SR 124 5 TP BB 0 RS 25 43 2 4 2000 47 45 328 b

WHEXAI LR 12 A e BT sss BARGRRIESF R R E S 2020 4F58 3 FHHE

20204 09 A 30 H

EEFENMBEESEHEARAT
EETEN BRBITROERAT
wEEH HEH:2020£ 10 H 27 H



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

§1 EERR

B o BN EFH o LEFRRUEARRS il SRR B RC . = T YRR Bk
R, SR AR LS L R I R e B M AR AN B A T AT

BE 0 N AT R A R A A RE AL S A FRE, 72020410 H 26 H 5 #%
T AR WSS FabR ERIA A S EENE, RIEEZN BN RR
0E R ERRR R BN .

B BN RS LAURSEAE F - B R 5 1 S U A R o FH 2 4 B 7, (HANPRIE
& ER A

&AW SHF AR ARRRIL . T K, B 7EE B3R BT S mT
-4 R 5 AR 2 4 O A S U I A S L T

AR IS TR R T

A BIE 202097 H1HA&Z 29 H30H 1k

§2 FH&T Mg

B4 TR WA M 12 H 52 T 57 Kt
Wy TR

He4aF A 008678

A o AR

Beeia el EZEORIVIES DD G
EE&aFAERH 20194F12 H 24H

T AR R < A0S i 809,999,000.00/}

BB Hbr

AT T BHE A TR KB AT AR AL
il 5 RN 30 25 TR B 053 53 4% 28 B 7 LU R 52 ) 4L
T HBEAN, WIRAMIES, WA ML
RELEASTR ISR, VSRR L e S v A 45 9% [l
e, S & B KRR E B {E

FERT AN, AFEGIE R WA GG, &
TRMZAK Al E SR B T BCR PY AN 5 T 14 73
ANTHEI, 52 e 5% A2 B I AR B AS Al 7 Al
K ARSI PR . AKL gyl E
PAEWIRBTE, LE A AW [ A b2 5
HH HIARGES . ERAZRGAN 6T
IR RN R AL b, B BT R E X
KO I ENE G RERCE, 2haSiH
B G AANE GRS, HORERFE T

B2, 13|




WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

1RGN TR I RN, AEPRECRF A i o 5
fifi b, AL S RRAITE: THBONN, ARE
NRFFBS A e e, sy AR EH K
B IR 5B LL BRI AT N, A R ER T
AN VE AU BT iRl RN i HE A o

b 45 L B S v HfRzEh () R %

AREEGNFIF RIS, TN S AT RS =
PARS AL 5 45 AiE TmiigEs, ERTREGHES. RERY

H4,
LN oF 368 ik 4 5 T A PR A
EEIEE AN AR AT IR A IR A A

§3 FEMFIIFMESIFERIN
3.1 FEMFER
Bfr: KRt
FEWMFER A ] (2020407 H01H - 20204£09 H30H)

1LAHA T S 28 2,355,638.98
2 MR -15,256,142.58
3BT 351 25k ey A S 1 -0.0188
AR IE G B 1 789,447,114.28
5. AR FH e 7 A 1B 0.9746

e (DFTIREE SNV SRR A RIS FFA NNWEEE 5 2 15 I8, TF ST SeRr i as 7K 2R
THrsIECY

QA Bt fa 3 S AR N . BB AN ONE A e B2 shicat ) FERARSS
G HIARAT, A IRIE A C seBliias n_EA 2 e (B 22 sh Ui et -

3.2 e ERI
3.2.1 & HIHEM KR R H 5 R BNV S LB R A R 3R 1 EL
N%5d=4
N%5d=4 ‘
{FE I ‘ AL
) g | TR g | PR
1NES KD JNEYIN K25 Wzmx | O-G @-@
Wxe | T | ke
®
@
HFE=1H -1.90% | 0.21% | -1.48% | 0.08% | -0.42% | 0.13%
U A& -3.35% | 0.23% | -250% | 0.10% | -0.85% | 0.13%

37, 13|



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

H 3 [F ARG &2

N -2.54% 0.19% -0.47% 0.10% -2.07% 0.09%
A

e (1) EIRIEENSHR IR A BAERA NNWEEE 52 15 I, TF SRS SEhrifas /K7 24K
T
QAEEE WS ESAEN: ThigRG (af) EBEkaiR.

3.2.2 BEEEFAEMUNREE RTHHMER K RARF) R IS5 RS B fEl e 242
BNHIER

W24 B R R R AR RN AR R RS VS R E R S E B A

(2019512H24H-20205:09430H)
4%

2%

[
|
|
|
|
|
|
|
|
|
|
|
0%
|
|
|
|
|
2% |
|
|
|
|
|
|

-4%
2019/12/24 2020/2/17 2020/4/1 2020/5/21 2020/7/8 2020/8/21 2020/09/30

— MEFINAERR=LE — UbstieEs
e (DAREESERARH N20194E12 5240 He & [F) AR 2508 2 45 5 I R AN — 4
QAEEECHAE FAH 6N T SRR W R CHIR, AEER T BT & e M
MRER.

84 BHEAMRE

41 EERE (BEESELE/N FN

EAIE S 5 42 50 e
4, BH % HA PR ' i
o VAR
I E R | B H
A IS 5 E RS TR E . 72
ez 20194F12 5TRERIZEAR, 5 25
s s | LR DifEREE
. AF | H24H LALLM AT IR A T A4
52 i 2 TN A P, %

AA

o4, 13w




WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

R g 9N BE&EHARARGRIZEL S
el 72 Wi B, in% KFinancial Engineeri
2 F A ng Source Inc. &R 7L 51, =

L 2 R A LA PR ] [
EW R TR T L. B
PR AT [ e U A B
RSB EZ T, o R RE
5 A AT PR ) [ A
HR A E AR TR, DAIEE
I3 50 A PR A w] ] e i i
Bt = E S ME . 201848
H RN 8 25 4 i HE A R A
A, AT 2wl [ e WA s % B A
1 S 7 A 5 B

E: (DEEfE RS, KEIRE YRS RAERH, HEPH R E 2 7 Rl e
s H 3,

QAR E R LR, R AT B AR H 020 R MR 2 =) ok 500 52 RS AR H AN H 34
QYIEFF ML 8 SCEEMAT I P2 GIEZRAL MO T B3 B MED I SGILE -

4.2 E AR A E GBI 45 AL 3B

AMEIN, AREEHNHET (FRANRICNEIEIR R R « (kR
BREEWHEEHINE) « (ATFFRIEFRGESIEEEHINEG « (DTSRI
RUEFF I SR E XS BRE ) « FE G RIMHEAMA SR EEN . WA TR
KINE, WM B 5T, e RS BEAT IS S 007, AR A A%
Bt M 12l b, OB B NSRBI a, AT R A H Z e BT A
i AT N

4.3 AR G & Tt B
4.3.1 A3 5 I B AT B

REEGE N DAMER TN, U T A B 2 228 FOR 2 R 8 08 e o ik
R, BIERAFAGPATIAE . A F1E 4 1) N 3 AR BUA R, iR AL,
RS IRAT IS o A TG OR B BB RE RN A8 B PAT BN REARBR 55, SRATHE A5,
TS T AV G s, HRESN . SR, SR GHEEHEE A
22 G AT L2 o

IS, A F)E A ST AR 4 AN ) B3 G AL BT 352 (4R 0 R A% 1k EE R By vt T 4%
W, TS FISEM AR, FE S A AR T T SO RE s 7 A A A O S
b, BERBEHAASERIEA R TAA T B BRI B8R AR 5 R
HISE, TN [R5 A A PR o G 4 358 RN AE 5 o) A e I, 3R T HR U 450 T PR AU 7

5T, 13|



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

HARRR R A G EREEHEEE R R, BERYIMREER E, BREE AT 8
P AT BB BB

NAVESL TR A TG HIE, AL RGP IES R AT EE, fREA
ARG HREIAT o KR E AL S I OIS FRSERERT, Rkl sl
RS IR S AV SRR, 2 IR R T B AL A 58 S R SR EAT 1 A8 S I LA 22 1
LGt o, DHFERE 5.

Gy SR AT N B A2 AT N

4.32 RERZ BT ARIE B

A SR BRI AN R BT A 2 18] (58 442 M S i A AL) A PE 1l 3R AT I S 350 %
BB 45 A G B AE 2 R Ak ) BRI SRR — 38 5 H W T R AE 5
G SRR S RIS [ SRR A 0 7 B REAT I IR A2 By 1), U 8 2 ) A3 P A L O R
HH.

AR A G NEN R MITA e RGN, ARBHE 5L R E BN
fih E BB G R R A R H A sg b GRLAE G REAE 5 Brah) 1o, WARRA
ST 30 A% A 3L Y RD 1] BB 0 58 5

L HATHELAR . Fh S, DRERNGIHEE, ARG HINSELS 1
WG] A BI85 G R B R Y], AR S EARS T~ E A E A ek
WIS, IRAR KA SR H TN

4.4 E BN EE HIBR B RIS IZAE T

20204E3F S, BURGUF MR IESS, WEEFEG A L, EimRIm T Kim, &
% B AEAEGSF

FEARHARL, FW HOIEA A2 M =, 3T RE— D M BLGE L 4. PMI
JiTH, BT AR RN TR SR AR bR RF ARG . PPHRECIE — P R, X SRR IR &
oW IEAEIE D MBS TR IR R o W BT T, KRR BRI T A 7 (P R L 1
B9 2RI IRTEB H 5 1E . S 71, M2l A, |7H IFhZ1E T,
(B REET m, ARRR-M2AEARAE3T LAY K, X ioF iR & M s 7 o

BURTH AR, B MEBCRREIRE EFAL, 20 TRRmIEE— ek . FRkK
AU A, B BRI A RIS W R ZERF . AT 130 P 50 B
B THBUR B8 R T 8 = P 553 T 37t B0 [ o ) 6 2 A

Well Mg, 3SFEReMEZIuER, ERMBEGLERLNTRT, Rehisy
EMERR, TR 4ERFAE 2P HTIRES

L BRI T, SFEMBME Mk, GizrlimiEd s EEAm
EBRBWG. BFEE, Forlialaa R 8E LT,

o6 T, 13|



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

b

4.5 AN E S AL SRI

I AE =N T A GTIRCE, EEUIRBIEUNE, PERBCE & 1 528 B o

R IR XA 12 H € T 0157 Al 3t 00 i3HE 90,9746 7T, AR I,

He B EIE AR Y-1.90%,  [AIHIMY 57 HU B HEIR 75 %8 9-1.48%.

4.6 MEWNESTFE ANBEE ST FEE B

AFE G YRR AT S, b I A N BN & 55 B iR R & B TF

AL E o
§5 HHHAEME
51 EAREE T =HEHE M
. S D) oy 2 4 R P 1 B A5
(%)
1| MEi Bt
He:
2 | Rem%
3 | FER IR BT 1,015,696,000.00 97.33
Hrp: fiigs 1,015,696,000.00 97.33
B SRR
4 | RERHE
5 | &RbATAE MRS
6 | EAREERHT ™ 8,000,000.00 0.77
Horre SEBr = B0 ) SN
TR 4 R
7 ﬁ R es 9,002,487.52 0.86
8 | HAthHir= 10,811,938.15 1.04
9 | Ait 1,043,510,425.67 100.00

5.2 MERRBAT WA RKBERRAHE

5.2.1 REFRZT W KT RER T HE
AI G AR IR ARFFAT ISR -
5.2.2 WEMIREAT W REBRER B RERRAS
AN AR R AR R A I8 I A BB AL 35058 A HE I o

7 W, 13|




WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

5.3 EHIRIE A SME 5B ST 38 I R/ HERF I HT 4 IR B B 4
AT ARG IR RIS -

5.4 REWIREBF M RIFFRE A S

75 57 i Fh AVIIXIETT) ARSI
(%)
1 [ 2K fiii o7 236,234,000.00 29.92
2 JAT SR
3 SRR 263,785,000.00 33.41
Hor: BURME &Rt 195,080,000.00 24.71

4 b fi 7 301,414,000.00 38.18
5 il 5 A ik %
6 Hh ] SR 4 214,263,000.00 27.14
7 A EEfR (AT AZ #efit)
8 [ Ml A7
9 HoAth
10 At 1,015,696,000.00 128.66

5.5 EWIRIE A SOHME S-S T AHE HF K/ N HERF BB T4 B B R B 4

77+ A% ” e NRHE | HREESE S EE LG
e | wHEL | HE G ! R
fith (o) (%)
188,149,00
1 200004 | 200t 2 [E {5704 2,050,000 0.00 23.83
185,174
2 190215 | 19[FFF15 1,900,000 8, 0'88 23.46
197RIINA P — _
3 1921030 IR R 700,000 68,705,000 8.70
2501 00
VYA ;/é'—»\
A 1019006 | 1944 HEMT 500,000 51,120,000. 6.4
24 NO001 00
48,085,000.
5 200006 | 200 S [E {7706 500,000 00 6.09

5.6 EWIRIEL A SCHME SRS T AHE I K/INHERF BRI 48 B SCRAESF B B 40
AT AR HIAR AR R B SRR -

5.7 MEWIRIEL A SAME S EE T 35 B K/ MR RIBT T4 Bt R B R 4

8 T, 13 ;|




WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

ARG HRRFFA TR

5.8 MG HARIE A SOUME G2 ST 3E LB RN RO BT L2 BUES R W1 48
AT ARG IR RFFABGIE

5.9 REWIRAH SR H KBRS 18 5L i B
5.9.1 R & BIRA T GBI B BT @ A5 21 B 4
AF G AR IR R FFA BRI 5520,

5.9.2 ZEE BT BARH B KB R BUR
AN AN AR 1 B

5.10 AR A2 S B F K B FUH A5 1B 5L i

5.10.1 7341 H O B B R BUSR
ANHe AT U

5.10.2 R FH IR A S8 B 1 B FU S F7 S A1 35 B 40
AT G A WIAR AR A E G54

5.10.3 A H H B B B PR
AF AR IR ARFFAT E U540,

5.11 BEHAHEHE
5111 EBA, AEEHRTE L UEZF P 19K R —H01(UFZ#A5: 1921030.1B)
(I RAT FEARIRINAAT R AR AT AR 5 i) H 77— 4F N 32 IR YIER R IR R 14T BUGR 1 . B
LRERS, FEEBFEHHMIERNRITERERHBEERILRAE, RERER
W HB—FEHNZIATFET. LTHEE.
$%$&ﬁtﬁﬁ%%&ﬁ%%ﬁ?ﬁ:

v R TROR R R R A AR T

- BRI TR PRGN EER S, IR R SRS AT SRR
3\%%éﬁﬂﬂﬁaﬁﬁmmﬁﬁﬁm53ﬁ,

Sl TAR /NG 4 8 R R 2 S A BRI HEAT RS RN, R B i 22

% AP R 5
5. BHERIKE BN SR ALV A IR AZK G ZiATRAE T, R RRRL

]H

A

g

6. ARIG AT, B LRI R BR LR LT ST R

7. TR B S AT A ST A S I A S T A 56 %, SRR %
{35 BT IR W

8. M L F 1 R LT R IR A LA B R A

9, 13|



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

N

9. &Rl TR/NHEHIVIRERKE R, RN, Ref AR 28 B

SN AR R =

5112 EWN, FESEFNHLEZRET, BAEBHESSFAMENEEREEZ
i)

5.11.3 HAtBE =M%,
¥ 5 LK EH(OT)

A7 HH ORAIE 48 6,942.91
ISR F7 97 Bk
IVtidirel
IV PSS 10,804,995.24
JSLHSC FR R
FoAth SR
oAb

it 10,811,938.15

|l N DWW DN] P

5.11.4 G IR FFA 140 T 75 I A I ] # B £ 55 WA 4
AR FE AR 5 WK AR R A AT 54 I i) mT A% e 1575

5.11.5 IR F AR AT+ 44 B P AR B SZ IR 00 i B
ANH AR T IR AT 44 SR R A AR IE S IR DL o

5.11.6 BE A S G ERI A R #o
1 DY TN JR AL, AR 7 il R LB o S 0 TR A 5 T T2 8] F] REAFAE 2
Z=

86 FBAESM I

LEUARE)
A I3 22 < 0 AL 809,999,000.00
I Y1311 32 < A B A 17
PBls AR I 1R G A R [ 473 5
e R 22 R AR SN oy . oy kb DA
“HEAD
A IR 3 G 1 AL B0 809,999,000.00
Ve SIS ZOR H B AR NG B [ B e et A

10T, 13 |



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

§7 ZEBEANCHERR&BEEAEEHR

11 ZEBEANFAEESMFRZNFHR

HfL:
S HASHBAE BE R (R AR B 4 1y 2 10,000,000.00
i 5 A B (] SN FRE A7 i -
i A5 BB (5] S5z 1 /82 R A7 -
i TR E BENREAT B A e 6 00 301 10,000,000.00
i 5 B EAR RE A B AL S0 80 5 3k S Bt g (%) 1.23

12 ESEHNEHBERRSRBAESAT 5 HA

Frig | 577 THHM | ZGME () | ZSEH O | EH%RE

1 N 2019-12-24 10,000,000.00 | 10,001,000.00 1000

At 10,000,000.00 | 10,001,000.00

T AeEENIZHE

%4210,001,000.0070/F MR AT S INEA RS, AW H 1,000.007C,
R IR [ 5 2 I A NG . SRR S N0TC .

88 MEMRKEAE SR ERSHFH LB

A 13 i . | K . e
R4 o e | T | R A
i H s 34 R K b3 4 R -
o 1345 L 151 - 1345 L 151 "
=S PNIT| 10,000,0 1239 10,000,00 1239 HEES A A H
. 0 . 0
Htid 00.00 0.00 AR T3
EERAN 0.00 0.00% 0.00 0.00%
. . 0 . . 0 -
&= YNIA
ﬁ/\/)ﬁ}ii—f@j\
RIS 0.00 0.00% 0.00 0.00% | -
PAS
e N
;i AR 0.00 0.00% 0.00 0.00% | -
HAth 0.00 0.00% 0.00 0.00% | -
\ 10,000,0 10,000,00 HES S FAMH
it 1.23% 1230 | AR
00.00 0.00 FiR A 34

E: ERPEGEMRESE AR TP RIERGRGLMBHRE, SREART ARSI SS

H,

89 mIEH RN IMERFR

11T, a1z m




WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

9.1 REWN B—REHFHZESHPLEIED BUE T 20% K 1H i

R N A S B B AL AR FFA RS0
BB EERER S Al
HR ek Bl | R | B | IR
. 5 : N N L | AL | R
Zll L2000 | 0 | | A
18] [ ]
799,99
2019-12-24 799,999,00
LA 1 * 1 9000. | 000 | 0.00 98.77%
2020-9-30 0.00
00
PR U

AHG NP RS, 7RIS AR T 2257 1180% FBAIIFRATLAA |
SO K IFTBON G ARG 1A H IR A A Z LB RR DD 555 s 2 XU B RSy A4
B e B T B R E SRS AR . iR IR BT 2 S BRI A 5E . BUR Pk
UK BMBOR. M fsRA . AT Eh SR . Ak e DoE BT s0s s
B, FEARTE G RYE P A, 2 e O 85 A3 ARG JCT A% I 2 < Oy 0 (B R AT HR AT [
ARG NIEATRE S, AREGIEERSRMTTIAZRE SN, FFARE AT K
DRI BRI R FATAT T o T L A O ORAIE, AR B Bt I F A T 0 3R #1508 5 4
oM, BB SO BT SR AT 1 B AT AR B A . Jih, e EFAMHE=
FIRX R H, HREETE AR T Z0em, EeaRAshi&IE, FRNARFED A
TS OB A N K ESIE GG R Se & R AR =5 R RS 221, 1SR
A TAR H I S 0w A NG AN A N e S E R T LTI
K, JEEEHEAN YRGS, JFEREEERAENREFIMTIERIFZIE, T
i A T = B N KB AT 3tk o WORT B T Wi 22 < 5 (A B2 A 2 L UGS
RILGIERIIEE, VPR WA e M HL Bk 2 e i 50%, HARE
AN NBRE NI

(D B FRPEN BT P A S g 85 5 e 50 U ELBIBOR, R AT A
R IR ERFIEATBER RS, R e MU B R A BRI

(2) W FHRPEN B R AT A AL e BT I ELBIBOR, AR KRR R
ELAUSE ] o 1 2 < B8 FUAR 1) LR AR AR o 22 e 3R BB AR IE BBOR R, itk &4
PR RE I 18] N AR B S BT A7 A BB AR 138 SR e A . B [ 9% TH NSk 4 9%
77 U S ER N B [ < U PRI < 0 A L DY < T NS A A e B3 2K e [l
THR Y B 6 8 B SR AN 308 90 S 0T AT e B e O WU FE ) 57 3 5

(3) EMIRIEOL T, HRFE WU B KR B 5 G A, n] g 2O [A] J5 2 &
B IR 500075 7T, #EIM AT A S BUE SR NTE AR, HAEEmHr A A
R R LR AT S ML= .

120, 13 i



WAE AN 2L f57 12 A T DT o7 BURGR SIE TR 3 i B 4 2020 S5 3 ARk

9.2 M HEREFEL KW HMEEFR

KGN, AR (ATFHFEUETF R GE B ER B HINE) 1A HE,
1E (R ERESRDY AT 7 a0 S S

1. 20204F7 H1E B 7 (ViR G B IRA B OC TR EE B 0% 3 S i 2 L BT
S ERERI ALY

2. 20207 H2 1 HEFE 7 (W@ A4t 124N H e AR A5 2 R e 2IE R #5098 3
4x 2020458 22 EARAE )

3. 20204E8 H 28 H i FE 1 (W iB XA 4liffi 124N H 52 BT U5 5 B A& ke sCIE F 50 3
SHE T TR

4. 20204E8 A29H 52 1 (Whim XA 4lifFi124N H 52 T U5 25 B Ak sCIE SR 0 3
4 20204F AR )

5. KIREHIN, AR (AFSEEIEFREEESE BEEEHIMNE) 1z
A A7 25 A7 000 IR 5 4 0 00 3R 1B

810 ZFEXMFHEX

10.1 F#ECHEZR

1. P EE M S A% E S I ST
W 388 % R Al 124 H 58 SRR 7 Y R ke 2UIE 27
I A Al 124 H e BT Uo7 2k i sk 27
3 MR 4 7 124 H 58 B U595 2 ke 2IF F7 4% B
MV B B
FEAE NS5 AR B
e A A 4 R 1 & T

B
B

m>&

i}
B
B

~N o o0 A WD
s J J J J s
=

10.2 F7J30HE &3
T I A X AR P 68 5 A A 0 A1

10.3 ERF X

WHERHETBIEESERN . FEEFEE NI T3 I el 48 3\ Wk 5 2 75 [ £ 7 30
o FEAY AT f5, B AT EA BER (8] )y B9 & 2 SOOI R i BR B

PR E X ARG WA R, TEAERAN.

B HTE: 400-820-9888

T L http:/;www.ctfund.com

WEEEEEFRAR
—OZ=OfFt+A=t+tH

130, 13 i


http://www.ctfund.com/contents/2020/8/28-d1840636a4bd4775ba5f3dd49c7dfdc1.html�
http://www.ctfund.com/contents/2020/8/28-d1840636a4bd4775ba5f3dd49c7dfdc1.html�

	§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  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


