T8RS F ik 500 32 5 B F B Fe BGESF
BEESE
2025 F£5F 2 EFRE

il

202556 A 30 H

BEEEFEN:. TREEESEEHEARAR
BEETEEN: PEBITROARAF
WEXEHEH: 20254 7H 21 H



ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

§1 BEERR

HE L TN B B S R ARG P R A B B, 1R SRRk 5 K I8R
FEXE LA R S TR A e B AR AN I B TAT

HESFE NP ERATIR A R A AR AR S & FME, T 2025 457 H 17 HE& T AR
I SRR SHE RIS A AWM S NS, IR B AEE R RICE . 1R SRR
FH KR

FEA BN KUE LRSS . B 53 0 S5 U BRI B 0, (AR PRIE RS & — @ R

HEE I AL SO AR AR I BT WK, B8 TR B 308 e S A1 A4 Bl 5 A
RS .

AAR A ht %5 BB R Z H

AREE 202594 A 1 Hig% 6 H 30 Hik.

§2 HE MBI

4R HiiE 500ETF T.48

N TR T4 500, FFiIE 500ETF 4R

FeEARUG 510530

FegiafE i 5 B

FeaA F A 2019 4£ 10 A 17 H

R B 3 4 1 00 i 61, 479, 379. 00 43

&7 R R PRERAR I PR H, A8 SR BRI O 5 R R R 22 () e /M, 74 SR
Sbs R EER A — BUR KRR B

P TR AFEG R GE A NI, FRERPR T BRI, Bl AR HE 501

3 P 52 A S S A A S i e Pl SR AR B AL 5 AR AR (5 B0
i P 52 S FLAUEE (V) A2 B it AT AR L T o AN e B8 T A R 9 st
L35 1 A7 IR EE AN T2 B 1 E 1 90%, HAME T AREL&
& B 1) 80%.

b & L i HHiiE 500 $R#iiat % .
IR HAC 2 I AR TR A S, K5 s TREH S, frltes

T d. ARG INIEEEE S, TERMEEEH RN, WA
stz RI, HA SRR EL DR EO R R 1
ARALL R XSG WA 2 45 41E o

HEEHA AR HiAE R AT PR A 7]
HEtEA Hh [ RAT LA A7 PR 2 )

§3 EEMFIBIFMESHERIN

3.1 ERMFHER

#
Do
p=i
H
p=i




ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

B NRMIG
W 55 e WA (202544 A1 H - 202546 H 30 H)
L A S 3,995, 375. 73
2. A BRI 8, 161, 678. 75
3. B35 B 4 A B A B R 0. 1423

4 AR B A

387,741, 313. 47

5. IR S B

6. 3069

e 1 EREEWSHRI AR NAWBEE 5 2 1S9, T 2 A SERRii et K1 2

&TProET .

2« AW C e AR A AR . #Rikas . HfbioN RS2 i a2 sh i)
FHRRAH < B A FH IR 457 2% 5 R A, AR 9 A3 C s Bl as A 2 Fe i (e AR sl i

3 FrAEEE RO 2R R e — B, iRz H RSB B 5 Frifsg 7 H .

3.2 EeFERI

3.2.1 ZESHFHER KR RIS RIS B AR 2 2R 1 LR

Mk G b g J
HEIEK R | EI KR | gt ‘ -
M B - o IR 2 bR ORE) @—@
® WEZQ | HIEREG -
HZ®
HFE=1HA 2. 12% 1. 50% 0. 98% 1. 50% 1. 14% 0. 00%
TEANNH 4. 41% 1. 35% 3. 31% 1. 36% 1. 10% -0. 01%
TE—F 21. 72% 1. 71% 19. 68% 1. 72% 2. 04% -0. 01%
= -4, 19% 1. 34% -8. 35% 1. 35% 4. 16% -0. 01%
TEHE 7. 60% 1. 31% 0. 87% 1. 33% 6. 73% -0. 02%
HE 4 A
21.93% 1. 34% 17. 41% 1. 36% 4, 52% -0. 02%
ARG B4

3.2.2 BEEAFAARURES RIHFENKRED EHE RS HRE A R
RRFHI LR



ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

S IELOOETF 3R 32 -3 T8 38 S S5 5 U5 A Mle S HU AR IR SR 25 Jo o) 5 S S8 255 1

49.00%
42. 00%
35. 00%
28. 00%
21. 00%
14. 00%

7. 00%

0. 00%
~7.00%
-14. 00%

| I
7
Rl
ML)
X I\
ﬂw
M- o o4 o O =t - oo M= = - oo = o - oo O o4 g =
— (=) o4 (=] Lo ] — — — — Lo ] = [ ] — (=] (e ] (=) o4 — (=] o
R R S T - - - T T T T - T T
— (=] (=] (= — (== = — L= (=] - (=) (=) (=) Lo (=] (=] = (== (==
¢ & o & & L L L4 4 d s L L s o b
— [ ol (o) (o) () o o4 o L) (o) (o) (2] () () [ () o (o) (2]
(=] (=] (=] = = = = (=] — (=] = = = = = (=] (=] (=] = =
o o4 (o] (] [} (] (] o4 o4 [ | (o] (o] (] [} (o] o4 L] o4 [} [}
|— SES00ETF TSR RiHEKE — PIES00ETF TR Bl s izs %

e 1. AREEFREEFET 2019 410 H 17 HAER
2. WI/IEEEFINE, AESECH N6 NH. BEAMEYR, ARENREFEEES
[i] ST 5% 9 91 R e 5 % PR 1) PO K 22

3.3 HAthigts

Teo

4.1 RELE (RESLBE/NA) FHr

§4 BEANWME

a4

IR 5%

FEASTE Ik G 22 PRI IR

IR H 3

EAEH M

UEFF Aol

FIR

B

Xy 5

AN
Spa

20252 H 7
H

5 4F

WL A . AT AR TR AT 5T 0
2022 SO TARIR S, BUFFR B 2L
RIS L2023 FF 4 7 12 HEA,
FEAT TR A5 PI0GE XS v SR e 22 i T VR
H R RGEAIE R TR SRR 2 2023
11 H 3 HZE 20244 11 H 28 H, 84F
TR TR 6 A H R iR A
IR RIS L, 2024 45 A 156
H 24, $AF TARHGE Tk 500 7S H £
H TR BOG R AN R R S R S A B
2024 4F 6 H 4 H&4, #H4F THREMEH
1E 1000 3 5 508 28 Gy BT TR B E0iE 77
BRFEEILE S, 2024 E8 H 14 HE
A, AT TR EGS FELIE 2000 38 5 B4 T

=
o
—
w

p=i




AR ER S IR 500 228 5 IFTRGRIE BOIE SR 5L BT 2 < 2025 AR5 2 TR

AIBHOE TR R A SR G4 3 2025 4F 2
H 7 H&E4, #E T8 E HFiE 500 225
RIFF I S HOIE 5 45 B B e e L 4 Jk
&&H; 202592 A7 HES, AT
RS E T IHIEF R TS (LOF) 2
&&H; 202592 A7 HES, HAET
HRLHRE FHIE 500 A2 &) B I Fa e o
BRI EILE S, 202546 H 20 HE
Ay AEAT TR SRS A IE AS00 345 SIS 5T
SRR EOE R R R SRS E .
e 1 AR H BN EE S A A 8 H B B 4 O AN R T R H s R H AR 44 B
NSO A S

2+ EFFAMLIE SCREMATIE P2 (G Mk N G BN BOAR SR AE -

4. 1.1 BIRFAERF B EI IR R A E RS2 7 [ 8 H A R 1H0
AR BT A 1 2 2 BT RS2 0 5 LRI e B A

4.2 BEARBREHANAESIZEEM TEHRA A
ARG, ARSEIN AR GEFRRPHEER) A RIEHE bt

VB AE A R GRS IIRUE , RIS . B2 5T JEU U4 B RS
DR PR 2 il b, D e B A NSRRI B, o0 3 B e AR AR 2 AT 9

Al 5

&
U,

4.3 ARG ERHH
4.3.1 A PR GH ERHITHLR

NT AR RBEREN, R & RBERAM G, B H A IE SRS 5 P 2§k 558
PIERAT N, AR GEFREESE) « GERAREENMAE T E B SERIMNE) |
GEFF IR EN RS 0 RIS EBAE) « GEFHREESE AT QT3 5 6
THRRN) SEHEMM AR ARME, & T (A TPREEHINE « (RELH BT
) ARV E BRSSP I AT IR AR ORERE , IFRUE X SESE R L R 1Y
Wk R Nk ZBEROR,  PTRBAFAEARIVBAT « I 2 it S5 i B U DL EAT i dss . A 1,
IR ARG AR AR BN, A2 =)0 2 BR AR 2% AR ELOT TR —E 27 A A [R5 2 7 SR ) 2k <
BRAE, PR T RAET AT GEGEATERAE, SEILT ATV S REBUSFEA B
Ul HARFEG AR & 5 G HONAE B At BB 0 & 2 AR R AR VE AR LR 0 S 1R 52 5
LN AL Gy o

4.3.2 RERGTAKERGH

#
p=i
H
p=i



ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

AIEG ARG WIN R BURFERZ S AMEWN, Ao A a2 510850
NIFFEN R H 58 5 A B IR BIA A8 by Bl i iZAIE 77 24 H A B 5% LA 4
BT A G B S R AR H IR AR S, R FEA A8 5 MM i i

4.4 5N E SRR B RENIS S M
AARE AN, ATE G IR ER R A ) ORI -
3) FeBUk b B A
P Sk = el
ZEHER
BARAKT

1) FIE [ AR SEME s 20 Flidy IO A R

SEHIG LI IE S AR ER, AR B s, il
IIMTEEBOR, AT AR G B R ERR Z A AR, ARERSS TR 2k G IR BR R 1R 22 42 A

4.5 REPAZSHI SR

AN, RIS AEIEK RS 2. 12%, WS ERIERER T2 0. 98%.

4.6 MEMAESRE ANBEE ST EHE i Y
AHE SAEARE I B i S 2014 5 8 H 8 HAER) (AIFSEBRIETF R B &is
I+ — 2k HUE I 2 A

((HESEPISFY)

§5 WBHEGHRSE

5.1 MEMREEH=HEHEN
F5 T H
1| Ao 378, 093, 069. 96 97. 02
Hrp: 5 378, 093, 069. 96 97. 02
2 | HEeHE - —
3| MER AR AR BE - -
Hrpe figr - -
BEE IR - _
4 SRl e e - -
*ME%&% - -
IR A R B - -
Crpre SEBraIm] I 1) RN R B 4 il 5%

e (o) L R B EL B (%)

>%-

O | B | R

\

b

AT RS H &S5 10, 136, 564. 00 2. 60

HAth %t =

1,474, 103. 29

0. 38

it

389, 703, 737. 25

100. 00

?J‘jf: 1. HX7J< %‘:Iﬁ/\T

B & ARG A
2. HF I H R R G40 b 3 4

LB R e NS SRR R 2.

e

&

113 ;W



ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

5.2 MEMARIEATIL R BE

WHE

5.2.1 MEMRIBHERE LTI RMFEARERRAE

AL 1Tk ARME G o 35 4 0 P 1 B A3 (%)
ARG AR B D 942, 188. 00 0. 24
B ERANK 13,515, 716. 48 3. 49
C [l 239, 416, 739. 69 61. 75
HL) T R SR A= R
D - 7 KEFA 12, 192, 226. 50 3. 14
E - [@5hk 3,319, 091. 00 0. 86
FooHERmMZEE 8,297, 725. 22 2. 14
G Pk G AHEENL 6, 295, 624. 00 1. 62
Ho {EmEAsiok 1,015, 656. 00 0. 26
1 &R AR AE BRI 35, 118, 384. 28 0. 06
b
T KR 36, 969, 325. 45 9.53
K |E=k 4, 676, 454. 00 1.21
L [FGEAIR 25 55k 3, 254, 777. 20, 0. 84
M RHEER TR AR 5 2, 559, 764. 70 0. 66
N PKFIS FREE A SR it B 1, 587, 107. 28 0. 41
0 & RS ABFEAHAR RS, - -
P HE 775, 098. 00 0. 20
Q | PAERIHE TR 1, 740, 022. 40 0. 45
R b, fE MR 5, 313, 130. 00, 1.37
S A 901, 325. 00 0.23
ot 377, 890, 355. 20 97. 46

T

Lo B FIAE AlR B AR A E IS {8

2« BT IUETAMEEE A ROHME SRS R EEE 2 S &t T Rea %,

5.2.2 MEMRBMB B LTI RAFEARERRAS

AL 1Tk ARME G o 3 4 0 P VL L A3 (%)
TN v S NN N 4 - -
B R - -
C [l 197, 548. 10 0. 05
b CIVANE AN S W ¥ V|

VA - -
E [yl - -
FooHERmMZEE 2, 244. 00 0. 00
G [iEEH. CAEMiEL - -
H o {EmAEgok - -

5 SR A BRI
S5k

=
o
p=i



ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

<

3 il

G 55 e 55l

AR TEAM AR 551

2,922. 66

JKA L FREE A A St B,

& B S5  AB AN A e 55l

A

A A2 TAE

St RE RS

ni™|o|T|o|l=z2|l=2|C =

= A
éﬂi =

it

202, 714. 76

Vi H T 0 TN SRR 2 SO AR o i 4 B i T L 3 I AN 5 S T REA R 22

5.2.3 MEMRIBATI o RIBREBR TR ERRTAS

Teo

5.3 WIRIZA SMME o2& ™ 1#E LI K/ N HEFF I B R

g

5.3. 1 EWIRIBEBIF A M E 5 S B E H B RN P AR+ 48 B R

A

e | A EAR |(HE B | ARE O | HEESTEFEHERE] (9
1 300476 Jik R 31, 000 4, 165, 780. 00 1.07
2 000988 TR 51, 700 2,430, 417. 00 0.63
3 600988 IR 4 85, 500 2,127, 240. 00 0.55
4 300339 TE AN AL 40, 900 2,078, 947. 00 0.54
5 002966 T INAERAT 229, 960 2,019, 048. 80 0.52
6 600839 DY 1| KT 189, 900 1, 845, 828. 00 0.48
7 601555 KRR 204, 420 1,788, 675. 00 0. 46
8 688521 R A 18, 092 1, 745, 878. 00 0.45
9 689009 L5 A H] 29, 494 1,745, 159. 98 0. 45
10 002517 EEA RS 87, 800 1, 695, 418. 00 0.44

5.3.2 MEMIRPRIE LA M E 5 E B H H KR H BT T 48 B R

Bt B 4
Fe | RERM ELA (HE R | ARiE o | HEESESEHERS] (9
1 688775 oA BT 278 34, 516. 48 0.01
2 301678 CEINIERI 382 17,014. 28 0. 00
3 001388 fEHEET 937 15, 385. 54 0. 00
4 603072 RAVHEAL 226 12, 305. 70 0. 00
5 301662 FLRH 143 11, 797. 50 0. 00




AR ER S IR 500 228 5 IFTRGRIE BOIE SR 5L BT 2 < 2025 AR5 2 TR

(9]

A RERAREEZ BRI RAAFREAS
AIE AR IR R FFA 67

-5 IREHIRIEA SYE G ZE T i E HF D HEF IR A S B R I
I GAIRE IR AR FFA 677

931

6 A HARIE A FOHE 22 B 1 B K N EEFR BB+ 48 37 SCRAE SR B R
R
AT G A AR RAFAT B SCHFIE S

o

T REBIRAE AN SR E 5 2 B HE EU B /N HEFP BT 148 5t R 3 B A
ARG AR WIRARFFA 514

(9]

931

-8 IR HIRIE A SME 52 T i HLF RN HEF IR T A BUE S 3 B 40
AT G A AR R AF AT BUIE o

5.9 MEMRA RSB BN RBHRZ GBS
5.9.1 MREPFREESEBE BRI EMRS A
AN 729 A 7

1R SR [ReR (/5| aLTiE Go) Aﬁgﬁﬁﬂ R 15 B
1€2509 1€2509 3| 3,465, 480. 00 109, 632. 00 -

1C2512 1C2512 3 3,393, 360. 00 11, 880. 00 -
ARMEZBBF ST (o) 121, 512.00
JEeHa A AR MU s (o) -112, 902. 88
B Fa AT 3 AR A e BB (o) 309, 352. 00

5.9.2 AESW BB KRB BOK

ARG AR, RERMAAELF . R EBRINIS A 2, BIER A RS H W%
BTG, WARCLMATIRAN M EL, T A B AR AR, SR R T A, A B R
B F Ar

I}

o

'~

5.10 ME MR A EEHF 1 E U 3L 5 1F 0L A

5.10. 1 AHAE R R EBUOR
RIERAR, A4 R A E R AT

5.10.2 REWIRAZ S HI 1 EHHI R S5 28 A
AT GAR T WIAR RS B GO S 5t,  tIE R 45 2

#9 n 13 5




AR ER S IR 500 228 5 IFTRGRIE BOIE SR 5L BT 2 < 2025 AR5 2 TR

5.10. 3 AHE R IR B Z LN
RIERAN, A4 R A E R AT

5.11 BEHAEREIME

5.11.1 ARSEHIVE +RIEFHRITERANR S HIAPBMEMITLRAE, &K
ERERE HA—FNZBIATFER. LHNHEE

AT G BRI BT A4 UESR I AT e, i ot B ™ M R PR 4 T A 5 ) 1 T
G P 8 52 B My E R A T, PN ERAT R 0 4 B ) E R ) T4 1 8 5 B R R S
BRI LA Ty RS A, 4 SR M 3 R A 2 45 i 1 T — 4 P 2 0 e 2 £
USHip

ARFE Gt IR UE SR (R 2 IR T BRER AR PR B0 B AR TE , BB SRR & 2 B TR 1 1)
BEER.

5.11.2 ZEHF WA+ R BERTENEE S FME K& 1EEE
AN S R A A I SR AR Y e < TR RE ) e PR

5.11.3 HABBEF=HI AL
F5 B &/ o)

17 H PR E 42 851, 996. 87
I SCHIE 5597 B K 622, 106. 42
YT F -
JREYSCRI -
JRZYST HA ) K -
Fopth B2 YSEK -
Fopth -
it 1,474, 103. 29

5.11. 4 REWIRFFA H4b T HBOAK AT ¥ B i A4
AHE G AR IR AR FFAT A+ Fe B w] 3 4 5155

0| N[O |1 | | WD |+~

5.11.5 & HIRAT 14 IR P AR Ul 52 PR 1B O0 Y 5t B

5.11.5. 1 MEMRIGHB R AT+ L BEFAFERIBZIRIE LB
o

5.11. 5.2 i AR B B A 1145 I 5= A7 AR 38 52 R 175 00 H i B
FPe | IRENRE BEEARE BRI A R HEERE | FIERZRIEN

10 T L 13 ;W



AR ER S IR 500 228 5 IFTRGRIE BOIE SR 5L BT 2 < 2025 AR5 2 TR

mE o) HEEH (%) Tt B
1 688775 A0 BT 34, 516. 48 0.01 B e
2 301678 FriEyr 17,014. 28 0. 00 BB E
3 001388 {EIHHT 13, 842. 06 0. 00 R b
3 001388 {EIHHT 1, 543. 48 0. 00 BT e
4 603072 RANREAS 12, 305. 70 0.00 B e
5 301662 LR 11, 797. 50 0.00 B e
5.11. 6 BHEHAESHEMER AT ZH#IB RS
To
§ 6 HAEESHEFEZS)
B

e T T 2 < 0 00 i

57,479, 379. 00

e ST 1] e < 5 D0 3

14, 000, 000. 00

Ual: AT T S 3D I e < DB [ 4 A

10, 000, 000. 00

75 U T 3 < R 70 A2 B A A0 (A A

DL "3

T AR S S 0 LS

61,479, 379. 00

TE: 1y 305 I IR R B Ay 5 DR 3 R N AR AT

4
2. AR5 SN R L 4 0 2 e L £
$7 BREBENGHBERREREARSFNL

7.1 ZEEEAFHEFESHBRIHER
o

7.2 ZEEBENZHER RSB RLEEST 5 A
o

§8 MR EH RRAOIMEREFE

8.1 EMIN B —RRWEFEESHH AL BT 20%591F 5

e =% P2y A =3
L WA s O BT L ﬁmﬁxgﬁgi%
Kok
; Rt 1 B ‘ i
o ] 5%
P szt 20 ﬁg ,Zg | HGE i
T X e e ” e (%)

F1l w13 ;|




ARFR S IR 500 52 5 TGS R BOIE SR S BT 2 6 2025 45 2 R

LK | 1 ]20250401-20250630(28, 282, 724. 00 - -128, 282, 724. 00|46. 00

A |- - - - - {1 -

e
AT
ety
I
-
TH
Shf
i
500 %2
517
T
S
HiE
i
Bk
St
B2
&

1 120250401-20250630(21, 344, 900. 002, 783, 200. 002, 828, 400. 0021, 299, 700. 0034. 65

7 R A

AIEG AR NBONES, AF RS SRR IER S 1 KU, DAL e b 5 B i R e Bl
PR o

T 1 W B0y EIR B e A R A 5 AR 2H R A A
2+ R R A RN MR B A IR A A S R AR A

8.2 MHBRERKMHAMERRFR
o

§9 FEXMFHEXR

9.1 FENXMHHEX
Lo A e M 2 v AR B 5 P IE 500 52 5 BT TR FE BOIE I3 $5 5% 2k 4 55 FRIR IOVE I SCAF 5
2+ (CARER(E Tk 500 A2 5 BRI HOEF BT R SR A )
3+ (ARF (S AL 500 22 5 BB FR AGIE SR BB 2L S FEE D)
4y (AR IR 500 22 5 ROFMEE BOES BB Ak e Ui 45) 5
5. FEGE B B HLAE . B LU,
6 FEEATE N5 B ALIE . B
T AR A B BNAE LR A LRI & A 15

F12 7 13 ;W



AR ER S IR 500 228 5 IFTRGRIE BOIE SR 5L BT 2 < 2025 AR5 2 TR

9.2 FEHGH S
B4 i\ B SR AR
9.3 &R

BE BT TN 1 S 3 0], BB e AR & . W 7E SN TARE, fEA
o 6 Y B4 SR S ER

BREN ARG BN, "JEEHARESEHN—TLHEmEESEHERAT.
2% AR SS G 400-811-9999

PdiE: www. icbcubs. com. cn

TREEEREEHARAA
2025 7 H 21 H

F13 13

=



	§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 
	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 
	4.1.1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 
	5.2.3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、
	5.11.2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报告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报告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 
	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 


