2 PEFRZ AR FEFA B ERERAEETES
(FOF)
2022 £E 3 FFWRE
202249 H 30 H

SEHN: BrREEHARAF
SHEN: PEEAARIT A TR A 7
EEHEHY:. O =F+H =+ 1hH



e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

81 HEERR

B BN I H F 2 JE FORUEAIR & ATl VRN B Rc 2k, 1% TR
B E KRR, B S RPN e B AR AN ) S T AT

FEFRE N EAOVARAT B A PR A AIARIE A ZL G5 [ HUE, T 2022 4F 10
H 21 HE 7AW R %S fabn. SERWARRAGIREFAE, RIER
BN BRI = SRR = KB .

G BN RV LARSEAE T B iR B 0 R D RS P B T, EORR

WEREE—E f A .

HERS AN SR ARE IR RRI . B H WK, PR B e s ek
RIS 240 ] T A < IR S U T

ARG I % BERER G H

At IHE 2022 £ 7 1 B2 9 H 30 Hik.



PR AR = R R S R e it

(FOF) 2022 F%F 3 &JF kil

§2 BE&T= MmN

LR =5

010323

010323

LI

202012 H 1 H

91,391,948.21

BBt Hx

TR PR BB RS RT3 T, B RIR T 3h 4%
BB, ARG B S EL R HE R PR B IR
NFE SO B N B IS R 8 Aa E BT Bl .

A 4 T P (1 G SR I SR R T R
FEVEHEME, TE PR BB MR I RT3 T, g4 sk
L4 B P R AR e A

ARFES N HFR AR SR Je G, 7E RV~ He & 2 M
KRB A B RN SRR, SR
W 2R % 7 P AR TR B G A 4 R R SR B
77 e B R

ARG LG e BAEVE AT, I )
JE— % b 3 4 R — W0 B 4 B = SRR AR R IR
FARIEUE ST RS, R EA KRR E R
JRIE S AT RO AN Je s IR R R A B R IR B 5 T
NPT RE T, X AR A AT Rl P A% 0 BRI
AIPEAS o

V&% At i

HHE 800 #8EUIN 25K x50% +H LA E CME)
Fe B 75 K x50%

IR AL e A A

ARG NRGHEESHRSE (FOF) , X5
Wi ok vy 1 o1 o A 2 < b e K B T T b B 2

2




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

B, RTIRERE SRS,

SRS IN S AT IR A
S o ] M BT 41 B A 7

83 EEM SRS IFHERI
3.1 EEWMFHER

Hpr: KRG
e 14
F W 55 FahR
(2022 %£ 7 H 1 H-2022 9 H 30 H)
LAH C sk et -1,645,114.83
2.7 IR -5,565,128.69
3NV 35 5 4 3 B0 A 1R -0.0609
4RI B B 15E 84,255,884.03
5 IR F & A A E 0.9219

TE: 1. PridEE e S bs AN SR NAWEAE 5 2 125 5% (4
da P S <2 2 (M 4, TSt < 1 PR MO [ % L 20 7M) P08 3t L R e e #2550,
TR 5 SE bR e 7T AR T 81 v

2. A CSEHRR PR S AR SN« Relicas . AR CAE AT
BRSNS ) FABRAHOR B AR, A A A Cse B s i AR 2
AR B A -

32 oD
3.2.1 AR BSOS E MK I RS RS R R 2 R
gL
gL
Wl | B
ey Y
B T kxx | 00 | @@
kx® | s |
H2@ bR 2
®
@
E'-{E/[\ -6.20% 0.47% -6.40% 0.46% 0.20% 0.01%
E'-ji/\—\/[\ -3.88% 0.68% -3.64% 0.61% -0.24% 0.07%




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

N -10.94% 0.68% -8.34% 0.59% -2.60% 0.09%

e : : : : : :

R : : : : : :

HEES
[ A= Rt -7.81% 0.63% -5.45% 0.58% -2.36% 0.05%
B4

3.2.2 HEE & FAMUREE B HFER KRR K H5 F AL S B #Eik
R ELE
e P 7R 2 B s —ERFA IR G R R AL &4 (FOP)
FAUHE G K 5 Gt LRI 2 g s ot L
(2020 4 12 H 1 H% 2022 /£ 9 H 30 H)

8.09%

6.07%

4.05%

2.02%

0.00%

-2.02%

-4.05%

-6,07%,

-2.09%

-10.11% f

-12.14%

2020-12-01 2021-03-23 2021-07-12 2021-11-01 2022-02-20 2022-06-11 2022-09-20

|— &=FEnE=F —L5EH]

84 BEARE
4.1 &2 (RELS LI /NA) M

EAFEERIGZHWIR | ER ML
w4n | HRSS i B
GRS EAEH M FIR

A, 30 &

Ak 4 il A 6 A7l A

s | 4 WK, AR
B | g | 20A01201 ] OF sz af
= R 2 7 E %5 5

Ity SR E B




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

}

EHERBEE
B PEM%IEE
I N =T
AP, 17 == APX
T o B & B =
PRUSE 7 B iy e 2=
Nidera %& &) % [#1#%
AR v [T
BT EH (-
D HR A A S
2010 4F- 9 H I\ 4¢
TG, MER
EER S m U e
Ak R 2
M T PR
M. BUEREA
HRENEES
P, 2019 4F 4 Hik
HAE L E H
FrHH 2030 =4
FAEMHEASMK
EXELETESE
(FOF) mi&%
FH, 2019 £ 11 A
i, [FIREfERe
PR E H b —
R MR A M
P N S A S
% (FOF) M4
23, 2020 4F 12
Hitg, [FREEE
7V 77 2 H bR
—HFERAHIRES
MR EEF
4 (FOF) fy3
G4, 202145
Hitd, [FREEE
732 B H M
2040 =4FERFA
MRt e
GH¥4 (FOF)
[l 4T, 2022
9 HE, [FIRFHE
T 4 2 B 57 2




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

H bs 15 FF A7 30
A MRk U5
eikg (FOF)
e,

TE: WARKERH HIAE AR H IR A F e 2 B, RIBLA S H Ok
EFF LIS SGEMAT I b2y GEZFEGLENMES . a9 sZOE AR
Mol N 53 B BIMED A RAE -

4.2 EEAXHR G N ARSI FEI T E B3

RGN, AEEGEHNT RGBT EF T EIER) S50 REHEN R
WAL U BSEA R SR IUE, AEWMSEM . Bt
JEU U BEANE P 2 e B 7, ARSI ARSI RTHR &, 3k i i N R i A
i, AMEERFENEOR BT S S FAEIEE.

4.3 A PRGTRHHA
4.3.1 A P32 5] B RISAT R 0L

RAEPEIE R & GEFREREEH AR QTS HIERSEIL), 27
iE T (e ik G HEHARAF AT ERFIL), K REHSET T
BRI S PATETHEMAN AT 5 E M. EHlE . et
T, W RAE N A A E P R A SR T AU B BB UGS R, A
JREK T MFRIE . BFAEN S B H ARG 5 FORM R SRR A 54
B AR P24 E BRI 2 o AEREAT, A SRR A e iRER s a S
YRR A BE SIS, 08 F ™A PAT A RSN, PAORIE RS B AL 558 J R 3
I WAL, o R RS PAT B R SRR Dy TR B S sE
AR TP T ARRZ OS], PSR PTG B N B 3, B SRR
IR e B A O H AR P o RS H AT, A7) SAT 9 I A-F S S L],
AR BAEZ/ AN FIZHPITHE. (LD 5= Riimls, B
(710N TR 7 N = 71 VN & Kl W0 e 852 i et A T M A = R T '
WHEELHNH LR AT (20 Zh i —Zaliplkds, A aamiis
JEASTREAT ML 55 i, SR A8 S i LA B AL & 40 SOWANHEAT Bl . A5 i20lk 55 DA
7] 4 SCHAT RS AR, WS PR B 16 B LA R A5 « LR A1l e S U 24T 20 e
A RN A G AT G Be, HBLA AL SCIAT, BRI A R
KAWEZ5T, #TAFHESA. (3) WRATHTIZ S E T 4 5

6

=



e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

JEIU, S BISEA Rs h JE0  E e R RN iwind B, R AT AN 7 SR AL IR,
BNE BAFF. HREZNBRHEHAT R IHHr, W EHEZEHLL%
PR A4 AR AL 53 s R =], 285 R LA T B, DU R 25 45
REHFAESHIRE I — XS # R SENEA ST E T, HA
F 2 SOGRAS, BT IAE R B I B B 2 5T, #T AR . 22
G AT SR IR, 2 F RS B A TR T S B A B B P AE
T LA G ARG R TSN AR A TR RAT IS B . LA R 44 SCGHAT
52— T3 B SRR BE 2H 4 TR H R 1 22 5 H 1 S 11 32 5 LA % AT e 580
NN SAE Gy RO Ak 1R S 0 38 S AT AT 4%, MBI A AR =7 15 B
s PR MBIRGED, BN SRR HE SN TIN5 55
IAs s SO PEREAT 8 2, A [ BB LA eI 22 B B 1 1] R 22 5 158 5 I LA AE 5
MEEBAT 0T RIREIAN, AR A5 5 Hil BESARPAT 1B L R 4T -
4.3.2 BEX BT RWE IR A

AR EE 2 QERRRESEHEARAFLZHHERSEL), AFK
ST RIS YT G IIIVHEHE T & BB R AL, i, [
VSR S ARLEAE 55 T RARAT (R 10 8] H R ) 32 G 4 N, I AE#E 55 R G g AT
TWHE, ST ARG [FR ISR T X & 2R A A R 1 A H R A2 5
MR S50 H RS S AR S XSS BT & T R FIAE 5 0 b R 458, FHARSCTH
7148 Gy P AR AT Rk i 4%, s B 2L & 1) 4 (R [ 58 G AT AT T s 40 Mo A
WG, D2 G sh M a5 UE s VA R T 2, BRAR A S US43
HESHWZ G AT MG, 17 H RI65E 5 A B/ 1 B0 58 by 1 il 1%
TES 24 H A &1 5% 0 4k, RIBILAHEZL ).
4.4 F 530 Y RS BB SRR AL SR I U A
4.4.1 G BN B SR H RIE B IES I

2022 FE =L, AT RO RN R AT . R, 14 AR
Tk 12.61%, _UF 50 ¥EEC Tk 14.66%, IR 300 FEEC N 2k 15.16%, ALkt
HUR 2k 18.56%, HIIF 500 Tk 11.47%, HE 1000 T2k 12.45%. BRIEIR S 6ETR
WG EBRAL, G AT AR L T R R R B

=R RS T, 10 AR FE T At % i A 2.83% 1K 7K P —



e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

R, 28 HhAjaIh 2.58%IK M5 E EAT, ZEOR Bk 2.75% /% 15

WG, ARSI T T AR, SRS T SRS B P, 7E
BURS B2 7= ARG L T B, BT S XM O TC B L o o] e Wi 2
P T R B E O A B A T i SR S I G R . IR T, YRR T
WEME. F, RS LD T FEE R
442 REMAZE SNSRI

B 2022 4 9 H 30 H, AIGHEUFE N 0.9219 Jo, ARk W0 8l E
KR H-6.20%, [R1HAMY Sf b A B 1 K 5 0h-6.40%

4.5 BB AN EREG EHTHRATIWES MR ERE

2022 FF AL T AR, ARRETURT IR WA R, BB Bk
FERRBUR o BREEVEAIAR = Mok, RSB B I R k. Ak EE I mh 1A
EIL TS, SEouiE R T 15%, HAt B M HBUCIER E, Ht.
KK TG 58,36 eI R LR I

XTI RAREIA], AEAERS = AN T ST R R 3R (A . — ARG TR
LA ST S T o RARAS T AR I P G5 ke T R R R . =R T
I SE A I 2L B2 A BR R AR T 1 R I T 7

FEWNINER T B LR R 2. KRUFE WIS MBUA T, A iyt ds fEEw,
EA ZUIRIR . 1525 (B 82 e ) T 5 — RS, vl g8 i o
Sh—M%3) .

b 55 [ 28 0% ISR ME AR 1) BT, SR I 8 0 R T S5 1 T R 1 Ak
1. B ITCIRBC A T T IX I8, J5 236 udR ek WINEIVE , K R
HAMEEIT.

JEHPUZRRE, A BT RLF A SEARE T, BIFEU S IR 5 R I
M AR OGP, DA R R v 1 o i o e A AR

B B 5 HRCRIZAE L, Bl KRR R %R, EfkaEx% b
Mo A5 F G AT TR B a5 RS b o, AERE (S P S B R
4.6 MEBNESFEABRESH = EE S

RIS N TAFIF T AL, R A AEE RS 5= 14 E (K T 5000 /7

TEHITETE o



e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

8§ BHRAEME
51 MEWARESHE=AHEBN
SE o958 adil
Fe5 i H EH(OT)
EE 151 (%)

1| BGER#HH

Hor R
2 | EeWR 74,837,621.54 88.68
3 | FER AT 4,340,780.49 5.14

Hrr: fizz 4,340,780.49 5.14

B SCRFIE SR

4 | & BT
5 | R4 MR R
6 | EANREEHT

Horre SEWr=CIRI G SN

R R
, WRITHERMERES & H 5195 103.49 5 16

it
8 | HAth&IiHE = 16,651.70 0.02
9 | &It 84,390,157.22 100.00

5.2 MEHREBATW A ROBERK A S
5.2.1 EMIRZT U REHABREREAS
ARSI AR HIRARFFAT ISR -
5.2.2 |EHIRZT LS REBEERERERRAS

T

5.3 MEWIRIEZA RYHE G EEF P #E LA MEFRIET 42 BEE R R A4
ARSI AT IR ARFFAT IR I
5.4 MEHREFF MM ROFFREAS

i

o5 dn i

I EOT)




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

L
(%0)

1| Exfizs 4,340,780.49 5.15
2 | ST
3 | &gy

Horb: BORMES R
4 | R
5 | MR TS
6 | IR
7| AR (ATAZHRD
8 | [FNLAEH
9 | HAth
10 | &it 4,340,780.49 5.15

55 RERIZA LYHE G EEF = 1#E LI/ MR R ET LA R R R B 40

LR
5| BRI | iR | BEGK) | ARMECT) | HEES
(0)
1 019638 | 20 [ fift 09 43,000 | 4,340,780.49 5.15

5.6 MEFHRIEA RHE HES T 3E BN RIRT 42 B SCFES:
BB A

ARSI AT IR AR FFAT B SCFFIESF -
5.7 RMEARIZA SYHE GBS F = E BN HEF KI8T T4 St e R

4

A GAREHIRARFFA SR
5.8 MG HAR I A SOUME G2 G B ™ 35 LU RN RO BT T 42 BUES R Bl 48
AT AR IR AR FFA PO -

5.9 GRS EEHE MBI R G B HA

5.9.1 |E AR A FE K9 B 183 B S A1 35 B 40
AF G AR T IR ARG B2

10




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

5.9.2 AEESH R RSP KRB R BOE
T
5.10 EHRAE SR E IR 5 B LA
5.10.1 AHEFPHRBEBOR
RIEATE SIS AR, AEESA R T E G
5.10.2 REPARRESER K E G R R RS 25 51 40
ARG ARG IR KRR E G2
5.10.3 AHIE G AL AN
T
5. 118 Bt A I
5111 AIREWAN, ABEEIT AT UES I RAT F R W BT L%
A, WA ERE gl B AT — AN Z R ATl T AT IS L.
5.11.2 ARG EIIAT R, AAFTER T T8 H 3 4 & RIHUE % E f
PEZ AN S

B

5.11.3 FHAM B =R
F5 E SHIOT)
1 7 ARIE S 12,725.80

2 IESCUEZ K

3 I A s A

4 VLS eI Bst

5 N WAL R ) R 3,925.90

6 FoAt MR

7 e 5 H]

8 HAib

9 &t 16,651.70

5.11.4 AR TR B4 T5 BOW K T R B 557 A 40
AT AR T WK R FFAT A0 T I m] e e foi oz

5.11.5 $R i SAAR BT 45 B R A AE FE UiE 52 FR 1% 0 B 5 B
T

11



e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

86 HE&HES
6.1 MEHRZEARMESESEF=1HE LK/ MHEF R 2 E SR E I
EEE
B
e | EFRA
Fo| #eR | BRew | B8EH | AL | ARE | B | MEHE
151 g R = CTED) (J8) fE e | ANRHE
(%) Vilsik=1
T ) L
&
U
FZ= \ 7,771,07 | 8,210,917 . o
1 | 040026 o7 {2 TR 4.68 51 9.75% &
A
1z
2 | 040040 | fitfiiss | JFiX 6’919fé01 7’55§é151 8.96% &
A . .
TR \ 6,546,93 | 7,350,897 . o
3 | 003847 iy FF iR 4.9 4 8.72% &
A
4 | 519782 | [E4ifii | FFat 5’21%39 7’16§é103 8.50% =
5% A ' '
S
5 | 519002 | 5% | JFR 746‘;209' 3’27§é566 3.88% &
RE A '
T
K
E\E'JK . 1,695,73 | 3,184,593 -
6 | 014499 | Ri&ACL | JFHER 6.43 0 3.78% i
BIRE ' '
C
il
N X 2.539,7 025,651
7 | 675113 | 1SILE | JFGER %3349 3085765 3.59% F
f5ig% C ' '
Hh BN
X 1,422,22 | 2,996,91
8 | 007130 | #MAE | HER £ 7 99599 3 3.56% F
% 22 ' '
NENS ]
9 | 519003 | Wxmitl | FFEX 1’é8§é54 2’98(;5884 3.55% 5
KiES ' '
A . 793,917. | 2,864,452 . .
10 | 000294 Sl TR 06 e 3.40% &

12



PR H b =R A R S o ke ik &

(FOF) 2022 F%F 3 &JF kil

[ ] B | | | |
6.2 ¥R G RFEESTEN T
PRIE Hip, %5 R EEE
15 H 2022 4E 7 J1 1 H-2022 4F 9 | B LA KB HE A STy T
H30H See e 1 B A
;%%?%$F$%$M 4.816.04
iﬁ?;&?ﬁ PR 43,831.41 3,774.12
ﬁjﬁggﬁ%fzjﬁsﬁﬁfhi 20,362.05 173.82
;ﬁgggﬁzjﬁimﬁi 183,070.67 65,527.75
ﬁigg%ﬁT$MPi 33,490.94 13,569.48
;ﬁjji?ﬁ SIS 921.70 127.11

T HHIRAT
IR R e

2958 AL B8 AN B A

WRAEAH VB RE R A T

TR IR B 5 B 2 e
SR I B ST
B A G Il H B
W ELASSCHR HR i 2

FIRZIE, 2a
Gy ST HRE < rh BE  10  E
B e

Fy H Al I

}

WU 4 B G R BR
& (ETF BRAM), N4
WA B (R AR IR S S I 20 2 N UL, It

BRSO IR S5 B . NSO BRSNS AT RS 2R
T RZ)E O NP T A B2
B 7 g B F A e e R 5 8 i < ) S B o 1

B IEEHE, B3R
ORI B & e B 1R

%

i EA IR IE

TEAZE B B B B AN B IR SS H B o, o Bl g s [el 2%
FESEBR HA S T Bl 4% E R e AT 4985 AR 55 9 th AR ik 8 BN N ARe it Bt
WCHUR IR I AT e B

6.3 AiEHIRA MEERENERYWMEH

EE

§7 FrAES B

13

FA

i




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

AFRAE BA BRI L G400 A e A0 91,346,189.46
5 B0 ) L 4 5 R 47 4 45,758.75
Ve I B A ) e 4 R R [m] 43 -
45 HA A R) I S 47 20 A2 sl 4y 0 -
AHRAE A A AR FE G400 A A0 91,391,948.21
§8 HEBENZHBERTREBREAZESHEN
8.1 EEBFBAFEAEESHIZIIEMN
BT
s WAV PR FRA AR FE S0 40 49,999,000.00
A5 3R] SN B O s A7y -
5 33 R) S /062 B 4y 4 -
s HHHR B PR R BOAIE S0 % 49,999,000.00
S IR A AR S0 3 5 & R Fi kL £471
Bl (%) '
8.2 HEBEANZHBEEREBEAEESR S A
Tco
8O MEPRRERES R ERESHFELHBEM
e R X . RBMEE | KR8
. prargy | T gy | POSTIRUT RE A
miH A R p ) - Feo B | RIEFEE
P e | i 1B
e 49,999,0 49,999,0
EE RS 54.71% BAT1% | A
e 00.00 00.00
HEeEEH AN EY
- s ~ A F 2R 198.03 0.00% | 198.03 0.00% =4
AR
29,707.1 29.707.1
FE2HE N R : 0.03% : 0.03% =4
HEET AR - - - - -
HAth - - - - -
i 50,028,9 50,028,9
&t 54.74% 54.74% -
05.20 05.20

14




e RE H b =R A R S SO R e ik & (FOF) 2022 4E5 3 TRk &

§10 IMBA B R B M EE( B
101 385 B B — B 2 R 2 G B L B R BRI 2006 R
WA R AT A b

1 2 0 P AT S e O B ﬁmﬁ*gﬁ%i%
i
- N B
% | | A \ -
5 || o gt 20% | WiRIG A g{,@ e N
IR [N 1] X ] Lol B

oA
L 1 20220701-2022093 | 49,999,000.0 | 0.0 | 0.0 49,999,000.0 5471
¥ 0 0 0 0 0 %

P R A

AR AR T ST A EH I B — P B A ik < 3 A L 1) 3K B B R L 20% I R
UNZ A — P BT 3 RAURE [RLKs 7T 8 -3 B B WU EL IS KU . BB it sl P UG
SR E AU o

10.2 MR R F RENHMERF R

i

811 ZEXMFHEZ

11 ZEXHER
1. (e P2 His=F A Ea B e et ie (FOF) e )
2. (e P 722 H s =R A BITR 6 B Ao s & rh 3 (FORD $H 552 U W1 5)
3. (PR Hir =F R A MR A T AL &P E (FOF) FEE P
11.2 77730 R

BB BN GAEE NP 2, oS8T R BN TR M b
http://www.huaan.com.cn.
113 BRI

BB E A G SIS N TG A5, B LI a] Py 22 2 e N Bk
SIEE NI A P e B A

e i e T HA R AT

O =Ft+H=-t+1H

15



	§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
	4.2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业绩表现说明
	4.4.1报告期内基金投资策略和运作分析
	4.4.2报告期内基金的业绩表现
	4.5管理人对宏观经济、证券市场及行业走势的简要展望
	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
	5.11.3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基金中基金
	§7开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9报告期末发起式基金发起资金持有份额情况
	§10影响投资者决策的其他重要信息
	10.1 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
	10.2 影响投资者决策的其他重要信息

	§11备查文件目录
	11.1备查文件目录
	11.2存放地点
	11.3查阅方式


