R HUE 500 355 SRR AL 5 B I
FEBAES R B4 2026 GFE 3 FBFRE

2026 ££ 09 A 30 H

HEFHN: BRESEEAGRAF
HEXEN: BRIEEROERAF
WEZHE: 2026410 A 27 H



FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 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

HEIUE NEBOER B A R A A IRIE A & & FRZE, T 2026 4 10 26 HE&Z 1
A P SRR IHERIIAS R A GG ENE, RIEERABR AR BICE. =
SpPERRA B HR I -

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 467 A 1 HiigE 9 H 30 Hiks

§ 2 HEF= MR

4 fRIFR FATE AL 500 14558 5 0% ETF

A TR 500 5k A (FALIEFHFFR: HE 500 #5% ETF #55)
H4 ARG 561950

oA 561950

B (Y 25 BRI

s Cile Ve | 202343 H29H

et B A F 4 47 800 i 40 73,656,000.00 17}

AT el BHA R BT T5E S A SRR DR AR,
42 A A I S 0 A B I K R 5 B P R T 2 T Y
Bt Hbr 1 259 R i 128 2 R 2 R HE AN L 0.35%, SEALERER IR %2
AL 6.5%, [R5 RSB BRI FE B SR L
WORIE G B K I {E

ARF R TR B0 SR SRS, FEAR (1 5 KOS AR T3 B 1 2
fith b A7 Ml e B A IO A AT T 5 iR B, AR
i BR R 22 1Y) 2 il SR DGR AR (R R B B it o
BB R AT o FoAh 3 B BT AR AE BRI L iR
BEARMG  RTAE AR BRI BE SCRFIESR BRI . &
55 Rl R R e il IE 7 L AL 55 S L AR IR R BT R
I o

b &5 b i R v FAIE 500 FE AR R

SR R A R T ISR G, SUBUNIC RS U R AT
. THEMES SR TTHES.,

810 3t 12 )




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

SEEEA R A E AR AR
EETEAN FE| BT I A A7 PR 22 )

§ 3 EEWM SRS HERI

3.1 EETEIRIR

gfr: ARt

FEW 5 WEH (2026 47 H 1 H—2026 49 A 30 H)
LA H 2 s i & -4,100,321.21
2 A AR -11,396,823.60
3R 35 B 4 A BUAS S A i -0.1561
A IRFE G 5= 1E 97,888,643.42
SR B BAHE 1.3290

SEER N
KPR TP E

FIREE W SHR IR A OISR A NNWEEE 5 2SS B, T 3 A SEbriias

2 A s B i i 2k e AR SO« BEBE RS L HeAhlN O 2 fe (B A2 sh i ad)
FUBRAH 2 B A FHIRAE 45 5% 5 AR B00 A IR Dy A3 C s Bl as n_E A 2 Fe v fEL A2 50

Wz .
3.2 EEHERI
3.2.1 EE&MBUREN KR EKESFE SIS F R R K
1 BB 38 NG5S
13 AR 4 o NG 8- . ~
e %%@ K pe 2 ,{ﬁq&ﬁ%@ BR[| OO ©-@
@) HZ®
HE=4NH -10.57% 1.85% -17.67% 1.99% 7.10% -0.14%
S ANAN & -1.88% 1.70% -2.39% 1.85% 0.51% -0.15%
ok —5 -3.47% 1.52% 0.31% 1.67% -3.78% -0.15%
E=5 43.40% 1.48% 30.65% 1.58% 12.75% -0.10%
HIE4 5 FH
32.90% 1.40% 18.40% 1.49% 14.50% -0.09%
R A

322 HESASRAABURES R FEE KRR RELE RS EREE
W 28 FR AR EN ) LR




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

B P IES0034 3R I o ETE B8 DL -5 3K 5 J8) 0 L oy HO A 0 OROBC 28 i) 05 S ok 33 HO B

54. 00%
45, 00% /"/ M
36. 00% ; R
27.00% |.| lq \‘L"I
18. 00“-? v 1[!’"’1'»('/
9.00% %Aq “w W f’ I
0.00% A, i . 4
-9, 00% f‘w}:% l'\uf‘r i mfd . |I~,N“f
~18. 00% m‘\‘“—f ~ & JI i
-27. 00% Hﬁ P““uxj
(=) =t = e o I~ = = uy — [~ =t (=] o o = 5] u — it [=]
k & 2 2 A 4 I P3O T X T ORALRE LR L R
|— 1B/ PIES00HEIE ARETF Bt A EIR K — 1R PIESO0MESERMETF R S |
§4 BEARE
4.1 ZE&4H (RELEELB/NA) FHN
EAREMESEH | Ik
4 BR% HIRR N4 Pt
EEREH | B{EHM | FR
5, fid. 2012 4 7 AIMAHE & &S
PR A m BT, SARTT T,
AR HUEA B E R L 8L 5 BT
KIBFOE R RS W L EGFRA
UEFR B R 4 L R TR L RR I Bl 100
e R R EF R R R SRS E R,
DT H 7 HIE 500 F8 £ 5 BLIE 5 4% Bt
BTN Fedr . T IR SR I AR EOIE SR
e o 2023 3 ] ” B4 (LOF). FAR bR m SRS
- H29H HOE S B 4 . R ALIE 50 B R 2L
R R A ZF 5 B A <. 1 7 HIE 500
38 5 SR AT 5 BT R BOIE 73 #5952
& FHE EHIE 2000 F5 08 50 RIS 4% Bt
oA EhE - L e LM s A e o
AR FAERMBIAR 50 R fy 1 5k SRS A8 5 AL
THRAIRHOE T 4 B 5 4 R BESR
R R e LRy ek A S o ]
T HIE 2000 38 58 HE S AZ ) B T FE 2

7

~




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

HEFF BT 5L 4 FH R HIE AS00 a4 o
B EAUE S Ik 500
5 SR AZ 5 BT T i OIE o 4% B
SRERNPELES. HRERRELE
TRA BN 45 ¥ 55 4 (LOF) . ¥ i Ll 50
FS Ay T B 5 28 e ke I 4 T i 4
G,

E: 1 AReHEEeSHIER A WPIVAR G RANH, FEEee B e H I
L PR S4B EAR AP AR MR 2 WU E I GER At (XD HIY;

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

4.2 BRI A A EE Sz MR <745 18 0L A B

HEEBAFY: ARG N, ARSE BNy (P AR BEESR 5 58 4
GIE) (ATFPHEIEF R R RSB EE B INE) S5 IR S % T 5 e v U] ) 0 2 LA
e A KL G (3 G 5 TR A 3 VSR I8, ANEISAE TS SR BT A0 i DU A PR 38 Y 2
BB, AR RTIR T, NI SR NSR BRI 2. AN, REesifE
REEG I, T E R G R ANFIZE ATy 2 (50 DL RS BB 1R R & A A A
R B TR I RLE »

3 KPR GETU

4.3.1 AP 5 ERHATIER

He BN OIS G M T R YRR, MR IR S B A A AT IR R
= B NEESL T T A IS F R BON R IR, e WA R A N 4
PR . FEEE NGNS, WHRRREE RS, REAGEEEXK
PRI AR I BR BRI R R 4, #8445 22 BRAE SR P 1T LA A2 e, I B R A PR Y
A T B A I R IR o R BN R DRI T BRI B AL S R TR
BRI T T ANAFAE 25 $ 5 A TA) AN 1 14 T

4.3.2 REZGHIT AT T

BB N RS A RS A 8 1 F H R A5 R IR R B AT AL S
AN 2t 28 1) ) IS 0 58 57 o i DR 15 5 2 5 P 95 8 S G sl P 558 7 2 1T R 2B 0 [ F B v 52
Gy, FeGEBNERM KRB A SRR MR IR, FRAALR&E, Sty el
) s L B EAT BB IR 21 B S R A

AR AN, AR S I 5 B AS AE AR SR AR e B R A0 SRER AT, &
F TR ALE S 5385 BT AT 50 R H R A2 5y S8 (K I A8 5 Bl i i E 7 24

84 3 e 12 ;T




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

I RRAZ B 1K) 5% IIAE S0 3 16 1, DM 18 K0 A S A 6 DR 450 % SROMRS i B M0 A PR I A1 A 5
A A AR KB R BE BN -T2 5 AR 2 ik (1 K S A S AT

4.4 WERNESB B RIENIZ/EI T

T I FIIE 500 FR BB, ERBLIR S (1 B KR AE AT B PR [l 1, A2
E A a A S AT B W A R, A el T s sl B RO SR (KR A i 49 Ok DL 4
B el F ) AR BRATRIN 2 SR 1) 7 o WO, (H % SRS AE — FR RE AR BAT IR (R B, 3t
AN=FE 5, LR 5 B S (1 R A AR (R 2D S 3, AR AR S AT SR 1o, 2R
AT R DR Dk oK R TOUSUD SR B SR i 17 BRAR BEAEL R R SN 2 A (BB A s HLES
F 2] SR Al TP AR B AR BN T, AE T R BRI RE PR B R 4F o JRELROK, AT AL & 2 55
M B 7 SRR A5 0y FELNT T IR EURME B R n , AT — D588 1 2 5k
(KIME EMEZE, TSR iy g P B/ B e S v PR BBk AT 2 IRBBGE A B 1 A ek
B TR T BAT S FREIAARL, TFRIE SRR TTIZIRDLII SRS, LRAF S0 10 55 5 ) ok 4
FRE A I A 2 o

4.5 WEHAZESHFERI

WA IR, RIS R RN A 10, 57%, ML SUERER KA A-17. 675,

4.6 MEMNESFE ANBEE ST EE U

WA N, A GRS — A TTAF H IS S #s A NS AR — 0 ANBE
EE AR T LT e .

§5 BRAEWME

5.1 EMRESFHEHIL

eEAL: NIRRT

Fe it H &/ O o 4 e B P IR B A (%)

1| B 97,183,485.64 99.08
Hre 97,183,485.64 99.08
Fee it - -
Il 5 WAL 7 % 29,065.75 0.03
Hre fiize 29,065.75 0.03

BEE S FFIESR

4 | mE BT

SRLATA SR




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

KN IR i B

Forbre SRR SRR B
el B

AT H & & 61T 776,095.35 0.79
HoAh % 7= 99,523.13 0.10
it 98,088,169.87 100.00

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

5.2 MEHIRIZBATIL A RIRER TS

5.2.1 MEPRBERFZTILSRKBARERTAS

SEEAL: NRMT

M (&3] ARME o) o 35 4 0 P 1 L B (%)
A e MRy i vl - -
B PRI 6,228,975.00 6.36
C i1 Mk 57,850,820.35 59.10
. #T7. RR ROK A=l
D R 2,533,469.00 2.59
E jEiitN4 552,982.00 0.56
F it R AMEE 1,087,297.55 1.11
G pliibe e ] a4 756,998.00 0.77
H {1 Aol - -
. GEAER . ARG BRI R 6.364.774.18 650
2l
J A4 3,892,326.00 3.98
K s Hi =l 562,500.72 0.57
L FH G AR 55 IR 25 485,968.00 0.50
M RIS N | 4 634,336.00 0.65
N IKF S IRBEAN A FE it o B 1,074,160.00 1.10
0 JE B IRSS  A FEAD HAh IR 25l - -
p BE - -
Q DA A2 TAE 231,676.00 0.24
R Ak R E AR R - -
S ZiE - -
it 82,256,282.80 84.03

5.2.2 MEHIRBRBEBEREZATIW D RBAREZR R A E

eHEAL: AR

M (&3] ARME o) o 35 4 0 P 1 L B (%)
A VSO N QX[ - -
B PRI 13,694.43 0.01
C b4 10,856,796.68 11.09
D CIVANIE W NI /S W& S 167,384.38 0.17

%6 U L 12 7T




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

PR

I,

573,119.00

0.59

R AE &

ALiEIEk . A REAIRELY

Q|| m

A R ROl

—

e B AR AR BRI

5l

1,989,714.35

R4

759,706.00

Dyt

165,172.00

LA 55 M 551k

BHERT FEAEANR 55k

401,616.00

TKF] L IR FE i i B

FE R MRS BB AR AR 55

HE

TPHFHSTAE

AL RE AR SR

w|mlo|v|lolz|z|o|®|—

=
gia

fif

14,927,202.84

5.2.3 MERETIL A REOBRBEREBRERKAE

ANH G AR T WIARRF5 A P OB BB B 52

5.3 IR FRMME o B 1$E L R/ MR B IR R B B B 4
5.3.1 MEFREHIFHE A ROME 5 B S 57 #E H AR/ KI8T+ 48 8

BEREHA

SR NRMJT
e | mmem | mman | B gD | AnhE co | Do B

Eefl (%)

1 | 300037 e I 20,000 1,330,400.00 1.36
2 | 002841 PR Ay 29,400 1,328,292.00 1.36
3 | 600909 e SR 169,300 1,315,461.00 1.34
4 | 688052 PN 5,543 1,309,921.76 1.34
5 1300223 HIERA 9,700 1,252,755.00 1.28
6 | 600098 ] R 186,400 1,178,048.00 1.20
7 | 300073 MR 30,100 1,170,288.00 1.20
8 | 600601 J7 IERHE 81,500 1,075,800.00 1.10
9 | 002266 W e 51 232,000 1,074,160.00 1.10
10 | 300458 2Bk 32,060 1,031,690.80 1.05

5.3.2 REFRBRIBHZ A ROME 5 28 57 8 H A R/ANERF BB 148 B
R

GEEAL: NRMT




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

bR B

5 JBE AR Ji S 44 e (D ARME Go A LA
(%)

1 603799 HEREY. 19,600 686,000.00 0.70
2 688130 i 24,400 627,080.00 0.64
3 300450 TR 15,500 541,570.00 0.55
4 600522 PN 57 15,500 482,515.00 0.49
5 688183 A HL T 4,133 446,364.00 0.46

5.4 WMEMIREMIF WA RNRFEFAE

EHEAL: ARt

153 A

KRpE Co

G R R E B (%)

1| ExfiF

RATEE

W | N

Rl 7

Hrb: BORME SR

il i3

Al JE Tk 5 07

A

AT (AT AZHA)

29,065.75

0.03

e

O [0 | Q|||

HAth

10 | &it

29,065.75

0.03

5.5 & HIRIEA R E G E ST 15E H I DN EEFF R T4 B B 5 B4

EHEAL: NIRRT

o i 4 Bt
P | s s gz 2K HE (5K ARME G FEEHAE
B (%)
1| 123282 B 02 193 29,065.75 0.03

5.6 MEHIRIEA SOME & H S B 3 E LL AR/ BT+ 48 B SCRRIES:

BRI

AEE G AR IR ARFFAT B SR TR -

5.7 B IR A S E 5 2 T3 E HL B K/ N EE R O B 42 Bt e R4 B

48

AF G ARG WIRRFTFH SRR -

#




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

5.8 B HARIEA SME o ZE 3 7 15E LU /N HE PP (TR T 44 BGIE S B A 4
AT AR IR AR FFA B

5.9 HEMRFEERIENBHEPRZ A HR A

5.9.1 MEHRAZES BB KI5 S5 2 1 48
AT G AR AR AR R A2

5.9.2 AEGH BRI B IBOR

ACHE SRS SO AR RS BRI RN, LU IR B (), TS ah b
SE SR IR B A 2 o AL IR AR I B A48t , ST 01730 SR A e 3 B B 21 G
PR HEE I H 1 -

5.10 MEHIRAZES BB K E BN AL 5 1H 0L U A

5.10.1 AHAE RAA BB BUR

AEEZ HEGHR TR T &N 1A A 6627 1 1) R G AR, A5 SR AR XU &
HEN, UEHRERNEZEER, & E GRS R A SEENE . EE G
B AR, R O8I X R AR 2 T 3 B B A M 5 A, IR 40 2 R £ 1R
ICER T« BN B AR RRAE , Gl BE =L, TR, ORG-S AN, %
IR T 2H G 1R A RS o

5.10.2 5 HIRAE S BB 10 E 50 R RKF- S 158 5 B 40
AT EAIRE IR ARG E U A2,

5.10.3 Z<HA B fR {3 e 5 v R4
AARE AP, AHE 41 B 0 B % 4 B 2 M B ORI H I

5.11 HBASME M
5.11.1

ANHe ST AT A AETF I RAT AT, LR A IR mI AR g H T — SR A
2PV LROENR P EANREAT LR 04T BERBSS B R BT A X RS /A
B g5 T IIAL T o
AT 1A AR IR ATUE SR BB BT R SRR P A B AR SRR R AN 2 = B AR 25K
B iR A, B 8 AR R AN I B8 AT+ A2 IR I R AT A A
FRIIALS A, BRI S gl H AT —E N 2B ATHEST. AT .

#
©
=
piss
~
=



FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

5.11.2

AT AR AT A IR SRR A R T 3 < TR R E 1 28 R PSR e s A < BN DA AT

TR ORI SE  Ae N RN

5.11.3 HAWZE =R

SEEAL: NRMT

75 HFK EH )

1 FHARES 99,523.13
2| NCESTE B

30| MUKURF]

4 | NUFE

5| MU IEEK

6 | HAhRIREK

7 HAthy -
8 &t 99,523.13
5.11.4 5 BRIFA A T3 B BA R T ¥ 3£t 57 B 40

AT G AN A FAAR AR FFA A0 T 4% I A R ] e £ 55
5.11.5 &G HAKRRT 148 B B R A7 A il 52 FR 1B Bl i 156 B
5.11.5.1 HRE KRB B A0+ 4 IR P AR IE 32 PR 1H 05U B

AFE S AR AR SR B T 1+ 42 M S P AN AR I 32 BRI 15 0
5.11.5.2 BRI B HE 1 42 B B2 HP AR U8 52 PR 1% 1 1 Ui B

A FE G AN A AR AR AR A% T 7 144 I S P AN A AR Y I 52 BR 5 40 o

§ 6 FHARESDHEZ)
BT Ay

st WA 5 4 0 i 0 78,156,000.00
A5 HA A 1) 25 4 i HR I 10,500,000.00

P IR T o £

15,000,000.00

07 ST IR0 e R AR A (A s A" 305D

3 ST AR I <5 0y i

73,656,000.00

$7 ZEBENCHBERRERTARESHNL

1.1 ZEBBENFHAESHTRZHER
AH T PO A B IS PR 1 T8 R VA B I R

%10 0

ps

12 7T




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

7.2 ZEEENZHERRERREEEZ 5 A4

AR I A BN TCIE Y A B e B AR 58 5 WA

§ 8 B RE PRI MM EEFR

8.1 WEMIN B —RREFEESHF AL BT 20559 5

e A FEE 2 e AR S & IR RSN
SR
IANG>¢
el . L W i B ) 47 i B [ 473 3 ESRERnE 13 b
T | i 20%
(1T B[] [X
[i7]
FATE
iIE 500 1
o TR 20260701-
. 1 31,498,100.00 362,400.00 2,658,200.00 29,202,300.00 39.65%
ETF k& 20260930
HEC U
#
7= iR KRS

ARSI A AL R — BB E R A e A LA B BB 20% 1015 D0, AT RE 2 Y LR A e [ L 2 0 [ AT 5] e 3k < 0 LR 20
Bezh, BEGIRAEGIRANNERL, a8 BN R TCTE K AR LA 6 57 DLRLX 3 S 0 #0582 (0] R, e 0 0L
AT N AT RETE B I [ R A 1) 2 Bl 2 <

TE: L RS IR A G w b2 B0 s BN iR DR B A NEORUR 56 2 A7
2. WIS . €W B . Fe N 2R BB B SRS S N
A, T 7 A 5 TR ] A e Y B 552 H 5l 55 D ) 43 0

§9 BENMHFHEF

9.1 ZFEXMHER
Ly A I3 M P
2. FP IR B R B R A

G BL I AT

FAEBLSL A 7R 2 < AT PR A =] ST
HLHEFH 7R IR 500 $ 55 K A2 5 RO G FE BOE T 3 2k

n o

3+ CHHATHIE 500 M9 SRIE AE 5 ROT I IR BUEF R R R & B FH)D
4. (HET IR 500 1 95 SN AZ 5 BT TG IR BOE IR 1 B 2 S FEE W)
5. (HHFTHIE 500 195 SIS 58 ) BT I UAR BOE SRR B R A SR U I 45)

6 FEE LSS BRI B

o101 W 12 7




FHR HHIE 500 4 95 5% 5 5 ROTIRUIEBOIE SR 8T 5L 4 2026 5 3 TR

9.2 FFH R

R R E AR A
Hdik: PRYIITH AR H X PR R OKIE 7088 5

9.3 HEFEHFR

AR S P R R S A A PR W) BRI A R, B LR S ) P B R R A
BARAREN.

BB FER ARG UGS, S HARSE R AHEESERGRAR.

RS HAE: 400-887-9555

Pdk: http://www. cmfchina. com

FH T B FAT PR )
2026 410 H 27 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


