HREAEERMIHEE 2026 £
FRMRE

2026 £ 06 A 30 H

HEFHN: BRESEEAGRAF
HEFEEN: PEBITROARAF
ZEHHEB: 202647 H 21 H

—‘

_A

5 2




HRAEE R M E 2026 5 2 FEIRG

§1 BEERRN

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
T, JEXS A BRI SRR R A S8 Bk AR E A ) S S A

S FRE N EARAT AR A PR 2 AR 8 A 2k 4

SEZE, T 2026 467 A 20 HEK TA

W RS54 bR . IERIAR R A GG FENE, RERRNEMAERERILR, kT

PEFRIR B BRI

B N RV AIRUSEAR TS 0 3 1) S A B A P 2

R

b

Sz
Sz

BEATE B A S U S

E5, EARIERE—E

BN BTFACRILAR MR BBAT MRS, $5 A IR BT RS AT N A 40

At i % R RS H
AR HAE 2026 4F 4 A 1 Hilg % 6 A 30 Hik.

§ 2 HEF= MR

AL A FE 1R

R4 R 000644

5 oA 000644

Y (e LTI
G FARH 201446 H 18 H

0T J R I G 03 A0S 0

62,980,454,205.92 11

BBt Hbx

FE L S B8 7 () 2 AR R RS PR AT SR R, 5 s Bl
BN £ EU O HE 5 5% BT

K&

B SR

AR UI™E T I A oA, RIS 4 &
S, EIE xR T RRA SR, EREAS %4
Y5 B E I R, 38 SRAR 2 i 2 s .

(DARIEZ M THRPR . SMBCR T, #E A TR
B HIIFR 5

@ﬁﬁ%%@%mﬁ%ﬁmﬁ e A A S A PP SR Aff e
HEFETHE,

()M T 37 55 < (L2 175 00 21 & 1 22 0 A ST IR DA S 5 8 i
TP LB EATIE 2 %

(HFECEH BB IERI TS T, A ISR 7% L
Fo, SRR R B 5T fh A AT AR E R 2
G)FHABOI IS IR, RIFAEERRaE.

Mk & L I ifE

N R T3 A kB HE R 2 (B )

R@W aRHIE

ARG NG, R SUREE E rP IR RS o

810 3t 12 )




HRAEE R M E 2026 5 2 FEIRG

AT < K TIU RS AN I 2 A T IR SR A A IR S A S 4

i R .
FEEHN R A E AR AR
REEA Hh L RAT A A7 PR 2 )

& T Pk N EE TR

HEHEERM A

HEHeES M B

INEEE S SR INE

000644

000651

IR T IR o 2k 47
FSY

61,234,444.136.71 1y

1,746,010,069.21 1

§ 3 EEWM SRS HERI

3.1 EEMFHER

A, NRMoo
» W (2026 £ 4 A 1 H—2026 46 H 30 H)
I =YY
SRS AR E TR A AR R B
1A O S 146,776,508.68 4,885,556.40
2 A HAF 146,776,508.68 4,885,556.40

3R B 5™ 1

61,234,444,136.71

1,746,010,069.21

T A O SRBGE fE S S AR S SON . BRI

AT 2t 1A SR P < BUAH 55 o

HAN (A& 2 SRHER S D
FURRAH 2 B A P IRAEL 45 9% 5 (K0 AR A0 AS I D9 A 9] 2 se B it fn_E A0 2 e (B 22 5
oezd, i BE Mg SR R ASVERZ S, FTEL, A S EARS S, A CSE

3.2 EEHERIN
3.2.1 ARG HESG B EN KR RS RIS BRI 2 E
HEHEERT A
= 5
By | R LRI §Z§§
12 o RhrEzE | Al | - 2-®
EAQ) ; RRifEZE
@ EAE)
@
Tk =1MH 0.2391% 0.0003% 0.0873% 0.0000% 0.1518% 0.0003%
it EARAH 0.4950% 0.0003% 0.1736% 0.0000% 0.3214% 0.0003%
ot E—4F 1.0314% 0.0003% 0.3525% 0.0000% 0.6789% 0.0003%
U B 4.1959% 0.0010% 1.0632% 0.0000% 3.1327% 0.0010%
AR 7.8831% 0.0011% 1.7729% 0.0000% 6.1102% 0.0011%
U et B 12.2250% 0.0013% 2.4836% 0.0000% 9.7414% 0.0013%
i EAAE 22.7559% 0.0023% 3.5482% 0.0000% | 19.2077% 0.0023%
HEEER
VN 31.0509% 0.0028% 4.2715% 0.0000% | 26.7794% 0.0028%




HRAEE R M E 2026 5 2 FEIRG

HREHEERM B

. o | kg
oy | TP | SR E{,; g
2 o iR | ks | @-® @-@
RO ® %@ RAEZE
@
HFE=1HA 0.2991% 0.0003% 0.0873% 0.0000% 0.2118% 0.0003%
TEARTH 0.6146% 0.0003% 0.1736% 0.0000% 0.4410% 0.0003%
TEk—8 1.2741% 0.0003% 0.3525% 0.0000% 0.9216% 0.0003%
o FE=4F 4.9485% 0.0010% 1.0632% 0.0000% 3.8853% 0.0010%
TEIAE 9.1847% 0.0011% 1.7729% 0.0000% 7.4118% 0.0011%
U R 14.0411% 0.0013% 2.4836% 0.0000% | 11.5575% 0.0013%
TEA4E 25.6432% 0.0023% 3.5482% 0.0000% | 22.0950% 0.0023%
H3E4 5
e A 34.7920% 0.0028% 4.2715% 0.0000% | 30.5205% 0.0028%
ARG A
% %
ARSI N IE H 0.

322 BESAFAAEFURES RBHFER KRR EEE RS REME
Wiz 3 SR AR 3 ) EL AR

BRI IB 2R TETH AR P DL 2L Ay J8) A M sy B A2 3 ROBC 28 JCRY 05 3L 3934 HU R

. 00%

00%
. 00%
. 00%

00%
. 00%
2. 00%
9. 00%
6. 00%
3. 00%
0

. 00%

2014-06-18

2015-02-04

M o~ m 0 f ~ © 0 o o o M~ 0 M o
o - N - O N = M- 2 = o N = ™
£t 4 2 P T LS LT ELL
T YT LT PR YR OLYSLOIE OROAaOT
L 45 -é: M~ 2] o o~ =] = - ] I o [ b
- = = = = = = &4 &N /™ & &N oo
c 2o o 2 o 2o o 2 9 2 o o o o o
S R R N I -~ A T = ]
— AR EEETAR TR ANGESE — BB EEMmAR NS ILE R #
%3 312w

2025-03-19

2025-11-05
2026-06-30




HRAEE R M E 2026 5 2 FEIRG

R IE 2R TE TN B R DL 2L 3 J8) A M sy B A2 0 ROBC 28 ACRY 05 3Lk 3934 HU B

36. 00%

32. 00%

28. 00%

24, 00%

20. 00%

16. 00%

12. 00%

8. 00%

4. 00%

e T g - ee 3z e TS B Q28 = 8 8
I T T T I G (LU
YT LI 3L 3L TT LT TR LL LS
R EEEEEEEEEEE B R

— BRReEEMBRIDAANEE — BB T RMmBRIT IS ENEE
§4 BHAMRE
4.1 ZE&4H (RELEELB/NA) FHN
FEARKERELT | Lk
wa | B HHIR PN Tt B
EEREH | B{EHM | FR
B, Wit 2016 4F 7 A% 2021 F 12 A
TETER RS AR AR TIE, E5
R RAS S 51,2021 4F 12 A F 2022 410
FEF IR S5 0 7= BT IR A7) TAE,
AR R B H B R A 3 2022 4F 11
AMABRESEHARAT, PEH
PR VBB s RE SR i 3k &. #
PN 2023 4 8 FHEERMNSEE. HEEHEAN
skEA | HES HsH - 9 | MNHMAEMGRAIE RS
e INOC 14 58 BT U 25 2 Ok e 3 QIE 25 4%

BAEE . RN 3 e Wi
ARG TF B 4 R 41 B 2
i RE SR R R R . AT 6 N H
E I U R R A TR P B 2 4
AL 3 A H o HPDF i B R 5
BB AR RARIE T 30 REFA
oz RIS SR R e e e




HRAEE R M E 2026 5 2 FEIRG

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 BRI A AR S MR <745 18 L A B

HGEHNFY: ARG N, AREGEBEN T (P NRITNEES R 555
GIE) (ATFHEIEF R R RSB EE B INE) S5 IR RN L 5 T 51 v U] ) 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
REEG I, T E R G R ANFIZE ATy 2 (5 R DL RS BB 1R & A R A
PR B 5 TR I RLE »

3 AFRGERUH
3.1 AP35 R RPAT O
A LN WV St DT P WIRP U E S a7 /Y R e ki d s e S /AR B D E iy

REH = BEEHNE 7P A GG BN R IE R, H5E DIk 0 ar ., 4k
PR EEHEAMA RN IRPIE, MR RRR RS SRA G A SR
PR LRI IR SRR PR K 7, #5258 A & e BEAE BB B N AT BL 1 2R 3R, B e B AR A
(B SAS U Gk A O = 82 DNIOY S PSTIiWE & STk SR S E S a i R i i R s
G TC R AR S B AL AN T 1 i AL

4.3.2 REZGHIT 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

AARTT I, AEE G % AL 5 320 P A A% AR TR A R A RESRIAT, »
ARG S 5 05 B JF5a i 7 H U 38 5 A0 (K B0 32 5y el i iR 27 2
H RSB 1 5% 52 S 38H 5 IR, M TR B R AE A TR 08 SR 7 2210 A 2B R 138 5 o
A WA AR KB R BE BN 758 5 AR 2 ik (1 2K S 8 S AT

4.4 HEWARZ ST RIEABIESHT

PR AEITE



HRAEE R M E 2026 5 2 FEIRG

2026 4F “FERE, LU E/MENSE, BTSN ERE. NEmMTS. S0
IR RIE . #5507, 4 . 5 F € B 5 5t e BB R 1H R B 0 0 A -1, 6% —4. 1%,
Beotuil — I RET, HAPH PRSI, 4 . 5 H BRI R E Rt F 5y
AN-13. % —16. 2%, At fRI FEEH R, FEER R ML bRRg:, 4 H. 5 b
B 9% Bt T EE A 0 4. 9%, 0. 8%, o L5 BURF 3 S (0 S2 T AR B R mtg s ik
WA FEFEREE, 4 A 5 A HlE S st Rt RIS 008 1. 2% 0. 4%, JRBE G HE Ly
FEE RS, H B A A (R R RSP . TR, 4 AL 5 AR R E RS
B H R0 0. 2%, —0. 6%, #—ZEEERE—DESS, FaiH R E. KB
WA RO, ERS WM AR — Wt XA R GO, O RSN R
MRS, 4 A 5 A& HFE K 14. 0%, 19. 4%, ELLEFIRM, % T4
PRI ARG AR B2 T R B S . AU I, G ML B AR TR RIS AR SR THRE, 4
H. 5 H. 6 Al PMT 43514 50. 3%+ 50. 0% 50. 3%, 6 H HEHF [ FY kX E, H6
JFEP AR ORI T B4R 502 A 51, 4%F1 51. 2%, WANRIE MR, HFERmiBE T e
BB, R SRR A GRAGRA AT EEE, HEAA T ghehan T FRoR . AR am T 2 s AT
1 )5 o

B T 7 7 1A«

2026 4 ZZ=FE, AT S IR RPN JEPRIRSL, R R R (1
RFAE, DROOT BEA [l 4% 7 K10 [ IR 2 1. 4%PHIT RSN, 4 H 5 H .6 H I HME 55 1. 35%.
1. 34%. 1.44%, Hrh 4 A1 5 H— AR TBOERRIZAT, SoR@AT R SIIEL T B Bt fh 72
FOIRES: 6 HBEE R ER R R A RBHERAZE LJ7, fimEbnEaseE, HmsiEEZrssg
PR, BEBAGBIIE SR T A BRI 15 BE, 4 AREFEREMR BTN E, &
BUAT Y MLF $E1JE 2000 4270 WU 16 14 51 58 4000 447G, (HEESDEIRES . BURN T
RAT VR, BATHR R A RATERSHET, HEFRTRRIN . N5 A5, B,
5 3 B [ 3 3l AT — FEA R B3N, (H AT MLF {437 1000 2 7exd wfr, - [R]I 4ERF
0 [A] W RAF AR, R A RS A B A, DROOT H M8 4k S 4E #5778 1. 34% A, T 6
Ho EBUN BT BTG - B P52 BRI R B R R LR, RS enn i H i bril
S, DROO7 H XME IR T2 1. 44%, FHTRIBBOERAM AR 7, HRATEE 7 R, MLF, [H
157 3K 52 S 2 AR 18 W 03 [ D < L BRI 47, A ZR R s S AR P 4%, RS TR B
BARARIIRE Jay,  FEAk S0 57 T A i T S A%

G HERAE:

ARIEGAEME AN, 7RI EENER RS M TSR IE LT, RS HR R i 28 b ik
P, RATRER K A AR S AT AT, DAL AU et

4.5 MEHAE KGRI

#
»
=
piss
~
=



e

EIR T AT RS 2026 4F45 2 AR

AN, AFE A Kh

KA 2 )y 0. 2991%, RV SR Ak 2528 4 0. 0873%.

4.6 MEMNESFE ANBEE ST EE U

AAE N RN 0. 2391%, [R ANV i3 AEIR 25 % N 0. 0873%, B

WA, AF R RAEES: AN TAEH RS M AR A ANBE AN = a AN it
SRR ER T HT oS E.
§5 WA EWE
5.1 MEMAREESE=HEHEN
SHiah: NRTG
7 i H S (o) b7 3 & R BRI A (%)
1| Bl s ot 29,634,870,764.86 42.66
Hrr, iz 29,634,870,764.86 42.66
B FRHIESR - -
2 | ENREERTE 13,137,099,397.44 18.91
s W Bl i 2R E ] ]
%@ﬁﬁ
3| RATHER NS H&AT & 25,442.508,354.13 36.62
4 ﬁﬂﬁﬁ# 1,261,064,551.75 1.82
&1t 69,475,543,068.18 100.00
5.2 HiE B3 5] e e % 1 O
SHiah: NRTG
e | BiH ARG B I E A EER (%)
. 4t 3 PN 45 2 (B U ik % S 8.85
Hodr: = Bl e i % _
Fe | OiH EH ) oI G P E A LR (%)
5 At R A5 55 0] ) ik % 4R 00 6,459,960,794.51 10.26

Forpre ST [l g it %

4

5 I PN 557 B i 8 AR A0 2

FHHE BRG] B Tl BT 2 A

5.2.1 fiiZe IE W K3 SR BT B S 3E R 20% K35 B

AT AR I PN 15353 L B ) 5 <

5.3 HESHEASTIHFIKRIMR

EA @ﬁmwﬂﬁﬁ

AR L

WtA“%Eﬂﬁ%ﬁﬁﬁ

A 20%.




HRAEE R M E 2026 5 2 FEIRG

5.3.1 WEASFHRRPRERFL

i H

RE

AR BT A AP T AR

112

575 T A 1505 20 5~ 290 A IR e v

118

0 S P #5523 A IR A AR

91

5.3.2 HEFARRASFHRKBREL 120 RIELUH

AT ARG W B AP AR IR AR T 120 K.

5.3.3 MEHIRE A ST 9T ARIYIR 7475 Lol

P2 A SYIRR

B HIPR B e R
PEFE RG] (%)

PR 91 5 5 4
FEEE LB (%)

1 |30 KA

30.09

10.26

EIRES A

Foof: 8 A A G 397 KT

2 30K (&) -60 K

8.84

EIRES A

oo A A G 397 KT

3 160K (&) -9 K

13.90

R ESTR

Hrpe FRASIES 397 R

4 190K (&) -120 &

5.69

R ESTR

Horp RSN 397 R

5 120k () -397 K (8D

51.79

EIRESTR

Horpe RSN 397 R

it

110.31

10.26

5.4 WEHNERA S PRI RFEIEIT 240 RIEHULH

AT AR I N BT AL T T AR AR SRR 240 R

5.5 MEMIREMIF WA RNMFEF LS

F5 fi g5 s b ARME Go of 25 4 T PV B ) (%6
1| BXRf65 -

P AT YR - -

LRt fig 5,151,802,751.82 8.18

Horp: BURM 4Rl 3,244,885,568.75 5.15

4 | flkfigz - -

Al A g % 55 1,036,037,728.33 1.65

#

=

H
—
o
=i




HRAEE R M E 2026 5 2 FEIRG

T 22 9

[FILA7 I

23,447,030,284.71

37.23

FHoAth

O [0 |2 |

it

29,634,870,764.86

47.05

R RAF LI 397 RAEJPF
SR ES e

5.6 & HIRIEA SRME HESF#E GRS BT+ 2 RSsSB4

SEEAL: NRMT

e LIS H T
o e e " g4 & PN .
F5 TS i3 44 NRME (OB HHE H 1
(5K
(%)
1 250431 25 K& 31 13,800,000 | 1,397,299.840.24 2.22
26 LR4RAT
2 112602051 14,000,000 | 1,383,587,984.65 2.20
CDO51
25 b HERAT
3 112512182 ALETRAT 10,000,000 | 998,716,435.89 1.59
CD182
26 FFEARAT
4 112691450 ITRRAT 10,000,000 | 998,415,001.95 1.59
CDO11
5 230413 23 KK 13 8,100,000 | 827,011,947.16 1.31
25 BARAT
6 112515298 RERAT 7,500,000 | 745,447,345.03 1.18
CD298
26 L FUHRAT
7 112612055 ALEERAT 7,000,000 | 696,931,367.66 1.11
CD055
26 VLIMRAT
8 112614057 AT 7,000,000 | 692,426,271.53 1.10
CD057
25 RAHRAT
9 112515168 3 & 5,500,000 | 549,827.354.67 0.87
CD168
25 BRI
10 112599313 f%ﬁiﬂkl] 5,000,000 | 499,820,687.81 0.79
AT CD041

0.7

“WTeM” SHESERRAIZRTH ST B 7 R i B i E KW

i H

i 5 15 0

et J N = B I L3 AE 0.25 () -0.5%
iR/

2 A P 5 R 1 A e 0.0357%
e 3 PN R S R T e A 0.0085%
35 30 P9 BN AR H O 235 5 1) 40 6E L 1 77 5 0.0246%

FEIE

5.7.1 HEHIN AR S B I ZE X EIAF 0.25% 15 30 8 B
I G AR5 I P TC A7 0 5 ) e B B 0. 25% 0TI«

S

9

k12w

~




HRAEE R M E 2026 5 2 FEIRG

5.7.2 REHIN BB R EIEXHEIAE] 0.5%F 0t i B
A B 4 AR ST P I I 85 E (Y 40 LT 5 0. %R«

5.8 B HIRIEA FOMME o He & 7= 1 E LB RN HRA I BT+ 48 R SCHRRIESS
BB B4

AHE G AR IR ARFFA B SR SR -

5.9 BRWAEIHEME
5.9.1 E& M ATIEDH

ARG A E R MR AL, BB RUASEN AR SIR , 4% 5 bR 26 9125 18 HL SN
P S4rth, EHBRFLINME, FHIHE R . AR H o> 2000 5 8 0 A
{E4ERETE 1. 0000 JT.
5.9.2

AR BRI AT+ AR TR B RAT T, A B AR R R ARAT 12 i 75 4 ) H AT —SE N 32

~

28] ] 5 < i e LR P AR T o v T T ERAT B A PR ) AT 7 i 1) I — S N B2 2
Hx el EEHE R BaSNCERFBITm 2R P EANRRITIAAT . JERURAT Bty

A7 PR 2 R AEAR T i) R — £ A 1 52 21 [ S e i E S B R AL I R L A BN R ERAT 1Y

b o r I RAEARAT IEAR A PR w] AR 5 G 1) H AT — 4 N ¥ 2 B R e B B R

oK R B A B R T R AR AT ARSI AR AT B A PR A R AR T G ) AT SR A

W52 B K e B R PR R IR IR Y R T ENRARIT) R B T IIAL T .

AT B0 bR AR I RATIE S BB R FRE P A B A VR A RN 2 = L AR 25K
B iR RS, S8 B NR R IASIE 3 B AT+ A4 53 I R AT AR BUA g

ISR, B S M H AT —FARZBIRIFEDTT . LTTEE.

5.9.3 HARTE MR

1

Fs HHK w# o)

FHARES 164,980.74

PSCUE F5 7 S 3k 1,259,700,000.00

JSZYCA) S

AL HR T R 1,199,571.01

INENEN

R

oAt

[o<BEEN [ e N IV, I BN VS I SR

&t 1,261,064,551.75

010 T 12 17




HRAEE R M E 2026 5 2 FEIRG

§ 6 JFAE S MRS

AL Ay

HiH

HEHEFERM A

HEHEFELT B

w%%%m%i{ﬁﬁm

61,306,527,427.24

1,516,235,481.86

265,366,531,232.78

2,041,482,273.28

ﬁ%%%ﬁ%%&@@%ﬁ

265,438,614,523.31

1,811,707,685.93

T AL S 1 B

61,234,444,136.71

1,746,010,069.21

§$7 ZEEHEANCHBEARERHA LRSS VA

F5 L5 77 R 5 H T oA () T HaE (o) EH R

1 AR IR - 0.02 0.00

&1t - - 0.02 0.00

E: AEES N MRESE, ARHEBOIONHRE AR F RO EUER, HICHN .
§8 BEEXHHR

8.1 FAENMFER

v ERIE TR B B A S HEAE B R A

o1
/

£
SYUA

8.2 FFHHh R

R R E AR A

Mk BRI AR H X ORIE 7088

8.3 EFEAHAR

BRSO TR R A
HATIRAF &P

B E XA B EER, A E A & BN R

M7k & HF WA
Fe G PN 55 TR AL

BV

=)

BB PR RO ) IR WA it ], B R I ] P I R

RS HBiE: 400-887-9555

o101 W 12 7

BB PR 2 ® 130

GV SIS

&E

EEHARAT




AR E RIS 2026 55 2 TG

M3E: http://www. cmfchina. com

HERSEHARAA
2026 427 H 21 H

o122 i 12 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


