BEER—FRHEURAEIESRARES
2024 FIFFRE
20244F09F30H

EEFEN HEESTHEFRAF
HEFTEEN R IEFRMAEBRAF
WEEH HER:20244E10H25H



[T A I — SR A SR & B R R B 20245 553 AR 7

=3
B B D R oottt ettt et s e ee et e ees e e 3
82 FEBETEIIMTEI .ottt ettt ettt e et et se et ee et e e ee e eeeeae 3
§3 B G AR I TR BRI .ottt ettt ettt et r st 4
kYR S 1 - =7 OO OO OO U OSSO PPOT ORI 4
B2 BB BRI oottt e 5
B B B A R oottt et seer e eeseeneeean 5
A1 EERTE (BIEG BT/ I oot 5
4.2 BN E BN A B SEEEA TR BB .o 6
B3 ATFAE BB TTBEE .ottt e s s s eee e seeeeee e e eees 7
8.4 F R B B B R B I B AR 2T oot 7
A5 FR A BT EE B IINEIRZET ..ottt e et et es st e e e s e nene e e 8
4.6 MEHNESTFE ABEE ST BETTE VLI ..o 8
85 IR AR oottt et e e eeseeneeeen 8
5L R R TR B T T A B oottt ee s 9
5.2 FR G B R T LS R T T B T 2 oottt sa e ee e 9
5.3 E KRB A AME S ESBEF=RE G MR RIET+ 2R ER TR ..o 10
5.4 FR 5 B R R T I B B 2 oo 11
5.5 |AEHRIE A AME SEE T =B EIFIRMNEF R EERSFBREH oo 11
5.6 & BR LA AAME GBS B =R E BN T+ B B X RRE R R B A ... 11
5.7 |MEHRIEA AME SEEF = BEIFI R MNEFRITEEREBREPN ..o 11
5.8 | HIR LA SAME G EE = B E HLBIR/NEF R BT BB PGEBR T ..o 11
5.9 IR EHAR AT SRR IBAE BT BB oo 12
5.10 AR AL S BE I E AT BT oo 12
5L BT A R BT oottt ettt r e e e 12
86 TF T TR T A EE T ..ottt ettt ettt 13
§7 BT N IE R B G B I B R B B oottt 13
7.1 ES BTN AT GBI TE I .o oot 13
72 ESERAEAEARERBERESET T ..o 13
88 B B A T oottt ettt en e 13
8L BB T E H oottt ettt ettt ettt ee e s eeeeeanraees 14
8.2 T A .ottt ettt e et ee et en st en e en e en e en s een s een s 14
8.3 B I T T oottt ettt e et et et eeeeeen e eeeeeneeneees 14



[T A I — SR A SR & B R R B 20245 553 AR 7

§1 EERR

FE&EHNWER S LFEFORUEARR S P s B A RICE . 3 IERRIA L
R, RO AR LS L A I R e B M AR AN Bl A T AT

B FEE NAR ISR A PR A AR AL & A RRE, 1202441023 HE#
T AR WSS FRbR . ERIAB T A S EZENE, RIEEZN BRI
W0E R ERRR B BN .

B BN AR UE ASHE . BB B 1 i ) B R B 4 B 7, (RN PRIE S
G—ERF,

REMSENGIFAMRRILARRKI . BH XK, B E AR T g sk /i v
GRS RECE SR

KA & sRR A O

AR B E 20244207 01 Hi#2 £20244£09 A 30H 1k

§2 FE7 MmN

A lp [ E W — AR A
A 010755
A (Y BLTIFF IR
e Ve R 202012 H08H
5 BRI & O U A 503,539,596.994}
EE R A G XS FTIE T, B ES)
e o P e B P B, BRI Sk gt
w7 B

B PP B [T R < B8 7 A S A A 1
fH.

FEG AT AR W [ P A0 2% e B T 35 (22l |
B € B B IER B IR BT LB . A
K E R R I B S, XA BB
EREAT VMY, AR B KWIE S MK
BB B2 BRI S, 4565 M
Pt s FIAEAT M3 7341 BA R AN B PR S A T A A 4B 7K T
fyopthr, B EEDPFAEE DT &, B
e A ERR S S EAEACE BT A
AR R R R A S . AN, ARG A Y
W5 A IR SR T 3758 5y ELIR @ ML 3B T
BRIy, AN SR L R AT R R R 4F

3T



[T A I — SR A SR & B R R B 20245 553 AR 7

N TR TN e
S A O NG L B L A
W WM E N . SRR .
R SR R R o A TR
e N
Ve TS A [ O S
T T
H1IE800FE H IS 35 #Ex55% +HiF Mk I il 25 & 46
R B B R 28 00 i B 2 (2
) HaHl s x5

S AT, A LR ST
TP I IN
o T a. A4 B
IR P A
. TS L K 5 BN A R R

FEeEEAN 1 S S A PR A
HETEAN IRITUEZF AR AT BR 23 )

Vi AN ERHA/ I L e N R 2 0 A€ — SRR R Y], S Wi i
T AT HI Y AN I BRI [ S e e tH 55, B AT WIBR N R IS 2 H (55D =R
FWH AE) , BRAIEEIE (EzE) AR R I b B i

§3 EBWSHEIRAE SIFERI

3.1 FEMEHER
Bfr: KRt
FEMFZIER A ] (2024407 H 01 H - 2024409 H30H)
LA &SI A -11,242,265.43
2 ASHA]E 11,918,098.89
3 IIA S350 25 4 3 A BA R 0.0232
4 AR TG BT =1 311,441,393.26
5. AR I B VB 0.6185

FE: 1. B WEHR bR AR RAT NN 5 2 e 15T, T A E 58
B 2 7K T AR T i 1 B

2. A CLI T PR S AR . st HAN CA S 2 e iR shik
) FABRAHIR PR S AR, AR A 3 2 sl et in_EA S 2 se i E AR s e .

Fan



[T A I — SR A SR & B R R B 20245 553 AR 7

32 EEHERI
3.2.1 ESMHIFEE KR R E SHEA S LB AR R R A B
| kgt
e | et | g |
A ETL @L{Eik v " N %{ﬁq&ﬁﬁ
B B KA | RS L] OB | @
=36 N RAREZE
@ =€)
@
TE=EANH 4.19% 1.27% 11.57% 1.11% -7.38% 0.16%
U A A= 3.20% 1.10% 11.63% 0.89% -8.43% 0.21%
ok -16.98% 1.35% 7.55% 0.82% -24.53% 0.53%
k=4 -40.40% 1.51% -10.05% 0.81% -30.35% 0.70%
Q%é‘z\%ﬁ 0 0 0 0 0 0
R A -38.15% 1.50% -10.18% 0.82% -27.97% 0.68%

3.2.2 BEEEFERURES RIHHMEE K RRF) KI5 RS B fE i as R 42
BHIHR

tEEEN —FHFaERE S FEE RESHEH R Etin E A R ER L E
(20204E 128 080 -2024F 085208
24%

12% |

0% |
-12% -
-24% -

—3594 -

_48% T T T T T T 1
20201208 2021008028 2022012 20220801 20230217 20230901 202403020 202409430

- EEEN—FHERRS - LEHEEE

E: AEEe@OHEEeSFAERHERNH . BEECHAR, KRIEEE 5™
FiC B LU B4 5 2 2 IR) A S U W P AT SR B L Bl 2405

§4 BEARE

41 Z¢Z2H (BRESLB/NH) FHH
w4 HA55 AR NS | B Ui

Bl




[T A I — SR A SR & B R R B 20245 553 AR 7

B4 IR

fEIR
H 39

BiE
H 39

IR
L

*R

[IEE W — R
MR A KIS g2

2024-
02-06

214F

XM e, hEEE, 2P
4. 2003527 H 22200445
H AT b it B A 5 [ E 27
T 0 BT A PR 2 =] B 5 A
Jii, 20044F6 H 22200742 H
AR @ UE SR A A R
BT L, 200743
H 2202148 H AT H i 2k
SEHARAF MR
M. REgm, BKiEEE
R, 20214F8 H £#2202341H
HEEERESEHARA
F] B BT M A A
bR, 202351 H
NS 2 & A R A
A, TR ESH, [FF I
FEFASE BE 7= BRI R
2., BAAEEENLTEHE.
H202452 H 6 H LU AT 18
BB W — R R 1Y
IEHFRREEEESAEHE

%,

4.1.1 BRI R EE IR R L A2 &2 3 RN 7 R B

4 FE R A PR (FD | BEPEREOD) aRIA
YN 1| 311,441,393.26 2024-02-06

. GG F R 1| 12,839,816.70 2024-03-29
HhH & - - -
it 2| 324,281,209.96 -

T RN &2 EEIR H WDy R e 2 BN A =] LUK & O 468 3

4.2 EEANR G N AR S E T E 1RO U

7 A R TA]



[T A I — SR A SR & B R R B 20245 553 AR 7

RGN, AREEHENHENR 7 (PHEANRIEMENE SRR EE) - e
A FMEAAR SRS RE , FFARB WSS B UL 53 i S50 A8 R 3a Y ik 4 2
77 FEERBVE BTG A REEEMBE S S FRRUE, AR RA NEREA iE .

4.3 A PR E I
4.3.1 A3 5 B HIHAT B 5L

ANy R GE T TS 5 B 2 1 ] FEE R 2 15 B M 42 | R PRI T 2 ia AR ) 2
o BN PTE BTG BTG, BRI IR R AR G AR E R R HL 4 AR
i AT AP 5

AT BRI MR G R G, PRSI SEREREEL ., o
OIS $5 58 tR ST T A AT Bl o A FIER GPITH T SEATE T AL 5|, @A
NV G e o XTGP AT e 5y, ARG “RE s, prddist. thhis
fe” R, SEBR R A S TR AT 50l X TARE R a2 . DAl 4 3L AT Y
AN Ty, AR RIS EEB e AR i 2 S ST R R T SR A S A R
BEAT 70 B -

N A Gy B AN SRR A AT H R B A AT A%, IR A S 5 K
PR Gy ATE R M, TR AR 20 % 8w B E A RIS 4L IR AR I s R
2SS BRI AU At A 22 7 UL AN R IR 8] T 11 [ 1R 38 53 (58 S A Z2 AT o0 A,
I AT VAL AN J2 B RN 5N 22122y i R AN A5 AL 1)

AN AR AT REPAT AP Z G HEIL, A FRFE T EHREHE, RRBERA
PR AT N

4.3.2 FEZHIT AT

A TARGE AR T Z DTN AREWIN, RH GRS B s 5
RIS, ANFEHNTABRAES SZG I AITEN, [FH RS RS
DR FRILAL Gy B SR 2 H RS B S% IR R A2, @B R RKILRHE: A
W SANFERM AR ASEAFNEE T CGHAL 3HAL SHA) FARES
122 oy i 2R LS

4.4 | EHAN S HIR T EIE B E B

20244F = ZRFE, YIRS BB KEBOR R PGE Bk, &5 S HEE T R
ARG LS T PRI IE A A T R . BARCRE S YPIR300.175K16.07%,  HHIES00 LK
16.19%, H1IE1000.17516.60%, iEFE%L iK12.44%, SR FEEEK29.21%, fH4E
¥ ETK16.44%, TEAREIER EK25.29%. MWATIRE, B, SGa4r. FHibr-.
HRE RS VRN REEIRIEER, 28] B3k 743.80%. 42.57%-. 28.06%- 24.82%-
24.24%. 22.80%, AMAL R, BT RMREGE. g, BREKIREE, 9
A Bk T2.47% 4.54% 5.77%- 9.39%-+ 9.66%-+ 10.72%-

Evpil



[T A I — SR A SR & B R R B 20245 553 AR 7

AN N TR SR S AN T HE LR B AE  RL E  8S R . T H B SOR B . I BGEEN
R AORTIN A SCRFRIAF B 2% B H A 9% i UIH 008 (0545 T4 ), 9t % #E3000127T
e AT AR ol R 5 B <, N0 SRF AR Ve 26 SEOHT AN B b LI BB . 7 H IR BUR =
UGB AT LR S . SR, ZWBORERFEEM 1. g /1. =il
SR, ZEUASRRIE PO E R R E N 7K

OH, BEERVGELAIIIFHEN BRI FEFr 2 T8 A 25 AT 1 I MEBUR
DAL s ™ . BRI 348 77 T B R BUR . 9 H R L R BE R AT 2. R,
BYVEE A ESE, AROESCAARBOR, AR REBOE, DI m Bk it
RIEERIPE. AR, B aEsairtt kR ARES .. SRR, ERIY B m
R R IR, B e i i Rk IS, BEES T SRR B AT . S IEDR,
B DX BT A B S e R IR SRS, TSk ARSI, e et
HERN B o R R AR . EB e B, HEShA TS R T R A

BRI 2 )5, WAT RN Bat iidpiEss Bk, BEcs ™ HIiR .

EpriidnJiim, FEBAEEZENIENXER . HATE K3 E 25T LI HCE bl A R 4L
e ZFEENEELSGEERREOR, WiE Ay BT “AMERLS” o ERERL
GG NIHAT MG, WSEIE B IR ET . B Al H D A] RS2 B 1 52 it A 1 LR

JEEAROK, ey BT MBGR RN SEAR AT A T AR B R HL. [ PyAs oiE
BORTE I 5 22 Ja 2 5F I RE 75 th 998598, J 8L BOBUSR K 1 o AR IR R (AT kA2 3
ITE R R . [E PR Gratik, SEEZ U R I SL Bl ECE il , SR S gk 28 i A 45 R
R S B S 28 5Ok A AN o [ Al R

Y], AL G AT I B DO R A %G, B SEREIR AR AT R B
PRI T REUR U 51 G P X 8 4 R A L R REAT G L o AN B R R TR B D T R AT K
FeRMESR, ARGRE VR EREEN AT £FERAFECRESN )5, 7
ACE T IS A R, BT RS BN B A BCE, SEEC 1 AR 2 IR S A ik
TH R AP

JEEARR, BATRARYEE N LT KaT S, SR tE & B A7 A 2 =]
ITHCE, REFFWISTL BTN E NP 554 /1 Bk

4.5 REHI N EE LRI
AT 3 BUFAE SV SUR DS W31 B S5 4RFR" [2"3.2. 1 5L G A Al fE 1 1%
L 55 TR S ME B b A AT 2 4 1) PR B 2 40 5

4.6 MEFHNESTHFENBERE ST HETE WA
AT AR I TC T E B -

§5 BMHEAGWME



[T A I — SR A SR & B R R B 20245 553 AR 7

51 MEMREE T =HEHE M
. B WD) o 2 4 R 1 B A5
(%)
1| BaER® 269,348,693.26 86.29
Horpre E 269,348,693.26 86.29
2| e - _
3| B s 14,939,383.56 4.79
Hrp: fiige 14,939,383.56 4.79
B SRR SR - -
4 | RERBE - -
5| ERMATA T - -
6 | FANREEHT = - -
Forpre SEWr = =1 A SEN
TR 4 A %
; ?E’fﬁ?ﬁnéﬁ%ﬁgrﬁ/ﬁé\ 7 47106072 5 39
Tt
8 | HAmBE™ 20,400,061.49 6.54
9 | &it 312,159,199.03 100.00

TE: 1 AT AESMEE AT & 6T RO S BHEIE TR A L 7 2 & FIESRIK O (HE
TR EH

2 AR AR WK I P i AL 15 B A ISR I 2 SRR K o 2 < B I HE L A
TH I 5228 A IRIZAT W R AP BGE R B BRI BT &7 B 45k

5.2 MERBAT WA KRB ERRAE
5.2.1 |EAREATU S REOFABRERRAS

A5 1Tk A RMEGT) i 8 4 BE P VB E AT (%)
VNN 3N NN QN 4 - -
B | Rk - -
C | il 199,904,280.06 64.19
b WL . R K ) )

Az PRI RO
E | &5k - -
it R - -
G | sz, CiEFlsE - -

BTl




IEH WA RS

RUE SR R R 42024 553 E R i

\

A A Ol

P

EY=XE N XGRS,
BARMR S5k

1,002,016.87

EATIN 4

Dt el

AL GE AR 55 A 55k

S el Rl e

FHART FEABARMR 5

104,948.52

z

IR FRBEAT A S it
B

o

JE R SS « AB BT H A
Hi 55k

AH

PARH A TAE

&AL NEEIE N4

»n| | m o

o

it

201,011,245.45

64.54

5.2.2 |EARETIL T REBBRERRBRERRAE

1725 A ENR ) i 3L T IE B (%)
AJ &Y 7 10,504,951.71 3.37
FEH 8,224,324.80 2.64
xRl 18,304,046.46 5.88
Tk 6,986,929.14 2.24
A5 Mk %5 24,317,195.70 7.81
it 68,337,447.81 21.94
e PSSR HIECICS — 20 2 bR S il
5.3 MEPRIEA ROE HEESF = HHE AR/ HEF IR+ 2 RERE A
Iag . i _ SR ARy
o SR ARG JiE 2 44 FR HE () AVIRIKIE(TN L (%)
1 | 00700 R I 35200 [ 14,112,941.36 4.53
2 | 600519 Dig)IE 7,900 |  13,809,200.00 4.43
3 | 000921 HHE X W 376,800 | 13,376,400.00 4.29

1071




[T A I — SR A SR & B R R B 20245 553 AR 7

4 | 002475 SLARKE 2 303,000 | 13,168,380.00 4.23
5 | 688012 S ONE| 74,800 | 12,267,200.00 3.94
6 | 600312 i LS 579,600 | 12,142,620.00 3.90
7 1 002028 RS 163,700 | 12,097,430.00 3.88
8 | 000400 [AR2 iR 347,500 | 11,881,025.00 3.81
9 | 002371 By Sel] 32,400 | 11,857,752.00 3.81
10 | 00388 HUAE 5) F 37,100 | 10,913,480.62 3.50

5.4 EWIREBSF BA 2RI RE LS

o e _ o 4 B I
FFg {577 it i 2 FAMECOT) B %)
1 I 2% 53 77 14,939,383.56 4.80
2 J AT Y

3 b i

Forr: BURTE SR

4 {0l fi g5

5 Al J R F o

6 Hh ] SR 4

7 AT (AT AZ #f5t)

8 [ M A7

9 oAt

10 &t 14,939,383.56 4.80

5.5 EFIRIE A SO E 5B S T 38 H K/ HERF I HT T4 B B % I 40

L PR SIVDSSE ORI I = S
PR | BRAR | MO GO | ARMECD | e

—
_5‘
1 | 019706 23[H fii13 148,000 14,939,383.56 4.80

5.6 MG BRI A SO E G H ST @ E IR/ IR +42 B SCRAES R R A
AT AT IR AR FFAT B SCFFIESF -

5.7 EWIRIE A SO E GBS T35 Lo R/ HERF BT T4 St R B3 A
AREAMEHIRRFFA SR

5.8 MG RRIEA SO E G2 G T 3E LB RN RO BT L2 BUES R B 48

1171



[T A I — SR A SR & B R R B 20245 553 AR 7

AT ARG HIARRFFABGIE

5.9 MEFIRAE B H BB 5 18 5L i
AT G AR A AR BEAT IR I DL Bt

5.10 AR E S B H KB FUH A5 1B 5L i
ASH AR A AR BT B U S B

5.11 |EHAHREE
5111 AEERFERF TR IEFRRITEAEPEE S HIH R ER I ILRRAE, HEE
AR ERG BT —FENZBIATHET. LTTREE.

(1) 202444 H29H, kAR MARA A GIEZ#48E5000400) KIAEE(E B %
EIARINL . A EEABIAAERAT N, P FE e R R A 5T A OB i Gl B E
Eﬁﬁ“Mﬁm%m% (2024) 33%5) , 20244F4 H30H KB RYINES A Z) BT T AR

BRI AR IRERE (AFIRE R (2024) 2865) .

AFEG N FIR A FIAEAE R IE R IR BT 2 5] 2878 R AN I 4 R 7 AR H K 1Y) 5K
JREFZMA, X128 F T AR 7 AR S

() HEANARESI TR TR UEREY, AR RAT AT IR 1 L&
W, BER G G H AT —FENZ B ATFHE T DTSR .

5012 AR SEEWEHRZBES, KABHESEFME&EREEZ SRR,

5.11.3 HARFE =%
e L Fx BH(T)
1 A7 HH ORAIE 48
2 SR Z5i5 K 19,962,601.99
3 JREYAT 5 ) 406,897.52
4 IVl
5 JRE AT A ) K 30,561.98
6 HoAth SO
7 HAth
8 it 20,400,061.49

5.11.4 IR FHIRFEA KL TH BT I T #2155 BA 40
NI AR T IR AR RFAT AL T I w] e e 5157

5.11.5 &G HAR AT 48 B 22 AP AE VLl 52 BR 1500 A 156 B
1271



[T A I — SR A SR & B R R B 20245 553 AR 7

ASH AR T R AT A4 B SR R A AR IE S IR DL o

5.11.6 TR A GG ERH AT T /BRI 4
W FPU s ISR, 23T 1S & T2 8] n] BEAFAE R 22

§6 JF IS RS

B
i P BB 5 44 0. 2 523,241,659.13
i B30 1) 25 45 A B ) 3 629,480.94
e A0 T SO S0 1) e e e B[] 73 0 20,331,543.08
i B A B 4R 7 A2 B A (O k2> DA
“IHA)
i 75 W AR 5 440 A0S A0 503,539,596.99

VE: 1 GERAIR S W R AR RN . ZDR LSS, TS R A A il 55
2 GRERAHR A WIIA) A A S e Y 55, T e [ P A ik 5

§7 ZEEEANCHERRSBBRAEZEHR

71 EE&EEANFHERESHIERSIFN

Hfr:
i 35 BRI BN R 1 AT 43 801 3,000,033.60
i 45 A B (] SE N/ R A7 i -
i A5 BB [0 S5 1 /82 [ A7 i -
T IR E BN FEAT B A e 6 00 301 3,000,033.60
i 5 B EAR FF A AL S0 80 5 Bk S Bt g (%) 0.60

T 1y WA IR R AR N - R 30055, T SRN/ R  A B B 2 220l 55
2 W SRAH S I A R A M 55, U S /08 [E S A7 P 20l 555

3. gk M IR ERA A S 0805 2 & BBt (%) 7 mTkE S, X
NES S e, I BERHIS B SO . 350 ke “ IR IR R A 2
S ElE RS BB (%) 7 TR, EBI 7 BER RS & 3 30

12 HEEEANCHBERTREEREAZEST ZYH
I BNAAR G WA R BAT AT SRR el e, 200 f4% 5

§8 HENXMFER

1371



[T A I — SR A SR & B R R B 20245 553 AR 7

8.1 £ENXMHEXR
Lo FP IR 2 e T 1 TE A L — SRR TR & BIE T 508 2k G 53 SRR SCAF

2. (HEHEN—EREURABIEAREREREAR) ;

3. (PHHEE L —ERE PR GTER R ESHERER)

4, (HHEE N —FERFE RS AR ESFEE I ;

5. KT HIESEAEE MHEE B W —FRA BRA BUUF 5 R S A E WA

6. FEEE S BEREAAE. B,

7. EEFEE NS TR B,

8+ At P HLE B L — R R A BRSO R B S e He e R A T 4 1
e
8.2 TR0 R

S S UL Ny G T AEUNINPIVNT )P

8.3 BIHFR

PR H RSP NI RN RIS E TN A AT o S0 2 R 5 B S, B B4
BRI (www.bdfund.cn) B[, {ESAT LAY G, #05E w1 S B[R] A BUAS
RSO A B R B A

BREE XN ARG PSRN, nfEaARSEEANEERSEHARAR. AAH
& PARSS TR O ELE: 400-085-2888 (R KIRIE TR

BEEESEEEARAA
20244F10H25H

1471



	§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

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	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
	4.4 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
	5.3 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
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§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  备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


