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1. EHE 6.4.10.2 5,491,873.53 6,735,493.97
2. FEE R 6.4.10.2 915,312.29 1,122,582.30
3. HHEMRSS - -
4. oA 6.4.7.18 4,465,717.08 13,902,540.62
5. FIESZH - -
Horre SEH R0 R B R S - -
6.0 4 S B 22.33 6.36
7. FHAh TR A 6.4.7.19 118,970.86 217,083.66
;) HREM CTRambl-5 3 182,168,819.57 -80,269,673.66
e ALk H - -
M. $RE QfFTamble-"5EHE)D 182,168,819.57 -80,269,673.66

25 15 pidk 48 T




AERE A I SR FR 4R B B 2019 P4 AR 75

6.3 FrE&FNaE (BeddE) B3R

RUFE: R AR & R R RIS R S

AW 20194E1 H 1 HE 201946 A 30 H
Bz ARt
N
pyi=| 20194E 1 H 1 HZE 20194£6 A 30 H
el S RATBFHE BB AT

:f FRARE (B 843,656,227.74 -205,565,855.91 638,090,371.83
SFHE)
T RIS EES A
RS EZ N (AR - 182,168,819.57 182,168,819.57
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6.4.7.7 NATR 5%
Bpr. NRM
H)
HiH AR
2019 £ 6 A 30 H
5T 5 BT 3 N A 2S5 3 A 2,695,664.88
ERAT (R T 3 A A2 &) 2 -
&t 2,695,664.88
6.4.7.8 HAhfifk
Bpr: NRm
H
SiH AR
2019 £ 6 H 30 H
A 23 i A & LG PRIE 4 -
AT B [B] 9l 648.87
TRARIK P 44 2% _
TP ik 3% 34,712.18
THARAS B % 5 o 64,767.18
FeE Al FH 7% -
=nan 100,128.23
6.4.7.9 LWL
Ses. NRmoc
A
=] 201941 H 1 H&E 201946 H 30 H
FEME ) K THT 440
AEER 843,656,227.74 843,656,227.74
R H 53,393,587.38 53,393,587.38
AHANEE] CPA“- 5 3H 5D -129,573,848.65 -129,573,848.65
AHHR 767,475,966.47 767,475,966.47

TE: B S HARNAR AL, B2 A5 e e A A

6.4.7.10 R4 BECFHE

2 22 T3k 48 U



T2 RERE % TR S AR SR B R & 2019 SR P AR R A

Az NRMT
T H EL S 4y S 4y KA EEAE AT
AEER -127,315,114.25 -78,250,741.66 -205,565,855.91
A HAF 98,805,538.37 83,363,281.20 182,168,819.57
# HoA /\"'ﬁ?‘-\‘ R A
ﬁﬁfﬁh@*%ﬁ Hy 6,536,737.97 -7.425 67457 -888.936.60
B
Hr, R4 HIEHR -4,971,371.97 1,624,985.11 -3,346,386.86
FE 4 B2 [R] K 11,508,109.94 -9,050,659.68 2,457,450.26
A o Bl A - - -
AR -21,972,837.91 -2,313,135.03 -24,285,972.94
6.4.7.11 FEF BB
Az, NRMT
H
5iA EN
201941 H 1 HE 20194 6 H 30 H
e LIISEL PN 311,706.78
€ WA AR BN -
HAhAF 2R SN -
=R S N ISP 21,117.51
HAth 6,817.82
Sann 339,642.11
6.4.7.12 REHR B
Az, NRMt
H]
HA AHA
201941 A 1 H%E 20194 6 A 30 H
S HH I S AT S A 1,509,738,106.40
ol S R B A S 1,404,863,757.46
SESE R EE A IRN 104,874,348.94
6.4.7.13 RFHFRE WA

ARSI AR W TR BB It .

6.4.7.14 frAE T HiKzE
6.4.7.14.1 frA T R —SESEBUEEN BN
A FE G AR A WATEAT AR LIRS —— LS RUIE Z I

A5 23 Tk 48 BT

o




AERE A I SR FR 4R B B 2019 P4 AR 75

6.4.7.14.2 AT Bleas—FH A # s leas

ARSI AR e AR TR s —— AR B B aR

6.4.7.15 BRIz

B ARt
HiH AHA
20194F1 H1H £20194F6 30 H
P SR P AR B R R U 2 4,304,133.44
FE G P P AR IR R U -
&1t 4,304,133.44
6.4.7.16 AR ERINIRE
Bfr. NRM
AHA
i 7
R A 20194¢1 1 H %20194¢6 A 30 H
142 5 g gt r= 83,363,281.20
— BT 82,793,401.86
It 569,879.34
B RIS -
— L -
nE R -
HoAh -
27T A -
——BUIE# Bt -
3. HAth -
D: N AR R A SO E AR B R A
T BEE B -
Sann 83,363,281.20
6.4.7.17 HABBKA
Bpr. NRM
5iH AHA
20194F1 H1H £20194F6 30 H
i 4 B2 [A] BRION 272,525.02
=nan 272,525.02

T 1 ARG R IR] 3R A AL R A AL g, T[] B B 25% N JE B BE
2. AR S PR A B R RE 0] B T FR DUy B R 22 P S 3 A RS, FL e B [ B 38 2 1 259 N B H 2R <

Y
i)
o

H e

6.4.7.18 X 5B %H

2 24 D3k 48 T



T2 RERE % TR S AR SR B R & 2019 SR P AR R A

BAz: Nt
A
iH
201941 H1H% 201946 H 30 H
T o RTinAE 5 A 4,465,717.08
AT RT3 5 P
=1 4,465,717.08
6.4.7.19 HAhZEH
wAz: NRMoc
S A
201941 H 1H &20194£6 7130 H
1T 3% A 34,712.18
15 S o 64,767.18
HATICRIZR 10,469.50
Y REEiak i 9,000.00
HAth 9% H 22.00
&1t 118,970.86
6.4.8 BEHI. BEAfRHEEIRUH
6.4.8.1808 EW
To
6.4.8.2 BF=HfHR HEEM
To
6.4.9 REEHFRR
6.4.9.1 AR &5 A ERE H ¢ REFAD B RFIE R RIKEB RAETERENR
To
6.4.9.2 A EH SEERAERBR 5 KRBT
KELTT 2K RIS A
HEEHN ., FEEFMEIEI. HEe

M He G AR AT

HENLM

A ARAT ety A PR A 7

BEtE N EeAUHILY

T TR RIRAZ 5y PILE IR H MV 55-¥6 B A 4% — i L 2 T 32

2 25 Tk 48 U




o2 e % B R UE SR R A 2019 44T IR

6.4.10 AHE #H K& b E AT E AR I SRBE 22 5
6.4.10.1 A KRBT 5 BITHIT R 5
6.4.10.1.1 BERH

T

6.4.10.1.2 BHER 5
To

6.4.10.1.3 fHHH
T

6.4.10.1.4 fRFREER 5
T

6.4.10.1.5 MATREH K&
I

6.4.10.2 RETHRIM
6.4.10.2.1 H&HH%

B AR
A A BT B A 1)
i H 20194E1H1H 201946 H | 20184E1H 1H £20184E6 H
30H 30H
A T ik 4 I SCA ) B 9 5,491,873.53 6,735,493.97
o ST SN R 4 g 3k 1,983,406.81 2,629,890.47

T SUMEESEBN BRI NT B BEAIRIHZET— HIE ST E 1.5% M4 2R,
BHRIERA AR, %A Hit A H0y:
H A8 E AR = B — H 3 5 587 14 < 1.5%/ 4 4F R H

6.4.10.2.2 H&IHER

Bfr: ARt
A A T B A )
i 20194F1H1H 2201946 H | 201841 H 1H %£220184F6
30H H30H
AR AR ) RS AT IR R 915,312.29 1,122,582.30

T SUIESIEE N T EAOVARAT IFEAE 45l — H AL & 817 19 0.25% 4R 2 R ite, 1B H

526 jidk 48 7T



o2 e % B R UE SR R A 2019 44T IR

it E2RAAK, A3 it ARN:
HAEE B =B — H 2 5™ 1E x0.25%/ 44 R HL

6.4.10.3 5RBRT7#EATHRAT A L i I 35 (& [BI) 22 5
T

6.4.10.4 FHREBEFHHRATEESHHENR
6.4.10.4.1 MEARSEEANZHEERERELESHNBEMN

T

6.4.10.4.2 REHARERESE I Z S ARG BR A E SR HR

T
6.4.10.5 HIRERTTIRE KIRIT AR RBUR A = L HF B WA
h: NRMIC
ENY b A B AT EL A 1]
SBE T 44K 20194E1H1H £2019456 H30H | 201841 H 1H %20184:630H
AR AR DGR SYION AR R AR E N
g [ AL AR AT A A PR 2 90,494,776.2 311.706.78 196,484,52212. 240,467.50

T AIEEHRTAR A SITE AP EAVEATRE, FRAT FNERIER TR .

6.4.10.6 AZEESAERMIINS 5 RBTREIERHIHEL
Teo

6.4.11 FliESEHHR
T

6.4.12 BAK (20194E 6 A 30 H) AELSFAHWREZIRIESR
6.4.12.1 FEINGHT R YR IES T T RIS KREZRIES

Swirah. NRMT
6.4.12.1.1 ZZ R IR
i mA |k
W2 | iEE | ORI | AR 2 N | RS | B R ﬁiz & }%ﬁ P
KRG | 4% | AWH| EH FRE | s | MY (A2 D) 4 i i
EE PRy TN




B 6 SR B VM & 2019 SEFAERE RS

30078 | "H{E | 2019-0 | 2019-0 | KN 1485 | 1485 1,556. | 23,106 | 23,106
8 i | 627 | 7-05 | % ' ' 00 .60 .60
60123 | 4135 | 2019-0 | 2019-0 | W F 346 | 346 9,789. | 33,869 | 33,869
6 iE% | 6-26 7-05 % ' ' 00 94 94

6.4.12.1.2 ZRRUFEZN: ik

WK | PR
A | e | &
SSY. N IS E

R | UEF | Iy | AR % W | IR | BE (R
A% | ARk | AEH | EH | BRI | O | EER A2 5K)

iy}
VN
12806 | AT | 2019-0 | 2019-0 : 1,418. | 141,80 | 141,80
- &k | 100.00 | 100.00
8 L2 6-04 7-01 i 00 0.00 0.00
1

6.4.12.2 SIRFFA B 15 e S5 00 52 PR 2
Teo

6.4.12.3 HARMHIR IE RIMGZE 5 HAE IR H 5
6.4.12.3.1 AT B M IER

BEAREWIR 2019 4F 6 H 30 Hik, ARG K ERATIA] 1747 15175 1E [0 52 5 T B 32 H
[ T IE 55 3K AR

6.4.12.3.2 X G 57 1ERI%
HEAMEWIR 2019 4 6 A 30 Hil:, ARIEETERMFEL 5 T iin 5 1E A 5 RS2 1
6] WA IE 25 AR A R

6.4.13 &R TR XK E

ARIE GRS, B i XU S BUN s # B = TR A R & fir R e Mgt
B JBTUEFR AR T G b R KU P B A ARG I B Hh T I ) 5 X 2 4 T R
TR AR E B XU SR B i A o A 5 T R0 T 5 R R 2 S AH G ATk
A, FEFERE RS AR AT T, 7 G0 8E 1% R BT 2 S 4 B 7 K R e R 1

6.4.13.1 MUEEHEBURNH RS

AR F < (R B BN R AT i XU AR R AR, L T DA R R A N0,
SR R PEHIZE P12 MSRREIRHE . I B AR Dl 55 3 T IR B R A B M A 3R o AR
BHFESE A E RS N RO ISR oy, AT e IR B 2 WBUGR, B G I JRR 2

Hl AR i EEHZEZ MWL A ME NG HEE G2, Wil e A e H & s T xS
2628 T3k 48 7T



o2 e % B R UE SR R A 2019 44T IR

B VE AR R I s A2 55 5 J2 i XU B 5T 2 oy ARG R AR XSG B AR 41 B, PR S &
AT AT S8 U A KU BEANBE BT S B SUPAG 4% . IS RE A B AT XU A7 B B0 2 =) AT 2
BT, IFHEBERERDE.

AN < 0 2 S B NS T S TR A RS A B 5 9 T R I 5 MR W AT E B M K ik A
U8 T RS A AT REAR S o AE R 7T B A BE A, I JRURS: 43 2 f 7 EELREE B AT B0 ) 88 U 43
REIE . WEBDNTHIMARE R, RIEARGHHRE B, 45aike™riclem TR, M
FrsE R BEALSR bR B, TR LI AR, B2 U A0 R O BR FEANAR S B A REE S T
FEOIS 5P RS BEAT W B A EAIEAYL, JFIEI AR RS, R RS A AR SZ IVE A -

6.4.13.2 13 FH R

{5 RS A FR 2 AR Z I R P I 0 FRIBAT G 21 TUE, B B P RIS 2 R AT A
BB 2. SRS BIYIA S SO0, SOk & B 1 R A R A A R XU

AN (2 S BENAE S 5 BTRS 52 5 0 TR AF IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBAE 2 RN RARAT AN o [ I 55 B A PR O3 2 P vt 1) B A ik 308 BRSO B RO ARAT
PR A < 0 5 < BN PRAE B o T AR IR AT i 28, PRI T 5 3K e ARAT A7 ORH SR O A5 R A
HR o AN G AR ARAT 8] [F) M T 353047 58 5 Wi B0 52 5 % 3 BEAT A5 P PP AL I RHIESR A2 515 2k AT BR 1
DA )R 2 AR5 P XU s 752 53 FTREAT 152 23 P4 A [RIIE 23 1 45 55 A PR BT A B 958 53 6 T 58 B
RS SSRGS 5, 3B 20 KU AT RETEAR /N o

AT B A B BN ST 5 KRS AR, 3B e X 50 B ol A5 A5 PP SR IE SR A AT
NEAE AR, Hoad i 7 o £ 9% RA B5005 FH XU

6.4.13.3 Jah XU

TBN A KU 45 < AR JEAT 5 < Al 7 BT SS I S5 I8 B 58 G A sk A XU . AL B IR h M X
W — 5 Tk E T HE AR R A N AT I SR R LR IR e B, 53— 5 TR E TR A A T Ak
FFI 52 5 T 4 AN 8 R T ke £ 2 B0 PR e s R 8% W 4 i T VR AE 113t BRI B8 B i 1o LA BE A AR
AL

st BSOS P G, A e i ) N X A S ) DU G ) 175 90 0 A 2
WA IF TR TR, RIFRE SRR A G AT IS~ 5 AHULAC . AT G (0 5 0 BN AE
L A T T BB K, ZsE AE AR T R 0 Fh i f A B X, 42 ) R P e i A5
SRR BN XU, A7 25 DR W 0 B A A 2
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6.4.13.3.1 RGN AESHA T MRS RK 5

AR B B B NAE R s MR R A AR (AT SR RIS IR B I BB R B B MR B (A
FF 3 TF BRI 45 08 U s Mk IR A B (1 2017 4F 10 H 1 H AT ) S5 0 ) 2R A Jik
SAE RS IE RS HEAT B, ST R R EEER T T A G A A RO T AR R TR

T 52 B ) )45 B ot el L A8 DA R 2L R 5 R [R] P AR L RE 0 B 256 Fa b S I Bl P F b 2 AT 4R 852 1 s U A
T o

ARIEE T —F AT RAT RS T E AT S8 R = E I 10%, HAKS 5 A4 ik
SE NS B A B AL R — K A F AT HIER AT IR IR 10%. AR g 5 H AR S
F) 3 4 TN BRI LA P I G IR — % T A ) R AT O T AGE i S AN 1% b7l A )
AIEE N 15%, AREESHARSNESEE NGNS RRAGTFE KX AR KRITH
SR, AR 1% b i W) AR R Y 30%.

RIEG PR IE ISR Z B BT, R IRIEARAT B [RNL T 3958 5 870 3 < 927 il
B2 IR AGE B A AEREOLS WNTE . BeAh, ACHE G mral i 32 Y [a] <Rl 53 7 7 2UHE N R 11 5t
ERAPRAMET R, BRI SR G R R A RME . ARG TSR TRsh T
SR B A A B 4 W P 1 E I 15%.

ARIE G G PN A XS A A 0™ 7 AR H AT B8 (a4 DN (AT S P
S, BRI 7 8 (] R S A 7 AN T F AT AR I A AR AN

[RIEN , - A FAy i 4 N S 8 3 S [ 22 5 P UM H 552 5 0 AR e s R %

JE IS 58 5y o T (I 55 AR« 454 e 1 AT AT /K25 04T b SRR & 5 A N B, DA

X AN R PR 5Z 3y 5o T S 5T 2 800 P58 A BEL AT )25 VR R S5 Tl 7 A T B A 4 ST [ D 52 5 IR B
PR FNSZ Gy 0 TR o BEAh, AR KRB A B B8 BNl 57 1 308 [l Dy 5 5 Joa 44 ot 8 B 52 AR o 4
fit ) TR 5 ST 6 KT RSB M O £ XU DR A5 5 470 £ 8 5 LA ST 4H i 2 A S (B B 2
W IE SRR B8 ™ i b BRI 2\ € B HAD =428 50 FIT i [l W52 G ik, Wl
ST it B JoT SR e < A R 40 8 R B YL T R — 2

gt LR B IR BNk HE BRI 45 SR SR s e XU B A e A S, AR AR AN N B
PR UL R AT
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i

g
&

B
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6.4.13.4.1 FIZE X

AR 2R RS A2 4 e TR PR 2 o B B < A 52 T 7 ) AR AR Bl i A A s (R o R g vk
Sl T RN TR AR TS A SO E T BRI AR, R SR R S ik TR T W

AN A2 1) 5 SRR i 3778 2R F E i I T ARSI < AR ) 4 KU o

A 4 PR e < BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A
JRE TR R AR RS AT R

AEEHER T EENRTHR. SR & e, FHRESSE,

6.4.13.4.1.1 F|Z R K ik D

Bpr. NRM
AR
1HBA 1-5 4 54LLE At At
2019 4FE 6 H 30 H
%

AT 90,494,776.24 4 90,494,776.24
s R D 1,696,706.36) 41 1,696,706.36
AR S 626,807.76 1 626,807.76

N e 669,467,279.6
e 4,500,554.64 664,966,724.98 )
MIBIE T8 K - - -

MRS, - 24,597.25 24,597.25
A ER D 3R - 53,922.66 53,922.66

. 762,364,089.8

Ao =San 97,318,845.00 665,045,244.89

9
ik

MNATHEFE H K - 14,941,338.99 14,941,338.99
AT T[] 3K - 401,693.97,  401,693.97
IV YNG4 - 887,339.54  887,339.54
MNATHEE 2 . 147,889.93  147,889.93
NATAE 5 % - 2,695,664.88 2,695,664.88
RS F T - 40.82 40.82
HoAth A7 £5 - 100,128.23  100,128.23

19,174,096.

Uikrysean - 19,174,096.36

36
GBS YRR N 97,318,845.00 645,871,148.53 743,189,993.5
3
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EER
2018 &£ 12 A 31 1N 1-5 4 58Pk AR &1t
H
"
BT 79,923,256.67, - - -4 79,923,256.67
i R S 2,866,645.78 - - 4 2,866,645.78
A7 PRAIE S 1,095,784.22 - - - 1,095,784.22
N e 562,699,470.8
e 3,148,675.30 - 4 559,550,795.59 9
MISIE 778 K - - - - -
MR R, - - - 22,262.51 22,262.51]
A ER DA R - - - 107,301.45  107,301.45
646,714,721.5
FrE R 87,034,361.97 - 41 559,680,359.55
2
B £5t
MNATHIEFE H K - - 4 1,273,640.09 1,273,640.09
AT T[] 3K - - 4 43,294.90 43,294.90
IV YNG4 - - 41 840,393.84 840,393.84
MNATHEE 2 - - 41 140,065.63 140,065.63
NiAFAZ 5 % H - - 41 5,936,801.48 5,936,801.48
AT F T - - - 58.72 58.72
HoAth A7 £5 - - 4 390,095.03 390,095.03
Uikrysean - - - 8,624,349.69 8,624,349.69
638,090,371.8
) 2R AU B B 87,034,361.97, - 1 551,056,009.86
3

T R AR B LA T O (B, % IS 20U A 2 58 E O H BRI H 34

FH TR,

6.4.13.4.1.2 FR XK KIBURIED P

F 2019 4 6 A 30 H, AEERFFALHIEMFAFRY (2018 4F 12 A 31 H: AEEFFHHLS
PRI R SO (5 HE 8 P2 E I Ly 0.49%), PR G TIT 37 R 36 (1 AR Bt AR 3 4 B8 = 1B 0
HAMN(2018 4£ 12 A 31 H: [).

6.4.13.4.2 AMC X5

NI AR A2 Fi5 < L 23 SO SRR B gt B DR AN R A3 i A AL e s O XU . Ak <
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RIpT AT Bt 7 S St AN RS, PR B AN XU

6.4.13.4.3 HAtH#E XU

A SRR A e T R 4 i L P 2 00 M SR SR T 4 U 2RI i S R R AL I 56 LA
(T S A A DR R AR BT R A e Bl R ARG o ASHE 4 B B THIEFR A 5 Bt B8 & (RIS, BT )
FABAN AR XU RS T B AMIE SR AT B AR H S A E G OB PR R U2, 0 m] Besk i THiE 77 T 1
PSR o

ARG B BN E WA B 2 O AR A, X B g . IO E . RO AT
1BIE, RIS AT HE AR A T A AU o

ARSI R B AL I B B HARAN A R oAb, ARG I B 48 BN A N A B 6
FEAMEZR s St a3, s H 2 MoE 8770 & T MR B &, 5 VaR(Value at Risk)fs
P S5 SR A 5 4 I PO VRS TE AR AR XK, e P S g Uy JEA T R A ol o

6.4.13.4.3.1 HARARE KUK ML
AL NRTIT

AIAR FAEER
201946 H 30 H 2018 4 12 H 31 H
T H i 4t i R4
VAN IE] FEHE R A e HH LA
il (%) (%)
559,550,795.5
A o VRt — IR AR 664,966,724.98 89.47 . 87.69
A8 Gy M4 R P — B G 1
A PEE R G — S e R A
TR SR 7 — BUIF# Bt
FoAth
559,550,795.5
it 664,966,724.98 89.47 . 87.69
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B R DLAN ) HAb T 348 B R AN AR

X AR R H 4 B I E Y
MG (A NI
AH I R AR 5 AR B Ak AR
b
2019 %6 H 30 H 2018 %£ 12 H 31 H
WS HEIE N 5% I N 4,512 39 n# 3,959
Ml 253 b e 1 ek b 5% IR/ 4,512 JR/>%] 3,959

6.4.14 H B TEMBM O & THRR T ZE UK AR E R

T
7 BERAGHRE

7.1 MIREEFETAEER

SRRAL: NIRRT

N 34 B BRI L
P | iH Sl 6l (%)

1 R4 664,966,724.98 87.22
Hrpe B2 664,966,724.98 87.22
2 BeH% - .
3 [i] 5 Wi 2l 4 % 4,500,554.64 0.59
Hpe figz 4,500,554.64 0.59
B SCRAIESR - -
4 R T - -
5 SERIATAE ST - -
6 SN IR G il 5 - -
Forre SEEW =m0 D 1 SN IR 5 4 ] )

A
7 WATHHGE T &M &6 92,191,482.60 12.09
8 Hofth % 15055 7 705,327.67 0.09
9 At 762,364,089.89 100.00
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7.2 WEFREBTL S ROBERRAS
7.2.1 AR RER AR ERRAE

WED | Ak A (G 5%@%;2@@%%
A VS N O N4 - .
B KA 363,431.25 0.05
C izl 536,050,715.74 72.13
D L0 7. R BOKAE = R R 17,128,607.60 2.30
E jesiin4 - )
F MR - -
G ASIEIBH . A REAIREDL - -
H A5 Aol - -
| F R RS B R RS 36,166,046.50 4.87
J Sl 60,722,137.94 8.17
K [ L2 11,688,493.61 1.57
L FH G 55 i 55l 33,165.74 0.00
M FHERF SR A RS - )
N IKF FRBEAN N FL it i E - -
0 JER RS AEEAIEAR R 25l - -
P HUH - -
Q DA T A 2,791,020.00 0.38
R AL AR E AR R 23,106.60 0.00
S e - -

At 664,966,724.98 89.47

7.2.2 HAEHAREATIL S REB BB R BRI AE

Teo

7.3 AR FMME b E B FHE RN B BT B R R A 4

SRR NRTT

b7 3 G R PR
Fe Ji ZEARAY 5% SE A4 R = (%) Ny IR
E EL (%)
1 002475 AT 1,313,108 32,551,947.32 4.38
2 000977 RIS B 1,238,930 29,560,869.80 3.98
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3 000063 PIEH 708,586 23,050,302.58 3.10
4 600276 T 5 PR 24 334,177 22,055,682.00 2.97
5 603799 2y g4 1,009,561 21,513,744.91 2.89
6 601138 Tolk & Bk 1,778,506 21,430,997.30 2.88
7 603501 FIR Ay 374,400 20,558,304.00 2.77
8 300613 = 230,000 20,543,600.00 2.76
9 002138 2% e 5 1,139,500 20,032,410.00 2.70
10 300322 gt U1 il 1,270,120 19,686,860.00 2.65
11 603660 M EHE 1,256,797 19,593,465.23 2.64
12 000661 KI5 = 56,100 18,961,800.00 2.55
13 600760 EPIRY A 630,601 18,306,347.03 2.46
14 600031 =—®ET 1,388,300 18,158,964.00 2.44
15 000066 SRS 1,735,400 17,839,912.00 2.40
16 002179 LG 530,560 17,752,537.60 2.39
17 600104 REEH] 662,800 16,901,400.00 2.27
18 601318 Hh S 22 186,100 16,490,321.00 2.22
19 002236 KA 1,108,600 16,096,872.00 2.17
20 601398 TRHRAT 2,627,100 15,473,619.00 2.08
21 601939 BWARAT 2,010,100 14,955,144.00 2.01
22 603068 1838 A 253,331 14,688,131.38 1.98
23 300054 SR A 1,831,500 14,560,425.00 1.96
24 300681 B IR 529,300 14,381,081.00 1.94
25 300760 LGRS 88,100 14,377,920.00 1.93
26 601988 W ERAT 3,681,600 13,769,184.00 1.85
27 600426 & ET 891,000 13,240,260.00 1.78
28 600967 ML 1,127,300 12,625,760.00 1.70
29 002202 G R BHE 1,000,200 12,432,486.00 1.67
30 600340 5 AR 358,873 11,688,493.61 1.57
31 300454 RS Mk 125,200 10,960,008.00 1.47
32 600025 HBREKH 2,609,980 10,622,618.60 1.43
33 000902 B 964,600 10,350,158.00 1.39
34 000401 HARKIE 585,300 10,307,133.00 1.39
35 600585 HFIEIK Y 244,978 10,166,587.00 1.37
36 002013 HRTALH 1,292,600 8,893,088.00 1.20
37 300450 TR e 243,900 8,195,040.00 1.10
38 002415 T HE SRR, 285,700 7,879,606.00 1.06
39 300567 U 133,100 6,990,412.00 0.94
40 600011 1ERE E br 1,044,300 6,505,989.00 0.88
41 600782 ETR A 1,174,847 5,874,235.00 0.79
42 300232 VALEERE53 554,199 5,364,646.32 0.72
43 600156 Sy E iy 834,800 4,340,960.00 0.58
44 300365 THAERHS 231,693 3,755,743.53 0.51
45 300347 IR 36,200 2,791,020.00 0.38
46 300628 OB 2% 8,900 952,923.00 0.13
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47 002851 F Ky 44,750 884,707.50 0.12
48 601231 NIRRT 73,338 883,722.90 0.12
49 300316 YN 67,210 852,894.90 0.11
50 002402 HIIES 87,000 823,890.00 0.11
51 300604 K )1 RH 41,661 785,309.85 0.11
52 002373 TR 45,400 776,340.00 0.10
53 603496 TH R 25,430 711,531.40 0.10
54 300207 JRHE I 38,666 445,432.32 0.06
55 600968 E 102,375 363,431.25 0.05
56 600989 FEFREH 24,356 287,644.36 0.04
57 603267 P 378 HEL T 1,651 81,130.14 0.01
58 300782 G 743 80,927.56 0.01
59 002955 W5 R 1,108 65,194.72 0.01
60 603697 HHRE 3,383 64,006.36 0.01
61 300771 [EEZEE5 1,126 62,887.10 0.01
62 603915 ] 5 A7 2,523 58,710.21 0.01
63 603317 RIRE 1,156 48,494.20 0.01
64 300766 HHZ) 1,193 48,304.57 0.01
65 300768 pLRLYEE 1,128 42,446.64 0.01
66 603982 RIS 1,845 42,121.35 0.01
67 601698 v [ i 10,103 39,603.76 0.01
68 603217 JTeHIRHE 584 39,268.16 0.01
69 603863 P Iy B2 R 1,612 37,204.96 0.01
70 300772 Bk A 2,336 37,095.68 0.00
71 601236 ARzl 9,789 33,869.94 0.00
72 300781 P53 E| 727 33,165.74 0.00
73 300594 B RN 721 31,803.31 0.00
74 603867 HAL Ay 1,045 26,971.45 0.00
75 002953 EES I 1,072 26,499.84 0.00
76 300788 WS i 1,556 23,106.60 0.00

74 REHABREE R AEHE AR
741 RiFANSHE YIRS R FE 2980T 20 4 KRR R4
Eh: AR

AR AL 4
F5 i ZEARHS, Ji S A PR N ) SN T P A EL A
(%)
1 000063 I 56,528,110.50 8.86
2 300613 & 40,662,917.56 6.37
3 000977 IREE S 37,649,878.83 5.90
4 002236 KA 36,941,302.69 5.79
5 002475 LG 36,667,370.82 5.75
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603799 2y g |4 35,901,401.96 5.63
603501 FR B 31,583,317.82 4.95
300760 L EG T 29,506,001.76 4.62
600760 RPNV A 28,773,076.85 451
002138 JIi 4% LT 28,602,522.26 4.48
601939 BWHIT 28,112,004.64 4.41
002179 H G 27,135,163.02 4.25
002415 T R AR 26,045,954.28 4.08
300322 fisi D1 4t 24,823,772.36 3.89
600104 RAEH] 24,772,762.65 3.88
000917 IR ) 23,678,189.86 3.71
002594 EL P e 21,706,531.71 3.40
601398 TRRAT 21,623,165.08 3.39
002456 KRFEE 21,229,525.95 3.33
601988 W ERAT 21,211,200.00 3.32
000525 2L K FH 21,197,192.00 3.32
601138 Tk & Bk 20,972,866.18 3.29
300454 RS Mk 20,555,145.64 3.22
300223 st EIE 19,025,069.20 2.98
000401 = RKe 18,948,080.71 2.97
002202 & X EHE 18,925,777.87 2.97
300578 S 18,666,398.60 2.93
000651 ¥ I HL2% 18,610,059.00 2.92
002410 JS2N 18,260,532.28 2.86
000951 i [E #A 18,202,230.90 2.85
601231 NIRRT 17,192,669.92 2.69
600745 BE~RET 16,952,751.80 2.66
600426 e EF 16,894,961.00 2.65
600486 YLD 16,859,159.00 2.64
000066 EHIEE RIS 16,749,890.00 2.63
600352 WL e g% 16,648,502.00 2.61
300497 B R 16,607,653.00 2.60
603305 JET R A7 16,494,973.00 2.59
002189 Hot 16,473,122.00 2.58
002439 Ja R R 16,452,897.78 2.58
600088 HARAL I 16,441,524.02 2.58
000560 TREX 16,281,065.06 2.55
600031 =—®ET 16,247,880.80 2.55
002241 ORIy 15,939,156.04 2.50
603068 SGEE S Y 14,712,834.17 2.31
300054 SR A 14,652,509.00 2.30
002938 S 50 48 i 14,523,304.82 2.28
300681 B R 13,722,866.10 2.15
603690 AR 13,446,798.65 2.11
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50 300014 {481 g 13,274,950.00 2.08
51 603019 rRRHE 13,032,328.00 2.04

T AWK BB KA i QR BN IR USSR 151, AERESRAL 5 3

7.4.2 RIFSEH BB RIS T FE 2980T 20 44 KRR A4
SRR AR

AR AL 4
F5 i ZEARHS, Ji 2 A4 A R 132 A P A EL A
(%)
1 000063 I 47,788,373.33 7.49
2 002236 KA 35,695,346.38 5.59
3 002415 Vg R AR 31,719,111.53 4.97
4 300760 L EEST 30,866,416.88 4.84
5 002456 RKIESE 27,008,194.03 4.23
6 600088 HARAL 1 26,823,869.73 4.20
7 600745 Eipr S RE5 25,675,000.30 4.02
8 300203 Bk 25,634,505.30 4.02
9 002938 TR 4 e 25,628,836.24 4.02
10 300223 bR EIE 25,431,696.03 3.99
11 601231 BZNjiNiEA 23,689,240.73 3.71
12 300604 K )1 RH 23,573,077.73 3.69
13 300578 20 IE T 23,317,881.32 3.65
14 300613 I 22,414,510.07 3.51
15 600352 ANk 22,367,716.94 3.51
16 002410 JTERIA 22,219,220.14 3.48
17 000917 HL AR 21,576,523.00 3.38
18 000651 ¥ I HL2% 21,397,770.00 3.35
19 002371 A6 77 %4 21,358,827.67 3.35
20 002202 G B 21,131,124.14 331
21 002594 EL P e 20,495,126.55 3.21
22 600486 BT 19,475,080.15 3.05
23 603501 FR B 18,598,451.67 2.91
24 600900 ISRV 18,394,130.00 2.88
25 002475 SR 18,314,510.39 2.87
26 300497 B R 18,098,357.00 2.84
27 000951 W E R 18,055,274.90 2.83
28 002179 H G 18,034,803.13 2.83
29 600563 R T 17,150,555.61 2.69
30 300014 ¢4 e 17,141,591.23 2.69
31 603690 ZARH 17,068,545.59 2.67
32 300232 VALEERE53 16,450,760.42 2.58
33 000977 IREE S 16,354,476.60 2.56
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34 603019 HORHE 16,322,515.80 2.56
35 600025 HEREKH 16,272,653.00 2.55
36 002189 oL 16,219,704.00 2.54
37 603496 (EVSY 553 15,918,920.97 2.49
38 002439 Ja R R 15,538,151.00 2.44
39 000525 4. K 15,492,671.40 2.43
40 000733 PRERHE 15,301,590.59 2.40
41 603305 JEF B A 15,298,162.41 2.40
42 601390 Hh [ gk 15,198,765.00 2.38
43 000997 oK B 15,011,295.70 2.35
44 600536 Hh [ R A 14,869,525.00 2.33
45 601939 ABARIT 14,382,102.72 2.25
46 002138 2% H 13,873,632.01 2.17
47 603859 RERHIZ 7 13,757,074.02 2.16

T AT S G A S A e (RS BN R LRSS B ) 3881, AN EAORAS 5 9 A

7.4.3 ENBERKI A BB S BRI BT
SRR NRTIT

SENBEEERIRA (AS) B0 1,427,486,284.99
SEHRERRN (3E) B 1,509,738,106.40

TEe AT NBERHEA (R AU SE BRSO OREZ) B HE 4% K T2 R AZ e

(A AN TR AR H ) 3151, AFREMRAZ S 3

7.5 WIRIEGIF AR FAFREAS
GEpAL: NRTG

A BB L

Jr 5 15395 i ol VAV iNEl

fil(%)

1| EXfbF ; )
2 | RATEE ; )
3 | &Rl - )
ot BURTES A - )
4 ki 77 - -
5 | fliE iAEhiE S - )
6 | THIZE ; )
7 BRI )] 4,500,554.64 0.61
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8 [ b A7 B
9 HoAth
10 | &if 4,500,554.64 0.61

7.6 IR A b e B FHE LR RN EORT L4 B B A
RN NRTTT

X . o 3 4 T P
75 RS 555 44 % HE(K) VIR AXIED
{E EEH1 (%)
1 123016 VALEE b 19,705 2,424,897.30 0.33
2 123003 5 AT 12,638 1,222,979.26 0.16
3 128061 Je B A5 6,402 710,878.08 0.10
4 128068 T 4 £ 1,418 141,800.00 0.02

7.7 BRE A oA LB SR E RN TR B SRS 8 R 40
AFE G AR IR ARFFA B SHFFIESR .

7.8 MEHREA RIHESESFFE LA DRI LA R SRR A
AIEEAR G ARR A TR

7.9 BIREA FatHE b e B FHE B /NP BV RT LA BGE SR A
ARG ARE AR AR APOERH -

7.10 REFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST AR F CABR RV A

ANHe AR AT BB B AR 0T

7.10.2 AESER BRI T BOR

AR e R AR RS B IR U, AR IIORAEDY H B, A P st sty . A2 5 iR i
Ei=p El e O

ARILGAEBAT AR I BRI BEIS 1 Pl T X 2 117 3 S AT 155 (1 40 W 28 45 XU WAL 2 F 40 A
B E BRI HLLL R E IR AR (2 Sk E IR E B SRR, R ARYE KU B S5 (B
PO AR RUBIR XU, R B E R A B (B el s ok, ARG TELR & 78 IIE SR T S R B2
W7EAT % UL KA e I ah e . e e . XUBSHRAAE A (R AT (0 Al EEAT 35058 Al £8, BL

25 41 pidk 48 T



o2 e % B R UE SR R A 2019 44T IR

SXof e JRURGE B 777 2 PR R G XSG AT B IR o

711 A HIRAE ST B E AR 53 52 E 5L
7.11.1 A E A S BORBUR

T
7.11.2 REHARAFE ST B B GO G SR 25 B 48

R FE AR A5 A P A 5
7.11.3 A HAE A SR B BT

T

7.12 BFRHEEREME

7120 ARG, ARSI+ AR RAT BB B R TS

TG H AT — E N 2B ATHEDT. AT L.

FAEN, WA LR

7.12.2 RIGHB AT AR, AR Tl 2R e & R RS Sl R 2 S IRER

7.12.3 AR HAR & B =1 B
B NRhoc
Fr5 2K B
1 A PRIE S 626,807.76
2 I WACAIE 25 17 R K
3 IvLhgiieil
4 VLIPS 24,597.25
5 JS2HAT FR DK 53,922.66
6 HoAt B2
7 54 2 H
8 oAb
9 &t 705,327.67

7.12.4 SRR HIAL T BOR BT R #f35 BA

SRR NRTT

R i AR i 2R AR

i 2 B

{E L A51 (%)

2 42 T3k 48 TU



o2 e % B R UE SR R A 2019 44T IR

1 123016 PN BF 5 A5 2,424,897.30 0.33
2 123003 W4 Ak 1,222,979.26 0.16

7.12.5 FARHI+ 4 B E AR E Z PR B O AU A
ARH AR AR AT+ 4 B SR R AR UE SZ PRI -

8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH

trasnf: 4

A NGt
o JRER PR B QN eie
FAENFHOT)
He G i A A i A fr A
FEA FEAT 1A
Lt 41 bt 1
19,823 38,716.44 | 145347,868.22 |  18.94% | 622,128,098.25 | 81.06%

8.2 MIAZESEHAKMLN RFFAFEERIHIRL

i H

R ALSE ()

o G S L)

FHEEBNITA ML R A A4 33,167.13 0.00%
8.3 HiRELSEFE AWM RIFE LT HRE LS OH L EX EHER
KNFEPEEN R FEEBRBFET 757 NFFE % RS0 HUS 818 E XN 0,
AFRE TR PEE RIS M HRE R EEX RN 0,
9 FHREEMEHES)
B
HEERARH (20154 4 H 24 H) &80 %0 3,237,720,619.07
AH A A A 3 4 4y B i 843,656,227.74
A A BASE G S0 HR A7 A5 53,393,587.38

i 43 T3k 48

=




_E;

TR AR A T U SR SRR B B 2019 G P AR 7

e AR R S < B[] 47 129,573,848.65
ARG I S 3 43 22 B 10 40 -
A A HH A AR 3 4 4 0 i 767,475,966.47

10 BERFHER

10.1 BEMHFRFHE AR SHN
et WA ToFE S AR AR 22 91
102 EEEHHA . EEFREANEIESRERINERAFZSF)
1. ARG HANAIE S N RN FA T
T o
2. RIREWAARESIRE N LT IESFRE T TE RN ST
2019 4 1 H, ERARAT BAT UUE S 2 SRR 55 RIS R 55
2019 A 4 H, v EARMVARAT AT E S 2 T RSB FRE 1 &5 SRR SS
103 RESEEA. BEUF. BEELESHIFA
WS WIN T A SE S 77 | AT S5 VR - RS TN 2L & BN TE M B A SE S 77 (R o
10.4 & H B RIS B
ARHR A 1 PN TG 4 4 SR [ B
10.5 AEEHAT BT STHTHE S FT
AR A I P AR T 4 R D A JE A T R S 45 T
10.6 EEA . EALHSZEENRAZEESLTFHR
2019 4E 1 F, &% BigEUE R R e A w] B (O TRt AR 2 ik 4 PR PR W] SR X 514 e IE i i P
SE) » AFEEEM, Bl IR SCER, A e . e s i, BRI AR
BRI AR FLRE . 2009 4F 2 A, A F] DR FIEHIE R R R AT S0
B LIREBAN, ARHREHIA T E . BN I m N 5 SR A A TS
10.7 B&HMFESR A 72 5 BIuHA R B
10.7.1 EEH AR A B 5 BT T IRER R XS SATE R
GiLL: ARG

55 =L _ miﬁﬁ#ﬁmﬁé
wues | ww | | L L
e R A0 TERAL 4 K3 sy-i0]
0 L A Lt A1)
FHRE ISR 4 1,374,779,558.37 |  46.85% 1,252,839.91 | 46.48%
KAV FEIESR 1 936,763,128.03 |  31.92% 872,407.89 |  32.36%
GAFUES 1 247,342,473.50 8.43% 225,403.54 8.36%
KATIES 1 233,290,027.12 7.95% 212,597.49 7.89%

2 44 1L 48 TU



T2 RERE % TR S AR SR B R & 2019 SR P AR R A

R 1 104,124,786.26 3.55% 96,971.71 3.60%
hEIES 2 38,058,980.57 1.30% 35,444.34 1.31%

e 1y FFi T A 5 s B bk

B EH AT SUEFIEF L ENN, S BICHAIL SRR KR M, P hrdE .

(1) WEEEME, i, B maEnliE, JFaem ik sk m BT 2R,

(2) WHFLs s, A EE KT FINAML T AR, BE AT ARGl 55 75 2, 3R At
TR AR A AR 55 5

(3) BA g MIIAENL, REM BRI 21000 55 A 4F, BORIREEMIRBI 8RBT, st
BB

(4) HoAhAy M TS FrA AR a5 Bl A E % R .

2. FFHL A TR R T -

(1) XFAZ 5 BICMRUE T i I 43 I 55 2EAT PR

HUAHSGER T 22 Sk R LU RN Bk H E 3R 58 5 B e e e R ARSI INED X
A2 5y B IC I R IR 55 R R AN £ SE T AT VA

(2) HE (HHIsC s HITHIEH %K)

SR TR SR AE 7 e T3 R LR G PG S5 A, FROLIE UG o, 1S Gy
BITHIR B RZR) » X RUHE 32 5 BT ZVER S AT A

(3) fBILAT 5 Hyu A4 B AT 73 3 w4t

DTG E TSR R T RIS CHHIEAZ 7 Fpoe il s R ) S IR R SR 5 VPl 1 45 SR aEAT
%, FEEHEHREN.

(A EEE BRI E A

HEE BN SEAER NIRRT GERR S ol i) , JREREETE A

3. IR PN 2 e AL 55 7 A 5 B e (AR SR O -
x

10.7.2 BEEHMFUESR AT 5 BT stT MESR R B L
AL NIRRT

%25 I 5 K225
BB 5 LR A GmE | R
P | e ‘ P ‘
S5 A2 War A TR 2

2 45 T 48 U



T2 RERE % TR S AR SR B R & 2019 SR P AR R A

B L1 B L1 B LU
RIS
KTEEHIES
SR
KT %
b R
PFHIES:
10.8 HoAt B K
V2 1 dE H
5 INE vk SE R T A "
‘ ISR . (%R
1 SRR A AW A AT R A ?I;i» fiﬁ;#ﬁ?ﬁg 2019-01-05
o S S R A A 7 NN
) X i
‘ (BRI GIEZm
TR T 4 4 2 i 5 4 4 9 o A0 7 9
p | TR FIMRESIIEREREREE | oy (hmirzsm 4 | 20190115
Z‘jJEg/Al:l = o
GIEER
o | RTEREESIRSIOVRERHEA(E | CREERD MAFEM | oo
W% it 5% i
53 TE INF]
R S ST SN jiqj‘%*&» AT 2019.00-15
BRIE KT B INER R R REE | CREESIR) F12 =
5 S " 2019-02-27
o | EEEBEMARARKTHFESRAR | CREIESR MAFM | oo
KA BT I A R I 2 o i
| EEEEXTHTRESMERERERR | CREER MAFM | oo
BTGB A i
RIS K THTRES MAMEUTRENE | CREIESR) M2 H
8 _ . 2019-03-20
B i
o | RTERERERAMAFAR FEESINL | CREERHR MAFM | oo
BT RSB A 3t
Lo | KT RTEMSTEER GRS L5 % | CREERS) AN | oo
FRHERHAE 3
g | KTESRTLS VAR TERES) | CREERR) AN | oo
RIRG BT A il
| FEESKTHTEGSMERMRRAGE | CREERR) MAR | o0 o
B i
A g A T 5 A INF A LY HF 35 NG
1 | FEESKFHFEESMASADUMEE | CREIERD MARM | o o
B i
AW N g 72% %j;\ ‘ILD“ NN INF]
o | FEESKTHTRGSIMMEEGREE | CREERD MAAM | oo
BN it

46 Ji4k 48 T




s

AERE A I SR FR 4R B B 2019 P4 AR 75

g B R T HEN He e S A BT IS

(P EEZRR D) A2 =] R

15 2019-04-25
A "
‘ = D/\E
16 | et X T SR R e BE A A s g*'ﬁ#ﬁ»*Ajw 2019-04-30
| R SRR VRGO | PR MARR |
N e e i
S W e eSS T 7y i % E
5 | FEMGRT GBI RT B | PRI AN | oo
A vk
o | KFH R ARG ALV BB | ORI RARN |
eI RE R A "
T — —
o | FEMGETICT GBI RIEG A | (R0 MAN | o
A S
L | BT KB TR | PR MARM |
B [ A "
L, | K RE TR K LT RS | CPRNERRD MARM |
R IR BT A "
N € STE L L e plify £ oz m | N 5[ 11F 25 INH]
o | PR G RER R A | PRI MARM |

RS~

it}

VE: BT B R ZEAE CAE IR I 5 7E o B IE 54100 12 5] 933 www.huaan.com.cn 4% &z

11 BEXHFEF

111 £EXHEZR
(P B RE % T B AN H A R S S S A TF)
(He2 B B s 4% T U SR RS R R R SR UL )
(M RE 2 % T B AN 4 H S SR T

1\

2\

3\

11.2 S

BT NMIEESIRE NN, ISR T SN B http://www.huaan.com.cn.

11.3 A

PR BTG RIS BN TR A5, 7 B ML A) P 0 4 BN B e NI p A8

25 47 Tk 48 TU

v H I e S e A 22 R B e 4% I SR AR IR S B8 R B ) ST
v AT TP P IR 2 PR A R AR AT IR ) % T 1 R

N LY NE 8 /g5 A L EN
Vv BEEFEE Nl S BRI ATE LRI

v MR e PEAT IR O w T IR ol 55 5

EMP R AT 2 7] FAE




1Bz B e 25 2% S U SE N S 4 W5 3k 4 2019 AR PR

Pt &b .

RSB EARAF
—O—ENAZFN\H

2 48 T1JL 48 TU



	1  重要提示及目录
	1.1 重要提示

	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  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	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 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 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 托管人对本半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半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 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
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6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
	7.7 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
	7.8 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
	7.9 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
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	8.3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的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 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
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5为基金进行审计的会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况
	10.7.2 基金租用证券公司交易单元进行其他证券投资的情况
	10.8 其他重大事件

	11  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


