HREERERFERIESF R EE

2026 tF58 2 2

=5

ERE

2026 £ 06 A 30 H

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



P 0 B R U I S IE SR R B JE 4 2026 SR 2 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

S FLE N EERAT AR A PR A AR IE A 2 e 5 A0 5E, T 2026 £ 7 H 20 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 464 A 1 HigE 6 H 30 Hiks

§ 2 HEF= MR

AL 7 5 e T 5
R4 R 011882

5 oA 011882

Y (e LTI
HEA AR 2021 47 H 27 H
i35 WK 3 & 0 AU A0 1,541,928,171.38 £

FE TR S PRAERE B SR s PR AT T, @i x i
JRARMY I TR AW TT, K i i 5 I 8 A i BT =]
Jp AR P E 2 GE K IO 5T A ARG, T4k
B G B (KR e Y1

BBt Hbx

A IE I E V5 R ARG G TR 2T R A T ISR T
Wk ke, FIEZR T4 21K AR Se e KOs DA K RT3 AL AR
SRS ST A8 DR 2K B8 7 0 YT X RS A FRUUI A 2 = HEAT 23 BT oF
fili, ARG F U SIEEEPT R VFRTEE A, HE AR
FEREE . FFERIE. fidF. WSHR™ PR E G, 7
Bt s T U R RS R, A PR AR A A XU 7K T AR A R Al b
TR A A R ER . thAh, ARG RSt AT E
SANE R B e B AR 4, T S A A S TR
AT o HAh T BB RS RS BRI A BURIBIR
W ERRATAE AR IR BT IRNS  BESCRRIESR BORURIG . S 5
GV 55 HO BT SR L AFFEFEUE % BT SR

b & L Ik i VR 300 i B AR A4 50%+H1E A LR A R B (AL R

810 3t 12 )




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

Ja)*30%+ 4 B RARAT AN R il WA R % (BiJE ) *20%

AT B R BE IR G, TSR AN T RS v - B 1T T 4 2
e,

AT G BB T OB AR AT, 2 i AL ) B
BRI BBRARA . T DL R ST By U 48 2 e e SR
AT L, B A P B T 32 BN B S BRI XS CAB MR T 375K

PR YA 2 45 17 T+0 [FIH6A8 5, HAN A Bk BR IR PR ), A% A0 T B
I L A A RIZUR AT 2D« TEER R QL2 EE)
AT e 4 IR B U A i AR R IS BB AL R A8 5 HANIE
TURTREHT SR (FE N MU T B MR T I R, PEE
ANEEIEF L 5, WHEARE BTS2, ATREHS K — @ i sh it
KR %5,

HEFHA R ESEAERAF

EEFEN H EERAT B A PR A

INER € A Al kS FH W BRI S A FH W B RS IE I C

N R HE A B A 011882 011883

A IR T g o 2k 47
FSY

1,331,147,968.61 13 210,780,202.77 11

§ 3 EEMFIMIPMESFERI

3.1 EEMFHER

A KR
» WA (2026 4F 4 A 1 H—2026 4F 6 H 30 H)
I =YY
SRS T I R IR A A I 2 R IR
1A A S Y 28 141,364,070.62 10,950,183.47
2 A HAF 402,112,583.65 28,369,144.09

3T 24 32k < 7 A S0 )
i

0.2321 0.2033

4 IR 5™ 1

1,540,737,744.40 234,320,258.76

S5HIRE G HUTHE

1.1575 1.1117

ETEBIN
P EART FrsE 7

b A A2 L N OR L SRS AN A Lt 7 B St R 2 P N S N N L 6

2 A E B Bt Fi i AR HON BB WS L FthN A& 2 el e sh il at)
FHBRAH 5 Bl MM FH A 453 2% i RO AR A, A IR 9 A Y] C s i as n A 22 Fe i (A2 50

En s

3.2 EEHERIN

3.2.1 ARG HIE S0 BUFE NS KR KI5 R LS B AR s 2R i EL AR

T B R IR B A




T S BRI R SRR 45 R I 4 2026 555 2 B
o | AR N b4 bl s
|| AR {Q%iﬁ LREESE | e | 00 ®-@
PN 5 o PN = -
KXO © Vg ENE) W@
HE=4NH 24.12% 1.80% 2.86% 0.90% 21.26% 0.90%
S ANA N & 26.24% 1.68% -1.20% 0.87% 27.44% 0.81%
ok —5 57.14% 1.46% 9.86% 0.79% 47.28% 0.67%
TE=4F 69.82% 1.42% 15.81% 0.96% 54.01% 0.46%
EEHR
Lji”r] 15.75% 1.34% -6.72% 0.98% 22.47% 0.36%
i GV TR
5‘\ N
A BERIERE C
g || AR ﬁiﬁﬁi it drea s @Z{igi OB @
)| 2NN 2N - -
KERO © Nt EnESE) 2@
TE=MH 23.85% 1.80% 2.86% 0.90% 20.99% 0.90%
TEESNNH 25.63% 1.68% -1.20% 0.87% 26.83% 0.81%
ok—5 55.77% 1.46% 9.86% 0.79% 45.91% 0.67%
HE=F 65.63% 1.42% 15.81% 0.96% 49.82% 0.46%
HEeLR
i ;;;z @;E 11.17% 1.34% -6.72% 0.98% 17.89% 0.36%
4

322 BESAFAAEFURES RHFER KRR AHE RS REME
Wiz 3 FR AR 3 ) EL AR

3 707 30 2 2 R A N TR M - B A M i R I SR 2 K i TF S R - sS LU

00%
7.00%

. 00%

00%

00%

2021-07-27

W
W’ﬂ“ﬂ,,wl fw My
L
i, i r-/
iﬁ\ l{.! jw\\rf'l' W, W Ln'f‘ -'Uf- ﬁ
W W V\w/\v r{f’v\r«'ﬂ\ﬁ |
e = W M~ B o+~ v W © ©o Y W o ¥ 0 o — W0 o
o4 oy =] = (=] — — -— (3] o4 o L] oy = =] (=] — — o
P S S A O OV A S S T
* 7Y T TIPSR ZETTIZTTYOTLOT
— I [ 4 %] oy ] ) 5] b = =t = 3] 's] u ['3] ‘b ~b
o4 o o o o L ] o o o o (] o4 o o o o o4 o o4
8 8 R R 8 R E &R KRR K REKREEERERR KRR 8§
‘—#n?&i FERNRRREARTHREIEICE — BH SRR EAR Tl S A a5
30 12 i




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

37 707 30 26 2 R SRC R 18 L M - 5 0 0 e i A I SR 2 K i T S k. 3933 LU R
14. 00%

7. 00%

& 5

0. 00%
=7.00%
=14. 00%
-21. 00%

-28. 00%

F
-35. 00% i Aﬁﬂu',A NH
\w\\v
-42. 00%
~49. 00% HHJIMJ
~ o = W M~ & 9~ 9 O 9o ©o v wm 9 ¥ 9 W — o
o o oy =] = (=] ., oul — -— (3] (] o L] oy = (=) (=] . oul — o
L 3 X £ 3T 3R E T IGEEXLELAN &
T Y ¢ T T ¥R ETT LYY R OY D ILIRETDTLREOT
— — I [ 4 %] oy 3¢ ) 5] s = =t = uy 's] u ['3] ‘b 4'::
o o o o o o4 o o o o o4 o o o o o o o o o
=1 c o o 2 o o B8 2 g 2 2 o 9 & 2 9o o =
o4 o o o o o4 o4 o o o~ o o4 o o o o o4 o o o
‘—#Eﬁﬁ%*ﬁﬁﬂﬁ%ﬁﬂiﬁ%ﬁigﬁiﬁ — A SRS R R Rk S i W

§4 BEARE

4.1 ZE&ELH (RESLBE/N) FHr

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

2, PG A L . 1991 4 8 H & 2010
8 MR EAMY & AFTANATF
LY/Rrg /NS NI R B 1 SR S /NI N
RSl IRAF . & EEHAR
NFL PEESERGRTEAR. %
BESEHERAT . RIEHBRNH
FRAR TAE. 2010 4 8 AMAHREESE
B BRA T, AT [ YA s 15 A

ji%ﬁ‘z\ 42 VRS T ) I GA =i =1

T8 v 2021 4 7 3 S, WREHM=HEELH, AR
AIN N7 ST = hr e RN Y Sy
- H27H W, RS —EE R (ERE L), &

W, AFS BB, SR Ik
FROETF S A G A LA 7
ROEFF BRI e 2R iR A
EFF e i . M %R TR
B e, GG RS RS
RUEZR B R HHA BT R e AR
BRNEFF R G R RIGE
RERETF B A G, R R R G

84 3 e 12 ;T




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

BIRGARIEF R G, R RA
BAETHEF R RIS A ZR AR
FRNEFF R G . PR RIEE
RGN R e i+ E
PUB R R RAE S B . A R
Wi BR AR R Ee (LOF).
e Fiff P — F RF A YR A& BRI 4R B S
& HEEE - E R RS R
ﬁﬁ ~ AT R AR TR A R SR AR BT
Fﬁ%%%ﬁi&m%&Aﬂ
%&ﬁ%éGﬁm\%ﬁéﬁﬁkFﬁ
REMIEFRRESEeLME, ER
A (RIS AR bR T4
RETESF R R & 1M B R
FRUEFR G RGL M, FAERE
G,

E: 1 AReHEEeEHIER O WIVAR GG RANH, FEEeL B ER H I
LR S4B EAE AP AR MR 2 WU E I ER At (XD HIY;

2+ EZF ARV ARAE A FIE R & GEFESLENMEF . HF. myEH
NN 53 B8 B ORFAIESR AL N 3 i AR SR E -

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

WA, TR O TR PRS8BT R 1 L

4.3 BENNREH AR SEEEMTE R LR B

BB ARG WA, AESEIANTHIET (R NRILHE S35
EIE) ANTFEEIEF R TTE SIS EE I INE) A SRS S H % TS it o U] (1) 0 5 LA
T A B 4 (e 4 A TR) S B R SR I 2058, AN AR S SRS 5 1 J6R DU B dg
G, LR EI S RTIR T, AR NRRECRF 5. RGN, HEaE
WEVEG M, LI FIEERA AR AT A 54 103700 B DL RS R a8 R R & vkt
BB HE 4 A TR (R E

4 NP5 T
1 AR 5 1 BE B BT TR 0L
S BN QO AL R S 3 (W T 7 AR B SR AR, B R B B AL & 2 A T IR
REH = BEEHNEN TP A GG BN RARIE %, H15E DIk 0 ar ., 4k
PREF. ReEEANNGRENRGTRNGIE, WHERRRER LS. KEAGEEELK

% 5 Ul Jt12 7T




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

PR LRI IR SRR PR K 7, #5258 A & e BEAE R B N AT BL 1 2R3, B e B AR A
PAE TR R I B AR Y o 8 BN AR ST FE R 1R N ST SO AL S T A
BT FUR AL S BB A 1A A2 1)

4.4.2 REZGHIT AT T

BB N RS R A 2 8 1 F H R A5 R IR R S B AT AL S
AN 2t 28 1) [ IS R0 58 57 o il DR 15 5 2 4 PR 95 8 S s G sl P 558 7 2 1T R 2B 0 [ F B v 52
Gy, FeGEBNERM KRB A G HR IR IR, IFRALR&E, Sty el
(R3] R AP EAT BB IO 2L 5 5B S

AR AN, AT S I 5 B A A AR DR AR e B R A R EORIT, &
F TR AL G S 5385 BT AT 50 R H R A2 5y iS850 (K A2 5 Bl i i E 7 24
H RSB [ 5%HI5E S 38H 5 IR, M TR B R AE A 5 TR 08 SR 7 2210 A 2B A1 32 5 o
5 I AR R B AT RE - BN 2758 5 AR 2 Sk (1 B K S5 H S S AT N

4.5 BN ESB B RIENIZ/EN T

WEWIN, T S 5 IZ IR, BRI S AT . AT B,
PSS, AP RAF, PRGOS, Bk BT T WAt T, B B BOE
WRARPRAFTERR » FB AR S B A7 WU AN JBE T R RT RE s (ELE A S HERE SZ B, ARRATSUE W g
Wby Jr i, B AT, (AR Z RO . Z2ai T AT Pl A g, token THAE
BREIE, O EE B A7l Joas DL A KR Bk, A Ra b2 T H e
ATF SR PEE I o

WG HIA, RIS TRE LTS B R A S R R s, SRR EHT T
EELREE, BN 7RO RECE, b 1 R ACE . /NS 1 IR B SR T
B, HAREEG T HGIZ 40%. [ E a8 B AR B T BN

4.6 WEHAESHFERI

WG HIN, A4S A BMBUHEIE KRN 24. 12%, [FRLSIEEE KRN 2. 86%, C K
A EIE K 3y 23. 85%, [RI ML S AERY K20 2. 86%.
4.7 MEMANESFE ANBERE ST EE U

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



P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

5.1 MEMIRESFH ~HEHR

eHEAL: AR

Fa T H &H ) i B 4 S B I LA (%)
1| BT 1,643,079,610.92 91.27
Hrpe 1,643,079,610.92 91.27
Il 5 WAL 7 % 15,197,876.96 0.84
Hre fiize 15,197,876.96 0.84
BEPE CRFUE SR - -
4 | BERBE - -
5 | R ATA SR - -
6 | FKNIRELEHT - -
e W 1 KN IR &
& Rl ) )
BATHF S E & &E1T 122,316,505.25 6.79
HoAh %E = 19,743,864.92 1.10
At 1,800,337,858.05 100.00

vE: EERBGEE T Al i I E AL G ML A5 5 s I &8N IR 653, 335, 555. 96 TG, (2
SE L] 36. 81%.

5.2 MEHIRIZBATIL A RIRER TS
5.2.1 MEWIRZITU T RAEABRERRAS

SEEAL: NRMT

o il ARt GO ‘EE@%Z fﬁ’ﬁtm

A Ky BRL AL il - -
B P4 35,070,454.82 1.98
C i3k 812,027,624.32 45.75
D CIVANEE VNI /S W& a1 AN | 4 850,291.44 0.05
E 20l - -
F bR AN - -
G GV Bt I 1 T4 1,583.46 0.00
H gl - -
I SRR RS B AR RS 103,803,817.04 5.85
J AT 4 37,666,720.00 2.12
K S Hiu =l 315,044.00 0.02
L FH TR 25 iRk 25k - -
M FEEREFANE AR S5 8,519.88 0.00
N IR BRI 28 e it A B - -
0 JERIRSS . BB AR IR 5 - -
p HE - -




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

Q | PAEAMEATAE - _
R | 30tk RE AR - _
S LRty - _

it 989,744,054.96 55.76

5.2.2 MEREATIL S REOBRBEREBRERTAE

SEEAL: NRMT

k5] RME (NRMI B T IFE L (%)
WIE RS 38,228,445.51 2.15
A H & A i T i 59,628,815.03 3.36
H & 2 32,649,508.65 1.84
Sl 172,045,523.81 9.69
T PR fi 114,936,576.44 6.48
Tk 18,235,954.20 1.03
EISSs %N 217,610,732.32 12.26
JE AR - -
5 = - -
NGEA4 - -
&it 653,335,555.96 36.81

TE: P b7y RS2 RS A ) [ Bt FH AT ML 73 b vt o

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

eHEAL: AR

e | mEmem | mman | 2R B | AnkE Go | Do B
Eefl (%)
1 | 688019 TR 327,624 111,215,243.04 6.27
2 | 02628 EEPNE 4,034,000 93,409,460.46 5.26
3 101347 AT TR T 484,000 90,465,388.64 5.10
4 | 603986 J& 5 B HT 104,907 85,499,205.00 4.82
5 100981 Hpies [ b 1,022,872 79,424,343.52 4.47
6 | 02318 [ S22 1,773,500 78,636,063.35 4.43
7 1002475 ATV E 1,048,076 73,784,550.40 4.16
8 | 688037 SRR 161,864 71,066,389.20 4.00
9 | 09988 B B P EE-W 739,400 59,628,815.03 3.36
10 | 300274 FH 't FL R 338,600 53,844,172.00 3.03

5.4 MEWIREF S MM 2R GFERAE

EHEAL: AR

~ARfE Co)

LG B R E LB (%)

15,197,876.96

0.86




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

RATE

w

Rl 77

Hrp: BORME SRR

Al i 77

Al JE YTk 5 77

Y15 A

AT (AT AZHAT)

e

O[O | Q|||

HAth

fif

15,197,876.96

0.86

5.5 & HIRIEA R E G E ST 3E HI N R T T4 B 5 B4

EWRLL: NRTIT

i G Bt

R | i fiigs K o (5K KRME GO FEFEE
B (%)

1| 019827 26 Hfit 01 151,000 15,197,876.96 0.86

5.6 B HIRIEA FOME o H & B 13 E LB RN HRA BT+ 48 B SCHRRIES
BB B4

AHE G AR IR ARFFA B SR SR -

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

il

AR EAREWIRARFFA R IR

5.8 & MR A SME G ES B 1#E I DN HRE BRT T A BUES B 40

5.9 MEHIARAZR SR B RRIBII LR ZF O

ARSI AR AR R ARG .

5.9.1 MEWRFEETF KIS0 I 4

AEE G AR IR AR I A B AR

'H:AA

5.9.2 AFEER AR KR EBOR

A2 5y i BRI

YAz e P D AT

#
©

=
piss

AR5 G 5 % PR U B0 AR i PRI A 2L 1 s
AL, WX B 7

IE g

DAEIIREN H I, T2 BRsh TR
SCEAE B T 3 DRI A 5 4 T 4 AU

p=i




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

5.10 MEHRAEEHF HHE AR ZH LA

5.10.1 AR EEH BB EBOR

AIE 2 5 E GBI BN T A Rz 6155 1 K RGeS, A5 o iR XU
BRI, CIEMOREDN EEH K, GRS E UG s i B A e AR . 18 AU T
BRI RE A, J e BN R 725 L 5 AR T 7 55 (10 A 55 10, 958 735 18 L 54 B2
R REIE S IR BN R ARG RFAE, TR BT RCE, VR RO, IR GiRA A A, F
A B AL R B AR XU

5.10.2 5 HIRAE S BB 10 E 50 K KF- S 150 5 B 48
AT GAIR WA ARG E U520,

5.10.3 AHAEMFEAR RN

AR AN, ARSI BT E UG S REE MR R BORAER S H 1.

5. 11 HBEASWMEIE

B iR RS, S8 BN R R IASIE 3 B AT+ A4 53 I R AT AR BUA g
ISR, B S M H AT —FARZBIRIFEDT . LTEE.
5.11.2
AT S BT IHI A4 BRSO T B < TRDARE 1O 8 a0 JBE ST P 5 ARk 0 BN M) P AT
TiRe EBERBEE IS N RN
5.11.3 HABBE P HI R
SEEAL: NRMT

e 2 & o

1| fEHRIES 775,676.08
2| MGEFRIE R K 12,493,905.75
30| R A 6,356,325.52
4 | BICRLE -
5| BUSCHIE K 117,957.57
6 | HAhRISGHK

7| HAh

010 T 12 17




P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

s | &it | 19,743,864.92

5.11.4 MEHRFFA BIAETHe B0 By AT Fe i 357 B 41
ACHE G AR AR AR b T I (0 PT R 5

5.11.5 REWIRET 14 B A FERUE 52 FR 1% O Kt B3
AT AR IR BB AT+ 44 B S A AT AE S A PR Do

§ 6 B AEEHHRS)

B
it H AR IEBERSIERE A AR B RS IE R E C
345 HA BT 4 10 3 0 2,100,221,589.61 102,540,849.82
i T S0 3 1) 2 4 HR ) 47 60,835,127.02 166,893,340.66
W SRS R 829,908,748.02 58,653,987.71
13
i S () 5 S 45 7 A2 By
B (A L - D
i 35 AR 3 A7 i A 1,331,147,968.61 210,780,202.77
§7 BREFENCHBEEREREAREESEMR

7.1 ZSEEANFEEESHHZIFR

B

T H hEl

A5 H WA BN R (AR 4y 4 7,961,458.83
i A5 H B 1] SN/ FR A A7
i A5 H 3 160 S HE /2 [ A7 5 -
A AR B BN AR SE 00 7,961,458.83
T AR RF A B AT S 3 801 5 e S Bt 7] (%) 0.52

7.2 ZEEENZHERRERHEEEZ 5 A4
At Ik e BN T is B A B8 SRR A 152 5 W14

§8 ZAENMHER

8.1 FEMFHER
Lo o IR B A B O3 o M O ST A 7 2 B PR 2 W) A 301

11

=

12

=



P 0 B R U I S IE SR R B JE 4 2026 SR 2 TR

v P RS B AR B ) S AT T U IR SR AR TR SR B e B ST I LA

N}

3. (HHTTE BRI AN SRR S A A A )
A, (IETIIE B RS I B AT H 3 R S AT )
5. (IR B RS B AN A A S A E SV )
6. eI AN S VR B

8.2 TR =

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

8.3 EEAR

PR S T T R A AT PR ) LI INh E  B B AR N R) Y B R A 4
HARAF AR

BB ER ARG UGS, FSHARSE R AHEESEERGRAR.

%P RS O HLE: 400-887-9555

Mdk: http://www. cmfchina. com

HreE AR AR
2026 %7 H 21 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


