RRBIGEPIEEBRITRERBEKE
2024 3 4 FREWREG

2024 £ 12 A 31 H

HEEHAN: RRESEHFRAH
HEFXEN: PTEILHBITROERAH
WEXHHR: 202541 A 21 H



RFE AT IR R 2024 4E58 4 IR

§1 EERR
S AR A R R AR S TR A R BOE AR 3 PV SR K

SR HO P IS YRR P 52 R AR A B B AT

S AT N B T RARAT IR A IR A AR A & M, T 2025 48 1 H 20 HEMT A
SR I S5 R AL G S, (RS AR R TR %S R
N Ny

S N\ RCH DA (35 P BRSNS P 4 72 (B A e — S A

SNV R H A KB ST R, V% 0 R e SR A7 Al
S 4 R S UL 5 K T

AR5 ERR

KRARERIN 2024 £ 10 A 1 HESF 2024 & 12 A 31 Hik.

§2 &= MM
e AL TRFEEFWRITIRE
F 4 FACY 006809
A (YN RLIRIFF IR
HeAFREMH 201944 H 16 H
R A B 4 40 4 125, 202, 370. 77 44
g =Fnn R IREAPRAIFREL, 18 SRR I O 25 P AN R R R 22 ) /)N
1k,
R ARIEE AW RIEEIE S, FN ERHESEHE, #%

Epﬁif\HRZE*TEﬁTHZQqJHﬁ%%ﬂﬁilﬁi*ﬁi%?ﬁﬁﬁitf%r*?ﬁ

o RIS 48 E R 3 e S FEBLER () AR A0 AT AH S 1
ﬁ%o

JBCEEALRE T IR, 2 FRU At e i A R B A Rl JE R
AR SR S ELEEAT A, BRI ) FR e R R[]
S50 AN T 4 PR R AR B B0 AR AT ey R iy, B A
FLORP RS L R BOR BN A RN, B AR R PR BOe ik
AR WA ERERAR PR 20y, BB BN AT DA 4% 55 40
HHATIE MR, DRUERE SO A E K R 58t
O TR Y 1 B2 TEAH R R R R 2 d /MK

AFEE T I G A K R 50 4t bR A (1)
H S5 PR B FE PR I LE 0. 45% LAY, 4EFRER R ZE 45 HI7E
5% LA A o T AT 2 ) K0 ) U 4 A R 2R B B A
SRR R 2 FIRTE ], RSN RCR A
T 3B S PR R R B T . BRERRZEHE— K

g4 BT, ANKE e B T B B S R 1 4%

%200 3 13



RFE AT IR R 2024 4E58 4 IR

W, ST, [EHRT, ARk E
RN R EARRAT R TS TTidgihn, 22 mliaEE.
WhosriEe. At H SR ER, SRE T IR E IR B E
o E S, RN, 456 RMET o, & B
&R h 2 A shash, e (s i I RC &L LU .
CIEES/Srisitarns: i sl oy Ga T e /AT B N I
R O I 18 JE et 2 A 25 05 o kT 0 1 m e i 5%
BEATECEE, FERAIIBGE I R S A A A T Rk e
HABANE, LEEM RN H/ LA S 3BT
g, ARk R TE AT, fEERA b
s A RS S st A o

b 45 b A JE v HOIE R IRAT T Fe Bl i . (A A BT R A 50D
*95%+ BN I s WIAE R 2 (BLfE) *5%

A UL B AR5 AIE KREG M RIS, WU RS 5 T & TR S
MEL ., fipMESSRHNgES. RKES NTREHY
R4, FEXRAREEHEREMSNRENRR, BfF
SRR EL DLAARI R 2O AR 0 I S5 1 I AR AL X
R IS AR 4L

ARG FEREFWIEIF Y, T AR LA

e AT 3 1 AU o

AL UN TR EIARAF

BEEN [ R ARAT IR A IR A #

NI B TR RR FREFEISHRATIREA FREFBHRATIRSC

N B A A 5 AR 006809 006810

I A T & o R e 1 LS

57,053, 279. 21 3 68, 149, 091. 56 13

§ 3 EEMSIAMESIHERI

3.1 EEMFHR

Bfr: ARt
B f ﬁ%%{m%ﬁ?oﬁlaawﬁﬁgﬁiuy
RRREISERATIREA FREFBRATIREC
L AHA s a2 1, 703, 950. 83 1, 395, 183. 76
2. IR 6,271, 550. 59 6, 361, 100. 23
3. MY 3515 4 A B A B ) 0. 1105 0. 1201
4. SR B 4 5 1 71, 247, 332. 08 83, 689, 594. 35
5. AR EE A BB 1. 2488 1. 2280

e (1D AW CSEIRaifR I AR BN Seillas . HfliloN R &2 etrER sl
FOBRAR I 37 RIAME I RAE A5 5% Ja (R A8, A A D9 A o se il as in B4 2 se i EAR it -
(2) priddEe v SHabr NI FA NNWEEE 5 2 e A I3 A, T3 5 SRRl s KT

C- S Rk




RFE AT IR R 2024 4E58 4 IR

3.2 EHERI

3. 2. 1 EEMBUHER KR K H 5 RISt B R i 2 LU

EREFEATIRE A
b &5 b Rk Uk
‘ TR B K R L 25 Lh A S v o
B [EEEKEO » " W EbrEZ @ O—06 @—@
HZQ &6
@

HE=AH 9. 72% 1. 12% 10. 26% 1. 13% -0. 54% -0.01%
LA H 14. 33% 1. 14% 10. 99% 1. 18% 3. 34% -0. 04%
x4 36. 72% 1. 12% 32. 12% 1. 14% 4. 60% -0. 02%
U e o 45. 23% 1. 10% 29. 57% 1. 14% 15. 66% -0. 04%
pUl I ke 25. 06% 1. 14% 5. 25% 1. 18% 19. 81% -0. 04%
H & AR

24. 88% 1. 11% 2. 69% 1. 14% 22. 19% -0. 03%
R R4S

FREFHEATIRE C
b4 bb s i v
‘ TR K bR L 45 Lh A S U o
B [ EEK RO ‘ W RhrEZE O—0 @—@
HZQ l§EE)
@

TE=AH 10. 29% 1.12% 10. 26% 1. 13% 0. 03% -0.01%
TEANTH 14. 79% 1. 15% 10. 99% 1. 18% 3. 80% -0. 03%
o E—4E 36. 99% 1. 12% 32. 12% 1. 14% 4. 87% -0. 02%
o= 44. 33% 1. 10% 29. 57% 1. 14% 14. 76% -0. 04%
P e 23. 32% 1. 14% 5. 25% 1. 18% 18. 07% -0. 04%
H 3 4 A TR

22. 80% 1. 11% 2. 69% 1. 14% 20. 11% -0. 03%
R RS

3.2.2 HESHFAEMURES RIHHMEM KR LS RS R A MR
R LB



RFE AT IR R 2024 4E58 4 IR

L REBRITIERAZ MK RS E MRS S AR R 5 50 E B xS EL

24.00%
18.00%
12.00%
6.00%
0.00%
-6.00%
-12.00%
-18.00%
-24.00%
-30.00%

2019-04-16
2019-08-03

2019-11-20

2021-01-29
021-12-22
2022-04-10
023-10-07

2020-03-08
2021-05-18
2022-07-28
2022-11-14
2023-03-03
2023-06-20
2024-01-24
2024-05-12
2024-08-29
2024-12-31

2
2

|— BB RATIRA RV

L
o
w
L]
[
L]
]
o

=

s
L]
[e2]
L]
~—
]
]
o

2%
T

=4

KF — LREBRITIE

J

T EEBRITIEMCRITNFEIG KRS RN LR b B AW 2 2R 10 [ 52 EE BT EEE]

24.00%
18.00% I
12.00% th
6.00% N
0.00% ﬁ'\*"‘“ J
-6.00% || *¥ Jﬁn th
L
-12.00% #IMW . Mﬁ) a\qli'i.é
W [
-18.00% il lf ' n‘“ f HL\" ‘* ¥
i ) W J& )
-24.00% Lﬂ"\yﬁfm & M| y VMLL‘W]F
iy
-30.00% “\“.” Y
w om [=] [=4] L) (%] [=}] [24] =t ] L] 20 =t [42] ] [~ =t [ o -
9 0 § 6 d ¢ & 4 & a9 § 9o § g g &
=5 [=4] — o o] L] — Lo o [ =t P~ — o™ [{e] () — L 0 (2]
9 o g g 4 @ g 9@ 4d & 9 d4 &g o 4 @ o g
%3] %3] %3] [=] (=] [=] — — — — (] (] ] o o o =t =t =t =t
— — — &) (] (] (] (] (] [ (] (] [ [ [ [ ] [ [ [
[ [=] [=] [=] (=] [=] (=] (=] (=] ] (=) (=] ] ] ] ] ] ] ] ]
&) 3] 3] 3] (8] (3] (3] (3] (8] [ (3] (3] [ [ [ [ [ [ [ [
|— @ R RIS K 3 — R TR TIRRC R L A 2 % |
de 1 AESFEEEFET 2019 404 H 16 HARL

2. FRIEARL

A IR S

SRR ERAMNE, REEBRARMYARES

TRZIE, &6 WA RN AL G5 Al & IR &3 & FIZ0E -

Al ARz HE N A H A 2R 4

3. 3 HAh¥etr
X

§4 BEARE

4.1 HELE (RESZE/ND i

| 4 | 1% ARSI S LIRS AL |

!

o571 13T



RFE AT IR R 2024 4E58 4 IR

TEEY | BERl | FR

wh, W-EEFE A . 2018 4F 6 H AR

BASE, DEREREENIEESLTE, 3

SLTENHE, 2024 46 H 7 HE4HT

H4dE (2024 E 6 H 7 A e SNAt T B T

= i%z i H - 6 |[ZREErPEM G T 2 RO R

- A H IR 4 F8 BE IS I P IE & B4R

TR IBE R R AIFR R R &4
Z3L

T UEZR AL SGE AT 2 AR SR E o 2 b BARER H IR BG4 H 1448 A m ARG A 1
P& H I

4. 2 BN E A A2 EIB/E BT EH R U
AN, AREEHNE TR EEM U L e G FNAE, AeslPike
FEM, B NI E RS O B A AR R AT

4.3 AR HE TR

4.3. 1 AP BB RHATE R

RIEGE NN TR N ERW A RS S, @ T AT G HIERREE, I
7. EHIN, AESEHNHEIUTIERS GEFRREGE AR AP 56 ERTEL)
MAFNERATZ G HIE, B RGN TEETT AT AR 5 AP IAT . RSB B
W, SRR AR T B LR O L R, R SRS IR RAE R BRI SE R BT
RATTH A I =

4.3.2 RERXHIT R EIHHA

AFE G NGSL T WL 5 M SRS RIS, X R H A8 AT AT AT S RIS S
Wi, MRAEIIN, WA LA S E B AFTE A A5 5 48 5 T A TF a4 R A28 5 A
/0 ) B 58 B B I S 24 F A B S L. RS I R RIUA S S IR AE R R AT A

4. 4 WEHAN RS HEH RIEREE

TG TT I, AL F AT BT 5 BURE 7 2 5, 5T 4eAn I 1 — e F2 FE i AR AR el =l 7
AN AT . PMT 57T, T SR AEAT BUR SR QU R BT (H i T B & 2 5 58t
PISESE R, AU AR RARENS, JEBOR SRR SRR N S R AR — M. 114
R 2025 4 SEIN A0 FR) 5 K000 SRR 7 2 T 2l i PR BUR

BRI J7TH, 2024 4F 4 ZREAYT T ERBERIOIE LiKE, HoNEENE. NRAREEE
R ERE, 4 T EUEFRECEBK 0. 46%, YR 300 T2k 2. 06%, GIMVARTE T2k 1. 54%, fHAELE

Fo6T o 131



RFE AT IR R 2024 4E58 4 IR

EIRECNEL 4. 73%, fEAERHL TR 5. 97% BT —ZUTWRILKE, MREFE. &4, B, it
Pl JEEEATRIUELS, RESHE. Atgm. e R, BEAEYETL M BREL .

PR ERAE T, SESAMFARE SR RS, fRmOAIET, 5 REIRER AR R
Bl MR B B BRSPS IR, RS R IR 2R A S PR Y. IR
TN R AR, BB B RAT IR I B U . JREJRT, B E A BORE T, EN
S HRIERE, AR — D KSR EAT % -

4.5 REPANESHV SR

BRI WIRAIES A DBUFEY 1. 2488 Jo, A& WIS A 8T EI K2 9. 72%;
B ARG WIR AR S C A 1. 2280 JT, AR WIFES C MEaaHEIE K2 10. 29%; (A
b 45 b A 1 K 2 10. 26%

4.6 MEHNESIFA ABRE S H 1 ETE R
AR P9 A R B A TR e AR A N R A — 1 A P
A& T BT T L I

§6 MEHEGIRE

5. 1 MEBRZET=HEEN
e it H &8 o) RS BRI (%)
| B #ss 145, 659, 813. 46 87. 72
Hrp: KE 145, 659, 813. 46 87. 72
AR - -
[ 5 Wi 2 $3 % 1,936,311. 34 1.17
Her: gz 1,936, 311. 34 1.17
BE S RRUE SR - -
nEEEE - ~
SR A PR - =

TR SR - _
/\E{j: %Lﬁﬁlﬁllﬂqﬁqi)\i}g% Eﬂ%

F

AT B GEH A1 15, 128, 341. 29 9.11
HoAh 7= 3, 325, 015. 63 2.00
it 166, 049, 481. 72 100. 00

VE: AREEEARE WK A I IE A2 ) LTI $E 05 s I A Se A (B 145, 659, 813. 46 JG, IR %
PR LL A 94. 01%.

5. 2 MEWIRELAT I R B ER R A&
8 70 J& 13



RFE AT IR R 2024 4E58 4 IR

()]

2. 1 MEFARBHEBR LTI ROFARERRAS
AT G AR IR AR R TR I R B 52

[$)]

2. 2 SRR BB AT AL 45 S5 A PR B 4
A FE AR AR R FEA BRI FE BN S

()]

2. 3 MEIREEAT WA R ER TR ERRA S

(&S] AfE (AR i B ST E R o)
AR AL - -
TH P AR T - -
H P - -
Ae - -
4l 145, 659, 813. 46 94. 01
ey PR - -
Tk - -
ERSESoN - -
HLAE R 55 - -
AR - -
K J5 = - -
At 145, 659, 813. 46 94. 01

Hlm o@D m[O[a[T ][>

-

a ERIN O 473 /=3 31 3-8 1
5. 3 JIREL A SEYME o B & B 19 B LB R/ HE P O B SR BB W A
5. 3. 1 REMIRIBEHIRFHE A RIME GRS R HEHHIRDHEFRRT 2 R E R

g

e | IREARRS | BRESKR ([ BE B | ARNE o) | HEESESEEIE] (9D
1 00939 BT 3, 629, 000 21, 776, 682. 56 14. 06
2 00005 R 305, 200 21, 423, 157. 53 13.83
3 01398 TRRAT 4, 310, 000 20, 794, 320. 80 13. 42
4 03988 Hh [E AT 4, 152, 000 15, 264, 324. 78 9.85
5 03328 LIBRAT 1, 469, 000 8,692, 654. 14 5.61
6 01288 AV ARAT 2, 089, 000 8, 569, 824. 19 5.53
7 03968 AT 228, 000 8, 445, 484. 80 5.45
8 02388 HHAR A 350, 000 8, 086, 644. 30 5.22
9 00011 H A RAT 90, 500 8,007, 722. 54 5.17
10 00998 WS R AT 1, 599, 000 7,951, 562. 85 5.13

TE: X RNAE AHH i BTSSR A RIMES SHF, JFZ A E B0 A .

5. 3. 2 EHIRBRIH 12 A SO E o5 3 S 37 0 B R /NHRFF AR 48 B4R

8T o 131



RFE AT IR R 2024 4E58 4 IR

B4

AT G AR IR AR BRI

.

5. 4 MEWIRZE BT M REBFHRRAS

e

155 kb Al

ARME Co

b 3 S P A ] (%)

1

X i

1,936, 311. 34

RATE

w | DN

SRl iR

Hrb: BORME &R

Ak iz

Al K IR BT 55

TSR

AR CRTAZ#f50)

L7 .

O |0 [ || O]

HoAh

10

it

1,936, 311. 34

5. 5 & HIRIE A R E G E ST 13 E I /N R 7 B BT T4 Bs B B 4

55

i | BiEE AR

B KO

KReME Co

e HHE ] o)

1

019733 24 [E i 02

19, 000

1,936, 311. 34

1.25

5. 6 W EHFHIRIE A RME 52 ST 13E HBI R/ HEF R BT +48 B SCRRES L5
K
AT AR IR AR FFAT B SCHFIE TR -

5. T MEWIRIE A RMHE & B F P E IR/ M HEF R RTLA SR B R 4
RIEEARIRE IR ARG TS

5. 8 & MR A RME 5 E ST 138 B NP R A BUES B A 4

ARSI AR AR AR FFABUIE.

5. 9 MEIRFE SRR KBTI B 5 18 5L i A

5.9. 1 EHIRAE B R KB BFF G A H
AT GAIRE I AR BB

5.9.2 AR SEHEBIIP R P BHEBUR
AT AR W R B AR 0

5. 10 R E AR A S F 1 H FUR KL 2 B 0L A

Foom o 131




RFE AT IR R 2024 4E58 4 IR

5.10. 1 A E FURH B HBUK
AT AR 3T PN R % [ 5 40 B

5. 10. 2 $REIARA F: S B 1) B BT B2 1F A4 25 B 40
A K G AR T 1 P R BB o B

5. 10. 3 Z< A H 5 A T3 B2 V-
R AR 5 1 P SR [ £ 1

5. 11 BEHSWMEME

5.11. 1 AR SR FE AT+ B IES K RAT EEA R T HAPMEMITLRAE, K
FERE gH Hl—FNZBIATET ATTHEER

AZIARAT B3 A7 PR 2> 7] BRR AR JE AT HADTAE AR 7 G A1) AT — 47 P 52 31 [ 5K < M B B i )
IIFASIR ISP

FH T AR AT IR0 A PR 2 ) DR Bl 5 ORI 15 ) % 14 2 S5 DA AR 75 G 1 T — 4R N 2 B X
A B E BRI T I E R ATHAE DT RIRHIRBATIR DT H5 5 R F I Fe i A AR 75
A I — 5 P 52 3 [ X < R A LS R R AT A

o ] S BEARAT M A A IR 24 ] (A1 R R A PAY 0 o A7 AE AN 2 S R R AE AR T G 1 B — 4 N 32 2
R b e B B R R I A FF AR T

H R AL AR AT A A R 2 ] PR 53 T2AT D B ™ o 3 s i AR 2 I AR A o 2 i T — SR A 32
B E X R B E R R B RE R ATTAL .

HH AR AT BB A PR 2 = PR B B B AR IR AT, R A B R E R BE AN 5
LR A SR DRAE AR T il BT —4F N 2 B [ X SR E S B R AT AR P B RIS
RORR BT AU W o S O 15 DR AR AR S G 1) T — 6 P 52 81 P oK < B A B R A U
JEI I ATFRE ST RIS 52 55 BAIE R S S S 5 AN R — B E AT 2 B 2 R A 75 4 1 T
— RN R BIE K ANCE BR AR 2 R K AT AR

T ERAT et IR A = R B 25 B R GROAE ARNE, MR RGUARE K 2% 2R AR RE
TIANIE 5 WA SR A5 i R AR AT o i) T — £ P9 52 21 R R < B PR SR R A IR AR T

07 TP A < BB T A4 TESR AT A KR IR A I R T A ke P AT B
Bt E Fo Ak, Hth AT EARR MBI AT R A, B S il H AT — SR 2 B AT
5 AT .

10 3L 137



RFE AT IR R 2024 4E58 4 IR

5.11. 2 ZEHFMHI+ L BRERTE HEE A MK SRR EE

F R ERIRT T AR, RAEREELREERRE

5. 11. 3 HABTE P HI AR

PLE LB 2 AN ISR o

Fs 4t

A RIE

98. 38

ESCIE S 7 Sk

2SR

439, 597. 36

Sz YA JE

JSZ AT FE TR

2, 885, 319. 89

FoAt MR

Hofh

(N[ |0 | |[W ||+~

it

3,325,015. 63

5. 11. 4 5 HIARFFA KA T 48 B (9 T 4 e £555 A 41
AH G AR A AR AR R b IR T R 50

5. 11. 5 A HIARHT 14 B 2 P A2 FE Ul 52 PR 1% 00 ) i B

5. 11. 5. 1 &G BIRTEHI B AT+ B IR P AP EE VI8 52 FRAF O 4t B
A H G AR A AT 44 B T AR AAE I S PR

5. 11. 5. 2 R B WARARAR I B 1l F148 R AP AR Tl 52 PR AR UL i 1t BA

AN S AR A SRR A5 5% i T4 IS T R AR AE LI 52 R A DL

5. 11. 6 BEA SR & ERI AL SCF IR E 2
IIN: I U IWNE )Y S P 9 TP | RS e Yl T - YR s
2+ AR A B 7R U B RIESF 5 SR AR

§6 FFRAES )

L DANG)

WS

ZRREBRITIREA

T REEBRATIREC

T SIS < UL

65, 438, 442. 52

54, 371, 823. 31

e ST 1] e <5 5 D0 3 0

26, 650, 579. 11

79, 164, 754. 35

WAk - i 7 ST 1) 5 < L B ] 7 5

35, 035, 742. 42

65, 387, 486. 10

I 757 91300 ) 2 < 4 AR B B (A G

UL =T B

e ST, < 1 A A

57,0563, 279. 21

68, 149, 091. 56

T AR IR IR B R S LR AR BN B i < S B ] 3 A e L A A

o1l o 4k 1351



RFE AT IR R 2024 4E58 4 IR

§T HEEHANBHEFREBRREESH R

7.1 R&EEARFHEALESHTRNIER
WEWIN, T HNRZ BT E e P R S AT & 1 A

7.2 Z&EHENZRBEARERREAR S 5 WA
WA, S ARIZ B BB (Rl SR AT & IR 1A

§8 MEWAKRRBAESERERSFENRHIHEMN
AFEE RO EA 10, 000, 500. 05 4 AR AERNE, KA B FAE R N 2019 4F 4 H 16
H% 202244 15 H. BEARMEIR, RERSFEMHHN O 0.

§9 MR HE R RN HMBERRER

9. 1 EMIN R —RREFEES LI ELAIL | BGET 2055915 5L
AT AR T A AR R A R BB R S e A L 1A B B L 20% )15 D«

9.2 MR R E R M ERER
o

§10 F &/ H*

10. 1 FEXHEF
() v FEIE M 2 v T 2 S P IF 7 AR 20 T O 5 s B 2 e 0 S 5
(=) (RBEBIGEHIEF B RAT R ERE R B RIE SRR SRS AR)
(=) (FRREHEIE I A ARAT BOR PR B R s S B S S S0 B
(2 BREHS I d e B AT SR 4R EO R R SRR R B R SR E )
(D (FRREHE I I A ARAT B PR B R s S5 4 S & ORI L)

N
=
~

N

N

/

10. 2 FFHGH A
B4 T NI SATE N IOLERT

10. 3 &EFH R
PR E B S ES B ERAL ( GEBHRY O sk B A M5

Chttp://www. tkfunds. com. cn) Al e [EIE W23 4 9% #5 Wik (http: //eid. csre. gov. en/fund)

o120 4k 13750



RFE AT IR R 2024 4E58 4 IR

&P o

RREESEHARAF
202541 H 21 H

HO13 T

D=z

13 70



	§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 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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


