PhfE RN RhhES
20235 F2FERE
20234F06H30H

EEEEN MEESEEFRAF
RETEN - PERERITROFERA A
WX HEH: 20234207 520H



BMEZR R D T i G 2023 S5 2 AR

§1 EERR

HeEHANNEF S LEFERIEARS PG R RBAC . 1=k T UERRE B
ORI, IR A A R RS VAT 58 B AR AE AN K BT

HEFUE AN E RAESRAT R A IR A REA L S S FRME, $2023547719H
A% T ARG PRI S Tabs . S ERIIAN B HEIRE SN A, RIEEZNBEAEAE
REACE . R TVERRIE B BRI -

BB R LSS - B 5T SR N B IE F E  50 7, (HAPRIES:

& ERA .

&M SRR R K BT AH KK, B0 E AR 45T Sk /i
A4 bRl S AR 4 AR S5 U R

AR IS TR A I

ARSI H20234 A 1HiE202346 H30H 1k

§2 E&7 ML

FE G RTR BB bR T

He TR 003997

SR (Y E ARSI GV

A AR H 20174£05H 04 H

i AR JE 4 A0S 1,805,047,376.8847
T35 i) 3 4 B0 = P 0 ARG A DR F 2 4 B = I i Ui 8

T Hbw PERERAN b,y 3RS RO 2t b B A (R F B0
RIS IRIEEMATHEATIRGL . BUREH 5 R
Ol FIZGEH . TR BWENLEEHIW, FH4
B RGBT B RFAE . USRS R AE S Al {E 7K
FERER, RERETRHEMNSE. BATHEREER

W T RIECE L], FER AT S T . (A A

) SR LR Eia R BB IUH RS . A5 FH A ot e |

JHPRBC B SRS . e G om g . BN BRI 55
Z RTINS, TR RS T S
BRI ERE B, SRS Tkt b R R v B $ BT 0

b 23 L R R v Ii) H 0 R0 AT 3k B s 2R

A WAL 2 R AR KGN MG EE, B TIEFREESP K

201, F157




BMEZR R D T i G 2023 S5 2 AR

PRGRGS dta o, JEC UL 2 R0 TR XU S T o o 7R 3k
G IBEMES MR ERIL S,
HEEIA T4 e 4 A AT R A
HEFTEAN i R AR ERAT A B TR A
- AR F B s .
IR A 4 0 R j‘l*bﬁi LR 5 B | LR 5 O
N & 34 A8 Zp AR 003997 003998 016574
WEMR TR RESEULS | 24,962,232.20 170,212,577.24 | 1,609,872,567.4
i fr ¥y Ay
§3 FEMFHEENESHERIN
3.1 EEM &R
A NRMIG
_ 520234204 H01 H - 20234206 H30H)
FEM LN —— e —— —————
BVEARF T A BVEZRF T8 B BVERFTE HC
LA 2 s Pk 35 129,004.54 790,424.74 6,544,710.84
2 A HHF 129,004.54 790,424.74 6,544,710.84
3R E L P
i 24,962,232.20 170,212,577.24 1,609,872,567.44

1L RS SHFE A EIEEE NAWEAE 5 3 a5 g, 1h N3 G S2br
W a2 KT AR T B A T
2. Al EdE R 3202396 H30H .

3. AW sdiikas

B AR RO . BT

HAN &2 fetira 22 sk

) FABRARIR B S AR, AR A 2 s i et n_EASY 2 Se i E AR s e
T ARG R RANEZ A, B RO EAR S G A%, A O Sl s A1 A1y

A 1 < B0 <5

3.2 ERSHERN

3.2.1 ZEHr A 3 K 305 R 5t b Bt v i 2 R Y EL R
BIETRAN B T AFHE R I

| g
Vot | NG | st ﬁéﬁi
B DT b | Ees | L | ©-® @-@
=) o HhrifE %
® =36
@
TE=4H 0.4540% 0.0025% 0.3366% 0.0000% 0.1174% 0.0025%

371, F1s57




BMEZR R D T i G 2023 S5 2 AR

H | 0.8268% | 0.0028% | 0.6695% | 0.0000% | 0.1573% | 0.0028%
1.3934% | 0.0025% 1.3500% | 0.0000% | 0.0434% | 0.0025%
4.8322% | 0.0017% | 4.0500% | 0.0000% | 0.7822% | 0.0017%
9.8967% | 0.0032% | 6.7537% | 0.0000% | 3.1430% | 0.0032%

>F

l

D |

D
=y

w| & | & | |
f
B 2| #|%

HEeaRE

R T A 14.9020% | 0.0041% | 8.3182% | 0.0000% | 6.5838% | 0.0041%
X %

BLETRAN BT T BIF{E R

X N | Mg
D RS | g ﬁ&%%
iR SN s 2 iR
B Ex b | selas | D-® @-@
O ® =@ REREZE
@
TEZAH | 05144% | 0.0025% | 0.3366% | 0.0000% | 0.1778% | 0.0025%
HESNTDTH | 0.9470% | 0.0028% | 0.6695% | 0.0000% | 0.2775% | 0.0028%
ok — 1.6372% | 0.0025% | 1.3500% | 0.0000% | 0.2872% | 0.0025%
o2 =4 5.5900% | 0.0017% | 4.0500% | 0.0000% | 1.5400% | 0.0017%
kR 11.2250% | 0.0032% | 6.7537% | 0.0000% | 4.4713% | 0.0032%
HE& A
ij;zﬁ_a; | 16.6126% | 0.0041% | 8.3182% | 0.0000% | 8.2944% | 0.0041%
X =

BIETIRAN BT T Ci{E R

b 45 H A
Vool | NG | MERECE ﬁ%ii
B U e | EMElE | | ©-® @-@
O FhrifEZE
©) = 36) @

dR=AH | 0.4542% | 0.0025% | 0.3366% | 0.0000% | 0.1176% | 0.0025%

HENTH | 0.8274% | 0.0028% | 0.6695% | 0.0000% | 0.1579% | 0.0028%

SE b

e 1.2260% 0.0027% 1.1244% 0.0000% 0.1016% 0.0027%
R ES

T S 7 B2 1 H 855 A

3.2.2 HE A FAERURE S R A ER R R KI5 RS B Al R AR
B L

#
»
=
H
&
=



VNN B T T G 2023 SE5 2 ARG

AERETARTHENEES S REREEh BEENE

(2017505H048-2023506H308)
153%

12%

9%

6%

3%

D% T T T T T

2017-05-04 2018-05-14 2019-05-24 2020-06-02 2021-06-12 2022-06-22
— BEFHERA — VS

AEENEmE R HENEES VS S E BN EE R FELIE
(20174:05R048-2023406H308)

18%

15%

12%

9%

6%

3%

D%_ T T T T T

2023-06-30

2017-05-04 2018-05-14 2019-05-24 2020-06-02 2021-06-12 2022-06-22
— BEFHGTE — Ui

2023-06-30



BMEZR R D T i G 2023 S5 2 AR

AERENEmCERINSENEES VS R EREER R EENE

(202208 H31H-2023406H308)
1.4%+
1.2% -
1%+
0.8% -
0.6% -

0.4%-

0.2%

0% T T T T T 1
2022-08-31 2022-10-21 2022-12-11 2023-01-31 2023-03-23 2023-05-13 2023-06-30
— MEENSTC — LS
F: L REREERMLAE, AESECHIN6 N, BEMREIKR, RELMFI
PG LU FF A 2 4 [R) 5 43 0 3 el e 13 B BR il g o
2. AT 2022 4F 8 H 30 HIGW C R4, mAisicHM 2022 4£ 8 H 31 Hikg, LA
b CRMmAEESREM 2022 4 8 A 31 HIF A

§4 HEARE

41 Z¢ZH (RESLB/NH) FHH

ERERIE |

SR | .
4 R Al VI B

T e

Hi | B

LI, B i Al
Vit VAP
L AT A s 4
T | Akaiitanm | 00| o [6F | EEEATR, B
I IR 7 (5
TR, YT AR AT
5 BT .
LI, B i Al
W | Aseesm | D28 [SE | B REELALERN
L AT A s 4

#
=)
=
P2
&
il



BMEZR R D T i G 2023 S5 2 AR

VML AL,
PR R AT IR 24 7 £

B PSR IE 0L

pass

1 XERENEERESE, B YERAN” AReaRENH, “BEHET A
AR 2~ 7] R 1 52 AR IS 0, b e AR RS 2 B, “ARIEH S A “ B (R H
I3 IFEARAE 2> 7] P 1 5E (S AR H SIAN RS H 30

2« EFFAMLRYE SCGENFEIER & GEFEELENMESF. WH REEEARK
MO G BRIMED FIAHSRIIE -

4.2 &5 B A B S s AN SF A= 1B L Ul
AMEIAN, AREESEEN Ry (PENRICMBERIER SR eI F4 %95
AL e AR e F UM BEA RS IE, REWESEN. B
RS JRNE B E L 507, AR PR R Bk All B, DRk R N URSKRBORA
ARG WIN, REBFRBASAE I, BAmEReRa AR, e misn
Bt Ll R BB L B AT A IR ENE I A e B R E

=

4.3 AR GE U
4.3.1 AF X 5 B FIPAT R

RIEEEIN T A PRI T B AT IS A A, ) 52 T <5 AH B 1 il
JERAE, @i RGN TE 7 ARSI A28 2 A AT . RN, AH4E
BEHNAEPAT T GEHBREEEFHA AL 5H ERRFEL) M a5
AIRAF AP G Y FIHE .

AIEIAN, AEEE @RI T S B AR R A A, EARRN
EE T AQHW. 3HA. SHR) MERZSMZEZRT T E00N, RERERAFRZ
5y JEE U P 5 5 A 40 o

4.3.2 RERXZAT AT

AAREIIN, S ENE A SR AES 505 I AT 54 R H R F 22 5
JRAZIED IR I AE by AR U I 2R 2 H SR RIS % BTG BL. ARSI, RAH
ARG FZ TN

4.4 3RS BN S 1 BB WA ST

D0234FDFRIE, T4 TR KBRS R AT, SR 5 R A S7E R
SRR B 0 RS, 7 TN B 24 TR U 5 45 P AR o R 587 BT
REJITEIRES, S B EAREEAEE I, (ELUVE R SRR NS 5 et FEeh, A FEIZRir
I T

#
~
=
o
&
=



BMEZR R D T i G 2023 S5 2 AR

TERREIBTTE EEE R R R R A B AR A T 0 SEAABUR 1R, fhZRBEIEAL T
17, HEOHTHMFEEILBEEWRE, WaERIEARIE, 105 E IR T 1722BP
%2.64%, 10FEHAE U2 R N AT25BPE2.77%; 1 EHE IR E F1736BPE1.87%, |
S EF A 2 T 1729BP £2.09%

AT AR R RGN AT, 3-SR RS R s R, FlEA
FiEY, BEEZRFFIMESE, (5B TE R, (85T i AR AT 7R R

S J P R HUE A SRS, E B E S LA Ak . S R
FE, R R I AL A M AR s PR R AL 2% iR L A R

45 EHANESH SR

A WK BMER R0 AR S M BUE N1.00070, ARG AN, 1%KL 05
TFE N % 090.4540%,  [5] HIM ¢ U A R HE IR 25 32 090.3366% ;AR 22 4 i R AP v M) B
MBS FIFE N1.0007T, AREIAN, ZIE SN EINE F N0.5144%, [FIHH
Ml 457 PR B T U 75 5 90.3366% s 18 2 1k 75 HAA Tl AR 6% 1T C 2 4 3 A 1+E 9 1.000 G
AARAE AN, %R S FIFE I 3 T N0.4542%, [FHANY Gt b A S HE L 25 % 0M0.3366%

4.6 HE A ZEETFE AR & F ™ FEIE R
AR I A G A AEES: A TAR H AR e B N R AN — 0 AN
B WHHERT LT g .
§5 BRASHE

51 EMRESE AR

o - 3 4 PRI
¥ 5 i H EH(O) Wl (%)
1 ] 7 WAL 2 5 % 961,265,290.65 53.22
Hp: fiigp 961,265,290.65 53.22
B SCRRIESR - -
2 SENIRE S fh 5= 453,040,815.91 25.08
Forpre SEWr = Bl g 1 SN IR B 42 ) ]
Rl 7=
30| AT S A A it 391,983,313.36 21.70
4 HoAh gt = 947.00 0.00
5 it 1,806,290,366.92 100.00

5.2 1R 57 B R B 1R O

#
)
=
P
&
il



BMEZR R D T i G 2023 S5 2 AR

I H

EH(T)

A B A LE

% (%)

T 75 19T P9 153 7 (2] A ik B A

0.00

Forpre SKWr TRl R B

T T HIA 153 7 (2] e ik B¢ A 0

Forpre SKWr U Tml T R B

s L7 P G DO T A o

o A < 7 A AR PR T BT 28

18155 IE 151 W F) 3% 2 R 2 < T 77 1B AT 20 % 1 i B
AN 0 A A B T T 372k < 0 A [ A ) % < AR A o B 7 1B IRI 20%

5.3 e BEA S FHR KR
5.3.1 BRA G FIHRRYREAF I

AR LB 3 75 T BRI 2 5 H Rl BE A 0

IiH KA
e AR B BT 45T 29 4% A PR 47
i S A 150 AL 1 R R A S PR e e 1 50
i S A 150 AL 1 R R A S PR A IR 36

BN EEA S PR RPIREIL 120K 16 5L 5
A IR AL P R AR IR R L 120K

5.3.2 1R & WIAR BB A AP 2R R IR 5047 LL A5

SRR BT T | SR A R TR

s TR FEEERI LS (%) | PEEHER RG] (%)
1 30K AN 42.36

Horb: FIRALLINHILI97R

R Zh 1 2
2 30K (F)—60K 26.58

Horb: FIRAFEINHIL397 K

OPEF PIEES iy
3 60K (%) —90K 14.97

Horb: FIRAFEINHIL397 K

OPES PIEES i
4 90 R (E)—120K 12.27




BMEZR R D T i G 2023 S5 2 AR

Horpre FRASHEIT 397 R
(I Bh A R A5

5 120 R(E)—397K () 3.89
Hr: FIRAFELIAHT397 R

f3357 3 ) fk '

it 100.07

5.4 I E RN TR A S FHRKFEBIE 240K F LB

W ISR LGP R AR A SR 240K

5.5 MEHIREHIF BA 2RO FFREAE

o ‘ e i 4 B 7 i
FP'5 {53 i PR AR () EHEL (%)
1 PR ez 39,906,878.50 2.21
2 JAT Y - -
3 LRI 71,657,288.30 3.97
Hodpr: BURME SR 71,657,288.30 3.97
4 A fii 77 - -
5 AP AT SRR 5T 2 130,567,066.97 7.23
6 Hh T SRR 51,066,824.97 2.83
7 [ b A7 5 668,067,231.91 37.01
8 oAt - -
9 ait 961,265,290.65 53.25
0 R A7F BT 397 R INTF 30 ] )
IS es

5.6 R E HAR MR A o 2 G B 1 E LU R/ HRAS OB+ 48 it 27 B B A 4

= SIEG
A 15537 2 TR 3 (5K PG AS (T

27 s g (5%) “v) B L A51(%)
23 AR A TR

1| 112393231 ! 1,000,000 | 99.685.434.15 5.52
AV 4R47CD001
227 447 CDO

2 | 112285981 Sf%%aﬁ 1,000,000 | 99.675,149.72 5.52

3 [ 102102093 | 213 4 MTNOO2 500,000 | 51.066,824.97 2.83

4 | 012381607 | 237 H1SCP0OS 500,000 | 50.213.737.41 278

#1070, F15mW




BMEZR R D T i G 2023 S5 2 AR

23477 JFISCP00

51012381814 S%DWE"SC 500,000 | 50,157,487.91 2.78
23JL AR 1TCDO

6 | 112312054 54jt?%ﬁﬁc 500,000 | 49,966,708.61 2.77
22 K AERITCD1

7 | 112209133 33ﬁ7i€aﬁc 500,000 | 49,921,484.48 2.77
22 Z24R4TCDO

8 | 112211090 g(fﬂaﬁc 500,000 | 49,911,432.01 2.77
23] PH AR P

9 | 112398298 o 500,000 | 49,882,950.65 2.76
EER1TCDO0SS
225 17CD1

10| 112217154 5475(%@”(: 500,000 | 49,863,148.56 2.76

57 “BTEM” 5 “WRBRAIE” e HIE S T FHE W E

s i 5 155 191
e 5 3T PAY v 2 P ) 5 X ELAE 0. 25(5)-0. 5% [ R TT AR 0
075 9T P9 O 28 P2 1) e e L 0.0529%
575 19T P9 O 28 P2 1) e ML -0.0017%
5 3T A A A Ak 2 P ) 248 060 PR g T B 0.0272%

5 0 A A7 0 S R ) 4 X (B3 200,25 % 15 5L Ui
AN e AR T S A A7 0 1 PR 4 B R TE £1)0.25% (1 5 L

25 351 P9 IE D B8 ) W {ELE 30.5 % 15 L 1 B
AN e g AR A O A I A 1 P ) 06 B ARE 300,50 % 5 DL o

5.8 e H RAR MR A & B S B i E HU B R/ AT+ 48 B SCRRIES R A A
AT AR IR ARFFAT B SCFFIETF -

5.9 BEHA ST HHE
5.9.1 2tk R M

ARIEE M FFHF TR AR ALY, BTN RUAENRATIR, 152520 F] 2
R RE A R AR H T ERSCRR,, RS bR AR A LT % 0 PR P A L SN I O A7 B
Pt

117, F1sm



BIETRAI T T T 2023 SF5 2 R,

5.9.2 MEHNEEESBE T+ BIEHFRR23IERBITCDOS4 GEFHARIG: 112312054)
&b, HAERKRIT EARERUERIILRAE, AMEERSHEB HiT—ENZIA
Fig#. LTRER.

2023506 H16H, 231t EBRITCDOS4 GEFHFARG: 112312054) RAT AILRBITH
B RA B E/MAARI B R . WRBEERAT KBS RO, FEHF= 2k 55 E M.
OB RBE EEAFEEHTERITAREEEFRZ AR KEE RTIXE1T4830
JiJTGo

EELRAEAE, ZEESEEAN ERAF AT T#— THRAST, AR
TSI BB E R R A, AR S ST AN LR A= M3 A bk
RAEHR . AFEES EREERFRITIEFHBERREEFRAELAZSEEARTE S
BERIHLE .

5.9.3 HAEF=HI R,

ha=? BN EH(OT)
17 H AR IE 42
RSO 2537 K
IR S,
JSE AT R 5 947.00
FoAth SYSR
FoAth
ait 947.00

N[N B W]~

5.9.4 BB A GG ER HA S R A
Sl Lt W NS P Y Py N RS = A el ¥ E 2 P

§6 FFAESHHARFN

BAT s

BAERA TR HA BMERF] TR HB BMERF)BE HC
5 W L 4 1
AL A 32,916,799.39 86,106,030.42 1,633,841,948.87
AR 65,119.853.00 119,729.198.20 3.205,807,519.36
FH ) 473 45
Rk 73.074,420.19 35,622,651.38 3.229.776,900.79
S | 473 0
WA BRI S0y
e 24.,962.232.20 170,212,577.24 1,609,872,567.44

127, F1sm



BMEZR R D T i G 2023 S5 2 AR

§7 EEEBHEANCHERRERRLEET 5 A

Fe| 5775 A 5 H A TomE () | Zhed o) | EH%E
1| aFHE#R 2023-04-03 2,155.65 2,155.65 -
2 | AR 2023-04-04 662.07 662.07 -
3| aFIHEH 2023-04-06 1,213.14 1,213.14 -
4 | AFFE 2023-04-07 601.47 601.47 -
5 | AR 2023-04-10 1,902.84 1,902.84 -
6 | AFIHH 2023-04-11 575.05 575.05 -
7 | AR 2023-04-12 570.74 570.74 -
8 | AR 2023-04-13 723.26 723.26 -
9 | 4FIFE 2023-04-14 568.33 568.33 -
10 | 4R H#H 2023-04-17 1,883.45 1,883.45 -
11| FHEH 2023-04-18 571.25 571.25 -
12 | A% 2023-04-19 593.33 593.33 -
13 | R 2023-04-20 576.63 576.63 -
14 | 2 4% 2023-04-21 571.33 571.33 -
15 | AR 2023-04-24 2,087.93 2,087.93 -
16 | A% 2023-04-25 575.52 575.52 -
17 | A% 2023-04-26 576.78 576.78 -
18 | LRI 2023-04-27 596.81 596.81 -
19 | A% 2023-04-28 551.15 551.15 -
20 | LRI 2023-05-04 3,908.98 3,908.98 -
21 | AFIFHH 2023-05-05 543.97 543.97 -
22 | 4R 2023-05-08 1,602.97 1,602.97 -
23 | 4R EE 2023-05-09 965.63 965.63 -
24 | LR EE 2023-05-10 546.84 546.84 -
25 | AAIFEH 2023-05-11 552.50 552.50 -
26 | AFIFHH 2023-05-12 535.73 535.73 -
27 | LR 2023-05-15 1,636.69 1,636.69 -
28 | LR 2023-05-16 546.18 546.18 -
29 | 4R EE 2023-05-17 544.34 544.34 -
30 | 4R 2023-05-18 545.01 545.01 -
31 | 4R 2023-05-19 543.60 543.60 -

137, F15m




BMEZR R D T i G 2023 S5 2 AR

32 | M 2023-05-22 1,613.99 1,613.99 -
33 | I 2023-05-23 2,592.29 2,592.29 -
34 | AR 2023-05-24 557.18 557.18 -
35 | AFIFE 2023-05-25 555.89 555.89 -
36 | AFIFE 2023-05-26 563.20 563.20 -
37 | M 2023-05-29 1,692.53 1,692.53 -
38 | AFIFE 2023-05-30 2,095.35 2,095.35 -
39 | AFIFE 2023-05-31 557.48 557.48 -
40 | AR 2023-06-01 553.00 553.00 -
41 | AR 2023-06-02 539.12 539.12 -
42 | AR 2023-06-05 1,550.30 1,550.30 -
43 | AR 2023-06-06 502.48 502.48 -
44 | AR 2023-06-07 501.96 501.96 -
45 | AR 2023-06-08 742.56 742.56 -
46 | AR 2023-06-09 516.03 516.03 -
47 | AR 2023-06-12 1,552.98 1,552.98 -
48 | AR 2023-06-13 517.92 517.92 -
49 | AR 2023-06-14 523.84 523.84 -
50 | AFIFEE 2023-06-15 521.86 521.86 -
51 | 4RI 2023-06-16 759.64 759.64 -
52 | AFIFHE 2023-06-19 1,631.19 1,631.19 -
53 | AFIFE 2023-06-20 551.03 551.03 -
54 | 4R 2023-06-21 563.36 563.36 -
55 | AR 2023-06-26 2,843.19 2,843.19 -
56 | il 2023-06-26 -11,101,272.87 | -11,101,272.87 -
A1t -11,046,645.33 | -11,046,645.33

§8 MR H RRHIMERFER

8.1 EMA B —RBEEFHESHBLHIE R BT 20% K 1E 5L
A < AR AT SN 1) T B — P08 A B < 0 A L A5 B I R 20% Y 1 L

8.2 MBI B HE KN HMERFER
T

=

1470, FL 15

N



BIMETRA BT T A5 4 2023 S5 2 TR

§9 FEXMHER

9.1 £EXMHFER

v R EIIE M 2 AR A SR B T T 3 2k 4 W L ) ST A
CEMERFILE T Ak e e A )
CEAEAA B M A G SE )
CEMEIRF B8 T A R S FEE 0

v LSS BORSHEAEATE A

v FEEFUE AL S5 BRI E A

o AR S PA A < BN AE RN ) B R A I 1

N O L AW =
s 4 4

9.2 T Hh &
SO B HE: JE R TP X A T 1AM KT 1255

9.3 E AR

1o BB PRSI () e 2R A, m] 4% A 2R S &

2. BHER ARG WA LR, TEAESERNBMERSEHARAR, &
FURS5 g : 4009-100-888

3. HREREF VT RIATEGE N A AP, Wik: www.hongdefund.com

VEESEEARAT
2023407 H20H

#1571, FL 157



	§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

	§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
	4.4 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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 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


