NIRRT RREE R R 100 32 5 BT

<

2026 F£58 3 FEFEWRE

2026 9 A 30 H

HeEBEAN: BNESEHEARAF
EEFEN: ARBITREERAF
BEZHES: —O=AFE+HAZ=T+tH

JRTE




—
=|1HEEE \ ‘
| BOSERA FUNDS T AR IE T R & R 100 38 5 BT G PR BOIE R R 35 45 2026 5256 3 Z=FRis
§1 EERR

G T NI B S RAE AR 5 P BRI AN R B 3, R P ERRIR B E G8R, JFxT
AR FE L RPN SR AR AN ) ST AT .

BB FEE AR IRAT IR A IRA AR A RS ERLE, T 2026 £ 10 H 23 HE& 7 ARk & BRI 5%
fabr ERIMAHRRHEGREENE, REERANBAAFEREICE. RSMEMER R E RN

He B PR ARSI AE L B0 B 0 SR N B AN IE I 08 7, (EANDRAE e < — 52 B

Fe MR SUF AR ARRRI . A XK, B0 R W35 DR SR AT AT 40 5] 52 A Jk e (1
FERIIAS.

AR IS BERL R Z O

AR EWIH 2026 £ 7 H 1 HE22E 9 5 30 Hik.

§2 EHET= MmN

Fe AR [ I AT FRF 8% i 100ETF

By R P RFELR JE ETF I

B4 3 A 515090

I L] 515090

HeBIEEIr 385 BATF IR

Fea AR 202041 H 19 H

A A BE G 3 A A 9,801,700.00 4}

H H bz SR ERERAR AR, 1 R IR O B S R R 72 1 B /MK
AFe G EECR I e A IR, B S TR LE A [ B 1 S v AL
R IR B AR AL, IR AR 1 FE B0 A IR A 1R AR A AT A B

e WE, EIEFEO T, AEES PRI H S RHEG KR5S R

p {2 TV T 1 22 SR O 25 52 AR 8 6B /N T 0.2%, UL R B R AN 1
2%, HABBLTT RGO FAIRFEUERTT SRS . BRGNS . B SCRHIESR
(RIRC SR « AT AR S PR N . R S RO IR A L RS2 BRAIE R £ R




S| B E 5

il

— BOSERA FUNDS TR I AT R R 100 22 5 U IR B SR 48 7 5 4 2026 458 3 TR
o
RIS 3R B I R HE MO A, B AT SR 100 Ji 802
v G bl A k1
%,
KRBT IRENAES, KIS R BARAT BT REMES . %
TR 5 T A, BT o i Rt S T T . AR G
R 2 A5

AR MR RAREOEE S, IRER IR TR R R 100 8%, FRUS U a8 e
L5 4 FR T BT R AR B T 32 4L 8 XU WA e FE A 21

thnt
I}
i
p

TR S S BA TR A A

s
g | B
&
in
P

FH R AT IBEAR A7 PR 22 7]

§3 EEMSHEIINESIFERI

3.1 XEMEHRF

Az NRMIT

FE 5 TR

i i 4]
(2026 £ 7 H 1 H-2026 4£ 9 H 30 H)

LA C Bl 2t -363,402.17
2 AR -1,442,411.78
3 B 355 < A JT R -0.1479
4 IR BB R 1 E 12,756,325.49

5 IR B G0 BUTHE

1.3014

E: AW O SHMGEE TR RS AR RN . BB aE . AR O RS A R EAR SR FHRRA
KRB FHANE FIBA A0 2K B AR A, AR Dy A 3] LS BAC e i _E AR 31 24 Se A (e A2 sl i«
PP Ak =L N DR i SR S AN L B el SR T 2 E P WA A ED S TNt N S (o R -

e




ml

=S| B RS

OSERA FUNDS

TR EPIE AT 5 F 100 52 5 BT TGRSR BUIE R B BTk 4 2026 £R56 3 T84l

3.2 EE&HERN

3.2.1 AARE RS R BUHER KR KI5 FL S B R AR FR ) H

‘ ‘ ‘ b4 bl s
HHEIEK R | EE KR | gtk
B B o IR 2 bR OFO) @-®@
D brEZER) | #EREERG) ‘
2@
HE=4NH -11.31% 1.23% -12.77% 1.28% 1.46% -0.05%
SO AN N & -1.04% 1.22% -3.70% 1.27% 2.66% -0.05%
A4 -5.86% 1.06% -8.77% 1.11% 2.91% -0.05%
TE=F 16.46% 1.13% 9.05% 1.16% 7.41% -0.03%
P T -3.72% 1.12% -13.72% 1.14% 10.00% -0.02%
%/\A E EE

i E;in 30.14% 1.16% -5.39% 1.20% 35.53% -0.04%
% %

3.2.2 HEE & LM DORES R iHHMEH KR 25 KI5 RS AR R A Z K L

— 1S FF R R I00E TR A & — B AR E

A0, 00%
40.00%
20.00%
0. 00%
-20.00%
_4|:|. DD% | | | | | 1
20 2 2 o = 205 2
‘%/ﬁ. V2 2 Ifﬁ"‘f;}ﬁ 3-:?}*[; Vap 22 0 Vo Eﬂfﬁ 12 %;fﬁ v QE/E} 12
§4 EHARE
4.1 EEZH(HELSLE/NH)FN
FEAS 3 4 (1) Hk 4 42 PR PR WEZE ML
44 4% i B
FHLH 3 EAEHE R
7 fese A, i+, 2015 4
Rz I ez 2022-07-22 - 11.3 VI e B iy N 22 e 7
A B I N T I R 4 P




r"||J

S| B E 5

BOSERA FUNDS TR EPIE AT 5 F 100 52 5 BT TGRSR BUIE R B BTk 4 2026 £R56 3 T84l

BRAR . TR R. &
PR . B E B
HEeELMBE ., BubBEZKR
HAZ oy BATF T AR EOIE 272 1%
PR 4 (2022 £ 7 H 22 H
2024 42 A 2 H). 1A
b b 8 £UE I % % &
(2022 47 H 22 H-2024 42
H 2 H). Hr FuEEg R
i%iﬁﬁﬁ%ﬁﬁ#&ﬁ

SR 4 (2022 £ 7 H
22Hmmﬁzﬁzmmﬁ
S, PUTIER FUEPLE
NFEHORL ke IE 7 45 7 Ok
4202344 H 4 H—&%).
YR 300 22 5 B
FREOIE B T 42 (2022 4 7
H 22 H—2%). H ik
LI A Gy BT T A d8 Bk o7
PR HL 202247 H 22 H
— &4, R E RS R
J& 100 22 5y B s 20iE
FWHEFE Q02247 H 22
H—24). i LRI
Bidt BEIAZ 5 B T AR ik
F R F 42022 9 H 30
H—24). M diiE 32 25N
WA Gy BT T T8 B 77 4%
TER 4 (2023 43 H 23 H—
24y, EIERHIR 50
e i B8 ke AR g7 4% 77
H4: (20235 H 18 H—&
Ay~ T AGAE 50 By 48 %1
LU T e e
(2023 £ 5 H 23 H—&%).
I FUERMEIAR 100 52 5 Y
FF R 8 BOE F B 4
(2023 £ 9 A 6 H—2%).
TS HiE BT i 308 kR =X
WEF % 42023 £ 10 H
24 H—=4) HH I [EHIE 2000
2 Gy BRI TR AR BOIE 77 4% 57
H4(20234E11 H23 H—=
A)s B BT RV A




S| B E 5

BOSERA FUNDS

r"||J

TR EPIE AT 5 F 100 52 5 BT TGRSR BUIE R B BTk 4 2026 £R56 3 T84l

5y B TR BOE 27 45 % 2k
4 Rt AU 2 4 (2023 4R
11 H 28 H—%4%). HEhf E
TERMIAR 100 22 5 RIF ik
TRBOIE R T SR A S
(2023412 H 1 H—&%).
T FRIE 2L R 3 100 18
A g OE R 4
(2023 £ 12 H 19 H—%%).
TR FR IR 2R A2 5 B iR
P BOIEF7 1 5 5k 4 e Ik
42024 %4 H 26 H—
24, HEIE 2000 52 5
RTF s 0 Fe B S 5 0 3 4
(2024 4£ 5 H 28 H—E%).
YR 300 22 5 B
P BOIEF7 1 5 5k 4 e Ik
BR4Q025% 1 H 14 H—
24, TR QDL AR s H o
AU IE 77 $5 0% 3 42 (2025 4F 9
H 2 H—%2%). i fafdfs
7 I BLUE 25 % &
(2025 FF 11 H 3 H—%4%)
(e,

e ERAEERE . AR E YR AR e e B AMBER R  HE S
e GEZFE AN IR B IMED) AR SCIEE -

4.2 NSRRI A S R S A5 T 0L AR U B

FEARMEHIN, ARSEHN MM T (P NRITNERESF 55 2
S & A AR I ENE LI HUE , AR SR B R 5t
EEINE 2R e B, N NSRBI it
MILE, BOABFE R EFA AR AT

e

4.3 AP GERUH

4.3.1 AP 5% BRI PATER
WEN, ARESEHEINEHPAT T GEFHFHR TR
NS S Pl

&

) J A IS 2
BUET

o AIREHIN, B EEH

EFF A 85 SCREMAT M

ZS
i3 BUE T2
REEA RIEA I B 5 )

SEHAR N TS HERFEIL) M fH5E 1




S| EHE S

— BOSERA FUNDS TN TP IE AT R A 100 22 5 BTFTBGRIR BUIE Y- BT 2 4 2026 4E 5 3 TRk

il

4.3.2 REZHITAKE TN

AAREWN, AFBTIARBEAES S5 RIS, FH
Gy I IS 2 H R 5% A 536 11 10, BOuFa BCE A B 4 & DR 30 9 SR 7 BERN LAt 4 5 R A
WIIAAE Gy o ARG HIN, REIAIE AW BT B T2 5 FA s ik i 7 A2 5

4.4 REMAZ ST B RIRABEIT

=FEENENETT RS, S A ok, WHR WIS . FARMRKE, i
mhn, WMV R = R EP AN R . A =R RO R, S5 2T DORLED 50,
ANV FiE AR B B8 B TR ROk IR 20%, 10 HH IR LR B E KUk 1 35 ik . A7 L2 H, =R
AR 1 AT BE A RS R B URLLA, R . Al ARG A RATER R SR R, T S @A
HL g Y g RO e 26 BRI i T AR o sl ER B TR M B o HLBEBE H 0 R a0 AN PO 4 i) B
e, BRI BRI T 7 2 Bl

JERUZRE, EWNBERDT AE =FROR I IRIE R, 9 F 28 H #2521k Z 003 4 1 15
FE, AT =G 2 IR s B BRI <1 I 5 MR . DY ZR R [ A RO A 75 (R RS — N AE
KL R AR EALAEL T, AL BB AT SCRE T BI3E H AL (1[5 s T I A I 5 1)
R AEIRAS R RSB A B B S0, T DU AL OGP L A Al AT RO AR5 9 . it
B, A BT AT BEPH AR R T I SN BCR S A E AR R R . AN 5 18 SRR AR AT 282 24 i 8 A 1
KA E R R AT 18], T DU R R IR e ASE AN — R g 4R £t &, &0
/MEBRERR Z 0 H b, 5 BREAAR (45 5

4.5 HEMANESH SR

A 2026 09 H 30 H, AEESIESMHEFEN 1.3014 76, 05 B EE N 1.3014 6. RE A,

RFE GBS EI KR N-11.31%, RIS RN K 2-12.77%.
4.6 MEMNESHE ABEE ST EE N

AT AR AR A M BLES: 60 A TAEH B AT T eiItE B . SRz, REEEHA
Cla) P ERE R iy TR TT R . H 2024 48 H 15 HE 2026 29 H 30 H, FEGEHA B FAEAIES
e PR 9 o T 2 S 2 S



r"uJ

S| B E 5

BOSERA FUNDS R FhHIE T R R 100 28 53 T TF MGG HOIE S5 B0 7 I 2006 4528 3 ARG

§5 RBEAGME
5.1 EMRFESH=HEHR
Fr5 A Sx (o) o i < B 7 Y LA (%)
1 &L &7y 12,364,757.65 96.39
Hrpe S 12,364,757.65 96.39
2| e - -
30| Bt it - -
Hrh: i3 - _
WP RIS ) _
4 | mREREHBR - -
5 | eRbATA IR - -
6 | ENBEHELFHT - -
Forre ST =R 1 3B\ R 5 4 i 72 - -
7| AT G A At 333,589.63 2.60
8 | HAb&IIH ™ 129,673.66 1.01
9 | &t 12,828,020.94 100.00
5.2 MEMREATL RN BRERRAS
5.2.1 REFBLATW I ROREREKHE
g 1725 (ENG) o < B B L (%)
AR RS Gl 202,020.00 1.58
B [RH 725,020.00 5.68
C [l 7,675,552.93 60.17
D [, #I1. B BOKAEFERIE R 19.200.00 0.15
E (25 67,604.00 0.53
F R MEEL 42,763.00 0.34
G |Wilisky. Ot A g EOlY 129,802.00 1.02




_=;= B%s%?;%r% oI ATHER R 100 28 5 T HGRIRSGIE S5 B 2 4 2006 4R 55 3 T A%
H (18 ol i -
1 |fEEAE. BAAE BBAR RS 272.033.72 213
V(R 2,697,546.00 21.15
K (il 28,804.00 0.23
L [FLGTAIRE 55 MR 55l 31,024.00 0.24
M (BHEE TR R 55 435,084.00 3.41
N KF PREEAN A H i i B i -
0 |ERMRSS . BHEAHARS 3 -
P |[HE _ _
Q [PAEMA&TAE 38,304.00 0.30
R [3fb. R E MR i -
S |GE _ .

A 12,364,757.65 96.93

5.2.2 BB RZAT VLD ROBERRAE

Teo

5.2.3 MEHREITIL S REBBOER R BE R A S
AEE G AR IR AR A A BOE BB ER

5.3 WG FARIZ A SRHME G S F 738 IR/ EERF R8T 148 B R 45 3 B 4

5.3.1 HIARBHEB LA oA 5 E S FE LB DNEEF RRT 4 RS WA

e | B Je 2 A4 R e (D ~AbrE o) o B A B VB AT (%)
1 600519 piv)E ] 700 881,034.00 6.91
2 300308 HbrR B g 1,080 873,115.20 6.84
3 300750 T 2,780 809,285.80 6.34
4 601318 S22 11,000 586,190.00 4.60
5 600036 AR RAT 12,700 524,002.00 4.11
6 601899 Kk 17,000 506,430.00 3.97
7 603259 2 FEf 2,600 435,084.00 3.41
8 000333 F M EEH 5,000 400,500.00 3.14
9 601166 MVARST 17,400 314,070.00 2.46
10 600030 SRS 10,100 261,186.00 2.05




S| HHE S

— BOSERA FUNDS TN TP IE AT R A 100 22 5 BTFTBGRIR BUIE Y- BT 2 4 2026 4E 5 3 TRk

[l

|

5.3.2 IARBUR AL A Fo B o5 2 S 7= E bR/ e I AT L4 B R R A
o

54 WEREFRF B TROMFREAE

AIE AR AR R FFA 67 o

5.5 REHAREA RME G E ST E B R/ EERF H8T T4 5 2 4505 B 4

AIE AR IR R FFA 67 o

5.6 R IR A SOME G ZE T8 HLFI RN HEFF RIRT 48 B SCRRIESS B 3R B 40

AT AR IR AR I B SCHRHE SR

5.7 REWIRIEA SO E G2 T35 HL I RN HERF BB T4 5t & R4 3 A

ARG ARG WIRRIFFA LS

5.8 ME AR A FOYME & H & B +E HO I K/INERFF B BT FLA4% BUIE BB B 48

AT AR AR R A AU .

5.9 MEWRAZE S BRI R 5 F LA

5.9.1 |EWRFE ST KB G5 M 2 B 40
AT AR WA R A BRI

5.9.2 ZREERE BRI KR EBOR

AEE G AR IR AR A BRI 02

5.10 EPRAZE S B E BRI 5 1% 0t il 3

5.10.1 A1 E AR B BE
AT AR WA AR A E U6



S| EHE S

BOSERA FUNDS TR EPIE AT 5 F 100 52 5 BT TGRSR BUIE R B BTk 4 2026 £R56 3 T84l

r"||J

5.10.2 W HIR AR SHH 10 E AR A8 A
AT GAIR I WIAR AR B U6

5.11 BBEHASWEME

5.01.1 BEBFRAT B IESR KR AT AR E R T L RREEG S BT —F N REATFER . 477
LB LSRR 5 A

AT GBI AAUETR BURAT AR, X HRAT IR AT BR 23 =] A48 7 G il BT — 47 52 2 b BN RARAT
JURE T EZANCERRRE TR BZANCERREREE DR e SRR . SRR
et A3 PR 2 B LR AR 5 i 1 A — 4 2 B P N RBRAT 2B 04T BIZOONCEHEFR NS BIE X0 /. Sl
R R R IAR T o Rt ML B BTIBEA A7 BR 23 =) A5 40 1 g ] BT — €5 52 275 JE 5 e N SUE B AR ¥ . Ak
SR FIRUESR PR BT SRR PP AT A R S A R RIRE A ER . B BB RS, B B CR R ILA L &
PR BRI+ A2 U7 RAT A MBI B TS R A, B R g ] AT — 2 B AT AT

5012 MEMARSTRENEITHEBBEETS, BAREBHNESERAESERBEEZ IR
HEEH NN ERRE EBERBEDIEAEBELA.

5.11.3 HAD B PR B

Fr 5 HFK EA(T)

1 A ARIE S 9,673.66

2| BWGIER R

3| MHBR

4 | BCALE

5| NSRBI

6 HoAth S USCER 120,000.00
7 HoAh
8 &it 129,673.66

5.11.4 5 HIRFFA KL T8 B B i3 B4
ARHE AR IR ARFFAT A+ Fe B v] 3 4 5155

10




S| EHE S

il

— BOSERA FUNDS TN TP IE AT R A 100 22 5 BTFTBGRIR BUIE Y- BT 2 4 2026 4E 5 3 TRk

5.11.5 5 HIR BT+ B R A AR R PR AR 0L A Ui B
AT G A WA AT+ 44 R T A AETUE R PRI O -
5.11.6 B A AR MHE R FHASCFERIRE

2w N EAN ) U PS P Y P TS e el 1 T = R E e i) S8 =

§6 TTHAZE S H IR

LR DA i

A S IUIA] e < A7 A

7,801,700.00

e 7 TS0 ] e < 55 DO 3 80

17,000,000.00

Dol AT T SO 30D I e < B [ 47 0

15,000,000.00

0T J Y 1) 3 < 70 A2 B 473 0

A R B B AR 25 4 40 0 9,801,700.00
§7 B EEANCHBEE RSB TARESEN

71 EEEBANFEEESHHZINEMR

REEMANRFAEARRS,

72 REEBEANZHBERARERBEAEST 5 HMA

WA AN RS E AR R E A TR, R e FsL AR S

§8 MM B E R EMEBEF S

8.1 MEWNE—BRERFBEESLHLHIADEET 20% K155
5 el
7 2 1A P A 2 A AR AL 1 K¥FH
# e ]

11




—
=|1HEEE e
| === BOSERA FUNDS T AR AT RS R B 100 38 5 R FF i a0H8 BUIE SR 3 T 0 4 2026 4F58 3 BEHRY
A L
5 # FH W | K|
i - - B | |8
Frf 0 3 LU 918 21 55 R I 20% TS [E] [X ]
s | | | |
T T B - B e
4,1 4,1 | 42
39, 39, | 2
1 2026-07-01~2026-09-30 - -
500 500 | 3
.00 .00 | %
2026-07-14~2026-07-20;2026-07-22~2026-07-30;2026-08-13~2026-08-13 | 1,2 | 11,4 | 10,6 | 2,0 | 21
il ) ;2026-08-19~2026-08-19;2026-09-03~2026-09-06;2026-09-08~2026-09-1 | 41, | 25,2 | 00,3 | 66, | .0
A 0;2026-09-14~2026-09-14;2026-09-18~2026-09-28;2026-09-30~2026-09- | 406 | 00.0 | 00.0 | 306 | 8
30 .00 0 0| .00 %
815 1,1 | 11
7,71 | 7,39
,69 38, | .6
3 2026-07-09~2026-07-12 9,40 | 6,40
4.0 694 | 2
0.00 | 0.00
0 .00 | %

7 AR S

AN A AR S AR B — PR R i e A L ik 8 B e e < S AR A 20% 015 T, R T I
SVEARRITEOL T, W B EAIRE [ol si A R8s Bl A ) B kg e MR, LR RETI K

B B AU -

FERFERGOLT, A S MG U R BB KR AR 5, ATRE S BUEH
M RFEAR T IEH B FKr, i siaf)r s, SHMEESIFE &bk es

Wz i i A 3 4 B
RSP -

TE: LRI S SEA T, e Rl B0 5 32 A A
2438 EE DY & TN A A R

8.2 HMBRERKNHMBEEF R

TR 2 B B AT R A w2 [ A M v L R R R B A R 22— “BEW &, Jok ARk 2

AE G E S R R R ME R I IR 2026 £ 9 30 H, 1 S E AR AR

ke, HRERETSREEGHFELSTRE MM RIEE, DUAZADMVES. WALERIRE
EHEIE 16,913 {LTC NR T, SIBRIEMAEE)E, NS B R A = A S50 BB M

fFifr.

R

S

N

aft
T

, EHYPE

B 6,744 /CC NR T, BT 40H 2,335 /0s NIRRT, A2 H RTHE 587 8 BRI o 1) ik

12

i

NFEZ

ZaGilib]

H 406




=|EHEE
|E= BOSERA FUNDS R e FTRF S 100 22 53 T ICRAR HIE S5 4 0 G 2026 4F 8 3 TR feE e i
§9 HEXHHZF
9.1 EECHEEF

—

v HPE RS T B R R S At v N PR TR AR R R 100 58 5 BT IR AR BOIE F3 5 98 JE < B SL K SO A
+ (I FRIE AT R A R 100 22 5 ROT GTEHOE A R Sk & 2 e B F])D

3y (TR HRIE Ay RRSE R 100 22 5 B TF MG BOIE SR 550 28 0 B isl)

4. FEGEBNSS SR AL B PR AN A B SR

5 I PRI RTRFEE R R 100 28 5 BT GRIR BOEZ# B B8 2 i B A L TR s IE A

6+ T I RN AR AT RS R RE 100 52 5) BT FRGRAR BOIE S5 #5158 2k e A 4 08 1R 5 00 o 10 A

[\

9.2 FAICHE &R

SEHEN EETE AN

9.3 R HFR

PG A AEE MY A () G S A, AT A 2 S A N
FRENARE BN, AR SEHAENEESEH AR A A
T —238: 95105568 (HKiRig2h)

TR S S BA TR A A
“OZANETHASAEH

13



	§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
	5.2.1 指数投资按行业分类的股票投资组合
	5.2.2 积极投资按行业分类的股票投资组合
	5.2.3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
	5.3.1期末指数投资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
	5.3.2期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细

	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

	5.11投资组合报告附注
	5.11.1基金投资前十名证券的发行主体被监管部门立案调查或编制日前一年内受到公开谴责、处罚的投资决
	5.11.2报告期内基金投资的前十名股票中，没有投资超出基金合同约定备选股票库之外的股票。本基金管理
	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
	5.11.6投资组合报告附注的其他文字描述部分


	§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影响投资者决策的其他重要信息
	8.1 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
	8.2 影响投资者决策的其他重要信息

	§9备查文件目录
	9.1备查文件目录
	9.2存放地点
	9.3查阅方式


