TRmERMTSES

2023 £

—
—a
SN

532

=R G

2023 £ 9 H 30 H

EE&EHEAN: LREEESEHEARAR
HEFEEAN: PEHERBEITROERAF
WEXEBHE: 2023410 H 25 H



AR E TR T AR G 2023 4R5R 3 TR

§ 1 EEHRR

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

FEIE N EEBARIT B O A R A FREARESFME, T 2023 €10 H 23 HEZ TA
A P AR HERIIANR B A SRS SF AR, REERNEAFAERBICE . RS
IR B H B .

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A
e SAINEEE ST R TR

AR I 55 BORER 2 U

AMEWIE 2023 97 H 1 Hig% 9 A 30 Hik.

§2 FE AL

He e fRIAR THRBT M

Fa A 482002

HgiafEia AT

B A RN 2006 4 3 H 20 H

2 IR 4 (A 39, 258, 752, 064. 89 £}

Bt Hbp FIRARAEFE G 57 22 2 M R AP PE AT SR T, 3R45
e I Y 5% U fE UL 2

BT A TER 2 1R 26 g FUR S50 . SSBACE g 1, 3@
i T B T T TR B SRR R A 2

N&5{aa 58 i FiJa 6 A HERAT 2 I & A, B (L—AUE R
) X6 A BT E I & AT

IR B AR AIE AIEG AT NIAEES, AR RS T, &
JABS AR AR I RE 7= . TE— AL R, X 5
BOHAUGE IS T —Befirdi s, MRTIRAGESS
liF & RItE S

FEEHAN AR H S BA TR A H




TARBRME R M p3 4 2023 55 3 RS

HELEN BT R PR A ]
B4 R FE A B S TR AR THTEMA THIEMB TARTRM C
T @ a3 A HIAE SR 482002 016361 018357

39,072, 379, 355. 61 | 186,036, 716. 71 | 335, 992. 57
T IR T8 20 2 40 AU

1 fr iy
§3 FEMEIrMESFERI

3.1 FEWM &k

wmA: NRmoo

5 AR (20234F 7 H 1 H-2023 49 H 30 H)

E =LA
FEEi i THRET A TR B TR C
L A HA 2 s 2k 169, 466, 862. 70 1,470, 641. 98 999. 78
2. AR 169, 466, 862. 70 1,470, 641. 98 999. 78
3. FARFE G %= iE 39, 072, 379, 355. 61 186, 036, 716. 71 335, 992. 57

e 1 ARG AR 2 H S5 A A

2+ BRI SHEARARIE A NN 5 28 5 03 v N 98 SEbeiicat /KT 2
T HoET .

3. AW LIS 1R 2 S AIA BN . BB . eI (NS 2 SR E AR s )
FHBRAR 5 S HTRE RIRAE A5G B R A, A IIRNE Dy A 39] 2 s Bl et n_E A0 28 fo i (5 22 sl
i, BT HRMH RIS RAMERRAVEZSE, FHA SOHMER S NE, AW E It A
SO P S AT 55

4. PraEEEEOE RS MIR)E — H, BRI HE ST H B 5 IS 5 H

3.2 EEHERI
3.2. 1 BEESHHIrEWEREH SRS LB R R R L
THTEMmA
W
| et | e | s | R -
e ® e @gggﬁ 0-@ | ©-0

HE=NH 0. 4197% 0. 0005% 0. 3277% 0. 0000% 0. 0920% 0. 0005%
ERAH 0. 8628% 0. 0005% 0. 6518% 0. 0000% 0.2110% 0. 0005%
% —4E 1. 6789% 0. 0006% 1. 3000% 0. 0000% 0. 3789% 0. 0006%
X 5.9411% 0. 0010% 3. 8991% 0. 0000% 2. 0420% 0. 0010%
AR 11. 2991% 0. 0014% 6. 5000% 0. 0000% 4.7991% 0. 0014%
HEEAR

R ZE A

68.3151% 0. 0052% 34. 9055% 0. 0021% 33. 4096% 0. 0031%

O3 Fk 13T



AR E TR T AR G 2023 4R5R 3 TR

THIEMB

\ e | " s
R AR | R | gk | T
B Bt o o ae o~ | HERE RN | ©O—6 @—@
® FHEO | wiksxRe |
H£®
E=NH 0. 4804% 0. 0005% 0.3277% 0. 0000% 0. 1527% 0. 0005%
T FEANNH 0. 9842% 0. 0005% 0.6518% 0. 0000% 0. 3324% 0. 0005%
oFE—E 1.9231% 0. 0006% 1. 3000% 0. 0000% 0. 6231% 0. 0006%
HebE
igﬁ%g 2.1677% 0. 0006% 1. 4638% 0. 0000% 0. 7039% 0. 0006%
THRITEMC
\ | N | g
R VEIS R | B E SR | R |
B B o s~ | M E AR | ©O—0) @-®
® FHEEO | wlkRRe |
HED®
HE=AH 0. 4327% 0. 0005% 0. 3277% 0. 0000% 0. 1050% 0. 0005%
Heo IR
i;&g%g 0. 7620% 0. 0006% 0.5627% 0. 0000% 0. 1993% 0. 0006%
3.2.2 HEESESFAERSRES BiHHMER AR K E 5 RIS LR R R
R LR
TR AR T E 25 2515 R I 255 H AR B v i 25 2R B 5 o TR 0% o
70.00%
63.00%
56.00%
49.00%
42.00%
35.00%
28.00%
21.00%
14.00%
7.00%
0.00%
[ ] [ ] [y0] (1] [~ [ [ o (Ve (=] — o u [=#] [=%] — [y0] u [=#] [
T2 ¥ ¥ 222322 IT Iy
|- IESTARDREGE — TESTATITL SIS
o470 13T




AR E TR T AR G 2023 4R5R 3 TR

THR5 BRI EE N 7 35 FIHDL 57 B e i s 20 5 52 £ B0 o E

2.20%
2.00%
1.80%
1.60%
1.40%
1.20%
1.00%
0.80%
0.60%
0.40%
0.20%

0.00%

2022-08-05
2022-08-27
2022-09-181| |

2022-10-10
2022-11-01
2022-11-23
2022-12-15
2023-01-06
2023-01-28
2023-02-19

2023-03-13

2023-04-04

2023-04-26
2023-06-09
2023-07-23
2023-08-14
2023-09-05
2023-09-30

2023-07-01

1]
H
i

(o
Az

Ik

m

FitieE S — T8

>
=

b=

=
w

H
5
=
S

E

ft | 2023-05-18

i
)
Bk
S

THR5 MCR T EE N 7 35 FIHDL 57 B e i s 20 b 52 £ B o E

0.72%

0.64%

0.56% fff

0.48%

0.40% ﬁ

0.32% /_/_/_,—/"_/I

0.24% ﬂ

0.16% Iﬂfff

0.08%

0.00%
= [=5] o =t od [} = L [ag] - (=) [~ L [} [ ] (=] o [xs] — — [}
g @ == oon @ = 6 & 9 = &6 @ - = o & - oo
Tlr -q}' uo uo [Tyl [Tyl L=) D o = ™~ [ [ [=] =] [=e] [=e] (=31 (=] (=3} h
e g 2 2 @ 2 2 92 9@ 9 9 92 2 g 2 9 92 9 9 2 g
2yl [ag] [ar] [ar] e 2z [ag] £ 2yl [ag] £ 2] 2] 2z [ag] £ e e [ag] £ 2yl
[y} [ny)] (o} (o} [} [} (o] (o} [y} [ny)] (o'} [} [} [} [n)] (o} [} [} (o] (o} [y}
] (] (] (] o] ] ] (] o] (] [a] ] ] ] ] (] o] ] ] (] ]
[} [n] (o] (o] [} [} [nt] (e} (=} [n] (o] [} [} [} [nt] (e} [} [} [nt] (e} [}

|— TS HCR It F — T & MCR Tl i

VE: 1. AEEIESEFT 2006 4 3 H 20 HAR

o

2. REREERME, AESECHN 3 M. BERREHR, RESHREFGEES

[ 5% - $ B R B $5 8 BR ] AR

3. A4 H 2022 428 A 5 HIN B 54251,

4, AFE4H 2023 FE 4 A 20 HIEH C (08355

§4 BEARE

4.1 B&EH (RESSLHEN) fHir

| 4 | 1y |[EAESHESSIEIR| iERML |

Wi

50 3% 131

LH]



TARER R BT T AR G 2023 AR5 3 AR

EREE

AT H ]

IR

ARSI
Fpn

2023 46 H
29 H

74

WL . AT REAFE S5
2018 M TARFGME, IAERE @ Wi a4
HE4T, 202345 19 HES, H
(T TR EI SRR Mt EE S
2, 202345 H 19 HES, $HETL
WEME SR M SRS L,
2023 %5 H 19 H&S, I TREE
WMEEMmEERES,; 20234F5
H 19 HES, HFTHREE Rk 1t
MHHESESZLT, 202346 H 29
H#ZE 4, 4 TRAE I miiigite it
G,

9]

] 2 AL 7t
RS
L OAHE
EAIE
pApL

20134 11 H
11 H

13 4F

LA A . 2010 4E 0N RS, B
(R B ASER R AT, FEEZ T,
20134 11 H 11 H&S, AT THRIE
WM E_ELH, 201441 H 27
HZEA, HE TGRSR Mgkt
SHEZH; 201547 A 10 HE 2023
£2 A 7TH, HETREREIE L
M SR L, 201547 H 10
HZE 202342 A 7 H, #E RIS
MR MM E LRSS, 2016 4F
12 A 23 H&ES, T THRE =i
M R4 L, 2019 42 H 26
HZ4, 04T T A S & R i i 27 2
IEHRR RIS L2, 201944 H 30
HZ 2020 £ 12 H 14 H, $8/F RIS
R ST e M S e e A
P, 2020 4E 7 H 8 HEA, 1HF TARF
G281 39 A~ H 7 A5 27 BUIE F# 45
IR, 202244 H 20 HE
A, AEAE TAREHMS IR 3 D H & BT
SN R SRS 2 M, 2022
4 H 21 H&ES, HAETHREGEHE—F
E BT TRt 5 5 7 AL R S SRIE F 45 % 0k
GIEAM, 202246 H 28 HES,
FEAE T AR B 45 HIE R AZ B AAA FREL 7
KREFAHNEF IR RS S 4,; 2023
F2 AT HES, T LRmEHER
RETNEF RSS2,

e L AR O e A R AR R H B RE G B SR AR IR 3, IR F AR S 5
BN 1 B A H

2. RN SGEMATIE 2 (FEE MOl A
06 71

7N

=73
AR

o137

R AR ) BIAR SR RIE



AR E TR T AR G 2023 4R5R 3 TR

4. 2 #35 BA A BEIEMERM T 5 18 5L B

AARE A, AESEHN AL GEF R EE) SARFEEMAEEER. 15
VO P I SRR IRUE , RIRISEE . B ST R N B B 587, 24
i RS (K i b, OB A N VOR BRI, JEI RS0 A AR AT -

4.3 A PR GE WA
4. 3.1 AP 5 ERIBRATER

NTATIEEERBEN, RS IR 2, WG DA IE 2RI 5 . P2k id S5id
FERMAT N, AFRE GEFFRRESIE) « GEFRDIREE TS 57 Bl 55 B )
%) L GEFMRAEIRE TSRS EEIE) « GERRRESEHRAF AT
DHIEIRREIL) SHREFEMA AR WA E, 1€ T (A TPZHEHINEG) « CGREZHIE

s

BHEINE) R ATVEBISIRE A TR T R IE, JEIUER RSEREE . fiiF
I (AN RS AN T S A% Z2 B 0K, AT REAFAEBRIBEY . A RdniA S5 iR RS DU AT 3% . AR
T, ARG AR AR R BN, A2 R AL BRAN 2% AR EL TRl — R A M R 52 2 76 R 10
HEHERTHE, YR T RGP TR BBAT R, KT A TS, RIS HAZ
PRGN, BARFES MK G ARG E TN B H AR T4 A 2 AR R A VE RIS 1 R
7138 5y K AEX AL 5y o
4.3.2 REZ BT AR TN

AHEE ARG AR IS HE AL H L. AREWIN, AARPRBEAES 5050
ATTFEMN A H 18152 55 AE B0 () B30 52 Sy B e 12 27 24 H B B SRR LA 11K, 5t
PEAHNB A G IR A TR LR B RS, RFBARTEE 5 A i fis .
4. 4 HEHNE SRR T KB NIZES

2023 FE=FL, FOMAAT VI IR T RA LT E, EEBGHES N EGHFEB R, Hal
JIA TR, FEEY], UM, H 7 AREBUAR RSO JE SRECE B HECHAR K, %t
“RHUTEGR” . - ITETT R AR 8 AWIRME . WEEE. ANRIRAT. B
kG AT AT =, BORTUZR D NGk HJE SR A A W m T AR B BOR I 6 5
VEHL, ZUFNAETORMIL T B RRE R BRI BORIESSE RN 6, HESH T B B
BRiEcE, Tt A Bl STBGRITTE, RATLE 8 H 15 HF#(K MLF R 15bps &
2.50% FEARATFT 7 R R #HAERIZ 10bps 2 1. 80%, £ 9 H 15 H FHERBIL 17K HER
&% 25bps, HRUFERAL ST A, N LT R A ISR . AT MBURAER st &
BB AR KA SCBOR R H S ERR, TR OB B AR, RN GR TR T4

BOTTU O3 13|



TARBRME R M p3 4 2023 55 3 RS

05 BT T AR 78 70 B E M, Wi 28 ehy g SRR A B X R T 4R IZ 8 [l T

2023 F =2, FEERIMKECRIZDIEN, KU WA g, RN 7% S miks)
BRIOMKMERT, BB r~IaiR e TE L. B =FER, 7 RESE ROT AL T 2. 57%,
B AR FAT 56bps: 14 K ¥4 RO14 IIBUIRT 4. 04%, % BZEK AT 159bps: —FHIBUR S
RIS T 2. 26%, B EZROR BAT 16bps; —H -3 AAA /5 T 2. 55%, % Z=AK 4T 8bps. 4
BT, FE=ZEEEAERE T AR PR RIAR IR, ORFR T — & AT K, RN IR 5288
BEPEG AT T — B, RIS RS I [R] IR 2R 45 OB I RUOR AR R AR B DURLN 55 <6
s, B ZGREAMEERZERT:, G imRaitt SRk aEBRATENE, He
W Ak Bz R FR e ) AR 1, IR SRBEIN s I TR RIS 4ERR A& B s S AR
PR TR B
4.5 RE R EESH SR

R AP, AL A BT FE IR A5 256 0. 4197%, A4 A 4 20 4 LU R A R M 0. 3277%;
A4 B AU HEILEEF N 0. 4804%, AJES: B MGt L B I A 3N 0. 327T%; A%E4: C
BUFENI AR 0. 4327%, ATES C AL LB REHEI 28 %0 0. 3277%,
4. 6 |MEARESIFFA NBEES T #EIE U A

AEEEAEME AN A il X 2014 4 8 7 8 HARN) (ATFHELIRF RSB EE B
E) BT FHE A

§5 WEHERE
5. 1 REMAKRESEHTZHSBN
Fe TiH SH () b S B E A (%)
1 [ 72 YA 2 B % 23, 559, 029, 003. 91 51. 80
Hr, iz 23, 284, 512, 051. 86 51. 20
S a3
5 B S 974, 516, 952. 05 0. 60
2 FRARESME™ 6, 954, 248, 547. 79 15. 29
A SEK Rl A ) - -
SN IR Gl P
BRAT A7 3R 45 5 &%
3 ; 14, 956, 209, 911. 82 32. 88
fta&it
4 | HAhigrs 12,104, 715. 16 0.03
&it 45, 481, 592, 178. 68 100. 00

VP N 0 DR 0 o M B O LA 490 2 R S T e R 2
5. 2 T F B S 15 ey Rl B 15 0



TARBRME R M p3 4 2023 55 3 RS

75 i H R T EE I L (%)
1 i 5 1 P 52 55 [ DAY i 7 4 0 8. 54
e SEBr R [ e il -
R i S G iﬁiﬁ:ﬁﬁ
2 A5 JHA i 75 [0l g ik % AR 00 6, 192, 029, 557. 08 15. 77
e SEBr R [ i il - -

T AR I 051 55 [ D i 3 AR o 3 < B 7 B A BB e o I N BN A2 5 H R R 5 1
B LE A7) (4 fg P 220
5 3 IE [51 6  38  R AT 2 6 B 1B Y 20% ) Ui B

AR A AR T S 505 I I ) 9% < TR B I B3 7 1L 20%.

5. 3 BB R A TR KRR
5. 3. 1 B AR RHREAR L

WS KA

T SR 15 2 S P 3 AR IR 102
7 9T Y 4B 2 1 R R IR f i 104
e 3 P BB 2L T ) A R A I 77

WE BN SR A S FIRRIRE 120 RIFHLHH
A4S P AR SR AL A TR AR IR IR 120 K.

5. 3. 2 ME AR R A& FHRARFAR 16 H bl

s

T8 A IR

F IR B 5 2 e B 19

EHIEES] ()

IR G5t 2 e B 1
TERTEEE (%)

1

30 KUAW

23. 76

15.77

b RIRAFERIIIE 397 RIS
RS

30 K () —60 K

20. 74

b RIRAFERIIIE 397 RS
RS

60 K (&) —90 K

28.93

b RIRAFEIIIE 397 RS
WESS

90 K (&) —120 K

b RIRAFEIIE 397 RS
DES

120 R (&) —397 K (&)

37.72

o FARAAEIEE 397 RAVES)
DESS

it

115. 44

15.77

5. 4 AW NB R A &P HRAKRFFEIET 240 RIFHL A

o9 Fk 13T




TARBRME R M p3 4 2023 55 3 RS

ARG I AR S S L T TR R AR 240 K.
5. 5 ME MR LM m M R RFRBEAS

P i 75 it il MRA o) b IR A BT I L] (%)
1 HE XK 5177 - -
2 PATE - -
KA 2,173, 688, 531. 82 5. 54
i;qj’ BNl 2,081, 222, 540. 83 5.30
4 R ADie 10, 164, 609. 83 0.03
5 Al B Rl % 5 762, 952, 976. 44 1.94
6 O A 51,691, 851. 85 0.13
7 ERIZea 20, 286, 014, 081. 92 51.67
8 HAth - -
9 At 23,284,512, 051. 86 59. 31
10 Pl A7 S BRI 397 B )

PN e

TE: BT PO TN AR R AR A 3 2 9 P AL I LR 1 7 T2 AN S5 5 T T RE T R 22
5. 6 M BRIEHER BAS o 3 6 B 7™ 13E LU A5 RN HRAE OB+ 44 fR 2 80K A 40

o . AR o o
FE | BB | HELK ’(g&) WA L) | HEERFFE LS (%
23 RMVERAT
1 112303182 AR 18, 000, 000(1, 795, 510, 306. 59 4. 57
CD182
23 17
2 112315405 FAEARAT 12, 500, 000(1, 227, 552, 477. 13 3.13
CD405
23 A% 1T
3 112303183 ACILERAT 7, 000, 000 698, 096, 036. 09 1.78
CD183
23 4%y AT
4 112303170 ACILERAT 5, 000, 000] 499, 003, 235. 36 1. 27
CD170
237 AT
5 112317212 HREYT 5, 000, 000 497, 469, 740. 16 1. 27
CD212
23 AL H AR
6 112395747 ill_:?l%ﬁ%ﬁ 5, 000, 000] 496, 844, 003. 81 1. 27
17 CDO76
23 FhiEERAT
7 112321319 HARAT 5, 000, 000] 491, 052, 643. 68 1. 25
CD319
23 Ny AT
8 112310263 POl ERAT 4,500, 000 443,033, 618. 95 1. 13
CD263
9 190203 19 [EJF 03 4,200, 000 430, 823, 537.99 1. 10
23 U ARAT
10 112384127 ;ilﬁﬁ 4,000, 000[ 399, 279, 068. 03 1. 02

5.7 “BTEM” 5 “WRMALE” % KIHE: & B 15 {E B B

i H

i 18 5 L

It

N

10 7

1371




TARBRME R M p3 4 2023 55 3 RS

i35 30 P 25 P R AT ELTE 0. 25 (%) —0. 5%[H] (1 4L 0
i 15 39 P i 25 52 ) e v L 0. 0499%
i 15 39 P i 25 2 ) S I -0. 0330%
i35 3 P REAS TAE H i 55 TR 4 6 1A ] P 38ME 0. 0338%

Vs bl OBt ARAER 5 0 2 5 BB 5
5 39 P 5000 28 B O 8 ELIA B 0. 25% 1 GL 5 B
ARSI, AT B B FE I 2 (LRI 1 0. 25%
5 A P I A 5 E A 48 R ELIA B 0. 5% 1B L Ut 9
ARSI, AT 4 I B FE I 2 e R IB Y 0. 5%
5. 8 T WIREMERA & B B8 HBI KN HRE BRI+ B SORRESF B 3

B ZH
Fes | IERAS | RS | HE () | fEREUK Go) | HEESEEEE] (9
1 112865 23 e 1A 1,000, 000, 101, 567, 268. 48 0.26
2 179863 21 T.3% 4A 650, 000 66,619, 007. 79 0.17
3 183194 3t 032A 500, 000 50, 328, 338. 35 0.13
4 189329 21 T.3% 5A 400, 000 40, 816, 345. 69 0.10
5 112868 23 F5t 01 100, 000 10, 139, 287. 67 0.03
6 183208 3 033A 50, 000 5,046, 704. 07 0.01

5. 9 BR A& M

5.9. 1 &M HERHA
A H 4 SR P I S8 O B, S K T A4 B SR AR 9 N RS T 1. 0000 TT. AR KL 4 fi{H3F

FHPEAR AT, BIAAELT R AR BRA 7R, $452 1A 20 B e A 2R 28 R L SN (R o 5 37
Ay, FEHFR IR % SEBRFIZEBEATHERY, B H TR U e B K .

5.9.2 AR SERHAI T BIEFHRTERFR T UM ERMITILRFE, =R
FERERB HI—FNZBIATET. ATHER

ARFEGF I AT+ S AUETR I RAT EARAIA A W30 T S S A, BrE R S St E AT —
FARBIAIFETT . LTI .

5.9. 3 HAhFE =B

P55 B S & (o)

1 17 H R UE S 4, 893. 05
2 NEYSCIIE 23 7 B K -
3 A& R BN -
4 I AT R 3 12,099, 572. 11
5 oAt SR 250. 00
6 HAth -
7 it 12,104, 715. 16

5.9. 4 R ARG HE R F A AR >

o117 3 13T



TARBRME R M p3 4 2023 55 3 RS

Tco
§6 FFIHREE & BB
AL Ay
I H THRTEM A THIEM B THREMC
&
V] 3 &y 40, 146, 969, 897. 41 415, 924, 194. 13 102, 450. 76
R
g L
] 5 4 11,751, 358, 974. 94 122, 467, 713. 38 336, 061. 36
B W) 47> 5
g L
[a] & 4 12, 825, 949, 516. 74 352, 355, 190. 80 102, 519. 55
T[] 47 5
2
RES 39, 072, 379, 355. 61 186, 036, 716. 71 335, 992. 57
iR
VE: L RS HIE RS B R A AR R RN A
2 F A HA A () 3 4 TR [R5 & e e A i
§T EE&EEHANZHBEAEREBREARE ST F A
T L5752 = 5 H o) | Xm0 | EH%E %)
1 ARIIEEES 2023-07-03 1, 828. 96 1, 828. 96 0. 0000
2 ARIIEEE 2023-08-01 1,559. 19 1, 559. 19 0. 0000
3 AR IR 2023-09-01 1,591. 21 1,591. 21 0. 0000
&it 4,979. 36 4,979. 36

Teo

§8 B R EH RFHHMBEERRE R
8. 1 MEWINBE—BRREFEESHFLFILBIEGET 20%8F 5

8. 2 MBI E R HAhEEGE R

Teo

9.1 ZAEXHE=

§9 ZEMFHEZ

%12

=

L

313

=



AR E TR T AR G 2023 4R5R 3 TR

1y A I M Atk e TR E (5 52 T i 37 2 W T IR SCA 5
2. (TREEI MR ERE AR

3 (AR BT M Mz &AL )

4. (TARERE BT M g2 e S A5)

5. EEEH NS BEALIE . B

6. FEEFTE NS BHEALIE . BRI

T AR IR B RUE B BRI A A 1

9. 2 T R
B4R N B ST AT
9.3 &I HR

PR FEATAEE LI (A G SR A (] . WATFESOAT AR 5, 755 BRI ] A BUS_E3A STAF ) B2 ED
o

ITHmEREEHEARAA
2023 4£ 10 B 25 H

o133 T 3t o13

=



	§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


