RAMBHE 6 MAEHABUESRIES
h34 (FOF-LOF)
2022 HE5F 2 EFHR S

2022 %£ 6 A 30 H

EEEEN: RENBESEHEFRAA
EEFEEN: ERBITROGERAF
WRELEH ER: 202247 A 21 H



AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

§1 BEERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
TR HL PN A LS L R I A0 58 BV AR R AN Sl SO TAT

FGFEE NERRIT IR A IR A A RIEA I &G FRHUE, T 2022 4 07 [ 20 H & 7 AR
I S5 FR AR AR B ARG SN, RIEE RN B RBRICE. 1R SRR
KR -

B N AR U DL SRS S B0 B 1 S ) A R 3 FH B 4 8577, (BRI R & — 8 BH)

B G NG REHARR I G R, P88 a3 0 PSR B LA 44 ) A
e RS IR

AR I 55 BORER Z 1T

AR AE 2022 4E 04 H 01 Hi2 % 2022 4F 06 A 30 H k.

§ 2 BE&7 MmN
FEETRFR RAEINARILE 6 N sETFHRG (FOF-LOF)
3 M TR FR .7 FOF
H 4 AR 501211
e (N L RIFF I
Fe&ERARH 2021 4E 12 H 7 H

s WK FE S 1, 686, 246, 142. 01 f4

Bt Hbx ARSI GBI S G LGB, AR PR BT XS AT R F 5 i Bl
PERIRTSE T, g SeBlE e 5 K AR e .
BB SRS 1y RSB e B 5

AN 35 SR ) 7 WL A THD 3 A R0 R P A SR AH 45 45 1R 20 M 7 40y
POV SRR (R EARERE. ik Bdh. M) Mk
i RS FIAH P SRR il 2, RS A RS AR AR
FARLE AR T RS IR WA, IR A& Y B R
2, WIBEE SRR RIREE], FE, @ B A e ik
HEATIE I URRE, 4 0% 4 P XU W I 45 7 mT 252 PR Y TR A
2. FHEEIEPERN

TEWE T SRV R AR L 2 5, 75 B & 28R/ P 1
FE AT IR . ARSI TR IS ik R LB, 8
i EmA T S AT AR, BRI RS R
G AR 7 A SO 28 R T AR

PEAMEELEE: A PR BT SRS SR I I SR PSR . TR
eI GORRORORNG . B S R SR RO A




AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

v G b Ak 1 VR 300 FREUS A 2 X 25% +HEALEATREIN R (IR AL E I
) XS+ i LE A TR A A 2 X 65%+1 A AR I i e (B
J5) X 5%

AR UAT 2o AL AT IR G RIS e g, T RS AT v T o1 77 AL

& Ml oA eThEE. MARehRE, H
T BRI G, R e E . AR TR RER
s, FEARIHABOENL] T RIS BB Tz B
L AZ 5y RN 58 22 5 i R KRR AT AU

HEEEA FRAINEREE G B IR A A
EEEA AEEHRAT AR AT PR 22 7]

T AHEEAE BIAIERAZ 5 P BT, SWEIRCOY “O0% FOF”; (£ LIRIESR A 5 AT i R GuiE
NEHAE RIEEISRE T, YRR © RARIL S FOF”

§ 3 EEM S HEHANESFRERN

3.1 ZEMEHER

Az NRMoc
EE B S =07 HEH] (202244 A 1 H-2022 46 H 30 H)
1. A S S 3 567, 792. 86
2. A KR 52, 137, 229. 57
3. AL 35) 3 4y B AS HH A1 0. 0282
4. WK & % = idHE 1, 666, 364, 445. 80
5. WK I S A E 0. 9882

T OFrid e SHRR ARG A NNWEEE 52 1SR, T A2 E SERriic it KT 22
T proses.

QA Y ORI IR AR . BBl HARN CR S A e fivE2 s 1
BRAR S o IS AR AR, A IR Dy A< 9] C s Bl ot n_E A0 28 Fe i (5 22 s i ai

3.2 & ERI
3.2. 1 B&MHRENKERESFEBSLEZEER R R LR

M= e
PRI | IPEI KR | hE ik
BB e Fes | O—0 @—®@
) PREEQ | R EERG)

HEZ®
dE=1H 3. 06% 0. 47% 2. 14% 0. 42% 0. 92% 0. 05%
i EAANH ~1. 34% 0. 43% -2. 03% 0. 45% 0. 69% -0. 02%
HESAR -1. 18% 0. 41% -1.57% 0. 43% 0. 39% -0. 02%

Fo3u 3 131



AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

T AFESGHNE ST HAEEAE )y PR 300 FE B & X 250 HEAE LA TR0 R (A (H M
) X% RS TREUL AT R X 65%+1 I IR R (BiE) X5%

3.2.2 HESEFAEMURES RIHFEH KRR L IE S RS R AR
R R

BRAMPEE T~AREFRES (FOF - L 0F ) Rita0u0 4 K55 /R N0 L oy
P ¥ B P - S PR B g

1.00% {|

7\ _ o
-1.00% \ ‘_\Il‘ /\\ ‘/‘u'-.‘___‘ A \/-m"-/.l__ -
~2.00% A
-3.00% B \ .
-4.00% W AP~ -
-5.00% i \ e Y
_ I I \

6.00% \k:r—w_)
-7.00% \/
-8.00% \
=
$

2021-12-07

2021-12-17
2021-12-27

2022-01-06
2022-01-16
2022-01-26
2022-02-05
2022-02-15
2022-02-25
2022-03-07
2022-03-27
2022-04-06
2022-04-16
2022-04-26
2022-05-06
2022-05-16
2022-05-26
2022-06-05
2022-06-18
2022-06-30

o
o
=]
(]
12

—REMBHEESNBEFFRES (FOF-LOF) RT3 EIEHKE
—REMBREFNCAEFES (FOF-LOF) RitlESE g 53R

e 1 AEEEEFT 2021 48 12 7 QAR SRR PIARAIE S & FARORB—4.
2. AREEECWNAEEGFAEMHERN 6 MH. BEE SR, RIS FIHEACELL
W5 15 2 e [R) S AT S U A5 R B 5 LB 205

§4 BEAME
4.1 E&2E (RELSZHEPND) BN

FEATE IS G2 IR | E5 Mol
AN | ®Eam | FR

w4 | HR% 1t BH
e R H R P A A, 21 4
WEFE MMEZE T o R AT HR T R A 8 5% it i)
HIRAF, B2, SRtaEEs
P, OSEEIE, BIRLHESE, 2012 £
?aﬁﬁﬁﬁmzwﬁiwﬂ - o1 4 IINRAEMBRESEHARAR, T
T ResH 7H AFRSEH, HELH, ARk
RR R B B P= 2k R B o o
AN LAV SE R G ARrI e
KRBT = HL B SRR TR
AN St AU R AP s

£ =g




RA RS 6 N E R4S (FOF-LOF) 2022 4E45 2 ZRArR &

R H 2019 F 4 AEZASHETRA
IR R T A TR B bn—FHe A RS
RE SRS (FOF) #He4H, H
2020 F 2 H 245 AE RAE A s T &
6 ™A FA RS S S (FOF)
R4, {2020 49 HEASHEERAE
IR T P 723 H b —FFe A R G
RE SRS (FOF) #He4H, H
2021 4F 2 H &5 RA MR AR @i &
6 ™ HFAE RS S S (FOF)
P, | 2021 47 ARSHEARSE
IR EmCE 9 MH R IR A RS
LS (FOF) R 448, [ 2021 4 12
H & A RAE IR E 6 4~ A &
BOREGHEL RS (FOF-LOF) 244
,

e OLBEIRH M B H IR AR S8 B SR AT % H RS
@IEF MV GBI GIEF LN RS B IMNED B RRE .«

4. 2 HEH ARG A FEEB/E - T EH KU

AIREHIA, FESEHNHET (PN RIS EREF B GR) KA RIEHNA
M RS HUE ML A RINAE, ABFWSEGER . B ST R BAE F 2R e %, 8™
R XS AT IR T, NS @R NBOR AR 2. ARG N, SEaiafERIR A S M,
Tt Z i B AT AR AT

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R

N EREPAT QIEFFR B EE AR AT RS HERREL) » %8 T ar a5
FE, HIEERNEE A A BT IREE G0 — R Il A o I B R B S,
IR RLAR AL BETE T SRR S AT IR S B S S A R A SR, TR T
AR DT PAT IR R

MNEIAL S, AFBHT RS RZGE TR A TS, 1890 K AIELPITHrE, B
RGEHIPAT AT A WAk, AR PERAEHIA RS R A S Z WK R H & RS .

XTI S, AR SEEARATIBWIAAL 5y« S5 RO A Gy AR T 38 32 5y A 5 7y L ]
FE, PRESHRBHERG A TRIZ O & M TEHA G — R Rl A TFRAT SR B A
CAam] 4 AT AL By, S B AL 22 BRAE A 5 BT B E S B AL A S i A,

>
-

o500 3 131



AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

FFEZ RO RRAIL S LA 2 E A S KT 22 5 25 RBEAT 20 T
AN, AREEHNA T 5 AR R (BT, KRR R AT 5 7
I DL o

4.3.2 REXHIT RN LT

AT PRI R B LS 2 A R R A 50, 8 1E T A S BUR A F48 5 FIR 3 4% 9 1)
FRFSE 5. ARSI, AFEE R LIR30, NMEETEREAE S50 5%
FT A TF SRR R3S 55 B AS /A0 B B3 PR o AIE 3524 ] PR ) 5% T 1 o

4. 4 | E AN ZES B F RS RZVED A

2022 FE TP, WA TG L4 ] T GRS N W0 fik 8 TR e R 48 S i
ke, ARSREN T3 v BEMSATE, 134 A IREUARCKIE-15. 83%, o
FISAZRE Lk 5. 10%. 45k L, JAIRCKAUIAE IR R S5 A R 2, EA R SRR DR
[, RS A IR RO R K [ -2 1. 20%F1-19. 13%, [ 3RAE]FZRRE 4 7 BTk 9. 08%
A6, 67%; T TMT 1< Rt ™ AR DA V& Jm 2R IE 70 73] 9-0. 29%A1-2. 04%. i3 T 4E
CRERRREEEGEY, T EIIE TR 2022 R 2. 79%, ERFEER
K 2. 8% FIZEFIAR AR 2. T0% S5, WS T —ZRBE R 2. 82%. AFE ok 1 e B v g KU IR 2t )
B, EFETIWEI LR, JER TR A E S, T DRI B R T S
bl PoaiE R IL AT, R IR B AR 1 [T 257 L AL

4.5 REPHNESH SR

AR WIRATE G U AUAE Y 0. 9882 TT; AAR 5 L G 1 AUAHE B9 30 3. 06%, k4t
U R MEUR 2 20 2. 14%.
4. 6 |REWAZESTH ANBPEE ST ETE LA

AR A A AP AEESE AN TAE H G A NBCR AN — 0 NBGE S S %1
T T Tt

§5 BEAESHRE
5. 1 REMARESEZHEHMN
B RSN A gaatun el
g 5 S G R
1| B 242,954, 169. 48 14. 54
Horp, 22 242,954, 169. 48 14. 54

Foen I 131



AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

HERBT

1,411, 423, 521. 50

84. 47

[ 5 WAL 3

Hr: fig

BTSRRI

T RB

H> |2

AT A W AR

{

KNIRE Rl 5

Horpe KRl ) BN IR B Sl Bt

¥

AT ARG S i

6,078, 315. 60

0. 36

St

AN

10, 366, 481. 14

0.62

it

1,670, 822, 487. 72

100. 00

T AT AR ARG M O A S LR B I T (B 9 AR 11, 083, 262. 40 76, A2k

B E ELAE) 0. 67%.

5.2 MEMIRLAT WA RPBERFAS

5.2. 1 MEWARBITVWHRABABRERTEES

R L ARHHE Go Egiﬁzfﬁ%
A PR ARG B - -
B R 3, 732, 000. 00, 0.22
C [HliE&lk 177, 286, 449. 78 10. 64
D |HJI. T R KA R

A% 5, 032, 000. 00 0. 30
E [k 6, 912, 000. 00 0.41
Foo bR EREI 21, 401. 16 0. 00
G |ilizkn. GrEAEEENL 5, 581, 000. 00 0.33
Ho s ol - -
I |[EEAAR. ARG EEARIRS

N4 32, 749, 766. 08 1.97
J Rk - -
Q75 Y|4 - -
L |[FEGEFARE S5 RSl 19, 959. 78 .00
M |RFER A AR R S5 53, 749. 33 .00
N PKFIL BRI A Lt 272, 960. 26 .02
0 BRI BEAHANRS Y - -
P #HE - -
Q | DAMMSTAE 209, 620. 69 0.01
R 30t REALGR - -
S A - -

A1t 231, 870, 907. 08 13.91

=
pes

=




RA RS 6 N E R4S (FOF-LOF) 2022 4E45 2 ZRArR &

5. 2. 2 MEHIREATI A REB BB R B ERRAE

AT M) ARME NRTD AR T E ) (%)
Ji A4 R} - -
Al H AR TSV O 4,982, 336. 94 0. 30
39 o - -
Rl - -
B - -
R T PR fi 3,070, 132. 10 0.18
Tl - -
5 ERHE - -
CRENIZ S 3, 030, 793. 36 0.18
N - -
5 b = _ i
caa 11, 083, 262. 40 0. 67
TE: LR ARRT I FbrdE (GICS).
5. 3 HIRIZA RYME 5 EEH = HE LA K/ HEF R R =S B B 4
5. 3. 1 EHIRILA RHE o5 ZeE 5 7= 13E B KN HE R AT 42 B SR H B B 48
e | mmem | mman | mE g | CUOH | SRSHETHELE
(JB) (%)
1 600309 Jitetk 180, 000| 17, 458, 200. 00 1.05
2 603501 FIR By 100, 000| 17, 303, 000. 00 1.04
3 002594 Eb I itk 50, 000| 16, 674, 500. 00 1. 00
4 300750 THERAR 30, 000| 16, 020, 000. 00 0. 96
5 600845 FEAG 250, 000| 13, 650, 000. 00 0.82
6 002049 LOCEL 60, 000 11, 383, 200. 00 0.68
7 002405 DY 2 [ 700, 000| 10, 549, 000. 00 0.63
8 002326 KK FHE 300, 000] 9, 879, 000. 00 0.59
9 600406 Il ., i 300, 000| 8, 100, 000. 00 0. 49
10 600111 et 200, 000 7, 032, 000. 00 0. 42

5. 4 MEWIRE R MM RNMFHRRAS
E: AREAMEHIRRFFA 67

5. 5 T HIRIL A SMME HE ST 73E LB RN HRF BB L4 37 B R A 240
T ARG IRRSFAH 57

5. 6 & BRI A A G ES T =1 E AR/ MHEF BT +48 B SCREESR 85

K

TE: AT GAIR T WA RFFAT B SHFIE SR -

o8 I 131



AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

5. T MEWIRIEA RHHE HHESF#ELFIR/DEFRETLAL RER B E A
E: ARGARGEMRAFFA SR

5. 8 MEHIRIL A RMME HES T 3B A R/ HEF R BT L2 BUER R B A
T AIEEAR YRR BGLE.

5.9 MEMRFE SR H KBTI 5 & 0L Ut A

5.9. 1 MEFARAIE SR KB A 1 At 2 B A

T AT EAIR T WA RRFAT IR W02

5.9.2 AR SHHBIIPR MR EBER
ANFE B AR AERE S [F] h IR I B RO LB SRmg . LEBI IR, (5 B PGRSE, AREEAS
SRS 5 o

5. 10 R EHIRAZESH B B H AL 5 F 0L i 3

5.10. 1 A3 HE 30 B 4 B B3R
A HE B AR AEFE S 7] o WA [ o B0 B RO LB SR . LRI IR (5 B PERSE, AREEAS
5 E G558 5 o

5. 10. 2 R EIRA T S B 1) B0 B 15 A4 2 B 40
TE: RIS AM AR RS A EH 66t

5. 10. 3 A J H G Bt 8B A
AT AR AR AT [ 6

5. 11 WBEHAHREME

5.11. 1 AZSHRHET TR IEF R RAT EAKPRE ISR E I DLRFE, K
RS HE Hl—FNZBIATTEDT. ATHEE

AT G B GEIHT+ AAE TR A RAT BARAIRA I A IS LA A, e AR 2 o) T
—ERNRZBIAIHETT. ATTHER.

5.11. 2 S HF MR +4 BEER Tl B & R E K& 158 =
ARSI GBI HT A4 IR SRR T R o R 1Y) o e i 5

5. 11. 3 HARKE F= 1k



RA RS 6 N E R4S (FOF-LOF) 2022 4E45 2 ZRArR &

pur
Jm

£

e o)

F#H PRIE S

366, 481. 14

LCIE S K

10, 000, 000. 00

2SR

2SR,

JO7 AT R K

Fo SR

HAt

O (N[O |O1 |k |[W ||+~

fif

10, 366, 481. 14

5. 11. 4 AR FEA HAL T H BP0 ™ e 555 A 40
TE: ARG ARE AR RS AT 5 B vl 5 i .

5. 11. 5 TRE WA+ BR A7 1L I8 52 BR 15 O ) Ut B
T AR AR A 44 B B2 AR S 2 IR L

5. 11. 6 B BEA & 5 PHE M F A ST 7 R 3 3
PO TON A JER, 302 5 2 302 7T B A7 1E R 2%

§6 ZEHHESE
6. 1 REBREZA RN E SEEFF=FE WA K/DEEFR T2 2SR H
=NET
L e
HREE
. . - /\ﬁﬁ NG o il
e | e | me s st | OO | BRI ey |V
) (J8) Bl %) NKECTT
BT 2R
B
RREZE | BRI
1 003078 76, 980, 397. 36185, 594, 503. 82 5. 14 5
aifiifii s A =Y =
iR
Eul/sPill F
2 050027 | faififi ’g;ﬁﬁ;}?ﬁﬁ71,915,482.7780,372,743.54 4, 82 5
" =
7 A
HIER |, X
Vabidl
3 000205 | HEHAEH 7"ﬁﬁ;}?ﬁia9,355,571.9979,758,907.79 4,79 5
= (o )2 ﬁ
fFf5i 7 A
ulifE | RFFR
4 000402 :Ejéfﬁﬁk RE }Fﬂk68,195,739.4079,304,825.35 4.76 5
i3 A =
ERIEF | LT
5 519680 74, 737, 809. 6376, 172, 775. 57 4. 57 5
1% A/B = -
71545 | RLTITFIL
6 000032 5 66, 953, 746. 4874, 727, 076. 45 4. 48 5
s Al R -

10 3L 137




AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

STkl | LRI

7 110037 ) 67, 020, 612. 46(74, 694, 472. 59 4. 48 7
i A = -
R FERaf | AT

8 002245 | i 56, 497, 297. 3074, 350, 443. 25 4. 46 7
BRI R B
STk | Fii LR

9 161115 | @A | JFGEt 33, 133, 863. 4951, 390, 622. 27 3. 08 5
7 (LOF) (LOF)
ENEZINESASE Y

10 202103 5 45, 500, 113. 1251, 360, 527. 69 3.08 7
waEfds Al W -

6. 2 ST 5 RIFHEE AR % H

Hr. 5 REFHEESEH
Wiz 2022 4E 4 A 1 2022 -~ DRV
A xg%ﬁ:$g2&iﬂa§ N B A S BT
R4 % A
%%x%%ﬁ#i%$%% 500. 00 |
o)
%%x%%ﬁ#i%ﬁ@% 189, 207. 42 |
o)
ARG L S A 1 N ST
e 4, 005. 35
H]
SR R R RS 2,021, 875. 09 114, 866. 74
PRI (JT)
H]
éﬂhﬁ% P IIRIATE 540, 299. 71 19, 144. 43
B O
MR G IS TR 5 B 1. 308. 30 |
)

TE: AR RS A RSO BRSSO RS N SR S AR A S 4
B FLE AN T AP I S RIS M HE, LRI RGHOHE IR AL SRR v 5 5
(1 52 PR RFG 1 DUMR I A Bt 2k B 45 (R 20 5 BOAR N 9 R A S AT SEAR

RIEAHTIEREIM ARG A FNLE, EReEHAAGXEE P REW > h i E e S8
B W G A e I E B PR, SR UE AAMEX R G B G P R R 0 B BEE 1
B B WSS v 2R RS 9 . B B NIS AR SE I 7 W B B 4 B oA BE G2 1) (ETF
BRAND, Nl B URAE R H NSO I B . JRE(R] 3% R SRR, S HH SR B L E N
W, IR NS B RIS R B IBR AN A IRSS PR ], L R B L TR (] S AE SR
O e [RI i 4% R PT84 AR 55 9 i A BN MR B B e iU R 2 AR B 4 3
BB

6. 3 AR EHIFA HESRAENE K HWEL
o

}

o1l 4k 13750



AN E 6 N HETRE (FOF-LOF) 2022 55 2 ZEEWE

§ 7 TR E S M)

BT A
15 B B35 4 00 AU A5 1, 886, 865, 083. 58
15 U S ) Rk 4 s R D 473 40 1,412, 733.03
il s HA A a3 4 R U [B] 47 202, 031, 674. 60|

A HH U B) 32 4 97 2 AR S A0 (O B
/DL “=7 3HA))
e 15 A HA AR S 4 A B A 1, 686, 246, 142. 01

§8 ZEEEANCHEAERERHAEESEN

8.1 ZREBEHEANGHARESHIZNFIL
T AR Ao B TR A S B L.

8.2 Z&EHANZHERRERR ARSI 5 WY
e AR HIA TR S B IS A B e R R AR SR DL

§9 I EE RRINFMMEESFR

9. 1 IWEMINE—BREFEESHF LA EGET 20589155
T AT AR WIN AT R R 80 3 HE 51l 3] i 2B 20% K0 B — $ B S O

9.2 MR E RN MERFR

RAREWIN, ARESEHENRAM TR AE:

1 20224 H 19 H KT FE A SN K E RS E A R A R B i
FEIT I HE < e 1 B A AL 5%« [RII 20 2 AR S B K A 2

2 2022 5 4 A 22 H RAINEREE G BA PR S HET 870 224 2022 4R 58 — AR & $or Itk

==X
N

32022 4 H 22 H RAMRRE 6 N H eI BUR G BG4 (FOF-LOF) 2022 45
1 R

4 2022 4£ 5 A 28 H KT N P GRIE &3 N RIS 5 A1 A IR A T VA B LI
FEFF BB 4 e e AR ARl 55 TR 230 2 e A S Bh I A

52022 4F 6 3 2 H KA 6 > H E BT IR & B3R e 34 (FOF-LOF) JT i H

o127 4k 137



RA RS 6 N E R4S (FOF-LOF) 2022 4E45 2 ZRArR &

W RIS 0 4 2
§10 FEXFER

10. 1 #EXHEZ
(1) TR EE o v T i 4 AR TR M S A
(2) (RAMREET 6 A BUIR G B4 p 4 (FOF-LOF) 3R U 1)
(3) (RAINERRE 6 AN e IR G B4 bk
(4 (RAEMRRE 6 A H e IR & e A g (FOF-LOF) f5E 1)
(5) VAR
(6)  FEEGEB ST B,
() FEEIE NS TR B,

(FOF-LOF) #&4£&4&1H) ;

S

10. 2 F7T0HE 2
S SO AT B4 B R /B 4T AT

10. 3 & AR
PR T B A N L AR NI T e 4 A B A il G B A D 4 B S0 FEA T
ARG, BV e A BRI 1] P EA 4% 5 SR 1 B A 5 A

RAEMRESEHAGRAA
20227 H 21 H

13| 3L 13 ;W



	§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

	§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 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
	5.4 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 基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§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


