76. 66

S| || =

LW VAN S W% St LIV
NI4

I,

R AT

51, 276.

ALl A REAEREOL

A R ROl

3, 345.

5 R PR RIE BRI SS

3, 755, 700.

SR

Bl

LA 55 M 551k

26, 000, 000.

FBHERT T AR 55k

9, 347, 511.

TKF L IR FE i i B

9, 153.

FE R MRS BB AR AR 55

A

DA TAE

e RE RS

n|Im|lo|v|Io|IZz2|I=I0 ]9 |IH|lZmle|T|T™

=
Zia

it

491, 283, 778.

88.

5.2.2 MEMRIBATI D RIBREBR R R ERRAS

A7k 255 |

Al (NRMD |

S

Bre

AN

PRI (B |

% 9ut & 135C




HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

00 HEds

01 JE# R

02 Tk

03 AJikyH 2%

12, 325, 955. 76

04 FHHPH

05 Bz A

06 4:flithr=

07 fFEHAR

08 HEfEMLZ

19, 218, 694. 20

09 AHEF

99 &

it

31, 544, 649. 96

TE: LA ER A APEAT Wk 53 bt

5.3 JIRAZA SRMME b & B 13E EL I K/ HEFR I B R
5.3. 1 MEMRIEA ME S EE T 5E HL B/ NERFF AT+ 28 B B 4

LR

e | mEmem | mEmsRk | R D |[ARIME Go @%iﬁg ;%M”
1 600809 Ly v 39 120, 000| 37, 860, 000. 00 6.81
2 000799 TP LT 150, 072| 37,177, 336. 56 6. 69
3 600519 PVl e 20, 000 36, 600, 000. 00 6. 58
4 000568 PIMNEE 160, 000| 35, 452, 800. 00 6. 38
5 600702 FAF 160, 000[ 33, 024, 000. 00 5. 94
6 600882 wrriE % 566, 000| 31, 396, 020. 00 5. 65
7 000858 ETR = 130, 000| 28, 520, 700. 00 5.13
8 601888 G RRES A 100, 000| 26, 000, 000. 00 4. 68
9 002714 W B4y 500, 064| 25,953, 321. 60 4.67
10 300750 TR 41, 000 21, 554, 930. 00 3.88

5.4 HMEMREMF MBI RNRFEEAS
T ARESARE NIRRT A 6.

5.5 T HIRILA RME 5 E T 5E LB RN HEFF BB 1048 £ 27 B 5 A 40

TE: AREESARREPRARIFA 6.

5.6 MEWIRIEA RMME b H & T ™1#E LI/ HEFF BRT+ 48 B SCRAESR IR H

k]

T AREEG ARG WIRARFFA B SCHFESR .

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B Al

1070 3 131




R IAT LR IR A 2021 4E5F 3 MG

T AREAMEWRRFARER.

5.8 T HIRILA RME 5 E T 3E B RN HERF BT L2 BUES 5 A48
T RIS AR G AR A PG

5.9 MEMRSFE ST R KBTS 5 18 L i B

5.9.1 MEWIRA RS BB MR AT RF SR8 20 B 40
T AHE AR WIACK I R AR 5

5.9.2 AEESERBIROBHEBER
T RIS ARG AR A BRI

5.10 MEHRAE BRI BEFHRZ HH RN

5.10. 1 AR E BB EBUOR
TE: ARG WIARARRA B U 5T .

5.10.2 MEWRAESHT 1 ERHBFFCMBREHA
T TG WIR ARSI E G52

5.10. 3 A3 E 5 B ST B M
VE: AHE A IR R [ A 17
5.11 BBRAESREMRE

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIAMRER TR FE, =
FEREmF HAI—FENZB AR LTIHIER

T TP 2 TR T AR I RAT BB B BT IS R M AR, BRA RS
gl AT —F A B ATHETT. LTI

5.11.2 ZEREMIM T HRERETEHES S RAMENFIERE
B RRIAT T AR, BT SR T I e e R ISR P Z AN I -

5.11.3 HARBEF=HIR

P R &8 (o)

1 17 H PR E 42 145, 056. 54
2 |NMIGEFRTE K 10, 818, 904. 30
3 MR -

o110 o137



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

RS2

4,422. 56

IDALGEEN

305,641.73

oAb SR

92

FHoAth

O 0O | N[ |01 |

it

11, 274, 025. 13

5.11.4 MEFIRFFH R T HBHAR AT #5135 A4
VE: ARG AR WIACR AT A I 0 T R e 5%

5.11.5 & HIRAT 14 R AP AAE Ul 52 FR1F 00 Y 5t B
T BEARTHIR, AFEEHT 40 BER AT UE R FR A O -

§ 6 JFAEEHHRSN

AL

i H HEZRAIATI IR RA A | BRI ™ERE C

ik 15 AT A A A 537,014, 795. 40 47, 674, 486. 97
% 25 1 301 ] 5 4 Y D 0 1, 710, 594. 85 2,043, 950. 98
U T ) 25 4 U B ] 47 AT 24, 200, 841. 80 8, 074, 759. 90

T T ST 1) ik < 4R > AL A A A (A A
UL =T D

s A AR 3 4 1 00 514, 524, 548. 45

41, 643, 678. 05

§7 ZREEEANGHERRERRARESFNL
7.1 ZEEEAFHEFESHBRIHER
i K

7.2 ZEEENZHERRERRFEEZ 5 A
.

§8 MBRE RN AMERER

8.1 ME MW BB EFEESHB LA BT 200895

TE: AR AR N RAT B BB R AT 2 e G 3 2 R 20% )15 L«

8.2 MHBRERKMAMERRFR
e k.

Bo1200 137



HETRRAEAT L R IR A 2021 4E5F 3 ZRPEAR

§9 FEXMHEXR

O

1 FEXHFER

1 AT (0 v I e o i S S
2. AREEH (EEEF)D

3+ AFEH (HH UMD

4. RIEEEH FEE O

5 FEEE ML BARALAE . B LR

%
A

Bt

g

O

L2 TRBUA R
TR AR X R A 1199 FHIER LB R 1 546 17 =

9.3 BN

PR B AR (A G S A ), WA TARRIL eI, REES AR B SN, o]
KRS ENER L SEHARAT .  BFPRSHML: 400-888-0001 (K&
o

) 021-38784638 & Mk: www. huatai—pb. com

ERMMEEEEARAF
2021 4£ 10 A 27 H

o130 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 
	3.2.1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 
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况 
	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、
	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

	§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 


