THREEIARRS R IERER SRS
BEESE
2026 F£F 1 EFRE

2026 £3 A 31 H

BEEEFEN: TREEESEEHEARATR
EELEN: PERERITROERAT
WEEHHE: 202644 H 22 H



AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

§1 EERR

FGE IR E R L E SRR S TR AR RICE . RSV B E R,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEFE NP ERAERITR O A RA A REA S EFME, T 2026 44 A 20 HEZ 7K
R PSSR R . AR A G EFANE, REERNBENFEREBICE. RFIER
R B BRI .

B BN UE LSS Y R 57 00 J5 0 SRS B B 7, (AN DRAIE R & — 2

HE G AN SOFA R HARR I BT KU, BB 751 0 e Sl LA 48 Bl 15 A
RS .

AR o 5 R R O

AR HIE 2026 4F 1 7 1 HiE®E 3 H 31 Hik.

§2 HEE BN

4 fATAR TSRS

B RN 002594

SR (B FL) BT

Fea R 2016 4 10 H 27 H

iy A Ik < 3 i A 61, 153, 920. 35 f}

Rt iz IAR IR S5 ML AN AE T35 A2 1R 2 BV 28 5 7 R T 7 A

AR R O 2 oK, T BB & e R BT S
g . AFE A BRGSO S B I AR
3 L R b A P A 5 P LA R R PR AL 4
g i P AN E UL TR R S SN AN a2 L T

B K AT K AR 0T FU AT DA SN B ER T S 3R B A4k, W AT
Xt B B S A 2 M 5FIs AT 8% EAEFFBORAR .
UEFR T 7B AT IRBLSE R IR AT TT,  AIBHIES7 T 31
KIE#EH, FHEITRGL . AF P E R A7
CRE TN SR I XIS 27K FE TR R WE 5

FUWT AN o M AR, R “E B B

Ho gl 13 7w



AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

BRSNS, R B A RIS BT R
WAL E . R Eikpr B, SEInAL as S8 5L e B L
FET I M AT R, SN e et R v i B L,
2RI B AW oK, A 8
ANFE TR T B < 08 1) B AR K P o AEBLAUIRSS
b SR E AR E, ANEE ol I I e 1k A A e By
WA G I IME, B RO B R 3 KT8 i el e g
1B EIR AR 5 B AE SR T AR S5 b it 51 3 A 55 22
OB OE Mz AR TR B AR, Rt
ARG RIPPAl, e R o HAG (& # B
N A BT R

b & Bk i 55% X FFHIEAR S5 5 Bl 25 R +45% X i Zr & s (R
) ok,

JRUBS AL 228 RFALE ARFEL R A TG, TIPSR AR 7K ST T 2 2
B4, mTHANESERMTISES.

A -SLUN AR B A PR A ]

RSB o [ R AR ARAT T A PR A )

RSy R4 R G AR TARBACIR S LR A A TARBAIR S5 LR A C

MBS RIS A 002594 021558

T IR T I 7 0 2 < P 470 B

61, 092, 758. 80 11 61, 161. 55 i1

§3 FEMFRIFMESHERN

3.1 ERMFER

ghr: ARt
e AW (2026 4F 1 H 1 H-2026 4¢3 A 31 H)

e THBLR R & A TR & C
L AHA 2 s I 25 11, 808, 605. 98 7,413. 22
2. A -7, 651, 247. 87 -8, 674. 95
3. B35 B 4 A ZUAC B R -0. 1254 -0. 1814
4. SR B B = 1 E 132, 794, 115. 34 131, 737. 55
5. AR FE A B E 2. 174 2. 154

e 1 EREEWSHRI AR AW B 5 2 1S T3, T\ 2 A SERRii et K1 2

#3013 7




AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

&TProET .
2. AWIC et AR EA AR WO . #ikat . HfbioN CR S 2 i a2 shiias)
FHBRAE 5 B AV FH IR 457 % 5 AR A, A IR 9 A3 C s Bl as n A 2 Fe i (AR B i i

3 FrAAEEROE 2R S R e — B, iR H RSB B 5 Fffsg 7 H

3.2 EeFERI

3.2.1 EE&MHPFHEN KR KI5 RISt B Al 2 2 5 E R
TARBUACAR S LT A A

2 e
| M F RN R A -
WE KR K 0-© | @-®
WED | KAEG
@
HE=1H 5. 48% 1. 14% —1. 40% 0. 57% —4. 08% 0. 57%
TEANNNH 4. 36% 1. 17% 2. 45% 0. 47% —1.91% 0. 70%
o4 18. 28% 1. 10% 3. 15% 0. 48% 15. 13% 0. 62%
HE=5 9. 03% 0.97% 4. 28% 0. 57% 4. 75% 0. 40%
kRS 8. 37% 1. 10% -0. 18% 0. 58% 8. 55% 0. 52%
5 £
117. 40% 1. 03% 20. 98% 0.61% 96. 42% 0. 42%
AT S
THEBR LIRS
2 Hee
| M F RN R A -
WE KR K 0-© | @-®
WED | KAEG
@
HE=1H -5.61% 1. 14% —1. 40% 0. 57% 4. 21% 0. 57%
TEANNNH —4. 65% 1. 17% 2. 45% 0. 47% =2.20% 0. 70%
U 17.58% 1. 10% 3. 15% 0. 48% 14. 43% 0. 62%
SR
24. 94% 1. 11% 14. 48% 0.61% 10. 46% 0. 50%
MR ES

3.2.2 BESAFAARURES RIHFENKRED EHE RS R A R
KRR FHI R

b
o~
=
piss

p=i|



AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

TARILFCAR Sk SR-E A R iH-3 T S I35 5 T8 FA Mle 20 PL A B SR i 25 B ) 5 S 8 25t B

140. 00%

120. 00%

100. 00%

80. 00% \ﬂﬁhﬁﬂ

60. 00%

40. 00%

20. 00% Mot s en Pvl,ﬁ,ﬂ»*“‘*

0. 00%

oL Ry G e 8L o o o R OF T OF O§¥oSF O§ O3 8 0§ F
- = o == o = <o = o == 9o = 9o = o = o o @2~ @0
Lot = B e - B S = R oo A o BN oo S s R oo BN o NN e o e = S RN v SN uv I v |
T 2 L %3 348 5L 1 4% 35 3L E L &
= = = = = = NN NN NN NN NN NN NN NN
o 2 o2 o o oo o o o o o o oo 2 o o 9 oo o O
N &N NN NN NN NN NN NN NN NN NN NN NN NN

— THRIMARFICESAR IR EIEKE — TRMKEZS IR SAR I S E W

TARILFCAR Sk SR -G C R UH-3 T S I35 -5 78 FA Ml 20 FL A B8 i 25 B ) 5 S8 25 HL B

45.00%

40. 00% ih

35. 00% l

30. 00%

25. 00%

20. 00%

’Pﬂf‘ﬂ_ﬁ'ﬁ\l
15. 00% N
A WA Moy ]

10. 00% ox P i

5. 00% AN

0. 00%

-5. 00%
-~ u (=3 oD [« ) o M~ -— r— -~ O o > o o M~ (o] O (=] -—
L5s ] (o] (o] ~— L aad o4 o o (=] -— -~ o o4 o4 (=] (] Lo -— (o] o
b L & & 52 4L T s L EL LI 4
(=) o (o) (o) - -— - o o (=) o o (=] [ ) - - - [ ] [ [
[} | | | [} | | | 1 | | | | 1 | | | \b \b \6
=t =t =t =t =t =t =+ uy [Te] Ly uw u [Te] [Te] Ly [T u
(o | o4 (o ] o (o | [ | od (o] (o | o4 od o o4 (o | o4 o4 o o4 o4 od
(e ] () [an) [an) (o] (o] o [an) [ ] (o] o [an) [ ] (o] (o] () [ ] (o] (o) (o)
o od (o] (o] o o od (o] o o od (o] o o (o] od (o] o o o

|— TERENRIRZICE ACR IR EBKE — TR BRSICRESCR ISR EW

W 1. AREIESEFT 2016 4 10 A 27 HAERL
2. IRIWIEESEFEME, AREECH N6 N BEARRER, ARSHREFEEESS
[F) 5 T 5 7% 91 ) B 4% % PR 1] PRI R 5 o

3. AL 2024 45 F 31 HEN C @ik,

3.3 HAhigtzs
T

§4 BEARE



AR S A AR S5 b R R I B VR A RUE SR B 2026 R 5 1 AR

4.1 RELE (RESLBE/NA) FHr

FEATE I3 G2 PEIIR | E5 Ml
AN | BEam | FR

e | W%

B

A . 2016 FIMAN LRHE, M
ERE SRR AR . S48, 2023
1A 13 HES, AR THREE AR
Zll RGBS BOE R s R S 4
ZH; 2023 % 12 H 11 HE 20257 A
29 H, 484F TARIm {5 XA foi 2 B IEF7 4%
it 55 F AT BRI ESZI, 20234 12 H 4 HE
J<) 209345 1 1 13 A, FUT TR FfAR NG 5 AR F 5 3
Bk (. A ¥ - 9 |BREZH, 20244 4 H 1 HE 2026 F
154 1 A7 H, $8F TR B RS RNER
Z32 BRI GREZM,; 20248 A 14 HE
A, FRAT TAREAS P-4 4R 6 A H A
G RE R R R SRS EH,; 2024 F
11 H 8 HEA, AR TR {5 Kk
BERNEFR R R SRS EH,; 2024 F
12 9 H&4, #HETRmERshrE
BERIEFR R RS SEH,
e 1 AR H VRSB A S0 H B B 4 3 A R T R H s R H AR 4 B
NSO AN S

2+ UEFF A SCREMATIE P2 (FE g MOl N G BN HOAR SR AE -

0

4.1.1 $RFEREREFEIT RV B L E RS L F N RER

AR J RS I 4 1 2 < PRI AR AL 53 0 7 4 BT R4 8 2 Y 47 10

4.2 BEANRE YN FEEIZ MM 5 I3

AN, AREEHNRIE QEFRRBE ) S RRHEM AR ES . 5
VLSS SRR GRS E , MRS A B ST SR BRI ] S 2 587, 742
i DR PR 2 il by D e B A NSRRI B, A0 3 B e R AT AR 2 AT 9

4.3 APRGERUH

4.3.1 A PR EH ERHITIHLR

NT RS RBEREN, R SRR, BB IE SRR 5 P 2§k 558
PIERAT N, AR GEFREESE) « GERNREENMAE T EE S ERINE) |
GEF IR EN RS 0 E I RIBEEBAE) « GEFHREESE AT QT35 6
TBRRN) SEHEMM AR ARRE, #E T (A PREEHINE « (RELHBEREHI

#6 n 13 m

k=N

m}*



AR S A AR S5 b R R I B VR A RUE SR B 2026 R 5 1 AR

) ARV E B SRB I  TRHAEECT IR AR ORERE , IFRUE X SESE IR L R 1Y
Wk R Nk ZBEEOR,  PTRBAFAEARIVBAT « I 2t fnis S5 i B U DL BEAT i d%s . AR 1,
IR ARG RS RS BRI, A2 B 6 A2 BR AN 2% AR ELWS TRl — RS A 1 R 52 5 76 R A 2 < 46
BRAE, PR T RAET AT GEGBATERAE, SEILT ATV S REBUSFEA B
Ut HARFEG AR & GRS G HONAE B At BB 0 & 2 AR R AR VR AR LR 0 S 1R 52 5
LAEXAE Gy o

4.3.2 RERGTAKERGH

ARG ARE N R LI FRZ L. AREHIN, RAAFPAREAES 51050
NIFFEN TR H 8132 5y RS (R I 58 By el i AZAIE o7 24 H S B 5% I LA 7 k. A
BRGNS S R AR H IR AR S, RFEA T8 5 MMt ik

4.4 B RN ESHI BB RIEAZIED Hr

AN, FHIE 2 AR, WBHNAETHESE R fe T RIER . EKEMES. 3 HRUkS
RIBBFFETH RIS AT, EAKFYIATH T, x2S AT 5L MBCR SR U T
B WEBHTENCE OB IR TS 4E, aRREEER R R BT, BaiiinEss.

EPNJH, S22 AR, G Kafedirr i, Shmdifrmsl. WHRIRER . i
BRIk Ok 2BLEATES, IFsh 1-2 7 Tkl g s AR sE sk = 7. 3 7 Bkl
P AT R AL A G T, 2D 1 Tl S ks EAT IR

ABITH, B RFEYIT—ERE BBk, | AR MRS, ki BLEE 1-2 A
Yo 3 UK RIRHT S, WK wbs« MaitE Uit — P TSR, fBECAPTERE. Bk
G, —FREARRRNE S, B FATI AR . At B K R kR S T

HEBIETH, EE—EHUORMBE ST L, T “R0ETrA, MEREXE 18R T
HENMEE,; ER— XM RN, FETRA GE. BEERFMTLEATIER, M
B TR S AT . T9IRTE B R 55 280 SR A SR 2 ), 3 T i B 2 B P I A B
U MRS RM BRI E 75 BARERAE DT : HEFHF AR 3 A BRSZ LR T Mt EAT
AT R, AEECRMERE. (REARIAZ ik . B AT A O U 2
KA REAZN, WA B A% R AR A mE A 2R, (HIRA SR AT
I I A AT R R, A AT KRR DT T NI, K gy

AIXIB™

4.5 WEHA R SR SR

#
b=
H
b=



AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

AN, ARFEE A B E A -5, 48%, ARG A (A0S LB ME IR 25 2 1. 40%;
ARH g C B EIG K FON-5. 61%, X C Ak S E BRI 3R -1, 40%,

4.6 EMNEESFAEANIEE ST =R EWE A
RIS N il K 2014 52 8 H 8 HAERN (AFFHEEIEHFR B S IBEEHIMNE)
VA — e 2k

§5 WAEAGKE

5.1 MEMRESH~HEHR

i H

e (o) e

MBI )

Ba $5 5

105, 288, 495. 75

79. 03

Hrr: R

105, 288, 495. 75

79. 03

BB

[ 5 AL 2 3 B

Hrr fiigs

B SCRRIE SR

A Er e

B RAT A R

SN R A i B

Forbre S In] A 1 S8 NGRS B

T

BT 12 M S A it

27, 925, 653. 69

20. 96

o B

6, 884. 58

0.01

it

133, 221, 034. 02

100. 00

e BT TN R R

5.2 MEMRZITIL I RMBERTH

B EL B > T AN S

5.2.1 REFRBATIL T REIR A B EREH

,A.
=

TIATREH R 2.

AR

k25

~RfHE G

P

BHHE
Bl (%)

K AR L

KAk

4, 038, 968. 00

3.04

il i b

28, 758, 225. 00

21.63

S| O || =

BT B IR SR A P R N
NI4

N4

ORI

@B BRI

19, 046, 050. 96

14. 33

= |o|T|o

e Ol

2,402, 792. 00

1.81

#
o
il
H

=



AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

I [E B RS BRI S 12, 989, 912. 00 9. 77
T Rk 21, 359, 950. 00 16. 07
K |ihrel - -
L |[FASE AR 55 IR 25 3, 362, 115. 00 2.53
M R AR AR S5l 8, 310, 470. 79 6. 25
N KA BB A L B A B 2,419, 416. 00 1.82
0 |[EERRS. B HARR S - -
P #HAE - -
Q | TAE 396, 567. 00 0. 30
R 3Tt fRE AR 2, 204, 029. 00 1.66
S |GE - -

it 105, 288, 495. 75 79. 21

TE: U TN SR D2 Fe B b 2 e B 1B K L ) 0 T2 AN S S0 AT REAT R 22

5.2.2 MEMRBATI o RIBRBEBR R RERRAS

To

5.3 JIRIZA SRMME b & T 13E EL I K/ M HEFR I B R
5.3. 1 MEMRIEA NE S EE T §E HL B/ R AT 28 B B 4

LR

75| A Ji SR AR BE B | antE o) |HEET =R E RG] G
1 | 601318 o1 [H 22 158, 100 8,976, 918. 00 6. 75
2 | 600115 [ AR A 1, 522, 200 6, 469, 350. 00 4. 87
3 | 601601 R ERfR 169, 900 6, 301, 591. 00 4,74
4 | 002602 RS ] 335, 500 5, 354, 580. 00 4.03
5 | 603885 AL 352, 000 4, 220, 480. 00 3.18
6 | 300750 TR 10, 400 4,177, 680. 00 3. 14
7 | 002517 (EE S 217,900 3, 856, 830. 00 2.90
8 | 002027 T IRAE 513, 300 3,362, 115. 00 2.53
9 | 002142 TUARLT 96, 800 2, 947, 560. 00 2.22
10 | 300413 o 135, 500 2, 791, 300. 00 2. 10

5.4 MEMRLF MM DRI FFRBAS
AT A S WIRAR A 77

5.5 & MIRIEA R E HES T 1#E LGN EF R A RS S B 4

ARFE A IR R FFAT 77

5.6 MEWARIEA RMME b 2 T 15E LUK/ HEF BT+ 48 B SCRAESR IR B

e

AT G AR IR AR FFA B SCHFIE SR

H9 Tl 13 7




AR S A AR S5 b R R I B VR A RUE SR B 2026 R 5 1 AR

(9]

LT REBIRAE AN FRYHE 5 2 B E EL B KN HEFP AT 148 5t R B B A
I ARG R RO TR SR

931

-8 MR HIRIE A SYE 52T i HF RN HEF IR LA BUE S 3 91 40
ASH AR IR FF A BGIE

931

9 MEWREFES TR IBBRZ 51BN

-9. 1 MEMRFE SR KB TR M0 P 4
AEEG AR WIRARFFA B AR O8I Biad .

(9]

931

.9.2 AE ST TBIRE MR BOR
AR, AL G IE P IR AR S S AT BB

(9]

10 MEWRFEE BRI B IR 5 0L i

(9]

101 ASE BB EBUR
AP, AKE GroAIz A U BT LB

(931

- 10. 2 G HIR AT S BB 1 H 65 3 5L Rr B A0 4 35 B 40
ANH G AR WIACR AT [ U S B, e et .

(9]

- 10. 3 AHIE BB P
AN, AKE GroAIz A T BT R B

931

11 BRAEREME

5.11.1 ARSWHIVAT +RIEF W RITERANR S HABBMEMI T LRAE, &K
ERERE A —FNZBIATFBR. LHEE

A GBI+ AIESRIRAT AR, TRARAT IR PR A ) 264 5 gl F BT — 4 %2
B JATIR BRI b 51

PR b T AR (0 55 AN E R BRI, B SRR R 45 0 G TN (1 P
k.

5.11.2 ZERHEMAT+BBEELEGBHES S FME N EIERR
A G BB 0 T 44 TR SR R B LR (46 R 2P

5.11.3 HAWBEF=HIR



AR E A AR S5l R VE C B R S B S PR AL 6 2026 458 1 FRRER

s 5 &M ()

1 |FHARES -

2 |MUGEFRE K -

3 USRI -

4 MIRE _

5 NI H AR 6, 884. 58

6 ARG _

7 |HAh _

8 &t 6, 884. 58
5.11. 4 REHRFFE WA T BN T #5354

A G AR PR R FFA AL T B I ] R e f57 57
5.11.5 HEWIRAT+R2 R EFFERESZFRIF U

T
5.11. 6 BHASHEMER AT ZHIR IS

T

§ 6 FHAREEMHEZ)
BpL: Gy

T H TARBARIR SRS A TR RS C
i AR 2 8 10 i 61,173, 174. 77 35, 856. 37
A 3 1) 356 4 HR D £ 4 449, 252, 44 51, 838. 22
O - A 3 A ) R 4 TR [m] 473 0 529, 668. 41 26, 533. 04
Fi 7 S R SR R AR S I B (A A
/> L5 ) l
i A R 2 4 0 i 61, 092, 758. 80 61, 161. 55
e 1y A5 IR B S AR AR A B R R R N A

2 I B 1) 5 4 N [ 47 402 e e H 0 0

§7 REFEANCHABEREREAESE MR
7.1 BEEEANFREEESHIZBIENRL
BAL:

i AL TR A
S 1

58, 710, 453. 95

e 7 01 1) SEN /R B A 5

F11 w13

=



AR S A AR S5 b R R I B VR A RUE SR B 2026 R 5 1 AR

fil

e T 30 390 1) 52 /0 [ 2 A
fil

i R E N R AR
S i

e R R AT 1A S 4
WL R BRG] ()

TE: 1y B BN AL G G0 BN A 5 S RHE T3 2 TF IS 5 R 534 .
2+ JITE] R/ SEN AR S DRI BN JYITA] e ] /S S A S e 4 AR

58, 710, 453. 95

96. 00

7.2 ZEEENZHERRERRFEET 5 A
o

§8 MBRE RN AMERER

8.1 ME MW BB EFEESHB LA BT 200895

e =% AN
s W AT e S ﬁm%*iﬁ%ih
BT R 2 e M A te sk .
i: 13 R 74 "’ﬁ
| st oot | 0| T R g | AL
RN 1y 1y 1y %)
&) [X [&]
ML 1 |20260101-20260331 58,710, 45 - _| 98, 710,45 96. 00
3.95 3.95 '
MA - - - - - - -

R A
I Gy R N BN SE, A7 A G UMK BB AU, B S Eh e 5 SO G K 2 K 3 1
P
PEe 1o HVRIBRATN EIIA SR 4 ) A 5 A A AR L

2+ WM R E: RN ML BB IR A A SR R A A

8.2 HMBRE RN HMERGER
o

§9 FEXMHEXR

9.1 #AXMFHER
U oo FEE A5 T R 13 PRI 5 3 I 5 S B S U T T S A

WHREEEEF) ;

Zl

2« (TAREEBR S RS B IR A IR 5 2
3. (TAREE IR L R E N B R A AR S5 R AR L)

F12 7 13 ;W



AR S A AR S5 b R R I B VR A RUE SR B 2026 R 5 1 AR

4, (CEARER S DUARIR S Mk RIS IC B VR A& BUIE R 4 R S S U )
5. FEGE B BRHLAE . B LU

v BEEFEE NS BRI B LR

T AR A AL B NAE E B LR I S A T

(o)

9.2 TR
BB N B e IE N

9.3 BEREIFR
Bt TE A ) e A, B RIE S A . S A S, 7EAE
FRF 51 P B9 3 S B R
B E ARG T BRI, T A A BN —— TR A B A

el

BRSO EE: 400-811-9999

M 4k: www. icbcubs. com. cn

TR EESEEHARATR
2026 £ 4 H 22 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报告期末按行业分类的境内股票投资组合 
	5.2.2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
	5.4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
	5.11.6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 


