hEEmHinEE
2017 FB_FHRE

2017506 H30H

EEFEN FRESETEERAT
EEXEN BHRBITROARAF
WX HEA: 20174207 H21H



ke Ml R Ar 2017 R RS

§1 EERR

& ERA

HeEHNNHEF S LEFRIEATRE PG R EBOCH . 1k TR B
ORI, JFRTIE AR RS, RPN S B R AE AN ) ROE T DT

HEFE NIRRT IR AR A R IRIEA R &G FME, T2017E7TH 190 E~
T AR PRI SRR HER AR R H SR FAR, REEZNEAAFERER
CHL R SRR B R

BB BV LSS . Bh iR st RS BT IS Ik 587, (HANRAESE

RS AN GHARRILAR KR . BEEAG K, 55 H7EAE BT S w1
20 ) SR AS I 4 IR S U B 5

A BRI 55 R R A H U

AREWIH2017TF4H 1HEZ 2201746 H30H 1k

§2 EH& MmN

2.1 EEFEARBFH

B & TR il 3% T
A 000847

A (Y L TITF i
Eea A 2014410521 H

0 SR I <5 A7 0

15, 521, 154, 275. 184

FEORRFE & B RS A i sl PR T B2 T 70 s Bk

BRI b 495 e S AL
SRR T AT T - PR R & TR
— S R IS0 (72 2 I, SRR AR FUNE 5 T
SRV AT SR AR, 1SR 5 A il
55 (5 L SC T RO
T CRERERRIE BR)
RS AR T TR, AR e A
R A A B U PR A U 25 6 TR T G TR A
G RIS
o=y A LA TR A T
TYNTry R R A

2/14




R AT S 2017 B SR
T @ o 2 4 S S TR AR R TR A HhER g FhEh TR HE
TIBELEMNREREAZ S | 000847 000846 003075
WEBR T EOFEL 4 | 507, 187,589. 02 | 14, 855, 572, 056. 00 | 158, 394, 630. 16

AU, %D'i

i

i

1

§3 FEWMFHIIMEEFERIN

3.1 EEMEIEHR

Bhr: NRmoo

R _ A (2017404 HO01H -~ 2017%06)%305)
HRR R A H b fic HRR R IHE

1. A B S A & 1,342, 851.91 253, 665, 456. 69 1,701, 918. 48

2. A AR 1,342, 851.91 253, 665, 456. 69 1,701, 918. 48

3. WIRE: & B H 507, 187,589.02 | 14,855,572, 056. 00 | 158, 394, 630. 16

v A OIS TR AR S AR BN . BB . HARRN CARE A i BB

) FHBRAH IR PR R AR
FE N TR 7R
kRS IR ) < B0AH 55 5

AR A C e B N _E A 2 se (AR i e
R EZ S N, ZIKHHE;@”LI&

R AWER AL EL, Pt

2. AHE G R 4B 2 1% H S5 5% 0 i
3.2 BEHERIN
3.2.1 AEHAES A E R FR 5 [FHA St b B A i 2 2 1 EL 3
HRl5E AR ER I
Py ﬁa@l&f W gibEs | kgt
BBt 22D mFRbr | ARG | BRGEFR | O-6 @-@
2 E4E) HEZ®
HE=ANH | 0.9947% | 0.0043% | 0. 3366% 0.0000% | 0.6581% | 0.0043%
HRl R I ER I
5 HMELI&:( W gibbis | b gtbhi
e 252D mFbn | R | RS | O-G @-®@
HEZQ@ =46 HEZ®
TE=AH | 1.0543% | 0.0043% | 0.3366% 0. 0000% 0.7177% | 0.0043%
o Rl Bt MEAHER I

3/14




ke Ml R Ar 2017 R RS

B B

e
4D

eyt
CEST
%0

V2GR
FEHEU
=46

N a8
HEY 2 A
HEZE®

O-BG

@-@

i E=AH

0. 9946%

0.0043%

0. 3366%

0. 0000%

0. 6580%

0.0043%

3.2.2 HESARAMUKESRIHHEWE RS RHE RS R AR &R

BN LR

ks AR H AR R S SRR i =R E Yt L]
(2014410A21H-2017546H300)

2015-4-3

2015-9-14

20

)16-2-25

2016-8-7

iR Tl iE A Elnsk Sl R igsR i R
(2014%10A21H-2017& 6 30H)

2017-1-18

2015-4-3

2015-9-14

20

)16-2-25

i

O i

4/14

2016-8-7

2017-1-18

2017-6-30

2017-6-30




HRRELSE T 4 2017 AFEE RS

thgttsh Ef R T A g RS ARt iRt R i et
(2016 8H18H-201746H30H)

0%
2016-8-18

2016-10-9

2015-11-30 2017-1-21

O F@ETE O LEHRES

2017-3-14

2017-5-5 2017-6-30

e RS S FAHEFERNBNAE, AdeaaRERDED AN EeH, &
B JA LS PRI AR B <5 1) 2% TG 7 i B LU A 5 2k 4 B R R 205

§4 BEAWSE

4.1 B¢ZE (RESLE/PH) Wi

AR SRS LTIR | EHMN .

e rmam | mEnm | R o
DL, PEEE, £
b | RS N2 7 N
S0 IF ik SR, %lxﬂ%‘é% ,
s HA LN, IEFH
%, N\ikﬂﬁ%o‘zoowm
o — B Z20144ET 7 8 AR RS
2 MG k. 2014-10-21 - 94F SEMARAAZHE
——— HEERAZ 7y o, ] e W a5

R E R
2l fit & &
Hpal

HEZ P, 201457
ERIIDNG LB =g R <)
PR w], AT 5 Bt B 2k
G4 2014100 &S
EARFE SR GLH,

(1) ERERREI. AR H AR A S S48 B Sh B R A S H RS
(2) MEFF AN E SGEMAT I 2 GIEFRAL ORGSR BIMED) AIAH S RLE

4.2 MEPNEES BRI FEH RN

5/14




ke Ml R Ar 2017 R RS

RGN, ARESEBENREME T (PREARICAMEIESRE) (B ANRI
EUEFF R B AL i) KSR EEM . S & FM AR SRR MBI E, AR
SAG M B o SR N BN P AR e B, AR A P XU (R 2 Ak b, 3k 0y a0
FEANESREAN 2o A GIBFE BT &4 JGEAE AR & & R IUEMZ)E,
P I & O AT AR 23 4T 4

4.3 APREEMHH
4.3.1 AP GHIERPITHELR

W GEFRRBEEHAR N TRESHERZEL) » AXFAFE T (1385
EHINE) JFRE AT, AFNELE R BRSNS B o e
R ERAZE], ERETT. BRSKE. A HPATESIAN, WIEHE. R, SoRTFBEES T
ERERA R AR I PR R A, REA 28 5 R SEB o

AMEIN, LR AV 5 6 S PATIE I R, ARG 23] T AR
5, REEANR TS FHI

4.3.2 REZHTARETHRHA
W N R KA AT EZ TN

4.4 5 AN ZES BB R FIEIE T

TSR T 5 W TR A RMPASE AR, UGS R ORIE B B, AR b
BN, EOE. BESUTHAME: SHKZE, BWEBCREEL G, 5l kmmxt
ZAME R, HAFEARALE, e ML B S kAT, G I,
SERLVEAR, WSS FAT, = shibor 4. 35% FAT 44, 78%, 104F [H fif 3. 25%
FATA3.63%, e AUEITS. 7%, FHRRATIN S BRAIN . BEEEAN6 T4, TiinfE R
TR 223, B E S O, W REE, 2 FEE RT3, 45%, 5%
Z=4)] F4755bp;  104F E Al 1-3. 55%, ZEW] EAT30bp; 14FAAAH B SE 4R IS T4 4%,
¥ Z4) 4T 15bp; SEEAMAFPE IAZEYR I T4, 6%, #ZH)_E1720bp; ROOTHLT3. 1%,
FEA) _EAT T 40bp.

REEGAE ZZE BRI T IRATAE . J A EAE, DARIX ZR B R R B T,
KB MERLZHREER, B TREE, ERES RN SIEE s o=, [
I SR T A

FORTH L AT AT = E K FHEMKE RIS, BERIAEE IE AR Tk
J&, GiEmENEEI, BEREEIE NEN ISR REA TS . & MBCRE SR -
FLAFRIRG RS 250, IR, (HREE BATAFRE S, T MECR s TRt
Hifa, HAE EHNGIESY, PR EE M. TR KNS XTI 2 T EEA,

6/14



ke Ml R Ar 2017 R RS

ARBE G RHF IR T T A A RIR A E B LR EAL, HYIEE I MBUE. 45
HATAR L, R AL G S, ORF R AP BIR A VEAIE T (L& A, BN A B2
B B R R B R, IR H A S

4.5 MEHAERESRNEGRIA

AR IR P R IR AR S BUSHE A L. 00078, AR i ML & B (B A 2 %<
0.9947%, [F A2 bb ek HE i 25 2250, 3366%.

R R T R 6% T O S A E 1. 00070 ASHR 5 IR S A E IR 25 R A
1. 0543%, [F] M 257 b 3 L vk U 2 %6 0. 3366%.

R R T R % HERE S A E 1. 00070 AR S IR S Al IR 25 %R AN
0. 9946%, [F ANV 27 bh ek i 2 28 50, 3366%.

§5 BEASWE

5.1 MEMRESHHEHNR

FF5 T H &% (n) o B LB I R ()

1 [i] 5 AL 7 L % 6, 105, 249, 649. 40 37.95

Hrp: fiig 6, 075, 039, 649. 40 37.76

B SRR 30, 210, 000. 00 0.19

2 | EANREERHT 4,846, 181, 829. 28 30. 13

e MW = =18 ) SE N GR ) )
S B

3 | AT R E AT eG4, 377, 308, 856. 88 27.21

4 | HAthgg 758, 113, 005. 10 4.71

5 At 16, 086, 853, 340. 66 100. 00

5.2 i IGIS B W % 5 L

] i H EH o) 2 e B HE RS (%)

1 e 5 199 P 5 5 (o] g ik % 4 70 - 1.74

b KRl Rl Bt - -

2 e 5 WA A5 5 [m] g ik % 4 70 558, 899, 140. 55 3. 60

b KRl Rl Bt - -

0t 3T PN 151 2 ] I 5% A 0 5 e < 7 AL T B A i iy BT RN A2 5 H R 8 AR 8
B IHE ELA] 10 R BT 2 A

7/14




ke Ml R Ar 2017 R RS

5157 IE B W ) 3% e R I 2 < TR 77 19+ EL AT 20% T 5 B

AN J A A B T T 3722 4 55 A [ A ) % < AR A R o B 7 4B AR 20% o

5.3 HE&BHASTHIRRIIR
5.3.1 HRA G FHIFRIREAF L

i H R
T AR B BT AL AP R R IR 46
et IR BT 2 A 2 ) A TR e e 1 51
et IR BT AT 2 9 AR I R A R 19

W5 A BR A AP R AR AR 120 R FH o0 i BH

AT G AR A R AT 2T AR IR T S 120 R 5 L o

5.3.2 WEHIREB R A &P LR KR A bl

. W SRR G AT | S IR AR B
S TR FEEE RIS (% FEEHE R ELE] (%)
1 30REAN 54. 24 3. 60
Horbrs FIRAFLIHHIL397TR 0. 00 B

(R 30 ) 26 £t
2 30K (%) —60K 11. 40 0. 00
Horbrs FIRAFLIHHIL397TR 0. 00 B

103 Bl 22 453
3 60K (&) —90K 24. 89 0. 00
Horp: FIRAFLIAHIL39TR 033 B

103 Bl 22 453
4 90K () —120K 6. 12 0. 00
Horb: FIRAFLIHHIL39TR 0 85 B

103 Bl 22 453
5 120K (%) —397TK (&) 2.12 0. 00
Horb: FIRAFLIAHIL39TR 0. 00 B

103 Bl 22 453
it 98. 76 3. 60

5.4 HMEHINBRA S THIRIKFFEITET 240K 5L i

ASF AR WA BB S TS FRAF SOl I 240 R L

8/14




ke Ml R Ar 2017 R RS

5.5 MEMRLF I MM RAGFBREAS

" e o 34 PR 1 E LU A
JF {5 i WA A (I6) R
(%)
E ZK i 55 828, 786, 605. 50 5. 34
2 | RATEEHE - -
3 | &R 812, 454, 878. 31 5.23
Horp R SRl T 812, 454, 878. 31 5.23
4 | I fRFE - -
5 | Al R 1,540, 138, 711. 97 9.92
6 | ISR 10, 108, 157. 51 0. 07
7 | FENEAE R 2,883, 551, 296. 11 18. 58
8 | HAh - -
9 &1t 6, 075, 039, 649. 40 39. 14
Pl A7 LRI 397 R 1 F-38)
10 182, 070, 646. 35 1.17
FZR A5 5%

5.6 MEHAIREMER A G2 & F 7 13#E LI R/ HER BIRT 42 B IR 40

F5 | Ry iR 2 e (Gk) | #EREA o) il
= 1 L5 71 4\ A =EN ZIN \
g 3 8 V1 EA (%)
1 011751059 | 17Z= i % SCP0O06 3, 000, 000 | 299, 872, 137. 94 1.93
2 179917 17N E S 17 3, 000, 000 | 299, 626, 251. 00 1.93
3 111709170 | 173 & R47CD170 3, 000, 000 | 299, 056, 067. 29 1.93
4 | 111711182 | 17 F24247CD182 3, 000, 000 | 299, 056, 067. 29 1.93
5 111715124 | 17TERA4R4TCD124 3, 000, 000 | 299, 056, 056. 40 1.93
17 JHEA4TC
6 111796660 PARHRiAT 3, 000, 000 | 299, 024, 621. 20 1.93
D090
7 111780365 | 17B%T4R4TCD135 3, 000, 000 | 298,961, 744. 71 1.93
1TZZE AR RATC
8 111780106 BT 3, 000, 000 | 296, 798, 163. 03 1.91
D006
LTERIEF AR T 4TCDO
9 111780006 m%gﬁﬁﬁ 3, 000, 000 | 296, 738, 043. 24 1.91
10 | 111619094 | 1618 F424TCD094 2,500,000 | 249,977, 134. 16 1.61

9/14




ke Ml R Ar 2017 R RS

5.7 “BeTEM” 5 “WRBAIE” Bk MEE R FEI R

sl e 515 L
5 B Pl 25 8 R 48 B0, 25 (F5) —0. 5%[H] 1 3L 0
5 w7 0 A s 25 52 ) e v 1L 0. 0552%
5 w7 0 A s 25 52 ) A AL 0. 0041%
e AP AEAS AR O 2552 110 266 06T {17 167 B0~ 25018 0. 0254%

75 1 Py B0 R B O X {EL I 210, 25%5 0t 15t A
ANH e AN T JI A T 0 8 ) 2 XA 2100, 25% AT DL«

75 3 P IE i 25 R R 8 XH(EIA 20, 5% 1% 00 B B

A 4 AR A T I i 28 L AR 2 X E A £1)0. 50% YT L o

5.8 MEIARIELA SMME L2 & F = 3E LI R/ BRI+ B SRR SR

H
B R OReE
= S s B2 (N | N g AR (7
5 i ZF HE ) | AiiE o) L ()
1 1789045 | 17 _FF11A1 500, 000 | 30, 170, 000. 00 0.19

5.9 HEHEMEME
5.9.1 ZE&IH A

I & T A R K R AR AT (B, RO BN R DR RRAS SR, #4222 A
B R 2E M I8 RS L SN R0 i BT A, A LR AR TR PA 42 S B ) R AT 1 4

HiH i .

5.9. 2MEHEHA, AERESBFIKEFRFEMRERERNER, REXAALAZSHTRTH
Bl +A ISR R AT EAA R H IR R E IR AE, RAERS M HT—FEN 2324

Fis. AfHEE.

5.9.3 FHARBE =ML

] TR

EH )

A ORIE &

2T 2797 B

IS EsINs,

43,708, 783. 00

o2 AT F K

714,404, 222. 10

Gl =] W N~

FoAt SR

10/14




ke Ml R Ar 2017 R RS

6 HAth

T | it

758, 113, 005. 10

5.9.4 HBRA GG MHER AL ST HIAR I 7
FEfe L5 PN )Y S P R o T Y Py LS e Pl T T Y 2 S P

§6 FBAESHHED)

A

i

R A

R R mC

rhEl TR HE

e 5 ST B < 47 A0 A0

104, 763, 316. 20

21,047, 498, 062. 76

13, 776, 490. 32

et S0 300 1) e <5 e P D 3 00

645, 004, 348. 95

42,621,677, 086. 53

335, 036, 319. 24

e S0 300 1) e <5 B [ 3 0

242, 580, 076. 13

48, 813, 603, 093. 29

190, 418, 179. 40

T ST YIA B < 473 A0 A0

507, 187, 589. 02

14, 855, 572, 056. 00

158, 394, 630. 16

I LR R BN B B, [ 5 T i A0 800 <

§7 EE&EFEANCHERRERREAR ST S WA

s | 2575 | ZKHHM A2 o 3 B o & EH R
1 FA ) 2017-05-26 200, 000, 000. 00 | 200, 000, 000. 00 -
2 FA ) 2017-06-28 20, 000, 000. 00 20, 000, 000. 00 -
3 g [] 2017-04-18 -9, 500, 000. 00 -9, 500, 000. 00 -
4 g [] 2017-06-06 -40, 000, 000. 00 | —40, 000, 000. 00 -
5 g [] 2017-06-13 -5, 000, 000. 00 -5, 000, 000. 00 -
6 g [] 2017-06-15 -3, 000, 000. 00 -3, 000, 000. 00 -
7 g [] 2017-06-20 —-152, 621, 062. 02 | —152, 621, 062. 02 -
8 STELEF | 2017-04-05 7,973. 17 7,973. 17 -
9 STELE | 2017-04-06 1,621.13 1,621.13 -
10 | 74 | 2017-04-07 1,605. 93 1, 605. 93 -
11 | 24| 2017-04-10 4,472. 31 4,472. 31 -
12 | 74 F$E | 2017-04-11 1, 549. 66 1, 549. 66 -
13 | 74| 2017-04-12 1, 509. 62 1, 509. 62 -
14 | 74 FHL | 2017-04-13 1,498. 21 1,498. 21 -

11/14




ke Ml R Ar 2017 R RS

YR | 2017-04-14 1, 544. 15 1, 544. 15 -
IR | 2017-04-17 4, 455. 76 4, 455. 76 -
IR | 2017-04-18 1,622. 48 1, 622. 48 -
Iy | 2017-04-19 507. 77 507. 77 -
AT | 2017-04-20 507. 63 507. 63 -
Iy | 2017-04-21 530. 84 530. 84 -
IR | 2017-04-24 1,528.27 1,528. 27 -
IR | 2017-04-25 525. 23 525. 23 -
AT | 2017-04-26 544. 26 544. 26 -
I | 2017-04-27 561. 90 561. 90 -
I | 2017-04-28 540. 54 540. 54 -
I | 2017-05-02 2, 245. 99 2, 245. 99 -
I | 2017-05-03 565. 46 565. 46 -
I | 2017-05-04 548. 06 548. 06 -
AT | 2017-05-05 553. 69 553. 69 -
Iy | 2017-05-08 1, 658. 28 1, 658. 28 -
Y41 FE | 2017-05-09 555. 94 555. 94 -
YL EHE | 2017-05-10 541. 64 541. 64 -
AT | 2017-05-11 533. 58 533. 58 -
I | 2017-05-12 521. 65 521. 65 -
I | 2017-05-15 1, 547. 29 1, 547. 29 -
I EHE | 2017-05-16 512. 74 512. 74 -
I | 2017-05-17 512.16 512. 16 -
Iy | 2017-05-18 508. 29 508. 29 -
I | 2017-05-19 501. 67 501. 67 -
I | 2017-05-22 1,593. 98 1,593. 98 -
Iy | 2017-05-23 510. 31 510. 31 -
I | 2017-05-24 713. 74 713. 74 -
I | 2017-05-25 518.51 518.51 -
I EHE | 2017-05-26 514. 26 514. 26 -
Y | 2017-05-31 105, 627. 11 105, 627. 11 -
YT | 2017-06-01 21, 487. 94 21, 487. 94 -
I | 2017-06-02 21, 266. 07 21, 266. 07 -

12/14



ke Ml R Ar 2017 R RS

48 | 4L | 2017-06-05 63, 779. 97 63, 779. 97 -
49 | 4 | 2017-06-06 20, 993. 04 20, 993. 04 -
50 | ZLLEES | 2017-06-07 16, 509. 52 16, 509. 52 -
51 | /4L 4% | 2017-06-08 16, 423. 94 16, 423. 94 -
52 | /LS | 2017-06-09 15, 856. 75 15, 856. 75 -
53 | LA | 2017-06-12 47, 455. 42 47, 455. 42 -
54 | LS | 2017-06-13 15, 580. 16 15, 580. 16 -
55 | LA | 2017-06-14 15, 348. 98 15, 348. 98 -
56 | LA | 2017-06-15 15, 003. 40 15, 003. 40 -
57 | /r4LFH% | 2017-06-16 14, 564. 78 14, 564. 78 -
58 | 4T | 2017-06-19 49, 055. 93 49, 055. 93 -
59 | Zr4LHAK | 2017-06-20 722. 82 722. 82 -
60 | Zr4CFHR | 2017-06-21 707. 23 707. 23 -
61 | 4L FAK | 2017-06-22 852. 55 852. 55 -
62 | /4L EAK | 2017-06-23 534. 36 534. 36 -
63 | 4L | 2017-06-26 2, 076. 40 2, 076. 40 -
64 | /4L EAK | 2017-06-27 1, 245. 53 1, 245. 53 -
65 | Zr4LEAK | 2017-06-28 747.78 747.78 -
66 | Zr4LFAK | 2017-06-29 11, 388. 23 11, 388. 23 -
67 | /4K | 2017-06-30 3, 285. 59 3, 285. 59 -
it 10, 387, 707.58 | 10, 387, 707. 58

§8 FMBREEFHRNAMERRGER

8.1 EMINE—BRREFAESHBLHIED BB T 20%H 1H 5L
AN AN T R T B BB A B e B0E B R 20% 5 O

8.2 B RE IR HMERER

AN T ITE 2 A B 3 R SR ) A A AR

§9 FEXMHER

9.1 FEXHER

13/14



PRl S T4 2017 EE B EEIRE

(1) A [k 2 14 7 v R B 10 T 37 5 < S R 1 S A
(2) (PRt miinkete s mH)

(3) (rhRpbe izt EH s+

(4) (PR b gt & FE 1)

(5) FEEE LS TR B

(6) e FEE Nk Bt ft . el

(7> Fp [k 2 2R HAl S A

9.2 TR
BEE NS SIEE NN AT
9.3 HFFR
B E AT AEE MV (] e e A ), WATE SO DA, 72 G B (R AT 3R SO
S ENfE
M HTE: PEESEHARARZ RS 400-160-6000 (Fitis , (010)
85003210

MHk: http://www. zrfunds. com. cn/

HRIESEEARAF
—0—t&FEEA=Zt+—H

14 /14



	中融货币市场基金
	2017年第二季度报告
	2017年06月30日
	基金管理人:中融基金管理有限公司
	基金托管人:南京银行股份有限公司
	报告送出日期:2017年07月21日
	§1  重要提示
	§2  基金产品概况
	2.1 基金基本情况

	§3  主要财务指标和基金净值表现
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值收益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净值收益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 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
	4.3.1 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 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现

	§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
	债券正回购的资金余额超过基金资产净值的20%的说明
	5.3 基金投资组合平均剩余期限
	5.3.1 投资组合平均剩余期限基本情况
	5.3.2 报告期末投资组合平均剩余期限分布比例
	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
	报告期内负偏离度的绝对值达到0.25%情况说明
	报告期内正偏离度的绝对值达到0.5%情况说明
	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
	5.9.1 基金计价方法说明
	5.9.2 报告期内，本基金投资决策程序符合相关法律法规的要求，未发现本基金投资的前十名证券的发行主体本期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。
	5.9.3 其他资产构成
	5.9.4 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


