HrEmREFRRESHIERRRES

2026 tF58 3 2

3

ERE

2026 ££ 09 A 30 H

HEFHN: BRESEEAGRAF
EELEAN: THFTROERAE
WEZHE: 2026410 A 27 H



FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

§1 BEERRN

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

HGIUE NAZIEHRAT B A IR A A IRIE A I & & RZ0E, T 2026 4 10 H 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
BEAR S HH U .

AR TR 55 R R L .
AERIE 2026 467 A 1 HiigE 9 H 30 Hiks

§ 2 HEF= MR

AL FA T b AT R S
v 012196

5 oA 012196

e (Y LTI
F&ERAMH 2021 46 A 2 H
i BAR Fi 4 1 0 i i 1,222,169,142 .47 17

FE TR S PRAERE B SR s PR AT T, @i x i
JoR ARV PR 4 TR ANBIE FE  REG it Jo A3 2 AR Lo s w1
Jp AR P E 2 GE K IO 5T A ARG, T4k
B G B (KR e Y1

BBt Hbx

A IE I E V5 R ARG G TR 2T R A T ISR T
Wk ke, FIEZR T4 21K AR Se e KOs DA K RT3 AL AR
SRS ST A8 DR 2K B8 7 0 YT X RS A FRUUI A 2 = HEAT 23 BT oF
fili, ARG F U SIEEEPT R VFRTEE A, HE AR
FEREE S figF. BLeE st 2 Ia A RC B ELp]. 1R s U AR
Bt s VG, FE ORISR SR AT R R E R BRI 1, iR
HEMREME. thoh, ARERRFEh T E M S A e
B8 7 TG BRI, M A, S 5 R 2 ) 1 R

AT o HAh T BB RS RS BRI A BURIBIR
WL BEPESCRRUESR R ARG . SRbATA IR RS . S 5
GV 55 HO BT SR L AFFEFEUE % BT SR

b & L Ik i YR 300 FEHUS RS X 50%+ PGB ZE SR EL (AR

E NI S bl




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

el 2 X 25%+ P E-ZR A 4 (1-3 ) TR B0 % X 25%

AT G R A AR, TUIMSC R AN T AR v - B T T 4 2
e,

AT G BB T OB AR AT, 2 i AL ) B
BRI BBRARA . T DL R ST By U 48 2 e e SR
AT L, B A P B T 32 BN B S BRI XS CAB MR T 375K

RS AL 2 R 17 T+0 [ Rg 5y, H A AN BRI BR 1), P B BB mT
RO L A BRI 330D TR RS LR SN
I HE X JE B A BB S R 38 R ) P BB AL T 52 5 H AN IE
BUATREAT R MRS CAE N T T & AR T IS 2 T, T E
ANREIEHAZ 5y, WEBANEE S 32, Wl Re Al K —E i sh ik
WD 25

FEEHN RS E AR AR

HEEA AIEARAT A A7 BR 22 7

R G2k S I e TR

R MRS A PR AR & C

INEEE S S INE

012196 012197

A IR T g o 2k 47
FSY

861,649,604.07 173 360,519,538.40 {7

§ 3 EEMFIMIPMESFERI

3.1 EEMFHER

A KR
» WA (2026 4E 7 H 1 H—20264E9 H 30 H)
I =YY
L AR R TR A A R R & C
1A 2 SB35 9,215,720.34 3,140,717.31
2 AR 30,423,039.70 11,531,024.64

3T 24 32k < 7 A S0 )
i

0.0347 0.0316

4 IR 5™ 1

644,886,910.08 258,586,589.86

S5HIRE G HUTHE

0.7484 0.7173

ETEBIN
P EART FrsE 7

b A A2 L N OR L SRS AN A Lt 7 B St R 2 P N S N N L 6

2 A E B Bt Fi i AR HON BB WS L FthN A& 2 el e sh il at)
FHBRAH 5 Bl MM FH A 453 2% i RO AR A, A IR 9 A Y] C s i as n A 22 Fe i (A2 50

En s

3.2 EEHERIN

3.2.1 EEHBUHEN KR KI5 RLST B AR R HB

FHT T AR R A A




FAT W R A R A TR S 4 R 3 4 2026 4R 55

3 TR

s 1 B A 3 N NG5S
" praetEs | T gkt | T
Bt e KR % . e 28 b O-® @-®
@) HZ®
HE=4NH 4.72% 0.63% -5.24% 0.76% 9.96% -0.13%
L ESNH -2.72% 0.66% -0.81% 0.79% -1.91% -0.13%
ok —5 -1.31% 0.71% -4.43% 0.74% 3.12% -0.03%
TE=4F 15.23% 0.87% 17.06% 0.77% -1.83% 0.10%
P T -23.97% 1.02% -1.79% 0.77% -22.18% 0.25%
HILEom
N = -25.16% 1.00% -8.41% 0.77% -16.75% 0.23%
R RS
% &
R AR A C
A NZ53aa
sty | I gy | B
B KD KERprEZE W25 %G HE 26 R bR ®O-G @-@
@ HZ®
TE=MH 4.52% 0.63% -5.24% 0.76% 9.76% -0.13%
TR H 3.11% 0.66% -0.81% 0.79% -2.30% -0.13%
ok—5 -2.08% 0.71% -4.43% 0.74% 2.35% -0.03%
E=5 12.52% 0.87% 17.06% 0.77% -4.54% 0.10%
TR HAE -26.94% 1.02% -1.79% 0.77% -25.15% 0.25%
HIE4& 5
i;;; @;i -28.27% 1.00% -8.41% 0.77% -19.86% 0.23%
4

322 BESAFAAEFURES RHFER KRR AHE RS REME
Wiz 3 FR AR 3 ) EL AR

R b DAL SE SR GA N T M - .5 0 A M S P I SR 28 K i TF S k. 3533 LU

(
i L
¥ ﬁv"'\ﬂ | m’, \\f\
W
W
=36. 00% |
~42. 00% M
-48. 00%
) o~ oy =+ uw uy = i M~ [ w w o o = = = ™ o =
L= . o4 =] = o4 L= ] = o4 =] — o =] e L3 } — (2} (= = o
R T T T T T I I
"Y1 23 T XTI ITITITILIrLEr R
— — — I 4 ] ] gl gl agd =< =< b wn uy uy uy 45 ul:v 4'::
o4 o [} [} o4 o4 () o4 o [} o4 o o o4 o () [} (o) o [
= = = = D = D = = = = = D = C.} = = = = =
o4 o4 (2} o4 L] o4 o4 [} (o] [ o4 o [} o~ o4 o4
\—#n?&junmi;ﬁ,ﬁawmﬁ%iﬁigti ABSREERAARHI S e |
301 R

AT
/
|'|IH'.|h'|f"| .rlllﬁ‘r\ IJ.-_,-J/I




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

R b DAL SE SRS C I T M 5 .55 8 A ML i PR I SR 28 K i [ S k. 35 >3 LU

0. 00% 1

-6. 00%

-12. 00%

-18. 00%

-24. 00%

-30. 00%

~36. 00%

-42. 00%

-48. 00%
e o] o =t L w = ~ gl [ = 5] = 5] (5] = =] (=] (=] (=] o™ o (=
=1 — o =] - o~ (=} — o [=] — o~ =1 — ) — o~ o — =
O O S O S U S S S - -
T % &3 L X LI L YT ZEOTLOREEOLE R
— — — o In) o ™ [ 3] o =t =t =t el 3] uy 3] 45 ul:v 4'::
e =] &4 ] e e e =] = &4 =] =] ) e = 4 &4 4 ] =
=] (=] (=] (= (=] (=] =] =] (=] (=) (=] =] =] (=] (=] (=] (= =] =]
&~ &~ &~ & &~ & &~ &~ &~ &4 &~ &~ ~ &~ &~ & &~ &~ &~ &~

\— BEaREFRSCETAAEKE —BRREFERACE T ISR ENES ‘

§4 BEARE

4.1 ZE&ELH (RESLBE/N) FHr

EARFEEHHEEEH | EF
A | WE JIRR Mk L]
RN | EERH | FR

B, mWit. 2008 4F 9 A% 2009 4 10 A
£ IMI TOEEH T AE; 2009 4F 11 H &
2013 4 12 H A UE 27 A A PR A A
TAE, EHERFOLITF G 2014 4E 3 H

AF L 2003 4 9 2023 4E 2 HEEH R ESEHA R A
WP | BeS 126 - 16 | TAE, JiIEM7EHR. 3448, 2023 4F
b 3 AR RS AR A, SR

e S5 17 SRS VR S R R AR B R R A
B, BUEH R % o R G I E RS RIS
BBt AR M AR S R
Wi eaH, HEREA,

E: 1 AEEEEEELENERHIOVARESFAENH, a2 B RER H L
L iR &L BB AR DI A AR S U RER A% (ERO B

2+ MEFFMLEIRIFEAEE T EIE R & CQEFReLEIMES. BH, aQEH
NN 53 B8 B ORFAIESR AL N 3 R AR SR € -

4.1.1 BARGAERF B E BRI BR 2 B i S 2 B RN B A7 R L

L Nl




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

U s - O . X
4 7 o BB E () FEBRI ]
/N
NEEFG 2 934,622,175.90 | 2017 £ 12 A 19 H
. FAF B P S H R 1 134,305,223.37 | 2024 45 H 13 H
o HoAhgH & 1 642,836,734.36 | 2024 7 A 1 H
&1t 4 1,711,764,133.63

WS BN, BFUET 2026 4F 7 H 23 HEA TH S | HAZER S,

4.2 EENGHRE A AE IR R A5 15 O U

HEEHNFY: ARG N, ARGEBEN T (P NRITNEESR 555
BVE) (ARTPEARUES R TR BEE HINE) S5 IR RN L % TS 4 U F)  7 DA
oA B G (3 G 5 TR A 3 VSR I8, AN ISRAE TS SR T A i DU A PR 38 Y 2
EH, AR KGRI AT T, e RA NSRRI 2E . AR A, HeisfRE
REEEI, TR ERL A AFIZRAT N 54 4% 8 Bl DL R R BB VR & ek ik
R B TR I RLE »

4.3 AP GETULHA
4.3.1 A3 5l B AT B

4 TN E R ST T8 3 T TE 07 AN B TSR, TR R BER L8 5 A TP
PN SN T A A SIS R R L, B MR R T 4
PR . B E I A @A R, WIHERRER RS RV S LS R
¥ VS S A B SRR BRI 4 B 2 A 2 AR B ALV P P T LA 1 R e, I B LR 1
PR E TR BT TR ) LR o A TR A PRI S 9 R 1 P ST R LB TR, 7E R
YT T2 TS AEE 43 4L AR 2 P £ e L

4.3.2 REZGHIT AT T

BB N RS A RS A 2 8 1 F H R A5 i IR R B AT AL S
AN 2t 28 1) [ IS 0 28 57 o il DR 15 5 2 5 P 95 8 SR G sl P 558 7 2 1T R 2B 0 [ F B T 52
Gy» HeGEBENERM KRB A SRR MR FKYE, PR AL & E, Sty el
(U] s L B R AT BB IR 21 B S R A

ARG I, AT G5 TR 5 Y PR AL AT OQIEEHE L . B & R A R ZRIAT, &
F TR AL G S 5385 BT AT 50 R H A A2 5 S8 0 (F $30 A2 5 Bl i i E 7 24
I RRAZ B 5% IAE S0 3 16 U, DM 18 K0 A S 4 6 DR 450 % SROMRS e B0 A P I A1 A 5
A WA R KB R BE BN 758 5 AR 2 ik (1 K S 8 S AT

4.4 WERNESB B RIENIZ/EI T

% 5 U0 JE 11 7T




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

WAIARN, FiFfREEa Ak 2OUREES, 7 ARS8 AR, 9 AFEERE, HiaR
WU AL B A . Horh AT AHOCAR R MR [0, e AT R R 31 91%, JEAEAT LR 2k
30. 15%, ATV T Bk 24. 16%. KA 8 i 3 20AR B0 B S8 B i, RAT Bk 16. 82%, MR
K 15.49%, At Bk 12, 11%, 23 TJe/RERILR, AP R Bk 14. 64%. #
e A, TEATREON A R 7. 18%, MIEAERHEIEECT Bk 4. 98%, ELLH IUAZE T k.

SN B, SEERAE R AR R, =2 ARG T A e, 10 AR5
GRIZE N 4. 47% EFFE 5. 29%, 10 4F HEFIZ A 3. 08% AT 30 48 s, BRfTH 10 4F
KFGFEFIR BT A 4. 37%, 10 Sk E g7 FTHE 4. 43%, 1M 10 FE 5 fGR mfh 2 5. 3%. i
B MR TR SO SR R KU B A, BRI B T . WK, B AT IR
R R T DAV R, A BRE K 0 BE L), % B I A X K R Y R AR, 2
FEXT A, A B TAIEZATAT S AR, R R 4R A

AVIEER, FEAMHEIE—CmPkik. MIMTRE, HERETARMEGR, R ER
JEFE R T3 3 ARG AR 177 ] P AT AT TS PE R, BUR SRR I A RS, N 7 A e s 34T
gL, WEREHA, NI HIG KR TP 5, {Hi5 N2 EAHER. %EE
AT B AIRAS T, AR BE G (R e RIE B ARSI AT SR SRR AR Al

4.5 WEHAZESHFERI

WA, A4 A BMERER KN 4. 72%, [FNE S ER K2 K -5. 24%, C 2%
PR B I 2R 4. 52%,  [8) BV SR vk 3 K% g5, 24%,

4.6 MEMANESFE ANBEE ST FEE N

I, AT R R AR IS T A A AR H U & 0y B AR AN — 3 A\ B 2
ERPHHER T LT T,

§5 BHAGHKE

5.1 MEMIRESFH ~HEHR

eHEAL: AR

s i H e o) i 2 B T EE 1 (%)

1| B 626,921,537.27 69.26

Horr. R 626,921,537.27 69.26

HERH

] 5 WAL el A3

Hr: fidz

PSRRI




#

iR R A IR BB G 2026 SR5R 3 TR,

HA

SRR BE

EROMITAE i TR

KN IR i 5

30,003,538.35

3.31

Forbre SRR SRR B
Sl B

HATAEARR G L it

246,794,888.12

27.27

HAb g™

1,394,081.75

0.15

it

905,114,045.49

100.00

VE: R RBEER E M BB A G HLH B R I AN [T 248, 963, 416. 32 Ju, A
SE L] 27. 56%.

5.2 MEMIRLATI A RIBRERTAS
5.2.1 MEHRETL S REFABEREAS

EHEAL: ARt

R K ARMHE Go) 5E$%Zfﬁ%m
A /SN /NN R 4 1,138,977.00 0.13
B P4 10,152,991.96 1.12
C b4 252,066,148.72 27.90
D CEVANEE VNI /S W& e 1 AN | 4 12,758,837.90 1.41
E jeiin|4 24,977,275.00 2.76
F bR AN - -
G B B et I 1 114 38,021,301.00 421
H s gl - -
I SRR RS B AR IR S 8,192,116.77 0.91
J AT 4 19,310,696.00 2.14
K S Hl = - -
L FH BT AR 55 R 25k 360,100.00 0.04
M REEHEFANE AR S5 4,797,735.60 0.53
N IR FRBEAN A HL i i B 1,278,761.00 0.14
0 JERIRSS . BB AR IR 5 - -
P HE - -
Q A2 TAE 4,903,180.00 0.54
R A AERE R R - -
S A - -
it 377,958,120.95 41.83

5.2.2 MEPRETIL I REOBRBEREBRERHAE

SRS NRMT

eS| naml (NRH) b e TR E ] (%)
B1E RS 22,612,145.97 2.50
B H 5 AR v VE 2 39,203,530.66 4.34

87 3R 1L )T




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

H T 2% i 27,907,016.16 3.09
1Rl 44,540,713.21 4.93
Sl 4,718,378.93 0.52
T PR fi 9,153,823.47 1.01
Tk 26,461,775.97 2.93
FEBEAR 24,156,203.18 2.67
JR AR 31,043,357.49 3.44
5 = 11,244,113.10 1.24
NGEA4 7,922,358.18 0.88
&ait 248,963,416.32 27.56

T P by SR A2 RS ) [ Bt P AT Mk 73 b vt

5.3 RIS E o 2 B HE LU KNP BB B B 4
5.3.1 MEPIREA SME & F ST 19E BB D HEF AT+ 4 R 83

2
SEiA. NRMit
. _ o 3 G B PR A
Fa | AR Ji% 52 44 e (B ~RMME o) e
Ebfil (%)
e Ne
1 |00883 j; ] 1,354,000 27,848,724.29 3.08
1 | 600938 Hh ] v 900 30,078.00 0.00
2 | 601006 Rk 5,143,700 24.381,138.00 2.70
3 109896 Z AR 1,244,800 19,714,954.44 2.18
4 |601668 [ 23R 4,498,400 19,523,056.00 2.16
5 1301039 rRAE RN 2,529,900 18,265,878.00 2.02
ERTHREE
6 | 02883 j;{i & 2,290,000 14,743,363.50 1.63
7 101787 AR 4 799,000 13,347,177.71 1.48
8 | 06618 R R 376,050 11,621,118.28 1.29
9 | 00189 IR AR 1,204,000 11,461,932.87 1.27
10 | 603338 AN | 210,300 11,221,608.00 1.24

5.4 MEWREF S MM 2R AFERAE

AT EAIRE IR ARG 67

5.5 & HIRIEA SME HES T 1#E G EF R LA RS S B 4

AT AR AR RFFA 7 o

5.6 IR HIARIL A SO G 2 B E HU B K/ INEE R O BT+ 48 B 7= SORRIE S
B4




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

AHE G AR IR ARFFA B SRR -

5.7 B IR A S E 5 2 T3 E HL B K/ N EE R O B 42 Bt e R4 B
il

AR EAREWIRARFFA RS-

5.8 A MR A SME G ES B 1#E I DT BRT A BUES B 48
AT AR AR R A AU .

5.9 MEMRFE SRR KBTI 5 1F LA

5.9.1 MEWRAEES BB HIBIR YL S8 2 B 48
AT AR WA R BRI 424

5.9.2 AE S HTBIRE KR BOR

AT G BB W SO XS ER SN, DABSIMR G F Yy, R B RS PEAT
A8 G TR RR I ICAR I B2 A 2400 I AR RO B 48, S A TR v XS A 0 43 4 XL
VEELSERIGIEN IR

5.10 MEHRAEEHF M HE AR H LA
5.10.1 AR EREH BB EBOR

IS SR IR N 7 A Rz 577 T RGeS, AEE S AR XU
HFEN, DERE N EZEH N, G EGUN R MR A G s EReR . £ E U5
L RE R, BB B 22 G AR R 7 F5 (K 0 d 5 I, 978 2075 R8 [ 0] B
AR Ik Al Ve A X RFAE, T BT R E, T RE, IRBGRAS AN, %
BB G I B RUS o

5.10.2 FREBIRAZESHF I B SR B B 4
AEE G AR WIRAR I E G 5540

5.10.3 A3 E R L B PP
AR AN, AL ERETE UG S REE R R BORAER S H 1.

5.11 BHEAEGMERE
5.11.1

#
©
=
piss
=



FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

AT R A AT A4 RS (AT AR R, KRR BEAR A7 PR 2 =] A2 40 2 G 1) H AT — 4
W 52 B [ 5B 55 e SR AL S T Pk XA 55 Ja3 5 /N 0 55 T RO AR 1 o b TSl BB 00 A BR 24 =] E AR 7
G il H AT — 52 A B 2 B JE iR A 2 IR A 2 . BB SRTLIF A BLSS R M T
xS ECHARER IR ATIRE ST
AT B0 bR AR I RATIE S BT R FRE P AT B A VA A RN 2 = LA 25K
B iR RS, BB BN R R IAS I 3 B AT+ A4 53 I R AT AR BUA g
FRIINLS A, BRI S il H AT — N 2B ATHEST. AT .

5.11.2
ARG R AT T 2 ER A 34 A R e ) & e I S 5, AL 448 BN il BN
TFE SR B 2L A IS N E T SEN .
5.11.3 HALBE =Mk
SR MR

v
do

HHK e ()

A7 PRAIE

JSISCHE 73 Sk

NI &l 1,387,084.40

YA 2

IV TIAE 6,997.35

oAb SR

HAth

D ||| [W[N|—

&1t 1,394,081.75

5.11.4 REWRFFR KA T HBOAK AT RS54
AN AR S IR R AT A T IR (0 P e e 5157

5.11.5 REHIRAT 4 B AT R FR B ORI Di B
K G AR AR BB T 44 B P AN AR I 32 BRA L

§ 6 JFAE S MRS

HRL:
T H HE SRS A AR R AERRS C

i 35 HH A A A 898,372,194.81 371,846,751.23
i 75 30 1) 2 4 FR A 47 0 2,200,575.26 1,330,054.79
W 8 e B 38,923,166.00 12,657,267.62
i
R W) B 5 0 AR Bty
B (G E LA - E )

010 BT 11 ;W




FHR i SRR IR G RIE R BT 4 2026 R4 3 TR

EREs asl 861,649,604.07 | 360,519,538.40

$7 ZeBENCHBERRERTAESHNL

7.1 ZREEEAFAEEZSHIRHER

AR N 3 e BN Tois Y A B e B AR B S I O

7.2 ZEEFENZHBEARSRBAEST 5 YA
AR I A BN TCIE Y A B e AR 15 5 WA

§8 ZAENMHER

8.1 FEXMFHER

v R IR 73 B A B D3 o M B ST 7 2 4 BT R = AR SCA

v R IR 73 B B D 2 A T o o A 3 VR 5 AR TR R B A W PR S A5
GHE MR AR RS IR R e e a5 F)

CGHE MR AT RS AR SRR R e E il

CGHE MR AT RS BRSSO e S5 45D

BB E LS BRI B

[\')r—t

» (@] > w
7 P M P

8.2 TR HE

HRESEHAR AT
Hodik: PRI AE H X R FE KIE 7088 5

8.3 &R
RSO T FE T R A A R A ) IR R 3 2 B, B N i P B R e
AT PR A 2

PR BRI BaF SN, TR EAESEEAARESERARA
PR G 400-887-9555
Mtk: http://www. cmfchina. com

el

HERSEHARAA
2026 4 10 A 27 H

o101 U 11 m



	§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管理人对报告期内本基金运作遵规守信情况的说明
	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报告期末按行业分类的股票投资组合
	5.3期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4报告期末按债券品种分类的债券投资组合
	5.5报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9报告期末本基金投资的股指期货交易情况说明
	5.10报告期末本基金投资的国债期货交易情况说明
	5.11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情况
	7.1基金管理人持有本基金份额变动情况
	7.2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


