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13 601318 %2 43,200 | 3,757,536.00 2.85
14 | 300413 T R A 49,300 | 3,574,250.00 2.71
15 | 000902 e 222,332 | 3,557,312.00 2.70
16 | 603993 7B 544,000 | 3,400,000.00 2.58
17 603801 SHFE 81,500 | 2,812,565.00 2.14
18 688578 Bl 97,583 | 2,779,163.84 2.11
19 600036 FHARAT 62,800 | 2,760,060.00 2.10
20 | 688390 ] 222 10,850 | 2,581,215.00 1.96
21 | 002301 T EE ] 190,300 | 2,538,602.00 1.93
22 002487 KEHET 277,400 | 2,521,566.00 1.92
23 601615 B FH & fie 142,654 |  2,505,004.24 1.90
24 | 600309 Jitetras 23,600 | 2,148,544.00 1.63
25 | 000301 IRJT R 202,000 | 1,914,960.00 1.45
26 | 601966 R 46,666 | 1,641,243.22 1.25
27 | 600486 AT 12,100 | 1,597,200.00 1.21
28 002025 PN ERE 23,700 | 1,544,766.00 1.17
29 002812 BEER A 9,700 | 1,375,266.00 1.04
30 | 600872 o R 20,100 | 1,339,665.00 1.02
31 | 000661 KA = 2,900 | 1,301,839.00 0.99
32 | 603229 B 36,205 | 1,211,781.35 0.92
33 | 688408 H {5 1 1,112 178,520.48 0.14
34 | 688559 HH A 2,764 85,601.08 0.07
35 | 688013 KEEST 1,863 53,430.84 0.04
36 | 003029 # KIEJG 716 18,716.24 0.01
37 | 003028 PRI A 432 18,010.08 0.01
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38 605179 — 5 iy 887 15,664.42 0.01
39 605155 NPG KT 350 10,668.00 0.01
40 605277 LA 507 8,593.65 0.01
41 003030 A By 480 7,286.40 0.01
42 003031 R LT 387 5,909.49 0.00

8.4 MEWINBER R A K ERARS)

8.4.1 Rit TS H T H: & 3 ™ 13#EH 298 T 2042 K1 B = 4

SRR NIRRT

pe | mmem | e | Amzivoes | 0P EEETREL
1 603456 LM Z5l 10,583,798.00 6.83
2 002384 AR LA 9,906,234.00 6.39
3 601888 Hh ] A 9,235,239.40 5.96
4 600009 N 9,104,006.30 5.88
5 600519 gl Eae 8,791,871.70 5.68
6 300363 ity 8,383,778.51 5.41
7 600036 HRRAT 8,320,183.00 5.37
8 002475 SLARKE 2 8,194,932.00 5.29
9 300601 FRIRHEN) 8,133,831.50 5.25
10 300413 TR 8,033,300.00 5.19
11 600690 MR K 7,624,584.11 4.92
12 002044 KA R 7,536,744.54 4.87
13 603520 Gl A 6,540,883.00 4.22
14 603160 JETRH 6,539,330.00 4.22
15 688111 EAIPIYN 6,464,626.58 4.17
16 300433 R 6,383,572.46 4.12
17 002241 ORI 6,229,120.00 4,02
18 002493 A1 6,174,905.00 3.99
19 688008 TR 6,015,979.09 3.88
20 603501 FIR e 5,979,351.00 3.86
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21 300502 o 5,889,059.60 3.80
22 601318 Hh [ S 22 5,855,310.00 3.78
23 603259 2] LS 5,549,244.54 3.58
24 600276 TE Fiii = 2 5,391,412.36 3.48
25 688012 N 5,313,620.60 3.43
26 000802 | 5,138,321.00 3.32
27 002507 TP 5,123,366.38 3.31
28 002174 T IR P 2% 5,081,925.00 3.28
29 002262 BAEZG 4,926,451.00 3.18
30 600183 A B 4,796,222.70 3.10
31 000661 K = 4,663,753.50 3.01
32 000063 PeiE 4,643,656.00 3.00
33 600496 K& AN 4,500,436.00 2.91
34 300122 B 4,478,231.24 2.89
35 002050 Vit 4,409,035.00 2.85
36 600436 KGR 4,270,914.60 2.76
37 000799 AR 4,259,933.20 2.75
38 000902 e 4,125,339.00 2.66
39 603801 EHRE 4,059,453.00 2.62
40 601601 Hh R PR 4,001,430.00 2.58
41 300408 = EEA 3,939,109.00 2.54
42 300383 FEIR A 3,901,881.00 2.52
43 002456 KKEG 3,897,828.00 2.52
44 002938 B st 45 Ji 3,877,705.00 2.50
45 600438 T8 By 3,822,772.00 2.47
46 000830 LT 3,819,228.00 2.47
47 300253 MERRE ¢ E 3,774,986.00 2.44
48 603799 R 3,761,776.09 2.43
49 603113 S RERHE 3,710,110.00 2.40
50 002555 =-LHE 3,674,100.00 2.37
51 002008 KIEHO 3,670,207.00 2.37
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52 002624 sEFEHG 3,667,305.00 2.37
53 603005 mn 7 RHE 3,633,040.00 2.35
54 002080 Hit Rl 3,491,202.41 2.25
55 603866 B2 Th £ 3,466,828.88 2.24
56 600703 =L 3,420,251.00 2.21
57 603882 e 3,316,225.00 2.14
58 002273 IKEmEH 3,209,494.00 2.07
59 600699 B 3,138,778.00 2.03
60 688578 Boayali 3,130,846.10 2.02
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8.4.2 RIS A BRI B 715+ 200 B HI 2042 K1 B 22 B 40

ERUERAL NIRRT

o IR e B HE L

P | RERRD | REEAK AR TS S0 10%)
1 002475 SLARKE 2 15,218,995.54 9.82
2 300601 FRIRHEN) 14,905,705.58 9.62
3 600009 IR IE ] 11,167,810.16 7.21
4 603259 2 W A 10,337,187.80 6.67
5 002384 Rk 5 9,557,620.04 6.17
6 002241 TR 9,504,902.89 6.14
7 688111 EAIPIYN 9,422,081.97 6.08
8 600036 AR ARAT 8,844,117.04 5.71
9 600276 ERIIERE] 8,480,409.67 5.47
10 300433 R 8,307,093.21 5.36
11 600519 RN G 8,107,318.00 5.23
12 603160 RN, 7,860,927.41 5.07
13 002507 TR 7,410,774.46 478
14 002044 KA R 6,866,026.44 4.43
15 600438 T BB 6,632,838.00 4.28
16 000799 17 G 6,501,542.00 4.20
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17 300413 T AR A 6,356,221.42 4.10
18 601888 o [ A A 6,354,752.36 4.10
19 600183 A a B 5,976,922.63 3.86
20 002050 =R 5,865,399.60 3.79
21 688008 TR EE R 5,862,350.90 3.78
22 601318 Hh [ S 22 5,289,001.45 3.41
23 601012 e = A 5,283,561.00 3.41
24 000661 KK mH 5,059,726.89 3.27
25 688012 TN 5,022,544.85 3.24
26 603501 TR 4,961,808.78 3.20
27 002174 TR 4% 4,909,727.32 3.17
28 603005 mn 7 BHE 4,884,247.54 3.15
29 603456 LM Z5l 4,836,505.02 3.12
30 600436 KGR 4,755,274.91 3.07
31 000830 LT 4,696,354.92 3.03
32 300253 MERRE ¢ E 4,525,718.00 2.92
33 002555 =-LHE 4,491,758.50 2.90
34 300122 B 4,465,879.75 2.88
35 002938 B st 48 Ji 4,442,851.65 2.87
36 000063 Hh M3 T 4,105,507.21 2.65
37 601601 Hh R PR 4,038,016.00 2.61
38 603799 R ENE 3,998,306.00 2.58
39 000802 Jemscat 3,847,975.10 2.48
40 300015 7 R IR 3,830,914.77 2.47
41 600703 =L 3,768,293.01 2.43
42 300383 JEHETN 3,605,624.72 2.33
43 603882 SRR 3,597,915.42 2.32
44 002008 KIEHO 3,569,288.47 2.30
45 603721 H R 3,558,785.82 2.30
46 002624 FER T 3,532,894.66 2.28
47 002080 HAt R 3,475,568.76 2.24
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48 603866 7 & akak 3,429,110.00 2.21
49 600690 R K 3,392,381.92 2.19
50 300832 ek 3,262,606.68 2.11
51 002456 KRIEG 3,195,448.46 2.06
52 600060 HHEMB 3,113,413.52 2.01
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1,447 78,943.71 | 76,174,926.90 | 66.68% | 38,056,621.97 | 33.32%
02K EWESTTE2FAEA
75 SR EPNELY R A (1) i b TS L1 (%)
1 MRy 98,863.00 14.98
2 F A 80,900.00 12.26
3 B rh B 46,331.00 7.02
4 JaRAR5: 39,532.00 5.99
5 LR 30,000.00 455
6 NEEDS 29,649.00 4.49
7 A A 29,600.00 4.49
8 W7k 55 27,800.00 4.21
9 RER 24,979.00 3.79
10 SR 21,000.00 3.18
9.3 RESEEARMAN RIFHEREERIFM
i H FrE A s () i 52 & A A0 L A5
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. 24,436,103.
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HTEARIE
%
A 3 IF 2 - - - -
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” 40,317,230.
RAbiFA 19 4.49% 29,014.84 4.17%
AR 17,016,685
RS By 37’ T 1.89% 12,104.12 1.74%
HIRAF]
RIS - - - _
RIFIF - - - -
ISR - - - -
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[ 4 F 22 - - - -
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e 5,004,897.0
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RIS | 2 - - - - -
TTHIES |2 948,565.55 | 0.11% 693.70 0.10% -
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66 T, 69 7T



IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

10,845,671.

RMAES | 3 89 1.21% 7,931.47 1.14% -
e 29,325.870.

ZAEUEFE | 4 e1 3.26% 21,286.36 3.06% -
e 8,079,101.5

FIFIES | 4 3 0.90% 5,856.93 0.84% -

JTRIES | 4 - - - - -
" 61,615,909.

MAlViFESE | 4 56 6.86% 44,529.21 6.40% -

VE: 1. B A5 B O BRI T

()2 EAT ARG, PRl B A O S 28 B AL

(B A GIEEFTRMAL . R RRBIRE, 225 WG EAE G TUE %2 5 1075 2

(3) E AT RS AT R AR 55 BT RVKT, BERRON A RS 0T, 8 (3 L A0 DA
fl 5 T M 5 OO TR R 4 BLAE 0 R 5 RS

2. BB BRI

(VBT BRI 15 R 0 A, R A R R0 5 3 T O B, 2P 2 5
BB (B> I, AN B L

(20452 5 M5 R RTULAE 5 TR L, 2R 250 THAJR , 400 7 S5t

()G B G SRR AT, AR T, P A LIRS A A 5 470 T S
P PR

11.7.2 &M RIESR A T2 5 BIuE AT HAER 83 B o
SRR AR

T BREEWRS | Ry | Bekh

» Iz . .

o Mt p || M R

FEERN s | PR mseem | wm | O] |2 S

2 25 4 5724 2L s 55724 2

st b | i |a|

Ll i bl || L
i |- NE —
iR |- NE —
Bk |- NE —
B AR ) ) ) ) | ]

i

i |- L —
ERTEE : : I T

%677, Heo T



IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

RABIES

RITW&
UES iy
1R 2 A

RITUES

RHEHIESF

RS

TGRSR

[H < iE

[E IR

[ B IE T

[HZ=H %

[E S E S

[HJoiE 2

W IE IR

walrs | 3496915 | 1990

0%
R :

EIRIES

TLHFIES

THFIESF

HRIHIIE SR

RRIES

PRI

L PEAIE

HHER T [

AAFFHIE
%

RAEZF

PEFBUESF

P P IESF

W IES

{EXIES

AU IES

HEIES

Hh R
ES:

AR VAL

IR

R

% 6871, 69T



IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

e
Ty ESTEA
R
R
LI
R
AV
11.8 HAhE KEH
FE N e Ve e 1 0]
V388 3 4 BT R A ) 2 T
e
1 | ES2010F RIS INA Y (HE EP.;IE &jﬂizﬂ& 2020-1-1
12H31F) ) g
(V388 4 AT PR A 7] 5 T
L | EABEBI R G R | PENER SR N
VY IR A R 4 Fh g 9 A R I 0 3
[ A 2
(V38 3 4 BT R 2 ] 5 T M
e
3 WA A BN IT IEAE S B TR *'ﬁﬁgi%ﬁ 2020-1-7
) G P B B AR BB 1 A )
(e T IS A B 2 S TR T
o | RUEHRES (LOF) SMMNTR | PR SR 0Ls
TEIFIE 4 B4 1 B A 7] 3 4 Fh g 90 I 0 3
Y [P
(I3 35 4 B AT PR A M
| WAEESSORRLRERGE | dEERSRER |
R T 4 FR I B AR B B A T J% 3
)
VST A B 2 0 U 2 700 8 e st
I s 244 5
6 | mmvits (LoF) 2ot0m sz | T KfE‘E it 2020-1-17
1) T S R iy
(V38 3 4 BT R A ] 5 T M
R e
7| sl AR LA et 2 *'ﬁﬁgiiﬁ 2020-1-23
Y e [T

%6971, He9 T




IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

A 38 35 4 B AT R0 7] S T
I s 24 5
8 | wawerprmmmn Rt | S R
Al 1) TR
A 38 35 B AT R0 7] S T
‘ R [RE Yy £ 4 5
9 VRS AR 5 Fir b S g 4 ¢.%&;2Eﬁ 2020-3-14
V)
TE S RIRRIG A 25 )
A 38 35 o AT R A ) S T
o | WAEESMIDIERRRMARS | REESSRER |
TR AR LR 2 11 4 e 1 2 I 3
SERNIA )
A 38 35 4 AT R0 7] 9 TR
i g 4
11 | BEERME R ASEE S 20104 BER S *'% f?mﬁ 2020-3-28
) S
A 35 o B AT R0 7] 2 T
I s 24 5
12 | B R R O B *'ﬁﬁgimﬁ 2020-4-1
i
LA )
s | OMEEBERERAMRRNE | REESSEER |
F RIS (LOF) 20194 4E FF# 2 ) T L% A sy
A S 5 R £ 80 5 5
EE Wy 24
14| BHvES (LOF) 202045 i | L Kjf'ﬂ& 2020-4-22
4ty S
A 3 35 o P AT R0 7] 5 TR
o | FREABCARBERI LG | R SRER |
UEPHSGE PR SR 5e . B0 S L I A3
A
(K T o AT R A 7
EE Wy 2 4
16 | ¥ EEASINTRAES A R A ¢.§&;2Eﬁ 2020-5-18
V)
I o FH I B S O B 9 25 )
(T I S A T AT R 24 71
I s 24 5
7| s EeRIGER e ey | ERSIUER 606
T A A i

BR 2 m] AR LR ) 2 7 )

#7000, 369 il




IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

o | TREESEmAGmILS | EERSE |
PHERS A S T % A
O A % 22 SRS TR A Y A e e
I 24 5
19 | BWEHES (LOF) FHHEB T qj.g&;fzﬂ& 2020-6-13
(20204E6 H13H A ) ) 3
O B A % 22 SRS VR A Y e e =k
B
20 | HIHEHS (LOF) HHIBIEWM B qﬂ.iﬁ/&;i%& 2020-6-13
T (202046 H13H A%) ) 3
(B EHRARAFTRTIET
I 24 5
20| e B A I A A *'gﬁgimﬁ 2020-6-18
V)
) 3 4 H W 2 A IR B A D)
L, | OBRRGEEERARXTHCE | wEEkRsE |
F 20204 P AFEFE T I E I A TS SUE
(EEESERAERAFRTIET
o | BAEEBIMTRENSE S | SRR R |
B PR A 7] 3 4 FR I 2 R AR S B S
)
(HiEESEHRARAFTRTIET
| ORGSR s | R |
PR 2 7 JE 4 FR ) 3% 1400 B VG B ) T 2 A
=
O A % 22 SRS TR A 1Y & e 2R
T s 24
25 | BHEIES (LOF) 20200 e | L K“jﬁ%& 2020-7-21
) R
(HiEESEHRARAFTRTIET
- T FF I e BRI oK 3 4 H IR N 2R e ik 2020.7-2
B TR A 7] 38 e 1 e B ook 5% T 2 A

IIFAS=Y)

717, He9 W




IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

(O e ke 22 M TR 5 T RS S IE

[ 3iF W 2 e
27 | Bwas (LoF) Earmvop | K“jﬁ%& 2020-8-28
T K A
)
28 (hEta a2 SRR S R RAGE | P ERNER &S ek 2020.8.99
F IS (LOF) 20204 1 3R 5 ) T % Y s
(B EE A RAF R TIHT
29 R ESINERIEFR O ERA | PEIER S EH) 2020.9.2
) 3 4 FR A B SR A0 2 8 5 e FI) K /A i
L S5 VE B A 15 )
(B EHERAFLTIET
20 MR ESINEZIEHFART TS | PEIER S EHR 2020.10.23
) 3 4 HA U B SR AN 28 R 5 A ) 2 ¥R
B ML 5 VE B A 15 )
TR % R R A T
(VIR AR ERIERNE | e ooy
31 | HFEEHESE (LOF) 2020458 =ZF/% N 2020-10-27
" T KRR sl
HED
3 L 4 4 INELS H e
OB RS TRRAIRATC TR | e s
32 BRH LG ATEN B E s 4 — 2020-11-6
& X ARFAE AT NI A TS )
I 3 4 F o8 A T
¢<<}3Ll_ = %?ﬁl‘ﬁéjﬂé?ﬁ T I 0
33 oy S IME B USRI A TR A T 2020-12-15
V)
) 3 4 A B R A BTG B A 25 )
2 (haEEERERAFRTEIT | PEIER ST ER 2020.12.17
R A SIS A R A ) Fi) Rz ok
|‘|\ ‘%‘E B St N {3\ 1] 4> ﬂ N
OMBRRRZ AR SRR | e sy
35 | BEHEHSE (LOF) FH4er~ R U 2020-12-17
Vi
B )
TR % R R A T e
(VIR ZARRERIERNE | e ooy
36 | HIHHSE (LOF) T M - 2020-12-17
V)
(20204E12 H17TH 45D )
27 (B ESEHERAFTMEEE | PEIER SR ER 2020.12.17
Z RMEIR SR R I HF R I 4 FI) % ¥Rl

#7200, e it




IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

(LOF) & &1H)

(i imm s 2 g R o A e | PR e e i

38 2020-12-17
FHPEE (LOP) FLEH ) S i i
0 388 3 4 FRAG PR 2 7] 2 Tl ‘
MDBREFAARATRIIN | i 2t
39 ISR B R SRR AE AT RAT L 2020-12-25
i
ISR A )

40 A e E T RAT 202145 | IR e E 4R 2020-12.31
oL [ 5 A 4 YT TR D B R A A I L9

W~ D)

(2 & AR A7 R TR
e S It E LR Rk | PRI S5 E i)

41 2020-12-31
BR 2 7 B & U SR AT B 2 I B ¥ 3
=2

812 M HEF RN HMEERER

12.1 |E A BB R ERFEESHHEIE R BT 20% K F 5L

et I B 2 Gy B R R 2 S b
B A IS B
H% kIS | | |
| s | L o | o | e | R | L
5l L2000 | G | B |
11X I
40,004
-01- 40,004,4
ML 1 2020-01-06% ,400.0 | 0.00 0.00 0:004,400 35.02%
2020-12-31 0 .00
P R U

AEGRE IS, BRGNS 1150%~95%, ANFEsCaMEE T b
SR 8D DARSE AN A e JXURSE 5 A T 37 LK IR B A B DRAIE S <43 E RE 06 56 4 BR i BIURE Bk 117 37 3K
s AT G RS B SCRFIESR, 6 RIE S AR B M S XRS5 B SCRFUEZR A
IR AR B FLAth RS s A Y e i J Bt b i b R (R I R vy, S0 7 ] RE A D M
TR 20 SR TR BN M B A — BUm 18 52 2 22 WU . HE DB B T REAS 2 B
i, A M DR, BRI b A Sk kT AN RE SE e L BT RS, A AFAE AR

730, e it



IS AR 22 SR TR 5 T SO UIE SR R B ik (LOF) 2020 SF4E R

Gk B Fa R KU, o JBEAR S B — Tl XUR: AR 8008 TR, SEAT ORAIE 52 5 1 2 LA AL AT
PE, RALAFROSBOR Tk sl ] 24 A FAT IS I, et 4 B 22 sl st
AR RFLT BN AR RAEM AN & B S5 E, £
FHRIESF A G P E WA . T B IR A RE A S R R EEE T, BTN
FEAS S IR AN RE K Sk g P A R, RIS, T BE ] i 5 58 2 T AN . S B
ENVEXRSE s 35k, AFEE B NR A B 17325188 5 5 5 20 A 5 A0 Al R
ANBA L LR, RIS AT T Bl sk EAT AT AE. ASL T DAt
BHUBR S, iR T RSB bR . il BE DL 58 5 HE U &8 22 37 s oK 14
REAT AR, BB AP XU « B 7 RUBS A% 58 5 v KU 58 o AN BE ] 35058 T A7 L
i RVE BB A FE IR A XS o

RGN, AR SRR E RO NEE M HIOET20%, A REX iz /g i
A

(L) VBE ] R 375 E 22 SCAT 10 AU

TR AE B AU [0y 5 ) Jl A 2k g he A ELURE [B] - e /INR B8l e T s /N 450k [m]
T 5 2 5 12555 5R 3 4 [R) BU A S 7 AT TBE (B T ) IR «

(2) 2 i E KR BN (1 XU

GAEBIH A KU B I, Je 8 HNEAT 2k < U 7 AR B AT 8 20 0 ik 4 B 7 1L 3 PR
KiBsls

(3) 5k UL I /NS B XU

B E B RE, RTREFEEE MBS D, BEn RS mIEB R IRITRIGITR. &
ST A Sy WAERI TG T, SEDLIE G 3500 H AR AR — € A E T

0

122 M RERKHMBERRFL
AT G AR WA TR R Bt R HAR S R

8§13 ZFENMHFER

131 FEXHEZR
1. P ERIENS S e S AR 1 S0
2. WHEARES L SR A R R R IER RS (LOF) H4EeAH;
3. WhEAR RS2 R O AR R E R R R R 4 (LOF) FEEHEE
4, WHEAREE 2 RIEE A AR SOER R B3 S (LOF) #0551 B 15 A L 53T
5. FEEE LS TR B,
6. FEEFEE NS TR B,

74T, e I



7 RSN I T

13.2 F73UHE &
I AR X AR P 68 5 A it P A1

133 ERHFR
BR ARSI EEFEE NI A3 BT a8 £ BN 3l 6 9 2% ] 45 7 3C
o FEXATTARG, %G A AE A B 8] Py B 45 25 SO 0 &2 ) Ak B R BN
BB ARG WA B, S RAEEA
I HE: 400-820-9888
A PE: http:/;www.ctfund.com

AR S EEARA A
—O=—#=H=++tH

#7570, 69 W



	§1  重要提示及目录
	1.1 重要提示
	1.2 目录

	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	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 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  审计报告
	6.1 审计报告基本信息
	6.2 审计报告的基本内容

	§7  年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 报告期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 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贵金属投资明细
	8.9 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
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11 报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末上市基金前十名持有人
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4 期末基金管理人的从业人员持有本开放式基金份额总量区间情况

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况
	11.8 其他重大事件

	§12  影响投资者决策的其他重要信息
	12.1 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
	12.2 影响投资者决策的其他重要信息

	§13  备查文件目录
	13.1 备查文件目录
	13.2 存放地点
	13.3 查阅方式


