AAEEZRERBAEEESEIISEARS
2026 £ 1 FERE

2026 %£ 03 A 31 H

EEEHEN:-BAEFESEEEARAA
EEREN LA BITROARAF
sk HEF:2026 £ 04 A 22 H



HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

§1 EERR

e EHNRE R LERGRIEAR S R AR B E. IR P RR s E K, JF
XoF HC AR LA L MRS RN e R AR A ) SO A BT

ReE NEERAT BN A R A AIRIEA R S FME, T2026504H20 H 2% 7 ARG
W55 Ehn . HERIMAR A G EFENE, RERZANB AR BICE. R P IERRR S R

iR/

Fe S BN RV OS8R ST A BEALE P R 7, (A PRIERE & — 2 B A
R ST AORILARKI . BB W, BB EAF 5B AT AT 20 D BeA %,

CAEEE AR P

A S5 B RER A T

AHAE W H 20264201 H01 H A2 3 20264E03 31 H 1.

§2 HE RN

AL 75 35 45 2 SRl R L B R
4 FARAY 001148

S (e LTI TR

e FAMH 2015 4£ 03 A 31 H

T IR I e A B 0

505, 848, 034. 73

BB A bR

AT A TR A ) DU AT RT3 S, S AR T S I B B
T FZIRAA A T B RN &, 1RO S AR
A NFRIGE RS AL AE YRt -

I oo RIS B N OB TR TS, A% %
PFHAT CLFRE VIR T R, B B B . Pl B
VAR CRAE SRR ER T AT [
VRNEFEAMHT DL T 4 0 25 BT, 6 B S
b BT = KT PR BN R AR At
AT G PRI % DL 1 R E T B
VRAE, VRISV I K IR

b & Lk

50% X YR 300 FREUM AR F + 50% X HHIELE A it e Bl i R

IR W 2 R AE

AT OB A AL G, LTI a S T KU KT T i 2
MEE SN, RTEEMES, R’ Thaiiik
it AT RS 7T R B i ol o

SEEEA

H 25 & B HAA IR A

HETEAN

R HRAT IR A IR 7]

MR FE I IR

HTZEE 2 HRIg RIGICEIR | BT 2515 2 50N R G B R

&A &C

AT, 4L 107




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

GRS ARG

001148

001724

T AR T g 0 0k < 14 4 i

203, 294, 850. 62 11

302, 553, 184. 11 1

3.1 EEWMFHE

§ 3 EEMFEIFMESIFERI

B NRMIG
A5 (2026 4 01 H 01 H-2026 4 03 H 31 H)
FEMFZ R HJ 355 2 RS RIG I BR | T35 1(E 2 RS R TS IC B R
& A &C
L A E s Bl a5 4, 809, 485. 59 11, 085, 283. 46
2. A -101, 671. 61 14, 517, 304. 99

3. AT 359 2k e A AR ST A1

-0. 0005

0.0372

4. WIARFE G B 1A

465, 930, 873. 22

669, 679, 257. 77

5. WIARE G BUTHE

2.292

2.213

e (1) A se Bl et fig 3t S A AR YN . Fstiias -

HAlN (A&~ et EAR SR

FHRBRAE 5 S R RS FI DA A5 S5 R A0, AR A3 E s B ez A 2 Fe (8 A2 B i a

(2) BRI SHRF O 7 RSB, RIS T, EACHERFAANY
HAE Gy AT (. AR, Ielel 3 A%, tE AW B S e R Wi e, SERRiiai K
PR T FrA T

3.2 EEHERI
3.2.1 EEMBHEN KR RIS RBLS LB RN LEE
FARFEZHEERERERS A FERI

. . X Mk G b g Jk
HHEIEK R | AR | hgitbi it HEM”_
X NN S PR = =
B B R 2 R bR O-G @-@
@® WHEEQ | HKREEREG @
HE=EAH 0. 26% 0.90% -1. 50% 0. 48% 1. 76% 0. 42%
TEANNH ~1. 46% 0.77% -1. 28% 0. 48% -0. 18% 0. 29%
o E—a 17. 06% 0. 79% 8. 49% 0.47% 8. 57% 0. 32%
HFER=F 44. 70% 1. 68% 13.03% 0. 53% 31.67% 1. 15%
TEHE 57. 09% 1. 34% 6. 41% 0. 54% 50. 68% 0. 80%
HEeEH5FEAE
Ei;;;;jiﬁﬂ 177.71% 0. 98% 39. 96% 0.67% 137. 75% 0.31%
Gy &
HAZELRERIGHRERE C I ERN
. . . X N NG5S
- AR | PR | BHBOE | WMK; O-6 @
/DD S/ v T =7 - -
) WEZQ | HIERG W=D
HFE=1HA 0. 18% 0. 90% -1.50% 0. 48% 1. 68% 0. 42%

200, L1070t




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

i EANMNH —1. 60% 0.77% —1. 28% 0. 48% =0. 32% 0.29%
o E— 16. 78% 0. 79% 8. 49% 0. 47% 8. 29% 0. 32%
U e 43. 70% 1.68% 13. 03% 0. 53% 30.67% 1. 15%
ok AR 55. 74% 1. 34% 6. 41% 0. 54% 49. 33% 0. 80%
S{iiiﬂﬁz 138. 80% 0. 99% 35. 94% 0. 63% 102. 86% 0. 36%

3.2.2 HESAREMRES RiHMEM KRR KI5 R Rl 5t bk B Ak i R 2 3) ) HLR
BRI E{5% Rk RIGACE RS AR EE KR S AL B E WS R s E R EEE

(2015403 31H-2026503 8 31H)

200.00%
150.00%
100.00%
50.00%
0.00%

-50.00%
2015/03/31 2017,/06,/12 2019/08/23 2021/11/05 2024,/01/17 2026,/03/31

— HAERESHRMAFLERSGA — bt

BTSSR RIERERE CEAMEN KRS B I AR & [ sk E X L

(2015407 H23H-2026503 8 31H)

180.00%
150.00%
120.00%
90.00%
60.00%
30.00%
0.00%

-30.00%
2015/07/23 2017/09/11 2019/11,/01 2021,/12/20 2024,/02/08 2026,/03/31

— BAERESZRMAFIERSGC — dbbi i

T ARESAENAD HECWILRN, W5~ R E I aaRAE.

§4 EEARE

37T, 107



HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

4.1 RELHE (REEEBE/NA) N

EAEEEESL | iE

PR %
M .
4 A% — s | W i
o H# | 4F
!

PEASAE, LR A . 2015
FERMNFEERATC TR, BAE
TR I U A G PR A =]

FARC I I S E AR A A,

2021 FE9 AN B JiZE (5544,
WA T RS LSRR R
S PN S A L 2023-02-01 - G AR R I S A 4
S, AR HEEZ KR
WAL B IR A AN R RS

H T 2 (5 A P i B R R
SUEFB TS BTG
=R R A B R
HeHea,

A s, WA A, 2018
SRR N S RAR DG TAE, AT
IRFRECHEESEHARA
AL e KRB BEHEA
TR PN S e L 2025-03-20 - TAE | BRAT], 2025 4F 2 HiDAH A
FEEE, WMEHRAEEZHE
B R G TC B TR A B SR P I
& TG RRURE BIE S
e SAE e 2L

T L ARBUH AL O — BB T A FER e 2 H . ik ea s Q& & FAENH
ERMERL,  WAEIR H W93t 6 & R AR
2. UEZF AL R 5 SGEMAT W B2 9% T MOk 53 BEAS 8 B IME AR SSHLE

4.2 FEAXRE W A E B A5 00 5

BAREWIN, ARIESEENHET QEFRE). QEFRGEHRESE) KRR mHE, ™
B EERZE, AFWSLEN . B oo 5 e BEATE F S G B, A8 M2 i) XU (14 4
IGNSYSESEEPNL S S =9 ilkn 18
ARIE A GBAEAT A A S B FIHUE, 5 BP0k Kt iR 528, AREEF™ 54
HEEHNEG AR B8 IT s B RAENRLZ S RPN AA 2 RIRAS 5 e HAbE AT
No FEIEE T MEBISE R, TAEMIRFEERFA AR RKAT 8, il fafgss . Msiaft, o
PR, TRAP T 3SR NG AR .




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

4.3 ARG T
4.3.1 ARG HIERIPITER

R4 EHBHESERARATFLGHERTEL), AAFHE T (AFLG5ME), @il
MALER B E . TAERIE . WA T B m i s A %x%ﬁ%&ﬁ%ﬂ%(@%ﬁ%%ﬁ\
PR L HPATE) HATR IS, RS A A &%%“ﬁﬁmiﬁ%ﬂﬁ P 5
WA TG B BB U S PR =G AL S RN, 8% 58 47
I L A% R S A0 M T A SRR AT A 5 5 ik FE AN 4 SR 1

FERCR AN T, A T4 AN I8 30 1 IA W 58 3 0F 70 7 R R o SR, B iR R R ok
(FIRFHAE RN, RS IR 20 A PR RS e, @A TR 5 1 5

FEZGPAT T, AN T IR E IR 5 PAT IR R B, @ SeAT 8 b A2 2 i BE AN
SRS G IR, B SRR AL A A AT HIATHLS

75 B W3 M 5 Wi 7 T, AN B RS BT 8 H A RE B T AR AP 28 5 AT
DA A W A% RIS DAy o XU 5 B8 3 30 o S5 S ) 4 A 22 T [ 17 28 5 A 28 SR OB A B I e o
AR ECE LG TE . W 258 5 B ST iR 5 4 A5 U 2 3R 22 55 1) Bl A5 D v AR 41 15 9 DA RO 48 PO A
FEIARI Y . AN [FD R ) 3 1R A B B AN [R5 R 4L A TR RIS 5 A8 S 2538047 1 40 s T3 4b
A5y, EEFRINT T A Z R A MR RS S T A R i AL Gt R, FIRE S S AT B
05 S ) 2 ik

AN F I AT H B S R R S T, AT T AR G, A
SRS THE PSR A S . AW, AU R AFAE 5 il 1 o

4.3.2 RERLGATAKE I

AATFGIE T w8 M S5 IMEY, B X TR R AL 5k #2425 FhmT 5 T 2
ANAAE Gy AR s Sk i S A8 2R A, e B sl 7 i 8 H M B s RA LR R o
HrififE o
ARG AR WP AR IS A G s e AR, RRARAE FRRAES 556
ANTFSEN TR H R AIAE 5y BRAS I/ R B A8 5 B i 1A 35 24 H A8 B 1) 5% 15 o LA K HeAt vl fig 5 3%
AN PAE Ty FUR 2 B i R e B 58 5

4.4 REWHNESH T FZAEZEST
2026 F—FfE, FUEFRECTFER 1. 94%, VRUERAR F#E 0. 35%, AIEGHTFE R ZEFHRALE T
A B AN, 45 U TBAE 55— A7
BAREF TR b, RIS FENCUR JUANGERE FHERAR AT A 7 L2
L A AR AR E R e ) B IS B s i BBt 5t =, JE R & B, =
BB G B LS 1R T HAT B IR R R TR R R R R R
Ho I B H AT S A% R B AR TE T, R AR A BB, 7 S AE R TR P B

50T, 107



HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

fEJT T RE s, BUE & —E K.

3 AT MM T ), 2026 SEECK /& A tokens BRI —ANFEMy, S67E B H MR

4. NZRAR R TT ), P EANDZERAGRE — MOV BIRES, ERZELMAFE—
TERRIE ST, FEETEGARRUF, RN IR

4.5 MEWHNES LSRR
RIS A P SRS N IHE R BN 0. 26%, RNV GEHERIA-1. 5%;
RIS C K7 S N IE R BN 0. 18%, RS HER I N-1. 5%,

§5 BBEAGME

5.1 MEFREEH-AGHNR

F5 i H EH o) o e B B (%)

1 L7 B 924, 222, 081. 90 73.70

Horr, e 924, 222, 081.90 73.70

FHHHB - _

[P 5 AL 2 3 B - -

Hrr fiigs - -

B SCRRIE SR - -

LaE ol ER e - -

B RAT A TR - -

KN IR B - -

Forpre KRl ) SN R AR
ERh B

7 HRATH RS H &A1 250, 357, 942. 33 19. 96

HoAh B 7= 79, 461, 533. 70 6. 34

&it 1,254, 041, 557. 93 100. 00

5.2 MEHRBATW A RMBERKAS
5.2.1 MEMRBAT LD REBARERTAS

vt 1Tk A fE o) B BB R (%)
VSO N QX[ - _
KA 172, 983. 69 0.02
il 38 . 551,991, 748. 97 48. 61

b BT T, R oK A= At ~ ~
VA4

E A - _
LR AE 5, 318, 144. 00 0. 47

G ZiiEH. G AEFHREDL 115, 688, 829. 99 10. 19

#eul, L1071




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

H {E15 FE Ol - -
= 9 = :
. )Efafg%u\Ek?#%ﬂka%3§7kﬂaé§ 55, 504, 112. 00 4 89
J Gl 94, 839, 634. 00 8.35
K S Hu =l 56, 893, 200. 00 5.01
L FHGE AR 45 AR 55l 37, 656, 500. 00 3.32
M 2 IS N | 4 145, 339. 25 0.01
N IKF S FREERN A HL 5 it A EE - -
0 JE R ARSS  AS TR HAM AR 55 - -
P HE - -
Q PA A2 T AR 6,011, 590. 00 0.53
R A AR E R R - -
S ZiE - -
&t 924, 222, 081. 90 81.39
5. 2.2 MEMRZT LA RKBRBERERERFTH
AT G AR AR AR R B om0 5
5.3 MEPRLA RYME L EES B = FE LW BIR /D HEF BT 42 BSR4
IR Y

e JBC ARG Ji& S A4 PR & (%) AR E o) 5%§§Q@ﬁ
1 002415 U 5 A 3, 159, 000 96, 096, 780. 00 8. 46
2 002468 F i PR 6, 435, 400 95, 372, 628. 00 8.40
3 601318 [ P22 1, 670, 300 94, 839, 634. 00 8.35
4 688169 A BHL 740, 189 88, 807, 876. 22 7.82
5 603518 IR 4] 7,725, 364 68, 755, 739. 60 6. 05
6 688696 AR 743, 389 66, 072, 414. 32 5. 82
7 001914 HERR 5, 835, 200 56, 893, 200. 00 5.01
8 600073 S HH A 9, 452, 300 55, 768, 570. 00 4.91
9 688256 FERA 56, 464 55, 504, 112. 00 4. 89
10 002891 o 5 i 17 1, 420, 700 51, 329, 891. 00 4.52

5.4 WMEHIREFSF DA RMRFRHAE
B ATE ARRFFA 657

5.5 MEHIRILA SMHME o5 & T 3E LB R/ HER B BT 1048 5 55 558 B 40
AT G ARG WIAR RS 7.

5.6 MEHIRILA RHME G E ST 3E B R/ D HERF BRI 48 B SCRHAESF R

4f

%

7

i,

107




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

AFE AR IR ARFFA B SRR SR

5.7 MEMARILA ROME A B S F = E B/ RF RET T4 5t R 5 40
AEEGAMEWRRFFA SR

5.8 EHIRIEA SMME G ES B 138 B/ HEF BT A BUES B B 41
ARSI AR IR AR FFA AL

5.9 MEWRASEE BRI 5 1K 0L i I
ARFE GAIRE I R BE BRI OL

5.10 MEWIRAZE ST B KIE U 5 1EOL U A
AR G A T ST P9 AR B ) B

5.11 HBHEAEHE ME
5. 11,1 AEEG R IR+ AE 5 M0 RAT 2 P 152 B0 s A0 11 SL SR 2 o 2 o] B R — 4 P 2
BIATFHT. 4TI RO BL 0

R R M40 2 0 R AT 2 (R I 2 B 0 T ST M, TR 35 i) 30— 42 o
AT R A TR T B AL

5.11.2 FEGHBHIRT- 2 B T & & FIHLUE % 0 i R 1% L A Ui 9
B BB AT 42 SR T 2 e 1 TR R ) 45 B P 52

5.11.3 HAhFEF=H R

e G S 00)

1 12 HARIE S 2,478, 550. 81
2 ESCIE 25375 LK 73, 655, 794. 73
3 JREUAT A -
4 LR S -
5 IR UAT HH ) K 3,327, 188. 16
6 HoAt SR _
7 HAh -
8 it 79, 461, 533. 70

5. 11. 4 EJIARKFA HIAL T H B3 T #5527 B 40
AR G AR AR R IR AT AL T B 0 T F 4 557

5.11. 5 E AR AT+ 44 I 5= 77 7E 38 52 BRA% L i 4t B

87T, 107




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

AR AR IR AT 42 B A AN AR L 3 PR 15 O

5.11. 6 HBREA GRS FEREAL ST HIR IS
WU DM, 73T 5 ST I 8] i BEAE A 2%

§ 6 JFAEE MBS

AL

I 2805 2 SR RAGICE IR & A

G2 R RTERCERS C

T AT < LR B

202, 628, 922. 76

481, 558, 002. 14

A ST 18] i < A H D 3 0

32,921, 141. 99

112, 887, 720. 12

ol A 757 S 30 ) 3 < A B [ 2 00

32,255, 214. 13

291, 892, 538. 15

075 30T 1) 6 < 70 A2 B 13 0
(gt BL “=7 3531

5 ST AR I < i

203, 294, 850. 62

302, 553, 184. 11

e VAR AR IR O 22 N i P e e S R

$7 ZEEENZHERRERRFEEHN

7.1 ZR&EHENZHERRERRFEE 5 A
ARG, AR E BRI A 58 S AR S DL

§8 MBHERKNHMBERFR

8.1 MEMIN B —BREFAESHBHFIRBIBGET 20089155

# W AN F G S s i A AR A &
7t

B 23t
HIF| et o N I o o e
% |8 15 B 5 It 20% HARI43 %5 e i [m] 73 5 SRRl "
o 4] B 1) [X. [ :
Al
HL I 1 |20260112-20260210 | 126, 289, 246. 36 | 0. 00 | 66, 347, 234. 42 59,942,011.94 | 11. 85%
¥ 2 | 20260101-20260331 151, 767,973.49 | 0. 00 | 14, 854, 844.88 | 136,913, 128.61 | 27.07%

P2 iR XUSE

AT B AR WIAFAE B — B R B A L) 3 B Bl B I 20% 1 0L . 7R B — 1R BT
AR BB RO T, s Em, WR R ARt i . REE A

B H . B SO E e

e T SR AL

BT, 107




HITT 32 (5 2 SR RO IC B A BUIE 7 B Bk 4 2026 458 1 ZR R

§9 HEEXMHEX

9.1 FEXMHHEX
e aFH;
EEE VIR YN R
77 il BRI B A L BT
AT
IR s
LA I 2 7

po)

7/

L\\
iy

9.2 FFRHL A
B B S AF TR AN o 5 AR NPT

9.3 ERFR

EIRSCAF BT BASE S BN AR T AT B, R AL S BN Rt AT A, A

HE: www. swsmu. coms

PARFEESEEARAF
ZOZAENA=+=H




	§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

	§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


