AR ANERERIEFRRES

2026 4

.
[
|—a

512

3

ERE

2026 ¥£ 03 A 31 H

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



TR UL S RE R 3B 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

IR N E TR AT B A PR A FIRYEA L & S RMUE , T 2026 4 4 H 21 HE
TR TN SR SHERIIAR A GG FNE, REEZAB AR RICE.
TR PERR IR B H ORI -

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 HEF= MR

AL A R A I S
R4 R 008261

5 oA 008261

e (Y LTI
HEA AR 2020 4F 4 H 21 H
i BAR Fi 4 1 0 i i 981,088,318.59 13

AT AR AR ) BT KU DR B R A PRI T B T
A FH 22 e BN B0 AT BAEAN [R] T RO BIE AL 5, 38 I x4
5t Hbr MFEAT RS T, F248 ik t B K A s i b i
T, FEA R ) DR P At S B < B 7 ) K A 5 1
1.

1. B B

RIEG IR FE WA TG SR KT RS T K
ORI ERE M, TRIEEFZIRAE i [ 22 50 e b B rp L4 4
W I b AN 52 2 b T A m AT

2. BEEBCHE S

Bt s A EERIE Ty Bk, BORAE T E TR R
Berb R i KB ez o By aw.  HAREAE (1D
A RIS (2) HERHTT R

3. FiEs g

AT R BT 35 58 SRS A . A SSRGS B0 IR 45 g SRS
T I8 SRS RIAR D W SR 55, O 1 T B e m 5%

810 3t 12 )




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

RERR A, KRR LR ROR EURH L PR 4 5 SR

ENNEEL i

NI g BT AR I BORE AR He XUR B B B0, T B RSN
YERE . B IBRHI B AR BT 5 2. A& 705 A H BRI 6%
RATFFAE R, CASEBLE BE T3 KU AN 5 SR B A (0 H 11
5. B UG B s

A2 HE GG N T BEER 65 11 RS0k
JRUSY A < g AR AU BN, DA IORAB N 22 H 1,
s E U B R M B B A A s AR

6 B SCHFUESR AR B A

FEFEA ARG T B2 T, AT Box B3 7 SCRAIESR TS 7 THI 45
BENT, BEREARAY A SRR EEAT BB . AT T RS AR
FAPERER . FIREER . BUCRERANIRATE KA R 1240
RO FH R 3 A 5 2 B R A R

7. PRI BE SR

FEFEA ARG I RTHE T, AN I e R AR P AL G (0 3505 H AR AR
SRARBENG, TR IS BB E RN SR, 2
ITAFFE IR R BE

PR 300 TR R F X 75% 1A B B S R X 10% 4 £

NZ5 a8 %0 o R 25 2 X 15%
A G M BRI 4, IR RS UAC 2 7K~ v TR A R R 4
g G K IR T 4.
AFEG T TS REAR RS, SHEEESRELH T~ F
PORIAEE . BRbRM) S T DL SR 5 N 45 22 5 SR )
REA RS, ALHEHE I T 3 AN B S BRI AR GBI T 3 5

A YA 2 45 1T T+O [HIFE2 5y, HAAN AN ek ks bR ], s 1 e o o]
RERILHI L A BSE R NI AN B3I TR KR (TEZR
B AT X 5 4 8 TR AL B 3 Attt 2R BB IR AL R 22 5 HAS
BB RET R XS (FE N HIF T F IR TR T, W%
BARIER T S, WRARELESZH, FTRgHk—EmMiish
PERRD) 2.

DA Ei N R ESEAER AT

BEEN o TR ARAT IR A IR A F

INER S E A Ak T FRIER S A R AR IE RS C

B A B A 008261 008262

IR T IR o 2k 47
FSY

611,953,718.88 1/

369,134,599.71 1y

§ 3 EEMFIMIPMESFERI

3.1 EEMFHER

pz: NRMIT




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

WER (202641 H 1 H—2026 43 H 31 H)

Eo: RSy - -
o BRI AR A AR AR C
LA s Bl 35 -16,935,463.78 -15,452,143.42
2 A HAF -49,625,063.33 -55,345,004.29

3NV 24 32k < A S0 )
i

-0.0813

-0.1355

4 IR & 5™ 1

1,077,274,782.67

619,957,908.92

5 IR A BUFE

1.7604

1.6795

ETEBIN
IKPEART T sE 7

nbr A A2 L N IR SRS AN A Lt 7 B St R 2 P N S N N 6

2 A s B it i 2k e AR S HRON © BB R L HethlN A 2 fe (B A2 sh i at)
FUBRAH B A P IRAE 45 9% 5 (KA A0 AS I Dy A 39 2 se B e fn_E A0 2 e (B 22 5

lEn s

3.2 BEEHEEN

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

BT SO B A

2T, S = A8
g || AR iiﬁi;—i it drea s ﬁ;}gi OB @@
J RVVIN n . R - -
KERO © Nt EnESE) 2@
TE=MH -4.86% 1.34% -3.30% 0.83% -1.56% 0.51%
HEESNNH -8.36% 1.17% -3.90% 0.81% -4.46% 0.36%
A4 38.55% 1.35% 11.60% 0.84% 26.95% 0.51%
TE=F 50.72% 1.17% 12.65% 0.90% 38.07% 0.27%
P T 22.37% 1.23% -5.45% 0.93% 27.82% 0.30%
HIE4& 5
T A 76.04% 1.26% 17.21% 0.96% 58.83% 0.30%
Gy &
FR AR IE R 5 C
N2 oz} sk 5 L
iy | TEEER | gy | WOIHEE
Bt Kz KRR 2 . e 28 b O-® @-®
@) HZ®
HE=4H -5.03% 1.35% -3.30% 0.83% -1.73% 0.52%
S AAN & -8.70% 1.17% -3.90% 0.81% -4.80% 0.36%
ok—5 37.49% 1.35% 11.60% 0.84% 25.89% 0.51%
TE=F 47.21% 1.17% 12.65% 0.90% 34.56% 0.27%
P T 17.63% 1.23% -5.45% 0.93% 23.08% 0.30%
HEebE
i*&é%/ﬂ\ 67.95% 1.26% 17.21% 0.96% 50.74% 0.30%
% %

322 HESSRAABURES R FEE KRR RIS RS LR EE

e 28 FRAZZN ) LR




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

AR RAEBRARI TS RIS K R S E RNV AR FL A E R R4 I 52 FE B S b A

100.00%

90.00%

80.00%
70.00%
60.00%
50.00%

40.00%

30.00%
20.00%

10.00%

0.00%
-10.00%
-20.00%

J Vet ;
p— g \
v

jw \\/J ‘Wlh ol W /.M"“JA Mﬂﬂr}m Jfrvw

i

2020-04-21
020-08-13

2

021-03-29
022-03-08
023-09-27
024-01-19
024-05-12
024-12-26

2022-10-20
2023-02-11
2023-06-05
2024-09-03
2025-04-19
2025-08-11
2025-12-03
2026-03-31

24}
I.‘.'\I
3]
O
o
™
&
™

2020-12-05
2021-07-21
2021-11-12

2
2
2
2
2
2

|— RRT AR RARV DA

"£|'

— BRI SRR A R R e |

TR AR C R EINHK R 5 E ML 4R LA A e 28 SR A0 58 B 5 %o bb A

100.00%
90.00%
80.00%
70.00%
60.00%
50.00%

40.00% |

30.00%
20.00%

10.00%

0.00%
-10.00%

AW P
m ‘J\"‘ Ww’hﬁn% r///v ot ¥ W
WWMM » W;::«w"rﬂﬂﬂ

s

g A |
d m W & o N © 0 O W 0 = & &N o © O o M o
N +d 3 & o o © & & o & & o o © & o o & m
T s T T T T T o R S VYo T S ST, S~ S S S « B <R
O O H © o 4 @& © 4 0 & & o o © +€ o o +H ©
& O & d o o &4 & & h N M o+ <+ <+ =+ H H BH O
A O & o o o o o o o o o &N & o &N o o o o
o O o 6 & 0 8 606 O 0 & o o 0 o o o o © o
N 8 & A N N & 6§ N & & N N4 &8 8N 6N 4 &N 9§ 9«

— BRI R MERRC R EHCER —HEN R MERRC RIS A R %

§4 BEARE

4.1 EE&ELH (RESLBE/NA) FHr

EARRENRESEH | iFH
4 BR% JHRR Mol it B
EEREH | B{EHM | FR
RIR A4 | 20224 11 - 11| 5, fiid, 2014 4 7 H % 2015 4 7 A1E




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

He&EZ | Hi1s H L REEHARAR T/E, EBET
il MEAIFSE 515 2015 4E 7 H & 2019 4 7 A4

RiGHEREEHERAR TAE, DTk
BT B2 2019 4F 8 A % 2022
3 RIS E AR A T TR,
ERE 2, 2022 43 AMAHREES
EHABRA T, DT ek i 2
RNE AR IR 4. AR A 7
EF R I 4. A B o SORS I i 2R IR
K RIES R EL I,

E: 1 AReHEEeSHIER A NIVAR GG RAMH, FEEeL B e H I
L PR A BB AE AP AR MR 2 WU E M GER At (XD HIY;

2+ EZF AR T ARAE AP FIE R & GESFESLENMEF . HF. myEH
NN 53 B8 B ORFAIESR AL N 3 i AR SR € -

4.2 BRI A A EE Sz MR <745 18 L A 5 B

HEEHNFY: ARG N, AREGEBEN T (P NRITNEESR 555
GIE) (ATFPHEIEF R R RSB EE B INE) S5 SRR RN L % T 5 e v U] ) 0 2 LA
oA B G (3 G 5 TR A 3 VSR I8, AN ISAE TS SR T A i DU A PR 38 Y 2
BB, ARSI RTIR T, NI SR NSR BRI 2. AN, REesifE
REEG I, T E R G R ANFIRE ATy 2 (50 B DL BB 1R R & A G A
R B R I RLE »

3 AFRGERUH

4.3.1 AP 5 HEHIHATIER

Fe B BN QO LRSI BT U5 AR B RS , IR S BB AL 5 A AP BB
o BGE NN LA A G SR BTN R IL I, HE I AL Y
PR, REEHAIA @2 R EAEE, Wi RER A& SRAGEHERI
PR LRI IR SRR PR K 7, #5258 A & L BEAE BB B N AT BL 1 2R 3R, R e B AR A
(B SAS U Gk o A O = 82 DN EPSTIWE & Sk SR S E S a i R i i SR '
GO TC R AR S B AL TRAN T 1 i L

4.3.2 REZGHIT AT T

BB N RS RS A 2 8 1 F H R A5 R IR R S B AT AL S
AN 2t 28 1) ) IS TR0 58 57 o g DR 15 5 2 5 PR 95 8 SR G sl P 558 7 2 1T R 2B 0 [ F B v 52
5y, FeGEBENERM RN G HR IR FKYE, FRALR&E, Sty e
) s L B EAT BB IR 21 B S R A




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

AR AN, AR SIS 5 B AS A AR DR AR e B R A SRER AT, &
F TR AL G S 5385 BT AT 50 R H R A2 5 S8 (K 0 A8 5 Bl i i e 7 24
AR (19 5% AE 55 3547 10 1%, IR TR B AL S5 4 45 TR0 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+ H S S AT N
4.4 HEWARZ ST RIEABIESHT

2026 F—ZF= A i BIEGES, WimfE—. AR EKE R T ARG EAR
BENEE, WA FARFRECN 2 1. 94%, VRAERGEE 2 0. 35%.

A AT GG L T B MM AT G, e TR N AR, ks
A =58 R MG A ATl Sk, NG 52 s T e RS SR EE 28 )R BRI AR et 43 3k o

4.5 MEHAE KGRI

WA, AEES A B E R K y-4. 86%, [FHMY SR EHE K 2% A-3. 30%, C 3
1 B B K RN -5. 03%,  [R]3Y 4 35 v K R -3, 30%.

4.6 MEMARSFA ANEERES R HEBE Y

WA N, A SRR A S — A TTAF H IS S #T A N AR — 3 A B
EE AR T LT e .

§5 BRAEWME

5.1 EMARESFHEHIL

EHEAL: ARt

75 = &H (n) i 5L 4 S BT I A (%)
1| B 1,386,176,291.65 79.92
Hodr: B 1,386,176,291.65 79.92
2 | HEeEWE - -
I 7 WL s BB 84,434,482.62 4.87
Hrpb: i 84,434,482.62 4.87

TP SCRFUE SR

4 | stEmiR

SERAAT AR AR TR

6 | KRG BT

o KW e SRR AR

Rl B

7 | RAITHERMNEHE & &6 210,656,098.17 12.14

%6 U L 12 7T




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

FoAt B

53,254,596.13

3.07

it

1,734,521,468.57

100.00

VB FERBEERT HE  E E A S ML A s A SR N T 186, 027, 044. 65 TG, 53
SIFE ] 10. 96%.

5.2 MEHIRIZBATIL A RIRER TS
5.2.1 MEWIRZTU T REEABRERRAS

GEEAL: NRMT

e L ARAHE GE) %ﬁ"‘f;{fﬁ“ﬁ”
A Y-S 7/ N i | 4 55,505,913.72 3.27
B KAk 61,770,223.05 3.64
C b4 930,385,059.83 54.82
D CIVANEE WA NI /S W& a1 AN | 4 - -
E et - -
F it R A EENY - -
G IS A AEFIHTED 1,845.66 0.00
H 1 Al - -
I = EAE . AEAIE BRI S 58,643,766.42 3.46
J il - -
K S Hiu =l - -
L FH BT A 55 Mk 55 - -
M | BREERT TR RS 42,053,408.32 2.48
N IKF . IRBEA Fe it i B - -
O R R MRS« AR H A AR %5l - -
P HE - -
Q TPARMSTAE - -
R X AR E AR - -
S g 51,789,030.00 3.05
it 1,200,149,247.00 70.71

5.2.2 MEFREATIL D REERBEBRERERRAS

eEAL: NIRRT

(&3] ARME (NRFT) B T IPE L (%)
HE RS 58,290,239.92 3.43
Ak H AR I T B A - -
H & 2 17,278,832.63 1.02
T PR fi 26,618,523.22 1.57
Tk - -




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

EISSs %N 33,753,236.01 1.99
JE AR 50,086,212.87 2.95
5 = - -
AR - -
&ait 186,027,044.65 10.96

e LA PSR A2 RS ) [ Bl FH AT Mk 93 b

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

EHEAL: NRMT

e | mEmem | mman | HE B | AnkE Go | T
te (%)
1 |601899 Kl 1,881,450 61,561,044.00 3.63
2 000792 SR 1,661,800 61,486,600.00 3.62
3 | 688041 BIEER 292,030 61,402,227.80 3.62
4 | 600176 HEE A 2,445,700 59,454,967.00 3.50
5 1300750 THER AR 148,000 59,451,600.00 3.50
6 | 688256 FERAL 59,601 58,587,783.00 3.45
7 100700 B A I 136,400 58,290,239.92 3.43
8 | 605117 TN 152 3 434,191 57,078,748.86 3.36
9 | 300498 IR 3,339,706 55,505,913.72 3.27
10 | 688388 FaTuRHE 1,311,208 54,388,907.84 3.20

5.4 WMEMIREMSF I RNMFEH LS

eEAL: NIRRT

3
Jn
=

7

rARpE GO

i LG B R E LB (%)

1| ExfiF

84,434,482.62

4.97

KT

W | N

SRl

Hor: BURME G

il i3

Al JE Tk 5 07

Y15 A

A (ATAZHAD)

FILA7 I

O [0 | Q| |Wn |~

HoAth

10 | &it

84,434,482.62

4.97

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

SEEAL: NRMT

| e | s |

IR AR

IR

KRHE O

| GEeH

% 8 B L 12 ;T




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

FEHE R
Bl (%)
019785 25 [Efii 13 462,000 46,639,343.01 2.75
2 019773 25 [Efii 08 373,000 37,795,139.61 2.23

5.6 R IR A SO G 2 T 1E EL I K/ INHEA OB+ 48 B 7= SORRIE S
B4

AHE G AR IR ARFFA B SCHFE SR -

5.7 MEWIRILA SOME 5 E S E AR/ N HEF R BT 4 St SR B
48

ARG ARG WRARFFA LS

5.8 MEHARIE A SOME o FE 3 7= 15E LU R/ HEAS TR T 44 BGIE S B A4
AT AR AR R FFA B .

5.9 MEHIARAR SR B RRIBII LR ZF O

5.9.1 MEWRFEETH KIS0 I 4
RIS AR IRRFFA BRI S5 L

5.9.2 AEGH BRI B IBOR
ACHE G BB ART SOH AR R B B 0 SN, B PRSP AF | 52 5% R I I £
Y. AR I7 4R R RS AT AT AP, L SEILE 28 1 SR R 5 IS G o 9 £

5.10 MEHRAEEHF M HE AR H LA
5.10.1 AR EREH BB EBOR

AHE S 5 E G BN T A A 55 1 i) R G UKL, A3 SR AR XU
BRI, CUEMGREDN EEH N, GRS E UGS M i B A SRR . 18 AU T
L RE R, BB H O 22 G AR T 78 F5 (K A 5 I W, 57 2075 8 ] B
RO RE I S IR BNV R A RGRFAE, TR BT RCE, VEIRET R, DIHEGRA S AN, #
A B AL R B AR XU

5.10.2 5 HIRAE S BB 10 E 50 K RF- S 150 5 B 40
AR HE AR IR AR R AT G 55 20

5.10.3 Z<HA BE fR # R 5P

#
©
=i
H
o
A




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

AR AN, AL ERBTE UG S REE MR R BORAER S H 1.

5.11 HRAEGMEME

5.11.1

AFEGAL B RITT T A UE SR R AT AR,

H

1 i B A7 BR 2 =) A4 T i) R —

TR 52 B 2 H B e R R (R Ak T R PR A SR P AR A BR 2 R E SR T G ) AT —SE N
52 BH E BN REBUR AL -

AT 0
B iR RS, S

TR AR IR ATUE I3 B BT R P A B A SRR R AN 2 =) L AR 25K
B NRKIUA T BT AT+ A4 UES7 R AT AR B e s

BRI R A, B g H AT — AN 2B AT E ST TS TE .
5.11.2
AFE IR BRI 44 B SE A i 4 [R5 ) 2% 0 B B2, AN 45 1N A
TR F SR B EE A RS N FRSEN .
5.11.3 HALBE =Mk
SR NRTG
Fe A &8 (8D
1 FHARES 1,381,395.87
2 MISGIE S TE K 49,586,994.51
3 Ivdlidilell
4 | MR -
5 IV TIAE 2,286,205.75
6 HoAth UL R
7 HAth -
8 &1t 53,254,596.13

5.11.4 REWRFFR KA T HBOAK AT RS54
AN AR S IR R R AT AE T IR (0 P e e 557

5.11.5 $REARAT 148 B A FE U 52 FR 1% G0 it B

AT AR IR LB AT+ 4 )

5 S AN AE

57 PR AR O o

§ 6 JFAE S MRS

A fy
TiH HE T LEBEE A HE LB C

i AR 3 4y i

592,440,462.66

266,891,184.47

S5 7 T30 18] i < F DU 3 0

266,262,670.56

292,057,013.97

010 T 12 17




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

Pl AR
,f/\"'

S0 1) e < 5[]

246,749,414.34

189,813,598.73

e 75 JTH 18] 2 R 00 AR B iy
ﬁ(ﬁ@%@kﬂ"ﬁﬂ)

7 T A I < 0 90 i 0

611,953,718.88

369,134,599.71

$7 ZEBENCGHBERRERTARESHNL

7.1 ZEEEAFAEEZSHIRIHER

AR I

Tz A B

7.2 ZEEENZHERRERHEFEEZ 5 A4

ARG P 4 BN TC 18 F B 4

8.1 FAENMFER

§8 ZAENMHER

PR AL G 11 DL

BREATEE A5 WA -

Ly A IS B B 2 % bt W T A T B < BT PR = 1) S A

Do

@ (@3]
Y

8.2 TR HE

R E AR AT
btk RYIITH A8 XA

8.3 EFEAHAR

RS AT A T A
HARAF AN .

BB XA G A

2 AR 55 HR ot LT -

v R ERESR B R B A 2 E R O S LI R R A R e A

3. (BT IR BRI R B e 5

4y (IR AT FU DL B SR R S I B 2

A PR AT UL 348 P 2 ARUAIE I 2 8
S LS5 AR AL

aED)
SFEILD
BRI
ERIZANCH

FKiE 7088 5

EEHEARA

BEin], ] HIAIE S BN R A

400-887-9555

Pdk: http://www. cmfchina. com

o101 W 12 7

&I BELE

A LI Xty b ] B A M 8] P B

m
e
i
=
D>
gl




TR UL S RE R 3B 2 4 2026 SE 5 1 TR

HERSEHERAA
2026 % 4 A 22 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


