FILREREHEFRRES
2023 F£58 3 FERE

2023 49 A 30 H

EEBHEN: BELESETEERAF
EEAEN: PELIHHRITRGARAA
WEXEHHB: 2023410 H24 H



S AR IR

2023 E5 3 TR

§1 EEFR

I S NS REA RS IR R BOCE. 1R T IR IR B KR,

FTH A EL S L VR VAT e B M R A
REFE N E TRRIT RO ARARREARES
e R e

& I S5 AR bR PHERIUNE 5
IR B BN -

ol B DA o
IRl R

, 72023 4 10 H 20 HEMZ T A
LENE, REEENBSA AR RILE. 7T

e

SN LLUSEAS B B R ST R A BRI F 3 &% 77, (EAMRAERE S — 2 8 F].
FE NG FFAR LA RLKI . BT R, $5H7EAE B0 1 /0 SAT 48 el T A
AR,
A& TR R E H 1.
AAREWIE 2023 4E 07 H 01 HAZZE 2023 4£ 09 H 30 Hik.
§2 EH& 7= MR
FE L TRIFR SSLRRMRIR A
F 4 FARY 009387
FHEBETT A AT IR
HEEFAERH 202045 A 9 H
e BRI S A 4 46, 903, 049. 32 43
Bt Hbx AFE L TE R XS AT N, R E B
B, 15 SRR K AR A
P M AFEL AN N ZE T BRI « FEASTHAN % 4 1 DU FE
HATZEE 00T, W RREF~ECE Ly, LAEigR 32
PEG TR, 5 LIRS %6 1 SR 7 e PR I S S, sl
HHUSCR FOAR AL R o . EAREEE: BEP- e E RS . iR
PRSI RS . AR T e SR . [E 5 4
RIS . W77 RIS 45 TR
b G bl g e v RS LI FE B 2 8 0%+ 300 5 B 2 2 +20%
A A 2 R AIE AFEENRA TN 4, AU RS A T XU
m$m%ﬁ#2%$ﬂmﬁﬁ%% » AR T R A A
4.
HEEEHN SEHARAA
REFE AN [ R ERAT I A PR ]
T JE S I 4 I A TR AR 2 RRARIRA A L RAEIRA C
@ R A 1A 7 ARG 009387 009388
e HHR N 8 23 g At 4 i AL 46, 146, 578. 24 4y 756, 471. 08 13

§3 L EM SR NE S ERI

% 200 3% 13




T RAARIR A 2023 4E 3 FFERGE

3.1 EEMEIR

Bfr: ARt
- 4 %ﬁ%s?%$7ﬁlaamiiwi@a>
FELRARIR A A e LRaMRIR G C
L A E el s ~552, 084. 25 -9, 834. 75
2. 2% HFE -815, 909. 61 -14, 099. 74
3. ALY 3515 4 A B A R ) -0. 0177 -0. 0185
4. AR G 0 53, 079, 314. 40 858, 130. 13
5. JAR A A e 1. 1502 1. 1344

e (1D AW O ST TR AR S A IR BN HBeiRias . HfliN CRE A R EZskE)
FHERAR < 3% RTAME IR A5 2% Ja (AR, A A A o se Bl as i _EA 2 Fefh (E AR s i i »
(2) ERHENSHFAS ARG RAT NN EAL 5 3 & AT, TG LRI e KT 21

THIEcy

3.2 B FERI

3. 2. 1 ZEMBHERK R LIS RINL S RS AR 25 2 i LR

S SLRRARTR A A
‘ o Pegibb s
‘ HE S R AL 27 L 3 S e -
B [ EEKEO ‘ » WaiEhrEZ @ O—0 @—@
HEZ® g E1E)
@
HE=AH -1.52% 0. 23% -0. 27% 0. 16% -1. 25% 0. 07%
HEANNH -2.21% 0. 22% 0. 18% 0. 16% -2. 39% 0. 06%
a4 0. 55% 0. 20% 2. 32% 0. 18% -1. 77% 0. 02%
U e o 11. 04% 0. 50% 7. 53% 0. 23% 3. 51% 0. 27%
H 3 &4 TR
15. 02% 0. 49% 8. 25% 0. 23% 6. T7% 0. 26%
HERGER RS
I RRAEIE A C
‘ Vb g b R v
VR E 3 K R L 57 LE A SR v -
B [EEEK RO ‘ Wi RhrEZE O—0 @—@
HZEZQ i EE3E)
@

HE=1MH -1.61% 0. 23% -0. 27% 0. 16% -1. 34% 0.07%
TEANNH -2. 41% 0. 22% 0. 18% 0. 16% -2. 59% 0. 06%

Fo3u 3 131



SRR IR A 2023 R 3 FIEHE
oEk—4F 0. 15% 0. 20% 2.32% 0. 18% -2.17% 0. 02%
o= 9. 69% 0. 50% 7. 53% 0. 23% 2. 16% 0. 27%
H&E4AH
13. 44% 0. 49% 8. 25% 0. 23% 5. 19% 0. 26%
R RS

3.2.2 HESEFAMURE S RIHFEM KRR R RS RS R E YR

RBFHI LB

FERBIRAAR T FEM KRS R LS PR s B 2 £ H et E

(2020£05H09H = 2023409H30H)

22.00%
20.00%
18.00%
16.00%
14.00%
12.00%

m/ A g

L ﬂl‘ A

N

mv

Wﬂ%

10.00%
8.00% J
6.00%
4.00%
2.00%
0.00%
-2.00%

r "Jn%m- W‘LU\“.'M‘V

|I1|f' PI"H. p,

2023-03-15
2023-05-19
2023-07-23
2023-09-30

1| 2021-01-24
2023-01-09

2021—03—30
+| 2021-06-03
2021—08—07

2020-05-09
2020-07-13
202 1-10-11
y [ 2022-04-24
I 2022-06-28
2022—09—01
2022— 11-05

il | 2022-02-18
1]1

#l| 2021-12-15
Hlnl

iitt| 2020-11-20
e

41 2020-09-16
gjll

H

WEARI k|

i,

SR EARINFERRE —F

s
[

FERBRACRITHFEMKES R LS B R R 2 EH N E

(2020£05H09H = 2023409H30H)

|
/'1| M% wrr'k 1

20.00%
18.00%
16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00% i,
0.00%
-2.00%

ey

2021-03-30
2021-06-03
2022-04-24

022-09-01

2022-02-18
2022-06-28
'12022-11-05
2023-01-09
2023-03-15
2023-05-19
2023-07-23
2023-09-30

=t
~
—
=
—
o
=
[

2020-05-09
2020-07-13

¥ 2021-10-11
il 2021-12-15

iitt| 2020-11-20

41 2020-09-16

H

pix
it
gl
=i
iy
0
bt

[
SRR B CETH e Ei ke ol m%@ﬂﬁé%ﬁ

it
s

T HEEEFMHEERMBRZE, AEeaReaRAERHE 6 A NEeH,

I AR 3 < P - T B8 7 T B EL I A 5 B B TR 405

It

7N

%4 13 1

jales SN



T RAARIR A 2023 4E 3 FFERGE

3. 3 HAhtkhr
X

§4 BEARE

4.1 B2 (REGLBE/NH)

EARIEE IS Z IR | iF% M .
B8 BE Trmam | mEem | FR B
S JiAT 7% S & B A PR A 7 2 WAL 0
5071 0022 4 9 22 JE IS5 A PR BT A B [l e YR 2 4
EﬁﬂwW§%# . - 124F  |[RETp, 55 LRE S HAT IR A 7 B
%ﬁé@ R R aE ., Mg, Bakk
SN TG . i EEEE.
W AT B JE 28 8 WA 900 22 A AT Ui, il
ARFES RS AR AT PR 2 = B 50 BT 1 S 20 A i, R
FELZH| JRGUIE 5 15 437 R 2 ) 8] 5 0L et 0 i 22
i%%hWﬁﬁ 20224E9 22 134 B, WA & AT IR A ] L i E B
H. Bk H L, MAIF A BRI 4 4 T A R A | [ 2 Uk 2%
MR 7 HE MBI, 2022 £ 3 AN\ LRES
HeaH EHEA RATEIR T E A R . 1+
WA, BAEEMER. FEEE.
AT TR E AT BAT RIS AT A S A
AHL HRRATE, PINCO EFEFEELH, TH
FELHTN E Rt = A R A A B e s 15, |
[ERZLG: 5 T [ AL 2 1 s 5 T R B A
%‘%§2w2$9ﬁ22 ML HEEEPRTEEAF CE0, R
HRFRR (R Emalifit ¥ - 23 4F | BEREBEEARA T EER Y E . 2021
. 3% 8 AN LRESE A RAR, BUE
L2 FUK NSIEA 13 T E UG O N 251
it dr 2t (Total Return Strategy) CIO., ZHZIK
oz el SRR R B LR E A, CRA, B
BEEN T HEEEE.

e (D BERSEHE  “ERHY MEEEFEAENH, WERIEEERe2Er TR
H” $RARE 2 =] e i AR B 0T “ SR E SR 2 =] ko i 1A s H 40
(2) AEFF AL SCREMAT L W2 R E -

4. 2 HE ARG A S E B /E BT EH KU A

WEWIN, ARGERNARENE 7 GEFRE). GEFRHREREGR) LIS EEM. (5
SRR IR A RUE AP I i e B [ AHARAR SR E , AE WS . B 5T
JEAE BRAE PR G B, FE RSP U BB b, ARG B A AR A 2t . A%

o500 3 131



T RAARIR A 2023 4E 3 FFERGE

IEFEEAT A RFEEAEE G S R E MAE, iR H S0 HRrA AR T8,
4.3 AR ZHER Y

4. 3. 1 AP35 B AT

WEWIN, REEFHNBIITIEES QEFRBEEEE AR AT S ERE TR L) M
NEAEATZGHIEE, SR H A ARG E PR ARSI RS, JRESRIG IR E R /5
RV S $5 BR R ST T2 AP IR 2 s I 5836 58 5 Y I A #2858 5 IO A1 58 3 AT 4R
RS ITORE S FREERIROR G, BROR AT A 5 IR A SEBL; I 1T RGN T %86y it
ITHEEE, A PR N E AT A S .

put

4.3.2 REZ BT AN ETHHA

BN, AR N RRAES S AN ST, [ H RIE5E 5 A8 5
WAL Gy I ZUE SR 2 H RS S 1 %00, At 2 Ik, Y9N R]HE 4 20 B4R B 20 4 () R 45 73 e
AT RAERI RISy, AR RIAS A2 5 B S kAT Mo

4. 4 5 M A E SR RSB ED BT

G WIN,  EARERT 5 BRI A T AN Gl 7 7 AT UK Kl SRonda s s
A H A KA M BURAG S 77, BET 51450 TR L. ERSRE, FEATH 153
WEHART TSI, RATHELESE 6 HJE7E 8 AR N T ATl e %, BoxHiE
KBRS 3. daatte URAT MR IORE, BTN 2 A2 AL T4 A 3T e i DX 4
LUt BAWAERNE TN 1. SEEAS TEFF ST RERE, BHRERZ TR a5,
RATREA —EMIE . BRI, A AR TSRS L, AR AR 5 % T e AR b i £ 77
TRy, RIS FRARFF R TERS . Fatd i Bt e i (BB MRl i AU 4%
500 YEFFAE 25-35% X 8], BEORFF 7 — @ Maflk, Rt BE s Bedr i il Il 4. AL as 454 75 T
PATBCE 1B IR AR, AR R ERL. 1% FEZRESE, FNMEE e s mits
HA A RAFRAT AR o b T a] e G AR R A E A+ P SE Bk, AT /]
s ik e, BATS EIMERN AT TR, EENIE 5 HRNEAR LR A
v [ IS R R AR & PR AT R b ) o 5007 T3 1T R4 A A v R AR 2 Ao 2B 1) R A R )
I, AT AR BB S B KA AR G BE L=

4.5 MEBHNEES KGRI
B AR S IR 32 SRR S A RS AE A 1. 1502 70, ARAE B S e KR

Foen I 131



SRR

2023 F5 3 BRFIR

~1. 52%; BEAHRIE WK FZLFRAERS C

HHL.

61%; k&R L HEY 25 -0, 27%.

SAAE Y 1. 1344 T, AR5 1%

4.6 MEMARETFH ANBERE ST ERE R

Teo

§5 /A ESME

5. 1 REMREEH=AAHEMR

S AUFHEE K

e i H &% o) b 3 A M BRI (%)
1| B ss 7,991, 253. 59 14. 70
Hrp: JKE 7,991, 253. 59 14. 70
%A%ﬁ _ -
] 5 Wi 7 P % 33, 464, 325. 23 61. 56
Hpe fiige 33, 464, 325. 23 61. 56
B SCRFIUE SR - -
4 | &R - -
5 | LmhfiTAE S - -
SN IR & il 7= 10, 903, 745. 82 20. 06
Horpre SEWr=CIRIE 1) SR GR B 4 il Bt
- _ _
BATHR MG B &M &5 1, 798, 369. 52 3.31
iiﬁﬁ%%?z 199, 613. 23 0. 37
it 54, 357, 307. 39 100. 00
5. 2 MERIREBAT WA KB ERTHE
5.2. 1 REBRBITU SRR ANRERTHE
R e A G B L
Bl %)
T VS N G0 - -
B Rk 274, 659. 00 0.51
C [HiliEdk 5, 380, 340. 77 9.98
D (M. #T7 R KA R R
N4 152, 737. 00 0. 28
E (@5 - _
FoRAE - -
G sk, g mEl 99, 586. 00| 0.18
H o |[fFEfE ool - -
I (5 BALS P FIE BRI S5, 824, 586. 82 1.53
T Rk 1, 191, 199. 00 2.21

=
pes




T RAARIR A 2023 4E 3 FFERGE

D =l

68,

145. 00 0.13

AR 55 R 55l

FHAWT FORBAR MR S5k

IR IR N 3R i B

JE RS« ABFRAI AR IR 25

A

PA 2T AR

e R E AR

n | mTOo|T|Io|l2|I=2|10 =

27
Rt

At

7,991, 253. 59

14. 82

5. 2. 2 MEARFAT W KRB BEER R B E R R A S

e

5. 3 FARIR A FOMME o H B = 3E LU /N I B R B B A 4
5. 3. 1 MEIARIE A RMHE o Ze 7= 1B LB R/ N U BT 42 BER B T 4

e | IREARRS | BRESAKR | BE ) | ARNE o) | HEEESEEIE] (9D
1 688099 = 6, 120 385, 866. 00 0.72
2 300750 THERAR 1, 860 377, 635. 80 0. 70
3 601336 HTHRARS 10, 000 368, 300. 00 0.68
4 600309 JiteteE 3, 200 282, 624. 00 0.52
5 301051 EEEH 4, 900 256, 074. 00 0. 47
6 601601 Hh [ K PR 8, 600 245, 874. 00 0. 46
7 000063 I 6, 800 222, 224. 00 0.41
8 002463 WA 9, 000 202, 590. 00 0.38
9 002475 SR 5 6, 700 199, 794. 00 0. 37
10 601689 L ] 2, 600 192, 738. 00 0. 36
5. 4 MEHARZBIF MR RAE
e fii 75 i A ARME o b R B A L] (%)
1 EPdies 12, 906, 352. 97 23.93
2 P AT YR - -
3 SR 10, 402, 147. 54 19. 29
Hrb: BURMESRf 10, 402, 147. 54 19. 29
4 b fi g5 - -
5 Al B Rl 55 - -
6 R - -
7 Al (R A2 #f50) 10, 155, 824. 72 18. 83
8 [l A7 - -
9 HoA - -
10 it 33, 464, 325. 23 62. 04

o8 I 131




FFEAmIR A 2023 4E5E 3 TR

5.5 MEWIRIE A RHE S F P #E LLHIR/ M EF R ET ILA2 fir RR 40

Fe | Ay FELAFR |HE k) | ARME Go) | HEEESEELE (9
1 210203 21 EH 03 100, 000 10, 402, 147. 54 19. 29
2 230021 |23 Fft S E 5 21 100, 000 9, 983, 065. 57 18.51
3 019703 23 Efi 10 29, 000 2,923, 287. 40 5. 42
4 123127 i 4 45 6,097 850, 307. 00 1.58
5 127061 T 6, 007 608, 231. 46 1.13

5. 6 & BRI A o E 52 & % =3 E LB K /NEF B BT+ 2 B = ST RRESS e
B 4H
T

5. 7T MEBIREA o S EE BB E WX NEFR T L2 RS R EHA

T

()]

- 8 MEHIRIE A SO E 5 ZE ST 3E P K/ MR BT LA BGE B B3 9 40
o

-9 MEWIRAFE SRR KB B 5 18 0L it

- 9. 1 MEFHRA S BT I AR KR S5 2 B 40
o

()]

()]

[$)]

. 9.2 ARG BB R IR BEBOR
o

5. 10 5 HAIR A2 S B 1 B GO 532 5 1% 0L v A

5.10. 1 23 B FI sr 8L FBUR
o

5.10. 2 AR AE SHH ) E 5 B2k A5 28 B4
p

5. 10. 3 A H H U Bt 8L F VR
o

5. 11 FEHAEGWEMHE
5.11. 1 AR S BT TR RITEAAHET NS BEER I LREE, K

9T L 13




T RAARIR A 2023 4E 3 FFERGE

RS g Bl —FNZBIATES. ATHER

ARG R AT+ AR IRAT B i, o, SPRERATIRM AR AR B NG RIS B A
A PR 2 =) H DR AR g ) F AT —4F N 32 B0 BT T A B T B S AR T R L .

ARFE B0 3R FAR P RATUE TR A BB R AR 7 A4 6 2 =] 30 B0 B ) FEE XA R R

5.11. 2 RSB WEI+4 BERTE N EE S FME N SEBEE
TG4 2, B S R 1) 8 R RS2 e 2 AR 2

5. 11. 3 FAMTE = B

e R &
1 fFHRIES 5,438. 74
2 |NMBOEZRIE R 194, 149. 49
3 R -
4 |RIYRE -
5 R HIEER 25. 00
6 [HAMYGK -
7 Ml -
8  |&h 199, 613. 23
5.11. 4 EFIRFFE KA T 7 I HA B 7T 3% 3 £t 25 B 40
e iz ALY fiii 77 44 K ARME o) RS R FE ] Co)
1 123127 i e 2 f5it 850, 307. 00 1.58
2 127061 eSSk 608, 231. 46 1.13
3 113065 F ik 514, 270. 68 0.95
4 110083 I3 AL A5 367, 510. 14 0.68
5 110074 Fh I8 5 343, 853. 42 0. 64
6 123010 5 337, 277. 26 0.63
7 118019 Kok R 332, 366. 10 0. 62
8 127044 5 Qi fit 330, 002. 47 0.61
9 123128 R0 320, 568. 08 0.59
10 110068 YAE R 316, 695. 89 0.59
11 118024 o TR 299, 487. 19 0. 56
12 113043 ot 188 % fiit 281, 994. 86 0.52
13 128036 AR 281, 406. 03 0.52
14 128133 A} IR i 261, 299. 18 0. 48
15 127078 PR it 246, 170. 25 0. 46
16 110091 WAk 245, 547. 00 0. 46
17 123172 R 243, 601. 37 0. 45
18 111002 FRARE it 227, 889. 86 0. 42
19 113063 TR 225, 793. 44 0.42

10 3L 137



T RAARIR A 2023 4E 3 FFERGE

20 110073 ESEst&2A 224,101. 97 0. 42
21 123170 e HEL AT 194, 301. 74 0. 36
22 110045 T 5 5 191, 708. 42 0. 36
23 110088 HE 22 i 185, 487. 95 0.34
24 128048 FRATHAT 175, 506. 45 0.33
25 123174 K5 A5 138, 739. 92 0. 26
26 113057 HHAR AT 133, 497. 45 0.25
27 123099 o AT 130, 812. 88 0.24
28 111008 VAL 129, 961. 95 0.24
29 118012 WO AT 125, 455. 73 0.23
30 118004 TR L (% 119, 115. 07 0.22
31 110062 1§ K B i 98, 828. 93 0.18
32 110052 AR 44,910. 16 0.08
5. 11. 5 i & BRI+ 42 B = A T 38 52 PR A 1 R 146 BH
T
5. 11. 6 HBHEAH AWM G MER AN SCZHR
960
§6 FFE S M HLE)
BT oy
i H O LFRAER A A FSLRRMEIRA C
5 B A3 4 A AU A 46, 256, 640. 12 763, 201. 72
15 A ) 5 4 S HR A 5 201. 82 6, 118. 16
ek - T HH $ e 3 4 e T [m] 4y 0 110, 263. 70 12, 848. 80|
5 B BA ] I S PR R S B (A B 1 1
/DPL =7 IHE)D
S I AR I 4 A0 L AT 46, 146, 578. 24 756, 471. 08
VE: i B A A3 S 0 R 00 0 A B e N AR A, e T (R A3 0 B B e HA A
§T REFHANEHABAEREBEAESE MR
7.1 ZEEEBANFEELRE N HTZINB N
AL Ay

i H

B RASAETR A A

AR A C

T AT B A e

41, 012, 216. 40

A SPTHITR) SEN / I S A

07 Y13 Ik 52 /B[] i 3

7 AR BN A AR 1 0

41, 012, 216. 40

o1l 4k 13750



T RAARIR A 2023 4E 3 FFERGE

e SR 5 A ) AR B e 0 00 o ik < A

88. 87 -
fAEEs ()

T ARG IR e E BB AT S A ORI 9 P 4428 8 6 [F) SO ORIE A SO SRE A
HOE /SN G AN BN, TBEIm] /ST 25 B et

7.2 ZRGEENZHEBEERERREREESTH N
T

§8 B R EH R RN HMERER

8. 1 EMIN B — B R EFEES LML BIBGEL 2058915 5L

" I R e L T R R I T bl
H R
= T — .
A ope || O e BEL D mmm w0
* X By 1y g
5 20%HT B[]
X ]

2023-07-01
Bl 1 ER) 41,012, 216. 40 - -141, 012, 216. 40 87. 44
& 2023-09-30

R P

WA AL G ML TR BBE i G HOE BB 20% 1015 DL .

RRAIE IR B E B F =R, S8BT RETCIR MR BB 57, P RE
X AR BE T A R BRI R I DL AT RE 51 A 2k e AU B E RS, T A 45 B (o] B e 2%
SR LRI 55 A Tl 45 08 2 LG [ J A ik i 4 60 A AR H H ILEE G40 AR A N B0 AN
200 NB# 3k a5 HEAR T 5000 37T, 4 R]RE I k¥ Hoa 17 el 5 H A Ak & IFeiE &k

e ERFHE.

§9 ZFEXFEZ

9.1 FEXMHER
(1) o [FE M 2 T 57 SR AR 2 B U A4 S e P At S S
(2) (FEERRARES IR R R SRS EF) ;

(3) (FEEAetmR A TUES R
o~

ke
WREHF U A)
(5) FEEEHNN G TSI ELIIE,

(6) F1 31 A 5 SEASAR VR 15 BRI $5 B8 < 2 i 1) 2% O A

9. 2 FFHUHY £

o127 L 13

=



FoSLRaRETR G 2023 4E5E 3 FREER

AEHCHT IR X [ 140 KA 21 5 B 5t E B AR AR C 5 ik 120 25 LA S A TR A 7

9.3 HEFHFR

(1) PHEify: AREEAS T/EH 8:30-11:30,13:00-17:30, &L AR ER, thal
1% TR R SEZENE.

(2) Muidi): gAML http://www. jsfund. cn

PR AAR S WA B, ]S WATE S TGRSR G AR A R, # TR 400-600-8800,

o & E-mail:service@jsfund. cn.

EEESEHARAF
2023410 H 24 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
	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 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 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

	§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


