R 5 PRI AR E AL 5 BT

FRBOEF R FEE S 2025 £

.
[
|—a

513

=R G

20254£ 03 A 31 H

EEBEAN: BHAZSEERBAERAT
EEHEAN: FERIWRTREGHERAT

ZEHHE: 202544 H 22 H



F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

§1 BERR

BB N E S NS OREAIR S BRI R R 2 UR S PE R Bl 8
T, JEXS AR ESCNE S R AN e Bk AR EA ) SO ST AE

S FEE N E AV RAT B AT PR A FRYEA S & & FMUE , T 2025 4 4 H 18 HE
TR TN SR SERIIAR A GG FENE, REEZAB AR RICE.

RSP LR B OB -

S B BRI LASSEAS L B 53 (K SR U B P B B 7, (B IRIE SR 2 — €

A

FIE AR BUF AR ARMREI . BBAT XS, BB AR B8 ok 55 A LA 48 )

e
BEAIE B A S U IS
AR IS5 SRR T

AEE 202541 A 1 HigE 3 H 31 Hik.

§ 2 H& MmN

AL 7 FHIE KT AR Y 328 ETF

A TR KT BTF; KYLERY 8 ETF

He FARAY 517160

oG 517160

B (Y 25 B

e EFRAEMH 2021 4F 11 A 26 H

A5 AR L 4 0 0 S A 1,838,777,488.00 43

e SO PREAARI TR, 18 SR PR O 5 R R B 22 B

EraAg=R N .
A 4 1 R FH A SR X SR B LA 2 1 SR
DABE G5 ) PR ER bR 1) P 8, SR SR HAR. fEIEHTH
WS UUR » 15 i3 AR 5 4 H 35 R B i 55 P8 P e ot AN
M 0.35%, FEERERZE NN 4%, BRI

R A o 1. EHIKReE: 2. BUKRNS: 3. SRfTA IR
S, 4. FRERCRHNS; 5. WS W FRESR IR NG
6+ RLTT S AL AE RS AL 25 B RS s 7. AEFEAEIE
P08 SRmE A DUSE AP R BRERAR (4R 40, SRl 3% BT H
B o
AT 1S LU B E A b 1) e 0l 2 6 o AR BEEhR )

Mg L S v BHCN PRI ORY R, K H AR v R & AR AR
B,

S 25T AFEG N BRI, — RS, A 35 XS A0 T

I 2 K TR A TR i R G 5 g 5

81 0 3L 13 0T




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

o AR e & HIRIREbR R BI R, B
55 b I 45 AL R b ) 5 RO AR AR B Z2 T 3 AR AULAR) X
RS AR AL . AL BB T A IR SR 37 b PSS
i AR R AU LR 852 4 T 375 1) XU

SEEEA P 7 2 4 BB AT PR 22 )
EELEAN Hh AP AR AT e A R 23 7

§ 3 EEM SRR SIHERI

3.1 EETEIRIR

Bhr: ARG

FEM SRR WER (202541 H1 H—202543 A 31 H)
LAHA 2 S Ik 2 1,727,528.44
2 A AR -38,008.34
3 IAT- 35 B 4 A A S AR i 0.0000
4 AR L4 5 = 15E 1,332,614,890.66
SR B A 0.7247

e 1 BESWSHRIEAERERE NN (D B 5 3 GRS mist L, A sbrik
i AP AR T A 8T

2 A s B it i 2k e AR S HRON © BB RS L HAhN O 2 fe (B A2 sh i ad)
FURRAH B A P IRAEL 45 9% 5 (KA A0 AT Dy A 39 2 se B i fn_E A0 2 e (B 22 5

W o o
3.2 EEHERMN
3.2.1 AREHE S HHREE KR RIS F LS TG W s R 1 L
g REh N5 a85
e ﬁﬁgféﬁ . féﬁ;ﬁ% B | 00 | @0
® HE®
HE=4H -0.01% 1.01% -0.15% 1.01% | 0.14% | 0.00%
TEEANNH 0.26% 1.52% -0.39% 1.52% | 0.65% | 0.00%
x5 13.29% 1.45% 10.24% 1.45% | 3.05% | 0.00%
=8 -13.17% 1.21% -18.89% 1.21% | 5.72% | 0.00%
E%é—z\éﬁ 0 0 0 0 0 (V)
R S -27.53% 1.22% -32.18% 1.23% | 4.65% | -0.01%

322 HESARABURESHPRTHHEH KRR LS RS HER
e R R

#
Do

p=i
H
p=i




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

B3 PIEKTRIF ERETF R P EIBK RS FE I S LR E W s R a0 Ph SLE S T LE[E]

=10. 00%

—20. 00%

=30. 00%

—40. 00%

-50. 00%

10. 00%

0. 00%

2021-11-26
2022-01-25 A

2022-03-30 A
2022-06-02
2022-08-01 4
2022-09-28 -

2023-02-03 -
2023-04-03

2022-12-01 4

2023-06-05 -

2023-08-03 -
2023-09-30

2024-04-03
2024-06-06
2024-08-02
2024-10-09
2024-12-05 -
2025-02-11 4
2025-03-31 -

2023-12-04 A
2024-01-30

[— mtrE@KE

FitlEsE e =mE

§4 BEARSE

4.1 ZE&ELH (RESLBE/NE) FHr

2

H%

EARSHESZE
R

FEER H 3

EEEY

S
Mok
FR

Y

1
5

AR
Haga

H

2021 4 11
H 26 H

17 4

WEIR T RN TRt L, e 4t
SHTIE (CFA), B IS Mol 3.
FUER T LSS A (fR 20 BERR K@ (1
FO. REITR. LR, 5 7istk4E,
JitEH (5 Bt m AL i S B BA i 52 N 4R
IR A S A RH A TTN. B
RS RAEEAR TR EE,

2019 4 5 AN TS 77 2 4 R A 510 s

201947 H 12 HE 20204 12 A 1 H,
EHBE SRS LR, 2021 £ 9 H 29
HZE 2023 4 11 H 24 H, 1EE 7 iR
7 100ETF &4 8 202243 A3 H
%2024 45 A 17 H,{E/ /7 Lg% ETF
HEZH; 2023 47 A 25 HE 2024 4
8 H 16 H, 1Ty L¥F4 ETF Rl
RELH; 201967 H 12 HES, T/

7

~




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

J7 HHIE A100ETF 1642 (J : 7 7 Ik 100

¥, BT HIE AL00 650 . T NE
ETF. # /7 /N ETF BEIE & 435 2020
F12 A1 HES AT ERESRESSH;
2021 £ 1 H 22 H& 4, {E#HREVR ETF
RELH; 2021 £ 8 H 24 HES, T8
J7 R REUR I AL 2 B 2021 4F 11
H12 HES, #HEHRELE; 2021 £
11 H 15 H&EA, AEm 77 uEy) gk 3 @i
ETF #4247, 2021 4£ 11 A 26 HE S,
FERKITARY F8 ETF J 448, 2021 4
12 410 HZE4, {4 LIERMIR 50
Bty ETF 4208 ; 2021 £ 12 H 17 H
B4, ALE A= B E E AT R
ETF 3£ 440, 202249 H 30 HES,
{EFG /7 FAUE R M KL ETF 242
;2023 %4 H 11 HES, ER A HIE
KATARY £ ETF B &40 2023
4 H27 HES, AEM A HUESTRE T
A AL ETF 4248 2023 4 11 H
21 HEA, EF & A E E At
i ETF KRS LR 2024 43 H
12 HZEA, Ew A kR 8E A R
ETF KECHE RIS, 2024 £ 7 H 16
H#Z 4, {Er 5 HiE4 48 B/ A F
ETF KECHc 34248, 2024 4 12 H
19 H#E 4, {E# J7 HiE A100ETF 344
;2025 43 A 27 HES, LR HIRIE
100ETF #4248,

E: 1L

KA G EEESL MR ARG RANH, R RS2 AR H L,

L PR A B AR AP AR MR 2 WU E I ER At (XD HIY;
2+ EFF AR AR HE AP EIE R & GEFEELENMESF. HF. myEH
N AN G BB BRI P OR FAIESRF: e ML 5390 Bl R AR S REE

4.1.1 BARGAERF B E ETHI BR L B 2 S 2 2 R N B A7 R O

44 PR FEEE (D | BEREOD) AF BRI ]
N 10,550,471,004.9 | 2019 4F 07 H 12
NS 18 07 A
2| H
FABE B 2022 4 03 A 10
s nor R 1| 28,705,706.25
Eieye 84 H
HAhsH & - - -
\ 10,579.176.711.1
&1t 19 -

7




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

4.2 BENNREH WA RSB EEMTE R B

AR, ARG BN PN RO EES BT k) S5 RIEEE
ML RS MAR SR FHUE, AEWEH . B 57 JE N BEAE 54
B, AERE PR RS (AR b, DR e A NSRRI s . ARSI, AL gia R
HEEE M, WAEMERSOBRA AP 2. R, ot LR H a7/ &
FALHHF IS I A R I

e

S

4.3 A FEXGE UL
4.3.1 AF32 5 i B AT B

AHEIAN, AESE NPT GEFHRERESEHAR AP 5 EHEST R,
S35 AH I FE SRR, I RGN AR Bl 7 UAE 2 WL 5 3015 P A 0 58 5 A P 3AT, &
PRI N B P R S T AL G

4.3.2 RERZXGHIT AT T

AI G T ARG WAL R W AT AR I S BE B T A R A &
Z 5N G P IT5ab R H B R AE 5 BRAZH D [ LA A2 by Bl i ik 57 2 H A & 1 5%[H
ZHUHON 1R, T IR B AL & A BB RS T2

4.4 HEWAZRZSE T RIEABIEST

2025 FE—ZF R, Tip L EE S ANE W S FFRE,  E BTN S R A T A
o AT, —FEETRSOTRIET, STUEMIEFUR MRS AELE, O HER R
Pitk. A, 3 AR a8 BER, I TR TR — A, &5 BEa)
REA PR . FEAREHSE T Gy, vy BRI S ot 45 B Al # e AELTS DR ) a5 1a) - ot
T ZEE B, Behh, thRFIRCAE NS, D, WL R, BRI
TRM#EL, HIEA I G o J5 8 E WS P LRI, " 544 5 748 L TikTok
A2 Ty 1k J LA B v 36 70 H ELEN B 11 55 o WA 7 AT S 0o T 37 52 ) L G D S IBUBOSR )
FAVL R SE I B 2 1 22 sl — R DR T xt SE It (1 B 2 W 2 U s iR v 1B 1k, SRR
FAHE G I AT T TUY, AR R 4 BOR, BOEAIBRORZ S 2t — BT g, (HEA
TR e . BT S, I IE S S BERTUN, TR 25 B I5 R R AR L)
Wro AIERIL R LR HER 5 A T 0. 15%.

WA ET B “PRBI S RE” « CHNFENZHEA” | “ERESRZERR S
Pr&Rg” - “ETF Blefif RS &, BAREEMIRENR ZIR b2 HIE R Kr, JFlid
TR RS BRAURE , W fR 1A BTF B (2 st

AT AR S i o 0 A BR AR ZE VA o M G 8

%5 U0 JE 13 7T



F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

(1) KA F B [ 5 R 1 P IR A L (22, 0 TR OB 1 Ay i 5 53 4 B B i 22
ML

(2) 455 ISR BRI CELIE TR HH AR B  E ) f5 W0 7 A 0 et A L A 1 1 9
S B . 15

(3) e b T W B IR B0
4.5 MEHANESHNLGRA

MEMGIR, AESHBUHEN 0. 7247 J6, WEWAN, GHUSFEIKRN-0. 01%,
[F I S R K 3 -0, 15%.
4.6 MEMANEETFE NHEE ST EHE RN

I, AT R M BLES: — A2 5 H R A A NBCE AN — 0 N BE e 5t
PHMEMRT BT TS

§5 BRAEGWE

5.1 EMRESHHEHIL

oy e B 7 ) E 45

s HH M/ On) o

1| B 1,328,496,374.75 99.66

Horr. R 1,328,496,374.75 99.66

HEWH

] 5 WAL ek A3

Hr: fiidz

PSRRI

4 | stEEiR

SEROMITAE i TR

6 | LNIREEHlT ™

Forbre SRR SRR B
el B

BUT IR H e it

4,103,938.37

0.31

FoAt B

455,927.72

0.03

it

1,333,056,240.84

100.00

9
e 1 BRI RS AR B AR ARG, AT SR v I A S AR B AR
AL AE G AA

2 AN < A AR A B ORI I AE Sy AL B R T AE 9 ARG 144, 439, 736. 65
T, R B EHE L 10. 84%.



F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

5.2 MEMIRLITI A RIBERFTAS
5.2.1 MEHIRBHEBRE AT RKFAREREHE
e NRMoT

K5 ) AfHE Go) HEERIHE (%)
ARG AR M il - ]

vy

KA

il i b 608,867,267.16 45.69

@)

HJI BT R SOKAE A
BRI

o

211,192,762.42 15.85

eS| 4 90,088,527.00 6.76

HER R

IR O AR EO 8,784,556.00 0.66

T Q||

A R ROl

F AR BAERE BRI
5l

—

20,641,297.50 1.55

B4

Byl

MG 55 R 55l

BEEWF TR E AR5k 82.320,532.40 6.18

TKA . IR H % i o 2D 148,282,345.80 11.13

FE R MRS BB AR AR 55

A

TS TAE 13,262,536.80 1.00

e RE RS

»wlmlo|~lolz|z|c|R]|=

e
o

&1t 1,183,439,825.08 88.81

5.2.2 MEFARBPEEREZTLD RNFEABRERRAS
SRhL: NRTTE

R 2| ARME Go) o B B VR E H (%)
A VSN N 1 4 - -
B P4 - -
C il b 492,548.88 0.04
D I 7. RR BoKA =

(VA4
E jeisitn|4
F LR A EE - -
G ZIEE . SR B 30,552.72 0.00
H {1 Aol

5 RS AR AE BRIk
I i 83,913.34 0.01
J a4




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

Byt el

A G ANE 55 e 55l

AR FEAMEBANR 55\

9,798.08

TRF L IR FE i i B -

R MRS B A AB AR S -

A

DA TAE

e RE RS

v |w|o|w|lolz|z|c| =

= A
éﬂi =

fif

616,813.02

5.2.3 REBRETI D RIBRER T RER R A

EHEAL: AR

2| ARHHE (NRFIE) HEEFEF=RELRH (%)
ML - -
Tk 51,453,567.87 3.86
AE 00 7 TH o 30,385,562.00 2.28
=T R pi 38,233,169.89 2.87
BH - -
SR - -
NGEA4 24,367,436.89 1.83
55 ML= - -
it 144,439,736.65 10.84

T UL SR SebrifE (BICS)

5.3 & HIRIEA R E S E ST 5E I NP T+ 48 B B B4
5.3.1 MEWIRIGHIE LA SOHE 5 2 S B 719 E H IR AN HEF BV AT 44

Lk g g
SRS NRMoo
o | RERE | RELK | HE D | ARE Go | Daun
EeBl (%)
1 |300012 KN s 3,948,905 50,861,896.40 3.82
2 | 600900 KA H A 1,448,600 40,285,566.00 3.02
31300750 TR 153,520 38,831,348.80 2.91
4 | 688981 Hpies [ b 411,774 36,783,771.42 2.76
5 1600276 E 5ty [25 24 708,420 34,854,264.00 2.62
6 | 603568 LB 1,600,044 34,096,937.64 2.56
7 | 600008 ERUEZNTS 10,335,100 32,245,512.00 242

% 8 Ul JE 13 7T




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

603259 2 i 467,300 31,458,636.00 2.36
9 | 09987 [EPE | 81,300 30,385,562.00 2.28
10 | 600519 wMFE 19,300 30,127,300.00 2.26

T 0T FRAE AH B BTSSR A RMES S5H, LB RS 70 A% -

5.3.2 MG WIRBIRIL T A SOHE o 2 B 7198 FL B RN HE P B AT T4 BBt

Lt i
GRis. NERMt
Fe | RERE | RELK | KR | ARBE GO %ﬁ%ﬁfﬁ
1 |301626 RPN R Bk 957 80,330.58 0.01
2 | 688449 BEE R 1,406 62,243.62 0.00
3 | 688605 SRR 744 53,776.32 0.00
4 | 688708 (EXY %57 780 42,689.40 0.00
5 | 688750 GRE 1,685 34,744.70 0.00

T X TR AR A+H B BT SR, SRR A R MES SHE, JHZ A RBER 70 A5 8 -

5.4 MEMREF S MM RN GFERAE
o

5.5 EHIRIEA RME HES T 1#E BN RS R A RS S 4
T

5.6 B HRILA SO E & H & B 3E LU R/NHRA K BT+ 48 B SCRFIES:
BB BI4H

AT AR IR AR I B SRR SR

5.7 MEBE MR A SO E & E & B E LU R/ P IR T4 37 &R 5B

il

To

5.8 MEWARIE A SMME o 2 B 7™ 15E LU K/ INHEAS BT L A4 BGIE S 3 B 4
o

5.9 MEMRSFE SRR KBTI 5 1F LA
5.9.1 MEPIRAZESIH KB B 5 4 25 BT 40




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

SRR AR

R 47k BER O | SAWE | BROEE 5
S2) (B g (JB)

1F2504 1F2504 2| 2,329,200.00 -71,670.00

1F2506 IF2506 1| 1,156,920.00 -13,560.00 -

AN RWHEREB LB TT o -85,230.00

AR IR TR B AU & (Jo) 10,207.29

AR AT R R AIA A (23 (Jo) -93,300.00

5.9.2 FESITRIEHI R KR BOR

AR HE G BB I SO AR R R BRI JEN, DABSIMR G B i, RS R A P AT
58 G TR IEAR S B2 A 240 o A 7 49+ PR AR S0 SRR A A Y PR AR A0 5 T
585 A BRI 2, A B RRERb 1K HR 40 F 18

5.10 MEMIRAE BT KB RE 5 H LR

5.10.1 AHAEFRIRBRBUR
.

5.10.2 5 HIRAZESHH 19 H 65 S Rr- 211 35 B 40
p

5.10.3 7Y EH R B P4
T

5.11 BRAEGMEME

5.41.1 FIHARSER KA HRIESFNRIT EAA LS BB R E TR
WE, BERGRE BT —EANRZIATER. LHANER. W, ENXTHE
FRUESF 1 B LR SRR PP T B

ANF BT AT A4 TR I RAT EARAIIAAT B 3 T AL SR L, BAE SR 7 G
HE—FAREIATTEDTT. LLTHIEE.
5.11.2 FHESEFENH T RBRERTEHES SN E N &EREE. WL,
VBRI AR SRR BB B PSR A WA

AHEEIRBAH A BEE A BRI & FUE &R R e, AREE A
M EERNURE b BRI ZR AL RSB N P RN

5.11.3 HAWZE =R

0

p: NIRRT

| FE | 2 &8 G

#
S
p=i
H
p=i



F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

1 FHARES 455,927.72
2| MUGESTEF K
3 A )
4 | NIRFIE
5 I ER ) R
6 | HAt SR
7 REpE o
8 HAthy -
9 &S 455,927.72
5.11.4 5 BARIFA A T3 B B R T ¥ 35t 57 B 40
AT G AN A FAAR KRR A0 T 4% I B B ] e 45 55
5.11.5 & BRI+ 2 B EH AR IE Z R L Ui B
5.11.5.1 #EARIBEE T 048 % B2 P AR E 52 FRIB e 1 1t B
T
5.11.5.2 HARFRAR B AT T 42 f B AP AR 008 52 FR 15 1 ) U8 B
MEZRHEIK | HEESEZHE | MEZRBERHR
B B
S| BEAR | REEK ARME GB) KBl (%) B
1 |301626 TN Rk 80,330.58 0.01 | BTz E 1A
2 | 688449 PR 62,243.62 0.00 | BT e 1A
3 | 688605 SeEERE R 53,776.32 0.00 | 7Bt e B
4 | 688708 FES R 42,689.40 0.00 | 7Bt e B
5 | 688750 G RER 34,744.70 0.00 | 7Bt e B
§ 6 FHARESBHEZ)
BpL:

T A 1 LR B

1,844,777,488.00

5 ST 1] e < 5 DU £ 0

P IR T e £ 2

6,000,000.00

07 ST IR0 e R AR A (A e DA -" 3R

3 ST A <5y i

1,838,777,488.00

§7 ZEEEANGHERRSRRAEEIFNL

7.1 ZREEEAFHEEZSHIRIHER

ARG IR, TG BN RFFA AL S0 A

#
p=i
H
p=i




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

7.2 ZEEENZHERRERHEEEZ 5 A4
AN, GBI R 82 P Bl SRS AT S i1 L o

§8 IR PRI MM EEFR

8.1 WEMIN BB EFERESHF AL BT 20559 5L

WA A A S S i B R D A A AT R 1
R
b X Il=alll
o
EF B Gx ]
KA = AT 475 451 IALAY SAEIRAY: = AR
eVl Fr5 it 20% W5 HE 473 85 2 [m 473 5 FAND "
Fry B ] DX
7]
20250101-
B 1 1,000,000,000.00 1,000,000,000.00 | 54.38%
20250331
20250101-
Bl 2 400,000,000.00 400,000,000.00 | 21.75%
20250331
20250101-
B 3 400,000,000.00 400,000,000.00 | 21.75%
20250331
P REAT A

AT GAFAEFF A S G B IE 20% 0L S BT A N, R E LRI LL B R i3 %A T

RIS B

W > BB  XURE MIE <Bv5 A8 U 5l KUK

B TR BE L& B M S It

8.2 MHBEE IR HMEERGFR
T

§9 ZAENMHER

9.1 FENMHFHER

Lo (R IR RIT AR 32 A8 5y BT TR B T R i R e i B A
2 (FET AP IERIT AR AT 5 RO G F R BOIE S BB 2 308 7l

[\

3+ P IR RAT ORI 3842 5 BT ISR BOE = B i 2

9.2 FFHH R

TR T AE H DX EAE 718 25 FH 2% 5999 534 K 32-42 #4%.

#
~
=
pes
=

025 4 1 FEEE#HE .




F 77 TPIE T OR 7 R RE 5 RO IRGUIE BOIE FR 80 5 4 2025 E 5 1 RS

9.3 EFEFR

Pk: http://www. nffund. com

%13 0 L 13 i



	§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自基金合同生效以来基金份额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
	5.2.3报告期末按行业分类的港股通投资股票投资组合

	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
	5.3.1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名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名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名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声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
	5.11.2声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。如是，还应对相关股票的投资决策程序做出说明
	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


