EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

SRR R RN A SR RS 2018 B B ERE

2018 4£ 06 A 30 H

HEBEN: PEREESEEARAF
EELEN: FEBITROERAF
WEIXHAR: 2018407 H19 A



EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

§ 1 EERR

S EHAE S MEFRIEAIR S ISR AR BOCE . R P IEMRIR B K, XN
BRI AER TN S B R AR AN ) SO TUE

SEEFUE N ERAT B A IR A FIRIE AR &S RIME, T 2018 £ 7 A 18 HEX 7 AR 1 55
fabs AHERIMBR AL GG TN, RERZNEAAFE R, R FVERRR B ORI

BB BN R LSS L SRR 53 i B U BEAE T 2R B8 7, (HANRAE RS & — B &L

BRI EWSUFARIARREIL . ST UL, 58 AR I $5 5 R ST N2 48 Pl 152 A 2k < FO 4

FFi A5

ARG R % R R L
AR HAE 2018 4F4 H 1 Hig& 6 A 30 Hik.

§ 2 E& Figm
B G RFR B UE R Re X R FE 5o 2
W A TR FR BHREX A
H4EARAG 165524
S (Y RLTFFTH
EE&EFERH 2015 4 06 H 26 H

7 AR I e B

71,452, 701. 61 1

BBt H br

AT G AT HOR AR B B, ™ 1 R AL B BB AR, S
X PR BE S TR AU RO, BB R A N R R TR

AN G IR bR P 5 4 SRR A 4R 2, R SR 47 HbR (48 i b s i
PR RS S FEA A SRR SR B5EB AL, IR AR AR I8 UM A0 I A B 1 A2 4k
BEATAH LR B, DR R S U 2 R 5 &t B B 2 TRV 1 24 R B
i 25 £ (R AN L 0. 35%, 4FPREF R ZE AL 4%.

B PN AT BR300, DA G v 450 B 2R S U ik ) AR < (1 0 B

et s FIbR . ASHE G AE B ) B4 57 rhoREAR 48 XURS: 5 81 g JRL 0, DA ORME 0 H
f, A2 UG FT % T IR T, A TR IR, 2 5 IR I BT A #5058, DU PR BT
MBI ARGENE, S8 A G R et . hAh, A Gidokeia B
SR S bR IR O T IR B XURS: DAEAT A R B e 2L, 20 U] K
FIREA] L KB 73 245, DA RO o DR At JE7 PR 3 BSOS R0 e ) i A0
P o

NEsgaa e i 95% X rhHIE R BE 5 T AU 2l 26 +5% X < AL A7 SR 3

S 25 ﬁ%é%ﬁﬁ%ﬁ%%%@%ﬁ;ﬁﬁﬁ%ﬁ%ﬂ@\ﬁ%ﬁ%%ﬁ%%
ik, FLHUP RS AN B a8 i T B ik . fior A AR S R 4

HEEHA PERE S E A RAR

HEFEN Hh AR AT Bt A PR A W)

MBI Pk I EE TR

ST ERES | BRTILE R
fei L SHIE R SC | A5 UL BB | e gy

JEFRET A JEaHU5r 2 B
TS e Fe 4 )37 N FRT AR ZEE A HE B BRER JE
B RIS BT 150311 150312 165524

et IR T i 0 2 3k & 1 4

WA

7,569,975.00 f3 | 7,569,975.00 {7 | 56,312, 751. 61 17

R 7 B 4 1 ARSI B

fiE

BEE A BBUEA | BEE B MARA | AR SONIRE BB R B &,
TR U | UG L OO | R RGeS . B U s

-2-




EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

RARIREIE . | RRE P IAEAE . TR AIE, L T XU BGAN TSI W 2t v
Themiipis. FHRMESR
RS,
W AFESEHNFELIRT 2017 4F 12 7 18 HEA TR “hERESEEARAR .
AEEGEHANCT 2017 4 12 7 20 HAET ERE R S8 2 8 LR m] Wk B FIE T )% g 4478
I FA
§ 3 FEMESIRITAE SHERI
3. 1 EEWM R
Hfr: NRTIT
et

Bt JESS L

(2018 4F 04 H 01 H-2018 & 06 H 30 H»>

L AR B Sl s -4,172, 158. 25
2. R IAR]E -9, 558, 112. 80
3. DAL S5 5 4 A A RV -0. 1298
4 R E 2 1HE 49, 934, 317. 03
5. JAR FE 0 A8 0. 699
3.2 BE&HERIN
3. 2. 1 AHR G HAZE 40 0 1 (E 3G 18 B H 5 RIS b 43 b e ik v e 2 2R Y BRI
- WRE | i | e ﬁifﬁf o | e
e @ LD | lGi%e r@;@ *
HE=MA ~15. 78% 1. 72% ~15. 83% 1. 73% 0.05% | —0.01%

3. 2.2 BESAFRAER P RES RiH#EM KA RIS R LS R a8 KA D ) HEE

10.00%
0.00%
-10.00%

-20.00% {

-30.00%
-40.00%
-50.00%
-B0.00%
-f0.00%

ERPIFE A B e R 2R
i dn #3003

32-90-51

BE-CL-9L |

OE-90-81

VE: AKHAEOHIE 201548 6 H 26 H & 2015 4F 12 H 26 H, 80 IS5 I & P2 ie B Huii) 545 & AL 4

e A FRME.

3. 3 HAtiats




EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

§ 4 BHEARE

4.1 BE&EH (BESSHEADA Fn

FEASTE G 5 5 22 BT IR

EZR A

1% L
e " A | seam | ER o
PREER L . SR . AT ER
2 [E X34 Robust methods 2
AR EAH, FTE A, PHAE B A AW T AR R
A% RS, 15 T IR M4 WSFA Group 7], HAT
500 fEE i FE4E . EW Global Systematic Alpha Fund
HHHIE 800 [5 2548507 P BFRE G4, 2012 4F 8 A
4. (EIHIE 800 A g HERWESEHEFRAR, I
By H 4. FWPiE FENFRIE R AT, PR L,
800 4:fili¥e o 22, 4 PAT & A #8555 Wi IE
fEIIE TMT P2 3 s 500 FREU A4 F IR HHIIE 800
B FF4. S HiEE = 258 500 e 4 A5 W HIE 800
R iqndie. & B D H 4 FIHHE 800
W IR S 2 TR b A A 2015 4 06 SRR IS B IR TMT
ME | 4 (LOF) 5 B RIGH % H - 5 FEMb AR R WA AE W

BRAHEE. [F0Flnl
ARG E RS S F
WH R E RS, B
R 3= — SR T TR
R, FHERRIELE
AR SN B TRESETE 1
RIGRCER SIS (FW
BT RIES RS 5
A R E G B R A 2
s PR RIE D RIE R
HiRGHEeNEea,

EE B2 BB ESE. FW
HHER R X B B i 5
WP R R TR R AR S
(LOF) . I ZEM R E RS

G A WO R R TE R B R A
B, BWHT RG4S

18 Wl 7K 3= — 4F 2 T 0 & 5
& FWERAEERAGHESE.
WO R R R E I BR A A
G AB W AR 2RV R A 4

SRR R R G F
FRIRE MR ERBIREGE SN

Hea.

VE: L RN, B AR A A S e A0S S (4 % H RS

2. AEH ML I8 SGE AT 2 GES M I A BB R B M) TR XL o
4.2 REM WA Z S BAEEMTE F oL

FEARR G HIN, RSB BN QEFR B ER) AR AR RLE Bl (5

IER REF TR BN SOEFF IR G R G B F) (R IR RS a8 B SOETR BB R e i S Ui W ) 10
205, ARFE WS BRI SR BENE P AL 77 A A BN AN W 58 35 9 N VA B AG F AT
DY P R 1 SE, i P B B, Ve AR i . AR A, SIS E VA G R, WA R IR S0 BT

NF 2t HIAT A o

4.3 AP 5T Y
4.3. 1 AP 5B R HITHER

MR P EE I S AU GESF RS E AR AP RS HEIRTEIL) |, DR ARBUER (fFiE
SN TG EBBIELD) |, AFERE T — RINATEIERRVE LA T 5 BB RS IER . SHITEA TS



EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

AT TP 8 T LR, BB ST S R W 58 3 S5 AR B SR, TR AR S R A B AT IR ok
Wlzz, BESLAAE Ty B L A5 28 ¥ 715 N 58 A 2 AT I B i, R AR AR A2 5 RS0 A 38 By A KRR T,
F G IR, MR R SR — X R —UEFR 28 5 B B AT 2 B[R] B A W 56 38 R0 ek 7
Lo T R, A TG INEL T P2k AT a5, i oiAl LR 515 B ER o A m) AR 8158 5 il BE
PATIE I R UF, R KINAE L A2 5 FIAH G B .

4.3.2 RERX BTN L IULEA

AN, RRIIARES SHERBHE A RFBEALNTZ G MR HER R 5. kb
W, RIS 552 5 B ATFsaAh IRl H 0] 58 5 A8 B ) B 228 5y Bl 1 auE 77 24 H A & 5% 858 %)
(GEEEHIMIREIE SRR
4. 4 |EPAE S B BRI RIZIE S

[ 2018 4F —Z=AE, A B hidgiahinoR, IR B P 300 T #E-9. 94%, ik 500 T #k-14. 67%,
2. B IRINARSS . ZXH HA 55 R UEE SRR AR 8L . RENITI R, Wip o 28k
WS, M F LA R WG RE SRPAE T A S o E, 36 E E 2 i o whE 500 4236 70 dn
()AL S AERE 0T FR M AR T e i, e T 2 BEE T, RN TS 3 i i uk . 6k BT A mE AR
DR, REEIE N R, RAUR PTG XS — 20 5] R TR, g B R E . AR I, 4
H CPI [FIEL+1. 8%, % 3 HAn4ke:EIT% 0.3%, 5 H. 6 H CPI [AIEL+1. 8%, +1.9%, CPI B N-FAa, HATiEK
JESHAAEE . G REART 2 FHE RN HE BNES . R OAmTS: FE@EBTOR b= 5 7RI
WY, dlE bR B Fral ot O w s E 2R TR G T RS WSO B BRI RAEAR
tb, BRTESRmEST TSR Mk — e A E L, SRS MSBCRI T B IE. BENEEmE, —FE LT
v E R AT, DLrC R FR BONARTR 1) Fh o B s AR B s R I A . 4 A TP IG e 7] b G =] 7 22 7%; 5
H B AR BEFRE. ST TR 4 i —2E e BEUNFIKIe M B = H IRE BTt . B AT
R BHEE, AR R AR, RAMBT RS R 40, T Rk H TR A L F BT M7 IR
FEIZHR Tt . 2R DRI MBUR B R i 1t , (R BRCAR . H—. 4 H PSR RAT R FEHER IR
Hoo WA RERE, AERL T REATH B2 2 3 A SHIBOR BRI B, HI4HT A FrHv,
SR A A DR B i A R MVA MR FEAUR: = R RAT IR MBRG < b, Mahitk 2R MATHe <&
HEE” MU “BHEAMT , JUTEENRRERN.

JRHE =R, Yun@E R BIEE K, RABCE MR R, B ARPRERAMGERN, £
737 [ G S K S B VTR B AT 3k, DARAE SR s2 me AR5 72 15 R R K R AL
o BERE, W EREFRRAINEL; 454 H AR ECE SRS 5 DS KAR Bl SR SR 0 45 T
PR, PRI X R S O kiGN B TR A RO B I L2 o BT B R 2 Hh B B
4, HIHBhRe VI R, A R v S o R .

TEARR S WA, JAT4RER 58 2 B HNEIR AR, 727 117 PR 5 b S iy A 3 1 R D B2 [ I <89
HREHIRERRZE
4.5 EFHNEESF LSRN

AHRAE HAN, A & 0 B0 B 3 K —15. 78%, [F) HAML 2t b e S HE IR 38 6 - 15. 83%, L& i L i bt
B FHEAE 0. 05%.

4.6 WEHNESTFE ANYEES T ™ 5E & U B

ARG AN, AREE SR HINEZE 20 A TAHE H BT EICT T 5 70 (EES 0 BREA N AR

AN BETE .

5 MBAEME
5.1 MEPERBEEEZHEHEMN
FHEREFZHLL
e 5iH S GE) shas (W)F HI L)
1 2 $5 5 43,393, 873. 67 85. 94




EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

43, 393

,873. 67 85. 94

B SCRHIESR

4 o R AL

ERLAT A AR TR

6 TN IR S il B

b SCr QIR A SR A i B 7

WATF RS F /AT A

7,001

HAh 5t

97

arit

50, 493,

9
5. 2 MEMIRIAT U RIBER T AE
5. 2. 1 IHBER BT A RKEARERRAS

(ME 1725

/A\

b o

=

7SN NN Ni: N 4

Rl

el

30, 110, 885. 72

U7 BT ORI R

I

R Z

848, 389. 00

ATiEIE . A REAHEBOL

ERRRIE /4

5 REARR . BAEANE B BRI S

12,022, 970. 95

Rl

D=l

AL SRR 55 ik 55 k.

FHEWE TR 55k

KA ISR o 3L i B

JERARSS  ASEA I AR 55 M

HE

TAFIA 2 TAE

S RE AR SRl

411, 628. 00

|20 =-H ">l iav]l le R = = Benll ISl R L=l E==0 K2 N EeoN sl A= Re N jivs)

2z
e

trit

43, 393, 873. 67

0.

DN

2 BRBE AT R AR R T A &

ARSI AR AR RGBS

5.2.3 MEBRBIT W ARKBRERERERRAE

ARG AR AR RSB BOIR B H B

5. 3 WE AR A FRYME 52 ST 1 LU KN R P B B U B4
5. 3. 1 HIIRIBEHBI LA RUME G ES T 3E A R/ IR+ 4 R SRR A




EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

. e _ o L 4 W P v {E B
Fe | M 22 44 R R | Ak Ge | T f”
0
1 000636 X AE = Al 35, 700 566, 916. 00 1.14
2 |oo0810 BlEiR e 59, 500 540, 260. 00 1.08
3 [002512 A ER RE 54, 210 525, 837. 00 1.05
4 (000977 VRS S 22,020 525, 177. 00 1.05
5 002242 JLBH B Ay 27, 800 491, 782. 00 0.98
6 (002368 R R A7y 16, 900 491, 283. 00 0.98
7 1600183 F i R 53, 174 487, 073. 84 0.98
8 000016 R EEAE A 91, 600 480, 900. 00 0. 96
9 1300183 IR 31, 261 480, 481. 57 0.96
10 (002384 IR LR 2 19, 900 477, 600. 00 0. 96

5. 3. 2 G BRI T A oM B 5 &5 7= 3 E H B K /INEE RS B B 48 i S B 92 BH 41
T AR 5 AR R R AR IR 2
5.4 MEHREMS MP R HEFRBELAE
AR I AR IR R 55
5.5 MEHIRLA ME 5HEEFE = BE LI K/NHEF R RT B2 A58 5 40
IR S AR WA AR 5
5.6 &R A RME G ESE = FE LB/ RRT T8 B P SCRAESR B % B 4
ARG A B R A 7 S RRIE S
5.7 MEHREA RMME SEESEH = EWFI KM HEFRIT LA RSB EHA
AIEERMEMRREE SR
5. 8 E IR A RMME 5 ZEEH = BE LI K /NEEF AT BB BUIER B HH 40
A3 G AR 5 AR AR BT
5.9 MERAES BT IR BB A
5.9. 1 EHRAREE HRRRHBPRF SRR A
$5 BRI 004 H TE AR A SR 5 SR L (R BETE I B e i SR B i GRRAT) ) S (il
SUAEI -4 B T BAR) MIARCHIE, “HAt T4 T BRI BEA " 5 “IESS S RIe i te 2 0
ARG SR, Fa SRR ™ 5 S B SRR IR 1 26, ok « FoMbATAE T R I e % e 11
JIAR A SO LA J5 11 AR, 1A%
R G AR D R AR ST R R IR TR B SR A
5.9.2 REESH BRI R NBEBOR
FEG AT\ T IS RER 0%, DA ron 130 8 2800 o i Mk B AR JE G O 8 FL AR . AR L TE IR H I B 3t
ey AR IR A 3 e S5 U, DA RAE A A, 7E R TR (AT R, AR R, 2 5 IR F I B2 i L,
DL R 0 44 1 B G RS, 5038 L4 XURL I 25 R o o A, A G V35 PRI 3T B SR e e R 175 000
T IR S XU A BEAT A R I A B, LR o e R H A 5 R 5 BT VA A R B T 0 R
5.10 E PR AZEES BT BRI E3E 5 FB A
5.10. 1 A&HAE AR FBOR
253 G 45 R YU R AN 4 [ R R A 8
5.10. 2 |EFRAESHE I EFR I RF MR E A
AR G A B R A [ 0 0
5.10. 3 Z<HA E i HA 52 8% B PR
R G F R A4 [ R B




EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

5.11 BASWEME
5.11. 1 EEEEM L IEFHRTEEFERERIILFAERSH HiT—FENZBATFER . LTUHA
AR RE R A PR A A (LU R AR “IA4EERE” 8 “Aa” )T 201749 H 20 Hik |+ EHE
FIMBERERE RIRER CLURRERR “TRIERR” ) OT X ik B8 ge R I A R A 7 R 5T
AEERE R YE) ([2017]47 %), RILVAFIGAE “RIRAE 5 B WFE )7 BBk R« “ SRR & ff i &
PWFEIER” FN. TARIERRRE (EHARE BB EEINE) R ILFNHE X IR K 5T
A DU R4 B 4 i
XA AL SRR R UL . TR AR BB A e B e K SR AR B o B, LR B E N 1. 12%;
B IER e X R R NI EE S, NIRRT B E AT 5t. HAH 5 TR BRI EL N
1. 26%, ARKILILTTRF R .
BRI Z Ab, ARFEE IR TR BRI 4 UEZR I R AT AR S AR T8 B AT 4 UE R I R AT AR A i
B SRR, SER G g H AT — N B AT ETT AT
5.11. 2 EHESR BT T2 BRERGEHES A R E I & B8R E
AIEEH T+ RIS, A RS A R RE &k 2 2 AN IR 52 .
5.11. 3 FAWBEF=HI R

T SR &% O

1 17 ORIIE 42 3,691. 43
2 IR 25797 HK 84, 377. 04
3 IoAidiie ] -
4 ISR 984. 37
5 JEYAT U 3 8,901.91
6 oAt B Y R -
7 R o -
8 FHoAth -
9 &t 97, 954. 75

5.11. 4 MEHIRFFE I TR T M350
2T G AR A AR A Ab T PR 0 ) P 55
5. 11. 5 REWR B EH FAERE SZ R 1B OL Ui 87
5.11.5. 1 HHIRISEFF 51+ 2 R E P FERE PR IB 5 1568

| TREZIRA AT | e T

5 n;iif ‘64 J—L/E‘% N . \] ‘%,ﬁ, Aja‘/ S|
T | IREAR R TE 4 H G G W (%) it 388 57 PR 175 10 154 BH
1 | 002512 AR RE 525, 837. 00 1. 05 | BRIKAT A WS % e

5. 11. 5. 2 R &5 HR AR B B vl 48 B R P AR AR UE R R A% L A e B
AFE G AR WIRAR A BRI AR
5.11. 6 HFA GRS ML HAR T FHARE
PRIDY  FN R A, S gt A i i i o5 i L i 2 B2 AN S S T ] BEAEE R 22

§ 6 A ZEESHTRS)
A f
GiH FWHIERRRE | SUPIERERE | GRHIEEERE
fTRBr g% A fR¥ % B fa o
i 75 HT AT 5 A AL 7,749, 433. 00 7, 749, 433. 00 59, 732, 663. 77
i HA 30 1) 4 R ) 47200 - - 1,744, 673.01




EIHIIE BE SRR B PR Bk & 2018 4R 58 — Tkl

ol - ¥ 5 39 30 ) L 4 R E R 47y i - - 5,523, 501. 17
Bt HA 3 18] 3 435 7 AR S A (43 4

BN R S3750 2 i (s -179, 458. 00 -179, 458. 00 358, 916. 00
/I\u” ” iﬁﬁj)

545 3 o 3 4 440 47 A 47 7, 569, 975. 00 7, 569, 975. 00 56, 312, 751. 61

T 1 PR AR B B AN T e = 2 5 A0 2 8] FATRC X A e e 2k g A BT S AR B (3 0

§ 1 EEBTENGHERRERREEZEHRL
7.1 ZREEEAFH EFESHTRZHF R

1.2 REEEANCHEAReEREFEST Z YA
A, B BN RIE AT B e B R A

§ 8 MEMRKEREERERSITFHRIFR
5
§ 9 R B E PR HMBERRFR
9.1 REWN A B HHFRFEESHPLFIE RS 2008 F 5

9.2 LM B H R WHMEEFR
T
§ UZABEXHEZR
1LL%§1#H§:
B AAIE R B SR FE B GRAIE 5 B G A v ST
2. HUBARIE S AT A FE AR . A AR
3. EMHIE B BRI M R H R RS
4 EWRHIES B R R B0 SO S R SR S 4
5. AR I P H IR E B R IR LA
11. 2 FFJ8HE R

HERIBZESEHARA R P A—hE (B 3RS RE XKL KIE 8 5 LigE G 0L FH

ITR¥EIE

11. 3 &P
R B AEENLI A A F] S A S R A ], ] % TAS 9 W SE 5 B
JRA]E I A G A B, A E] M BEA www. citicprufunds. com. cn.

S DRI & B TR 7

2018 4F 07 H 19 H




	§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

	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 报告期内本基金运作遵规守信情况说明
	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
	5.2.1 指数投资按行业分类的境内股票投资组合
	5.2.2 积极投资按行业分类的境内股票投资组合
	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股票投资明细
	5.3.1 告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 报告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
	5.10.3 本期国债期货投资评价

	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、处罚说明
	5.11.2 声明基金投资的前十名股票是否超出基金合同规定的备选股票库
	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 报告期末股票中存在流通受限情况的说明
	5.11.5.1 告期末指数投资前十名股票中存在流通受限情况的说明
	5.11.5.2 报告期末积极投资前五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 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

	§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




