BR AR — 1 ARARPERRSEIE SR AL
€
2026 £F 58 3 FHRE

2026 £ 09 A 30 H

EEBHEN - ARICEEZEHERAT
EEHEN - ARHBITROARAF
WX HE:2026 4210 A 26 H



BN — A H AR A AR ANIE S B B 4 2026 AR5 3 ZRERTY

§1 EERR

HE SN T 2 M REA R TR B R BOCE. RSV s E e, Jf
XN AR RIS WA S8 B AR AR AN I SO BT AT

REUE NIRRT RO AR A ARGEAE G FRAE, T 2026 4 10 H 23 HEZ 7 ARG
Y 55 faAn s A ER IR A ARG ENR, RERZNEAFEE RIS R T RR e

ORI -

Fe S BN RE OSB3 ST A BN B 587, (EAIRIERE & —E &
BNV SIFARRILAR KRR BB R, BEBE AR 5T AT LA 40 P 5 AR 2

SRR AR P

A S SRR G T

AIAEWIEH 2026 4 07 H 01 HiEZE 2026 4 09 H 30 H il

§ 2 HE RN

4 TR AR R RN — N H R A R A 6 R
e 882118

R (S L RTFF IR

ReAFRAERMH 2025 4£ 02 A 27 H

T IR I e A L 0

43,651, 818. 17 1

AN A AR S S AN DR FF R PE AT SR T, AR

Heve F AR Ve B P Y BT AR K R 2
Bl
L. R, 2. B A (1) AR AN (2
- WS RSN (3) FO SRR SN (1) BHERIE (5)
: (RN 3, V7 AL B N s 4, B
KSR 5. (5O S
A N O ER Ao + LA (LUl F) TRE
R R BAHASY + PR AT (13 45) FEHI RS Hr50%
s AL P G, BV PR U2 7 T 5% 1 0
& TSNS, HATES.
EL BT ARV B AR A
ESITEA AR A R A

REREMGEE | WERENE | MR E NI
B AAREN | B AREEN | AR
PEGGEA | PEMBEC | %D

GRS S AR INE

970165 970166 882118

T AR g 0 0 < 14 4 i

3,964, 317.96 1 | 4,632,391.44 1y | 35, 055, 108. 77 11

AT, dL12m|




TH T B T

B> H R A W R 2 BAIE S 12 51 5

4 2026 E3F 3 FERE

o AREE H R A P R AR
WE%EQEW%D
2. H 202649 H 21 Hild, AF4
SEWIAE IR (BLs) #15%” RN “ -
) TR EOC AR Hek5 0%+ WA AR ILHER Zx5% 7 o

WE—AHFEA W6

DEAitt S

§ 3 EEMFHEIRMESIHERI

3.1 EEWEIER

EPHRIT 2025 4F 2 H

Grhb B A H T s (1-3 42) 48 BN 5 2 +85%+— 4 1
iAW (LU 45 Bl as F+45%+ £ -

LZaeE (1-3

B NRMIG
WA (2026 4 07 F 01 H-2026 4£ 09 H 30 H)
_ AR RENEER | HERENER | HRRENERE
ST E—MHREEM | B—1HAFAEYH | — MHEEN+HE
HA fi fi 2 A H i 77 C fiifii+ D
L AHA 2 s a5 12, 434. 12 5, 340. 09 80, 111. 91
2. A 20, 874. 24 5, 099. 88 165, 716. 96
3. IIAT 35 35 4t B A HA i 0. 0039 0. 0021 0. 0047
4. AR B4 B 1E 4,326, 737. 22 4,987, 732. 07 38, 825, 897. 17
5. IR FE G BlidHA 1.0914 1. 0767 1.1076
e (D AT SEI G Fr R S AR HIRLE WO . 3 Bas . HAbN CRE A R EAZZED 1
BRAH 3% FH S AR A, A S AR 1 L S BIAas i B A A e 2 s il s
(2) Pk Ee G ts AOFEREA NNWECE 5 2 1 & T2, ﬁA%mF%ﬁW G KT EAR T
iRk
3.2 HeWHEI

3. 2.1 ESMBENKER KIS RIS B a8 2 A LB

HHEEHERE A RFERH AR A #ERI

X X b4 bl s
" HHEIEK R | R EEKE | gtk ~ ~
B B o D | B EG) HEE 3 R bR O-G @-@
HZ®
HFE=1A 0. 40% 0. 02% 0. 34% 0.01% 0. 06% 0.01%
TEANNH 0. 80% 0.01% 0. 84% 0.01% -0. 04% 0. 00%
o E—a 1. 83% 0.02% 1.93% 0.01% -0. 10% 0.01%
E%{j}%ﬂa 0, 0, 0, 0, — 0, 0,
AN 2. 63% 0. 02% 2. 94% 0. 02% 0.31% 0. 00%
FRHEEERRE— A AP EGRAFRAS C/HERD
X Ml & b s 2
FEEK R | i EIE KR k%wﬁ% o
o HEU 25 AT - -
e O FEE® | %O E;’g;gh e e

2

=

1270




1 B 2 H R I R G RAIE SR SR 6 2026 SFEER 3 TR

HFE=1HA 0. 33% 0. 02% 0. 34% 0.01% -0.01% 0.01%
LA 0. 64% 0.01% 0. 84% 0.01% -0. 20% 0. 00%
Tk 1.51% 0.01% 1. 93% 0.01% -0. 42% 0. 00%
H G rER
izg;ffﬁgj: 2. 13% 0. 02% 2. 94% 0. 02% -0.81% 0. 00%
4
HRREWERE DAY EGAMAS D IHERI
X NZS =R
WK | R | s | O
B o e 5o o HEWL 25 by O-G @-@
@) WHEEQ | HKRZEEO o
HZ®
THE=AH 0. 43% 0. 02% 0. 34% 0.01% 0. 09% 0.01%
TFEANMNH 0. 86% 0. 02% 0. 84% 0.01% 0. 02% 0.01%
otk —4F 1.92% 0. 02% 1.93% 0.01% -0.01% 0.01%
F G HERIH
izg;/\$§ 2. 79% 0. 02% 2. 94% 0. 02% -0. 15% 0. 00%
45
E: H 2026 49 A 21 Hild, ARFESMGitbEFEEDR “ P aatE (1-3 F) FEE S K +85%+—F 1

SEAE AR (BUR) «15%” WEEN “thfi-ZZE 5 (14 LUT) 45 Bl as F+45%+ i

WEYN

g (1-3

) TEBO AR D 0%+ HIAF R R R Z8x5% 7 o F ol 257 b AL R YA 2 357 1 8% 7/ 39110 70 7l A 40 A

IARE R A

3.2.2 EEGHE RIS RIS ERK RS RIS PN S HBE s S
U VAT R R W1 A2 A B2 9 15 L B A 2 3
i1 9 %

3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%

-0.50%

2025/02/27

(2025507

VH2TH-2026909 H30H)

— 5

B

2025/06/23

2025/10/17

2026/02/10

2026,/06/05

“THFEFR TR — kS

2026/09/30




3

TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

)=

FA R VA I AR R — A R S P BB 2R C B T A I A 5 M B L e i A 2 %
S0 Fo6) L I
(2025502 F 27 H-2026509 30 )
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%

-0.50%
2025/02/27 2025/06/23 2025/10/17 2026/02/10 2026/06/05 2026/09/30

e A AP R FC — kiR

FARG VAT W L R — AN A WP GO D SR i A (I R ML B L AR W R
S L

(2025502 H 27 H-2026409 A 30 H)
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%

-0.50%
2025/02/27 2025/06/23 2025/10/17 2026/02/10 2026/06/05 2026/09/30

TR R MR H R W ARD — SR
TE: H 2026 4F 9 A 21 Hilg, AR GHELBEMER “ e & (1-3 ) FE80lion R+85%+— 1]
SEIE AR (BUE) *15% 7 WA “ -2 6 W & (14 LUT) Fa 300 R 45% - -2 & W & (1-3

) TEBOR AR D 0%+ HIAF R R R Z85% 7 o F ol 257 b AL RE S 2 357 18 8% 7/ 391 1A) 70 7ol A 40 A
L AR 5

§4 BEARE

4.1 RE2E (RESEENH) i

=2 1% | EAEHES% | i | L

4T, 127



TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

\\

R

ERIYSR ]

7
N
BAE | b
R | &
F

o ] [ £ %?kiiﬁgﬂ
it . B4 ML

75 ML % Wﬁﬁﬁﬁ&A
BEREMEL L, BT
s | AReEeSH 2025-02-27 - 9 | HEBRATRMARARSITSE
AT B S, AR
] Py A1 T 37 ] AL 2 404k 14
T I BT A T T
k.

E: (D XMEEWEEEELM, H EPRH NRESFRAENH, “BEHN7 IREAEHE
NGOE W E RIS H; XE AR E R e, “ARRH” M “BEH” Rl A s
BN R E B 5E (BT H SUIAN A 301 5

(2) MEFF AL SCEM GIEZF e E MR EH . mZUE BN G EMOL N S I B8 B i)
FRIHH RN E o

4. 1.1 FIRSRAERZEF ™ EHE RIS R L8 K2 &2 [ N8 E K> &0
AR, ARG AR G2 PRS0 B B RIS R A B 15 7

4.2 EHENR I A S IE R 7 45 1 00 A i B
AREHIN, AESEENRET (PENRIMERER R SE)  (AIFHERIETF R
SBAEEHINEGY FPHEN ARG AR R BEA RESERSUIE, AE WL E
m\ﬁiﬁmMEW HAE 5™, AV SIBE A R SR R RTIE T, Ae
FRAT NSRRI i, AR BB 3 5 G0 AR AT AR 22 AT

4.3 APREGERHH
4.3.1 AP G B RHAT RO

AR A, ARG EHGEE S B O LUN  ERR AR R R L IR 5 AT
MR AR XRHCB A D AT I R v, PR AR IR B A

AN e BN 2 B AT TN IE AN R IR SRS, ST BB A I R AN B AR, B i 4l
CPAESRBGE I N B R RS, BB BORUR 3R & ™ R i s IRy, ARRR A a2
8] ()35 IS 5y EERAR AT BB E BT B, SRATE P S I, T8 152 5 1 S5 .

AN, EIRAT GG LS PATIE ORI, RN BRRE, L HPITESA
AT, AP N A RRA S

i




TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

4.3.2 RERGITANEHHH

FREA, AFFARBRAESESNLH AT ZENZ ST, RIKER H R 5 A
¥ B0 52 5y BRI %A I3 24 H RS B 5%KIAE 5

AN, AREDAT AT HE T B 2152 5 MR 2 4012 1K) 57 458 5

4. 4 MEFHNESHE B RIEFEES P

SREMF TR, IR R E A, Kinlias BEQFEN TR, 7 A% Bt
WRSRRE G, NRRATHERBN, HEmE AR, BURRSBOT I MBERMARRZRE, i PMI
Kol B R RARZE R 7, ISR, Ko o K I e R R AT 8 AT 2 R EAR
4, RUEIKEHRmEGES. 9 ARG TS TxBOEYE SR T AR HUHAR, &8
H AN ANE IR R, 6 R mok, K ImR IR, P2 AT,

AR ZE P i DRSS R, 15 R o b A0 N, e T M TG &5 SR PR 6 it o, b Ko S
v ) 26 S AR AR AL R, S E AR K.

JREJET, ARG IKIRE 8%, E=REHEARTNE OISR NTS, a5
R T7 1A KRR 28 1) 5645 FHINGD,  Jeq7 45 R PE RS SR AL T T30t B8 B 55 S R I MIBUR I, Uk
R — D NATEI RS . AT A R, R AT AR — H 2 T, B Bl T
ME LU T 37 TUYDRGE L, (R B— %6 05 45 MRS BOR 1) 28R I 75 B0 114 3 AN AR 300E , A0 P
S BN AR, i UES A

4.5 MEHRNESHNESGRIA
BRI AR R SR — A GG A RS MAUFE Y 1. 0914 75, AR
%W RIS M HUHEIE KRN 0. 40%, RIS LRI RS RN 0. 34%; BB WARHEFT R
EWBRINE DA AP EG G CHEMPUREN 1. 0767 Jo, AMEMN, %KLL MHHE
HAK 0. 33%, [F VSR LB HEUR 25 %2 0. 34%; BRI IR AR R R R — N H A 1
HEL i 7 D FE A BAEN 1. 1076 g0, RGN, SRS HIHEE KRN 0. 43%, R
SRR 2R 20 0. 34%.

4.6 WEHNESTFA ABEE ST = 38
[2026 4 07 H 01 H% 2026 4F 08 H 19 HY, AREHF/EES: A T/EHESMEIFA A
A A AN S I EAR T H T e .

§5 HHA/HE

5.1 HEWREEH-ASTEN

| 75 | H | £ 00) [ IR HIELH] (%)

6T, 127



AR 2

KA A A P E G 2 I SR B B 4 2026 457 3 FREARG

R i 55

Horpr R

B XL e

IF1 5 WAL i 45 B

46, 018, 566. 69

Hrb £z

46, 018, 566. 69

PSRRI

S iR

ERLATA AR

TN A Bl 7

Forpre SEH B ) SN IR AR
ERh B

RATHFINS T ST

2,128, 524. 94

4. 42

HAh 5™

21,799. 42

0.05

it

48, 168, 891. 05

100. 00

5.2 MEMRIBITW S RNBERERKAE
5.2.1 MEIRBAT W REBARERFAE

AT G AR WA AT B B2

5. 2.2 MEWIRBAT WL R BOE S R RERRAS
AT G AR T AR R 455 7 PR 150 B P 52

5.3 MEHREA RYME S E ST 38 B /NHERF R8T 42 B 5 B A 4

ARIE ARG IR R AR

5.4 WMEHREFF B RN BB T AE

5

175 i i

»~fefirE o)

ol 5 < B 7 (L L £

(%)

1

[E X i 77

21,500, 447. 15

44. 66

2

RATEESR

3

ERhfTE

4,043, 232. 66

8. 40

Hrb: BORME SR

b iz

6, 184, 261. 73

12.85

A b R ) 5 7

2 9

14, 290, 625. 15

29. 69

A (AT AZ A

[7 M A7

O |CO (|||

HoAth

it

46, 018, 566. 69

95.59




TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

5.5 REFIRIZA SRMME ok B F 7 5E LB K/ HEFP BB T4 2 4058 B 4

v ” e . b EE S TP IE
Fes ARG i3 44 K = (5K) e fE o) »
e (%)
1 019797 25 [Hfk 24 50, 000 5, 060, 027. 40 10. 51
24 [H %
2 102481169 40, 000 4,087, 022. 47 8. 49
MTNOO1
25 AL E TS ERAT
3 2520023 02j A RAT 40, 000 4,043, 232. 66 8. 40
4 019832 26 [E {5t 06 35, 000 3, 526, 839. 73 7.33
24 Fl i [ %%
5 102485416 FIb R 30, 000 3,071, 455. 89 6. 38
MTNOO2

5.6 & HREA RYME HE ST 3E BN HERF T4 B SCRAES B R

il
AT AR IR ARFFA B SRR SR

5.7 MEFIRIZA YA GBS F = E LA /NP R RT T4 Bt SR B A
AT G ARG WIARRFTH 52 & -

5.8 MMEHIRIEA SMME HFES T 13E B/ HEF K BT LA BGES B B 4
ARIE AR IR AR FFA B

5.9 MEWRSEETRHKIBIIHLE 5 1E 0L i

5.9.1 MEWIRARSHH KB BIF MBI HA
ARFE GAIR IR ARG BRI L

5.9.2 AESHFBIHBRKIHBUR
AREEAREWIRARS HRFEN3L 5 -

5.10 MEHIRATE ST F 1B FHIAKAL 515 0L i B
5.10. 1 A EFHH BB FBR

AT SRR KU FE R SR, R RS AT RIS T, DENIGRE N BN, SRE G, A
G 70537 RE I (5 1) B 1 A 3 M RRURS W R RS HE, 45 5 5 2 A B T 34 RIBUR A 34 (R I T o Xt 52 95 1l
Wt AT A E B, R E GO R SR 22 . W BN MEhYE . ST S R b AT R
W%, FERRBRFE AL I 4 877 2 A O FERE b, oK SEILZATI 77 1K 0 e 19 18

W
Qo
=
N
=




TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

5.10. 2 I EFIARATE SHBE K E FUH B 35 A 1 B 4

. FoE L/ . N UM EAE S .
o o B ppmmer | A R 9
) )

2 4F 1A [ 57 3 T
TS2612 B AT 2| 4,102, 800. 00 -2,520.00 | -

2612 &4
NRMEZ S R ET o) -2, 520. 00
[ it I B A s (o) 2, 255. 34
5 I B R A A e EARS) o) -2,520. 00

5.10. 3 ZHIEFAKR B I PPN

AR G AR A 30 PAY R A St e U R R ) 5 SARIF A, U 3R S AT g b T B B T
FE A 07 Rl s X IS FE AT B AR, IRAEHITR 3 BT A T RELS SR AT P B B E. 5
A A AR, E IR 2 AT BE S 47 B B H 0 5% 22 Sk B s KR, R
FHE AT PRI

5.11 BEASIREE

5. 11. 1 AFGHBEMIRT+ A USRI RAT AR, T PHALER IS ERAT IRt A7 PR 2> =] ¥4 52 21 [ 5 <k
RS R SR AU AR T HAR % 2 "I B L SUR P 2R R TR, AR SRR
TEAR KB E o AT S0 B3R SE AR RAT (AR SGIUE TR IR B B8 R SRRE 7 15 5 A IR R ZE K
B B RSN, RAABUPIAR ARG HAR AT+ A4S A AAT B BUAIR A B IS R A, mlAE
e Gt H AT —SE N Z B A IFHEST. TR .

5. 11 2 ARG AR IR EE , DIAF LI 5L (K B+ 42 JBe S0 it < 1 TRDA R 1) o5 PR 52
Bl

5.11. 3 A B IR

Be 4R B ()

7 HRIE S 21, 699. 42

JSESCIE S i S K -

Dieivgll -

YA S -

AL HR T R 100. 00

LINENEN -

HoAth -

D[N | |01 || WD+~

&1t 21, 799. 42

5. 11. 4 MEWIRFFH KL TR B B fi 27 A 40
AT G AR T IR S5 Ak T e I ) o] e e %

5.11. 5 MEWIAR A4 B 77 FE U8 52 KR 1% 10 i 4t B
ARFE GRS IR AR A

9L, 4t 125t




TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

5.11. 6 FFA G E FERFAN TR
T D& AR, 732 A5 & T I (8] /T REAAE R %2

§ 6 JHAEEH S

AL

A R B A

HEA WG A

AR

ARG C

R AR TR

AFA R RE G D

T SIS 5 < L
il

3,870, 987. 89

693, 210. 64

35,676, 603. 11

7 30 Tk i < A FR
it

4, 156, 826. 99

4,040, 753. 71

U A S I s
Iz [ 1 850

4, 063, 496. 92

101, 572. 91

621, 494. 34

75 Y1300 ) B < 70 A
N (ot A
“K_» iﬁ&‘” )

e ST A S < 1y i
#

3,964, 317. 96

4,632, 391. 44

35, 055, 108. 77

7.1 REEEANFEFESHTRINIER

§7 ZEEFEANZHERRESRBEAESH IR

AL

BV

HEFA T EGF A

HREREE e

AW C

HREREE e

HEFA W R G657 D

W R E B R
RIAS I A7) 0

4, 000, 000. 00

5 S Ta] SN/ R I
SRl

75 Y1300 1) 52 1Y /0[]
SRl

G AR E B
RIAS I e 47 0

4, 000, 000. 00

Wt AR RR A A S
S L B AL
B (%)

11.41

$#
=
p=il

O
—
[\
p=i




TR A SR IR H R T RO RIS BB 4 2026 4R35 3 R,

7.2 ZEEHEANCRBERRERH LRS54
AN, AR GE A LIS HI S A B e A/ HI 8 Pl SRS AT 1 Do

§ 8 MBHERKNHMBEERFE

8.1 WMEWIN BB REFAESHBHFIABIBGET 2058155
ANTE AR T IR LB — B8 3 R AT 2 e W L 3 B G 20% 1 0

8.2 WM B H KN HMMEERFR

1. AEESEHANT 2026 £ 7 H 2 HEA A, H 202647 H 1 Hilg, % EREEBEAF R
2, HEGEEE GO, BICEREFTAFSEH ., ARESEMANT 2026 457 H 16 HRA A,
ﬁ%@k%&mﬁ%kmﬁﬂﬁﬁﬁﬁ%ﬂmzxﬁ EEANT 2026 7 H 30 HRAMA R, H 2026
T H29 HiE, MESLEEFEAREREET. AESEEANT 2026 9 2 HRMAY, H
2026 £ 9 A 1 Hiz, N%%%%E?ﬁﬁai%k K BB AR TR RN BT E KIS, Adk

SEFNT 2026 4E9 H 30 HEA A, H 202649 A 29 Hilt, RELEBTAFRSEE,
AT = 0 5% 47 5%

2. AWEMN, REEHABEEEEM L (REAR) SMie, &5R&E ANhE—
B, PoE HEEARBE SIS LR, JRAHRABIT M OGRS, BT RM (EEEFD) GEE D
AT E 2026 4F 9 H 21 HIERAER . BAARERES WAZESE AT 2026 48 H 21 H kA
() CHA R TR B3 P A A R W) G T T 350 20 56 VR L 45t LU BB e 55 S OB 1T B 5 R 55021
LA D

§9 FEXMHEF

9.1 FEXMHHER
(1) HENES MR S R 2k TP R E M R — DA P S e MR & 5™
BT AR R A A R

(2) HEBEWE AL — D HFA MNP EG G IR R P e & A F

(3) T BE I iR — A F A W A 1 5 R 73 B Bk AT il

(4) BB EW A — DA A WP a6 s ISR I B e S v

(5) HAEBE W AR — D A 54 W a6 o7 BUE SR B BT 2k ik 7 i BRI 22

B
(6) VEHE A
(7) FEEEHE NS TR B R
(8) Hh [EIE W 2 R Ay HoAt e

#
=
S
=



3

HE

o

B AR R H A W LG R BRAIE SR I B R G 2026 SE5 3 ARG

/

9.2 TR s
B ST He 4 B (AR BT

9.3 BENFR
G B R BNV (A S B A ), AT 4% A B W S B B o
PR R AR S AT B 1], OEE BUE S ARG T AN, ST 95565, AT

M%G: https://amc. cmschina. com/.

BHEIEFER-EEHARA A
ZOZAHEFTAZTAH




	§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 自基金转型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
	4.1.1 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 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中，广西北部湾银行股份有限公司曾受到国家金融监督管理总
	5.11.2 本基金本报告期未投资股票，因此不存在投资的前十名股票超出基金合同规定的备选股票库情况。
	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


