& [ LR I AL S

=0 USRS 2 R

2024 £ 06 H 30 H

i

s

S
o I
m
s

B EIE G AR A A
Hh [ R AT A AT PR 22 ]

o
bk
EE
I
&

2024 £ 07 A 19 H

RTF I IR BOIE TR 5 B 2

&



§1 EHERSF

B}
J I

S8 T PR A A I # e S R UE A IR T ORI AN A R A
e HERIR B ORI, R A A A L AN 58 R AR A
7 B3
FEARE N ERAT RO A RA AR ARG S FME, T 2024 457 1
17 HER T ARG IV S H80R  BHERIFII B HEMEF N, (RIEEZ
WAEANFAERREICE R IR IR B B -
I A PR 2 w) AR DS S SR B 1) ) B R 3 P 2
e, EAMRHER & — B
RTINS AREBIH AR KRR oA R, BTE TR
SRR LA [5] 15 A o <5 PR 4 B B 1
AR W55 BORER E i

AfEIAE 2024 £ 4 B 1 Hil2E 2024 4 6 A 30 H 1k

§Hu

EIEAS
S
=
Al

%
m

2




§2  E&RBR

2.1 BEEARER
SRR & [ E i i 32 8 ETR
Iy N AR Jikif ETF
Hea FARUG 159766
AR E] 159766
B e (it AR, 5T
A RANH 2021 £ 07 A 15 H

A B R 4 40 5 | 4, 573, 140, 963. 00 7
i

vt Hbs AR ARG B SR ERER i B AN ER B R ZE i /MU

ARG FEOR e A G W1, RN MR B4R 8000 6 5 2H B
N E M ERE S BCE R RS, IR AR I8 Bl i 2
HRCE A HEAT AN RE 2 T A E a2 1 E AT
JAR R AEC B M G ELAEAT IR, B A FR i A ] 25t
AN I < BRER A (1 78 B AR R RE A RGNS, Bl PR 2 S R Ik
TR UL BRI IEA A2, B B A 5 BULVE A RO ) AR
ERAR AU TE A, R A DO B A 6 AT IE AR
AT RE , AT A4S 350 B A K L ER A (1 18 o KPR TG 10
AFEEAR T LU EE: (D EREAI RS (2) dri3E%
AR B AR AN AL s (3D bR AIFREUN R fr i SR A5
PR (4> TR <5 1 FR N AR DS ] 25 %o AR 3 < BRI s PR PR B30 B8R T
AT R (5) W38 5 A L 38 5y il B 58 i DN 3 B3k
IR SE AR BT A W FD B (6) Hoe & BRI 3 BUR 3
B KRR BHRH0 BRI RSO™ B 1 455

S bR AR RO B 2 B 8 T SR R T RS, HLAR AR
G AU ARAT R, B8 BN 3% IR A A M 2
PSRRI, JEAT BRI 7 Ja S IR 5xeh A 5% B BB AT 1
B AR TR E RIS . AR RS . IR B
i A O A S T 5D S AT A TR B SRS L BT
PASCRPUE SR B S L B DTS BRI SR IR B 5
g 255 Rl B e BB IE I3 L A5 Ml 55 SR TE VA SO

A & L R AR b 55 BB Dy e il U Bl R
AHe i TR A, PO 5o s TR G Ak it
RS AL 2 5 FPREE SRR G AR S F TR T AR5 HUk
b s e iy i, B S bR R SO LU XU WA e R
HEEHA B EESEHARAA

HeLEA Hh [ ERAT B 0 A3 BR 22 W)




3.1 EXEMEHER

§3

EEMF RN S ERI

FAA

AT

T E 5545 b

SR (2024 4 04 H 01 H-

2024 4 06 H 30 H)

1. AR C S 3s

—-125, 241, 386. 42

2. AHAFE

-352, 170, 181. 35

3. Y- Y5 3 <y A A -0. 0875
4. WIRFE G 2, 860, 130, 598. 39
5. WIARIE A0 B 0.6254

T B TR AR NN 5 2 1S3 (plan, JH8ek
< (1) R B [P] % L e BB, THN B i SE BRI e AT AR T B 81 B
A L SCH R R 2 e AR S SON « e licas . AR O 2 SR e AR 5)
Yooz ) FHERAH IR B RIS FHIRAE 45125 (R R, AR Dy A 3 2 se e in |
A2 S B AL B2 o
32 HEHSHERIA

3.2.1 EEHHFENE KR KIS RN S HRE 2R R

g | PARE | LHE | SR
B | | RRREE | EEGE | BiGiEE | 00 | @@
® %0 HEED
dE=AH —11. 54% 1. 39% —12.03% 1. 39% 0. 49% 0. 00%
i EANNH -10. 66% 1. 60% —11. 04% 1.61% 0. 38% =0.01%
ok —28.52% 1.47% —28. 86% 1. 48% 0. 34% =0.01%
iizgz\ —37. 46% 1.78% =37.97% 1. 80% 0.51% =0.02%

3.2.2 BEEAFAEMUKRESRIHFEH KBRS LIE RS LR E#
e 3 ZR A7 3 i EL A




15.00%
10.00%

5.00%

(L0 0 | e (et | e | (U TN V- | F— B <) "R 1 | (R 1 1 (N,

5.00%
10.00%
15.00% | §
20.00%
25.00%
30.00%
35.00%

-40.00%

2021-08-01 2021-12:01 2022.04-01 2022.0801 20221201 20230401 2023-0801 20231201 2024-04-01
— & Bl fPOE R R REETF — LR HE

v 1. #uEHEN 2024 6 A 30 H.
2. AFEET 2021 F7 A 15 HEOL, @6 MH, M20214£7 A 15 HigE
2022 4 1 H 14 H, OSSR & I0% =B & LB R 53 &5 HZ25E .



§4 EHEAMRE

4.1 HEELHE (HEESELE/PNH) FiN

ARG G2 BRI

4 R %% o Molk. T
{FER H 24T H
R
Wl | AL | 2021-07-15 — 8 | fid, @ 201647 HINE
fFH 4% EESEHRARAA, LB
i HEEMAR. TEMRR;
WAEEEsEMRETEE

e, | 2020 4F 05 A
8 E R ESE 5 TG
RAGIE S 4 0 B e e 22 3
H 2020 4 05 H AT & [ HiE
IMEZE 5 B TF IR IR BOE 4%
RESPIRIESEESAM, A
2020 4 08 H kAT w B G AR
A o TP ISR B - 5 B 2
SREELH; {2021 403 H
AT & B R gE o4 Tl
AL oy B TP TR BOIE F7 4 7
ReHefm; | 2021 4F 06

A T & B HERM e 50

A2 o P TF ISR B - 5 B 2
GREEAH; {2021 407 A
AT [ TR i R AL 5 Y
FE TR BOE SR 4 A S AL 4
28 [ 2021 4F 08 A (TR
= HHERMBI DY 50 22 5 BT

I

2

mf




JRCEHE BIOIE I $5 55 ik 4 e A
SRELH; H 2021 4 08 H
AT & [ PR AL 5 B
TR B R A e 54
Z3; H 2022 4 06 ARTE
5] i B o R AT B BT T
TRBOIE A T e G R 2
H 2022 ¢ 11 H#AFE Bk
FL = A 5 R s X i e
SRR B 4 i U e e 4 A
ST, [ 2023 4F 09 H AT
& [EIES B R AR G5
R FFIEFR BSR4 %
FEZM, [ 2023 4F 12
155 1 EHEE BER A% M
A8 oy P TF ISR BOIE S 45 5 2
SRR S HE 2 3
H 2023 4F 12 H#EAFE B Ak
A0 Ak Tl 32 A 5 R i
AIRBOEFR R B A 4 R e Uk
BRI EAT,; H 2024 F
02 AT s E bk s 5 BT
TR HOIE I3 $5 5 ik 4 R A
& U5 B DA E B IE 75
B g e g, H 2024
05 H AT EhiE E A A
b A2 G BT Fa HOIE I3

BERGERGAH, AAES

y
&
e

H4
H

Ve 1. REER EUD AR A T g e R OISR FLY, B UL A 7 B

6




RIS H I EEREe PEIR H Wy & R AR
2+ IEFFMLAE SCEMN P EIER 2 GEFRELENMNES . HH. agEHE
N MO GBS B IMED BIARSRILE -

4.2 BEANRE BN AR GEEERTE B A

AARE W, & E IS A R A FE NS B AP E iR 3858 5 BT it e 5
IEFR R RS I PR A 1% IR (e N RIS ERER R 3495 « (PN
AR EIEAEEY « (& B IEiR 8 5 B IR EOE R R i & i & &
Y PAR e B e, AEWELE . B 50 0 R 0 A #E A s
R, DURATREIR/D A ) B UK« IR & 8 77 1 22 4 R R e 4 %
Kiifae iz Bir, RERRESFTEH RTINS EE FIKHIE .

4.3 NFRXGEIHUH
4.3.1 ARG H ERBATER

AT B PRGN AR, 45 B sLbrt i, #15E 7 WEH (AP35
BELINED » FAUETRI — RT3 I i35 5 MR I T 04 s BB R
BB BE G AT« MGG S B0 B, AT TR Frh . S
i R BRITRE A E B . AR L SRR R TR IR AL & 5 R S5 T AL 1
Gz, FRFFSALE LR B R . HATE ] A 1 —g0h
Yy, B EREAL R IR A UURE, REORICTT # A% W% 2 Se Ik I S AIE S 21 73 B 4%
R HATIER 2. —g0iily, WA RGBT R S5 X TFE K
BAUE L, SRR 38 50 FARIERUR AT B sh iz, FHh s e
A A B RIS AS I 5 05 A b K], ARAT I 3258 2 i i 2
FEVAESE. 1. RS H G HIE B B2 5 S8 REAT Jy, ARG 6]
MRS AR, AREAT, X TREARRE S, B RGN AR5~
T BEn AL . 2. A2 HE A RH S, X E BRI
R BB SRS 1), b 00 58 o) R GRS R N IA B4R 2, BhfR T4
FrH P E B & o F R VPG S it 32 B R AL A 8] [R]— BB AR A A I3 5 & H
R R] ) 52 2 A T A2 5 R BRPE 0 AT P4, USRI B R (1 H 3 H
5 HD) BIZERBEAPIEAE 5 i & o 1 it A YA 5 B3 E i ivEAl R4,



X R TR 5y R BAT NREAT 70 Hr V-G, it Qs A 5 e Rk
U, JFE RIS ORCGERL, WA, 8 (A AN IR A

At

LA e HE ARG NN, BRI EZHIT N, NRE B G
AU DL EERAN IR M S B RE, VA LEOR BRI E NI 2.

5

FRENPIEZ G ik e BBl R a7, FREHEK, A4
PR, AT, D E . ARSI 2w IR 2 A s 4w
RN TG HIEE, RIS B2 1- 28 5 il BE 5 DL o

4.32 REXZHIT AT A

AR AR KB F AT N A F N E B NS SR A G2 5 ATt
sefi A H B 2 &y WP D I, $i S  A AC L & 5 A B AL 6 2 TR R B SsE
B 1 B A AT Gy I 2R S 2 BT B BRI L
4.4 HRENEEKETREAZED T

4 AENSURATIA, 24Q1 42 A RNESEEADERIR, Sin2eEmK. moll
Koy o S (45 L et P S U — B S, TR s g . A “BrEDuR”
RAT, KANRMIDKRE G . AR, FKE—-FEET R k" &%, ER
TRAHE G T 56 B Tt e, 1 Y EEAR T A AR M, AR M ZeH ks ok
SEATHE, A AR AR B A LU N R, B RANE . ST
BN G, WRXRRGRT, &SR 3100 mi. 5 HH dih =&
Rk “ ARG IR WOERRBCE TR M5 E AT 7 =3,
S BRI AT 2 5 S BUR T, Ak DA e R B it AR 0 b = A
HORTK, —ZSHEANTREE EEM. BT, RS BRI T BLTNT
B BRI A 2. TOHIREhI 5, i3I S s XU AT e s s
2 ShREIRES, iR A KEIAZE 3100 AR, 6 HEENKAE, HASFED
FRRETASE, PMI [RIVAREZRELAR . (BT RIEHR. &5 “fLiFsg” FHMEEst.
ok, B A REETOHE S, SR TR A A T, BRI R R T
JRURS: (it Bf KRS A o WA B LB AR AR AR 4T, 6 F A B IEIHE 5| SEIEAH A Y B 21K
HH 3 A =R R — R HER S MTUHS IO %, ) Estm s s
3000 miLAT.

BRKRE, 2024 4F 2 ZRAE FARSETR T 2. 43%, YR 300 TRk 2. 14%, Gk

8

=
s



W8 N 7. 41%, HE 500 F5%0 T Bk 6. 5%.

RS, A RIS EE R s A Te 5t & s, RHEk
AN LEHMGE AR, AFE RS HH a8 R i i) A5 R ) R [a] 25 2548
45 WMEMAESHLSRI

ARG, ARFES DR EIA -1, 54%, RV ST LRI 2
~12. 03%.

4.6 WMEMAEETE ANBEES T HERE R
ASFe AR T TR T BB A RS T



§5

51 HMEMKRESHAGHENR

BRAGRE

e

T H

e O

o i < L BRI LR
(%)

1

i 43 5

2,847,772, 603.

99. 33

He: R

2,847,772, 603.

99. 33

[ 5 YA 2 $5 %

Hrp. figz

B S IESE

SRR

ERTA R BT

KN IR R 5

Forpre SCWr IR 1 SRR
e

6

HUT A2 BB 1 2 BT

18, 114, 457. 29

0.63

7

Hopt 55

1,002, 343. 45

0.03

8

it

2, 866, 889, 404. 40

100. 00

T

R P EE LA 1. 13%.
5.2 WMEWREITV SRR EREHE

5.2.1 MEMRBHEBREBTUSIROBARERRAS

R HE G I I B BB RS AL 55 B AR I A e E A 32, 405, 060. 00 JT,

A YR )
feR FEK R ARE G S%ﬁﬁgfﬁ%w
A Zz\ *)F\ %\ i@‘ﬂ_[_/‘ - -
B | Rk — —
C | fHilligk — —
b BT\ 38T g PR K AR = A B B
g
E | @5k _ —
F | itk fEE _ —
G | iBigkr. GAEFEEEOL 929, 131, 499. 32 32. 49
H | fE18 Aol 499, 002, 565. 05 17. 45
| S EAER . S B AR RS B B
N4
J | &Rk — —
K | =k 144, 441, 982. 08 5.05
L | MEEAIRE 45 AR 55l 679, 216, 960. 76 23.75
M| RBEEE 7R A AR AR S5 — —

10




N | KRS BRSSO L EE 530, 700, 388. 43 18. 56
0 | ERIRS . BEAHARNR S — —
P | #E _ —
Q | PAEMMtSTE — —
R | Xfb. RE G R 65, 048, 267. 68 2.27
S | ZE& — —

it 2, 847, 541, 663. 32 99. 56

5.2.2 MEARBPBBREETLSREFABRERRZAS

AR

GRIES

5 FE 4 VTP 1 LA

VAN 749 —
N E (o) %)

A N SN\

R L

Aillig b

174, 381. 61 0.01

o | O\

HL 7\ ) R SR AR P R
\

O

R ZFEN

ACEIEH . BAEATIEBOL

T |||

R4

—

= B BOEAE BRARE S
I

36, 481. 05 0. 00

R4

Pl

AT AR 55 A 55l

FBHART FEAMBAR R 5l

KA ISR 28 3 B0 A B b

20, 077. 68 0. 00

JE RIS BRI H AR R S5

#E

PAMSTAE

B AN E R4

N "o |Y|o|I=2=|C =N |—H

e

INH

it

230, 940. 34 0.01

5.3 HIRIZEARHE SEERFEEIRPHEFRBREREAA

5.3.1 WMEHRBESFELA RAME G2 S B EE L BIR/NHEF R0+ 48 B

FHREHA

2| e A | 2 4

e JBO

| A Ge) | RS TFE )

11



(%)
1 | 601888 | rh4 6, 445, 030| 402, 749, 924. 70 14. 08
2 | 600754 |#RVLIF)E 9,299, 691| 213, 706, 899. 18 7.47
3 | 600009 | LNl 5,726,923 184, 693, 266. 75 6. 46
4 | 600258 |H RS 13, 640, 490| 168, 460, 051. 50 5. 89
5 | 601111 | EH 21,451,500 158, 312, 070. 00 5. 54
6 | 600115 |th[E %A 39, 401, 700, 158, 000, 817. 00 5.52
7 | 600029 |FE AT 24,819, 233| 146, 185, 282. 37 5.11
8 | 601021 |HEMALT 2,253,200 126,922, 756. 00 4. 44
9 | 600138 | ik 11,793,725 113,927, 383.50 3.98
10 | 600515 |#EREGHLIZ 31,579,536 99, 159, 743. 04 3. 47

5.3.2 MEHIRRERF LA SRME & F SB35 LU BIR DN HEF BT 14 B

R

. . ARME o) Fe L TP E L
pel e ey we g | AE0E GOl sk (’;/:ff v
1 | 688692 |iX%&HHE 175 30, 612. 75 0. 00
2 | 603285 | NgFES 1, 287 24, 002. 55 0. 00
3 | 601033 | KAy 1,258 20, 077. 68 0.00
4 | 688709 |RNFHLHEML 1, 045 19, 635. 55 0.00
5 | 688584 | L& 866 13, 760. 74 0. 00

5.4 WEMREGF MM RNOFFRRAE
T AR S WIRARIAT 67

5.5 REMIREA RME LB ST 18 LI KM BT LA B B A

T ARG ARE WA RFFA 67

5.6 REWIRIZA RYE & ZeE B3 H B R/ HERF RO B +48 B SCRAESR
BB

TR ARG IR ARFFAT B SRR -
5.7 REWIRIEA RME G EE T E HBI R/ R R BT T4 St & TR BR

i

s AREEAREWIRR A SR
5.8 REWIRIEA UM E G2 ST 15E HFI R/ MR B BT T A8 BGIESL B B 40

T AR SARE WA RFFAPOLE,

12




5.9 WMEMIRAFESHEEAIBIARZ ZF LU
5.9.1 MEMRAZEESHF BB KRR &5 40

T ARG AR S WIARCR BB B L
5.9.2 AZEEBH IR HBEBUER

AN G BT AR S OR AR S XU i B A B0, DA ORE D H Y, 2B 3%
TENTESE . S TR B T 520, UBRRAZ Zy A, SRR eR, i s
U I ER BRAR (1 FE AL

5.10 #REHIRAE SHH I E AR5 F o i B
5.10.1 A3 EH A B R B

AEGRIER S FNLE, ARVFREE G,
5.10.2 & 5 BAR A< S4B 1 A3 00 S 4 A0 4 3 BH 4
TE: AT AR S WIAR RS 5T U Bt .

5.10.3 A8 H AU R B A

A G A A AR AR % R [ A 3 02
5.11 HBEHSHEME

5.11.1 H AR S BRKET+ 2K RAT EAAHRE BB W E R TLR
WHE, BERSHFHIT—FENZEATER. LIHER.

T N AT SR IR T AR B R AT BRSBTS R A, 5L
FER S gl H AT — E N Z B ATHETT. TSR

5.11.2 HHEEREHI HRRERTBEHES & RME R EEREE.
7 0 A AR S BB A 44 BESR P B AR A I I S I AR IR

5.11.3 HARB =M 5%

ki G S8 G0
1 FHARES 99, 736. 56

13



2 I SCIE 25 K 696, 775. 73
3 INAidibeil 123, 276. 00
4| BYSCRE —
5 | BISCHIEER —
6 | HAhNMBGK —
7| FEpERE A 75, 409. 61
8 N H AR A S 7, 145. 55
9 | HAh —
10 | &1t 1, 002, 343. 45

5.11.4 5 HRKFA B AL T 1B 30 ) T e 5 5 B 4

5.11.5 I & MR AT+ 4 BER A AETE Z BRI L B Bi A

TE: ARSE AR S WIARCR S5 A A 5 B (0 T e 4 57

5.11.5.1 BRI F AT+ 42 B - AR08 2 PR 15 1t ) 8 B
SHEA. NERMG
N P v 4y 1, | VI S BRER 3 Y | o 2 4 BT 7 1 T I 3
1 | 600258 | ERIHE 6, 116, 955. 00 0. 21 % Flom i 52 [
2 | 600009 | N 1, 847, 925. 00 0. 06 fil i It 18 52 R
3 | 601888 | H[EF 4 1, 737, 222. 00 0. 06/ il 7 52 fR
4 | 600515 | HFEIHLI 1,519, 132. 00 0. 05 Fl i It 18 52 R
5 | 600754 | fRITI)E 225, 204. 00 0. 01 f#% fibie J i 52 [
6 | 600138 | HiHK 9, 660. 00 0. 00U Fh iyt im 57 fR

5.11.5.2  FARBINRIR B0l T4 SR s AR AR Tl 32 PR 0L ) 1 B

EREAL:. NIRRT

e e memat | SRS e
1 | 688692 | ikAs % 30,612.75 0.00}# 1 BR £
2 | 603285 | NI 24,002.55 0.00[f 5 A I
3 | 601033 | KDéMEMy 20,077.68 0.00[#f /1 FR 65
4 | 688709 | JHPEM 19,635.55 0.00pH7 i B &5

14




688584 | A EY 13,760.74 0.0087 i PR

5.11.6 B R A S5 BHE K HAL TR H 2

PO RN, BBt Gl mh e S E LB 2> T2 5 St e]
REFFIE R

15




§6  JFBAEESHERD

Hfr:
i 35 1 B 4 A B A 3, 398, 140, 963. 00
i 3O A ) 22 4 A R T 4 0 1, 546, 000, 000. 00
7 T A 1] 22 4 A TS [ ] 47 00 371, 000, 000. 00
i WA S 4R 7 LB 8 (A B “-7 $E51)) —
i P SR 5 4 20 40 4, 573, 140, 963. 00

16




§7 ESEEACHERRERFEALAEEER

7.1 ESEEAREAESHIRINENL
TE: A NI ST R AR 0.

7.2 ZEEHEANBHEARERRAR S5 N
TE: AR AT 0 N R da 14T B8 4 FR JBE S S S AR

@

17



§8 HMBREFRRWIMEESE

8.1 WEMINEREFFAESHBMLFIEDIEGED 20%H)1E 5L
TE: AT ARG WITC B BB R 2 e 00 A0A B BT 20% 115 -

18



§9 FEXMHFHEZR

9.1 #BEXMHEZF
1y o EIE WS S b 8 57w B A i i = RS 2 R il e BOIE 25 L e 3
fopals

2~ & LRI AL S BT G BOE R R R e R e 5
v B AIER I 3 AT B BT IR BOIE SR B R E X

P ENIE IS S v T B A IR A R 1 S A
VPR R I AR RAE By B T IR R BOIE F % 55 i I S5 R B R R B
VTR I AR E R B4R BB A
9.2 MR

HE (R BB S X RE 1196 Sl I ARk 27-30 JZ
9.3 ERHFR

BEEN ARG BIA SN, TS HARGERNE FESEHARAA.
W HEIE: 95105686, 4008880688 (4x[H 4 —, HKi&iH%) A A ML

Il

S O s W

http://www. fullgoal. com. cn.

A A R A A
2024 4 07 H 19 H

19



	§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 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 报告期末指数投资按行业分类的境内股票投资组合
	5.2.2 报告期末积极投资按行业分类的境内股票投资组合

	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 报告期末指数投资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
	5.3.2 报告期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细

	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 申明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、处罚的情形。
	5.11.2 申明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
	5.11.5.1 期末指数投资前十名股票中存在流通受限情况的说明
	5.11.5.2 期末积极投资前五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

	§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


