R

SHIR7);

SLE

=R B BT T 38

BOEH PR R4 2026 45 1 =L

2026 &£ 03 A 31 H

HEEEN: ARESEEAGRAT
HEFTEEN: WiRHBITROARAF
EHHEB: 202644 B 22 H

£ig=)



FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

§1 BEERR

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

IS FOE N BRAT IR A PR A AR IE A 2 5 R E, T 2026 £ 4 H 21 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 461 A 1 HigE 3 H 31 Hiks

§2 HE RN

FE TR FA T HFUE I 8 ETF
M TR YIEM ETF 874
H4 ARG 159701
oA 159701
B (Y 25 BT TR
s Cile Ve | 2021 412 H 15 H
et B A F 4 47 800 i 40 7,705,601.00 43
SRR ARG AR AL, 8 R BRI O 2 R AN PR B AR 22 A
% Hbr o AT 4 1 RS 42 1) B A8 3R H 22 BR AR 125 252 1) 4

SHEAEE 0.20%, FERESRZEANEIT 2%.

ARF SR e A RIS AR B T 1%, AT s 2\ AL
B o ISR BB AL A (AR 3 2 42 AR (1 i K0 1
I3 AR AR AU & S A b B 1R AL, FRARYE b i 75 5L
Jliry 7 S FA B PR AR Bl TR AT AH B 2

E VAN OE R E T L WIRrl k- BN B N Y 3 e
CEFERR A F R A FLIERE . BE . IR S 2,
B3 IR 22 < P DU RIS [ 55 0 AN 2 5 R b 1) 4 250D K
AT HET R, PR S LR IR O S BUR B PEAS 2
I, BH AR R T BOCVE A RO B AR ER AR PR HO
B BN AT UG #0844 8 B AT 2 AR Sl A 2
MR- $5 53 2H 5 55 85 LR b A 5 00 o A 35 < ) XL
P H br o a8 R H 8 BRI e R R 2 0 B A I

L NI bl




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

0.2%, FEREFRZENEL 2%.

AT G FAh R TR AE R T E L IR
TEREE . Fior BT oRms . CHR HA TR F T S . A IR
PTG . B SCRRIE SR BT SRS . S SR R i
TES5 HAE 55 RIS . A7 TR R T S

A £ e A v HHAIE B IO 3 R i 2
AT T I SR A G, LTI A0 XURS R B s T2
S 25 RIS MTpie . ARG N EE, EEX
HI58 A B VAR EAAR 0 FR B R, BAT ShrI9RE
LR I BT AR 1A S5 i 3R 8L XS A B AL
SEEEA R A E AR AR
HETEAN TR HRAT IR AT BR 22 7

§3 FEEWMFHEIPMESIFERI

3.1 EEM IR

gfr: ARt

FEW 5 b WAEH (2026 £ 1 H 1 H—2026 43 A 31 A
LAHA 2 S i 2 281,353.98
2. AR -574,782.35
3R 35 5 4 A B A A A -0.0618
4R T4 B = 15E 8,231,359.86
SR B A 1.0682

ETEBIN
IKFEART A sIE 7

nbr A A2 L N IR SRS AN A Lt 7 B St R 2 P N S SN N L &

2 A s B it Fig 2k e AR SN« BEBE RS L HethlN A 2 fe (B A2 sh I at)
FURRAH 5 B RS P IRAEL 45 9% 5 (R AR A0 AS IR Dy A 9] 2 se B et fn_E A0 2 e (B 22 5

lEn s

3.2 EeHERIN

3.2.1 ZHR T S G A (G 1 3R R B 5 TR M % b A v A 2 R Y AR

s | PIEEN iy | R
1424 Kz KR b2 . HEU 2 A ®-® @-@
@ HEEZ®
HE=AH -5.97% 1.79% -5.91% 1.82% -0.06% -0.03%
T EANNH -7.36% 1.86% -7.26% 1.89% -0.10% -0.03%
T E A 29.24% 1.83% 30.21% 1.86% -0.97% -0.03%
Tk = 36.84% 1.83% 37.68% 1.85% -0.84% -0.02%
H 5455 [ 6.82% 1.77% 3.15% 1.80% 3.67% -0.03%




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

ESEETE | | | | |

322 AEEARARURE S R EN KRR LIS RS R
Wi 25 FR AR 3 (L AR

TRRTPUEE R B ETF RSB R 5 R RPNV G PR B R 2 SR A0 [ 5 SE 55 %

LB
24.00%
16.00%
8.00%
0.00% 1
-8.00%
-16.00%
-24.00% ! jﬂmﬁkﬁﬁﬂﬁ
\ | A
/ e " I‘PHJ I‘r,r'rlj 1“:/,\1
-32.00% ﬁmWM$ﬁH? i @%h
-40.00% Y
-48.00%
L I~ o0 o0 o0 o] 1 o] ] o =t = L L Ly o0 [s)] =)} L] -1
=l L] o] 1 (=} ] ] =l =] ol 1 ] o} =l L] ] =l o las] o
I T T T B S - SR ST S L R S S R |
- [an] =] (] - L] o] o - — L] ] o -l L] (] o -l - ]
I I T I T T T T T T - S-S Y S
[} o™ ] ™ [} o™ ] ™ ™ o™l o™ ] [} [} o™ ] ] ) o™ ]
=} [l =] L] o L] o] (=] =] L] L] ] o o jo] =] =] o ] o]
) o ] ] ™ o™ ] o] ™ o™ L] o™ o) [} ] ] o] 8} o™ ]
— BRI £ B ETF R TAHEEHCER — BRI P IEEC M EBETF R R e e

§4 BEARE

4.1 RELE (RESLHE/NA) FH

EAREEHEELR e
wa | B SRR Mtk B
EREH | BEERE | FIR

%, fid. 2017 4 7 H % 2025 4 4 A1E
FRNEEE AR AT TAE, PR
R R, BREH, 2025 4
4 AIMAEESEHERAF, LR
i HIE A100 22 5 B F T8GR s BOIE 27 1
EE A AR IR KSR R i S AR BUIE

e o o o
S i@i 2025 4F 11 o FRREH4S (LOF). #75 Py IR TH
: %‘J H 13 H P e S 22 Ty BT I A A BOUE 7 15 51 A

B SRR SRR BT BB 2
S FHR PHE AR 20R) PR AE 5 BT
AIBHOE SRS R e R
TR 5 BT TS O 5 B 2 4
FH T A ML AR K #3225 BT i\ d8 Ao
BB G, AR TPIE MR A S

%03 U L1 )T



FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

BT TE BOE TR B S 4 17 Pk
A100 22 5 BT TR HE B 77 5 58 2 &
R R . P UERAT FE e
TG R A RR RS
RO IR BT R R R i e e,

E: 1 AReHEEeSHIER AWV G RANH, FEEeL B ETR H I
LR S4B EAR AP AR MR 2 WU E I GER At (XD HI;

2« MEFFAAE R E RS EE R 2 GEFESLENMES. KH., SRER
NN 53 B8 B ORFIESR AL N 3 i AR SR € -

BN T 35 PO A 2 i AR A T £ 1 O A B

HEEHNFY: ARG N, AREGEBEN T (P NRITNEES R 555
SAE) (ATFHFRIETF R R e B INE) S5A FURE I L 2% TS 4 U ) 72 DA
e A KL G (3 G 5 TR A 2 VSR I8 s AN ISAE TS SR BT A i DU A PR 38 Y 2
BT, ARSI RTR T, ISR NSR BRI 2. AN, esifE
REEG I, T E R G R ANFIRE ATy 2 (50 T B DL BB 1R & A G A
R B 5 TR I RLE »

3 WX HETULH

3.1 A3 5 R PAT L

S BN QUL S 3 (W T 7 AR B SRR, B R B BB AL S A A T IR
o BGEHNEN [T A A G ER BTN R IL L, HE I AL Y

PR, REEHAIA @2 R EAEE, Wi RER A& SRAGEHERI

PR LRI IR SRR PR K 7, #5258 A & e BEAE BRI B N AT BL 1 2R 3R, B F B AR A

PAE TR R I B AR Y o 8 BN AR ST FE R 1R N AT SR AL S T A

G TC R AR S 3L AN T ) L

4.3.2 REZHIT AT TR
RGBS A RS A 2 8 1 F H R A5 R R IE R S B AT AL S
AN 2t 28 1) 1) IS 0 58 57 o i DR 15 5 2 5 P 95 8 SR G sl P 558 7 2 1T R 2B 0 [ F B v 52
5y, HeGEBENERM RN GBI R FKYE, FRAALR&E, Sty el
(U] s L B R AT BB IR 20 B S R A
AR AN, AR S I 5 B AS FE AR SR AR e B R A SRER AT, &
F TR ALE S 5385 BT AT 50 R B R A2 5y S8 (K 0 A8 5 Bl i i E 7 24

#
>
=
piss
=




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

I RRAZ B 5% IIAE S0 36 10 U, DM 18 K0 oA S A £ DR 450 % SRS e BT A P I A A2 5
A A AR KB R BE BN -T2 5 AR 2 ik (1 K S A S AT

4.4 MERNESB T RIENIZ/EI T

BEEIEIETTH, WA, SPUEYIEEN £ A S FR AT Bk 5. 89%, A4S R TR UK
BT, BIERONTE, AT EEHIRE R Z G DL T RE U .

WA, JUR 300 A28 TE 5N i 3. 70%, HELL A AUk 25 AR B Bk 4. 39%, FFAER
F 100 428 BT 0. 97%, KUk _EZ0 AT Rk .

AT Agent JBiERIRTHIERE P WAK R, SERE BRI AT 17 “REgr=”
[l X —%6 BT B S E SRR 1 R E,  JRJE AL T AT IS N R R BRI, AL
BN A B A R IR B R 5E 4@ M, HBTARIT SR RS R 3), S8R I & 1k
AT S BRLA T B M AT . BRI AR E G mEEL2 SUR R, AT BESRIN
“HALO 32 % 7 B i KB iR 3.

TG RGP T IS0 0855 Pl 45 6 5 R0 3 e RO R A0 O . A
JGF, BEAESMEIRENIZE A AL, TRt NSRS R Sk e 1, S5l 2 n
JAFE AR TH DR 5]

4.5 WEHARE SR SR

WE N, AESOHBUHEIG A5, 97%, [FIENLSHEAER K3 -5, 91%.

4.6 MEMANESRE ANBEE ST A EE i Y

ARIEGAAES N AR AR SR AR T LT A uiiE e, iR i Zcsa b
RAEH 2

AT AR I AFAE R VRS s R ARITR a0y KA B BR 3 wi ik 9. SRt B Ay
AR BATEIR e 3 TOPV 15 5 K Ai 2 JEAMT B0 PS5 AH Sl s S, Hh g 2
NAAH, AN AEE 587 1 9132

§5 WBEHEHRE

5.1 EMRESH=HEHIL

SRS NRMT

Fs i H B I) e B B T EE B (%)

1| B 8,108,073.66 95.05




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

Hor, gz 8,108,073.66 95.05

[ 5 WAL i 4 - _

Hrpe it - _

PSRRI - -

4 | stEmi - -

5 | R ATE MR - -

SEN IR A 4 Rl 7= - -

Hodre MW R ) SENIR B

SR e ] ]
7 | AT H &M AT 115,643.08 1.36

HoAth 5= 306,273.31 3.59

it 8,529,990.05 100.00

9
TE: BUARIR B SR B B L IR A A A Y 1

5.2 MEMRZITIU A RIBERTAS
5.2.1 MEHRBHEHERZTIWDRNBARZRRAE
eHEAL: NIRRT

(NG RS ~RfE Co) b 3 B B I E A (%)

A VSO O 4 - R

KAk - _

il i b 7,205,487.56 87.54

BT BT R SOKAE A
BERY

o |O|w

e S|4 30,702.00 0.37

R AZ - -

ALl A REAEREOY - -

T Q|||

A R ROl - -

5 A B BRI
5k

L]

871,884.10 10.59

Rl - -

Bl - -

MG 55 R 55l - -

AW TN AR 55 - -

IKA L RSN 28 Lt B FE - _

R MRS B A AB AR S - -

A - -

PAFIAE 2 TAE - -

e RE RS - -

w|mlolvwlo|z|z|c|~|=

T
ZE - -

&1t 8,108,073.66 98.50

#
»
=
piss
=




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

5.2.2 MEPARBIREFZT IS RKBARERFAS
K AR IR AR R A BB I 5 A J 2

5.2.3 MEARETIL I REBRBEREBRERKAE
AT G AR AR s RO B P

5.3 WEHARLRA oM E &5 FE S B 7= R E Eo B K/ EEF IR R 1R B B 4
53.1 MEFRBEBEFZR A RME S ES T HE A K /DHEF R+ 4 8k
EREHA

AR ARG
e | REAE | REan | SR B | AnhE Go | e

Eefl (%)

1 | 300308 bR E A 1,480 842,726.80 10.24
2 | 002475 SR % 14,200 699,492.00 8.50
3 |603986 J& 5 B HT 2,000 476,200.00 5.79
4 | 300124 WNHEAR 6,000 402,000.00 4.88
5 |000333 eS| 5,200 397,020.00 4.82
6 | 002415 T3 5 AR 11,600 352,872.00 4.29
7 1002230 BRI K 7,300 337,333.00 4.10
8 | 000988 TR 3,200 331,200.00 4.02
9 | 000063 N IE R 10,200 330,888.00 4.02
10 | 603501 e 3L 2,640 250,694.40 3.05

5.3.2 MEWIRBRBTE LA SOHE & 28 B 7155 BB R/ HEFP BB T4 B

EREAH

AT AR AR R R AR R AR

5.4 HMEMIREMSF WA RNRFEEAS

AT EAIRE IR AR 677

5.5 MEWARIEA SMME o 2 7 15E EL I K/ HEAR B BT L4 e 303 A 4

AIE AR IR R FFA 67

5.6 R HIARIE A SOYE o5 2 & B 7= 138 LB K/ HEAR I BT + 48 B 7= SCRFIE S

BB A

AEE G AR IR ARFFAT B SR TR -

#
-
=
piss
=i




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

T REHRE A RNME S EE R HES KPP LA R SRR
4

AR EAREWIRARFFA RS-

5.8 T HIRILA SME o5 B 3E LB R/ HEA BT L2 BUES 5 A48
AT AR AR R A AU .

5.9 MEMRSFE ST R KBTS 5 16 Ot it I

5.9.1 MEPIRAZE ST KB BT 5 A1 25 BT 4
RIS AR IRRFF A AR G54

5.9.2 ZF T AR MR BUR

AN SR MR RS A SR, A IOREDN H K, AR P B8 Tiah k4. &85 i
BRIV BT & 20 0 AT GAEREAT AR W BLIBEIS , 18 YR 2 T XRS5 37 2 AR AT 1 10 ) W
AL B RS YA 2 R 20 A 8 A B BE I HIL, AR ARG B 7 50 B (bR 5E ) AR i A AR AT X
AP AR IR BB JLR, AR SR AELR G2 B IR T A G i ia 4T %5 DA
FBARBI SRR W ad v XU AR AR A (7K1 B Rt AT #5058 b, DK o XU
B LA 1 AR e ARG AR B U

5.10 MERIRAZES BB M HE G L 5 1H 0L U A
5.10.1 734 B £t M B B B BUR

I e 5T TRBHRN 7 A JAE 677 T ) R ok IR, A5 AR KU &
BRI, CUEMOGREDN EEH K, GRS E UGS M i B A e AR . 18 [ AU T
P RE R, e B I X 2 e B AR A T 7B S5 M 55 W, I 78 0 25 18 [ b 6t
folsc it WRAIME SR RHE, I B E, VEIREEAT IR, IR A AR AN, B
BTG I B XU

ml}*

5.10.2 &G BHIRAZE S I E G SR S8 a8 9 4
AE A WIARRFEA B REL,

5.10.3 AHIE BT
ARG, AP E G 555 B IR R BOE AR H 1.

5.11 BFASIREME
5.11.1

#
co
=
piss
=



FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

ST AT T A AL TR RAT A, TOGE TR A R mIAE RS g H T — SR A
ot 55 5 Sy b T I AR X B 55 R 2+ R 55 P K Ak

IE
K
ey
H

B % B

i _bad AR, 48 PN AR R IASIE & B3 AT+ 22 UE 5 1 R AT AR B AR B 5
ISR A, s SE gmitl Har— N 22 A E T ATEE.
5.11.2
ARIE G R A AT 42 I S5 A 34 A [ e 1) & 1 IR 22 12, AN 445 H N N 1)
TR F R IR EE A NE LN,
5.11.3 HARE =R
LA NEMT

v
Jio

HHK e o)

FHARES 27,514.98

JWCHIE 25 175 S5 K 278,758.33

YR

YA 2

SRR

FoAt BYSGK

HoAth

(| N N[ |W N |~

&1t 306,273.31

5.11.4 REFRFFE B4 T HEBOAR TR S5 A4
K AR IR R R A7 Ak T B (K mT 34 5%

5.11.5 $REHIARHT 148 B A7 FE ULl 2 FR 1% O i 5t B

5.11.5.1 MERRIBEH BB AT+ L BREHFERIBZIRIE LAV
AN AR IR SR B AT 4 BR P AN AR U R PR K15 0L o

5.11.5.2 BRI B B 148 B 22 H AP AE T8 2 FR 1% 0 9 Ui B
AN H G AR T IR B LB Ry 1144 I 52 P AN AE I8 32 PR I 1 B o

§ 6 JFAEEHHRSN

B
i 5 T HAAT JS 4 A i i 10,705,601.00
et A 30 1) s 4 A R ) 47800 4,000,000.00
Paks et T B0 1) 4 A TR [ 47 40 7,000,000.00
5 IR B AR 2 S 8T (A geks > BA-" 4851

%09 B L1 )T




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

| R TR I G B |

7,705,601.00

§$7 R&EHENZHERRERRAESBN

7.1 ZEEEAFEEEZSHIRNHER

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

7.2 ZEEBENZHER RSB RAEST 5 WH

AR I A BN TCIE Y A B e AR 15 5 WA

§8 MR FEH RRA M EEFE

8.1 EMIN AR EFEESHHELBIE T BGET 20%59F 5

T AN R R AL 1 L

WA A RSN

UL

BB

eyl

dn JE

FEESE
By e
el
It 20%
(IS ] X
[

W1 FH I 47 0 I [ 47 45

A8

g Nuyad

Bk

1

20260101-

2,755,787.00 5,631,522.00 5,847,598.00
20260331

2,539,711.00

32.96%

7 R AU

ARSI A7 AL L BEBUE R AT A e (0 A LA B B8 20% 11K DL

B v e (e L 2 U [ T 5 A A < AR 20

A RES
Bezh, BEGIRAEGIRANVERL, a8 BN R ToTE S AR LA 6 57 DLRLX B S 0 #5082 (o] R, e 0 0L
AT N AT BETE B I [ R A 1) 2 2 <

e L RS HIRFFA GG PR R & N7 iR R B 2N ERR 5 2 47

2 HIAME S I EHIERBR . RN Z0M R B B SRS S I N

A, T 7 0 5 TR ] A A Y o 2 H S8l 55 D ) 43 0

§9 FEXMFHEXR

9.1 HEENXMHFHER

Ly A IS B B 2 % o bt o Ve S AT T R < BT PR ] 1) S A

26
2~ RIS B B D3 2 b vEE A 7 PR IR R RS 5 B IR R BOIE TR 4 B A <

BELISCAE

#
=
=
piss
=




FH R P UEIE I 32 5 BT IR R B 3 B 4 2026 SF 50 1 RS

(7R FR IR B X 2 ABUAZ 5 RO s e I3 5 %
4. (T PRI R 32 RRAZ B B PR BOIE R 3Bt
5+ CHHTE FUEPIBRIN 3 AT 5 BT T8 HOIE F7 8¢
6 FEE LSS BRI B

w
/

REREER)
REFEEIUL)
R4

HEUHPB) ;

.\

§

D

J

9.2 TR

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

9.3 &R
R ST A A R R o B PR A T LIRS b A1, B A i ] P SR R A e
AT PR A 7 25

R BN ARG B SN, TERAARSERAFRESERARAA,
BRSO IE: 400-887-9555
M. http://www. cmfchina. com

Hr e S AR AH
2026 %F 4 H 22 H

o110 U 11 ;|



	OLE_LINK2
	OLE_LINK1
	§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


