FRIEFRIE S RIE R REE
2022 5 1 ZRRE

2022 3 A 31 H

BEEEEN: PRERFEFRBRGERATR
EEAEAN: PERVRITEROGERAT
WG HER: 202244 H 22 H



R B ERIR S 2022 4EH 1 R

§1 EERR

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

FGFEE NP EAMRIT IR A IR A ARG AL S G FME, T 20224 H 22 HEK T A
R PR SRS . FER MM B R A SIS FNE, REEZANBNEEERICE. RS
R B BRI .

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AREME 20229 1 H 1 HEg® 3 7 31 Hik.

§2 HE BN

4 TR HARIE SR & VR A

e 011801

e S (e LTI

e FRAERMH 2021 45 H 6 H

A R L 4 0 B 300 122, 826, 721. 77 {3

=N FEFERE A AR B RTHE T, @ BRIz 38 T A vipl 2,
B SRR 2 LU R AE B B Rl 34 S R 4 B 7
(K RS R A

PR G AL L B RS R TR . BRI TR
W& S H BRI R RS . AR R SREE . BT
FRUEZF 3 BT 0RME IR B2 45 0% SRm I I SE AR W 3R
W, DASEIRIE G T P AR (A .

b g b s v HHAIE 800 Fia Bl i e *+20%+HH i £ A A M FR B B R
*75%+ [ HAERAT 1 B3R 28 (B ) #5%

A WL 2 AR AFEGNIRG IS, HAUH S K& FUH RS K & T
i ARG i A e, (KT IR 4

FEE AN HAR [E PRk B4 A IR A 7

EEFEE AN ROV ERAT e A A R 2 7

N 5 I A IR A TR HARIES B R A A HARIE S & A C

T B R EEE A A 011801 011802

T IR T 8 7 G2 < 4 B

120, 957, 027. 24 13 1, 869, 694. 53 11

§3 EEMF AT SFERIN

% 200 3k 135




R B ERIR S 2022 4EH 1 R

3.1 ERMFER

Bfr: NRMIG

W5 e WAEH (202241 H 1 H-2022 43 A 31 H)
HHNER B ER S A AR BERIR S C

L. AHA 2 s I 25 -3, 252, 975. 43 -53, 208. 74
2. A BRI -10, 275, 708. 00 -154, 403. 62
3. B35 B 4 A B A B R -0. 0805 -0. 0789
4. JHAR LG 07 1 117, 862, 138. 74 1,816, 886. 12
5. AR & 1 B FE 0. 9744 0.9718

T 1o A E B st e i S AR . Bt ilas . AN OS2 el A sh it ) 41
BRAR DS 2 S AR A, AR 9 A 39 L se il iieas n_E A9 24 so i (B 22 sh Wi
2+ PFrid B SHR IR A IR A AW B 5 2 e 1 & T2, T AN B 5 sk Bl K1 2

iSRRGk

3. AEEEFT 2021 £ 5 H 6 HAR, MEAMRE WIARIE S RAL AR —5F.

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RN 5 B A e R i R

HEEAR B ERR S A
M &5 b i R v
‘ VR R K R A ML 5 b 3 S -
MrEx  EEEKEO M Wi EhrEZE @ O—06 @—®
I ERESE)
@
HE=MNH -7.35% -2.90% 0. 30% —4, 45% 0.09%
TESNH -4, 99% -2. 04% 0. 23% -2. 95%, 0. 23%
H3E4 4
-2. 56% -1.50% 0. 22% -1. 06% 0. 24%
ARG A
BRI F IR A C
‘ - Ml E e
‘ VB I K R AR L S b S UE o
e EEEKEO Wi ZEhrEZ @ O—06 @—®
I §EE)
@

HE=MNH -7.41% -2.90% 0. 30% -4, 51%, 0.09%
TLEANNNH -5. 13% -2. 04% 0. 23% -3. 09% 0. 23%
HE 4 A -2.82% -1.50% 0.22% -1. 32% 0. 24%




R B ERIR S 2022 4EH 1 R

T = MG R AE=PIE 800 FEHU AT Fx20%+ P it £33 A A/ 418 B 28 A7 5%+ [FUYIHRAT 1 A7 A
(B ) *5%

3.2.2 BEEAFAARURES RIHFENKRED EHE RS HEREA R
R FHI LR

o $R R SR SR 5 SR -G A BT T MY R S 5 Ja) A Ml £y PO AR B SO R SR b 5 S S 32 P E)

00%
00%
00%

i N \ﬁf\
: /M V\NW \

00%

00% " ". JJ \,"'j‘r R |
\V/(f‘c{lf\\,_ - ' v'f"_/‘; /_A——"' -‘ﬂ-‘""\"“ \'a s % i v G
0. 00% o

=1. 00%

-2. 00% NEP\}
-3. 00%

== M W =Wt O~

2021-05-06
2021-05-23
2021-06-09
2021-06-26
2021-07-13
2021-07-30
2021-08-16
2021-09-02
2021-09-19
2021-10-06
2021-10-23
2021-11-09
2021-11-26
2021-12-13
2021-12-30
2022-01-16
2022-02-02
2022-02-19
2022-03-08
2022-03-20
2022-03-31

— PRIEHFREEESAZITFRECE — PIRIESREESAZITISIENEF

o $R AR SR R 2 SR G0 B 1o T MY R S 55 Tl A Ml £y PO AR B SO SR SR b 5 S S 32 P )

7.00%

6. 00% 1

5. 00% \/ |\

4.00% /\U “U' \'""

3. 00% 'm\

M

2.00% av
: A

1.00% : / -. B . U T

— \ _.r\ e o
JRY AN WS ¢ wxﬁf

0. 00% o

~1.00%

2. 00%

-3. 00%

-4, 00%
-0 [l o~ L o (=] - o o el [l o~ L o (=) O [} o | o
[=] o4 (o] o ~— o Lad (=] -— (] Lot} (=] o -— o -— (=] — (o] Lo B )
1 1 | | | | 1 | | | | | | 1 | | | | |
Y Y FEYE Y YW E Y OGS SN OSEET
— — — — — — — — — — — — — — — o o8 o4 o 4o
o4 o4 o o o o4 o o L | o o o o o4 o4 L o4 o o o4 od
(=] (o] o [an] [a=) [an] (=] [ ] (o] [ ] (o] [an ] [an] [ ] (=] (=] (=] (] (o) o O
o o od (o] (o] (o] o o o od o4 (a0 ] (o] (o] o o (o | o4 o o 0

|— PR REESCEITHEEICE — PHRIFFRFHESCREINIESIEWEE

B ARSESRT 2021 45 H 6 HAK.

3.3 HAbIts
VE: T



R B ERIR S 2022 4EH 1 R

4.1 RELE (RESLHE/NA) FHi

§4 BEAWME

w4

W%

ARG G2 IR

R H

5 AE H I

ESF Atk

FIR

W

ARHE 2 1

ez

2021 45 H 6
H

5 &

FEEE, wLad, THEEEE, CE
RUES B Mok BERs . 2006 4F 7 A&
2008 4F 7 AAEHRF A E AL ARIT R 408
EE, HAEAS S B, 2008 4E 8 A & 2016
A 6 HARERF o B MV ARAT SRl T 3535,
AEAS G Tty = HAE T 51 2016 4F 6 J
IR E B UES Bt A IR AR, T+
HRAIE 73 3 = 78 B TSUR I E B VR A BLE
FAL TS PRI R AR A B %
LG P ERIER AR 1 SR A BHE R
BEHE G | A ERIE SR I T 8 B I R S T B
IRARNE BRI L P HUE R 225 6
RUE SR 0 3 4 L AP HAIE SR T 5% 2 BRIk
i AR RO 7 B 4 L PARIE SR
T8 WP U 25 B R AOIE F5 4% 0 ik 4
HERIE 25V 2 78 B U5t 7 B Ok E
FHTIE L | P ARIE SR IR R AR 4%
PG L R HRIIE SR 2 B g AR 5 4% T O
& FERIE SR M (B A 1k RS T B VR A BLIE
FIVIE L PRI B i RIEACE RS
REFR R B A 4 PERIE SR PR3 TR & B
FI TS PR ER 6 N H R
RETNER R SR &2, TS
L R A B R AIE 55 it 5 5 Y
IEHR BRI 4 PHRIE S 2 5A R BLIE S
PR HE S PR T = S S B S
BRI P HIIE S 7R 5 BUE 3% 5t
B PEVIE S L = AR R Y
R PR FE 4 L PP ARIIE SR = 58 W T A3
I3 B S TR TR 4% BE Bk 4 L T IR I5 481 i
IRAANES BRI 4 FPARIESRIT Y —
SE SHFF U 2 B R R SR IR 4 0 B 4
BUEZFETR 9 AN H B RS BIE S 1

AFE S

TS ZW

2021 %5 H 6
H

11 4F

WA, W, PEEEE, CHUE
WEFR S FE 4 MOl B . 2009 4F 7 H 2 2010
12 AEERT A E LR RO A R A
"], PHAEFRHEA T, 2010 4F 12 H & 2015
7 AT IR AR ST AR,




R B ERIR S 2022 4EH 1 R

FESFEME 3BT, 2015 4F 7 A & 2020 4 5
AR TS GRS EHARAR,
R AR e 2282 i PN e s
[i] 52 AL 2 18 % W B L | A B AR
TN B E AT 2020 4 6
HIN AR E Bk 27 i B IR A =] JitE
HARIE R R R AR R e &
8, WAL S HEE AN AR s e
BRAE S 22 80U TE R 5 3 4 ARIIE
J3 555 6 N H B R A BN ot 2
4 PARIEZR AT A TR G BUIE IR 3 B 0k
G PERIER BB R A R R R R4
ISR ERR 9 N H R IR A BUE SR
PR IS P ERIE SR K SR A B UE 7
WRESFEZH.

e Ly BB E I AR 2wl o (I H I, B H IO ARSE 2w A e g H s S e
SRR H Ay EE 46 R A 20H

2+ UEFF MV SCREMATIE P2y GUEZR MOk N 53 BEA% A BN IR SR E

4. 1.1 BARFATRSE R P~ BRI IR 5 0 B 1 22 4 250 ) W 28 O 7= A R
E:
4.2 BRI A A EE S E A ST 15 L A 5 B

ARG AN, AREEEBNRIEY (ERFRRAESE) S REHEM RS SR, Hi5E
VW HAEA R SVEHSFIIIE, AFWSEE M B S RN B AE S 507, fE1%
B IR T, e B A NSRRI, ARSI R JBAT 2 & FUR W I 1
.

4.3 ARG ERHH

4.3.1 A PR G ERHITHLR

NTIRIEA R EHARRBEHAEH/R AT, RIPEEE SN G, AEeE AR
GEFBBHEEEE) - (EFRRESEHAREHING « GEFRRESERAF A TS
HIEE AR SR SEEN, @S 7 RESE NS, REENS AP S E B ML BHRER
Gyt AZ oy B W A Ty Wi SR B B INE S AT AR R AR R o AT R 4L AL R
HIERIRE, SEBEE. IR0 — R Rl RNl 5 B E Bt s, ERAIREL
WETEHT BBERIE . S HPAT MG S B B BIE S OGA T o B U1 DA S ST SR AL BT

S5

% 671 3t 131

hul

\\

$&
o

'~



ARSI G 2022 4R58 1 TR

FOHF, BRI TR R, A5 B ST MR 5y FF L M, $eut B A1 A 07 o7 3 i o
HPEMFEREZ, LA EIATEEIE . B ZMITPMELE, fRIE T AR50
FIERAE . IRERZ AR FR AL

NE B EE AT GR BRI, PAT KA TR ST N TR ST,
WA HIA AR IR 7 5 ORIRAS 5 DL K S 2R IR 5 5 PR AT N -

WEN, AF XS ELNANFLIEIN . ARNEGOT 0 1THAS 3HRN. 5 HRD 2
A EHNARREAGFARZS IR S Z 0. SrEREY, ARSI~ 750 5554l
BRI, AEAER I AT N .

4.3.2 RERGTAKERGH

AAREWN, AFBT A RBEHES SRS ATTEMZ 5T, RKER B RIAZE 5 K
AT ) BN A by R I %A S 2 RS B 5% T

ARG HIN, REDAIE A W] T B2 5 AR 3 Sk K 7 22 5

7/

4.4 B RN ESHI BT RIEAZIED Hr

FHIVK, TR EFUNZL . 17 18 HiY 2021 F&fsdE KA =5, M55 m
PR TETIIAE, ORI R A MDA K. (H 1 A e kAR, s HBUTHE, T
MHURIREIH 22 O FEORA B P B, BRI AR AE M S R R I 37 N AREE R DK, SRIRAETT /B In 2R,
SR FIZEFF SRR, ZERERPW T, fipilaiRad BT, 3-5 FEH A LATIEREER.

WA IAN, AP SRS G QA AT IR, (B S PRE  Gov T, JRx e fi it
1T 7P BURAE . IR OARER 100 h, FRaLURREIR. EFURMANE R AR T, R 74
f, PSSR A R, B TRTREIR . AR .

4.5 WEHNESK SRR

BEAIRE WA PRI BIIR S A SO AUE N 0. 9744 J6, AR HASE & 00 B0 15 K
HOAN-T. 35%; [N G L B LRI 25 N2, 90%, Bk AR 5 WA P AUIE R B IR & C &0 Fl
HEN 0. 9718 T, AR L G B EIE KR N7, 41%; RISt bR vl 2 2 -2, 90%.

4.6 MEMAZRSFHFE ABRES R HETE LY
AT G WA AL A TR H 2R R ANBRT 200 A B2E & B 1#E T 5000
JITCHIE I o



R B ERIR S 2022 4EH 1 R

§5 WBHEHRE

5.1 EMRESH=HEHIL

T H

s o)

L R B EL B (%)

P $5 5

15, 067, 412.

10. 90

Hrp: g5

15, 067, 412.

10. 90

BB

[ 5 YA 2 $5

121, 866, 639.

88. 12

Hrb fiid7

121, 866, 639.

88. 12

B SRR IR SR

S iR

ERLATA AR

SFNIRAE Bl 7

Forpre S m] A R SN 3R B < i %

F

RATHFIMS T &

1, 326, 519.

37

0. 96

HoAth % 7=

31, 836.

94

0.02

it

138, 292, 407.

61

100. 00

5.2 MEMARIEATIL R BE
5.2.1 MEMARFATIL > RKE N B R

RHE

B

AR

eS|

~ARfHE G

5 B HE L
(%)

R N4

KAk

495, 432. 00

0.41

il i b

10, 102, 903. 10

8. 44

OO || =

B 0 IR BOK A AR
N4

N4

2, 467, 586. 00

HER R

ALiEisk . A REAIREOY

A ROl

5 R ARG REAR RS

R4

Sl

MLGTATRE 55 R 55l

1, 035, 531. 00

AR TEMEBAMR 55\

KA IASERT 2 Pt o P

R MRS B A AB AR S

A

olvlolzl=|lrt|lm|lal~|zZ|eo|T|o

DA TAE




R B ERIR S 2022 4EH 1 R

R it BRI 965, 960. 00 0.81
S |&E - -
&it 15, 067, 412. 10 12.59

5.2.2 MEMREAT WL KB IBR BB RR A S
VE: ACHE S AR S IR R MO R

5.3 WIRIZA SMME o2& ™18 LI R/ N HEFF B R

g

5.3. 1 MEFIRIEA MHE HE ST #E IR/ M HEF AT+ 2 R R WA

= . i | HEEEEEE
R REAR | ORELKR | HE B ARl oo | 0
0
1 600519 SN E 800| 1,375, 200. 00 1.15
2 000498 LI ZR B 151, 800| 1,296, 372. 00 1.08
3 300274 FH ' HEL YR 11,900 1,276, 394. 00 1. 07
4 002821 Y SE B 3,400| 1,247, 800. 00 1.04
5 601186 v [ 2k g 152,900| 1,171, 214.00 0.98
6 300014 A RE 14,100 1,137, 447.00 0.95
7 000858 TR W 6,900 1,069, 914. 00 0.89
8 601888 [ A 6, 300 1,035, 531.00 0. 87
9 300413 TR 31, 000 965, 960. 00 0.81
10 300057 Valliki o 112, 900 904, 329. 00 0.76

5.4 MEMREMF MBI RNRFEEAE

P fiii 77 i A ARE G B T IFE L (%)
1 H XK 77 6, 147, 944. 90 5.14
2 JAT B - -
3 SR i 1, 454, 482. 81 1.22
Horp: BURM &Rl 1, 454, 482. 81 1. 22
4 k555 21, 204, 982. 03 17. 72
5 Al B g % 55 - -
6 S 71, 462, 848. 77 59. 71
7 Al (AT A2 #i) 21, 596, 380. 69 18. 05
8 EiRIZza:A - -
9 HoAth - -
10 it 121, 866, 639. 20 101. 83

5.5 & MIRIEA RE GES T 1#E BN T KR I A RS S B 4

s | Gigefis | fimaRR [ HE k) | ARME o | HEEREEELE (%D
1 [102001825| 20 36~ MTNOO3 | 100,000/ 10, 330, 870. 14 8. 63
20 Beit]
2 102001883 PRALH 100,000, 10, 305, 608. 22 8. 61
MTNOO3
3 102000631| 20 EERIT 100,000 10, 274, 525. 48 8. 59

% 95 3k 13T




R B ERIR S 2022 4EH 1 R

MTNOO2
4 [102101335| 21 [€H MTNOO3 | 100,000/ 10, 253, 250. 96 8.57
149234 | 20 *£iH 01 100,000/ 10,197, 242. 19 8. 52
5.6 & HIRIEA RME G ES T E LI RDHEF KIET+ 48 B SOFIESR L3

k]
T AEEG ARG WIRARFFA B SCHALE SR -

5.7 MEWIRIZA SMME o 2 37 13E LI /N HEFF BT T4 St IR 4R B Al
E: AREAREWRRFARER.

5.8 T HIRILA SRME 5 E T 5E BB R/ HERF BT LA BUES 5 48
T RIS AR G AR H PG

5.9 MEMRAEERENRIBM R ZIEF WA

5.9.1 MEMRAESBRT NBIEH RIS R HA

TE: RIS AR IR BRI BT .

5.9.2 AESHRBIY RO HBR
AT AR RS B SR, DLEIIRAEOV H K, EXB TR ATSE N, A EEH R,
ZHBARTI ST, DUE B A B RGN, SO A AR e 4 1k

5.10 MEHRAE BRI BEFHRZ HH RN

5.10. 1 AR E BB EBUOR
AT BB R B E GO0, AR BUR .

5.10.2 MEWRAESHH BRI FFCAB R HA
T ARG AR WIARAR R A E G 6t

5.10. 3 A3 E 5 B ST B 3w -
AR B  F AR A E  8R, TOAR R R

5.11 BBRAESREMRE

5.11.1
o

5.11.2

% 1000 3L 133



R B ERIR S 2022 4EH 1 R

ARIEGRBRT AR, AEEREE Tl & R E & I ISR o 2 AR RS

5.11.3 HARBEF=HIR

—

b
df

AR

e (o)

A7 PRIE

30, 881.

61

S ISCIE 37 Sk

JS2S A

YA 2

ISEAGIAEN

955.

oAb SR

HAth

N[O | WD |+~

it

31, 836.

94

5. 11. 4 WEFIRFFH KA T R B BT B A5 55 4

P figr Y fii gz 2R ARME G i B T IFE L (%)
1 123104 ERRE 2 2, 470, 047. 00 2. 06
2 113616 FIR B Ao 1,714,193.75 1. 43
3 113047 RIS 1,432, 271. 42 1. 20
4 110053 TIER I fi 1, 210, 507. 40 1.01
5 113050 R R % 5t 1,193,971.23 1.00
6 127021 R 2 1, 129, 833. 07 0. 94
7 110081 V5] 22 4% it 947, 793. 10 0.79
8 113578 EH AR 854, 680. 11 0.71
9 128128 FHE 2 765, 772. 88 0. 64
10 123077 AT it 650, 120. 16 0. 54
11 110079 PBUAR it 612, 363. 15 0.51
12 110080 PRk 589, 013. 84 0. 49
13 127036 — AR AR 576, 466. 30 0.48
14 128035 N2 575, 496. 85 0. 48
15 127012 FHER 2 fiit 571, 537. 67 0. 48
16 127032 AT R 5 558, 825. 89 0. 47
17 113530 KF A 558, 632. 19 0. 47
18 113044 KL 543, 341. 78 0. 45
19 113623 R 21 Bk 540, 176. 99 0. 45
20 127033 AL 2 526, 491. 58 0. 44
21 113620 AR e fiit 500, 712. 33 0. 42
22 127017 Vah R 366, 831. 45 0.31
23 127040 ] 22 1 f5it 362, 182. 44 0. 30
24 113602 20 348, 387. 95 0. 29
25 128046 FIR it 316,011.51 0. 26
26 113037 LR 312,874.19 0. 26
o117 3 137




ARSI G 2022 4R58 1 TR

27 110074 P i 300, 171. 78 0.25
28 110064 AR 255, 232. 30 0.21
29 110075 AR 247,734, 58 0.21
30 127024 T IG5 A 210, 604. 38 0.18
31 113048 mn BL 5 124, 625. 53 0.10
32 113043 A 388 A5 106, 998. 19 0.09
5.11.5 HEWRA+ LB EFELAERESZIRIE A
VR RIS ARG BAR AT+ 2 = A RE 2 BRI
5.11. 6 HBHEHAESHEMER AT ZH#IB IR
22 i LS R TN SN S S BTy S TS R il 1 T N ¥ e ) =B
§ 6 FHHRNEEHHES)
RV ()
i H RARIES B IRTR A A PRI R ERTR A C
s B A4 3 4 1 0 A 164, 368, 009. 71 2,035, 094. 94
S A S0 ) 3Rk 4 s A D 473 40 435, 261. 26 34, 045. 23
ek - i o HUH 30 TR 3 4 S [ 473 0 43,846, 243. 73 199, 445. 64
T I () 3 S R B S A (A B 1 |
/DPL“=7 SEA]D
s A AR 3 4 1 00 120, 957, 027. 24 1, 869, 694. 53

TE: B A A LR R RN AR, A B2 ] 0 e 8 L A7

§7 REEHENZHERRERBESEZSHNL

7.1 ZEEEAFHEEEZSHIRHER
T AR A E IR AR S

7.2 ZEEENZHERRERRFEET 5 A
TE: AR A B BRI B A 5 e AR 4

§8 MR EH RRAOIMERFE

8.1 ME MW BB EFEESHBELAIAT BT 200595

TE: ARG N B BB R AT B e BLE B R AT 3R B R 20% ) 15 L«

8.2 MHBHERKNHMERRFR
P

o120 13

=



R B ERIR S 2022 4EH 1 R

§9 FEXMFHEXR

9.1 H#AEXMHHEX
1o o IR B 2 v AR SR < 5 SR U S A
2. BeaRE
3. FLEWL
4, BRI
5 FEeE H AL 5 SRS LA ATE VPR
6. FEEFEE NS BHR AL ATE L PR
7o v EIIE M o R At S

9.2 TR R
HEEE AMBELEIEE AN AT, BT EEE I AE 4 M5 www. bocifunds. coms

9.3 &R
P 0T DATE TR IO 1) Py 2 4 A N SR SR AT e SR A I, A B RS A

s

4 M3k www. bocifunds. com 2% 5 o

W 4R B B e B A R A |
202244 H 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 


