E& 2 RRSMIEREE
RENIEFREEE

2024 55 4 2

A

2024 % 12 A 31 H

EEBEN: BERRESEHRARAT
EEEN: HRBRITRBERAT

WmEEHEE,: 2025 &

1H22H



[ A7 2 ARSI 5 A2 K 2024 SR 5 4 TR

§1 EERR
HE A TN I T o R AR AR S T R A AT B 1R R B
TR, T A A M BLSE . WA 5 AR B B AT
HESFEAE NPT R A PR A AR AR & FRE, T 2025 45 01 21 H
ST AR I S8R R R IR SN R, BN AT
BEBAT R RSP Mk B KR -
A TRV LS P B0 S0 SR AN IS P B 7, S RHIE R

]

=
l—

E R

BN SRR A KRR I FTA KR, BT FH AR R B KRR
-2 8] 5 AR i 45 R 4 S B A5

ARG I 55 SRR E I

AREWIE 2024 4£ 10 A 01 Hi#2E 12 A 31 Hik.

§2 BE&= RN

Fe 4 RR 7 R s AR IR A R X
e FRG 020600
FegiafE LTI TR
REEEREMH 2024 £ 1 A 26 H
i 35 AR I 4 1 B 0 12, 309, 328. 70 4
&7 iR TEA A G H G RS IR R PR MER RT3~ Ack:

ST TERIT, R BRI, R
MG I AE (BT 14, 74 e B I A a1
fH.

et s ANHE il e 5 R VEAN S & 1T iR 0 b % 45T AE
R Y, YT R GE e KOS AR 2 557 1)
TN RE 5 KU, 8 P $3 B 91 25K i R A 5 B )
AR BEN ZE B 7 L), ORERR e (AR RS AT AH X AR E (1
eab b, st A S AR

b & L Sk i VR 300 FEHSaE FR60%+ P i SR A A CEVED FRER
i R x30%+1E A F5 B 5% 10%
IR WAL 2 I AT iR YA G, T KURSE A TN 2 7K T i T B

Mk S MGTF R, RTBEREM S AR ek
BRI IOE bR RS, AR SRR LS ST 7

R -
HeEHA [ 7 2 R IR B PR A T
HEFEN FH I BRAT AR A PR 7

% 200 3k 135



[ A7 2 ARSI 5 A2 K 2024 SR 5 4 TR

%"“’ /Ei‘/:‘ ALY SN é, N a %“,—\—» /!i‘/: MRV é’ N a
A A A C
@ 4y 3 A AR 020600 020601

A IR T g o G2k S 4 B A

12, 221, 202. 10 1y

88, 126. 60 117

§3 FEMFRIFMESHERN

3.1 ERMFER

oA NIRRT
y HAERD (2024 4E 10 H 1 H-2024 412 A 31 H)

=SS Te b
S E%ﬁfam%ﬁ@uk@ﬁAI%ﬁfam%ﬁ@uk@ﬁc
1 AR E sz 2, 159, 160. 82 -9, 842. 89
2. A HHF 226, 364. 93 -74, 054. 37
3. WAL 35) 35 4 Ay BUAS HH A i) 0. 0208 -0. 6521
4. AR I & % = 1HE 15, 515, 449. 55 111, 478. 36
5. WA &) i E 1. 2696 1. 2650
e A CSEII aE 4R I S A IAR SN . et . AN CARE A RMEE )

TR B i R A8,

AP g A3 s B g n_E A2 Fo i (B AR s e

RIS WGIRIR A ORI AL GRS S TR, T A28 H EH5 N SE bRl st /K F 2
KT o+
3.2 R&EHERI
3.2.1 EEMBIRFEM KR LKHSF LS B2 W i R 1

[ 73 2 PR s S AL IR TR & Rkt 2 A
. ~ b2 Bl 358 1
B I8 R AR *%ﬁ%@

N Y i L. 322 o _ _

B | EEK RO W2 o g i?@% ORE) @—@
HFE=1HA 1. 54% 1. 60% -0. 62% 1. 13% 2. 16% 0. 47%
FENNH 20. 08% 1. 65% 10. 78% 1. 08% 9. 30% 0.57%
E%{j}élﬁj 0 0, 0 0, 0, 0,
S 26. 96% 1. 29% 15. 02% 0. 89% 11. 94% 0. 40%

[E 2R s SRR G R C
B X Mb &5 bl s Bk v
N VR R K R A ML 5 b B S
R R ) — —

MrEx |EEEKEO W= %G Wﬁi?@ﬁ OE6) @—®
HE=1H 0. 93% 1. 58% -0. 62% 1.13% 1. 55% 0. 45%
FENNH 19. 25% 1. 64% 10. 78% 1. 08% 8. 47% 0. 56%
HE&A 26. 50% 1. 28% 15. 02% 0. 89% 11. 48% 0. 39%




[ A7 2 ARSI 5 A2 K 2024 SR 5 4 TR

(AR E S| | | | | |

3.2.2 HESEFAEMURES RHHEM KRR LH 5 RIS LRl
AR

E 5 S BOR fU LA SR -G S0 A B3 THL 3 - S 5 J51 U Mie 8% 4 B SR K SR He al 5 9L 5

-2 L E)
40. 00% ’/‘
35. 00% r' ll}
|
30. 00% |
/LM/\/ \(‘ ‘\f\/ﬁllb"\
25. 00%
20. 00% l o
vl o o
15. 00% ( ""‘l\l""“'_'\-/ '._,ﬂLIM,\." b
10. 00% \
5. 00% i MMM”‘
_ﬁ\{'(_'
0. 00% |k
=5. 00%
o [ d (o] - (=) [ ] (o) (o2} - o4 o~ o [ (=] (o] (=] o ~— od - o
T T T T T S O O U Y U N O L
o o (= [= [= [=] = =1 =1 = [=1 =" =] = = — — — — — —
I 41 &L Y LT kXL LE iR
o o4 o4 [ ) [ ] o [ ) o o o4 o o o [ ] [} o o o o4 o o
o o o (=) (=) (=) (o) o o o (o] (=] o o o o o (=) (=] o (=]
o o o o4 o4 o o (o] o o o4 o o o (o] (o] od o o4 o4 o
|— EELZFASESNEREZEAARITREEKE —EFREESREESZESNAR IS ELBIE$|

E A 2 TR UL RS SO R AL C B3 THL Y S 5 T U ke Sl HO AR B R S T ah TF S 5

- HCE)

40. 00%

35. 00%

30. 00%

25. 00%

20. 00%

15. 00%

10. 00%

5. 00%

0. 00% {E

-5. 00%
O (o] (=2 r~ (o) [ | <t (=] [ -t -— M o (=] - =t [ r~ -+ -—
o [ d (o] - (=) [ ] (o) (o2} - o4 o~ o [ (=] (o] (=] o ~— od - o
T T O T T N
o o o (=] (=) o o o o o (=] (=) (=) (=) [a=) -— -— - -— -— —
- T - T S S SO S S S S SR S S S R S S
o o4 o4 [ ) [ ] o [ ) o o o4 o o o [ ] [} o o o o4 o o
o o o (=) (=) D (o) o D o (o] (=] o o o o o (=) (=] o (=]
o o o o4 o4 o (o] o o4 o o o (o] (o] od o o4 o4 o

|—|£|5§E1:?c%*—=ufﬂtiim SxieAcRITRHEBKE —BEEFERESR *—Tﬁﬁ,ﬁﬁhﬁt‘tcﬁﬁléﬁﬁcﬁt&ﬁ@

F: ARERESFENH N 2024 401 A 26 H, #HBEARESNEESEFAME, HEEEH
Az HS 6 AN H AR G (5 B 2H A Lo A1 4 B 4 5 [R) O T W8 91 TRl R 8 R 1 0 DR 2058
AT G O S G RO & T 7 E B EL I 75 B R < B (R0 7 .« s I 2024 4F 01 26 H 2 2024
12 H 31 H.

3.3 HAthigts



R A7 2 GRS U TR & R 5 2024 4R 56 4 FR AR,

§4 BEAWME

4.1 RELE (RESLHE/NA) FHi

ARG RS Z IR | 1EF A
EREH | BEHY | FR

| RS

B
WL 04 2 T e WA 5
RN ATE, [ H R B
2014 4F 9 NI A5 % R0 e P EAT I
N FESE 2 TR, BUE A5 A
AR S B [ 2 R R
T 3 4 175 2 TR

L FEHCR & RS BV s 15 5215
2 gizgzm“z“q% : 164 [ s AL R 2

’ B [R5 (R A T
G 1755 A 6 A HE AT N AT
SRV S EA % R R AR
AR RV [ 2 (R
A T 25 3 0 AT A5 2 (R
W R R & AT S5 HE I 4 2
H,

e AR AR SRR H . SRR SGEMATIE P2 GIEZR O 53 534 B
%) A SHLE -

4.2 EENXHRE A AR S E M ST 15 L A B

AN, AESEHEN T (P NRITREIEF S R ik (HA
TR AEIR & R SIE TR R T A e & G R M HAM A IE, A&
WREESTAE . B ST RS BB A S e B, AR AR R ] ARG A B AL |, DR
WA NER A . AREIAA, AREBIESEEN, MiEdREE SR
AN 0 B A AR m AT

4.3 APRGERHH

4.3.1 A3 55 B HPATELR
MBI, ARSNGB RGO T 507 2070 53R A% 4% 11 28 5 2 PR
AT, PERHAT T QEERR TSI A R AT 56 ER SR A2 e i) A

A8 Gy AR B
AT NN A R E R AR HGHAT T

% 500 b 131

N

=t

[F22 St 2 0, RIS R




R A7 2 GRS U TR & R 5 2024 4R 56 4 FR AR,

WIEE Bk ARAE RN 2%, #4717 T ok, @otr, AREHRE
AN 8 RN BR AN [R5 58 2H 5 18] [ ) 528 2 A 22 5 W S O

4.3.2 REZHITAREHHHA

TR, AKE BRI A HNS JE B 3 AR R B S S AT . AR
TN, RAEERGEBENE A B A ES 5055 I AT 584 A H I 58 5
JRAZH D (K LA AL by B A T 2 H A & 1 5% 5 I «

4. 4 MEHAZESHBR REAIZED

2024 FFPYZESE, EEATRIE —EWE, RERMEARLSFER, EXARREGTHA]
HFIBRE, 10 FEEGTFIR _ETFE 4. 0%-4. 6%[X 8], 3 E KLk R 5tz et A
FEBUM 2025 AFREEURSEIT . BN 5T, BEE 9 H RSk — TR K BUR Y SL i,
Hh [ 225 I AR AR BT AP Bk, — SR O B R BT, BRACTIT I Iml R
AR MY BT, (E A 7 4 4 e R R S . WA IR T RR I ]
AR I 70 S5 AN E R 3

Wi, DUZRREL D T R i m BU R A B R AR, BERR S YR 300 AR
VAR FE SO R 2 5] A+0. 5% —2. 1%HMI-1. 5%, FEIRBTIRME. 1T 5T, H
JRBERARE. G4, BT IMENL @ESTEkEE, XEPHE., Fhs
JE BEORE B BR 2 AR ST R JE

T J7 I, DU T e S A RMR N AT . 10 A4, SRS HE A 117 K
bukEg g, T K i S ST, 10 AEE AR TR 2. 19%. BEE T I8 A R )
P, DURIR M SERA U S8, T RIS 11 A DOREFSERIE . 12 AR F47, 10 4E
R AR B 2 1. T%PT, 5 AR ZE B CE . AT T, AR T B A (A 5
FAEN T, VYRR IR TR K 5. 6%.

BGSAETT T, BESARE AN ECA, @3, M7, 2HF. ZEizg
BEATWAR R AR E, ERES IS S . FEF R s rm, mE N E
TRZGIE S 56 .

4.5 REHNESHI SR

AR R E A 2 R AR IR & A 3 A ZE e BUHE Y 1. 2696 6, A
A S G AU E B RO 1. 54%; BUEEAR & WIR B G 2 O R IR & A 5
C IR AUFE N 1. 2650 Jo, AR WIS AUFE I K FR0Y 0. 93%; V57 AR ik

% 600 3k 1310



[ A7 2 ARSI 5 A2 K 2024 SR 5 4 TR

25 N-0. 62%.

4.6 MEMAESRE ANBERE ST EE i Y

o

§5 WAEAGKE

5.1 MEMRESH~HEHR

P i H & (B B ST L (%)
1| A #EBE 12, 458, 903. 08 73. 98
Hrpe 12, 458, 903. 08 73.98
R4t - -
3| e 1,414, 004. 71 8. 40
e iz 1,414, 004. 71 8. 40
BE P SCRFUE SR - -
4 | & EI - -
ST SR - -
6 | SENIREEHT ™ 1,299, 770. 28 7.72
o SR [R0 0 1) SN IR A 4 i = - -
BATHFRMGE H &G 491, 206. 79 2.92
8 | HAth#t/™ 1,177, 252. 39 6. 99
it 16, 841, 137. 25 100. 00

VE: BN RS $ 6 o s
R RN 2. 29%.

5.2 WMEMIRILITIL I RI R R TH

5.2.1 MEWIREATIL A REF A RE R B A

A S BB M B & B0 AR 357, 544. 04 7T, A2k

v (&3] ARNE o) | HEESTESREE] (%

A . FRL dL il — -
B RAL - -
C [Hili&k 1, 941, 440. 00 12. 42
V=5 I A I /S Wi &) S s N1 K VA4 1, 224, 772. 00 7.84
E (3l 833, 277. 00 5.33
F R AR - -
G pLiBiEH. SeEflrEolk 2, 251, 793. 00 14. 41
H |18 FE ROl - -
I (B EfEH . BARAE BHEAR MRS 1,172, 553. 04 7.50
J[aR 4,677, 524. 00 29.93
K |55 Hu =k - -
L (PSR 45 R 55l - -

70 3L 13m



[ A7 2 ARSI 5 A2 K 2024 SR 5 4 TR

e N &N

KA SRR 2 P st o

R MRS B A AB AR S

A

TPHFHSTAE

AL RE AR SR

n| "o |T|lo|l=z=

e
o

fif

12,101, 359. 04

5.2.2 MEMRBATI o RIBRBEBR R RERRAS

eS|

AfHE AR

RS R E ] (%)

St A1k

TH 9 AR 7

TH 55 W

&by
Hedn

<E Rl

ey Prfid

Tl

HREBAR

357, 544. 04

HLE RS

AER

b i L

it

357, 544. 04

e PA BRI ERAT A 25 bR (GICS).

5.3 MEMARIEA SMME b 2 T 15E EL I K/ HEFR BT+ 42 IR I A4

FPa | EAR | REAR | #E B | Al Go o JE 4 BE P B R (%)

1 600900 | KITH ) 34, 600 1, 022, 430. 00 6. 54
2 601988 | HERIT 150, 100 827, 051. 00 5.29
3 601229 | iEERAT 89, 900 822, 585. 00 5. 26
4 601939 | AEHRIT 92, 500 813, 075. 00 5. 20
5 | 600941 | FE#ZH 6, 100 720, 776. 00 4.61
6 601398 | LR4RAT 100, 900 698, 228. 00 4. 47
7 601288 | KMVERAT 123, 300 658, 422. 00 4.21
8 | 300395 B[RS 16, 600 624, 326. 00 4. 00
9 | 300593 HrERe 54, 900 614, 880. 00 3.93
10 | 000429 | #E A 39, 500 580, 650. 00 3.72
5.4 MEPRLFESF MM RNFEFRBHELAE

FFs 77 i A AfRE G 5 JE 4 BE P B ] (%)

1 B X fii 77 1,014, 660. 06 6. 49

2 | RITER




R A7 2 GRS U TR & R 5 2024 4R 56 4 FR AR,

3 | wbhidr - -

Horpe BURTE SRR - -

A 51 77 - -

Al e 1 B 7 - -

A - -

AR (AragHef) 399, 344. 65 2.56

R - -

O |0 || |01 | >

HAth - -

10 | &t 1,414, 004. 71 9.05

5.5 & MIRIEA R E HES T 1#E LGN T R A RS SR B 4

| e | ek | e Gk | ARiME Oo R B E ] (%)
1 019723 | 23 [H i 20 4, 000 405, 784. 22 2. 60
2 | 019740 | 24 Ef 09 4, 000 405, 053. 59 2. 59
3 | 113044 | KEHEAH 3, 360 399, 344. 65 2. 56
4 | 019733 | 24 [ 02 2, 000 203, 822. 25 1.30

5.6 MEWIRIEA RMME b H & T ™1#E LR/ HEFF BRT+ 48 B 7= SCRAESR IR H
k]
AT AR IR AR B SCFFIETF -

5.7 MEWIRIZA SME o 2 ™13 E LI /N HEFF BT T4 St e IR B A
AIEEAMERRFFH TR

5.8 T HIRILA RMME 5 E T 5E LB /N HERF BT L2 BUES 5 A48
AT A IR ARFFABGIE

5.9 MEMAKRAR SR E WML ZIE LU
AT G AR IR AR I B 02

5.10 ME MR A EEHF HE FUH 3L 5H 1F 0L A
AH AR IR AR R E AU
5.11 BEHAEREIME

5.11.1 AESHEENI +HAIEFNRITERAHRTHIMBER I TLRFE, &
FERERmB H AT —FAZBATTET. LTHHE

ARG BB IHT T AUETFRAT A, A EARAT e IR 2 =] AE 3R 5 i H AT
N RO EBR . TR EER. TN RE T E X e

% 95 3k 13T




R A7 2 GRS U TR & R 5 2024 4R 56 4 FR AR,

BRI EER. BZONCEERR. IR0 R PEARRAT 2 SATHAT: B
HEARAT BB A A7 PR 2> ) A4 o 2 i) I I — 68 4 8 52 21 [ oK e i B LS R b Uy
R RIAE T s o R BEARAT A AT PR R AE SR 5 G ] AT —4F A B 2 B3 7 B R . S
S B EEE . WO N RERT. EReREEE L R WE R, ERINE
EHE. WREEAZ. BRI R. FEANRIRIT ST, S8 BRI
A ] TR ARAT IBEAR A7 BR 2w AE 3 5 G 1) A — 2 A R Sz 35 R R s T 3
EEE. WOrNSERT. EXeMlEEEaRMOTRER. FaSNCERER. KW
REG . MR IERE2 R PEARRAT 3T GBS R
[ A MV HRAT B 00 A7 PR 2w AE 3R T 2 ) H R — S 3 2 B3t 7 B . 05 i B e
HE. 7 NEERIT e EE AR RE R EZANCERER. T
NERERAT ) AT AL T

AT AT B IR EAR AT A SRUE SR (B0 R SRAE PP A7 S A VA A I S B e
I EOR . B EIRFARSE, AIE BT A HA AT+ A2 0E TR R AT BRI A g
FRITSLSOR A, BAEAR S gt H AT — SN 2B A IFHEDT. AL,

5.11.2 ZEREMA T HRERETEHES S RAMENEIERE
REWRBRAT AR T, B SR R e G R RUE Ik B S A ER

5.11.3 HARBEF=HIR

5 B e (o)

b
df

7B RE S 17, 103. 39

NIRRT 3K 1, 160, 049. 00

Dseicgll -

2] JE -

A A T R 100. 00

Foph SR -

2 -

oAt -

O |0 || |01 |k |||+~

&t 1, 177, 252. 39

5.11. 4 REWIRFFA M4 T HBOA K AT ¥ B 5 A4

e | G | A KARHE O RS R E ] (%)

1 113044 REFA 399, 344. 65 2.56

5.11.5 & HIRAT 14 = AP AAE Ll 52 FR1F 0 Y 5t B
ARSI AR T R AU A4 B SR AR AN AR 52 R ) 15 L

o100 137




[ A7 2 ARSI 5 A2 K 2024 SR 5 4 TR

5.11.6 BEAGIRE LR HA ST FRRE
W& IR, 73T A0S & I 6] ] BEAAAE R 2

§ 6 JFAEEHHRSN

AL

T EEZRFASMERAGR | BEZRFERMNERE
= A Kie C

i T S AT 4 A B A0 10, 335, 068. 25 456. 77
i R U 30 ) 2 4 A R ) 47 0 1, 886, 533. 04 637, 995. 88
- A B A V) < e TR [ ] 421 399. 19 550, 326. 05
35 S TR) B e A5 7 A B 3 (0 2l /> 1 1
PL “=7 $E%1))
ik 15 U HA R S8 A i A 12,221, 202. 10 88, 126. 60

T R T P T 4 R U A 2R PR BT RN N AR AL, i S [ 473 AR e e

§7 R&EHENZHERTREREAESBN

7.1 ZEEEAFHEFESHBRIHER

AL

B B & Z eI R A R | BEZ RS MEREG R

> A #25t C
Heis BRI # N AR SE G030 10, 000, 000. 00 -
At JHATE] SN/ R ) S 40 - -
At A 1] Sz HY /s [ e 4 - -
s WA AR E BN FRA AR S0 Al 10, 000, 000. 00 -
W W R B AR S35 R 4 et
N 81.24 -
e (%)
7.2 ZEEENZHBERAREBRRELESER G

AREWNE ST AN RiZHBEAE RS H RIS
§8 MEHMREEBAEESEKEREFALHIEMN
R SR i e S RAT A G e G | R A B

i A A A X " AL % - -

I R Y I T K RO A
48 P NTE10, 000, 000. 00 81. 24/10, 000, 000. 00 81.24 34E
B4
HESH AN - - - - -
i E=gt PNDA
S LYY - - - _ _
7

ESRRU

1t

e

13

=



R A7 2 GRS U TR & R 5 2024 4R 56 4 FR AR,

TN, - - - - -
R
i - - - - -

ait 10, 000, 000. 00 81. 2410, 000, 000. 00 81. 24 34

§9 MR EHERROLMMERFE

9.1 MEMAN BB EFEESHB LA BT 200895

B AP 2 LT A R 1 L

wx|FlHakepRpsasEE] e [ReleE] L [

A% 20N K B || )

Wit | 1 20241001720241231 10, 000, 000. 00| 0. 00| 0. 00 10, 000, 000. 00 81. 24

DAE - 1 4 - - -
R A

ARFEGIERAG I LR — R R H R B S AU RSB I 20% 1916, T BEA7AE KB ]
%m@ HFBEES R EBES . A, PUBRTEERRE S, W6 S B MERIRN, AFF

S IEEIEE.

LGN LSS T B iR ST 6 B U RS PR 0 7, e SR 2804 it (R E
HIN B3 1A TE R

9.2 HHBERERKNAMBERRGFR
p

§10 #EXHFBEF

10.1 EEXHHEH>
10. 1. 1 A EE I S E 5 2 ff SR TR A T R R R B R 3 & 5 T
1

=

10. 1. 2 (EH 2Rt SRR A B AUF R R & H 86 )
10. 1. 3 (EH 2R SRR A B U3 R R SFEE 0
10. 1. 4 FEa 8 5 A& Frstar . BB
10. 1. 5 5 A Py [ 5 22 OR st SR TR & 20 R IF S 45 08 B 5 TE 48 T A b
A E A

10. 1.6 A [EIE M 2 BRI HAR S F

283

'~

10. 2 FRGH A
[ 75 2 AR5 S B H A PR A |, Mk Ab 5Ty v X & il oK AET 28 5B B 285 45 0
2511 2

% 1200 3% 131




R A7 2 GRS U TR & R 5 2024 4R 56 4 FR AR,

10. 3 EREFTR
10. 3. 1 BV A] P BA 2 w) 4 9 A 3]
10. 3. 2 SR A L 7] 3k 2 (] B 42 7 R AH OG5 B www. gsfunds. com. cn
10. 3. 3 RATAR A )% k55 LG EEH] . 4009-258-258

EEZREEEHARAA
202541 B 22 H

o137 137



	§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 
	3.3其他指标

	§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 


