5 MSCI [ A50 HEELHIER 5 RIFF

TR T SR 37 B 3 5 4 2026 5

5

513

w5

2026 &£ 03 A 31 H

REBTEN: MAZSEERGAERAF

EEFEN: ARBITROARAF
EHHEB: 202644 B 22 H

53



F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

§1 BEERR

BB NI E S S NS OREAIR S PR R 2 VR S PE R Bl 8
T, P AR SCNE S R AN e Bk AR EAS ) SO ST AE

IS FOE NHR BT IR A PR A AR IR A 2 e 5 [ E , T 2026 £ 4 H 20 HER 7K
W RS54 bR . IERIAR R A GG FENE, RERRNEMAEREILR, kT

PR I B KR -

N5
B B NARVE AW F L B R 53 () S ) A B AR Y 2R 5, (EARIEIE & —

A

FIE AR BUF AR ARMREI . BAT XS, BB AR B 58 ok 55 A LA 48 )

M
BEATE B A S U IS

AR TR 45 R AR L .
AREE 202641 A 1 Hig= 3 A 31 Hik.

§2 BE&r= RN

FE 4 THTPR 77 MSCI H[H AS0 HIB:HIE ETF

N TR FR th[E ASOETF /7

e 159602

oA 159602

B (Y 25 BT TR

HEEFRAEMH 2021 4£ 10 H 29 H

A5 AR B 4 0 0 S A 510,542,944.00 43

% Hir SRR TR AL, 18 SR PR ER (25 S A BR R R 22 B MK
ARHEG BRI e AT HIRNE . B AR S HAE 1 1) SR DA
P EREE AR AR AL, SCME ST HbR. RS 19 HIYR
BE O 2 B A S HE AT 0.2%, FIREREAET 2%. £

R A PR RIS SRR, BICURR . SRlfiTA M RR
WS fR R U REE . AR B g S ] A A SR BT SR L B
SCHRRPUEFF 0T NG | Rl 0% A AOE IR 77 A Ik S5 R T SR G L A7
FRAR IR BT ARG 5
KREEHRIFEHN MSCI China A 50 Connect Index (MSCI H?

Mg L S v AS0 HIEEIRIRHD, RHAKTRERAERAST . ARKL 41 St
P Ly MSCI HHE ASO BECEEFEE (AR M) .
AR R RIS, — RIS, HXRE S TIRA B

S 25 ﬁ\ﬁ#@%ﬁ%ﬁmm%ﬁﬁo$%$%ﬁ%ﬁ§ﬁ&ﬁﬁ
FrEJFR BRI, B SARARE DLRAR IR AR i
ST A AL XURS WAL 2 R ALE

FHEEHAN MRS E R AR A A

81t 12 7Y




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

| BT R A AR A 7

§3 FEEWMFHEIPMESIFERI

3.1 EEM IR

Bf: NRMJG

FEM F iR WEH (202651 A1 H—202643 A 31 H)
LAHA 2 S i 2 62,417,954.14
2 A BRI -24,366,067.33
3 IIAT- 35 B 4 A BUAS S A i -0.0450

4 IR FE B B 1HE

500,204,117.59

5 IR B G0 BUTHE

0.9797

T TR QIR N () WS I M TR, VT B A Se bRk
PRI HAT

A CLSE B Al P52 e A AR O . BB

HAtHN (AN 2 fe a2 shiicas)

FURRAH 2 B RS P IRAEL 45 9% 5 (KA 800 AS IR Dy A 9] 2 se B i fn_E A0 2 e (B 22 5

e o

3.2 EeFERI
3.2.1 AR E E S BUFE NG K R K H 5 Rk 4t b v il R ) B AR

WS EE B
FEBKER | BEHKER | LSRR | | _
M Bt — \ ) HWRER | O-6 | @-@
@ WEEZQ | HREERG \
HEZ®D
HE=4H -4.63% 0.98% -5.02% 0.98% | 0.39% | 0.00%
S AAN & -2.70% 1.06% -3.74% 1.06% | 1.04% | 0.00%
ok —5 23.82% 1.06% 19.84% 1.06% | 3.98% | 0.00%
HE=F 25.86% 1.11% 15.33% 1.11% | 10.53% | 0.00%
HEeLR
if}z@;/mﬂ\ 2.64% 1.16% -6.98% 1.17% | 9.62% | -0.01%
Gy %

322 HESARAMURESHTRTHFEY KRR LES RIS KR
e e R AR LR

#
[\

p=i|

F
—
Do
p=i




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

EI/AMSCI P EASO E B B RETF R it e EEKE SEIHI SR E W E= g h L EE W EEE
20. 00%

10. 00%

0. 00%

-10. 00%

-20. 00%

=30. 00% A

—40. 00%

_5000% L L . L . L T R . . T D
P E iR IR ER iR R TITRER
2533323882353 882388¢2753
R R T N O G s
[ It R o B o Y O e e A B e A RO o I o IO e T e I I
RERRSRSKRNKKRINKIEREKKKEK

— BIPPEHKE — BHISEERSE |
V=4
§4 BEEANRSE

4.1 RELE (RESLHE/NA) FHr

EAESHESZE | IEF
wy | RF HARR Mok HH
EREH | BERH | £R

o EEE, 32 R N K A A ik T AR
£, BAREES MV TEK. 2012 48 N
ANF 4, AREEAR BT TR
201545 H 28 H&E 2016 4£ 8 A 5 H,
ERELFIFE, 201744 A 13 HE
2018 £ 9 H 4 H, {Tr T R &L,
2016 8 HSHZE 20194 1 H 18 H,

Wi 20214 10 IR ERE 4SS, 20174 11 H 9
R | RES H29 | 134 | HE 20194 6 A 28 H, £ K¥dE 100.
il KREHE 300 441, 2016 4F 11 H 23

HZ 2021 4 11 A 12 H, 55 HIE 500
WERIE & 282017 45 11 H 9 H & 2021
1A 12 H, MFETEMRKESS
Py 2020 4£ 4 A 23 HZE 2021 £ 11 H
12 H, {Er 7 LiE 50 8553 4209,

2016 4F 12 A 30 H# 2024 £ 5 H 31 H,
1T TR R R A HE; 2023 £ 3 A




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

23 HZ&E 2025 6 H 6 H, {Erg b
S500ETF (QDID) 42 3; 2022 4 12
H16 HE 202546 H 6 H, Lt
& R B E KK BR RS & ETF
(QDID) 428, 2024 £ 5 H 21 H
202546 A 6 H, Er & B AR
Tk 1% ETF OB (QDID Fe4: 23
2021 510 H 29 H& 4, {EF§ /7 MSCI
W AS0 EIBEHE ETF 3£4: 2038, 2022
1 H 10 HES, £/ 77 MSCI H [
AS0 HI:HIE ETF B & 48, 2022
11 H 21 HES, F#FEHREAHE; 2022
12 A 23 H&ES, AEEJ76IE 50 midr
R R &4 H; 202343 H3 HE
A AL R 7 UE E BLH 2 ETF M4 48
2023 4 H 13 HES, £8P IRT
300ESG i ETF 442 ; 2023 46
H 21 H&EA, AR5k E G s R
5|40 ETF 24408 2023 427 H 28 H
24, {Er A IEEERS ETF 244
B 202349 H7HZES, EREAHIE
2000ETF 24 43;2023 £ 12 H5 HAE
A, LR IR HLh 3 @ ETF & ke Bcds
CJF: FE 7 e Fth 3 R Bk i) 3
G2 2024 2 H 28 HES, AT/
IR DR A RHE 51 40 ETF B E 4
;2024 3 A 19 HES, LR HIE
FeARF=N IR R LS 2 3 2024 4F 3
H 29 H&E%, AR5 ik 4= L4
BREIELT, 2024 F4 H 15 HES,
1T/ 7 BRI S B ETF 2443
2024 4 5 H 14 H&ES, AL/ 7 Hubd(s
k%% ETF KiCHCEE &2, 2024 47
H 8 HEA £ LUERMIMR S A ETF
RS A 202549 A 16 HE
A, AR 7 FAERMIRR A T3 68 ETF &
B (R Fy LIERMIR A T8 68
TRB R HEeELM, 20264E1 H 14
HZ 4, {Erd sk fth 328 ETF 24
23 2026 £ 1 H 16 HES, £ 7 L
ERHIR N T2 e ETF Hea 28,

E: 1 AReHEEeEHIER O WIVAREERANH, FEEeL B ER H I
LR G4 BB AR I AR MR 2 WU E M GER At (XD HIY;




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

2+ EFFMER T FAMEEN T EIE & GEREeLENMES. BH. sREH
NG RN 53 B B o RS e M N 53 90 PR AR SR L E

4.1.1 BARGAER S B E BRI BOR 2 B i e 20 3 R B 3 A7 AR R L

4 FEm e FEmEE (D) | BPEEEOD) AT RS [a]
N 9,815,842,947.5 | 2016 4F 08 A 05
AL 18 08 /3
9| H
A B 2024 4F 06 H 28
N T %§’ PRI 71 162,293,444.94 06 7
e il H
HAhH A -
X 9,978,136,392.5
&it 25 3

4.2 EENSRE Y A AR S IE BT 5 10U U

M RN S MAR GRS FHUE, AEWIEH . B2 57 JE N BEAE 5 4

Hefih b, RS NBORR . AN, AR EEiEE
WEVEG I, WA ERESMARA AR FS R $5 LR R H &/ &
FALHEI I A R E

4.3 N FEXGE UL
4.3.1 AF32 5 il B HAT B

AARE I, AT ST B RS PIT CIES5 B S48 BN 7] A P28 Sl BE 4 S 7 L)
SE ARS8 BRRE, ST R GERIN 145 8 R 2R Ml 55 R 7 A% 2 1058 5 4 P 3T
TR TG B T R S AR A A

»

4.3.2 REZHIT AT T

AT ARG AR E LT N ARG AR ST ENEE R A RS
S 5058 5 Fr 0T 30 1) H S R0 A8 5 J A 5/ [ B A8 o Bl i IR 27 24 H RS B 1) 5% Y
G UHION 16 UK, & TR BB B AL A I BB R 32

4.4 MERNESB T RIENIZ/EI T

AP PR R MSCT Hr [ A50 HLIBE HmFE%L, MSCI v [E A50 HEL HIBIEETETE T A K& K
TR 50 HopskAll, & A AT TS ok L FIREE S, 5 A [ 22 00 28 55 AH R P e ot
2026 4E—Z=F, MSCI t[E A50 B 5K B3 45 Hoik Ml -5, 02%.



F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

RZERE, AR, AT SR RO 2 TR BRI, HIEERI B
- R B ACHIEIR e A A3 AE, EWERRATSEEENEE,
FOR AR IR TR LS iR B, R ) 55 4 RUR A 3R KUK B P Bl TR .
JET, FHIE MG R e VAT A, KA Sk = s AR PG, TS RGBT
NESE, ARV ISEIK L, RIEZGHMEMTE S H B — DM R AR i 4
JEICAE A JEAZ 0 B 7= Sk (19 MSCT Hh [E) A50 ELIK LM 45 40 S Fafi R I

ARG RN, RATEE BE “HBEMLS R . “HARNZHER” | <R
ERRZRR SRS . “WERBERG” 5, WARREE WIRE R ZE SR s B 7E B KT,
I P A 1 AR AR, AR T AR RE G M IS o FRATTN AT SR A P PR R R 2E
B Hrin T

(1) B2z BMEIE Al s SR 7 5, %o IR BRAT T3 ok F Py 3 6 52 5 4 BB 330 2 /I
e

(2) JH 0 SRR I 0% 150 P i 20 SR P A 7 15 R A 11 v 5

(3) MR FEHRAD BOR B AT RS G, FRTRATHRE TG R, E5LE
TR R 51N 22 7 AL 75 0 R A, R 2 4 o E BEARLYE L N

(4) HIE b T w1k e K A B2 )

s
It

4.5 HREHAZSHN SR

ARG, AESOBIFEN 0.9797 70, BN, DHUHEIE KK N1, 63%,
[RI ST 3 1 4 2 =5, 02%.
4.6 MEMARESRHE NEE B E B R Y

G HIA, AR SR M BUESE — A2 5 0 A e AR N AN — 3 N e 3
FHHEIR T BT A T .

3

§5 AEAGWE

5.1 MEMREEH~HEHR

SEEAL: NRMT

=83
Fe TH &8 Go) 553%W?mwm
1| BB 497,499,593.76 99.26
Horr, frzE 497,499,593.76 99.26
2 | REewE




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

[ 5 WAL i 43

Hrpe it

B SCRRIE SR

BRI BE

ERLAT AR AR TR

KNG il

o KW e SRR AR

EEfh B

BT A H A 46t 2,387,340.66 0.48
HoAth %2 7= 1,337,918.15 0.27
&1t 501,224,852.57 100.00

T BRI B BOR TS AR B AR A I E, MUAT Mk SR U TR AN AT IR ARG
{ER

5.2 MEMAREEATIL I KK BE

5.2.1 MEPRBERFZT LA RKBARERRAS

RHE

KRG ATk ARHE GO 38 B 1A EL B (%)
A VeSS N 1 4 3,463,556.69 0.69
B PRI 62,853,651.81 12.57
C i1k 255,879,784.36 51.16
CIVANIE W NI /S W& S
D (Rl 17,095,454.00 3.42
E et 4 5,159,799.00 1.03
F LR A EEN - -
G LI SR B 15,381,774.00 3.08
H {1 Aol - -
. GEER . ARG BRI R 2825811772 565
-l
J Gl 99,195,431.31 19.83
K S =l 2,868,300.00 0.57
L BT AR 25 R 251 - -
M BEEH SR AR S5 6,494,220.00 1.30
N IKF S IREER FE i B - -
¢} JE ERARSS  AS TR HAM AR 55 - -
P HE - -
Q PR TAE - -
R Ak R E AR R - -
S e - -
it 496,650,088.89 99.29

5.2.2 MEPRBIREEZT IS RKBARERRAS




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

FTAk 2R

AfpriE God

53 S B A HB (%)

RS S N4

vy

KA

209,179.05

0.04

@)

il

594,345.68

0.12

w)

HJIL BT R SOKAE A
BRI

jesn4

HER R

ALl A REAIEEOY,

1,845.66

Q™| d

A R ROl

—

e B AR B AE BRI
5l

B4

Byt el

A G 55 e 55l

AR FEAMEBANR 55\

44,134.48

TKF L IR FE i i B

FE R MRS BB AR AR 55

A

DA TAE

e RE RS

w|mlo|v|olz|z|c|®|—

= A
é/]i =

it

849,504.87

5.2.3 MEARETIL I REOBRBEREBRERKAE

5.3 MEWIRIEZA RME G HE ST #E LFIR/DHEF R+ 2B

g

5.3.1 MEWIRIGBBIRL A SOHE 5 2 & B 715 E H B RN HEFR B RT 44 B

EREHA
e | mEAm | BESK | NE D | AnhE G | Do ad
teil (%)

1 | 300750 THER AR 109,817 44,113,488.90 8.82
2 601899 Kl 970,351 31,749,884.72 6.35
3 1600519 PVl e 19,074 27,657,300.00 5.53
4 | 601138 Tk & Bk 472,830 24,331,831.80 4.86
5 |300308 bR E A 39,700 22,605,577.00 4.52
6 | 002594 EL Pt 198,977 20,942,329.25 4.19
7 | 688041 HLER 83,026 17,457,046.76 3.49
8 | 300502 o 35,500 15,720,820.00 3.14
9 | 600036 AR ARAT 387,073 15,219,710.36 3.04
10 | 688256 FERAL 14,946 14,691,918.00 2.94




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

5.3.2 REWIRBIRBE LA SOHE & 28 B 7155 BB R/ HEFP B BT T4 B
EREAH

e | MERE | RESK | NE G | AnhE G | Doan
Eel (%)

1 | 001280 alEsk:: N4 2,277 173,029.23 0.03

2 | 301683 2HEM 952 74,617.76 0.01

3 | 688818 FLRHE R 1,680 70,610.40 0.01

4 | 603459 ARITE s 3,300 58,410.00 0.01

5 1301696 N R 2,157 53,234.76 0.01

5.4 MEMREF S MM 2RI GFRRAE
o

5.5 & HIRIEA RME HES B 1#E LGN EEE R I A SsSB4
T

5.6 HMERIRIL A YA & H & B E LU R/NERA KIBT+ 48 B SCRFIES:
BB A

AT AR IR AR I B SRR SR

5.7 & MIRIEA fOME G & B A E E B R/ R KB 148 5t )8 3B
4

To

5.8 & MR A M E G ES B 13E LI /DR BBT I A BUES B 40
o

5.9 MEMRSFE ST R KBTS 5 18 Ot i U
5.9.1 MEPIRAZE ST KB B 5 A4 25 BT 4

o e ij@% (F/ /E.\z?ﬂﬂa iAfMiME/E S
SE) () g (n)

IF2606 IF2606 2| 2,627,520.00 -66,870.00 -

ARMEZLSF AT o) -66,870.00

JetR IR B e B AU A (To) 42,808.04

e B A A R B AR S (o) -110,550.00

5.9.2 FEER AR B BUR

809 Bt 12 7T




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

AN R B A SR AR RS A B BN, LB OREDN N, B BLE PR A4
A GRS A BT 5 2 o AT 77 40 M BRI B OAT AT, B AR B S S A2 T B 14
Aoy A FBRIER TR 22, TK BT R BRI H8 ) H

5.10 MEWRAE SR NEFRARZ H B HA
5.10.1 Z< A B £ # SR B B BUR

o
5.10.2 5 MR AE S BB 10 E 6 L RKF- S0 150 5 B 40
o

5.10.3 Z<HAE £ 4 S B m AP
X

5.11 BEHAEMEIE

5.11.1 FHARESBRKAT+ZIEFRRIT EGRRE H I ERITILR
AE, RERSTRHHIT—FARBIATFEI. LTNHRHEE. Wk, ENXHE
FRUEF KB PR P LA

AT AR I AT A4 RS (AT AR TR SH R AT IR A PR 2 =] A2 0 o G ) AT — 4
W52 ) [ S b BB R R B AL T . B EIRESR R RAT RSN, AR BET T RS
WIRAT ERA ARG G E IRTIL M E, AR g H AT — A 22 AT DT 41T
s .

XF_EIRUEZE BB R SRR P I . AT O RE R &, NIRRT sl iy, Lk
UESF BT R AL PP A5 AR SUR R AT 2 =] ] JEE (1 225K
5112 FHESHBENTRRERTEHESSFME NEEREE. WL,
B RLXAH S ER B B R AR PP B

RIS BAH 2 BEE A ) BRI & FUE &R R, AREE A
M BERNAURE b BRI ZR AL RSB N RN

5.11.3 HAWEZHIRR

s B &H o

1| fEHRIES 410,532.08
2| MGEFRIE R K 927,386.07
30| RYBER

4 | MICRLE

5| MUSCHIE K

6 | HAhRISGHK

%10 7312

=




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

7 | RS

HoAth

9 &t 1,337,918.15

5.11.4 MEHIRFFA KIAETFe B0 B T Fe 4 55 B 41
ACHE G AR AR AR b T I (0 PT R 5

5.11.5 5 HIR AT+ R AP AR Ul 52 PR IGO0 Y 5 A
5.11.5.1 MEMRIGHB AT+ L BB FAFERIBZRIEOL AU
T

5.11.5.2 BIRARAR B B 148 B 22 h AP AE T8 2 FR 1% 0 4 Ui B

Vi % Vi i

B | RER W 2 7 ﬁﬁfﬁf{gﬁ% Eﬁﬁ?i?ﬁ ﬁﬁ%iﬁ%ﬂﬁ
1 | 001280 ERlEak: N4 173,029.23 0.03 | Fri i
2 301683 BHH 67,093.28 0.01 | B A ki
3 |301683 2HEM 7,524.48 0.00 | e 1
4 | 688818 FLRHE R 70,610.40 0.01 | e i
5 | 603459 AR EEE 58,410.00 0.01 | Fri A ki
6 | 301696 =TI e 53,234.76 0.01 | Fri A ki

§ 6 FFHMAEEMHZS)

HRL:

A HHHAAT S A 0 i 596,542,944.00

ik A5 H1 3 () i, H N 3 0 312,000,000.00

P: S S A0 T 4 I [ 3 0 398,000,000.00

Tt BT S S 3R AR B 8 (A &> BA-" 38 51D -

i A R A 20 i 510,542,944.00

$7 REEEANZHERRERHALZSRHENL

7.1 ZEEEANFHEFESHBRIHER

ARG IR, FEGE BN RFFA AL S0 A

7.2 ZEEBENZHER RSB RALEST 5 WA

AN, B BAAEAE R B 0] B SE SR AR e 1 L o

o110 312 W




F577 MSCI H [/ A50 LB HIH5E 5 TP GRIR BOIE S 5 BT 2 4 2026 S5 1 TR

§8 MBRE RN EMERER

8.1 MEF MW B —RBEFHESHBEHIAT BRI 205895

AN R RS B IE L AR R HE S50
SRR
% @ﬁww »
eyl ¥ gi?ﬁ) R 73 0 FH ) 473 3 R [ 473 3t R A0 &ﬁﬁ
il
[i]
Bt 20260101-
. 1 173,686,810.00 6,403,600.00 15,271,700.00 164,818,710.00 | 32.28%
% 20260331
P R A

AT GAFAEFF A S G O AU IE 20% S0 BT A N, ERFERE R LG R i 260 R, 353 & BCRBE LA BN RS )
ARPUIE R B, K2 S BRIk KRG AT B v B 3l KU

8.2 MHBERERKMHAMERRFR

T

§9 FEXMHEXR

9.1 FENXMHFHEX

1. (FdJ7 MSCI " [E A50 H.Bk HIEAZ F) B e O F ¥ v i 4
2. (FEJ7 MSCI A [E A0 H.BE BB AT 5 B G AB B0 S 5 R 3L 4T )
AN

o

9.2 fFHHHL R

TR T AR HH DGE A8 25 FH 2% 5999 534 K JE 32-42 #4%.

9.3 BN

Pk: http://www. nffund. com

¥ 12 712

=




	OLE_LINK1
	OLE_LINK2
	§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


