R ITRBGRREIEFRERES
2026 4E58 1 BEME

2026 =3 A 31 H

HEFHAN: BRESETHE (FE) FRAFA
HEFTEEN: PHBITROERAF
MEXEHHEE: 202644 H 22 H



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

§1 HERR

FEEHAREF S LEFRUEARR S bR A AR EIC . R IR R B E KR,
FEXTFL YA LS R PR 7 BV AR A ) B BT

FGAEE AP EIRAT IR A IR A AR ATE G FRME, T 2026 4F 4 H 21 HEZ 7 ARE
I S5 HR bR IFHERINAR RN SR EENE, RIEEZABAFERRICHE. RISV
S DN it

B8 BN R VR LSS« B RS 53 1 S U A8 B ANE FH R 4 7, (AN DRAIE B 5 — 8 R

FEEGH A SRR HARR I . A KUK, BB 7R 30 JUSR A BLAT 20 e 15 A
R AL

AR T 55 BORERZ W 1

AREHIE 2026 £ 1 H 1 Hilg% 3 A 31 Hik.

§2 ZHE&= B
B G TRIRR PERRZN MG IR TR &
e AL 006250
HeiEfE LTF R
EeaRARH 201941 H 29 H
i BRI S B 0 169, 766, 691. 14 £

KSR € B eI T, BRI B IE R A

Et =R BRI KIE I AF, A REEH SRR,

G G B K .

I W

RIEE W L3 A MR RR SR B AR T . B 7%
%2 HHKEE, WEMRLHF . BREE. BEemm
3715 46 SRS MRS 1 3% 1) 38 L D R A TR N A0T
SEEMEE. fFE S T KU B R AE, e A
(108 7 I B L A7)

2 BT A

AREL T RIEFEESE NN TS, BN
EA&GREEREIIZN, BREFSAT . B
WRE. HRTHH. —H— B XIS R, 24
AN, B R R R B K
AT E G, HAELIR TS R AT R A
k.

3 g BT s

AR FE S AR T I A S sh M R 1 AT 2, AR
X IABOBOR 07 B IR N 2 AT LA B 22 W4 B

B icns

200 k133



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

IFFEEERER, 45 & ANF TR A B R 3. JAish
Ph TSRS OL,  REIE ARG . JIBR &5
P B RIS 5 FHBUSRIG . PIR fm A 2 PR BT 3R
W, SRR EENA SR, JHREER Rl R
thek s BZEZLHT, i hidrd & tAT sha
.
4, FABSLTTRNG: EARRR GBS . B S
22 aie N e Y E a7 e N S R T e
I o

b4 bl A v HIE 800 FEHLUS 35 28 X 80%+H 1% A HE BN 25 6 X 20%
St RIS R TIRGTIIE S5, BRI A K 5

PEHCEAFAE ORISR TS, 6T I

AL N FERE S (hED HIRAF

REEEAN H EERAT B0 A PR A #

INEE e A e ALk JERR B J1kE IR IR A A JERR B kG IR IR G C

TNIE D RIEEIA AR 006250 013137

IR T I8 0 G2 S 4 B A

164, 119, 633. 24 1 5, 647, 057. 90 13

§3 X EM S IatrME S ERI
3.1 FEME&HER
B, ARt
3 WM (202641 H 1 H - 2026 4£3 H 31 H)
B SN
SR BEARE KR A AR RS C
1. AR SR s 99, 556, 090. 91 9, 197, 705. 57
2. AR -16, 148, 930. 24 3, 002, 447. 90
3. IR 15) 3 447 A HAF) 1 -0. 0917 0.1716
4. TR R 4 % =1 E 486, 448, 732. 70 16, 431, 624. 23
5. BRI G B E 2. 9640 2.9098

T AW O SEHGEE R RS A AR O . Rt

oAt N (A5 22 e EAE SR aR) FHERAH

R FIRA, AR A S as in b A A se i AR sl at -
EIREE W EHEARA OIS FFA NG ) 2 I (B0, sk S ) R e el
o LURIFHRR B BEEHAHA A, TEAB G SEBr i at K T EAR T I .

3.2 BEHERA
3. 2.1 BEMBPFEH KR ERE RS BRI 0 R A
BERR B TR A A
WK | AR | At
prec [HEsKRO OR©) @-®@
RO | WElEEEE | RS

300 k133



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

HEZD
HE=AH -3. 38% 1. 59% -1. 80% 0. 90% -1. 58Y% 0. 69%
TEEANH -2. 45% 1. 93% -1. 81% 0. 85% -0. 64% 1. 08%
k4 48. 08% 2. 13% 14. 66% 0. 84% 33. 42% 1. 29%
=R 24. 82% 1. 99% 11.07% 0.91% 13. 75% 1. 08%
kR 34. 95% 2. 12% -2.10% 0. 89% 37. 05% 1. 23%
H3E4 4
196. 40% 2. 05% 40. 36% 0. 96% 156. 04% 1. 09%
EREES
BENR B IR IR TR A C
NG #38-"
‘ IR | gt | -
prec (EEEKEO o HEIN 28 2R O6E) @—®@
MEZEQ | HRZEERE ‘
HZD
HE=AH -3. 47% 1. 58% -1. 80% 0. 90% -1. 67% 0. 68%
TEEANH -2. 64% 1. 93% -1.81% 0. 85% -0. 83Y% 1. 08%
k4 47. 50% 2. 13% 14. 66% 0. 84% 32. 84% 1. 29%
=R 23. 33% 1. 99% 11.07% 0.91% 12. 26% 1. 08%
H 3 44 [A
-15. 37% 2. 08% -1. 00% 0. 90% ~14. 37% 1. 18%
AR A

3.2.2 AEE A RAM RIS RHHEM KERARZ XS RS R AR

RBF IR



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

HE AR 2 495 2SR -G A B E T M R S 5 T I Ml £ AR B O W SR S e IS S SR -w HOE)

330. 00%
300. 00%
270. 00% h
240. 00% \' M
210. 00% H fw
180. 00% M ' ’W
150. 00% 1
120. 00% ”wﬁ“ ﬂ\
90. 00% h’hf
&60. 00% }M M . e\
L A
30. 008 )| e Wr”x L«f-m(,..f"’m
0. 00%
o oD M- =+ o - oo - — o —
o4 -— (=] o o (o] — od od o o
X S L & & & & i & L &
7 T 7 7 T ? T T N 7 N
= = = ~ ~ & ~ = = & =
(=) [ [ [ (] (] (=] (=] (=] [ (=)
od od od o o o o o o od o4
—ERSNDEIEESARITREEKE — FEiRsh SR ESAZR T S el ESE

HE AR 2 95 3SR -G C B3 T 3 1 S 5 T I Ml £ HOASR B O W90 58 e ad 5 S SE -2 HUE)

24

00%
00%
00%

0. 00% | J}'JN% ﬂrw-‘rﬂ"‘w‘“wm'r
-8. 00% "Wm ’Jﬁ M - . nf
| ! vt n. [l e, I
~16. 00% vh 'r-" A iz\f‘-f "ot I‘V\v..\ l‘\l“‘ll o V’\P}"J i
\ ‘L AL A W
-24. 00% \ WJ\'“ | M
~32. 00% A
~40. 00% U W\\\ v fwﬂm\}
W\ rf\
-48. 00%
, J“‘MJ
~56. 00% y
I oo — oy o o ~ — — o —
: ¢ ¢ § ¢ % 3 %¥ § § %
[— RS R ACEI S AN KE — FRSNIEERACE IS k|

E: AEESAEFAEMEN2019% 1 H 29 H,

KI7R B TR BON & R A2 20 H AR S IR

AHeeH 2021 47 A 30 HEEIN C R8T, AR KBIRAZ SRR S i 5
KIEGECHAAREG G FAENEE 6 N, BRI T IE LH e A ReRe s

R LAE

§4 BEARE

4.1 RE&2E (RESZLE/P) i

EAEE R 2 EIIR

K EIRE | B

HA%

ESF AL

IR v

% 50

1t

7N

IRY



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

XA I S 2B AT it AR 5 ISR 7
FITA PR 2 5 i 3 M I 7 3 B I e e o AT
e 2016 4F 5 H i N\ BEAR 4 3

- 174 | (RED FRAA (5 R ERIE S
HAERAFD, TETIER. Tl ER
R ALK AT TR ALK/ 4
SR, ITRESR,

Ee LR E A2, ROUERH e a RN, "B H I OIRYE 2 = e #
SERIRRS H; XHEEE RSB, “ERH 7R SR H7 2 IR b 2 =) D e i e 1A H
SR ARG

2. UEFF AV R 2 SR Hp FEIE M 25 S AT L W 2 A SR AIE

43| 2025 4 5 H
2

ZS
X
i%%é 29 H

4. 2 HENANRE A AR ZESB/E M FE 1B 5L U

ARG N, AR FERS OB AR KT, 32 H AR PRI T,
BRSO RS A NBORAI RS . eE BT 1 GEFSBEEE) KA A
P AR A FRIUE .

4.3 NP G R Y

4.3.1 A3 BB R RAT I

WA, AAF G TAESE QEFFRB S EEA R AT S 1R TR IL) SR
A A R WA S IR R AT THESR, R SR i — 20l Ol A — 2 i
A oy s, B RGN TS G 7 AT S PATIREr, CAERAS 24 =] & B A
RSB AL G B W, BB K IAT. S0Pl 5B B e BE SRR A 153915
AT X

TR S Pipisish, RAFRPITRA LS HE, HIRA RS A G LLF IS
i, AR TS BBl Be A SR IUAE S5 B AL B TR AP 3 o s By s X T HRAT IR T I 430 B,
P N/NSEIb B I S EE  lE a Z e e Il P e RV o AN e /A R D B
BBAT N, ARG BBl B R0, AR S AR AR K AR A A 5 46
AT AV B

WA N, B A BB 1] e 5 2 S B[R] R 52 B A A0 52 2 (38 5 BN AL
RS G W 22 WA 0T, RRKIVBENR AP A 5 AT LS 5 Ot
4.3.2 RERRTANETHY

WEN, ARSEHNET A RRAGSENZ S AT NS, FHRAKZ S M

% 600 k1331



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

AT BN Gy BB I 2R SR 2 H S 5% HIE B3 2 IR, ORTR B R A & R ER
B Z M AR AR R A AL 5 -
ARG WIN, REIAIE A RSB LT 5 AR 2 & A 5 22 5

4. 4 & AN S HE B R RIEAE AT

1B 2026 £—Z=FE, ARHiZEail, JistdaEe Bk, BAERSECT B 1. 94%, RIERKL
TR 0. 35%. MRICKRE, GNEIRFE BT EGR, —ZREACTER 0. 57%, (HELE) 50 485 T Bk
6. 54%, AGIE 50 Tk 13. 34%. B SEHERER i ) g AIE B AT ML AN A RIS, TP IERT RESR %K
Ek 4. 89%. ZLAIFEHL LK 6. 68%.

IR b, —ZFE =2 AT AR IR, S ARG bR EE BT IH REVR AR R I R
U o GKIERT =0T (R — T3 R (+16.83%) « filiAft (15.36%) . Zif
(+13.67%) , RIREM=AMTIONIER SR (-14.98%) « BHTH (-14.43%) . LFPH
(=8.93%) o FirAfL. BEESLENFERY, A 1-2 AEsid)s 3 H RIERHE.

PGS b, ASESIRLIE TP, SRR IR RS, 7E LR AR
(R s HL fiE &% . JoithliE (IMT. BB RReS) S B3R

Y], FREBIDIAT, WHED . BUAIR. QURASEMRIER, EIESRBIRE IR
4000 sIELFF 4200 5, 3 VI SBORER “Hidr=h” , EANRBHERESAAL, HAR MR
HIMECE, AREMES. PPIAK. 3 A NhRBRTHR. KB E R ZERAY, &
21080 T AR IETY, RGBS EIRIE . KR T HHE, SERR Bt 1a) HALO SRmg
(Heavy Assets, Low Obsolescence) o

FATHESF RS T 4Bk AL P o o [ A0 5528 47 DA K H ) s B RE VAR B R IS, RoR AT ¢
AIFSIEBRRTNGE PR G RN R BRI S & T i O S Al 5 B W gE . A7k E b, —
FIERAE AN, & EFRR X IR IR B BT A, 4KSRAE AT FHSCH TMT A
PR FRBEAT GAARAL, KT TR Gk i IR G AN BN Rl A B2 52 2 ) BT BE YRR IE B

JEE G, EWNANE LA E AT 2026 R HEMEE, HARRBBMTHE—D N
KT RIREGFEIRIATEN . EANLG RIAFEHARAE, HEFLER TR FRRE, Hrgs
T, “hEIRA R AR T REE . RATEE. RERKOUE” gD, PEBU)T S
M “wiEPERA” M CRREMIEE T () o BATANRIRE SN TP ETIN “RENE”
FRARIL, FATH 2026 FETTIZ T RS

AT, 2026 FEFATHG H AUOGUE AT Al REAT B OB F b DL A Il g S5 R B L
2o XFT TN AL PEATF SCRT REGEPE ) B, AT Ay AR o 0 T O S ) 2 e

700 Sk 133



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

W, REEEERER PG PSS B bR BN, AR L R 0 RSN ) AR R A
LERIVERE AR —— R IE AL P OB A, MON T B A TR K E BB ). kit
&, HENREBERRTIENMR AR B, A e KT AR REUR LE 3R T M . REUR
LA AT FR X i I EERR, IREREAAIG K. i AR e 2 Pk
WRES SR RS, RRCEER, SR BOE Sk B3 RRY 5e . BErE R —
RFRIWB T, kg L XA i E AN R e R R BRI A, BEAh, ARMRTRRE
/7 SN T Nk TP i 2 b1 S S B & )= T

BN VAL RIFERF A R REA TR AL, PSS EmENGE . [ 3 Ul T 441
2o FATHUE XU B AR5 AR W, QRSB IF R BRI . AL RE A T e
kAT, IFFHRIFI S BE B A S E AR NS R4 0 k. BATHMEEIX — 5 AT IKEh IR
FATIRE T, TR INE R E P H L, WA B R, KR, B 6w 2 A4
FG REERE. AR, AT IRBTSE R BN HMES I 2R .

FATIELAE FIEA B AT AN 2 =) AT CL R 3, BRATTRE A6 258 Mk M bR A SR B
BEERBh R, BB, minhliE s, RN RS ERERAN O WBOR. U fsh Ik

) . EERERARA, EEEARBEA S, PRSI NGRS E R .

4.5 |WEHAZE S SRA
A RS SR iR & A P BUFHEE R F . 3. 38%, [FDNLGL B a2y -
1. 80%;

FEMRZ) IR IR G C A EIG K -3.47%, AL b B HE s %0 —1. 80%.

4.6 MEMARETFH ANBBE ST HERERY
o

§5 BEHEWE

5. 1 MEWIRE ST HEHNR

i < L B T EL A

75 T H S 6) o
0
1| B 469, 995, 013. 60 93. 19
Hodr, 469, 995, 013. 60 93. 19
FHEETE _ _

0 R R - -
b Gk - -
Vi XIS - -




FERR ) SRR & RAIE S 355 0

42026 £ 1 FEWE

Eﬁ

5o N

|
AL

ATAE A BB

x

+A A <l F

N

b SEWSIRIA I SENIR B Rk Bt

AT ARG H /AT A1

31, 485, 227. 61

6. 24

HAb 5™

2,839, 091. 50

0. 56

it

504, 319, 332. 71

100. 00

5. 2 MEMIRIBT U R ERHAS

5.2. 1 MEBRBTWHBKEABREREHE

(NE eS|

~RME G

b R B A L
%1 (%)

KRS B il

KAk

32, 080, 660. 16

6. 38

il

437,914, 353. 44

87.08

S| O |m|=

7. B MUK R
Bl

IR

RN ZF

TidEH . CEAIRENL

AR Ol

Hl= o || T

7 REAE . A E RIS
b

Rk

Bl

AH G5 AR 55 5l

BEABE AR 55k

KR FREEAN O FE B0 B

JERARSS  ABFRAN I A AR S5 I

#uH

DA TAR

A R E AR R

n | "o |T|Io|lZ2| =0 |Y

o
ZiE

it

469, 995, 013. 60

5. 2. 2 MEMAREAT WA R B R MR BB S
AT G AR A WA AT M R R 5

5. 3 AR A MME o EE S F A HE H A R/ ER P BB B R B 4
5. 3. 1 MEWIRIE A SOHME HES T rE HLB KN HEFF I BT 48 B B R I 4

% 95 Sk 1331



FEMRB) ARG IR & R SR BB AL & 2026 R385 1 RS

e | REARE | BREAR | BE B | ARMME O | HESTEEERS] (%
1 300390 REEHTHE 826, 060 48, 324, 510. 00 9.61
2 002384 RikgE 432, 300 44, 656, 590. 00 8. 88
3 300750 TR AR 84, 170 33, 811, 089. 00 6. 72
4 300308 SR el 59, 000 33, 595, 190. 00 6. 68
5 001203 Kealk 686, 200 27, 399, 966. 00 5. 45
6 000408 R 262, 880 20, 838, 497. 60 4. 14
7 000657 A R 425, 800 20, 314, 918. 00 4. 04
8 603799 HeR D 295, 400 17, 348, 842. 00 3.45
9 605117 T % A7 128, 342 16, 871, 839. 32 3.36
10 603179 BRIy 243, 400 15, 845, 340. 00 3.15

(9]

A MEBIREBF B2 R RE LS
RIS AARE HIRRFFH

(9]

-5 REHIRIE A SO E 5 2B S T 7= 38 HO I K/ HE P 8T T4 B B R I 40
AIE G WIRARFFA 57

(9]

-6 ME R A SO E G HE ST 3HE LR/ NP I BT+ 4 B SCRRESF R
LR
ARSI AR IR AR FFAT B SCRFIE SR -

(9]

LT RERREA S E SR ST AHE AN R LA R e B IRE A
AR EARIRERARFFA RS-

(9]

- 8 AR IE A SO E 5 2B S T 7= 38 H I K/ HERF I BT T A BGE B 3% I 40
I G AR WIRARFFA B

-9 MEHIRA S E KBS B3 5 18 5 i
I G RARFFA AR

(9]

(9]

10 WG HIRAE SRR E R 5 F v
B G AR IR AT A 0T

5. 11 BB H AR

5.11.1
WE I, AR ERGTRFRE AT S TGEANE I EOR, RIS AR AT+ 4417
HIRAT AT B S BT IS SRR, B AR S ] H AT —SE 2B AT DT, AT

21070 3t 137



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

%o

5.11.2

I AR S G B AT A IR T B Ak 5 I RLE e B o 2 A IBESR

5. 11. 3 HABB =1 AR

TS AR &8 GE)
1 A7 HARAIE 4 163, 967. 24
2 NGERIEE R 2, 555, 189. 84
3 USRI -
4 NIRRLE -
5  |BUHRIEER 119, 934. 42
6 | FLARRIGK _
7 | HAth -
8 &t 2, 839, 091. 50
5. 11. 4 REWRFEH KA TR T 555 50 40
AL G AR WA KRG AT 7 BRI v 8 45 57
5. 11. 5 3G WK AT+ 2 B B AR T 52 PRI 00 9 1 B
AL ARG AR AT+ 2 B S P AN AR i 52 BRI
5. 11. 6 B FEH SR M B HAR SCFHER I 2
AP I NE A, BEHERE Iz S &1 e %=
§6 FEHIEE S0 HZR T
BT Ay
i H EER Zh JT G IR A A PEAR Bh JIRE IR A C
i AT 4 4 A e 0 191, 818, 276. 65 43, 686, 045. 91
i S ) 5 4 5 PR DU 47 00 7,411,597. 17 1,511, 593. 74

ol - 1 757 U 30 1) i < A D [ 473

35, 110, 240. 58

39, 550, 581. 75

T ST 1B 22 <Ak o AR B A A (A7 AR
UL -7 3B

T S AR <ty UL

164, 119, 633. 24

5,647,057. 90

TE: BHIEG S LIRS N, S8 E 0 A e i 0

§7 HEEHANCHERRERREAREEENR

7.1 R&EEARFHEESMHTRINHER

E AR SR



FERRB) RSk IR & ROE TR BT & 2026 SR | RS

B
| BERR ) JIREEIR G A PEEAR Bh IR IR A C
el WA N FE AR 440 %0 187, 716. 86 -
e 15 HAHA 8] SN/ H 0 457 i 33,934, 74 -
e WA ] Sz HY /8 [ s A i 187, 716. 86 -
s AR RS B 1AL S0 40 33,934, 74 -
WA RFE AR SN EL e R 0,02 )
AR (%) :
7.2 ZEEENGHERREBRELREESA G WA
e 575 3 A2 HI THmE ) | 5 E%E On) EH &R
1 s ] 2026-02-02 187,716. 86|  —575, 899. 04 0. 09%
2 I 2026-02-02 33,934. 74 104, 200. 00 -
&1t 221,651.60]  —471, 699. 04
B ReTH N HEA TSR AR SN 2G2S U0 BRI A & HUE -

§8 IR E RRN M ERFR

8. 1 EMIN B R EFEESHFLFIEDBGERT 20559155
p

§9 H#HELHEX

9.1 FEXMHER
() o B IR 2 P AR Bk e S AR M SO
(7)) FER B J RS TR 5 BIE S 03 H B e )
(=) BERR B ke i & BUUE SR 0 B FE 4B Pl
(W) iR A
() S B B LR B HUR
ON) ZEEFTE NS TR EL IR
(-B) BERR AL 8 B (7P ) A R w3 gl 25 MU
O\) v EIE M 2 2R 1 HAd S

9. 2 FECHh B
LTSRS AT

21270 3t o137



FEMRB) ARG IR & R SR BB AL & 2026 R385 1 RS

9.3 &ERAFR
P A TS T [R) G P 2 ), 0 n] 4% T AR 9% g S A B

ERESEE (PED FRAH
2026 #£ 4 H 22 H

% 1370 3t 13

=



	§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 报告期内基金的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


