AT EIERERIEF R RES

2026 fF5H 1 2

=5

ERE

2026 ¥£ 03 A 31 H

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



TR P EAUE I RIE R B 2 4 2026 SE 5 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

I FLE N EEAT IR A PR A AR E A 2 5 A RE, T 2026 4 4 A 21 HER 7K
W RS54 bR . IERIAR R A GG FENE, RERRNEMAERERILR, kT
PEFRIR B BRI

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 .

AARE A 5S BER R L H T
AERIE 2026 461 A 1 HigE 3 H 31 Hiks

§ 2 HEF= MR

AL A E LS R

R4 R 001749

5 oA 001749

e (Y LTI

HEA AR 201842 H 8 H

i BAR Fi 4 1 0 i i 172,987,923.84 17}
A 4 E BT T SRS A L8 A B R R R AR G

Earid=Rin AR, @RI A B AR U, SRS T 1K
WIRS I .

ARG R T B B B . FESBLBORNE b, ATE G NPT
NRIREEAT, BT RIEGHCE, R ATt 7
WK RGN, ER MR h LR B2 HR

R B TG E MR, A A,
MDA A0, K225 o B R EHLE, LA
TR FUATBERT R B A ELO (A B A O DR i 2 .

b 25 b 3 L U VTR 300 FEEL X 80%+ HiIE & iR % X 20%
I A & R U % BV e T B

SRR A e S 0 1 B ST R e 25K T T T B
BT 4 T B 1 T M

Ty N N

TNty o [E R I 0 2

TRAGE RIS | A LA A s P LB C

E NI S bl




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

BN e A R AR 001749 025660

=g T AL 10
i&ﬂﬂﬂ{TEﬁ&i%W"' 130,421,305.30 4 42,566,618.54 )
7 R

TE: AFEM 2025 £ 9 H 25 HESHHE C K8, CRMAE 2025 4 9 H 29 Hi2fr4E,

§ 3 EEWM SRS HERI

3.1 EETEIRIR

A NRmoo
~ WS (20261 H 1 H—202643 H 31 H)
ERLER T —— B S
Hish EVERE A s EVERE C
L AHA 2 s2 IR 2 24,631,618.22 7,620,744.95
2 A HAF -2,046,623.86 -1,419,988.53
S 1) L 4 4 5 A A
%ﬁuﬂﬂFiﬁiifn HA A 0.0153 10,0334
bEd|
AR EEE T 13E 250,198,099.36 81,480,072.97
SIARE S M BRE 1.918 1.914

E: 1 ERESW SRS AR NAWEEE 53 &R BB, T A5 L brlias
USR-S (o Rl

2 A s B it Fig 2k e AR SR © BB S L HethlN O 2 fe (B A2 sh I ad)
FURRAH 2 B RS P IRAEL 45 9% 5 (K0 AR A0 AS IR Dy A 39 2 se B i fn_E A0 2 e (B 22 5

3.2 BEEHEEN

3.2.1 ZHR T I A (G A 3R R L5 TR M % b v A 2 R Y L AR
FH T [ AL

N2 oz} sk >

N pastang | DOPEN ) g | LR

Bt Kz KR % . e 28 b O-® @-®

@) HZ®

TE=MH -1.59% 2.25% 2.91% 0.78% 1.32% 1.47%
TEESNNH -0.57% 2.24% -2.94% 0.76% 2.37% 1.48%
A4 39.90% 2.17% 12.15% 0.77% 27.75% 1.40%
TE=4F 18.03% 1.93% 11.67% 0.86% 6.36% 1.07%
HETAE -4.10% 1.91% -4.19% 0.88% 0.09% 1.03%

ININS
i%ﬁz;ﬂ\ 91.80% 1.76% 19.60% 0.97% 72.20% 0.79%
% %

FHEH EPLER S C
W | pARE | AuEE | WaikEE [ WikikE [ ©0©® | @@

%2 BRI )T




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

KERO KRpEE | IEERO | I TR
@) HZ®
HE=4H -1.69% 2.25% -2.91% 0.78% 1.22% 1.47%
L ESNNH -0.83% 2.24% -2.94% 0.76% 2.11% 1.48%
HIE4& 5
" ;;z @; 2 1.06% 2.22% -1.39% 0.77% 2.45% 1.45%

322 HESASRAAEBURES R FEE KRR KL SRS LR EE
e 28 FRAZZN ) LR

AEFENSRRAZRAER KRS RN R E A R 2R [ 2 E B3 Eh

180.00%
160.00%
140.00%
120.00%
100.00%
80.00% |
60.00%
40.00%
20.00%
0.00%
-20.00% -

2018-02-08

2018-07-14
2018-12-17
2019-05-22

2019-10-25
2020-03-29
2020-09-01

2021-02-04
2021-07-10
2021-12-13
2022-05-18

2022-10-21
2023-03-26
2023-08-29

2024-02-01

2024-07-06

2024-12-09
2025-05-14

&

[— AR EAERRAR DS AR — AT EBRRAR DR AR |

2025-10-17

2026-03-31

AEPEVERRCRNAMER KRS EM AR AR TR 7 2 E B X ELE

15.00%
12.00%
9.00%
6.00%
3.00%
0.00%
-3.00%
-6.00%
-9.00%

W

—
A/ \/\/ \ k/m\/ ”\ﬁ,

[ - 5
e gk

2025-09-29

025-10-08
025-10-17
025-10-28

2
2
2

2025-11-04

025-11-22
025-12-01

2025-11-13

2
2

2025-12-10
2025-12-19
025-12-28
028-01-06

2
2

2028-01-15
2028-01-24
2028-02-02

2028-02-11

028-02-20

2

028-03-01
2028-03-10

2

| — B ELB A RC R DA — AR EHLE R EC R A2 %

2028-03-21

2026-03-31

TE: AFEEM 2025 £ 9 H 25 FHEHHE C K08, CRMAIE 2025 4 9 H 29 Hi2fF4E,

%03 U L1 )T

~




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

§4 BEARSE

4.1 EE&ELH (RESLBE/NA) FHr

EARREEHHEEEH | EF
A | W% JIRR Mk L]
ERAN | EERH | FR

B, fit. 2003 4F 7 AN E AR
FEERA R AR, GARB T
R BEER T AR AR, WER
T e 2 B B B R A5 P B I B e B
SRS, MWEIEHRTE T IR %
DL BRAE T AR, 2020 4F 9 AMAER

%é? o Y ftv X )
T 2@% 2021 4F 1 ) - ReEEHERAFHEEHE I, YT
= H16 H AT e 3 AN A e P BOR A R R R

AR GG 2, DU R SR
RGN ERGRIEF SRR e, T
LB B AIE S B A G
b R R T B R A U R IR BT A 4
FHR 248 1 TR B R AR
FRR SR ES

E: 1 AESEEEELENERHIOVARESFAENH, a2 B RER H L
L iR e L BB AR AP AR S U RER A% (ERO B

2« EFFMER T FEARMEE T EIEE & GEREReLENIMES. BH. sREH
NG RN 53 B B SR FHIESR AL N 53 B A AR SR €

4.2 BENNRE YN AE SEEEM TE R LR YA

FGEINFEY: ARG HIN, AEESEINTARET (he N RN E I 5 5
SE) (ARTPEARUES R TR HINE) S5 TR RN L % 10 S v U F) 7 DA
LA KL G (M3 4 1 [ S 2 v SR N 58, AN WSRAE S SRR 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, SR NSRBI 2. ARG A, SEiaffi
EEG M, T FHRESRA NPT e T VT Bl A SR RIS VR & SR
P I TR AR E

4.3 AP EER B
4.3.1 AFE 5 HIERIHATE

S E N O B E MW T RSB R SRR IR AS BOR AL & EA A T B
REH = BEEHNE 7P A GG BB RARIE R, H15E DIk 0 ar . 4k

L Nl




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

PR, REEHAIA @ E R EAE L, Wi RER A& SRAGEHERI
PR LRI IR SRR PR K 7, #5582 & L BEAE BT B N AT BL 1 2R 3R, B F B AR A
BAE R B A A LRE P o R BN AT SR [ I A R B AL S TG AR
BT FUR AL S BB A 1A A2 1)

4.3.2 REZHIT AT

BB SRR A A 2 8 1 F H R A5 R IR R S B AT AL S
AN 2t 28 18 [ IS 0 58 57 o i DR 15 5 2 5 PR 95 8 S G sl P 558 7 2 1T R 2B 0 [ F B v 52
Gy, REEHENERM I RA GBI RARE, JFRAICREE, el R
(R3] A AP EAT BB IO 25 S5 BR S

AR AN, AR S I 5 B AS F AR DGR AR e B R A0 SR ERIT, &
F AR AL G S 5385 BT AT 50 R H R A2 5y iS85 (K 0 A8 5 Bl i i e 7 24
RSB (1 5% AE 55 3547 10 1%, IR R B0 AL S5 4 5 A3 B8 SRS 7 2210 R 2B I A1 32 5
T WA AR R B AT BE T BN -T2 5 FR o s (0 K+ S S AT N

4.4 MERNESBTRENIZED T

— R ESUCPREK, B2 AN H, AR E Tl nE F K 6. 3% 574
BEH CRBR LG 18. 3%, F R FALEON K . BHESURSE AU, i AT Agent IR JE
ok token B “BE A MK, T E B rERrSEE, MLMRKERESE. H
F LU R RO E RS “BREE” , SEAIRERTT RN . —ZRBEIR 300 FRECR
2k 3.89%, FHEI 50 FRECT K 6. 54%. Bk, AihA. AR, @S RISE, JE
REah, THEHL e KAESTERNE S .

WA AN AR S FERE TG, LA, B BRESTLMT . T BERA
WA E GRS Ao 1 K AR 5 B R BBy SR 2 L2, [RII H 75 SGvE th AR b R
Sy R i AR .

4.5 WEHAZESHFERI

AN, AFEGE A RO FUEIE K -1, 5%, RV SEEMERS K2 -2.91%, €3
A F -1, 69%, RV SEE g K 2R -2. 91%.
4.6 MEMNESFE ANBEE ST EE U

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



TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

§5 BEAGHE

5.1 MEMRESFH~HEHNR

eHEAL: NIRRT

Fa i H EH ) i B 4 S B I LA (%)

1| BT 308,360,508.24 92.45

Hre 308,360,508.24 92.45

Il 5 WAL 7 % 19,280,259.28 5.78

Hrre fiize 19,280,259.28 5.78

B CRFUE SR - -

4 | BERBE - -

5 | R ATA R - -

6 | ENIRE LT - -
e W [ 1 KN IR B

& Rl ) )

AT S E & &1 5,582,707.65 1.67

HoAh %t~ 319,665.28 0.10

At 333,543,140.45 100.00

5.2 MEHIRIZBATIL A RIRER TS
5.2.1 MEWIRZITU T RAEABRERRAS

SEEAL: NRMT

e il ARMHE GE) %ﬁ‘f;{fﬁm

A VSO N Q- N[ - -
B KAk 906,114.05 0.27
C i3k 277,285,639.80 83.60
D CIVANEE VNI /S W& a1 AN | 4 - -
E 20l 1,536,832.00 0.46
F LR MEEN 5,280,941.00 1.59
G LIS A AEFIHTED 1,845.66 0.00
H 1 Al - -
I SRR RS B AR RS 23,034,456.45 6.94
J N4 - -
K S Hiu =l - -
L FHL G AR 55 MR 55l 277,944.00 0.08
M R LS N 84 36,735.28 0.01
N IKF . IRBEAN FE i i B - -
0 JE B ARSS A8 R H At AR 25l - -




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

HHE

TAFIAE 2 T AR

A AR E AR ROl

wiw|o|

2 /N
oA

it

308,360,508.24

522 MEFIAREATIL G REBBEBR BB FERBEAS
A AR A AR R M R A

5.3 EHIRIEA SRME HES T 1#E I HF IR+ 2 R R SR B 4

EEEAL: NRMT

| mmrm | mEsen | HE B | Al Go | DA
te (%)
1 | 688256 FERA 15,786 15,517,638.00 4.68
2 | 300502 oy & 34,700 15,366,548.00 4.63
3 | 688361 HoRE R 102,857 15,341,121.55 4.63
4 | 688041 HER 59,087 12,423,632.62 3.75
5 | 600487 T 223,800 11,785,308.00 3.55
6 | 688498 TR 11,589 11,652,044.16 3.51
7 | 603986 J& 5 BT 48,100 11,452,610.00 3.45
8 | 688388 Fa o RHE 262,801 10,900,985.48 3.29
9 | 605376 HITH 107,300 9,895,206.00 2.98
10 | 600498 ED Skl 182,000 9,187,360.00 2.77

5.4 WMEMIREMSF I RNMFEH LS

eEAL: NIRRT

i

5 f

b=l

7

il

rARpE GO

LG B R E BB (26)

1| ExfiF

19,280,259.28

5.81

RATE

W | N

SRl

Ho: BURME Rl

il i3

Al JE T 5 07

Y15 A

A (ATAZHAD)

[ M A7 H

O [0 | Q| |Wn |~

HoAth

10 | &it

19,280,259.28

5.5 & HIRIEA R E G E ST 15E I RS IR T4 B 5 B4




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

SRR AR

i 2 4 %

R | i fiigs K HE Gk KAME GO FEIFEEE
Bl (%)

019785 25 Ffi 13 189,000 19,079,731.23 5.75

2 | 019827 26 5 01 2,000 200,528.05 0.06

5.6 B HIRILA AME & E & B 3E LI R/ KR+ 48 B SCRFIES:
B4

AHE G AR IR ARFFAT B SCHFE SR

5.7 MEWIRILA SOME 5 FE S 3E LR/ N HEF R BT L4 St SR B
48

ARG ARG WRARFFA LS

5.8 T HIRILA SMME o5 T 3E EL B R /NHEAS BT T4 BUES 5 B 48
ARSI AR AR R A AU .

5.9 MEHIARAZR SR B RRIBII LR ZF O

5.9.1 MEWRFEETF KIS0 P 4
RIS AR IRRFFA AR S5 L

5.9.2 AEGH BRI B IBOR
AKE G REVE WL (077 505 SRR (B3 ), LU BRI B AL £ ) R G MUK
it 2L 0 AU B R P o

5.10 MEHRAEEHF M HE AR H LA

5.10.1 A5 E R B BR
AR S A FE, AEEAS 5RO LS .

5102 REWRAESBH B RY TSN 504
ARG FE, AEEAS 5RO LS .

5.10.3 A3 E R B E PP
WRIEARE G FAME, AREASEHEIRS .

5.11 HRAEGMEME




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

5.11.1

e IR BB N AT A4 UEZR A RAT AR RA P B AR T SL S A, A7 AR S G )
Rl — SN2 B ATFHETT. AT .
5.11.2

NI ST IR A ISR A R 2 < TR E (10 95 R PSR e s AR < TN DA AT
TR B EORBE A A N PEFE RN

5.11.3 FARBE=HI R
SHALL: AR

hur
do

HHK B (o)

FHARES 200,287.31

[ WCHIE 25 175 S5 K 105,298.39

YR

YA 2

AL HR D R 14,079.58

oAb SR

HAth

([ Q| NN |W N~

&1t 319,665.28

5.01.4 REFRFFH KA TR BRI B 62 4
ARSI AR S IR R R AT A T IR (0 P e #5157

5.11.5 G FIRAT 42 B R A TIE R FRF ORI BB

TEZIRA DA | G | FERZ R

- o LR HE 47 F
F5 | BRERE | RELT bl Ge) B (%) B

1 | 688361 HrRL R 15,341,121.55 4.63 | HIESE

§ 6 JFAE S MR

HRL: fy
i H AR EVERE A AR EIERE C

i 35 HH A A A 149,554,126.26 42,243,264.90
iR U 30 ) 2 4 A A 47 0 2,627,314.61 543,103.10
W 8GR R 21,760,135.57 219,749.46
i
i 5 HA M (8] 5 47 40 A2 Bl 4y
B (A LA - E )
T SO OR 5 4 0 A 130,421,305.30 42,566,618.54




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

§$7 ZEEENBHEERSRHEAZEEEN

7.1 ZEEEAFEEESHBRIHER

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

AR A S G

§8 IR HE PSRN HEMERGR

EH Tz A e

7.2 ZEEEANZHERRERREEESTH YA
B AEL G 12 5 W4

8.1 MEMNE - BREFFEESHH LA BT E 22 =+ KR

T I R S e ARG Dl

T IR A RSO

?

Jm

a4
1375 L 451
e
R 20%
I HsF i) X
[i]

W17

H ) 7

U2 [ 47y 4

FEA

Bt

P

1

20260101-

20260331

42,238,648.36

42,238,648.36

24.42%

P iR XS

ARFEGAFAE R — R R IS BB 1X B B 20% M1 50, AT RE S LA v JRE (] L 2 4082 [m] DA T 5 ik < v AL 224
Besh, FAEFIURIEGRIRBITE IR, FE e BT BETCIE M AR BLEE 5 57 DLRDT B S0 AR N BE (o] FR s, g0 B
AT N AT BETET B I [ AT ) 4 Bl 2 S

it

Ly S WORFF A A G B B DU <& N5 i OR B 5 /NS 5 2 A

9.1 FEXMHFHER

(1SN w [\') —
7/ 7/

2+ HIAM AR I 5 I B

§9 ZAENHBER

010 BT 11 ;W

v R EIIE 73 B A P D3 S UM BE ST 7R ik 8 B R A =) ST
v R ERIE TR B B A > HESH F h E LB R R AN SR B
GHE P EVEEREE R R R L R EF)
G T E LS PR AR B R e E )

Feae N 20RO SRS S5 G N
o DRERI AL ] A B S S 55 e 1 4 5

APl




TR P EAUE I RIE R B 2 4 2026 SE 5 1 TR

5. (HERE T E NS S ANE SR AV )
6 FEEE IS TR B PIE,
9.2 RS

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

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

R BN ARG B SN, TEAARSEEAFRESERARAA,
B RS OIS 400-887-9555

Pdk: http://www. cmfchina. com

HHESEHAR AT
2026 £ 4 H 22 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


