BHEERRIERER S IR TR E
& 2026 £ 1 EEHSE

2026 ¥£ 03 A 31 H

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



TR o R A B IR A ISR S B 4 2026 SE 5 1 R

§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

S FEE N E @ BT B AT PR A FIRYE A S & S RHUE , T 2026 4F 4 H 21 HE
TR TN SR SHERIIAR A GG FNE, REEZAB AR RICE.
TR PERR IR B H ORI -

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 A FEEES

R4 R 002514

5 oA 002514

e (Y LTI

HEA AR 2016 4F 8 H 24 H

i BAR Fi 4 1 0 i i 73,404,550.62 17}

B b AT B 1ok W 4 B P AE AN [RIHR BE E  S  A) R R T

FEFER AT RS R AT SR F 958 A GRECRE (2 [l 41 o

PO HCE NS ARSI TG E R AR AT S &
AR FIBATIEOL . FESTR BRI, ERIRT™ . [BE
A 2t S B 7 R 4 = RS B 7 SR [ REAT AR RS AL L
SRR DX A PPt R A3 8 3 T B B

R i B s . AR UMERFEEN M, K “A L
MR B2 BB “ 3R ABEETE, R
2 2 MUBCR AR BRI, IR IZ IR A DR A M e A R T B
RO 5E 4 AR i JIIIAT WA A =], SEBLE & B i K
FaE e .

TR I B TS . AL G R 10 [ 52 YA 2 it o 2 45 B8 S
T ASUIERME . ST PR G5 R SRS AN A 73 0 6 SRR 46

BGIEHL T MG . A G AR B8 7 (R #5058 32 Sl 7y #r i
Wi ASALE PA) E A7 5 B 28 ) A ot PR 3R —— A RO B2 7 A LA B Tl
B S WBN A, R R IR RS SR, Bl 4 2 SR DA

K&

B SR g

810 3t 12 )




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

EZV N

PR e U T B AN Oy A S B H AR, A
ReEFENSERAERT, UERRENER, &EEE
IR LT E U0 e AT dh

HNA L SR IR B G s /N A RL SRR A SR AR R
SN AR o2 5/ NN 7 BN W D R 5 & S DTS 1 N
B o AR B /N AL SR

GO SCRAIE TR I BT RS . AT Gl A8 W A B AR AT 70 My
FUBER b, X B SCRFIESR (R AR R AR MRS (5
RS+ At 1 DS AN 48 i A5k JRURS: S8 R 4T 2 PEAT E R 427
T, PPAG AR S B E I AR R (BT TR 3R, JI5R

FE 5 5% KU RT3 T S 7T RE AR e A B < Wit
FAFRREIE BB SRR AR AU AT S R, AR EoR AR A

B BT HARAB RSB K

W, e AR B AME

IR AR TE I, AT AP IR A4 B

b 453 L e S e VAR 300 F8E0UN 35 K *50%+ 5 S5 A FR B 2R K *50%
AFEG IR E TS, TEIFFHR TR S JE T T XU I

A YA 2 45 KT S R R, TRUBAC R 0 T XU v T O T T A
SMEHFES, KT RENES.

DA Ei N R ESEAER AT

BEEN Hh ] R B AR AT A A PR A

INER € AR Al kS R FERES A HrEFERES C

B A B A 002514 002515

A IR T IR o 2k 4y
FSY

475,449.61 1y

72,929,101.01 17

§3 EEMFIMIPMESFERI

3.1 EEMFHER

Bpr: ANRMG

» WA (2026 4E 1 H 1 H—2026 43 H 31 H)

I =YY

L AR A AR RS C
1A 2 SB35 1,043.31 1,708,717.90
2 AR -8,851.69 92,448.29

. A IS B AR

;ﬁﬂ%ﬁ%ﬁhmﬁﬁﬂ 0.0295 0.0013
AR IS T 609,111.05 87,536,927.15
5 R I S BHE 1.281 1.200
Ly PRSI SR A B EE NNWEEE SRS ST, Th A2 RS bR s

KPR TP Er




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

2. A S BN E FR R S AR BN L B - HAB RN NS e E AR sl I 2)
FHFR AR < 2 FH FE FH AR 451 25 S B AR 400, ASHH A3 S A 2 sSEE e 28 0 _EASIH A se i E AR )
2.
3.2 EEHERI
3.2.1 AEHESHHTFEE KR LS FE LS B IR 25 2 1
HEFEWREE A
DEIRER R N
sty | DI gy | LB
M B K2 KRArfEZE {E %G T 26 R bR ©-G @-@
@ HZ®
TE=MH 0.16% 0.76% -1.49% 0.49% 1.65% 0.27%
HEESNNH 0.91% 0.72% -1.28% 0.48% 2.19% 0.24%
A4 14.88% 0.65% 8.45% 0.47% 6.43% 0.18%
TE=4F 2.63% 0.57% 12.83% 0.53% -10.20% 0.04%
TR HAE 7.54% 0.59% 6.18% 0.54% 1.36% 0.05%
HEeEA5E
if}é%i 85.52% 0.55% 43.87% 0.57% 41.65% -0.02%
Gy %
HEFEREEC
| A NG5S
xNE e o il R
BBt =D K fgih 2 e L]guﬁ% s /@Iﬁzzﬁzsw D-® @-@
@) HZ®
HE=4H 0.08% 0.77% -1.49% 0.49% 1.57% 0.28%
SO ANAN & 0.86% 0.73% -1.28% 0.48% 2.14% 0.25%
A4 14.65% 0.65% 8.45% 0.47% 6.20% 0.18%
TE=F 3.14% 0.57% 12.83% 0.53% -9.69% 0.04%
P T 7.73% 0.59% 6.18% 0.54% 1.55% 0.05%
E%éﬁ\éﬁ 0 0 0 0 0 0
R A 70.34% 0.53% 43.87% 0.57% 26.47% -0.04%

322 HESSRAABURES R FEE KRR RELE RS LR EE
e 28 FR AR EN ) LR




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

HRFRIRSARTFEN KRS E R LR E AR R0 2 ER ST LA

100.00%

90.00%

80.00% M‘M

70.00%

60.00%

50.00%

-“‘.r«m‘r
40.00%- M,
30.00%: d - “"'"'”‘
it
20.00% / Wi N
L\

10.00% W}-"m‘,

0.00% { ety W
=t =t [ [ o o] ol = =t = = ] ] 3} o [Ho] [Hy] [ 4] 24} —l
(o'} o o'} [} M ] [} [} ] o (] -l — -l - « - -l —l (32}
T EEEEEEEEEEEEERE.
o o o o o o o (] o o o o o o o o o o o o
R S R O = - A T I I -
b wd | ) o o ol ™ o] [} [} ™l [a] ™ ™ ™ ™ [} ™ [}
[} o o o} o o [} & ] o =] [} o o o} o o [w] =} [w]
™ ™ ™ ™ o™ ™ ™ ™ ™ ™ ™ ™ ™ ™ '] ™ o™ ™ ™ ™

| BEEORAARDA IR — AR AA RN Ak 55|

HBEERIRSCEITAMEN KRS E MR L B R AW S R P FE BT EEE

81.00%

72.00%

63.00%

54.00%

45.00%

36.00%

27.00%

18.00%

9.00%

0.00%
I 3 R R B 8 8 32 T 553 8888 49 38393 4
[ o T o VIR s B < VY s BNy s RN o O s s RN s N s s BN« » NN » AN e BN« o N - S« » ANY's NN« » A o N s 5
© o © © 0o © © o © o & o 0o o & © o o o O
w [ [ (s 4] [s4] )] )] (] (o] - - ] (%] o o =t =t L [Ap] o
-l - - - -l — — L] o o™ )] o™ o™ o™ o ] o o~ o™ o
L] (] (] (] (=] (=) (o) ] (] [w] (] [w] (=] (] (] (] (] (] (] (]
o] ] ] ] o™ o™ o™ (o] (o] o] (] o] o™ o™ ] o o o] ] ]

—BEFERBESCRAITHENKE —ERFAESCR T A Al =
§4 BHEARE
4.1 EE&ELHE (HESSLF/PDH) A
FEAREHREZLH | iFs
4 NS HARR Mok i B
FERHE | SFEHH | FR
PERE | RIS | 2025 F 7 - 19 | 5, @F%mit. 2007 4 3 HMAEZE




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

ez | H29H
B

EHMAEWRAR, BELS R IKZ S
% 2012 4 8 AMAKGEREEE A
NFE], EAEAL G B I R R R R 5
DG 2015 4F 7 H DA A B
HBWRAR], BB FIRIERERE
RNEFR T 4 R 3 3 s E K
W W R VG I B R S AE S R B R S
(LOF). fHM F2 RIGHCE R & ANES
BRI L (LOF) RS LR, TR T E
DO Ll M e e G R RIS B IR &
THER RIS (LOF). GRS
ANEZR 7 EE . MR R ER
GRNEFHR RIS EE M,

%H%%

E: 1 AReHEEeSHIER A WIVAR G RANH, FEEeL B e H I
L PR S4B EAR AP AR MR 2 WU E I ER At (XD HIY;

2+ EZF AR AR AE A EIE R & GEFERSLENMESF. HF, myEH
NN 53 B8 B ORFAIESR AL N 3 i AR SR € -

4.2 BRI A A EE S MR <745 18 L A B

HEEBAFY: ARG N, ARRSEBN RS (P AR BEIESR 5 58 4
GIE) (ATFHEIEF R R RSB EE B INE) S5 SRR I L 5 T 51 1 U ) 0 2 LA
e A KL G (3 G 5 TR A 3 VSR I8, ANEISAE TS SR BT A0 i DU A PR 38 Y 2
BB, AR RTIR T, NI SR NSR BRI 2. AN, REsiFE
EVES I, TIRERESTE NFIZEIAT N FE BTG U RIS E R & JiE sk
PR B 5 TR I RLE

4.3 AP 5 E YL
4.3.1 AP35 ERBAT I

S G TN O R 5 3 IR A0 7 I 8 o SRR, W R B R A A S A P I
AN TS B NGRS T BT LA B 0 QAR PR, 58 I I e T L 4

PR EEHAMA RSN IRPIE, MR RRR RS SRA G A SR
BRI AR IR ST AL R R 43, B E SR BGEE N AT LA E E 3k, i 55U )
(B S A U Yk o A O = 82 DNIOY S PSTIiWE & Sk SR S E S a i R i i SR
G TC R A AR S B AL AN T 1 ) L

4.3.2 REZGHIT AT T




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

HGE PN IR RS A G Z B E H R A5, IR R S BA AT 5
AR 2 32 AR TR B 10 52 o i DR 5 8 L 5 1R 95 8 S s el gt 8l P 558 7 8 ¢ A= 9 [ H s 0 52
Gy, FeGEBNERM KRB A SRR MR AR, IFRALR&E, Sty e
U] s L B EAT BB IR 21 B S R A

ARG I, AT G5 TR 5 PP AL AN DGR HE L . B & R A R 2R AT, &
ARG S 5 05 B JF5a i 7 H U 38 5 A/ (K B0 32 5y el i iR 27 2
RS 1 5% HIZE B 364 10 4K, M R R8O R SE 2 5 TR 08 SR 7 2210 A 2B R A1 32 5 o
A WA AR KB R BE BN 58 5 AR 2 ik (1 K S A S AT

4.4 HEWARZ ST RIEABIESHT

[ T4 DASKE 1) ] P 2 R 5 7 3, 33 T A0 S s Skt 1 A A Bz, R JFE T
Bl H AR, R — 2R3 T 1 D = B A AR R T IR SRR, 3 H BASRIY PMI 4R EE
WHFMEE, WURTEHEE, —ZE0F GDP HElA 3 M A4 H brdeth. BORN, WA
=, F B IR E B BGRRMIECRE — FR VA . — R 1 O ST AE TSR &R
b, SRR RIS DA R BRI RIRBOR . Wi E TSR T RIZ g, H T
FAE DAY IX 37 b SR 28 SR BEAT 78 43 e Ay, A T 4 IR B VR A RR vz, 1T 4% B 7 0 A 1) v
TEAH AR RE— 28 K T AT

BT 7710, 2026 4F—Z=J A 58 AR HC (A RO s B3 . IBUME 22, &
S IR MRk . KKEZETE, FRAIE 500, Z0AIFE B X aE 3 CHRaIE 500 ik 2. 03%. £0F
TREK 6. 68%) , MRBLH/NERIE RS —EBiEE Y, MK ENERD AR —FE, d4E
TER R B EARX AR, ATPACE FE R ERY ., A, HTAMT, BAEKEY
e B & AN 7 A RN 1R AT e Sk o TR T AR AN R AT 2 9 1B A Lk AR,
P AN LA (054 BT

4.5 MEMAZSHN SR

WP, A4S A BOBEFE KA 0. 16%, [FIHDL SR KA1, 49%, €3
T BUAHEIE K Z 9 0. 08%,  [F] Mk S HEHE K 3 O-1. 49%.
4.6 MEMNEEHAEABRESH = HERE WA

I, AT R R RIS T A AR H U 0y B AR AN — 3 A\ B 2
e IHER T LTI T .



TR o R A B IR A ISR S B 4 2026 SE 5 1 R

5.1 MEMIRESFH ~HEHR

eHEAL: AR

Fa T H &8 (B i B 4 S B I LA (%)

1| BT 22,591,958.80 19.26

Hrpe 22,591,958.80 19.26

FEGHT - -

Il 5 WAL 7 % 14,135,686.68 12.05

Hre fiize 14,135,686.68 12.05

B SRS - -

4 | EEBE - -

5 | ERbATA ST - -

6 | EANRESRTI ™ 30,000,000.00 25.58
Forpre SEW R0 ) SEN IR

G vt e ) )

BATHF S E & &E1T 48,373,970.59 41.25

HoAh gt = 2,174,256.44 1.85

it 117,275,872.51 100.00

5.2 MEHIRIZBATIL A RIRER TS
5.2.1 MEWIRBZTU T RAIEABRERRAS

SEEAL: NRMT

AR5

eS|

rARfHE G

ol ik < B 7 (L £
(%)

R L N4

PR

2,933,341.00

il k.

17,619,783.80

B B0 IR UROK AP A RO -

s n14

LR AN

ALiBisk . A EAEEEDLY

ERGRIE V4

AR ARG BEHEAR RS 774,604.00

el

Bl

HLGE AR 55 i 55l

351,900.00

FBEARTTEAEANR 55k

912,330.00

IKAH L FRIERI N LAt P

JERARS BRI AR AR S5

HH

TAFIA 2 T AR

=|lo|w|olz|lz|c|r|—|~|z|o|"|olo|o|w|>

A R E AR R




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

S e - -
it 22,591,958.80 25.63
5.2.2 AR RIBRER R RE R T A

ANH G AR T WIARCORF5 A P OB B B 22

5.3 & HIRIEA R E S E ST E H I NP T+ 48 B B B4

SHEAL: NRMT

e | mmem | mman | R gD | AnhE co | Do B
Eefsl (%)
1 | 300750 TR AR 4,800 1,928,160.00 2.19
2 | 002223 HERERTT 45,300 1,535,670.00 1.74
3 | 300666 TERT 6,600 918,852.00 1.04
4 | 603259 24 B R 9,300 912,330.00 1.04
5 | 600489 e 33,500 894,785.00 1.02
6 | 603659 BEARR 27,800 889,044.00 1.01
7 | 600276 T Ky [25 24 16,000 883,520.00 1.00
8 | 600426 e ET 24,100 872,420.00 0.99
9 |002179 LG 25,800 872,040.00 0.99
10 | 301035 HEE S il 11,300 861,512.00 0.98

5.4 WMEMIREMSF I RNMFEH LS

eHEAL: NIRRT

i

53 A

b=l

rARpE GO

i LG B R E LB (%)

H R i

14,084,515.83

15.98

RATEE

Rl iz

Hrb: BORME SR

il i3

Al JE T 5 07

Y15 A

AT (AT RS

51,170.85

L 17

O[O | Q|||

HoAth

it

14,135,686.68

16.04

5.5 & HIRIEA R E G E ST HE H I DN RS KR T4 B B 5 A4

EHEAL: NIRRT

AR (EEZR N

NAHHE G

o e <
FEHE




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

Bl (%)
019773 25 [#E 15t 08 139,000 14,084,515.83 15.98
2 118063 4 05 #1f5 360 51,170.85 0.06

5.6 HREHIARIG A SO G 2 T 1E HL I K/ INVHEA OB+ 48 B 7= SCRRIE S
B4

AHE G AR IR ARFFA B SCHFE SR -

5.7 MEWIRILA SOME 5 E S #E LR/ M HEF R BT 4 St SR B
48

ARG ARG WIRARFFA S SR

5.8 MEFARIEA SME o FE 3 7 5E LU /N4 (TR T 44 BGIE S B A4
AT AR AR R A B .

5.9 MEHIARAR SR B RRIBII LR ZF O

5.9.1 G HIARAEEBH K BE BB S0 5 a8 B 40
A G AR AR R I B 440

s&zﬁﬁﬁﬁﬁﬁ%%ﬁ%&ﬁﬁ%

NS BT F AR, AL GAEEE XS EH AT, UENRE AR, EEE
RIS E AU SRt R d . AR SM BRI EEUNELushEer. &5
FRAMRANALAT BV R S5 47 11, R B A SIS IERER, AR BT A

5.10 MEHRAEEHF M HE AR ZH LA

5.10.1 A E R B BR

NPV AR, AL GAE T RS R AR T, LIS MIRE D B, & RE
IR S . E O E SRATAE S . A SRR, EOUN R A LR . 25
AR RIALFFSRE S A, IR B B AL ISR, R BT A

5.10.2 5 HIRAE S BB 10 E 50 K RF- S 150 5 B 40
AHE AR IR AR P AT G 55 20

5.10.3 A3 E R IR BRI
RARAERAPY, AHE SV E A 545 & W T I 3 R BUR AR B

#
©
=i
H
o
A




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

5.11 HRAEGMEME

e I ST AT+ AT A RAT EARORA PR M 1AL IR &, AMF AR S g

5.11.2

AT AR AT A ISR A R T 3 < TR R E 1 8 R PSR e, A < BN DA AT

TR B ORI b e N RN

5.11.3 HABBE P HI R

SEEAL: NRMT

e HFR SH ()
1 FHARIES 90,236.02
2 IR 2575 5K 2,083,521.16
3 INtgieil
4 Nl _
5 IV TAE 499.26
6 HoAth Sk
7 HoAth -
8 &t 2,174,256.44
5.11.4 #5 BARFFA 1AL T 56 B B A ] #5351 S5 HH 40
RIS A AR KT A O TR T #5655 .
5.11.5 REFAR AT+ 42 B = AR I 52 PR I 1 1t B
AT AR AR BT AT+ 44 B S AR 8 32 BRI I o
§ 6 FHHREESHHED)
B
IiH HEFEREE A HEFEREE C
s BA A 3 4 4 00 329,645.61 72,899,467.11
A5 BT A 1) 35 4 5 ER U £ 4 162,980.90 89,984.07
DR R BHHA ) 4 T
«)ﬁ; L 17,176.90 60,350.17
o1
A S A () 2 97 o A8 B 4y
A (AR DL E D
e HAHH AR 5 4 1 U i 475,449.61 72,929,101.01

§$7 ZEEENBHEERESRHEAZEEEN

010 T 12 17




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

7.1 ZEEEANFEEESHBRIHER

AR I & BN TCIE H A B e B A I S R O

7.2 ZEEENZHERRERREEEZ 5 A

AN I P 2k BN T ie H A B8 e AR S S 1N A2 5 WA

§8 IR HE PSRN HEMERGR

8.1 HEMA R BEHFFAESHF LB RBE HHZ =+ KRR

e A A 2 A0 B I L A IR R A 15 0L
ESREE S
% @ﬁg%
5 T ﬁﬁﬁ% B % FR Dl 43 %50 e [m] 43 it ESRER T A5 b
5| I 20%
PR 1] X
[i]
GiJRA 1 20260101- 72,659,400.54 - - 72,659,400.54 98.98%
20260331
7= iR KRS

ARFEGAFAE R — R R IS B X B B 20% M1 50, W RE S LA v JRE (] L 2 4082 [m] AT 5 ik < 14 AL 224
Besh, FAEFIRIEGRIRBITE XL, FE e BT BETCIE M AR B 5 57 DLRDT B S0 AR N BE (o] FR s, e A
AT N AT RETET B I [ AT ) 4 Bl 2 S

TE: L RS IR A G 8 b B0 s BN iR DR B 2 NEORUR 56 2 A7
2+ HIAMAEE R, EWE IR BN LA B B SRS S RN
G, B [l 47 00 25 e ] e et ot SI Hh S5l 35 D/ ) 43 0

§9 ZAENHBER

9.1 FEXMHFHER

FAEBISL A 7R 2k < AT PR A =) B ST
o FHEVEEFH 1 = 2 RO C B R A BLIE SR PR B e WL S

—_

v P EES R 5
2 PENES B 5
3y (IR A R B IR A BOIE A
4y (AT F R RV E R A RO
5 #
6

o> A M

GHR R AR E RS IES
v IESE B B HEAE . B LR

o101 W 12 7




TR o R A B IR A ISR S B 4 2026 SE 5 1 R

9.2 FFH R

R R E AR A
Hdik: PRYIITH AR H X PR R OKIE 7088 5

9.3 HEFEHFR

AR S P R R S A A PR W) BRI A R, B LR S ) P B R R A
BARAREN.

BB FER ARG UGS, S HARSE R AHEESERGRAR.

RS L ELE: 400-887-9555

Pdk: http://www. cmfchina. com

WSS AR AT
2026 % 4 H 22 H

o127 12 1



	§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百分之二十的情况

	§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


