HRER T EMREFHIESREES
2026 55 3 FERT

2026 ££ 09 A 30 H

HEFHN: BRESEEAGRAF
HEEFTXEN: PERVFITROGERAF
WEZHE: 2026410 A 27 H



R DA MU RIS B 6 2026 R4 3 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 N E A ARAT B A IR AR IRIEA R G G RIZE, 12026 4 10 A 26 HE
B 7 AR P I S AR RS RIS R A SRS SN, REE N AN BOC

5GP T

BN RVE ORSEE . 80 5T A BENE P R 1, (EAPRIERE & — 8

R

s

&
BEAR S HH U .

HE AR BT AR IR ARR I BB R, $ 5T AEAF H B R SR A A2 )

AARE A 5S BER R L H T
AERIE 2026 467 A 1 HiigE 9 H 30 Hiks

§ 2 HEF= MR

AL A 2 5 R R 5
R4 R 017307

5 oA 017307

Y (e LTI
HEA AR 2022412 H 8 H

0T J R I G 03 A0S 0

4,163,979,919.09 1

AT A P A ] RURSE AN DR FF RSP PR RT3 T, B it

Fe5E Hbr B AERE, REEE S  BUREA NSRS S
BOEAE RPN RS
AT G AE T8 737 FEBE G T ISR 1R S Bl B s )
B farse &, Ao tras AR TTmECK. iRk
B S SRR, RRERIUGIR TSRO BT, fE
) R BT SRNS, P20 U ERAR A AR ISR A, ) 4 S DL L
W BHEAE AT . AT SRR BT RN 45 (1) &
PRGBS (2) FUUFBCHRNG; (3) EGUII BTSRRI .
L s o H5-0-3 SEMUFER G I & (EMED TR B 3 X 95%-HiF A7k
M= se i SEE R X 5%
S 25 5 ARG R G, PO AN T U T B T T 2k
& ERTRAGHEEE. REMEE.
FEEHN RS E AR AR
HEFEN B AROARTT Bt A IR A 7

R Gk S I e AR

R TR A | e R C

E NI S bl




R DA MU RIS B 6 2026 R4 3 TR

DGR ARG

017307

017308

IR T & 7 Gk (0

2,654,863,005.40 43

1,509,116,913.69 £+

LIpsR

§ 3 EEWM SRS HERI

3.1 EETEIRIR

]

AL NRMJG
_ W (2026 £ 7 H 1 H—2026 49 H 30 H)
TS e b — —
R HEZERPEAGTF A HrEZ R EA6F C
LA S s Bl 3 13,656,012.47 7,879,096.94
2 A HAF 11,299,644.26 6,332,713.79
} - 35 e G Ay A R

3BT 38 2 G 3 A S | 0.0045 0.0039

4 AR K4 B =1 E 2,921,843,375.22 1,648,764,655.70
5 R B S A 1.1006 1.0925
H: 1. ERESWSHR R ARG NAWEE 53 &M &2, th A2 5 L hrlias

USR-S (o Rl

2 A s B it i 2k e AR S HRON © BB R L HethlN A 2 fe (B A2 sh i at)
FURRAH 2 B RS P IRAEL 45 9% 5 (R AR A0 AS IR D9 A 39 2 se B e fn_E A0 2 e (B 22 5

et o

3.2 BEEHEEN

3.2.1 ESHHATFE NG KR KIS RIS R AR 2l R A LR
w5 G A

N\ ) oz} sk 5 L
g | ARRTIEE @ﬁi% i bt ﬁq&;ﬁ;} O-® ®-@
)| NN e o NN = =
KXO © IR EHEEG W@
TE=MH 0.41% 0.01% 0.38% 0.01% 0.03% 0.00%
TEESNNH 0.93% 0.01% 0.91% 0.01% 0.02% 0.00%
A4 1.95% 0.01% 2.07% 0.01% -0.12% 0.00%
TE=4F 7.61% 0.02% 7.33% 0.02% 0.28% 0.00%
HEHR
iw‘f@%ﬁ 10.06% 0.02% 9.95% 0.02% 0.11% 0.00%
% %
i Z 5 PR C
s | AR . b4 bl s
g | ARRTIEE i%?@% LREESE | e | 00 @
SRV 3 o L SXAN - =
KXO © Vg ESE) W@
HE=4H 0.36% 0.01% 0.38% 0.01% -0.02% 0.00%

%2 BRI )T




R DA MU RIS B 6 2026 R4 3 TR

T ESNNH 0.82% 0.01% 0.91% 0.01% -0.09% 0.00%

ok—5 1.74% 0.01% 2.07% 0.01% -0.33% 0.00%

E=5 6.97% 0.02% 7.33% 0.02% -0.36% 0.00%

HIE4& 5

$;@;;~ 9.25% 0.02% 9.95% 0.02% -0.70% 0.00%
Gy &

322 HESASRAAEBURES R FEE KRR RELE RS LR EE
e 28 FRAZZN ) LR

IR I P AE M AL A RO TIL A 5 K55 T8 A Al Sty AR 0 o C 38 K6 5 9 56 35 2 LU B

. 00%
00%
00%
00%
00%
00%
00%
. 00%
. 00%
. 00%
. 00%

N w s 0o N @0 S

S -

3BT I P SE MR AAC RO THL A -5 K55 8 A Al sty AR 0 o C 38 K6 5 9 56 35 2 LU B

[=]

. 00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
. 00%

el A i e T

[=]

r""/

® o @ W o W o ™ < w M~ o™ = 1 I~ o o < o
S = O = N O = O = ™ o = O = N o = o -~ o™
T I R
-2 EE BB BE BB EEERSEENRIRE:
o4 ] o™ ™ ™ ™ = = =+ =+ =+ el wy el 's] uy vIL.i 0 ~{L_i ~éa
o o o o o o o o o o o o o o o o o o od o
© © o O o o © o o O o o o oo O o O o o o
o o™ o™ o4 o™~ o o™~ o™~ o™ o o o o o o o o o o o™
‘—#Eﬁﬁﬁ*ﬁﬁﬁ%ﬁﬁﬁ%fﬁigﬁ% - iﬁﬁiﬁﬁ*iﬁ1ﬁ1ﬁ%‘¥ﬁ£i‘|‘ﬂ|ﬂ?ﬁ%?&ﬁﬁ$|

2022-12-08

oo ™ Wb = m o o < v M~ o o4 n M~ © o~
- O = Mt 8 = 8 = ™ B = 8 = N = B
T TR O T TR R
T oY r i rTIrEIE Y fTorToonf
] o™ ™ ™ ™ = = =+ =+ =+ ] wny oy 's] uy vIL.i O
o o o o o o o o o o o o o o o o o
o o O o o o o o O O o 9 9 O 9o 9 o
o™ o™ o4 o™~ o o™~ o™~ o™ o o o o o o o o o
‘— BREERPEREHFCRITRHIEKE — BaERPaERRFCRE TS RE R |

§4 BEARSE

#

pes
—
=
b=

2026-07-14

2026-09-30




R DA MU RIS B 6 2026 R4 3 TR

4.1 ZE&ELH (RESLBE/N) FHr

w4

RS

!

AR 4
Hagsn

H

B, 4. 2017 F 7 HIANHREREESE
PR PR A =] S s 083, AR AL
T, WFRBIRI T8 TAE, SRR
Bt 1 AF 58 A S0 2 B ke IR 25 4% Bt
Bedr . FBERSC 1 BRGSOk
ERIEHR R E . HERE3AHE
WG B R R AE R 3 B R 4. H
FIREL 3 AN H @ A i i 25 B K ke 2iE
TR T HH T H AR Al 0 AR SR
B ik 4 i EZE 30 M H H A GEF
RIFAR RSS2 H, PTHEE
AR BRI SE 4. R
A 4 AT TS0 95 BIE 5 45 T 4
A T FH I AF 8 BRI 5 2 B R kS SIE
TR T . T WU R AR SR
WA & G AR
Pt 4 AR E R R 5 2 B UE SR
PR HES HRERAEM 14 RIRFFA
g Bk R IE AR A e e
Hft 60 K E A A Bt 27 B IE 5 5 0% Ak
& AR PG 90 KEFE MR
EFRIE TG . R M RIE I R A
BRI 3 BT 5L 4 o 44 7 B PH i 52 T VR
HRLNEHR RIS HEfaE 120 KB
AR R RS, R
WG MNIEFRERERES
B,

F R

AT
ez
e

EARFESHREEHE | IFR
HARR Mok

TERE | EEHM | FR

2022 £ 12 9

H 8 H )

2024 4E 5 .

H31H )

B, 4. 2019 F 7 HIMANHEREEE
PR PR A =] S s #0830, B ARRE AL
T, WNEGFRIE T 0T TAE, SRR
AT 1 R VR A BIE S vt d
SREZM, WATHEERE 3 A HE 8
TR M R IE SRR R R 4. /5
INFEAR R B R I 4. S
R EMGF AR R L. HEE
15 3 N H AT U5 25 2 K S 27 12
DR G AT R N 8 R BUIE R A Y
B A AR AL R B R SR
PRI S A A5 5 7 Y IE 2 1

7

~




R DA MU RIS B 6 2026 R4 3 TR

TR HR HIE AAA BHEBIHT A 7 i
Ao BT IAFR BOE A R B R R A
M,

E: 1 AReHEEeSHIER A WIVAR GG RANH, FEEee B e H I
L PR G4 BB AR AP AR MR 2 WU E I ER At (XD HIY;

2« MEFFMAE R E AR AEBE D EE R & GEFESLENMESE. KH., SRER
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

HEEBAFY: ARG N, ARRSEBN RSy (P AR BENES 5 58 4
GIE) (ATFPHEIEF R R RSB EE B INE) S5 SRR RN S % T 5 e v U] ) 0 2 LA
oA B G (3 G 5 TR A 3 i SR I8, ANEISAE TS SR T A i DU A PR 38 Y 2
BB, ARSI RTIR T, NI SR NSR BRI 2. AN, ResiFE
REEG I, T E R G R ANFIZE ATy 2 (80 B DL R BB 1R R & A SR 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 BB AL &5 A AP BB
o BGE NN [T A A G ER BN R IL I, HE I AL Y
PR . REEHAIA 2R, Wi ERERA S SO GEHERN
PR LRI IR SRR PR K 7, #5582 & e BEAE SR B N AT BL 1 2R 3R, B $ B AR A
PBRAF T R R I B AR Y o 8 BN AR ST FE R 1R N AT SR AL S T A
GO TC R AR S B AL TAN T ) L

4.3.2 REZGHIT AT T

BB N RS A RS A 2 8 1 F H R A5 R IR R S B AT AL S
AN 2t 28 1) [ IS 0 28 5 o i DR 15 5 2 5 PR 95 8 SR G sl P 558 7 2 1T R 2B 1 [ F e v 58
Gy, FeGEBENERM KRB A G BR MR FKYE, IFRAAILR&E, Sty el
U] s L B EAT BB IR 21 B S R A

AR AN, A G I 5 B A FE AR DGR AR 2 R A SR ER AT
F TR AL G S 5385 BT AT 50 R H R A2 5y iS85 (K 0 A8 5 Bl i i e 7 24
RSB () 5% HIAE B 364 16 I, I TR 80U% RALAF 2 5 TR 08 SR 7 2210 A 2B R A1 32 5 o
A WA AR KB R BE BN 758 5 AR 2 ik (1 K S A S AT N

#
[$2]
=
piss
=




R DA MU RIS B 6 2026 R4 3 TR

4.4 WERNESB B RIENIZ/EI T

TR LB [a] o -

2026 FF=F=HE, ZUFHHE EARERE PR, BRI TR AT 4
SR RIRAAE . T, 8 H [ & B 7= 53 e il R i[RI H -7, 2%, B3l b
I RETS, HPH BRI, 8 H T R Bt FILLA-19. 9%, 5 RFER
MBS, @R bRR e, 8 HAEEE T Bt R 4%, sy BUf £ &
SEY) TAE BRI TS, Sl # Bt FRE RV, 8 H &% Rt A -2, 3%, &4
HGE ML R RS . W PRI, 8 At e FESBE TR 1L 1%, B kgt —
AGESS, T IR A S A S RO XA S U7, ORI R
H, 8 A OEE R F N 19. 3%, HHE LPENEHTE, SRS S .

f3i 57 17 47 1B «

2026 F=FFE, ENGHFTHIGEREARIUEEY . J5 TR, Fii Fl2 b
BOFERSE ST, 40 BRI K B2 0T 5, U 22 th — = Bl i A
M. A&, 7 AGTTTESHE S S ECRBUN R B, Hd AT @ B B
BOME e S s R E 5m, 10 AR E Gl 28 A 1. 72% 1. T4%[X [A)3E %, {5 N A7 2R 2R R
WTHER, BINBUE RSB IR A E S, WA R RO N ATE 1. 70%z. 8 HfiiiiE
SR, i 55 1) AR T RS 5 ORAF R B0 14 70 4 B R [ HE B A i A gk — B N R, 10 4R
S g Wi e R — PE Ak & 1. 665%4F AR A, BEJSFELE AR IS ) /Mg . 9 A 10 4E 1 [E ik
TASEAE 1. 68U B MR R Y, ZEAEATREREETU . ST TRmah i s T, K
fedidk, HA RBRIBKERA A2, PMT E R iR X, S0aTib@ s 4, 10 4 E
i e 2R A DL 1. 6T%IE « BEACRTE, = ZEPE T 4R 59 AR AT AL S 5 8% T B A T
LR KR TAT, MEBUF G . SR AR R B Bt 1 2 MM ez, e rh
Kl i 2 NAT, BRIz, 65 4ER R SRIE 1T .

e HERAE:

FERRE AN, ARG PR L 65 B AR DG L) 08, 42 B I B ARt 4T 17 e ig
PE. BRI, ARUGET I R BT RE P AR GAL, R HimEss, R
FPECELN, BhREH A

4.5 MEHAE KGRI

MBI, AES A BHEEERE K ERN 0. 41%, FEIENESIEAES K Z ) 0. 38%, €3
B E KRR 0. 36%,  [A] HAME G L fERE K% 0. 38%.

4.6 MEMARSFA ANEERES R HEBE Y

#
»
=
piss
=



R DA MU RIS B 6 2026 R4 3 TR

AN, AT SR AR IS T A TAR H U S 0 B A AN B AN — 0 A
ERPHHER T LT AT,

§5 BRAEWME

5.1 EMARESFHEHIL

EHEAL: AR

s i H wH (o) i B BB (%)

1| Bt

Horpre JRE

2 | HEEeEWHE

[i] 52 AL 3 $E R 4,081,579,938.12 89.11

Hrr, iz 4,081,579,938.12 89.11

B SCRFIESR

4 | stEmiR

ERLAT AR AR TR

6 | KRBT

o KW e 1 SRR AR

SR BT

BATHF S E & ST 485,103,165.98 10.59
HoAth 5= 13,587,197.74 0.30
it 4,580,270,301.84 100.00

5.2 MEMIRLATI A RIBRERTAS
5.2.1 MEHRETLFREFABEREAS
AT EAIRE IR AR AR

5.2.2 MEHREATI T RANERE R BRI A S
ACHE AR IR R W BB T

5.3 JIARIRA S E o 2 B FHE LU KR BB B B 4

5.3.1 MEPIREA SOME & F ST 198 BB D HEF AT+ 4 R 83
48

AT EAIRE IR AR AR

5.4 MEWIREF S MM 2R GFERAE

GEEAL: NRMT

#
-
=
piss
=




R DA MU RIS B 6 2026 R4 3 TR

Fe fi g5 s b ARME G ob 35 4 T PV B A8 (%6
1| Exfigz 40,269,250.00 0.88
2| RATEHE -

3 | &Rz 2,546,164,463.45 55.71
Hor: BURME SR 307,036,807.27 6.72
4 | g 437,865,259.22 9.58
5 | AT EHE BT g 20,225,001.09 0.44
6 | IR 937,658,292.58 20.51
7 | AR (ATASHAD -
8 | FhLAFH 99,397,671.78 2.17
9 | HAh - -
10 | &it 4,081,579,938.12 89.30

5.5 & HIRIEA R E G E ST 5E H I N HEFF R T4 B B B B4

i, NERmT
HEEE
F5 | G R i 2B BE G ARME ) FEEEL
B (%)
25 24T TLAC JE&E A
1 | 312510007 % 02A(B0) ” 1,800,000 181,481,572.60 3.97
DAl
25 14T TLAC JE&E A&
2 | 312510006  01BO) ” 1,800,000 181,473,041.10 3.97
DAl
24 @47 TLAC JE&E A
3 | 312410003 1 01A ” 1,400,000 140,992,849.32 3.08
DAl
25 24T TLAC JE&E A
4 | 312510001 % 01AGBO) ” 1,300,000 131,299,729.32 2.87
DAl
5 | 260201 26 [H7FF 01 1,065,000 107,523,654.66 235

5.6 R HIARIL A SOAE G 2 B E EU K/ INEE R I BT+ 48 B 7= SORRIE S

BB

AT AR IR AR A B SRR

5.7 B IR A S E 5 2 B8 EL ) K/ INEE PR O B 42 Bt e R4 B

il

ARG ARG WIRRFFA LS

5.8 B HARIEA SOME o ZE 3 758 LU /N HE PR (TR T 44 BGIE S B A4
ASF AR IR FF A BGIE




R DA MU RIS B 6 2026 R4 3 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
A2 HE G BTRBRN 1A R 657 1737 1) 2R eV R, AN Tk S AR RS
HFEW, DEMIRE N EZE A K, &S E U s s A SRR . 78 G T4
AR, B EE I 2 G AR R T I S b 5 RIW, I Fe 007 R8T B
AR S IR BN R ARG RFAE, TR BT RCE, VR R, LR GRAa A, F
ERAR TE AL B BRI o

5.10.2 5 HIRAE S BB 10 E 5 K RKF- S 158 5 B 40
AEEG AR WIRAR I B G554

5.10.3 Z<HA B fR $ B 5 v R4
ARG HAN, A FE G 30 E DR AF A B 8 IO BUR AN %8 H 1.

5. 11 HHEASWMEIE
5.11.1

AN AR I AT A4 RS (A AT AR R SSIE AT IEAR A PR 2 =] A2 40 G 1) H AT —4F
W52 2 H X el B E SR P EANRRATIARTT . A EARAT A A7 BR 2 =R i 5 2 il H
Rl — 55 P9 52 31 ] 5 < M B LA JR 1 AR 1 o o R S B ARAT A A BIR 2 = AR 3 5 G i) H AT
—HENEZAEKeMEEEHESR. BZONLERRIEET /. P EANRRATLL.
Il X T R ARAT AL 30 T 2 ) I I — 8 P 8 52 81 [ 508 55 50 R A 5 T PR X 55 Jms e L LB 55
AR o P ARAT IR0 A7 PR 2 I AE 41 75 20 ) I AT — 2 P 8 52 380 ] o < i M 0 B R PR A
R AR R PR ARAT A A IR 2 W AE AR T G ) R — 45 PN R 52 31 [ X et B BLS R B
AN RS B o s o BN ROARAT AL T o o B TR AR AT A A RS m AR i o 2 ) H R
—HENE XA EFEHEEEEAR. EENCERFBICIT Y /R HEANRRAT AT,

AT 1A AR IR ATUE SR BB BT R SRR P A B AR SRR R AN 2 = ) B AR 25K

B B RSN, S BRI I G805 1 AT A4 TE SR (K AT AR DU g
IS RS, AR S M H AT —FARZBIRIFEDT . LTEE.

%09 0 k11

=



R DA MU RIS B 6 2026 R4 3 TR

5.11.2

WRIEREeaFE, &

5.11.3 HARBE IR

F B E AR .

SEEAL: NRMT

in

o’

di

HHK

e o)

A7 PRIE S

10,152.02

USCIE S Sk

JS2S A

YA 2

SRR

13,577,045.72

FoAt BYSGK

FHAth

(| NN [ |WIND |~

it

13,587,197.74

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

5115 fREHARA 2 B R P A RIE 2 PRI O YA
AHE G AR AR AT R

§ 6 B AEEHHRS)

ALy

i H

HEER PG A

HEER PREGHF C

0 ST < 0 01 i 0

2,777,949,813.76

1,730,431,037.69

S5 7 T30 18] i < F DU 3 0

990,951,103.28

421,952,920.58

K

1,114,037,911.64

643,267,044.58

T I 1) 3 = R 20 A2 B 477
B g L")

T WAL S 1 B

2,654,863,005.40

1,509,116,913.69

§$7 ZEEENBHEERSRHEAZEEEN

7.1 ZEEEAFEEESHBRIHER

AR IR & BN TCIE H A B e B A L S R O

7.2 ZEEFENZHBEARSRBAEST 5 YA

010 BT 11 ;W




R DA MU RIS B 6 2026 R4 3 TR

A I P 2k BN T ie H A B8 e AR S S 1N 52 5 W4

8 BEXMFH*

8.1 FAENMFER

v R EIIE 73 B A P D3 2 UM BE ST 1 77 ik 8 A R A = ST

v P IR B R PR 0 S A 2R T R B SR B SR A e L 1 S
(FHm & DAL AIEF R RS S E )

4, (R RGBT AR R B IR S L)

5. (AR PGP ML R R RS S U4

6. FEE LSS BRI B

w Do —
7

8.2 FFHHh R

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

8.3 EFEAHAR

PR S T T R A AT PR ) LI I b B, B AR N R) Y B R A 4
HARA R A

BB ER ARG UGS, S HARSE R AHEESERGRAR.

RS HLAE: 400-887-9555

PIdE: http://www. cmfchina. com

Hr e S AR A A
2026 4 10 A 27 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序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序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序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


