=g

BOSERA FUNDS

T HE 800 LR TR B0 FAL B
BESE
2017 ££55 2 ZFHS
2017 %£ 6 A 30 H

W

HETHEN: BNESEEFRAR
HELEN: FEHETBROFRAF]
WmEEHE#: —O—tELATAH



S| B &5

BOSERA FUNDS I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

r"uJ

§1 HE®RR

BN 2 SO SRR B TR R A ARG R IR B E R, JF
XL AR I L VR PR AN SE B AR AR AN ) SO T AT .

BEHE NP EIRIT R AR A A RIE AR S S FRME, T 2017 ¢ 7 H 18 HEK 7 A#HEH
(I 25 Fahe . AR T HEMEFAL, RIEEZANENAERBICE. RS HERREHE E
KA o

FE IR LSS . B 51 0 SR A BRAE I R 5, (EARAIERE & —E /A

FG RS EAGIEAMRE AR LI . BT RS, 5 AEAE 5 55 ok SR AT I A4 58] 15 A i
SHIHES U

AR S E R R G .

AHREIE 2017 4 4 1 Hilg2£ 6 H 30 Hik.

jui

§2 EH&™RBNR

AL ) IR ORI HR 2000 2

e AL 160516

PN 160516

A (e YR F R

HEEAFEMH 2015 4E£ 5 H 19 H

i IR 2 & 0 RS B0 213,499,263.21 1

7 H bR AHEE N ETR S, RERECOVAR S HIR, JiskEREESF
(B3 K 5\ 4t Eh e B vk 22 T) ) 40 BR B 25 P 2 1 F 0.35% LA R
SEERER R ZE YT TE A% LA F o

LR RS AHE4LIHIE 800 iEFFRIG TR EC bR TaEL, KA AT L, %8
BT FR B0 R B AL e S AN FE A i e I SRR A, AT s s UdR
ﬁ%&ﬁo%%&ﬁﬁAmﬁLE%FVﬁmhﬁm&1&ﬁ&&ﬁ
BUE SRS S HIAR T2, AR bR 1) Fa Bl o i K2 FL B 1922 3 1M
HEATHEN S, DA AN ER BE AR PR 20

b g b i v tiIE 800 TE 5K 5 BN 35 Zx95 % + xRl H LA A B T I% B A7 s B v
FIE (BifE) x5%

A WA 2 AR AIE AREEG NP ERE AR B I SR PR O R R R &, B TR v
& R TR . B U AR . — R R, TR
AT A s TR A M S RS, miimiEs. =%
B A E, R UERM AU I S B, B T XU
s TS SR e AR s R IE AR A AL A (KU . Y 2 AR X R
SEFUHRRAE; 1B UECR B (0 AU A ARG e TIOR8 PO AR AE

REEHA T S B PRA A

FEFTEN Hp [ R AT B A R A 7]

N P N e Ik S (LS e A S AR Fe F

TIE A RIEE S TF gggfﬁ&h ﬁgfﬁﬁhhﬁ S 2 (5 B 50

NESHIEERIAA TR | UER A AR B % IR R

B RFEEAE A | 150225 150226 160516

1



=| g R e

=== BOSERA FUNDS

I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

IR T 8 7 2 1
AU

22,808,134.00 17

22,808,134.00 17

167,882,995.21 i

PR B R AR BT | AR RO | BURRKRER . OV e
§3 FEMFSHIEMESHERI

3.1 EEMESER

Bfr: NRMG
. - 4 1
ERM I A (2017 4E 4 A 1 H-2017 4E 6 H 30 [)
1AM O s ik & 3,320,851.48
2 AR 16,314,894.15

3L $5) i 4 i A Y

F3E 0.0735
A RIS T 1 245,138,375.56
SHRE S A E 1.1482

TE: A OB RS S AR SISO L BRI

HAN (A& A SRUHMEZRS D 1

FRARSC 2 FH AR, AR D9 A Y] L se Bl as in_EA 2 se i E AR sl s
ERIENV SHRIRACIE A AN 5 AT, TEA SR BB SE PR K 2K

Ty T, .
3.2 E&ERI
3.2.1 FIREPESHIRER KR KIS FE RS R U 28 F A B
N KR | AR | WELBIE | WA BRI _ ~
br&t ® BRED | mlkaxe | sxmgze | O © | @@
o
j&‘E/I\ 6.99% 0.81% 7.01% 0.80% -0.02% 0.01%
H
3.2.2 HREESAFARLIR #4 B e EH KRR &5 RS LB Rk 2%
RAF R
BT HHIE 800 1IE 5 DRl 48 B0 P 5 5 5 3 4
B A E S K R 5L G R R AR AR R ) S E o B
(201545 A 19 H&E 2017 % 6 H 30 H)
| —ESSGEpEEkE —FEEkE |
20. 00%
10.00% HH
0. 00%
—10. 00%
—20. 00%
—30. 00%
—40. 00% e
_5000q0 I T T I
201,-30,%’505%’305%3 57 é%f 60 ﬁ? 603! 6050;,1 6 oﬁ%’ 6092%' 61 ,‘?O%J 70?% 7a9i§);’ 70505




=

BOSERA FUNDS I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

§4 BHEARSE

4.1 REZE (REESZLF/PNH) F{iH

FEARSE <5 1) 2k 3 22 AT FR IEZF

FEBR 1301 BT 0] ﬁéé ke

w4 A%

2003 fF& 2010 FH
f= B R A S0 T
2010 4F NN TR B 3 4 4
HARAF, JMEENS
Mrifi. L& FEEhFE, 1H
BRI E I R 4 19
WM — S RA S 19
B IRV 4 K R 100 2
4. FHEPIR 300 FEEE
Az £&4 5015.05.19 ) 6 | LB, IAT I
FH b 8 | UEFEATH 200ETF 43k
TE I PR UE 2 AS TH 200ETF
e & . BAIE {15 30ETF
Fedr . THRIESR R TR S
SrRFEL . RIS ETF
R4 1 _EAF S0ETF J&
4 1 _F3F S0ETF BEHE
4 R HRAT A g 4
I3 4 ETF DR EI
e,

4.2 EE ARG H A A2 S 12 E M 5 1B 0L U

FEAMREIAN, AREGEBNHENE T PRI EIEF R eE) S5 it 40
W ARG FATHARAR SR EE I UE , IFAFMSRER . BiR ot BUE Tiids. BUs
TAE SRR EAE FI R G 00>, ARG RA NBOREAN 2t . AIREHIN, BT ISR sl
PR, ARG IS IR SRR b RO DL, e B AE M IR AT TR, R
S B AR 28 RIE A5 -

43 AFZHETHY

43.1 A5 BB IRTL

AP, AIEGE AT T GESRIE R AT ATZ SR L) AT
5 2 T2 S AT

4.3.2 RERHATREET
WEIHN R RIARSEGFERTEZHIT N



%T@BSTE;%:

== BOSERA FUNDS I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

4.4 |5 AR SBR RSB/

2017 ¢ 2 =, E N ZEWATEMNT S A A, 6 A5 JrfliEl PMI y 51. 7. PPI [FHLRRSE T
17+ CPLARALIZAT, /ME EAT 5 H CP1 M 1. 5%. L7, ARMICRELTIAHMEEES G
KIETE, BEEAMNRE . EEARSEmE, ERREEDLT B A BRI T,
SUVKCKHER, KERIICHR, FIE 50 AR 300 4309 L5 8. 06%. 6. 10%, 1M /MNERIE 2,
HHIE 500 Tk 4. 12%, HIE 1000 Nk 10. 47%. AR TH, ZHREFOHATEEESELW T, KH.
A CRE ARG R ARATAT ARG IR, b, Z=EkAE 707004 14. 39%. 9. 19%. 8. 68%. 4. 69%,
ME PG ZE T ARMBOE . B 78303 B ITHIEAT AR GTEE, BRiE 7709 14. 93%. 11. 65%.
10. 02%+ 9. 69%- 8. 83%.

ARG AL G TIFFIBGIRBOIE R 4 B B 4, B IRER IR B B . BT H 2R &= b A
PRITREUERER R 22, BUSAR IAR BT RT3 P IR o TEARHR 25 J N FRATT ™A% 1 HE B 45 [
TR, JIRAG HU R HIRER TR, I BT BT R R AR, HEs/IMEAE S
FA RN E R, RATREHIR/DIRER R 22 . RIS, 7EARIRE I, AT IZIRE S & FZR,
FEAE PR HORUE A B AR B, REFRAS . Wb iisgehds, BS B A S BHArEE 50
—5.

JREE 2017 4 3 R, FWMAT i, WitEA AR E A S, A T, EEE
PR KSR BN AT, HZNTEAZE. STHREESCE, NTENEE. FIZJH, 7E
SRUEFAFR AR ZR T, WEKEHRAE, FHEMIPMREL TR FEER, FHRKFS EHET. B
Fi, PAUKETS, SCERUATHE, KRR A Frirss . wRBIRENYy, hilkE, &
WA R AT mAE S EXES, FRATWAR TR RGBS W& b, KA T RErEA R, K
BRI UF /N o A7k b, SRR IR R E A BRI A SR ik, TEK A
ORI TR IR AR B LN, B AUQE SRR ERL. RAT. M, FETTH, E AR,
NLERE. Bl Sma.

FEAR NS b, 1 Tk 800 IEFR ORI TR A S AE A — R et &, w5,
A2 Ut/ MU ERERR 25 H AR, B EREFHIE 800 IE(RIE%L, MERE N, R HRE it
T RIGIIEAIESE, RENEEABRMBR. FRNEOSAE R EKARZ5EEK, ARl
I HHIE 800 EFR RIS TR H o3 P FE 4 Bt N 4R 7 b [ KA PRI K L2

4.5 MEHANESHISGERI

BE 201746 H 30 H, AREEHEEEN 1. 1482 7T, BAHMEIEE N 0. 7424 75, RGN
T EIE KRN 6. 99%, [FIHIV G FEHERRIE N 7. 01%.

4.6 MEMARSTAH ANBERES T HERE Y

§5 BEHAEGWHE

4




i%gﬁﬁ&ﬁ%ﬁ%

=== BOSERA FUNDS

I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

5.1 WEMAREER-HEGHNR

T H

A (T)

i 22 e B EE A5 (%)

Wi 45 5

232,091,396.75

94.30

Hrp. BE

232,091,396.75

94.30

[ 5 AL 2 45 B

Hrp: fiidz

B SRR IR SR

St m A

SR RB

TN A Rl 7

Horp: KR
KNIRAE R 5

AT NG AT

Sait

13,771,244.11

5.60

At 45 5 55 7

259,553.59

0.11

Eif

246,122,194.45

100.00

5.2 EMRITATIL T RNBEREAE

5.2.1 RERFZAT WA ROKERERHE
AFE G AR WIRARFFA BRI AIBER -

5.2.2 REHRFZTULIRNRERTHE

(MRSl AfE O B4 B HE A (%)
A VSN NN N 4 - 0.00
B Kk - 0.00
C il 258,969.59 0.11
D M . BRE K

A PR AR R - 0.00
E iS4 - 0.00
F R - 0.00
G Tidisk . G RTHREL

N4 - 0.00
H {E15 F O - 0.00
| &R AR R

Fi AR M55k - 0.00
I A4 231,832,427.16 94.57
K Ja3: i 4 - 0.00
L FH ST AN 55 IR 25l - 0.00
M PR WAIES W N

N4 - 0.00
N IKFN ISR He it

B - 0.00
0 JE R ARSS S BRI HAD

i &4 - 0.00
P HE - 0.00




=|EHES

E

== BOSERA FUNDS IR FHE 800 1UE 5 5 MU S 25 50 0 2017 46 48 2 et
Q TPHFH S TAE 0.00
R A ARE FR R 0.00
S ZEE - 0.00
=nan 232,091,396.75 94.68
5.3 AR A oUHE b E & B =138 B K /NEE R B i R H Bt B 4
5.3.1 HiRIEEIRFT LA A 5 EE T = A B KN EERF RT 42 B =3 5 i 4
. " . o7 4 T
= 1A% i JAN:) /ﬂ\ E=Nh=)8 JN\ N
P9 | BREAR it Fre (%) N FeE (JT) {8 Ee (%)

1 601318 [ P2 749,400 37,177,734.00 15.17

2 600030 I SIESR 1,153,220 19,627,804.40 8.01

3 600837 EE S 1,200,523 17,827,766.55 7.27

4 601601 ST 475,300 16,098,411.00 6.57

5 601211 EZ=H % 666,976 13,679,677.76 5.58

6 601688 ETRF TR 485,428 8,689,161.20 3.54

7 000776 JRAESR 441,100 7,608,975.00 3.10

8 601628 HhE N 251,900 6,796,262.00 2.77

9 601336 SRR 126,200 6,486,680.00 2.65

0 ! 600958 RITIES 463,459 6,446,714.69 2.63

5.3.2 BIRBURB R LA SOME o 2 3758 BB R/ HE R I BT 48 B R4 A 4
A AR IR RS BRI B

5.4 MEWARE T WA REMEHRRAS
A GAARE IR R %

5.5 & HIRIE A RE o5 2 B3 E BB M HERF B BT 142 27 5 3% B 40
ARG AR WIRARFFA 557

5.6 & MR A RPME 5 E ST H#E BN IR+ 4 B SCRAESR R

R

AFE G AR WIRARFFA 5™ SRR SR

5.7 #EMREA RIME SEEFHFE IR NEFRET LA R SR RE WA

ARG WIRRFA S &R -

5.8 5 HIRIE A RHE 5 E ST 5E H IR/ BB 42 BUES 3 BI 48
ARSI AR IR AR A AL .




=|EEs

== BOSERA FUNDS I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

5.9 MEMRAEGRE N 2 F v
A G A T AR AR AT B4R 1 B¢

5.10 & WIARAFE S BB K E B H 1B 0L UL A
AT AR WA B 1%

5.11 HHASIEME

5111 AHEHAN, ZEEBENITLIEHRRITEEREEIES (600837). EFRE
#% (601688). | KiEFH (000776). F{5iEF(600030)5", ¥H HIMBMETHIIVLRFBE,
BRARSGHE HiT—FEAZBATFET. LTTHRER.

HEUEF AR A F 2017 455 H 25 HARAMAEK, FARZEME 5 &2 5% & RS

FEAERAT N, o AR B M 2 R AT B O

ERIEFF AR A PR A T 2017 4 1 A 20 HARAT AR, PIRAKE X AT AN LS
PR o EAE 26 HEZRIE SRR B BT IUE AT B B A FE A it

JRMESF AR A PR A 7] 2016 4F 11 H 28 HEAAGHK, HARHR A SRS ERE. iox5% 5
TR RIS B AT, AFEhEIER 2 TBUb T e m 1),

HEIEZE B A IR AR 2017 4 5 A 25 HEAMAEK, BIREZEIDE 5% &S e, o
] A P B IE S R AT B 1

X2 B S B R AR P 1A Ui

MRAE R ] A S I PR SCHI L, DM NZFIBIE i i Bk, S5 & HARKRIG AT, s
2o kg BARBLBAT

511.2 REFNESRBHAHRZBERETF, BARFENESSFNE FEBEEZI
B

5.11.3 HARE =R

o

'~

75 | B S ()

1 7 B ARIE S 36,299.06
2 I ISCIE 597 B2 189,326.87
3 J7 YL R -
4 YR S, 2,690.01
5 J YL ER D R 31,237.65
6 oA B UK -
7 R 2

8 HAth -
9 it 259,553.59

5.11.4 REWIRFFHE I THBOH R T8 5rHA
AT B AR AR R AL T H B B T #4507

5.11.5 HRET+4 BE P AAETIE R RIFOLHI U
5.11. 5. 1 JIRIGEBHAT+ 2 B = P A AETIE Z FRF LA UL

ARSI AR RSB B B A+ 4 A AR U SZ BRI D

7



==

=|{go RS

=== BOSERA FUNDS

I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

5. 11. 5. 2FARBIR B BRI T4 IR A AL A8 52 R 1 100 A 30 B
ARSI AR IR B B 5 A 144 A AE s A2 BRI D o

5.11.6 HBAGHRE MHERHAASCFRRE
PO & DR, IS &I B T REAFAE R 22 .

§6 HBAEEHTEZD
AL Ay
I H HEHER RS IR R 2 A | EEHESR RS T80 2 B T IR RIS H8 200y 2
A HH A
VIR SR 25,911,507.00 25,911,507.00 175,974,793.82
¥l
s R4

e H 173 20

5,718,825.53

Ik 4 3

F 4 L A 20,017,370.14
110

ek #A 4

T TSIl -3,103,373.00 -3,103,373.00 6,206,746.00
i

A HAHA

RIS 22,808,134.00 22,808,134.00 167,882,995.21

S

T IR AR B BN AR I 6 1) = 0 40 B0 T PR ) A A7 40

§7

EEEFBEANCHERRERREEEHR

7.1 ZEEHEARAREEHFRNHER
HEEHNRFFAAEE.

7.2 ZEEBHENZHERR SRR AE ST H AL

A I G B AR AR IE I A 5 e Wl 8 [0 B SRR AR G L.

§8 MBI HH PSRN MMEEFR

8.1 EMAB—RREHRFHEESHFLHIER T 20%H1F 0L

Too



EHES

E= BOSERA FUNDS TN HIE 800 HIEY PR 1 0 PSR B L 4 2017 SE 5 2 TR

il

e

8.2 MMBHF PSRN HMERFE

S S EARA T & P EA GBI AR EEEHAF 2 —, “AERENE" 2
T ey . TN AR R A IR E R R I E T . BIE 2017 456 A 30 H, I RS AR
ST 186 WITHRIE S, 2 e SR S HSRITE I RIE S, P EZAMLAE
SR, BB SARE 6357, T9{CIC NIRRT, Hp ASERE G HUE 3763, 55 (U NIRRT, &Rt
SrEUi 814 ALC NIRRT, 2 H AT RIE B P~ BB R KRS ARl 2 —, FRE 45~ B HURTE [
NEEZ N E 2N

1. 4

MR ARITUE SR FE e AL O giTh, BUE 2017 4F 2 K.

B3 3 42 5 T, A4 B S AR & B, 1R VR AE S A THT 200ETF A48 LR IS 1K 30 16. 07%,
FEAIZE 104 RIEShHE AT 10, I )R 300 $540. 1IN _1E 50ETF 25445 DL i i 8 1 K 2 4k
4411 1/5; U PR A L, T R RAT R R G B AR LRI E G KR 20. 90%, FE[H2K
128 REEShHEART 1/6; TRA I BLHE S b, T8I 32 AT\ A4 DR I K 2 0 12, 13%, 1E[FIZK
BGHEAALERT 1/4: WA RIGHE RIS, R PEa) 7). T RN 3 R 4 S DLk i
K A5 8. 95% 8. 40%, FERIZEHESEHHEA AT AT 1/4.

TRARFE S, I RIS IR AR B HE 4 A LUk EHE I KA TE RS 137 Hh R0 1/3: 4l
i HAREE S B, (BT s R EC B R A4 4 DRI I K SR AE [ 28 e 4 vh HE 4 R 10,

WA RGN, AR S ETF (D 28) S4FE LRI K E 3. 67%, 1EFIZE 14 ApH4 5 —.

BT, K WIbRUE G R e, TIE R 20T (A 20 o TG B Al i 97 5L G SR Dok
EIGKRAERS 797 RHART 1/10; @ fir A ed, WRER GRS, HE RS S
FLLRIE I K RAE 417 Rh AT 1/10; SR sea i, 1 sMIR B A4 DR EHEIG KR AE
631 RFEEEETHHART 1/4; HAUES I, A GUERET (A 28) 54 LRI % 3. 78%, [F]
FHBHE—.

ADIT &4 7, T KA ARSI 2256 4 (QDT ). A Kb S AR I 5235 4 (QDTT)
(£I0), SEURIGE KR 3HN 13, 46%, 15.92%, [FEHAR 1/2. 1/4.

2+ HAhKFMF

2017 #£ 6 A 23 H, gy HRAE /00 “2017 4E R J7 Seive 2 B 55 5 Jm iz ol 7 78
JUINERAT, T EEGIRAT R E RS R

2017 4F 6 H 17 H, B ENEFHMRESN “ SBRECE AR SME % 30 SPLB——1 mig sk &
SR HAL B E IR IR 7 TEIR G, R RSN T AR S (EER ARRA R HIR
“C—SEIR AN PR S B AE (BRI ) T

2017 45 H 12 H, b B R S 70 IR 58 DU Jes v FEILRG 5 55 5 0 o U o 5 3 L B R AR AE TR
I I “2016 SEREE-H KW RIS AT M “2016 45T [ 2 28 5% W2 BN IR A &)
FRH, IS XUH F AN e M E R« AR RpE R i e AL R AR L IR 3R



|§ EHES

== BOSERA FUNDS P T E 800 S (RK FHA A S S BV & 2007 4R 55 2 BRI

“2016 EFEL I AR TR FE G2 | TINAE AR “2016 FEEARR Bigr B B R AL G2 | IS
B BIRR “ TAFFF AR AR G R B R G

2017 44 H 25 H, [ BB 7E 2017 P E S Gllide 2 RS+ DU fag b [ “ 3k 2Aiide Al L,
AT “2016 EFELHES « TOP AF|2L” .

2017 £ 4 4 25 H, £ P LBl A0 K 2 DU Joi v [ S <ol AR AL R v b ip b b, 1
IR G I RVE “ SAEM R R S AT | R R RS BRI < =
C UHNTRItE S e e a3 LN

2017 £ 4 4 8 H, fEST DY rh B B Gk B B A AL b, [N RGPy “2016 SRR 2
Wi BBt PG A ], BT SRR R A (160512) BEITPA “ ILAEHITTSGRIR & AU AR
MEGs R dE 47 o I ERAT L (160505) 3k “2016 AEFEFFBGURG B& 45647 |« MG H %
(050011 3k “ =4EWPIT A B MFFLELE B 2R3 87 | TEHAE F Biaifii 5127 (050027) 3k “2016
SIS0 N iE it o

§9 HZAEXMHEZR

9.1 ZFEXFER

L1 o IR M B A B 2 5 S LRSS PPiE 800 TIE F5 (RIS 8 50 7 GAIE J5 #8085 4 e ST 1) S A
1.2 (IS HIE 800 HEFF ORISR B 7 PSR BB B SR & 5 A

1.3 (I IR 800 EZF ORISR £ 70 SOIESF BB B S0 P

14 FESE S SRR BRI A ] T

1. 5 T8 FHIE 800 UEZORES: 1 Ko JOIEZF 5 B8 2k e B A L TR IE A

1.6 575 WP IR ik 800 UEZR ORI 15 70 JUEZF 5 B8 Jk AR 4R e T 1) 2% T2 75 1 A

© © © © © ©

9.2 FFIBUHL R

BEEHA FEEEENET

9.3 EFEFR

Pt I E A [A] G 2 A B, AT 5 AR 2R W S A
PR E XN ARG B SR, "SR ARG E I S E A TR A
T —2Ri: 95105568 (HKidid )

10



r"uJ

S| B &5

BOSERA FUNDS

I HIE 800 UEFF RIS TEH0r JUIE TR B2 & 2017 4R 56 2 /4l h

RS EEARAA
—O—tEtLtA+MH

11



	§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 基金累计份额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 积极投资按行业分类的股票投资组合
	5.2.2 指数投资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
	5.3.1 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吊股票投资明细
	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吊股票投资明细

	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吊债券投资明细
	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吊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吊贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排吊的前五吊权证投资明细
	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
	5.11.1 本报告期内，本基金投资的前十吊证券的发行主体除海通证券（600837）、华泰证券（601688）、广发证券（000776）、中信证券(600030)外，没有出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、处罚的情形。
	5.11.2 报告期内基金投资的前十吊股票中，没有投资超出基金合同规定备选股票库之外的股票。
	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 期末前十吊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




