HAREN P EMREFRIESFREES
2026 55 3 FERT

2026 ££ 09 A 30 H

HEFHN: BRESEEAGRAF
HEFEN: LERITBROARAF
WEZHE: 2026410 A 27 H



AR A A AU RIS B 6 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

HEIE N EIFHRAT R A IR A A IRIE A &S FRZE, T 2026 4 10 26 HE&Z T
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

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 7 2 ) 5 £
R4 R 016790

5 oA 016790

e (Y LTI
HEA AR 2022 4£ 12 H 20 H

0T J R I G 03 A0S 0

5,391,530,464.10 17

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

Fe5E Hbr PR AT ERUES, I EEE S AR NSRS St
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 LR & W (1 48 BU )RR HGEE 3 X 90%+— - U158 A7 3K
M= se i FI%(BLR) X 10%
S 25 5 ARG R G, PO AN T U T B T T 2k
& ERTRAGHEEE. REMEE.
FEEHN RS E AR AR
HEFEN R ERAT AR A PR )

R Gk S I e AR

R R R A | g R R C

E NI S bl




AR A A AU RIS B 6 2026 5 3 TR

BN e A R AR 016790 016791

= e AR
gz;ﬂ%TEﬁ&¢ it 2,286,368,464.77 4} 3,105,161,999.33 fi
LS TR

§ 3 EEWM SRS HERI

3.1 EETEIRIR

AL NRMJG
_ W (2026 £ 7 H 1 H—2026 49 H 30 H)
I BEbTR
SR R SR T A R PRI C
LA S s Bl 3 12,700,448.56 13,054,493.60
2 A HAF 12,235,083.34 12,696,138.87

3 IR 48 22 e A IR
]

0.0044

0.0039

AR EEE T 1E 2,529,136,721.49 3,408,721,743.90
SR IS M ERE 1.1062 1.0978
E: 1. ERESSHR R AEEFE NN BRI A, F 2% G S2brii s

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

Wz .
3.2 EEHERIN
3.2.1 EE&MBUREN KR EKHSFE SIS IR R K
A PR A
| A b4 bl s
G IR (b o N% =% X ~
e “zggg A2 %&ﬁgg w00 ®-@
@) HZ®D
TE=MH 0.41% 0.01% 0.35% 0.00% 0.06% 0.01%
TEESNNH 0.89% 0.01% 0.74% 0.01% 0.15% 0.00%
A4 1.87% 0.01% 1.57% 0.01% 0.30% 0.00%
TE=4F 6.77% 0.01% 5.90% 0.01% 0.87% 0.00%
E%é—z\éﬁ (V) 0 0 0 0 (V)
R A 10.62% 0.02% 7.99% 0.01% 2.63% 0.01%
HEER PR C
| A b4 bl s
G IREL (b o N%5 =% X ~
e “zggg b2 %&ﬁgg Bl | 0-0 ®-@
@) HZ®
HE=4H 0.36% 0.01% 0.35% 0.00% 0.01% 0.01%

%2 BRI )T




AR A A AU RIS B 6 2026 5 3 TR

T ESNNH 0.80% 0.01% 0.74% 0.01% 0.06% 0.00%

ok—5 1.68% 0.01% 1.57% 0.01% 0.11% 0.00%

E=5 6.14% 0.01% 5.90% 0.01% 0.24% 0.00%

HIE4& 5

E;@;i 9.78% 0.02% 7.99% 0.01% 1.79% 0.01%
Gy &

322 HESASRAAEBURES R FEE KRR RELE RS LR EE

e 28 FRAZZN ) LR

IBFEF) P MM AAA RO TIL A -5 K55 8 A Al Sy HC AR 6 o HC 38 K6 5 9 56 352 LU B

11. 00%
10. 00%
9.00%
8. 00%
00%
00%
00%
00%

=

00%
00%

= N W s oo

0. 00%

o o~ ™ =t =t u s} [ o™ o o o (] ™ ™ = =+ =~ w (=]
5 — o o — ] - ] o — o — o~ — o] o ™
i ? 1 | i I 1 ? I | i I 1 | 1 ? I I i |
© 8 852 ¢ 8 858 28858 835 3
L L & ¢ L 3L T L L L L 22 %
o4 o o o o o o o~ o o o4 o o o o o o o~ o o
=] =3 =3 =3 [=3 (=3 o o o (=} =] (=} =3 =3 =3 (=3 [=3 o o =3
o~ o~ o~ o o~ o~ o~ o~ o~ o4 o~ 3 o~ o~ o~ o~ o~ o~ o~ o~
‘— BEEfPERRFARTTRREKE —BHEN *iﬁ1ﬁ1ﬁ%‘¥ﬁ£i‘|‘ﬂ|ﬂ?ﬁ%?&ﬁﬁ$|

IBFTEF) P AL MR AAC B TIL A 5 3K 555 8 A Al Sty AR 8 o C 38 K6 5 9 56 35 2 LU B

10. 00% T
9. 00%
8.00% /
7. 00% //,_,f
6. 00%
: o
5. 00% /“’
4. 00%
3.00%
2.00%
1. 00% =
0.00% .
o o [52) =+ =+ u [Te] I~ w w o~ o o 3 o =+ =+ [ @ [=]
Lo} - o4 (==} - (o] - o (=) = (=] ) [} - (o] L] (a2}
1 ? 1 I | | 1 ? | | | | | I 1 ? 1 [ | |
8 8 85 =2 ¢ 8 85 8 2 885 8¢ 835 8
L L L& &L L L L L L L LEEE S
(] o4 [ o4 (5] o (%) o4 o4 o4 (] o o4 o4 o4 o4 (5] () o [
=] (=] (= (=] (= (=] (= = (= =] =] =] (= (=] (= (=] (= [=) (= =
(o] o4 o4 [ [ ] [ ] o (2] o (o] (o] (o] o4 o4 o4 [ ] [ ] (] (] o4
|— ARERPEARSCRITSENKE — BREN PRSI S EKEE

§4 BEARSE

#
w
=
piss
=




AR A A AU RIS B 6 2026 5 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,

FHRE

AH
ez
b2

EARFESHREEHE | IFR
HARR Mok

TERE | EEHM | FR

2022 £ 12 9

20 A )

2024 4F 6 .

H 20 H )

7, fit. 2020 4F 6 H NN RS E
A PR A A e s 50, I HE %
WEFL o> BT TAE, DUATHE v 85 0 b i 5 5
FANESH R I 4. i FalE b 667 60
REHMGHFAEF R RIS, HEfk
MR A BOE R 3 Bt i 4 . FHmI AR FE 120
RIEENFFA Al 1 77 BUE T 5 5t 4
A 7 25 A b L £ 07 AR R R B A 4
FA T A R AE B AAA FE 507 REFE T
IEHR TSRS,

E L

KIS EERSLHARERAWAAR G EFAENH, HEESLHERER L
L iR L BB AR DI A AR S U RER A% (ERO B

L Nl




AR A A AU RIS B 6 2026 5 3 TR

2+ EFFMER T FAMEEN T EIE & GEREeLENMES. BH. sREH
NG RN 53 B BRI SR FHIESR AN 53 B AR SR A€

4.2 BENNREH AR SEEEMTE R LR B

HGEHNFY: ARG N, AREGEBEN T (P NRITNEESR 555
GR) ARTPEARIEFIRB IR GB AR E B INEY S5 SVREE RN S A5 TSI it b IV ) 0 5 LA
Lo AR G (13 < 5 [R) S 2 SR N 58, AN WRSRAE TS SRR 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, SR NBOR B 2. ARG A, SEiaffi
EEG M, TR SRA NPT e TV B A SR RIS VR R & SR
MR EE G G R RLE -

4.3 AP LY
4.3.1 AR 5l B IHAT B

4 TN E R ST T8 B BT TE 7 A B TSR, B (R R BER L8 5 A TP
NS o FESAT B NG T T LA R VR A I, S WA A P R ST 4
PRER . S BN IR AR B, IR IR RS RS B IS K
¥ PSR R S AL IR R 4 B AL A R R B ALV FE P T LA S R e, I BRI i
PR TR BT TR ) LR o A TR A BRI S 9 R ) P ST R LB TR, 7E R
BRI )2 AN & 4% BE A B TR AN A1 1 )

4.3.2 REZHIT AT

HGE PN IR RS A G Z B E H R A5, LT R B A T3 5
AR i 32 B TR B 170 52 o i DR 5 8 L 5 1R 5% 8 SR s e gt 8l 1P 55 7 v ¢ A= 9 [ H s 0 52
Gy, REEHENERM R RA GBI RARE, JFRAICREE, el ek
(R R AP EAT BB IO L5 S5 BR S

ARG I, AT G TR 5 Y PR AZ AN DGR EHE L. B & R A R ZR AT, &
ARG S 5 05 A JF5a i 7 H U 38 5 AS /D (K B0 32 5y Sl i iR 27 2
RSB (1 5% AE 55 3547 16 1K, IR TR B0 AL S5 4 5 A3 B SRS 7 2210 R 2B I A1 32
T WA AR R B AT BE T BN P28 5 FR o s (0 K+ B S S AT N

4.4 HEWARZ ST RIEABIESHT

TR WLZE T Rl -
2026 F=FJL, ZUFHEE EAPED PR, BT MR, AT M. 4
IR . BB 5T, 8 H € B B 58 A R TH RN EE -7, 2%, $ BTG o

% 5 U0 JE 11 7T



AR A A AU RIS B 6 2026 5 3 TR

FEHEESS, Hrp e R AR SRR, 8 H B H I R T BT F H O -19. 9%, 7 TR R
MEEH R, BERREE RN, 8 HEER R RIFF L N-4% SRy BUFES
S TAE R it , LBt eI, 8 ik # st Rit [ HOA-2. 3%, &4
&MY P B RS . BT, 8 H A& B TR SR FILLOY 1. 1%, B EpERE—
AFESS, T 2 IR A S I S R O XA S U7, RO R
th, 8 A HEARTFFRIEL Y 19. 3%, EEB EPLETIHIRTE, XKL G KIY RS .

557 T 47 [ ot

2026 F =, EAGHTHINGEERBERIERY . B MTRRE, Gl FlZ i
BRI TS, Sk BRI 835 0 T, e R A R BRI AL
L. 2 AE, T ASTTHESER e SBORHUN R R /ZE, A2 i bz, sambr
BRI SRS R 3R, 10 AR M IR R 26 7E 1. 72%1. TARX AR, (R A7 3KR 2 T i 3l
WITHR, BINEUA R 2 UOB TR TEAME S, A ah IR s A RO AT R 1. T0%MHE. 8 H e
S, 55 A A T B0 5 PR RIS MR 7S T BOR R A HE S s B 30— R, 10 48
W i R — P e 1. 665%F WAL, BEJEFE L& S 7 R/gERNR . 9 A 10 S5 E ik
TR SEAE 1. 68% NI IR R, R ARSI RATET R Em i 3 T, K
GLANTK, H A RASIG KBRS 26 7% 4, PMI [l 5K IX 8], SN ATLmE7), 10 M E
U A AR DL 1L 6T5%IE o BEAACRE, = FRFERT A A 59 AL AR T B S 5 1 1 S A T
SEFHER IR AT, MBUFFESS « S ATEBARIE L A B Btk b & M ezl e
Kol R N7, EAMEL B, FUgERrRisqT.

IR A

FEAR T I, ARG IR & & R A E , IR BEE MR BHR AT 1 HvEis
. BRBBTH, AHSETIHIEE R B RETBNR R GA, N iTmEs, %R
FRCESK, St mA A,

4.5 MEHAE KGRI

WA HAN, AEES A BB EIE KRN 0. 41%, FHDLSEE K %N 0. 35%, €K
A A K E Ty 0. 36%, LS AERE K20 0. 35%.

4.6 MEMARSFE ANERES R HEBE Y

I, AT R R AR RS T A A AR H U & 0y B AR AN — 0 A\ B 2
e HHER T LTI T .

§5 BHAGHKE

#
»
=
piss
=



AR A A AU RIS B 6 2026 5 3 TR

5.1 MEMIRESFH ~HEHR

eHEAL: AR

Fs i H w# o) B B T EL B (%)

1| Bt

Horr: R

HERH

[ 72 AL 2 $5E 5,736,488,441.57 96.48

Hrr, iz 5,736,488,441.57 96.48

B SCRHIESR

4 | R

SEROMTAE i TR

6 | KNIRE T

Forbre SRR SRR B

G vt e

BATHF S E & &E1T 200,459,022.29 3.37
HoAh gt = 8,592,036.86 0.14
it 5,945,539,500.72 100.00

5.2 MEHIRIZBATIL A RIRER TS
5.2.1 MEWIRBZTU T RAIEABRERRAS
ARSI AR IR R AR -

5.2.2 MEFAREATIL G REOBEBER B B R BB A S
ACHE AR WA R A BB AL B

5.3 IR FRMME o B 1$E L KM HEF B R B B 4

5.3.1 REFRILA SO E o B T 7= 15E BB R HEFF B AT+ 48 B85
il

AT AR AR RO o

5.4 WMEMIREMSF I RNMFEH LS

eHEAL: AR

Fe fi g5 s ARME o of 25 4 T PV B B (26D
1| Exfigz 107,402,381.62 1.81
P AT YR - -

LRt i s 3,382,886,246.67 56.97

Hor: BURMESRL 371,430,543.85 6.26

4 | g 771,372,698.36 12.99
5 | AT R BT g 30,440,702.47 0.51

87 3R 1L )T




AR A A AU RIS B 6 2026 5 3 TR

6 | TIEE 1,186,603,846.30 19.98
7| AEAT (RIS HRAD - -
8 | [AhlAFH 257,782,566.15 4.34
9 | HAh - -
10 | &t 5,736,488,441.57 96.61

5.5 A HIRIEA SRME HES T 1#E I EF IR LA RS SR 4

SEEAL: NRMT

R B
Fe | figekig fiigr 2R HE Gk ARME GO FEEHE B
B (%)
1| 2228003 |22 Mk4R4T —Z% 01 1,800,000 185,428,849.32 3.12
2 2128036 | 21 P44 4 1,600,000 165,648,648.77 2.79
312223005 | 22 A fRAeAE 1,400,000 144,116,322.19 2.43
4 | 2228004 |22 LRif4T %% 01 1,400,000 143,956,423.01 2.42
5 | 240202 24 EJF 02 1,150,000 117,293,730.14 1.98

5.6 MEHIRIEA FOME o H & B 3 E LL IR/ BT+ 48 B SCRRIES:
BB B4

AHE G AR IR ARFFA B SR SR -

5.7 MEWIRILA SOME 5 E S 3E LR/ M HEF R BT 4 St SR B
4

AH G ARG WIRARFTFH SRR -

5.8 MEWARIE A SAME o 2 57 15HE LI K/ INHEFR BB L A4 BGIE S B B 4

ARSI AR AR R A AU .

5.9 MEHIARAZR SR B RRIBIILR ZF I

5.9.1 & HIARAEEBH K BE B R o 5 28 B 40
REARE G A FME, AEEAS RIS

5.9.2 AE SRR RHEBOR

WRIEA I G FAME, FEEASEBIRNILS .

5.10 MEYRAZRSBFHIEFGIARA 5B LA
5.10.1 AHAEMBRIRBRBUR

#
o
=i
H
=i




AR A A AU RIS B 6 2026 5 3 TR

AIE 2 5 E GBI BN T A Rz 6155 1 K R ok S, A5 o iR XU
BRI, CUEMOREDN EEH K, SRS E UGS M i B A e AR . 18 AU T
I RE A, J e BN R 25 L 5 AR AT 7 55 (10 30 A 55 e, 958 735 18 L 4 B2
M Al Ve A AR RFALE , B B ACE, BT R, URBGRA G 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
AT GAIR WA ARG E U520,

5.10.3 Z<HA B fR $ B 5 v R4
ARG AN, ASFE G B0 E DR AF A B 8 IR B BUR AN FE %8 H 1.

5. 11 HHEASWMEIE

5.11.1

ANHe ST AT A AETR I RAT A, POWARAT 6 A PR 2 mIAE RS ot H AT — 4 A
EX

W 52 3] [ 5% < B LS R O AL T o P 22 BRAT B3 A PR 2 W) AR o i 1) T — £ P9 G 32 5
] 5 < i B LA 3 PR AR 417 o P ) T BRAT B4 A7 IR 2 ) 40 o i ) 1 T — 4 7Y ) 52 21
F i B E LR BEZNCER RN 2R P E AR EEIFRRITHE
et gl H R — 58 A 8 52 3 [ X855 2 R AR R T PR SR IX B 55 Ja e LB 55 P 0 Ak 5 o v FELARAT

A7y A7 IR 2 w1 AE 3 5 G ] R — €8 3 1 52 21 [ 5 il B8 BELS R I AL 1 o A5 N3 ORISR
A7 BR 22 mIAE S il H AT —4F A 8 52 3 b BN IRERAT BT 2047 A AL 91T - AR Al 55
BIR 2% F) AR T G ] R — 4 1A 85 52 21 6] o < i B LA R e M R O AR T
AT B0 bR AR I RATUE S A BEBT R FRE P B A VR EE AN 2 = L AR 25K
B 3R A, B 8 PN R R AN I e $5 B8 AT+ A2 TR I R AT A B g
FRIINLS A, BRI S il H AT —E N 2B ATHEST. AT .

5.11.2
WRIGEE G S FIME , A S R AR B

5.11.3 FARBE=HI R
AL AR

75 2 & G

1| FAHRIES 89,787.03
2| MUGIEREE K

30| NIBER)

4 | NYCRLE -
5 | Bt IEER 8,502,249.83




AR A A AU RIS B 6 2026 5 3 TR

HAh UK
HoAth -
T 8,592,036.86
5.11.4 REFREFH R TR R AT 847 25 B A
AT G AN A FAAR R R AL T i B ] e 5 7
5.11.5 G AR A48 I 5= AR 2R d 32 PR 1% O i 1 B
AT A IR R FFA I
§ 6 FHHAEE ML)
AL

i H

HEFA PG A

HEEA P REAUHF C

0 ST < 0 01 i 0

3,455,790,110.03

3,324,597,996.43

57 5130 18] i < F DA 3 0

712,524,262.54

471,010,220.32

x

1,881,945,907.80

690,446,217.42

T Y 1) 3 < 97 20 A2 B 473
B g L")

T AR L S 0 B

2,286,368,464.77

3,105,161,999.33

§$7 ZEEENBHEERSRHEAZEEEN

7.1 ZEEEANFEEESHBRIHER

AR I & BN TCIE A B B AL S R O

7.2 ZEEFENZHBEARSRBAEST 5 YA

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

8.1 FAENMFER

o R

=~ w Do —
7 7

(=
A
(=

§8 BAENMHFHEF

SLHE S R 2 B PR A W) S0P

FHREEFD)
EIEE I

v P RS B AR PR O S A 2R R 5 R BRI I PR R A e L R S
(7R 2 A P R B 2 R UE 7 0B
(7R 2 A P R B 2 R UE 7 0B




AR A A AU RIS B 6 2026 5 3 TR

5. (HREEMPEAHEFEIIEHFRRESHEE R
6 FEEE IS TR B PIE,
8.2 T =

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

8.3 &P
R SO AT A AR R A AT R A T ELIE RS b A5 1, 5 1 e ] P B TR A 4
AT PR A 7 25

FREXNARE FA LN, TR EARSEHAHBERESEHARAA,
RS HBiE: 400-887-9555

Pdk: http://www. cmfchina. com

FH T B 8 FA PR A 7
2026 £ 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


