b

2R P RIESF TR & 2026 £
B 1 FRERE

2026 ¥£ 03 A 31 H

HEFHN: BRESEEAGRAF
HEFEEN: AEBITROARAF
ZEHHEB: 202644 H 22 H



TR %R AT RIS PR 6 2026 4F56 1 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

IS FLE NHRE BT IR A PR A AR E A 2 e 5 R RE, T 2026 4 4 A 21 HER 7K
W RS54 bR . IERIAR R A GG FENE, RERRNEMAERERILR, kT
P AR 3 B B8

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 461 A 1 HigE 3 H 31 Hiks

§ 2 HEF= MR

AL AW LR TR &

H4 ARG 217002

oG 217002

B (Y LTI TR

HEEFRAEMH 2003 4F 4 H 28 H

et B A F 4 47 800 i 40 184,671,469.32 17}

% Hbr SER L TGRS kAN ER R R TR

TR E T I, AT B 52 55 (R L L B R 0T
AT AR B IR, RAE#RAE B IRIEL 2
Riftk. B, BRI E S FR U PR E 7 2, 4Kk
S RV 57 BC B A7) DL EE 51 Dy o AR 3E 24 1)
VO N HEAT R B IBCSEAR R T, SRAR 2 R BRI
e REVE A W0 FA LS & JF e BT PP (4 7
R RGHE ) F BO AT A MR o, AR
et s ARG A% o BT, 45 H X 28 =) B A A
K AN ERMEZKCT P, I A3 A E 1T 37
(ERAt T B AT R I K P R BB S o B 0B T
KA EB S E L, 755 AR UL s %, [
I PRAIEZH 5 PR IAT S 1396 A2 15 10 I <AL 5 22 o AE 221 X
RSz RTSR 5 A R AR A I B A B H AR AR SR 43
BEARMG, JE T A UE S S B A E IR A TR W, 2
ITAFFE IR L7 .

%1 30 3L 10 7T




TR %R AT RIS PR 6 2026 4F56 1 TR,

. T BRI L *50%+ L 180 TR B A
e e R 594 R B 25%
T ey T PN S IO T Ny NTE
R 2 A SR, KIARE T, B AR
i,
oNTSTIN T AR AT
ety AT A A ]

§ 3 EEWM SRS HERI

3.1 EETEIRIR

gfr: ARt

FEW 5 WEH (202641 H 1 H—2026 43 A 31 A
LAHA 2 S i 2 29,551,973.00
2 A AR 12,898,744.37
3R 35 5 4 4 B A A A 0.0882
4 SR B 5 1E 347,889,683.96
SR B A 1.8838

ETEBIN
IKFEART FrsIE 7

bR A5 L I N R SRS AN A Lt 7 B St R 5 P N S N N L &

2 A s B i i 2k e AR SR | BB S L HethlN O 2 fe (B A2 sh I ad)
FUBRAH B A FHIRAE 45 5% i RO AR 800, A IR 9 A 9] 2 s B iz on_E A3 22 Fe (A2 50

a5 .
3.2 EEHERI
3.2.1 AEHESHTFENE KR L SFE LS LB IR 25 2 1
s | AR . NG5S
N papy | TIEER e | IR
Bt e KR % . e 28 b O-® @-®
@) HZ®
HE=4H 7.31% 0.59% -1.58% 0.47% 8.89% 0.12%
SO ANA N & 9.70% 0.65% -2.03% 0.43% 11.73% 0.22%
A4 25.00% 0.61% 6.47% 0.41% 18.53% 0.20%
TE=F 37.09% 0.68% 14.21% 0.44% 22.88% 0.24%
P T 38.18% 0.82% 9.86% 0.46% 28.32% 0.36%
HEHR
i;&;@%/@ 772.92% 0.88% 208.55% 0.69% 564.37% 0.19%

322 HESASRAAEBURES R FEE KRR KL SRS LR EE

W 28 FR AR EN ) LR




TR %R AT RIS PR 6 2026 4F56 1 TR,

HBHRHFHIRE RTFMER KRS E MR LB R A 2 3R A0 0 5 1E B X bR E]

810.00%

720.00%

630.00%

540.00% ﬁ“

450.00%

360.00%

270.00% 4

180.00% oo™

90.00% L
0.00%
=] L ul = o — w [ ] o (4] —l L (= 4] o LD )] [np] w (5] (] —
o] - (] (o] ] (] ] (] - (] — [ - (o] L] (o] (] (o] (] o
N T S Y S T - S R
[a] o (] - L] o [ - - o] ] [ ] -l - (o] (] () - =] [ ]
T L D Y G
(] il (=] [] (] o — — - -l — — — - L] [g] o™ o o o
[w] (=] [m] (=] (] ()] (] (] (] L] (] (] (] (] (] (] (=] ] (] (]
o] o™ o] (] o] o™ ] ] ] o] ] ] o™ o] ] (o] o™ (o] ] ]
—HETEFERES B NAEEKE —BEELEFERS bl Al ®

§4 BEARE

4.1 ZE&ELH (RESLBE/N) FHr

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

B, TrEHmt. 2002 47 AAH
HE TrRRAT R AR A w2003 49 H
IMAKERSEHARAR, YELS
HRE R AT T 1 DL R B B 2013
12 AMAERITSERAR, ARG
B 2015 4E 12 AN HRE R &
AR AR, SGARHR 2R AR A DY
WEFF R AL 4 R A WOE BT BOR &

%{\ N2 pr R P
& iﬁi 2016452 |, | RGP A
I EEL USRI G HARR TR &

KBRS EESLH, PUFREEH—
TR, THME LR P AR SR R B A
A AR Fe e i B VR A B R R
& R RGHFRIEF R RS
PR H R A RS R I S il
Bty R A 38 R T T B VR A B R R 4
(LOF). T Ik R IE R & BUIE I3 4% 7%
Fodr . AT R I8 I S AR SR T 2k

%3 U 3L 10 7T




TR %R AT RIS PR 6 2026 4F56 1 TR,

| | | [ R a%H, RERGAH,

ii1\;%ﬁé&%ﬁ%@%&%ﬁ%%ﬁ%éé@iﬁﬁ,EE%@%@%E%E%M
LR S4B AR I AR MR 2 WU E I ER At (XD HIY;

2« MEFFMAE R E AR AEBE D EE N 2 GEFESLENMES. KH., SRER
NN 53 B8 B ORFIESR AL N 3 i AR SR € -

4.2 BIRFAEFE R E EIT R T LB B &2 3 [N E K7 g

EHEAL: Nt

U EamE |, . X
4, 7 2K A (”” YR E () (R ]
/N
NEEFG 7 6,853,994,025.45 | 2016 £ 2 H 3 H
o FAF TP S R 1 137,143,585.27 | 2023 £ 2 H 24 H
HAabH A _
&1t 8 6,991,137,610.72

4.3 EE NGRS IR R A 75 1 0L U

HGEHNFEY: ARG N, AREGEBEN T (P NRITNEESR 555
R ARTPERIEFIRB IR G AR E B INEY S5 VR RN S A% IS it o IV ) 0 5 LA
LA KL G (M3 4 1 [ S 2 SR N 58, AN WRSRAE TS B RS 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, SR NSRBI R . ARG A, ik
REFEEM, TIRERLSHE AFIZEIAT N BE MR T B 45 & ik ik
PR B 5 TR R RILE

AP 5T TR

1 AF32 5 B I HAT T 5L

A LN WVt DT P WIRP U E S a7 Y Y R e B d g e S /AR B D Ei gy
REH = BEEHNE TP A GG BB RARIE %, H15E DIk 0 ar . 4k
PR, REEHAIA @2 EAEE, Wi RERA S SRAGEHERI
PR LRI IR SRR PR K 7, #5582 & e BEAE SRV B N AT BL 1 2R 3R, B F B AR A
PBAE T R R I B R Y o 8 BN AR ST FE R 1R N ES T A BOR AL S T AE
G TC R AR S B AL TRAN T 1 ) AL

4.4.2 REZGHAT AT TR
HGE PN IR RS A G Z B E H R A5, iR IET R B A T3 5
AR i 32 1) TR B 10 52 o i DS 5 8 L 5 1R 5% 8 S s e gt sl P 55 7 v ¢ A= 19 TR H S 0 52

4.4
4.4.

#
>
=
Nz
=
=



TR %R AT RIS PR 6 2026 4F56 1 TR,

Gy, REEHNERM R RA GBI R ARE, JFRAICREE, el ek
(RIHe) R AP EAT BB IO 2L 5 S5 BR S

ARG I, ASE G TR 5 Y PR AL AN DR EHE L . B & R A R 2R IAT, &
ARG S 5 A5 B JF5a i 7 H U 38 5 A0 (K B0 32 5y Sl i iR 27 2
FRSAC R (1 5% AE 55 3547 10 1%, IR TR B0 AL S5 4 5 A3 B SRS 7 2210 R 2B I A1 32 9
T WA AR R B AT BE T BN P28 5 AR o s (0 K+ B S AT N

4.5 HEMAZESE T RIEABIESHT

WG E N E ML ARRIEAT, GRS R R K . 1 S R) I 2 BT S, B
RO B A5 SRR — e R, 5 = B AT SR AF LA W o A R O S,
HF R AR R, AN FRSREETE, PPLIRLGIRIE G BTNt . #1300 FaEUiE
P, JEEMAL TR, . ARREHRIEE . S5 TR, A E ik
TAAAE 1. UL B -

KTRESNIBIE, RSN ARHEATE S S BT KIE D & 5 AT T iE G8 e, oF
FH OB RERF . L& TSRS Al AT S HAES 6
P RS, FF O SR BM A ARAT SR LR S B P e e, 0 — D AR i AT A 1 [ B B LR 2H
BB B RO VAT K SR E G, FEUGEE R [ TS B T — 2 AW,
HATRR T AEIERS N A1IE D) S8 =

4.6 MEAEESHGTRA

WE N, AESHBUFHEIG KRN 7.31%, RN SEEER KA1, 58%,

4.7 MEMANESFE ANBERE ST EE U

N, AT SR A RIS T A TR H U S 0 B A AN ECE AN — 0 A
ERPHHER T T T,

§5 BEAGHE

5.1 MEMIRESFH~HEHNR

SEEAL: NRMT

75 I H EH ) ob 2 G B P IR E AR (%)
1| BaEHTE 124,221,005.30 35.53

Hre 124,221,005.30 35.53
2 | BEeEHE




TR %R AT RIS PR 6 2026 4F56 1 TR,

[ 5 WAL i 43

156,443,733.67

44.74

Hrpe it

156,443,733.67

44.74

B SCRRIE SR

BRI BE

ERLAT AR AR TR

KNG il

o KW e SRR AR

EEfh B

HUTAE SR S M i

16,138,807.80

4.62

HAb 5t

52,867,256.51

15.12

fif

349,670,803.28

100.00

5.2 MEMIRLATI A RIBRERTAS
5.2.1 MEHRETL S REFABEREAS

EHEAL: AR

R K ARHE GE) 5E$%Zfﬁ%m
A /SO N N 1|4 - -
B P4 456,120.00 0.13
C b4 57,911,954.30 16.65
D CEWA NI WA N S W) 2 sy S VA 4 1,947,172.00 0.56
E fESiIN 4 - -
F R AT - -
G BB eI N 12 57,190.00 0.02
H s gl - -
I SRR RS B AR IR S 9,248,047.00 2.66
J AT 4 37,650,591.00 10.82
K St =l 13,276,947.00 3.82
L R BT AR 55 R 25k 557,405.00 0.16
M FEEREFANEA MRS 3,115,579.00 0.90
N IR FRBEAN A HL i i B - -
0 JERIRSS . G BN AR IR 5 - -
P HE - -
Q PAEFIH S TAE - -
R A AERE R R - -
S A - -

&ait 124,221,005.30 35.71

5.2.2 MEPRETIL I REOBRBEREBRERHAE

AN AR AR R AT T IR 1558 B 5

ZIN o

5.3 EHIRIEA SME HES T #E IR HF IR+ 2 R SR B 4

% 6 Ul 3L 10 7T




TR %R AT RIS PR 6 2026 4F56 1 TR,

EHEAL: ARt

e | mEmem | mman | HE B | AnkE Go | Do
Eefl (%)
1 |601288 LV ERAT 2,334,900 15,643,830.00 4.50
2 601398 TRRAT 1,164,700 8,898,308.00 2.56
3 | 002812 BRERA 127,200 8,621,616.00 2.48
4 | 600031 =—HL 389,300 7,482,346.00 2.15
5 1000100 TCL FH 1,579,400 6,744,038.00 1.94
6 | 600048 alya 1,121,900 6,529,458.00 1.88
7 1601939 BBARAT 587,400 5,668,410.00 1.63
8 | 600276 TE 5ty 25 24 90,300 4,986,366.00 1.43
9 | 600050 Hh [ 1 d 1,106,100 4,922,145.00 1.41
10 | 001979 Tl 548,200 4,610,362.00 1.33

5.4 MEWREF S MM 2R AFERAE

eHEAL: NIRRT

7% il

KAfehE Go)

e R HHE B (%)

BESEE

103,978,711.20

29.89

7 AR

W | N

SRl

52,465,022.47

15.08

Ho: BURME Rl

il i3

Al A R B 5

TR

A (ATAZHAD)

[ M A7 H

O [0 | Q[ ||~

FHoAth

it

156,443,733.67

44.97

5.5 AEHIRIEA SRME HES T #E G ERE WET LA RS S 4

SEEAL: NRMT

AL T
P | s s fiigr 2R HE R ARME Go FEEHAE
B (%)
1 |019792 25 [Ef5i 19 154,000 15,516,297.42 4.46
2 1019773 25 [Efii 08 143,000 14,489,825.64 4.17
3 019827 26 [E 5 01 110,000 11,029,043.01 3.17
4 | 242380008 | 23 H47 Kk ZE45 01 100,000 10,592,129.86 3.04
5 | 242380019 | 23 HEAi# K 2215 01 100,000 10,565,431.78 3.04

=
piss
=
=




TR %R AT RIS PR 6 2026 4F56 1 TR,

5.6 IR IR A SO G 2 B 1E EL ) K/ INHEA OB+ 48 B 7= SCRRIE S
B4

AT EARE IR AR A B SRR SR

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

ARG ARG WIRARFF A &R

5.8 MEHARIEA SME o FE 3 7 15E L /N4 TR T 44 BGIE S B A 4
AT AR IR R FFA B

5.9 MEMRSFE SRR KB 5 1F LA

5.9.1 MEHIRAZESTH KB B 5 S8 25 BT 40
WRIEARE S G FAME, AREASERIEMS .

5.9.2 AESEBBIR R RHEBOR
WRIEARE S G FAME, AREASERIEMS .

5.10 MEHIRAZES BB K E B AL 5 1H 0L U

5.10.1 Z<HA B R R BUR
WAL S FME, AESEARSEEBIRES.

5.10.2 R FIARAEEEB B FH R S5 4
WAL S G RME, FEEFS SRS

5.10.3 A3 E R AR BE AN
WIEARE A FME, ARSGEASHEGIHKRAZ S

5. 11 HHEASWMEIE
5.11.1

AN R A AT A2 RS (AT AR R A RO ARAT BB 4 A7 BR 24 W) A4 15 i) BT —
P B 2 B R e B P R B OB S5 A R AL R T RE X B 55 R B B S T AR AT
Hh R ARAT IRAR A7 BR 22 =R i 5 2 ] AT — 57 PN 5 52 28] [ o < i B LS JR) R AR 1 o o T
TALAi 78 HRAT B 43 A PR 2 ) A1 75 G 1) 1 I — 6 P9 8 52 3 [ o < M B B R (R A 1 PP AR

#
o
=i
H
=
A



TR %R AT RIS PR 6 2026 4F56 1 TR,

HRAT A A PR 2> =] R 3 5 G 1) AT — 47 P9 8 32 21 L X it B BLE RS S i BN RARAT I 4
Tl o MVARAT IcAn A7 BR 2 F L 5 20 ) AT — 45 PN B 52 31 [ X < B BELS R 4B T
AT B0 bR AR I RATE S A BEBT R R P AT B A VR A RN 2 =) L AR 25K
B iR RS, S8 B AR R IASIE 3 BE AT+ A4 53 I R AT AR BUA g
ISR, B S M H AT —FARZBIRIFEDT . LTEE.

5.11.2
RIE SRR 48 B 2258 8 4 A TR E 1) & ik IR 22 1, AR 445 H N N1l
TR F R IR EE A NE LN,
5.11.3 HAWKE =ML
LA NEMT

75 2 & G

1| fEHRIES 34,087.33
2| MIRESRERE K 50,002,198.63
30| NIBER)

4 | BICRLE .
5| MK 2,830,970.55
6 | HAhRISGHK

7| HAh -
8 | &it 52,867,256.51

5.11.4 REFRFFE KA TR BOA R T H 57 4
AT B AR AR5 A AL T 5 BOUI A 7T #4557

5115 fREHIARA 2 B R P A RIE 2 PRI O YA
AR A 5 SRR 4 IS b AN YR B B«

§ 6 JFAE S MRS

Hfr:
A HHHAAT S A 0 i 108,829,164.61
i A5 H1 3 () i, H N 3 0 100,600,523.15
P8: S S A0 T 4 I [ 3 20 24,758,218.44
Tt BT L S 3R AR B 8 (A A/l BA-" 38 51D -
A A R A 20 i i 184,671,469.32

§$7 ZEEENBHEERSRHEAZEEEN




TR %R AT RIS PR 6 2026 4F56 1 TR,

7.1 ZEEEANFEEESHBRIHER
AR I 2 8 BN T 18 BT B e e AR 1 DL o

7.2 ZEEENZHERRERREEEZ 5 A
AR A B BN T s A B e A S A 5 W A

§8 BAENMHFHEF

8.1 FAENMFER

v R EIIE 73 B A P D3 S UM BE ST 7R ik 8 B R A =) ST

v PP RS B AR B O 2 AT P T I SR B SR e L R S
(R 2R P RIE R PR SR H)

CHH P 2 28 T RUE A R S FEE M)

CHH R 223 P RO R S S U HS)

6. FEEE AN BRI B LU

($x] [N w [\ —
7 7 7

8.2 FFHHh R

R R E AR A
Hudik: PRYIITH AR H X PR R OKAE 7088 5

8.3 &P
R SO AT A AR R A AT R A T ELIE RS b A5 1, 5 1 M ] P B T A 4
AT PR A 7 25

R BN AR E B SN, TERAARSERAFRESERARAA,
B RS OIS 400-887-9555
PWIdE: http://www. cmfchina. com

HHRESEHAR A
2026 £ 4 H 22 H

25010 7 10 1T



	§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期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况
	4.3管理人对报告期内本基金运作遵规守信情况的说明
	4.4公平交易专项说明
	4.5报告期内基金投资策略和运作分析
	4.6报告期内基金的业绩表现
	4.7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名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名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名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


