HREARARBRFRIEF R EE

2026 4

.
[
|—a

522

=5

ERE

2026 £ 06 A 30 H

HEFHN: BRESEEAGRAF
EEFHEN: THBITRHARAF
ZEHHEB: 202647 H 21 H



TR R R AL U MUE SR BT 4 2026 SE 5 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

I FE NASEBRAT 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

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 464 A 1 HigE 6 H 30 Hiks

§ 2 HEF= MR

& TRIFR 7 1 S Al f5t
H4 ARG 003867
A0 003867
(e LTI
HEAFAMH 201743 H 8 H

e IR EE A B
fil

1,916,983,295.66 13

B H b AHE G ARBTG5 e SC K IR
AIEG ARG A 2 E R BYEE Y, BT A THEAT R
R BRI B [ HOR BVA T5E RIR BT 5,
WA R M TR RS FIRES . (5 AR . RO

B s S DL KT, S AP ik, B2 W8 AR SR 2 o R
BARSL. RS 1 AN 2, SRR 3.
4y ABUEFERENS s S, ATFFRO AN 62 Il LSS0 V8 s
7o PRSI B

A R 2 SR B 2

P HIES NIE RIS, B RBUIAR & T 5T 5%, (BT
BATIE S, RIS,

EGEA A B LA A 7

BEGHEFA SCRBAT IR F A T

/4 4 s
;iﬁﬁ%ﬁm%i REMRMAGA | FEERAKC | WIS D

810 3t 12 )




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

N
TE]J ARENLI | (03867 003868 014688
it
W BAK T B gt

T 1,916.983.,084.83 1/ | 21083
SR AUE A

e 1. KRS M 2022 4 1 A 4 HikSH D 24040,

2+ AFES C AP BT AR IR ARA 34

3.1 EETEIRIR

§ 3 EEWM SRS HERI

D R H 2022 4 1 H 6 Hilg 4.

gfr: ARt
e AW (2026 44 H 1 H—2026 4 6 H 30 H)

SR LR AmEsaif A | HEHERG C | HEHER46 D

1A A S Y 28 10,858,922.03 - 1.23
2 A HHFE 9,875,042.57 - 1.05
3L 35) 5 3 25 A HA R 0.0052 - 0.0053
4 IR B 1A 2,071,135,358.16 - 228.98
SIHAR IS BT E 1.0804 1.0861

ETEBIN
IKPEART FrsE 7

EIREE G SHE bR AR AW ) 2 4

HDE 5 E P AN A N RN IR

2 A s B it i 2k e AR S RO © BEBE RS L HthlN O 2 fe (B A2 sh i ad)
FURRAH B A P IRAEL 45 5% 5 R AR B0, A IR 9 A Y] C s Bl as n_E A3 2 Fe v fEL A2 50

a5 .
3.2 EEHERIN
3.2.1 AEHESHHTFENYE KR L SFE LS LB IR 25 2 1
s aifi A
B AEE | HAEHEEK | SRk | SRR SRR R D6 0@
WRKEO | HHREEZEQ | HEERO | #HERNEEZ®
TE=MH 0.47% 0.01% 1.32% 0.05% -0.85% -0.04%
HEESNNH 1.01% 0.01% 2.21% 0.05% -1.20% | -0.04%
A4 1.64% 0.01% 1.64% 0.07% 0.00% -0.06%
TE=4F 5.95% 0.02% 14.31% 0.09% -8.36% -0.07%
TR HAE 12.70% 0.02% 25.79% 0.08% -13.09% -0.06%
pUIS 18.01% 0.03% 36.37% 0.08% -18.36% -0.05%
HIE4& 5
TS 30.19% 0.03% 51.76% 0.08% 21.57% | -0.05%
s aifi D




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

B rAEE | AR EIEK | Akgith i | kg R IR e 0-®
WRKEQ | FhHiEZEQ | #HRGEEXOQ | HmERMEZD

HE=4H 0.52% 0.01% 1.32% 0.05% -0.80% -0.04%
L ESNNH 1.07% 0.01% 2.21% 0.05% -1.14% | -0.04%
ok —5 1.67% 0.01% 1.64% 0.07% 0.03% -0.06%
TE=4F 6.00% 0.02% 14.31% 0.09% -8.31% -0.07%
H 44
ﬁ;w;% N 11.14% 0.03% 21.77% 0.08% -10.63% | -0.05%

% &

322 HESASRAABURES R FEE KRR KL SRS EREE
e 28 FRAZZN ) LR

IB T IR WAL A B0 THL A0 5 K55 6] 00 Ml S0 EC At B OOl 38 3K 68 05 S R 8- <3 LU B

54.00%
48.00%
42.00%
36.00%
30. 00%
24, 00%
18. 00%
12. 00%

6. 00%

0. 00%

e

V,f/

—a

;ﬂvM

2017-03-08

2017-09-03

2018-03-01

2018-08-27

2019-02-22
2020-02-15

2019-08-20

2020-08-12

2021-02-07
2021-08-05

2022-01-31

2022-07-29
2023-01-24
2023-07-22
2024-01-17

2024-07-14

2025-01-09
2025-07-07

|- ARRRAPARIDPEMKE — BHRRAM BRI SO E|

2026-01-02

2026-06-30




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

BT IE M ST D B o5 TIN5 S 5 8 0 iz Sty B i o e 28 Ky 05 5 56 35 2 B B

22.00%
20. 00%
18. 00%
16. 00%
14. 00%
12. 00%
10. 00%
8. 00%
6. 00%
4. 00%
2.00%
0.00%

2022-01-06

“/JN
e F“m ,r’t-m/'/

p' "'ll'/‘J Ll
N M~ +— @9 ™ W = O o © o ©® @ T o ©® ~ ©» o
=1 NN - o ™ oo o~ - 2 o NN - o o =
+ b & & h B @ - & b om - - xS L+ b
T YT T YT irTrdioziviiYETTOgN
o~ ] In] o ™ ™ 3] [ = =t =t = '3] 3] 3 3] ‘b J: ~b
o4 L < - N [ R~ B~ R~ | o R - - B R I -] o
=1 o o o o o O o o o o o o o o o o o =1
= S R~ R [ R I R N ot S R I =

‘— BEAsaRR T REERE — BHRS GRS A E R % ‘

VE: ARSI 2022 451 H 4 HEH D 04, DM EiE 2022 4 1 H 6 HilgfF4E,

4.1 ZE&ELH (RESLBE/N) FHr

§4 BEARE

w4

EAEENEE
LR

FERH 34

#AE
H ¥

%
Mol
[

B

XA

AF
ez
b2

2025 3
H4H

11

B, Wit. 2014 4F 12 A% 2019 54 5 AR
s #EE AR AR TAE, e, WNH
5y G5 E A E AR S AR 2019 4 5 HIIAA
] i 4 A A PR o W [ e AR B B, AR AT
T, MR 7 4 AR, S AT i i e a5t
AN I &I &2, DU R E R4l
fifit F RUE SR #0756 4 41 v 40 = A i BAIE
TR T IR [ 5t R ER M 4R 0-3
EAE Gy R SR BOUE SR B 5 4 FH TG AL 9
AN H R R A BUIE SR B I 4 L FR R VN 4l
s BUIE SR B0 I & L FHRT VN 3C 1 47 BT Ik it
TR O 3 4 e Al i
WEZF Rt 4 L 40 T 4 Al i or AR R R T 2
& R R 3 AN H e s B R R RS
e Tt S A b LI




AR A SAGU U MRS BB R 2026 SR 2 IR

E: 1 AEEEEEELENERHIOVARESFAENH, FEEE2 B RER H L
L iR e L BB AR DI A AR S BUE I RER A% (RO B

2 AEFF ML R IFRAREE A FIE R & GEFRGLENMES . HHE. mgE
NN 53 B8 B ORFIESR AL N 3 i AR SR E -

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

HGEHNFY: ARG N, AREGEBEN T (P NRITNEES R 555
GIE) (ATFHEIEF R R RSB EE B INE) S5 IR RN L 5 T 51 v U] ) 0 5 LA
LA KL G (M2 4 1 [ S 2 SR N8, AN WSRAE S SRR 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, G RAA ANBOR B 2. ARG A, ik
REEG I, T E R G R ANFIZE ATy 2 (5 R DL RS BB 1R & A R A
PR B 5 TR I RLE »

3 AFRGERUH
3.1 AP35 R RPAT O
A LN WV St DT P WIRP U E S a7 /Y R e ki d s e S /AR B D E iy

REH = BEEHNE 7P A GG BN R IE R, H5E DIk 0 ar ., 4k
PR EEHEAMA RN IRPIE, MR RRR RS SRA G A SR
PR LRI IR SRR PR K 7, #5258 A & e BEAE BB B N AT BL 1 2R 3R, B e B AR A
(B SAS U Gk A O = 82 DNIOY S PSTIiWE & STk SR S E S a i R i i R s
G TC R AR S B AL AN T 1 i AL

4.3.2 REZGHIT AT T

HGE PN IR RS A G Z B E H R A5, iR IET R B A T3 5
AR i 32 PR TR B 10 52 o i RS 5 8 L 5 1R 5% 8 S s el gt 8l 1P 558 7 8 ¢ A= 4 [ H s 70 52
Gy, FeGEBNERM KRB A G HR MR FKYE, IFRAALR&E, Sty e
A s L B R AT BB IR 21 B S R A

AARTT I, AEE G % AL 5 320 P A A% AR TR A R A RESRIAT, »
ARG S 5 05 B JF5a i 7 H U 38 5 A0 (K B0 32 5y el i iR 27 2
H RSB 1 5% 52 S 38H 5 IR, M TR B R AE A TR 08 SR 7 2210 A 2B R 138 5 o
A WA AR KB R BE BN 758 5 AR 2 ik (1 2K S 8 S AT

4.4 HEWARZ ST RIEABIESHT

PR AEITE



TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

2026 4 " FSF, QPR MERLE, BARTELSNFE RIS, AT WIS, 455
IR RIE . #5507, 4 . 5 F € B 5 5t e BB R 1H R B 0 0 A -1, 6% —4. 1%,
Beotuil — I RET, HAPH PRSI, 4 . 5 H BRI R E Rt F 5y
AN-13. % —16. 2%, At fRI FEEH R, FEER R ML bRRg:, 4 H. 5 b
B 9% Bt T EE A 0 4. 9%, 0. 8%, o L5 BURF 3 S (0 S2 T AR B R mtg s ik
WA FEFEREE, 4 A 5 A HlE S st Rt RIS 008 1. 2% 0. 4%, JRBE G HE Ly
PR RS, H AR AR DA ORI S . PR, 4 A 5 AR R E A
B H R0 0. 2%, —0. 6%, #—ZEEERE—DESS, FaiH R E. KB
WL RO, (ARSI R R — Wtk . XPANR GO, A IR A R
MRSy, 4 A 5 A E&E04 H R 0K 14, 0%, 19. 4%, ELZ5RPIERIM, xF Tk
PRI ARG AR B2 T R B S . AU I, G ML B AR TR RIS AR SR THRE, 4
H. 5 H. 6 Al PMT 43514 50. 3%+ 50. 0% 50. 3%, 6 H HEHF [ FY kX E, H6
JFEP AR ORI T B4R 502 A 51, 4%F1 51. 2%, WANRIE MR, HFERmiBE T e
BB, SR ZZREERGUTABRA AR, (HEARA TG SR T FR ok Ao T SR is AT
1 )5 o

27 T 7 [ it «

2026 4F =, ENGHFETIHINGERBAZIR T, FEG. F/AEETRKE, 6t
R —FERYE . 5 HE, 4 A6k EEER, H YR E 61T %
vkt fg , T3 — 228 R R (45 it i P B R T HIR . & NS H J5 ST A TF T VR
s, 10 FEHIE G R — A 1. 81%-1. 82%m L E ¥ (HRE 5 S INEh M . % & 1hiid br
FEka, DROOT IBAT REUGEFHR T F, BLEMIMMAY, WahKumf 200l F47, 10 485 E 7
Wi — R T RE 1. T4% LA T . 5 A 2RUCHEEBE, H— )5 RAT =0 [ K #i
RS, 5l R % B8 BRI BRI SR, )R Sl FE 5t B o R AT X AR 4 i T il 1
B 5 A RAIAA 4 FE T IE AR R B w55, Boin A7l MLF BBt e st
T E R E, 10 FEHEME R TITE 1L T1%HE. 6 A/HENEEEY, — 5B
fifbsh TR EIMBN . RAT R R i 22 Sk 28, 55— 5 TH 95 46 T A AT 4 R 350 16 A
B, BNk KW s R R AR R A R LRSS, WIATUHAE e S, 10 45 E i
Wi 84 H B ARAE 1. 70%1. 7T5%X [k 5l . BEARSKE, 2R F 42 v G T s 5 5 A
THI i G505 ks B AK 3, KA e R 2 BN AT, e F0 it S IE 2R BE VAL ARFALE -

G HERAE:

FERE N, RHE IR IE S A R E, IR MR SR g7 17 ¥EiE
o BigFfH 7, ARG TGRSR AR GAL, IR T sy, il
FEECE S, B s H A

#
»
=
piss
~
=



TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

4.5 MEHAE KGRI

AN, A4S A BMEEEIE KRN 0. 47%, [ SRR K% 1. 32%, AR
SN, e NREPRFFAAIES CRME, D RMEIFEINKF N 0. 52%, LS
FEAEEK KN 1. 32%.

4.6 MEMARSFA ANERE SR HEBE

AN, AT SR A RIS T A TR H U S 0 B AN ECE AN — 0 A
ERPHHERT LT T

N

§5 BEAGHE

5.1 EMARESFHEHIL

SEEAL: NRMT

st i H w# o) o e L B KT EL B (%)

1| A

Horpre JRE

2 | HEEWHE

[i] 52 AL 3 $E R 2,090,446,161.75 83.72

Hr, iz 2,090,446,161.75 83.72

B SCRRIE SR

4 | stEmiR

SERLAT AR AR TR

6 | ENRELRTE 300,113,453.15 12.02

o KW e SRR AR
SEEfh B

AT I AR RIS LA AT e i 106,488,876.87 4.26

Hopth % 7= 8,406.27 0.00

&t 2,497,056,898.04 100.00

5.2 MEMIRLITI A RIBERTAS
5.2.1 MEHRETLFREFABEREAS
AT AR AR RIS -

5.2.2 MEMREATI T RANERER BB R BB A S
ACHE AR IR R W BB T

5.3 & HIRIEA R E S E ST 5E H I NP T+ 48 B B B4

87 0 e 12 )T




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

ARSI AR IR R AR -

5.4 MEWIREF S MM 2R GFERAE

eHEAL: AR

P i 75 i ARME O iy B 4 4B L (%6 )
1| Exfig 39,820,280.67 1.92
2| RATER - -
3| &R 1,448,310,560.00 69.93

Hrb BUREME SR 247,972,167.12 11.97
4 | g 20,323,200.00 0.98
5 | Ak R - -
6 | IR 581,992,121.08 28.10
7| Al (AR HRAD
8 | [AhLAFH
9 | HAh - -
10 | Ait 2,090,446,161.75 100.93

5.5 AEMIRIEA SRME HES T #E G ERE WET A RS SR B 4

SIS NRMT

F | e W4T WE (K | ARbHE G {gﬁz%;{f
1 | 2128025 21 @WHRIT =4 01 1,200,000 | 123,945,041.10 5.98
2 | 250211 25 EJF 11 1,000,000 | 101,286,575.34 4.89
3 1102280122 | 22 H{54EHE MTNOO1A 800,000 | 81,866,012.05 3.95
4 | 102483602 | 24 JEJR L 7] MTN002 700,000 | 71,698,238.36 3.46
5 2228006 | 22 FEERAT 2 01 700,000 | 71,669,835.62 3.46

5.6 R HIARIL A SOAE G 2 B E HU R K/ INVHEA OB+ 48 B 7= SORRIE S
B4

AEE G AR IR ARFFA B SR TR -

5.7 B WIARIGA S 5 2 T8 EL ) K/ N EE PR O B 42 Bt e R4 B 9

48

AF G ARG WIRARFTFH SRR -

5.8 & HIRIEA R E S E ST HE H I N ERSE KR T A BUES Bt 40

ARSI AR AR R A AU .

#

=
piss
~
=




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

5.9 HEMRFEERIEBHEPRZ A HR A

5.9.1 MEWRAEES BB AR YL S8 2 B 48
AR S A FIE, AEEAS SRR .

5.9.2 AESE BRI A HBOR
ARG FE, AEEAS SRR .

5.10 MEHRAEEHF M HE AR H LA

5.10.1 AR EEH BB EBOR
WRIEAREEFAME, AREASEEGIIIS .

5.10.2 REBIRAZE S HH I B A SR S8 a8 9 4
WA G FRE, AEEASZHEBINTRZS .

5.10.3 ZAHAEFERR B RN

WRIEAREEFAME, AREASEEGIIRIS .

5.11 HBASME M
5.11.1

B

B GBI AT+ AR AT B, o B BARAT B A7 R 2 =] e 5 i il H AT —
NG B E R RS PR T ENREAT AR T ST A ARAT AR5 4 ) H AT —
NG Z 2P EANRERAT. B ZONCEB R 70 R BERBSS 2R AL iR R X B R
e 55 TR AL T o r L ARAT B A PR 2 R AE AR 5 G AT — £ P9 1 52 38 [ 5 < Rt B B
S JRIAE T o P ARAT et A R 2 = AR G ) AT — 47 P9 8 52 81 B oK < B A BRI Y
Ao RAEARAT AR AT BR 24 RIE IR S g H AT — N 1 2 B E X il B E R R BxX e
MEEERLREMEER. FEARRITIAT.

AT G 13 AR I R ATUE S5 BB BT R SRR P A B AR SRR A RN & = L A 25K

B iR RS, S8 B AR R IASIE 3 B AT+ A4 53 I R AT AR BUA g
ISR, AR S M H AT —FARZBIRIFEDT . LTTEE.

N

I

W
W

5.11.2
WRIEREEEFEE, AREEHHREEE AR,

5.11.3 HALBE =k
SR MR

| 7% | 4K &8 )




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

FHARES 8,406.27

JSISCHIE 73 Sk

YR

YA 2

Y TR

oAb SR

HAth

X[ Q| NN |W N~

&1t 8,406.27

5.01.4 REFRFFH KA TR BRI B 62 4
AN AR S IR R AT AL T IR (0 P e e 5157

5115 $REHIARA 2 B R PRS2 PRI O YL
AHE e AR AR AT R

§ 6 JFAE SO AR

HLL:

T H ARG A | A6 C | iR D

i 35 HH A A A i 1,916,979,944 41 - 183.51

i HA 30 1) s 4 A R ) 47 80 3,487.23 - 42.16

s i S HA 1] 5 4 i T [m] 43 A5 346.81 - 14.84
i 5 BRI (] 5= 4 4% 40 A8 B 43 0

(/> PA =" 381 )
i A B R 35 44 20 01 1,916,983,084.83 - 210.83

$7 ZeBEANCHBERRERTAESHNL

7.1 ZREEEAFAEEZSHIRHER

A I 2k BN T ie A B e B AR S IS Do

7.2 ZEEENZHERRERREEEZ 5 A

AR I A BN TCIE Y A B e B A IR 158 5 WA

§ 8 B RE PRI MM EEFR

8.1 HEMA R —REHFAESHF LB BE H o2 =+ HFR

#
=
=
piss
=




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

e | TRETPYFHATIE G 3 T B R R 2
e Fi 3 & L 1

K A 5%
AR s st 20% | Wt el Ll reney (9 1
B8 | Wi |
ML 1] 20260401-20260630 | 1,916,764,625.95 - -1 1,916,764,625.95 99.99%
P

AT AT A B — P B A S O W LL A B BB IE 20% 105 50 T BE & AR rh R e L 2 U
(8] JATHD 51 e iR ZU e Bl L 38 51 e i e R s 1 RS < BN AT RE T I B I AR B < ¢
77 VAR 35 e A B AT N R RE ] B, et B A A\ T RE TG i S I B [ 5 AT 110 e P 0 e 1 200

TE: L RS WIRFFA G w b B0 & BN iR DR B AN EORUR 56 2 A7
2+ HIAMAEE R, EWE IR BN LA B B SRS S5 N
A0, T 7 0 5 TR ] A e Y B 552 H 5l 55 D ) 43 0

§9 BENMHFHEF

9.1 FAENMFER

v R EEIIE 73 B B D o M B ST 7 2 4 T EEAT R = 1R SCAE
v P ENIE SR B R R O S At A T A S A6 G R R TR BB e WS I A

N =

3. (HHEHFAG G ML RS EH)
4. (HHR S AGU AU R IR BT SFEE L)
5. (HHAHFAG G MR PSRN H)
6. FEEE NG BRI B LU

9.2 TR A

R ESE AR A

Hodik: PRI AE H X R FE KIE 7088 5
9.3 BN

AR S T R R S 4 A PR W BRI A R, B LR S ) P B R R A
HARA R AR

BB FER ARG UGS, S HARSE R AHEESEERGRAR.

RS HAE: 400-887-9555

Pdk: http://www. cmfchina. com

A S B A TR A A

o101 W 12 7




TR R R AL U MUE SR BT 4 2026 SE 5 2 TR

2026 %7 A 21 H

o122 i 12 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


