i

AR RESRE T M EE 2026 £
B IFEMRT

2026 &£ 09 A 30 H

HEFEAN:. AREESEEEFRAT
EEXEN: PRBITROERAF]
WEEHER: 20264210 H 27 H



TR PRIE SR BT T35 6 2026 £F56 3 TRy

§1 BEERR

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
W, IR RISENE . R TEAN SE B AR Al SO 5T

HEFE N T BT R A IR A FIRIE A & & RZ0E, T 2026 4 10 F 26 HE&Z T
A P SRR IHERIIAS R A GG ENE, RIEERABR AR BICE. =
SpPERRA B HR I -

BN RVE ORSEE . 80 5T A BENE P R 1, (EAPRIERE & — 8
R

B MIEENGIFAACRILARRERI - BB WS, BB LA B B8 PSR R A48
BEATE B A S U S

At i % R RS H
AR HAE 2026 4F 7 A 1 HilgE 9 A 30 Hik.

§2 HE RN

AL A ARAIE & P2k
My W TR AL ETF
R4 FRY 159003
AT 159003
Y (e 25 B

HE&EFAERMH 201345 H 17 H

e IR S 0 AU

. 7,413,915,746.00 £
M

PR IE B8 7 ) 2 A VEA S PR s VE T RT IR T, o 4 S DB 0L 5

Bst B e M e 9.
I G P B T S 2 BT R, ST PR e ) 3 L A
Y S SR R T L A, TERFEAR S 5 At 5 W R
PERIRIN, 38RAARE i 2 25
WS L N R T 7 R 2 (B
. KH L A TS, 8 TUER P R S, A e
R RIS TR SRS 4 RIS . RIS,
FRY=STIN AT 4 A IR A
P IN T2 AT I FR A 7
N N
;Eﬁﬁ%ﬁmg% WARESE A | ARESE B | R ES L D
N N
giﬁﬁgiM%W ST ETF T4 ETF

%10 e 12 )




TR PRIE SR BT T35 6 2026 £F56 3 TRy

DT
TE%J%AQ%E@X% 159003 159004 011258
£
R B

e o 1,589,831.00 i 630,526.00 i 7,411,695,389.00 i
S B 8 8

TE: 1. AFEG M 2021 4 3 H 8 HAEHHE D XmH, DRMATH 2021 4 3 A 10 HiEfr4E,
2+ ARHES AFIB LA FUFE N 100 J6, AFHES D FBIFEN 1 JT.

§3 FEEWMFHEIPMESIFERI

3.1 EEM IR

A, NRMot
_ WA (2026 £ 7 H 1 H—2026 49 H 30 H)
Bl SN
AR AT BRRESHE A | HEHESIRA B | MR HESNZ D
1A 2 SB35 347,468.25 130,784.14 24,065,703.50
2 AR 347,468.25 130,784.14 24,065,703.50
MR EE T RE 158,983,100.00 63,052,600.00 7,411,695,389.00

T A O SRBGE fE S S ARSI« BRI

HAN (A& 2 SR ER S D

FURRAH 2 B RS P IRAEL 45 9% 5 (R AR A0 AS IR Dy A 9] 2 se B e fn_E A0 2 e (B 22 5
oed, B Mg SR R ASERZ S, FTEL, A e EARSR S, A CSE
AT 2t MR SR P < BUAH 55 o

3.2 EeHERN

3.2.1 ESHHHE N KR KIS RIS R AR 28 R A LR

FHERIE S R EL A
NZ5 R
: FERE | SR o
I 2% - e
B " RBhpfEzE | keS| ©-G @-@
RO ® =® TR EZE
@
FE=A
e 0.2337% 0.0003% 0.0882% 0.0000% 0.1455% 0.0003%
JUS AN
e ” 0.4799% 0.0004% 0.1755% 0.0000% 0.3044% 0.0004%
A4 1.0190% 0.0005% 0.3513% 0.0000% 0.6677% 0.0005%
TE=4F 4.0503% 0.0012% 1.0619% 0.0000% 2.9884% 0.0012%
PR T 7.7410% 0.0013% 1.7717% 0.0000% 5.9693% 0.0013%
U = 11.6296% 0.0014% 2.4824% 0.0000% 9.1472% 0.0014%
PU A i o 20.7611% 0.0025% 3.5469% 0.0000% | 17.2142% 0.0025%
B
) ii;ﬂ 32.5856% 0.0047% 4.7457% 0.0000% | 27.8399% 0.0047%
AR

%2 33t 12 )




TR PRIE SR BT T35 6 2026 £F56 3 TRy

E |
FHERIE S ZL B
kg b
: HElks | g -
Wl | L S 3 e
B " EhpfEzE | HEdElkEs | ©-3 @-@
RO . TR EZE
@ 46
@
HE=A
e 0.2941% 0.0003% 0.0882% 0.0000% 0.2059% 0.0003%
LS
e 0.6002% 0.0004% 0.1755% 0.0000% 0.4247% 0.0004%
A4 1.2592% 0.0005% 0.3513% 0.0000% 0.9079% 0.0005%
TE=4F 4.7705% 0.0012% 1.0619% 0.0000% 3.7086% 0.0012%
P T 8.9418% 0.0013% 1.7717% 0.0000% 7.1701% 0.0013%
U = 13.3102% 0.0014% 2.4824% 0.0000% | 10.8278% 0.0014%
HEHHF 23.1636% |  0.0025% | 3.5469% |  0.0000% | 19.6167% |  0.0025%
HEE&E
[F] £ 2k 36.3150% |  0.0048% |  4.7457% |  0.0000% | 31.5693% |  0.0048%
E/\\
R RIEEREZ D
NZ5 =%
: BElks | g -
Wl | L S 3 16
B " RBhpfEzE | HEdElkEs | ©-G @-@
RO . TR EZE
@ 46
@
HE=4
e 0.2945% 0.0003% 0.0882% 0.0000% 0.2063% 0.0003%
LS
e 0.6020% 0.0004% 0.1755% 0.0000% 0.4265% 0.0004%
A4 1.2671% 0.0005% 0.3513% 0.0000% 0.9158% 0.0005%
TE=4F 4.8861% 0.0012% 1.0619% 0.0000% 3.8242% 0.0012%
P T 9.2613% 0.0013% 1.7717% 0.0000% 7.4896% 0.0013%
HIEEE
[F] A 2k 10.5976% 0.0014% 1.9710% 0.0000% 8.6266% 0.0014%
24
E: RIS AR, BRESMBE 7 ECK HIL & T ARHEE D RIS M AN AT
F7 N R I
322 HEEARERURES R FERRRTH RHES RS R EHE
W2 R AR F 1 EL




TR TRAE B PR 57 Tl 72 6 2026 £ 55 3 AR

FR I PREE 2B 4L A IR DRLAC 2L HC b J8) A ML sy B A2 0 ROBC 28 HCRY 05 3Lk 3934 HU R

33. 00%
30. 00% |
27.00%
24, 00%

21.

00%

18. 00%

15. 00%
12. 00%
9.00%

6. 00%
3. 00%
0. 00%

0E-60-9202

S1-10-9202

'E0-S0-5202

61-80-¥Z0C

90-Z1-E20Z

YZ-£0-EC0C

0l-L0-2202

9Z-01-1202

TLI-20-1202

10E-S0-0Z02

91-60-6102

Z0-10-6102

0Z-¥0-8102

90-80-L102

ee-L1-9102

0L-E0-91L0E

LE-90-510€

EL-01-¥L0E

6Z2-10-¥10E

L1-50-E10Z

[— BERIESREARIAENHEE — BRRESREARTHI S S|

FB T PRE 2B 40 B R 1 LA 2L HC b J8) A Ml sy B A2 0 ROBC 28 ACRY 05 3Lk - 34 HU R

36.00%

32.00%

28. 00%

24, 00%

20. 00%

16. 00%

12. 00%

8. 00% |

4. 00% |

0.00%

0E-60-9202

S1-10-9202

'E0-S0-5202

61-80-¥Z0C

90-Z1-E20Z

YZ-£0-EC0C

0l-L0-2202

9Z-01-1202

TLI-20-1202

10E-S0-0Z02

91-60-6102

Z0-10-6102

0Z-¥0-8102

90-80-L102

ee-L1-9102

0L-E0-91L0E

LE-90-510€

EL-01-¥L0E

6Z2-10-¥10E

L1-50-€10Z

|- BERIESREBRIT2ANHEE — BRRESREBRIHI S e

=

/7
N\

=

®



TR PRIE SR BT T35 6 2026 £F56 3 TRy

FB I PRE 2B 4D R 8 DRLAC 2L HC b J8) A Ml sy B A2, 0 OROBC 28 HCRY 05 3L 3934 HU R

R
-

. 00%
. 00%
. 00%
00%
00%
00%
00%
00%
00%
00%
00%
. 00%

—
o

O = M W ko oo~ =~ 0

TE: KM 2021 4 3 A 8 HEHHE D K44,

2021-03-10

2021-06-24
2021-10-08

022-01-22
2022-05-08

2022-08-22

2023-03-22
2023-10-20

2022-12-06

2024-02-03

024-05-19
2024-09-02

024-12-17
2025-04-02
2025-07-17
2025-10-31
2026-02-14
2026-05-31
2026-09-30

[ o4

|— BERESREDRITZEY

4 | 2023-07-06

HE

: — B RIE SR Rt Sl % ‘

%

D ROy 2021 4E 3 H 10 Higfr4:,

§4 BEAWME

4.1 RELE (RESLHE/NA) FHr

w4

RS

EARFEEHHEEEH | EF
IR Mk

FEHR H 3

BN | FIR

!

%
|
H,

AF
ez
b2

2021 4F 11
H4H

5, fid. SRS ENFE R E A R
AT B AF AT R A PR A A
oA, RAENRESEFHARAA
e Wi L ., BHESEHE
PR 2 ) ] s UG 2 SR A e R L )
e 2020 1 HIMAHB RS EH AR
O ) [ e YR AR B BT, W AR 7 IR [
MV A7 B AAA FRE T RFFA BIE S 45 8 2k
& RS AN R R R A e
e, MATHEBRIES IR R mh
WA s . WEEM 7 KA ANESR T
e, HEBRERMTSES. i
HEERmmniEs. HEHEA 1A
WP i 7 BLUE R B BE B 4 . FH AT E R
—EYFM R AR AR R R S WS
INEEL 3 A H s AT s i 27 2 ke iR 55
e Tt S A b LI

7

~




TR TRAE B PR 57 Tl 72 6 2026 £ 55 3 AR

E: 1 AEEEEEELENERHIOVARESFAENH, FEEE2 B RER H L
L iR e L BB AR DI A AR S BUE I RER A% (RO B

2 AEFF ML R IFRAREE A FIE R & GEFRGLENMES . HHE. mgE
NN 53 B8 B ORFIESR AL N 3 i AR SR E -

4.2 REPALZSSIEERTEHRLEHA

HGEHNFY: ARG N, AREGEBEN T (P NRITNEES R 555
GR) (RIS B IE GB A FE BINEY S5 VR RN S A% TSI i b JU) ) 0 5 LA
LA KL G (M2 4 1 [ S 2 SR N8, AN WSRAE S SRR 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, G RAA ANBOR B 2. ARG A, ik
REFEEM, TIRERLSFE AFIZEIAIT N BE MR T B 45 & ik ik
PR B 5 TR I RLE »

4.3 N FEXGE UL
4.3.1 AF3L 5 il B R HAT B

AN O ST SR 3 OB 0 AN S AR, BIR R B LA S A PR
NS RSB T A A OB R AR, i MR R T 4
PREFF . S B INAE (A BRI B, DR R RS BRA S SIS R
Y RS AR IR S AL IR 43, FE R 4L 0 B AL T P T LA P O kAR, R B BB £
PRAE TR IR0 P (K LR o RE A BN AR R S B9 70 1 R 1 A B T 4% AL B I, 3%
B I )2 AR AE & 4% BE A B TR AN A1 )

4.3.2 REZHIT AT T

HGE PN IR RS A G Z B E H R A5, iR IET R B A T3 5
AR i 32 PR TR B 10 52 o i RS 5 8 L 5 1R 5% 8 S s el gt 8l 1P 558 7 8 ¢ A= 4 [ H s 70 52
Gy, FeGEBNERM KRB A G HR MR FKYE, IFRAALR&E, Sty e
A s L B R AT BB IR 21 B S R A

ARG I, AT G5 TR 5 Y PR AL AR DR EHE L . B & R AT R 2R AT, &
ARG S 5 05 B JF5a i 7 H U 38 5 A0 (K B0 32 5y el i iR 27 2
I RRAZ B 5% IIAE S 3 16 U, DM 18 A0 A S 2 6 DR 450 % SROMRS e B M0 A PR I A1 A 5
A WA AR KB R BE BN 758 5 AR 2 ik (1 2K S 8 S AT

4. 4 BRI S BT RIEAIB/ES AT

PR AEITE



TR TRAE B PR 57 Tl 72 6 2026 £ 55 3 AR

2026 4 =ZRFE, ZUFHIEE EAPEE—IDIER, RARIESAI TR, AT RIS 4
SR IRHAE . BB, 8 H B Bt =4 0t S A R vk A HoR -7, 2%, 4Rt i o
IR, PR GRS, 8 H S R R BT B 19, 9%, 2 SRR
MR, AR RE R RRE, 8 HAEER T Rt 4% B/Rih7BUY £S5
(R SEP) TAE R 1S, Bl R FRERVE, 8 HHl&E s Rt F L A-2. 3%, 144
HlE LY e R B WSS . R T, 8 HALa i S B E LB RITFEILL Y 1. 1%, B R —
TS, 1 2R SV AN S 2 R AR . AN S T, RO R
H, 8 HH A& RITFILL N 19. 3%, A FPEPH BT, SEEARZ GG K R

% T i 3 [l it

2026 F =S, i B G B AR 2 I A R EA . BB IIRRE, DROOT HEAH 5%
7 R EIEF) R 1. A%ITI21T, 7 H 8 AL 9 A ABMES AN 1. 42%. 1. 40%. 1. 40%, ZFJF
BN 1. 41%, AU T BORRIE, BoRERAT RSN SR RFE S B R AR X ). 1522 B E,
T B REHE 6 AR, (AZBUN GG H A B4 75 R AU 55T 35,
AR TBEEAR, At 04758 MUF 3505 1000 4276 S Wyt (5] v B0 s 75
XK ARSI SR/, B AR MBI IR . 8 ATEBUN L4 dk st . BiE
FEE) T, JeAT@ i AT e BRI [ A0 ST =08 (=10 R 3G 1755, DROOT [H17% %5
1. 40%, IR T S A% BB AR EAEBORFI R L. 9 H BINIGBIN. B35 & 155
ZEPF), HRATIHIL 8000 1470 MLF AL . 4REEIT R IF AERRROU I |« 4L 14 Rt
[ ) 5 T B R4, DROOT A4ERFLE 1. 40% /54, BSZPRa) AR TT 4%,

He AR AE

RIEGTEME IAN, 7RISR R R A TR RIS BL T, B SR AI R M2k b
EER B, R RER K A BARISE SATAE, AR E AL AU .

Il

4.5 MEHAESKILGRIR

WA, AREES A KOTUHER A 0. 2337%, FIRDESEIEAER 24 0. 0882%, B
R E WY 0.2941%, [F ML SRR HEWL 25 9 0. 0882%, D B HiidE I 25 F N
0.2945%, [FIHIVGFEHERZEZ A 0. 0882%.
4.6 MEMAESFTFE ABEE S FE = 1#{E E A

I, AT R R AR RS T A A AR H U & 0y B AR AN — 0 A\ B 2
e HHER T LTI T .

§5 WAEAGKE

#
-
=
piss
=



TR PRIE SR BT T35 6 2026 £F56 3 TRy

5.1 MEMREEH~HEHR

eHEAL: AR

Fa i H &8 (B i B 4 S B I LA (%)
1| [ E YR a4 5T 3,314,916,180.28 42.47
Hre fiize 3,314,916,180.28 42.47
BE S FFIESR - -
2| ENRE ST 1,830,470,705.82 23.45
Forbre W = R0 1) SENIR
SR BT
3| BUTHESRE &AM & Et 2,659,306,793.23 34.07
HoAth B = 273,578.43 0.00
5 | & 7,804,967,257.76 100.00

5.2 WS B Wk 3% 0

SHRs: ARt
5 | WE RS B EHE R B (%)
5 A A5 2 [ e i 5% S A 1.47
Horpre W= [0 e i -
F5 | WE & () R BB R b (%)
i 5 BAPK A5 3 [ ) i 55 R 0 169,006,215.90 221
Forprs SEWT R b % - -
T 3R W G55 [0 W Rk 0% AR 00 o 8 4 B P AR b AG) dR AE BH N EANAE B H RS R A

FHHE B B Tl BT 2 A

5.2.1 535 IE G E S REUEITE T #ER 20% K355
AT AR 9T P9 50 O [ D ) % < R UK L 8 B 20%.0

5.3 EEHRAES TR RIR
53.1 BERAGFIHRKYREAFEFIL

i H R
AR5 AP F AR 63
S $ 5T A S S FR A IR A 1 79
0 A AR 58 2H 1 29 R S R A A A 50

532 REFAERAGTHRARYIREL 120 R0
I SR A T PO S AL 4 PR A BRI 120 K

5.3.3 MEPIRB A ST IR IR 7247 Lo A5
|5 | T A IR | B RS | RIS |

% 8 U Jt12 7T



TR PRIE SR BT T35 6 2026 £F56 3 TRy

FEEHE R B (%) FEEE B (%)
1 |30 RUA 36.42 221
Horp: FRASIE 397 RIVFF
IS
2 |30k (&) -60 K 15.73
Horp: FIRAFSINHIT 397 R
IRIES
3 160K () -90 K 31.08
Horp: FIRAFSIRRIE 397 R
BRI F A5
4 190K (&) -120 K 527
Hrb: FRAEGIEE 397 RIFF
IRIES
5 [ 120k (%) -397 K (%) 13.75
Horp: FRASIE 397 RIVFF
IS
it 102.24 2.21

5.5 MEMIREMIF WA RN RFEHAS

5.4 MEMNBRAS TR KRAFEET 240 RIFHLHEHA

ARBE G ARG I BB AL T T AR A SRR L 240 R

Fa i 75 i ARE o iy B 4 4B L (%6 )
1| Exfigz -
2| RATEE - -
3 | &Rz 252,041,919.49 3.30

Horp: BURM &Rl 201,684,205.36 2.64
4 | ki - -
5| A E T R 191,136,553.56 2.50
6 | TR - -
7 | [EDAF 2,871,737,707.23 37.62
8 | Hith - -
9 | &it 3,314,916,180.28 43.42
0 Tl R AFEL AR IS 397 REVTF

BN Z A5 77

5.6 & HIREA RPE SHES T #E G EEE WET+ 2RSSR B

eHEAL: NIRRT

(G E TR A K

(5K

e n

B At
LB (%)

%09 W k12 )




TR PRIE SR BT T35 6 2026 £F56 3 TRy

1 | 260301 26 ik 01 2,000,000 201,684,205.36 2.64
2 | 112694828 26 TUHARIT CD124 2,000,000 199,830,771.92 2.62
3 | 112696709 26 HUMAR4T CD117 2,000,000 199,484,783.39 2.61
4 | 112603137 26 fVAR4T CD137 2,000,000 199,480,872.20 2.61
5 | 112614055 26 VLFARAT CDOSS 2,000,000 199,401,046.75 2.61
6 | 012680746 26 T F4E SCP002 1,000,000 100,753,906.43 1.32
7 | 112694644 26 KEARAT CD067 1,000,000 99,920,366.85 1.31
8 | 112695050 26 KHEARIT CDO78 1,000,000 99,887,721.94 1.31
9 | 112509285 25 JHRARAT CD285 1,000,000 99,873,146.22 1.31
10 | 112603088 26 £VAR4T CDO8S 1,000,000 99,863,017.15 1.31
5.7 “FEMN” SiELhHAETERKEERE RS T AHERRE

BgE| P 5 175 190
e 1PN O 28 P I G XHELTE 0.25 () -0.5% ] IR EL -
5 S P i 29 52 ) e v 0.0057%
5 S P i 29 2 ) ARG AE -0.0016%
A5 WP R A H e 255 1 4 8 1) a7 5P 3 A 0.0021%

5.7.1 R A 700 B RS ) a5 ELA B 0.25% 15 10 15 B
A G AR N TG T 2 A A IR B 0. 25% - -

5.7.2 SN B B K45 EIE ] 0.5% 150 B
A G AR 3 PN TG I 2 A A S IR 3 0. 5% - -

5.8 MERIRIL A AME & H & B E LU R/ KB+ 48 B SCRFIES:
BB A

AT AR IR AR A B SRR SR

5.9 BHEABMREMIE
5.9.1 BE& TNk yH

A S T PR A AT, IV L0 5 SN FRA 0% s S BR A 26 975 18 3L SN
BN ST, 7E R R AL RS, 49 FEHR RS

5.9.2

ANF ST AT A AUETR I R AT AR, rp S TRAT R 3 g i) A — 4 4 1 52 3
[ K AN B R AL 5T 23 JR (A 5 o 7 BRAT IBEA A7 B 28 ) A2 41 i G ) 1 i — 4 7Y 5 32 1)
RN BARAT T 11T AT IR AR 111« AU BRAT 04D A3 R 2 ] AR 0 5 G 1] I A — 57 P9 15 32 21 X 4
R B BRI R RO AL T o R A ARAT BB A PR AR A g o) AT — SR A 2

010 7 12 1



TR PRIE SR BT T35 6 2026 £F56 3 TRy

FEF e EEE R, i 55 S R AL S I DX 55 R 28 — B 35 T IO AR 11 o YT ARAT
iy A PR 2 m AR AR 5 G ) AT — 48 P9 52 31 BN RARAT I AR 41« RERAT et A PR =] 4E
5 1) T — 6 P 8 52 1 R K 4 s B A L R R B M ) v [N AT R T AT 1
Wb o _E R 2R R FEARAT AR A7 BR 22 W E 0 5 20 ] ) AT — 57 PN 85 52 31 [ X g M B BEE R
HZSNCEER BT /. EARRAT AT .
AT B0 bR AR I RATE S BT R P AT B A VR A RN 2 =) LA 25K

B B RSN, S BN R R DA I G805 1 AT A4 TE S (K A AT AR DA g

WIS A, SEEHR S gt H AT — AL E AT ES . TSR
5.9.3 HALBE =R
Fe LR & (o)
1 FHRE S 273,578.43
2 MIKGIE SR TE H 3K
3 MR E
4 IR R A 3
5 HoAth SEUSCER
6 R 2%
7 HAth -
8 &1t 273,578.43
§ 6 FFREE N FED)
B
IiH HRAIEEE A HREARIEESE B HREARIEESRE D
e
?E%f VIR 1,420,925.00 379,112.00 8,921,752,999.49
e A ) 3 4 e HA
m@;}\ﬁ 9,898,956.00 3,797,301.00 9,416,017,273.14
22 | PNy =N
?&m%ﬂﬁ VIR 0 9,730,050.00 3,545,887.00 10,926,074,883.63
[a] 453 %0
e NN i
?‘&f' IR 43 1,589,831.00 630,526.00 7,411,695,389.00
S
§$7 HETHENGHEARERELZESRX FHHA
A PN I 4 BN Tois H B 55 % i AR S 4 1238 2 i 4l .

§8 FEXMEXR

o1l w12 7




TR PRIE SR BT T35 6 2026 £F56 3 TRy

8.1 HAMXMHEZ

v R ERESR B R E
+ R ERESR B R H
(HHE PRIEE RS M7k &R GG HD
CHH PR PRAE G PR BT T T 373k S FEE IR0
CHH P PRE G PRE ST T 72k S U HS)
6. FEEE NG BRI B LU

—_

FOAE LA 7 2 8 A IR ] (15T
FLAEAH T DRAIE S PRER BT T 17 3728 S 1) S A

é\
é\

[\

i~

oo W
p=
= A

8.2 FFipih s

FHEREEHARA A
Hodik: JRIIT AR H X R R KIE 7088 5

8.3 &HIAFR
R SO AT A A R e A AT PR A T TIPS b A5 1, B i ] P B T A 4
BT B F 2 )

FRENARE FA LN, nTEEOARSEHAHBERESEHARAA,
RS HBiE: 400-887-9555

Pdk: http://www. cmfchina. com

FH T B FA PR A )
2026 4710 H 27 H

212 7 12 7



	OLE_LINK1
	OLE_LINK2
	§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报告期末按公允价值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”与按实际利率计算账面价值确定的基金资产净值的偏离
	5.8报告期末按公允价值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备查文件目录
	8.1备查文件目录
	8.2存放地点
	8.3查阅方式


