HERERTNSEE

2026 4

—
N
f—a

527

=5

2026 4£ 6 A 30 H

ER &

HEEHAN: LEHXSEHFRAF
EEFEN: PEIERZICEHEARTEAF
REXEH EHR: 202647 A 21 H



e RAETE T 2026 5 2 R

§1 EEIR

G N (¥ O S ARIE AR, TR B/ R IR 3R PRI s 8,
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FEFEE NP EIER S IL4 HA RIUE A A RIE AR G S HZ0E, T 2026 4 7 H 20 HE#
TARE M SRR P ERAR R A A MG ENE, REEEANBNEERRICE. 37
PERR IR B B R I8 o

S A TN AR SIS T B R S 0 JE A F R P R 4 W 7 (RN (RAIE SR & — e A

FEG R SOFARIARR I . A KUK, BBt a0 3R PSR A AT 40 ) 13 A
e N EE SR

AR I 55 BORERZ 1T

AIREHIE 2026 44 H 1 HEE 2026 46 H 30 Hik.

§2 B&7= AR
Fe G RIFR 1eE KT
4 TG 025754
FHEiEE A LIFRIFF il
HeAREMH 20254 11 A 24 H
s WK FE S 0 931, 210, 057. 17 4
v =k TE A da ) A RS FE Order R i sh R AT I, J8Id B4t
TN, J15 S I 4 U B I AR S A .
e ARSI RFHESEHERMERRTIR T, SA5ENINERLG

IBAT ERTTIRIEAT. RemshE R, M il R thZop s
HERTTHRI M, SR LHL A WIRA R, AR R T,
KIS PE R0 RIS ARE AL R E T, DA L T 37 10
Pz, SEBEEERITE HAR. AT SRR A KT TP S |
S 2t 25 2k 0 BT SRS L 2L SR AR YIRS SUIPRC B SRt . SR
fin G BB SRS 1o A SR s A <t T L B30T SR LA 57 U

T
b % b S e EHTEERIR (BB
TR A 225 AT RS AT TS, FK P85 KUK RO TIU IR 25 SR A T e 2
RS BB SMGEMES .,
S Rt g A A AT TR ]
IO o L IE 25 0 45 B A B 3T A
§3 TEMZ i MESIFERI
3. 1 ZEMEHER



e RAETE T 2026 5 2 R

Bpz: NRmoc
ES RS =Y WA H] (202644 H 1 H - 2026 4F 6 A 30 H)
L AHA L SeE i as 2,242, 940. 94
2. A HAFE 2, 242, 940. 94
3. WK & % il 931, 210, 057. 17
E AHCSEIIR G TR ER S AR B RN R HARN RS A R EA S kR
AR G RE, AR AT CSe I s EAIH A R ER e, mTiRmiismits

RIPER MAVEZS, Pk, A Ser s as %, A S e o AN A A ) < A0 45

3.2 HEHERIN
&z1%ﬁ%ﬁ@ﬁ%ﬁﬁ&ﬁ%ﬁ%ﬂ%%ﬁ%@%ﬁﬁ%wﬁ

) Mk & b St v
HHE R | L5t tl:ﬁ&‘ﬁ@ -
we  |ehkasso| | KakiEgz 0-0 | ©-@
FRHEEQ | HEIRERG
@

TE=1MA 0. 2334% 0. 0001% 0. 0873% 0. 0000% 0. 1461% 0. 0001%
T ESNTH 0. 4853% 0. 0002% 0. 1736% 0. 0000% 0.3117% 0. 0002%
HEES A

0. 5906% 0. 0002% 0. 2100% 0. 0000% 0. 3806% 0. 0002%

T A G LB R =T AR (BED

3.2.2 BHES S FAEMMRE S R TH#EW R R LIS RS s E R
RBZHI LB

I R AT S 1H 3 TR 3R 35 55 51 A Al £ B4R 3 O W SR S 6 5 S SE - HCE)

0. 60% =
. /.//
0. 54% /.//
N .
0. 48% /_//
0. 42% .///
_/./
0. 36% o
//-/
0. 30% e
/./'
0. 24% s
o '// _
0.18% S P———
0. 12} T —
] . T
/.// —
0. 06% o e
—
0. 00% /==
=t [Te] =] r~ ™~ oo = o (=] o =+ ['s] [Te -5 [ o =] [=] (=] [=] [=]
od (=) — od (=) — od (=) o (=] — o (=] — o (=] — o ~— od o
L L Y S A
— — — — [==] [==] [==] [==] (=) (=) (=) (=) (=) (== (== (== (== (== (=) [==] (==
S O O O O O N S
o o o o o4 o4 o4 o4 [} [} [} [} [} o o o o o o4 o4 o
(=] (=] (=] (=] (=] (=] (=] (=] (=) (=) (=) (=) (=) (== (== (== (== (== (=) (=] (=)
o4 o4 o4 o4 o4 o4 o4 o4 o o o o o o o o o o o4 o4 o
|—EExEsmRitpEEGEEE — EEREETH RTINS E|
e ARl e A H e RS BB BRI T 2025 4F 11 5 24 HAZEHE MR, A%k

%3

=

7i o3t 10

i



e RAETE T 2026 5 2 R

GIEAEFE 2025 4 11 A 24 HiEAER, BEAREEH, ARG EFREZCRE—F. ARE4E
HAWIN 2025 4F 11 H 24 Hi2 % 2026 £ 5 H 24 H. @45 WE S 08 P20 & L5564
25 o
FARERIN, AREETHRIIT T CERRER TR E AR FHXHE.
§4 EFARE
4.1 &7 (RESZHE/N) N

e M i TR | T
|
A BE Trmnm | mEnm | R

B

SR A 2 NE= 2 Z2) o 23 TR W /1 1 e
Pi. 2017 4F 7 A E EEE G
BRAR], EATHEFA G EE L 5 5,

AFE4HE] 2025 4F 11 H T PR R A, R AEH,

&% 24 H H 2024 4£ 10 H 8 HilgfT4EE K tem
ML ELH, H 2025 11 A 24
HigfEe s RER Mg kE&ie s

H, BAEREENOL TR,

e 1y ERAEEH WIUAREE 2 7] e i E IESAE F ], BT H DR 2 =] Do i E g H
W R ER AN RS S FAENH
2+ MEFFALRIE SCEMNT ERE R 2 QEFREGLENMES . HFE. SN R MR
HE S PLIMED) I SGHLE o
4. 2 I AL BRI W B

AIREHIA, ARSEEH AN (RN RIVNERES 5515 LAHSGEHEM,
XA G B BAGLAL IR GG F . 185 U B R 2 R i B RUE AT . ARSI AT
NEEEM, REBAERI G S IERL. 28, M. kit BERmikrIE, fil
Welel RSO S R E AR P AT, R B R Ol s R B e A R AT
4.3 ATRH TR

4. 3. 1 AP35 il B KI$AT 0L
ARG TR AR P R 2 CIEFR S S AT AP 5 I BERR S RL) A5AH 60

TR, SiESbRtEN, HE T (REESEHARAFATZHEHEIEL) , SHEFN—%H

FI. R AR TN R TR ZLHHAT . WGP S B T 4

RN TR G g B, AT FAES] . Foh s, FE 0 RGHRARE BE . fEH| R AR

EH RSB H G A REE RGN BELZHE, IFRFFS AL AL BB AL
AN, AT AT G ] BB AT I DL R4 -

%470 3k 101

I

pul

B}



e RAETE T 2026 5 2 R

4.3.2 REXZT AR IS
AR N AR K IATE SAFAE R T LT N ARSI E NS 55 AT 5Eh

[l F S [ 32 5y AT 3 1 B30 58 By B AZAIE S 24 H RS R 5% 5 -
4. 4 RN R W RIIE R AT

2026 £ FFR, MXTEASNEAEL, EWNLGH R RRIET, BARREFBORTIVE, Sk
EVRHEVRR M, Baimon T 75K, RORGEMELRANFR BT AR . RS BT i H 2
Rl BrIHBRES UL PRI T, 52 EERCSRE S ks AT RS, PPT A [A]
Tty CPL /MG EAT . WAMITTH, MG RAE R RES AR, RIRATFIENMEIC. "B, &
BT MBER I P — SO, BRI BN ERRER RN MEGE, 2
BHRCRRIFE S, RN SUTIRIEE TRASEMIERY . fRlinahit &3 aE, 6 Ry
UOT e BG4 . 27 TR SEM TP S8 N AR R o, et R PR AT %
IR R AR MTIRE SOV, KinZ e st SR tah BiiE s, Ko il T horfits
B BCE ORI, BB R .

2026 £, ARESHUERENIZEE, RIGUAHEGR T ACEL M ALHKP IR
WIBR, BRI T Lz o R M DR SRR BV R oK s A7 R P 2 5 B AR XU (1 R 52
T S5 RRE R N SEILRFEE R IR 458 [ml 4 .

4.5 MEHNESHL SR
BUEAHIR, RESMGTFEEK RN 0. 2334%, FHDLST LSRN 0. 0873%.

4.6 MEHINEETA NHEE ST E B
AR WIN, AEEGAFEES: — A TAE B B SBUF A NBCE AN — i NedE 5t
PHFEAR T LT T i .

§5 XA EWHME
5. 1 REWIREZBETSHEBMN

75 Tt H EH o) RS B BRI o)

1 fi] e W 2 4% 816, 454, 137. 62 87.61
Hep: ffid 816, 454, 137. 62 87.61

BE P S FFUE i B
%

2 [ENIREEET - -
b LRI A i B
SRS 4Rl e
B AT A7 KR &5 B %

3 it 115, 413, 819. 95 12.39

o500 3101



Hem RS 2026 4E45 2 R

4 | HAb B~ - -
5 &t 931, 867, 957. 57 100. 00
5. 2 & &5 BA 55 B Rt B 15 oL
T TiH A T P E R L (%)
1 e B 15 [ ) ik % S 00 1.32
Horpe S n] ) g % -
. o e R e
=! T N i
7 i H SH ) H (%)
2 i R BAAR 57 5 [B] ) i % S 00 - -
Horrs SEWT = Bl e Rl ot - -

T

SR P 0 A A 3 7

PR LB PR R P 24

A5 2% 1E [ DU ) 38 < R AR O 3 <2 B 7 V(B ) 20% 4 1 B
ARBUAGS e B FHELR 20%.

5.3

AIRE I, AR S HTF IR B 54
HERFRA G FIIRKWR

R LR A1 i o ST N B A 52 5 L R 8 A it o i e %

5.3. 1 HFAHA G FIFIRBRERF M

15

RE

116

75 IR BB -1 2R AR IR
S NSRS

~HIR AR IR e

117

T TP 4B 2 - S R R IR A A

59

WREFAREA S FEHRAYIRED 120 RIEHL I

A HE G AR N AR SR G AL 2 TG RIA SRS 120 KA1 L
5. 3. 2 | EFIARB B A &P IF R R A Lo

B - ARR Y e V| & IR Gk o o W 1
e TR R (%) BRI (%)

1 30 RELWN 26. 33 -
o RS 397 KA | i
JER

2 1B0R (&) —60 R 8. 57 -
o, RIS 397 K IIEE) | i
ZES

3 60K (&) —90 K 5.37 -
o, R4 I 397 K IIEE) | i
ZES

4 90K (&) —120 K 17. 11 -
o A A I 397 KRS | i
i 2%

5 120 R (&) —397 Kk (&) 42.61 -

#
o
=
pres
S
=




Hem RS 2026 4E45 2 R

b FRAFELNIEE 397 RIS

RS

aif

99. 99

5. 4 MEMNEFA S TR RAF LR 240 RFEFSLULHA
A HE AR N AR AL P AR 240 AL

5. 5 MEAREL G M R RF B R A S

Fs 5 i Fh NRME ) b 34 TP E Ee i (%)

1 E X i 75 - -
AT S - N
LR 50, 692, 453. 51 5. 44
;H\: . A—l\-léz / =1

e BORIE SR 50, 692, 453. 51 5. 44
13t

4 iz - -

5 A\l 5 3 ik ¢ - -

6 Hh A - -

7 [ MV A7 765, 761, 684. 11 82.23

8 HoA - -

9 &1t 816, 454, 137. 62 87. 68

0 Pl R A7 AT 397 B B
K HNF SR A5 55

E: R, GEREMERARREGIRIAE . NIRRT
5. 6 MERIKRIZA RNME HE ST IHE AR /ADHEL W ET 2 R R4
SR
Fa | fHREERG g7 24 i E (KD wRME o) FEEHE
51 (%)
26 FEERAT
1 112621022 HIEARAT 1, 000, 000 99, 905, 789. 02|  10.73
CD022
26 RMVARAT
2 112603069 RALRAT 1, 000, 000 99, 561, 877. 27|  10.69
CD069
26 A IBARAT
3 112606085 SORRAT 1, 000, 000 99, 485, 650. 30|  10. 68
CD085
26 H[E4RAT
4 112604004 I RAT 1, 000, 000 99, 275, 336. 38| 10. 66
CD004
26 TiR4RAT
5 112602076 FRAT 1, 000, 000 99, 046, 345. 96/  10. 64
CDO76
26 17
6 112615047 REERAT 1, 000, 000 98, 944, 782. 10|  10. 63
CD047
26 fNERAT
7 112603123 ARALRRAT 800, 000 79, 828, 887. 07 8. 57
CD123
240204 24 [EFF 04 500, 000 50, 692, 453. 51 5. 44
112504042 | 25 FE4LRIT 300, 000 29,979, 654. 93 3.22




Hem RS 2026 4E45 2 R

CD042

26 I ARAT
10 112694542 iigéiﬁfr 300, 000 29, 866, 680. 54 3.21

26 S PHARAT
10 112694581 2D§1?§TT 300, 000 29, 866, 680. 54 3.21

5.7 “BTel” SHSKERFIZRTTEMK I 4B 7 =2 B S 3™ 13 E 0w =

i H s 3 15 1L
i 5 1 P i 5 P58 A XHIEAE 0. 25 (5% 0. 5%[RI IR %L -
i 15 39 PN i 25 52 ) e v L 0. 0373%
i 15 39 PR i 25 52 ) S I A 0. 0057%
i 35 JAH P AR AR H i 2558 1 48 0 1) 7 B P38 0. 0237%

& HA P B4 B B I B XHER 2] 0. 25%1% I 5B
55 Y ARAETE B0 5 BE I A F) 0. 25% I 5 00

45 59 P IE DR S B I 485 ETA B 0. 5%15 i 1k B
55 S P A7 TE O 35 B2 PO 4 RHER ) 0. BRI -

5. 8 MEHARIZ A FOMME o 2 & 7135 LI R/ HEA BB+ 48 B SHFIESR R R
B 48

T
5.9 B A A E Mk

5.9.1 ZEE& M A EHHA
25K G R P I S AR ML, 3R T 3 A (B AR (R4 9 AR T 1. 00 T

AT G AR PR AL, BIASEXS BASRAN AR, $2 52 TR 5 B e A R 25 18 3
NS S, 18RRI N AL SE A R BT IR, A H USRI A Btk .

5.9.2 ZEERHEMET T HIEFNRT AT NP R ERILRFE, K
FER g H ol —F N ZBIATED. ATTHEER

REESHR T ARSI AT B b, BiBEAT IR AR A A B FIF KRBT SOEHRAT
B B IR AT AMETROARAR . HELEEITROARAR . T ERAESITROARA
Al P ERARAT B A BR AT L o EARAT AR A IR ] 8 AR AR ) AT — R N 2 B
MBI AT DT ARTTRITEIL . ASFEGT R FARAT B GAE I3 H L B TR SR 7 45 A VL A
He A FRIER.

B R RS, G IR R I AR FE AR B AT T A4 UE SR B R AT AR HE IR AR 2 31 N A
EHRTISLSR A, BREER TS i H AT —E N R B ATFETT. TSI .

5.9. 3 HARBE=HI K
o

paiss

T

I E Tty

&l



1E

BORIETR T 2026 fE5E 2 =R

5.9. 4 WEA SR G HER F A FHIR I
H PSR IS BRI, AR B ANS S ] al Ge 7 R %

§6 A EZES 0 HRS)

B

0 SIS < B

852, 999, 270. 29

075 30 1) i < Ak FR U 47 0

7,658, 323, 008. 79

e T T30 ] e < A B ] £ 5

7,580, 112, 221. 91

T AL 0y AU

931, 210, 057. 17

§T HEEEANCHERREREARE SIS A
ARAR A1 A BRSSP Y R A I

§8 MR A EHE R RN HMBEERER
8. 1 IR E M B — B EFHE S M AR EGET 2058155

" T N R A S s RS IR RSB
o HERESN
o WL F) ‘

A 5%
7o | mzma| OO ik BEL e s o
R NPV, 18 18 (GE
” 20%F] I 8]
7 IX [f]
ml ] ] ] ] ] ]
o)
A
A

77 R X

¥

TE: ARG AR A o R H A S e i WL A B BRI 20% 15 DL«

8. 2 UM B R E LR MM EEAE B
x

§9 HHEFER

9.1 &#EXHEBEZ

I, s RERMTiEE

EHREEF
2. R R MR EITE i

W

#
©
=i
pies
S
=i




e RAETE T 2026 5 2 R

3. HE RER MRS U
4y IR E R TR SR E B LR I &

9. 2 0 i
HAEIA . HEAHE Ak
9.3 &R

PO W] A G BN I TR FRZD B ], AR AT B A5 B AR TT DL SRk 6 BN W
A o

HERSEHARAF
2026 427 H 21 H

107 3L 107



	§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 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


