HEERRAFLRERETE
EFRFEHESE (LOF)
2021 F58 A FREWE
2021412 A 31 H

ot

SHTA: EHESEHARAT
SEGAEE N o RAT IR A PR A 7
EREH W —O= =4 =1

o

I



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

8§ EEERF

e BN o S ORI R BT SR AMFAE R BRI 2 TR SR PR B s
T, FERTIL N BEL SRR A e B AR AN SO T AT

FeFtE N ERAT R AR AT RE AL &S RS, T 2022 41 H 19 HE&Z T4
A I SRR SHERI RS IE EAN S, RIEERA B RRICE. =T
TR B IR .

B BN AR VS LSS L SR 5 IR B S R 600, (EADRIERE —E
HH

FEG AV S AR HAKR I . B0 R, B0 TEAE Bt ST LA 4 5]
AT SR ] 4

At A 45 B RIR R T

AR HAE 2021 47 10 H 1 Hilg % 12 A 31 Hik.



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

® E&r Mo

B TRIRR B RIR A (LOF)
By I TRIFR T % LOF
AN L 160324
A2 oA 160324
S (e FLTIFFR
a4 H 20175 H 31 H
A SR B 0 AL 46,566,304.52 1/}
IR K RS, IR AR T, JRES T
Rt Hbr
R R T 1
B POR ML RE R PO B R NE  FREEA R G L [ R
o AR SR . BOIEAR PR AR TR hems . Y
e SESRLR T e . E T DR R RN A . TE R T SR
. b, AREES B RS e H D R, i
A I E S T H N IE R S 5 5 e S DR S
PTEHE URE,  FRA DA AR TG PO ST 2 SRS
b gL i PR 300 PRI B *500%+ 1-IE [H i FE s %+50%.
RIS JETIREHA, KRS & T 6F 54 55 M
IR A RFAE
B, RTS8 T80 S B At i) Al
EEEHA G RGP R A A
EEEEN Hh EERAT A A PR A 7]

8 EEMFEIE e ERN

3.1 FEEI SRR

B

PN iV

T EW S5 FE bR

Ei: 8=l

(2021 4£ 10 H 1 H-2021 412 H 31 H)




e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

LA S I 7 -396,041.81
2 AHAE 4,213,902.22
3 IS - 28 < A B A I ) 0.0975
AR B4 B 1 106,770,792.05
5. IR BB A A 1+ H 2.2929

T OFridFE e SHRPRA B R NAWEAE 7 38 1% I8k, T\ 2 5 S Briic
A EAR T

@A LB i HE e A RLE SN BB s  FABSN CAN A Fetir (AR i i)
FIBRAE G B G AR AT, AR A ) L SR N A 4 e A AR B U
3.2 BEEHERI
3.2.1 AHR T IR St A B 1R S 5 R b 257 U B N 2R 2 (R L 4L

| ks

FEIK | kg .

FHEIG K o | A

B B HhaEZ | HEdE R o O-® @-@
EQO R 2
@ =36)
@
i k=1H 4.50% 1.06% 1.32% 0.40% 3.18% 0.66%
o EANAH 8.96% 1.61% -1.38% 0.51% 10.34% 1.10%
kA 17.70% 1.66% -0.18% 0.59% 17.88% 1.07%
k= 190.20% 1.56% 38.14% 0.64% | 152.06% 0.92%
SRSt

0 0 () 0 0 0,
N 179.42% 1.55% 33.78% 0.64% | 145.64% 0.91%

3.2.2 FIA G T VSR HE 4 B S B K3 AR Sl S H 1R Y S L R MRS 3 R AR Al O L 45
e U R R AT BIR S AN I 2 (LOP)
ZHAHE KR S SRR R R R 1 sk A e L
(2018 - 12 H 14 H% 2021 - 12 H 31 H)



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

203.41%

i
183.07% n
I\I

| ﬂ"er' W
Al b

162.73%
142.39%
A '|'IT
122 05%, R .'II' ]"u.'-'f‘{' |¢ .-..‘.' H
iy

101.70% |' ¥

81.36%
61.02%
40.68%
20.34%

0.00% {k

2018-12-14 2019-06-18 2019-12-21 2020-06-24 2020-12-26 2021-06-29 2021-12-21
|—#EZ8Rs (or) —IERE|

8 EEARE

4.1 B2 (83 /N A

i | gy | (PIEGMEGHIIR | .
NI T Vil
I EAEH fR

it S E EpR
S RA R AR BATI
54T, 2009 4 8
JERI PNy =p = oL
HRAF . EAEHR
ARE Sz 1 ELN

WRLH, EE %
IR A BIE 45

ﬁii H4 (LOF) H4%
e (2013 4 3 H 11
231N 12- -
& BHRA ;’EA 2018-12-14 134 HZ 2017 4£ 2 A 24
Taji ,E:,K H 30]) 58 R E
A ARG B IR A

LTI e
(LOF) e £
(2018 %1 A 17 H

% 2018 4 12 H 13

H #a) LR E AR

TEC B IR AR R

nHReEHRLELH




e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

(2016 512 A 29 H

% 202045 H 7 Hi#H
1) NS =R B g it
IERR T ERE LS
B (2018 4 6 H 26
H% 2020 %5 H 7
H e e =kt
Wi A TR P S
GG (2018 4
8 A 24 H% 202046
H 18 HE). 5
FAUE FR$E i g
G243 (2015 4E 1 H
7H#E 202142 A 22
H A1) %5

T ORI AR AR FIY AR 2 7] 0 e i 2 HOBSAE H AR IS H 3. BT
Hga iy, HRHm e S RAEMH .

QUEZF ML 5 SCGREMAT B 2 CUEZRAL A B2 B3 M BRINZLD HIAH BLRE
4.2 GRS AN AS B s R ST S 1 DU D]

WEIN, ARSEHNES (PN RSB BB 2R (AR
BRI IEEHINEG) GERFRREEEH AR AP Lo HIEETEL) . (EEEH A
THER B . WA SINIIEN AL SR SR ) SR AN &R, AEWSHE M. B
RTT LA U R A BATE PR G0t 7, 8™ hs P 5ot U 2R Al b Ok ety Bty
ANVEREAAN 7, B BH S HBHFA AR AT,

4.3 RV G L]
4.3.1 AT Gl FERIAT L

ARHEG BN BN PRI T8 BRI TR e AL, 52 I ™A% T8 ST AR R (i) AN
Jike, I RGN T A5 AL SR AR S 5 A T HAT . A, AR AR UT
T CEFFR R GE AT AT HIEEAR TR M (LG8 B IR A R A TAZ Sl
FE) HIRUE o
4.3.2 FHEAZGAT N LI

I AR RINATE SAF AL H A AT N

REHAN, ARG ENR TR EHES S5 AT o, [ HREEE
5y AU I B AE Sy Sl e 7 2 HRCS R 5% AE 5 364 18 Ik, BIuTeiEiix

a5



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

BE G DR B3 S 5 AN HAR 205 R AL I 5E S o
4.4 it I A Sk < B505T SRS AL SR IR
4.4.1 55 WA B R SR G AR

B W5 T, DUZRRE s 4kl (1%, M= 485 i 13000 S Al 20 sz,
PRI BER] FE R 5 7 i A 2 XU A S U 21 i FRISE M) T LTOE el o b iR 7™ FR) TSR 330
BOBBRI B RS, (B AU, O ERE L, i P AR LA

BURZ T, HTRIGKEZEH IR, SERTORRONE BRI K ARSI,
M P BUHEL BRRA B AARSIE B RS LA IR « X FHBCR H bR N, ECK 75 B ARR IR T
Ay (12 AT T LM LPRAIZ)  DISCHFER (U IR AR Rl 5% LA K s b= il AS tH IR
TR B KU, T SO 7K AGREE A A% B8 AR S St DRI D MR B i 4
RTINS AE H A L2 /N [B1 5 PAGRAIE I AT BORT A /N IEANALAT I RE

WEANZE T T, SR FGa I Taper 385, H ATHITH 2022 4 6 H 455 taper, Jf7E 2022
IR HTINGE 2 ko FERXFE 5T, 56 ToM S5 AN s ZE 90y SE AR M T 4 XU B8 7 1)
RHUIRTE B St s )

TR, PUZEE 3 S da B Mgl Re, - ik 1000 FEECRIL ST, Z0RHEH0N
I 50 TR 2 . AL T NTTE R A I SO0, T T R A RS i S AERRAIC
fro AT B, ARG, PR EM AR G SRR IR T, TS R, A
AT A SE TR IR AT L RIS

AN, AT E R, AFEeORE T E T BRI CE

FEHAWC T 228 T 5 L 25 KR R 55 BRI, 3D 1 AR ke, N RIfT L1
FBEYERE 1 E 0 I ARG
4.4.2 1 WIN G HL SR I

W Z 2021 4F12 A 31 H, AREE S MAAE S 2.2929 TG, A W B {HH5 K 2% N 4.50%,
[ b £t b A HERE K20 1.32%

4.5 it SN B R NBEEE 5 0 7 (E U U ]

R, AFEGR IEESE A TR H B AR N AN —a NEE R &5
PHMEIST T I e HIE .

7



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

S BEHEARSE
5.1 A IAARIE G B A A1 I
4 B P E
h=2 I H BHOT)
11 (%)

1 B % 5% 100,175,180.75 89.51
o R 100,175,180.75 89.51
2 ] e WA A A% Bt 134,979.25 0.12
Hrr: fiige 134,979.25 0.12
P SCRRIE SR - -
3 | &R ; )
4 | SRbAT AT - )
5 | ENREEmTE - -

Forbre W R0 (138 NGB 5
S ' '
6 | HATIERMGE AT S 11,450,520.05 10.23
7 | HARSIE 155,257.42 0.14
8 | AiF 111,915,937.47 100.00

5.2 REIARIATI A B TR R A

5.2.1 R HIARIEAT I KA A R R &

o FE 4 TP E LA

b (&3 AE G
(%)

AR RRL B Tk 652,550.00 0.61
B [RH 174,330.00 0.16
C & 62,414,359.40 58.46
D (M. #Jy R SOKAE RIS 269,876.00 0.25
E |s@g0 4,713.80 0.00
F R - -
G [Ri@iah. i AmEl - -
H sl - -




e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

| |5 B, RS BEARR S 3,401,146.40 3.19
1 [4Enl 23,959,812.15 22.44
K |l 1,509,444.00 1.41
L R SORI R 55 AR5 b 1,636,076.00 1.53
M |[BFEERE TR AR IR SS M 134,350.00 0.13
N [KF). FREEAIA FE8 i B 5,994,623.00 5.61
O |[ERARS. EREAHEANAR S . .
P |HE y ]
Q |PAEMMETE l l
R [0tk 1AFE FIR Rl 23,900.00 0.02
S |5 . -
yt 100,175,180.75 93.82
5.3 A AR L A UM AE b 34 W= 138 LU A5 R INEEF IO T 148 B S 4505 B AN

B G IR

Fa | BREEAR J% ZE A7 TR () A M E (o)

H LE (%)
1 300033 R AL 43,700 6,318,146.00 5.92
2 000967 BRI 817,100 5,989,343.00 5.61
3 603659 BTk 35,900 5,765,899.00 5.40
4 300395 FEF ¢ 70,900 4,660,966.00 4.37
5 688299 K BHA 133,129 4,353,318.30 4.08
6 000776 I RAES 174,600 4,293,414.00 4.02
7 300034 NI 4 68,600 3,951,360.00 3.70
8 002938 I 542 87,900 3,729,597.00 3.49
9 300750 TR AR 6,100 3,586,800.00 3.36
10 002568 H A 59,300 3,547,919.00 3.32
5.4 WKL hFh B RS
3 IR
F5 fh A 2 A (OT)
H LI (%)

1| Exfz

2 He1

TER

3 | &z

Horp: BOREER

4 NI4hiEso




e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

5 Ao R
6 R
7 AT (Al 2 (i) 134,979.25 0.13
8 A VAT
9 | Hit
10 | &if 134,979.25 0.13
5.5 i S IARAL A FOANE 3R B BT 1 EU ) RN HEFR HORT T4 fis 4558 4
R S TR
75 RIS i F44F5 (k) 2 SR E (T)
1 LB (%)
127050 TRt 7 5t 921 133,683.15 0.13

113633 BHRE 5 10 1,296.10 0.00

G| WIN|(F

5.6 e H WKL A SO o2k S5 ELLU RN HER (AT -4 57 SRF IS #5004

5.7 MAEHIARIL A FOMA B ST L K NHET AT F.4 B4 R s 4
AIEG ARG AR R

5.8 i AL A Fotiv B ok F<e: B3 1B EU ) R/ N HEFP BT T4 BUIE SR Bt B4
AR AR AR RS AU

5.9 i IR AEE SR B IBHR 1T 22 5 15 L Ui )

5.9.1 ek IR ACKHE S48 U8 (1) R ST 1 RS 2 ) 4
AR B AR A AR T AR LT E

5.9.2 AHE SAL VBRI BRI 40 EOR
AR B AR AR TS AR I BT 5%

5.10 o HIACAS Fe e 15055 1 [ ] B2 58 Sy 1 i

5.10.1 A FEfU BT Rt BUR
AR B AR A AR T i B D %

5.10.2 55 WA AKH: G5 U ) [ T 3T B SO A5 2 B 44
AR B AR A AR TG i DT 5%




e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

5.10.3 AMHEGHHITHRZE N

AN F G AR S A AT [ B B 4%
5.11 BEWE ARt B
5101 R AN, ARSI RAFEFPAF AR SRR R, RARIAIL SRR AT+
WIS SR AA, BRI S g ) H BT — N 28 A TP T

PR I RAT BRI I

AL TSI o

5.11.2 BG4 BT AT+ BEE AR & & R

5.11.3 HAth B = #y

FUE 26 IR SR

Frg PR EHLOT)
1 A7 HORIES 65,608.08
2 S CUE 27 Sk 72,109.21
3 SRR
4 VUV EGRIDS, 2,091.05
5 JSZSTF SR 15,449.08
6 FeAth R ok
7 5k
8 Hofth
9 it 155,257.42
5.10.4 st HIACREA MAL T4 I m] 46 55 WA 4
AR AR I ARSFA AT R B T e 27
5.11.5 4R SIA 142 I S AR AUE 52 R AR 0 1 5 B
AR B AR A AR 142 R A A TS Z IR -
5.11.6 55 4G i B A SC -4t B 7>
55 U TN DAY oS P ) N K e Tl [T T Y S P =
P FHAE S HHES)
AL A

AR AT S0 AU A

40,900,055.93

A5 T3 1] < i R g 0

7,245,999.38

10




e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

Pol: Hi P A AR 34 B [R50 1,579,750.79

05 S 18] e 5 0 AR B 3 A

AN WA R I 4y iU A0 46,566,304.52

g ZEEHEAZHAEETR SRR AESHE N
7.1 LR TR AT Gy B B
AR B A I TR e BN A FH AT B 4B AT S O
7.2 G PN 5 e 0 AR 50 5 WA
AR B ARG I S F IS A B e AR S 1
8 MR FE IR M EERFR
8.1 iR N B — R B R R A L7k BB 1T 20% 4 15 L
AR HE S AR T S AR Y BB — 5008 R A ik e B 5] 2B 3 20068 15 0
2 RO TR PRI HAh 2 25 B
1. i JIP 5 1) 3 20
2021 4% 10 H 13 H kAt E e AR A 0] ST N e 500 R ARHIE# 1 A

of

2021 4 10 H 15 HAAT E S HA IR AT G TN S BB R A ISR 2

iy

2021 4F 10 H 22 H kAT E e EH AR 7 T N RS8R A BHESRF A

of

2021 4F 10 H 26 H RATEE e EH AR A 7 LT N RS H 5 QA BHESRF A

oF

2021 - 11 A 22 H Atk B R FEA R A F O Tl N 28 S8 BOCHO ZREHIETR I A

iy

2. HAbMRER

HEECEMHARA RO T 1998 £ 4 H 9 H, 24 LR St R oL Bt 4 [
MG EH AR 2~ AR, bt i I B Fat. BUM. TN
MEBBA A, EEE W LR Tam. ArREfEEEREEEEA 5
AV AFEE G E T SN E AL QDN R I BN E N ETF ESEE AL BN E A

VRS ETF BRI, Bt SRR S E I SEEN . B ATRE IR S
1



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

BTG ERIMNES E TR R L A SR RGN ] . HHASE FOF B4
BN, BEHASEIE B ESE N SN EAh H BIE ETF SN, Sk
ETF EGEHAN, HHAZE MOM EE&EEHN ., DL R PR g N R SIRE
HEN, P P R B b A BAR AR IR AR ARG AF], BT AR HE RQFII
BEEIAN . BRSNS E ZMESEHARZ —.

P HE SR ETF 28 W= S B R K R S BA Rl —, 1€ ETF RS
AR THEELY, R T B KRS SR hMFE . MR 1R 5.
Smart Beta 5Hg. HESMTTIATRE. B M FRECSERC e B 2R

R G LIRS FOR R, RO NS, R AR RAF 1R, i
AR IE SR T O BE G VSN RS ), #2021 4F 12 H 31 H, HREIESHK
TR LERZSHEZ AL GEEHER AME NP AR I AE), L.

FE AL b 7E QDINEGHEE (AZR) P EE 2RI (QDID (AR5 1/35;
TERIE IS (RS EIR 95%) (AJE) R EDRNRAHET 28 1/176. HRE DEIRE (A )
HERP S 321176 75 & W1 TS A B i (A 2RO AR BB — 4 2 TR & (A 28) HFF 55 1/63.
R KA 6 N H ETFRE (A ZR)HERFS 17/63; 78R 4 (I 22 R PR 60%-95%) (A
RYPEEAT R IR EHT 5 21692 HE AHIRE T 55 14/692; FEHARAT W SEA B4

(A2 PIERREIRE B 2 (A R)HF 26 6/33; fEfmif s (R ZE IR 80%) (A
AR RS HET 55 10/132; (ERRTHEIE 2R k4 (A 28) A B A (R R P 52 (A ) FE
Fr 35 41/259; FERIGHC B FE G (BEE B T BR 0-95%-+F:AE 152 L 30%-60%) (A )
5T et TR S HE T 5 79/499.

TRECS B SRIE = TEEMOHREUR AR S (A PR A b EHE (A 28)FHE
J7 55 2118 /E HENE FRAUR S ETF BABIE G (A O HIE AR ETF B (A 2R) 7 5 3/14;
TERSE B RO A & (AZD) R IR 500 Fi5 40 5 (A 2R)HEFF 58 4/103; £/
FEHO ZE ETF 24 B E BB A IRYR 25 ETF HEF55 4/95. 45 ik PU) 1| [ ETF HEF4
7195, S EAE FURR T ETF HEF A8 10095, 76 5RI8 Ha 508 22 ETF 3£ & 25 Ak K ETF
HEF 5 523 R EUR S ETF B S (A HE fPiiEDy )1 E e ETF BB (A 2K)
HEF 55 5/55. R ERIEE SO0 ETF B2 (A ) HEF 58 7/55; 1652 T e 4axt iieas Hs
Bear (AZD FIEE I NG 3 A H e THRAHET 5 5/24: (EATARKUR 2 ETF Bz
Hedr (A R FIESHa it ETF BaR(A R)HRFER 7/27. S AEHRAT ETF R (A

F)HET 5 8127 TERZfREU s B 4 (A ) AR i fi 3-5 FFELE i FREU(A ) HEF
12



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

% 8/103; fEATMLAE BB SR ETF RGP B rPilE 4 fia by o ETF HEFP 28 10042, fERUSS
HOW S ETF B4 (A 2% i 4EE il 500ETF BEEZ(A 2R)HEF 58 13/75; (2 B4
5 ETF B4 h e HhiiE 500ETF HE7 56 16/113. AEE GNVAR ETF HiP 28 22/113.

[l &[T+ e E QDI 5 3L 4 (A s K 4EE % (QDID (A
F)HFPEE 1/25. LR (QDID (AR)HEFFEE 4125 1Efmfilies: (A hEE
KRR AHET 26 41231, R BARRE (LOP) (AR)HITEE 20231, 1EH BB IREIR
H(AZR)HTE 26/231. HLEEBRFNR A (A ZR)HET 5 29/231. R H B BERIGRGHTH
34/231; fERKWIAMGIGIFI IS (AR PHEERNIGIR(A L) HFFE 29615, & Skt
I7(A ) HFITEE 85/615; fEf Al fiifii Fr A k4 (A D) TR fifii s (A KT 28 8/54;
TE I 7 B A 4 (AT 5L 50 (A 28) iR R b7 28 141203, HEE U 67 (A 2 HEF
%5 32/203; {EMEGIFIEEE (T (AR PHEEREMETR (A K)HHF 4 31/258; 1EE
WU A s R e (AR AR i am = H 2 WU 27 (A ) HEF 25 80/427

FRE&FOF Foi: TEIRA R FOF (BT 0-30%) (A ) HIEERFRE (FOF) (A
F)HF 2 1/16. HEEH R H FOF(A ZR)HF S 3/16; 7E37% HbxH W FOF (2040) (A2%)
e IRE 2040 =FRFARE (FOF) HFF25 2/11.

B IRGS TTI, 4 2R, HEFGARSELIR P TR T, 8% i P s (R
PEAIR SSRGS (1) HBIEGE M EASGBIRAT RUSES NS, ot —2 Tt W
SRR (2) HEFEEETK i b2 RS M S T2 [ Dy ge, S R
PERERINE: (3) HHFHEMIIE 4 SR BN TR A & 1F, RN r% F H I IRAE;
(4) FFREPIHBAHL RN R SR MR S e R 0508 8), kit
PEZ R BT FH R F MRS -

D FHENHFEZF
9.1 &AM Hx
1o HP E E M T G O SO
2. (HEEEZRIEHBERAHIEA R ES (LOP) FE&AF):
3. (HEEB R RGN BIR G ENEA S (LOP) FEE ML)
4, PRI
5. FEG IS TR, B
6. FEGFEE NS TR, BB .

13



e R RIGILE R S AN AT IS (LOF) 2021 458 4 BFH

9.2 TEHLH 5
S e G ok 6 PN I e = N B Y T
9.3 &

BB ] B T E A/ B, S0 E N E T R &% 2 F . AU TA A,
PR AR A B ] YRS 2 B R R BN

G SR A IR ]
O ZE—H=+—H

14



	§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自基金转型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业绩表现说明
	4.4.1报告期内基金投资策略和运作分析
	4.4.2报告期内基金的业绩表现
	4.5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
	5.3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
	5.11.3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
	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


