EFEERER=AARAARGRSEIESFRAES
2026 FF 2 FFRE

2026 £ 06 A 30 H

EEBTEN -BEHEIESEEERATE
EEREN: LBBERRBBITROARAF
WX HEF: 2026 £ 07 A 21 H



[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

§1 BEERT

B PN IV 28 3 o BB S ORUE AR & T BT RN AR R B 2. 1R M R B st JF
S HE A IS L AN S B AR AN B R T AT

BEIEE N Bl AR R BT RO A IR A FIRBEARES G FLAE, 720260007 H1I5HEZ 1A
I S 4R bR . IHERIAB B HEMEFNE, RIEEZANBENAERBICE. ®FIERRR
B HOK I8 -

BB N R U DLBCSEAE T B0 53 (0 S I 45 B A FH 2R 4 0 7, (RN PRAIF IS & — @

BE NS A G EARR IR KR . BTG R, $8 5B TEAE A5 55 o SR IS AT 48 ] 152 A4 ik
SN =S e

AR SRR ARG H .

AR E W E 2026404 H01 H#2 22026406 A 30 H 11,

§2 EE& RN

B4 fRTFR 3B EE g 4 = H e
4 FARAY 018109

S (e LR e PR

e FAMH 2023 4£ 05 A 18 H

A IR L 4 4 B 300 373, 139, 959. 35 ¢

AT AL ARSI R A A S RTIR T, 15 R0

BstE FE )RR 58 L e 0 2

() IS s

AFE G LRG3 E A SN E A GHg AT IR AN G Rl T s
ITBHAFERIER, RS EBAR T E B SRS 3D & R 8RRl Bt
FERTEC s FETE I3 o M 555 T 33 B R T S s v i Ak L=,
PUE AL AR IR MR RCE, JFERa
BRI G R H A B, AR R AR R
o5 B8 T L SRS

15 FIZR I e Wi 27 1) 50 B SRS

Sy S

H S

[F] g S5

VU PR

(=D TP s

TFHUN, AEEE ORI A A, TSR N %
HEBeBE, ARy AR AT R BE IR ] 5B LB AT 32 1
B LR T s PR A, B s AR, e

S O &~ W DN~
s 4 4 4 4

AT, 4L 107




[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

TR TE TR R RN, a8 B AR YR M
H B (B 155 00, %o 48 LA B4 LU AT S5 LA B .
SB[ R AR AN T3 AR R BR G5 A FA TS, A 200>
Fodk & BlEi, RIFASE ST U mantE, Jr s
NZHAR B

H 5 - ] 50 S BSCHRE BRAT o 41 A i 8 0%+ — 4F 1 38 HI 473K

AR I (BUR) %20%

- R AR i, OV A i T 0% T 0
G BIETRAMES . BmAES.

BTN 7 I e TR

TNty R R R HR A

§3 EEMFRIFMESHFERI

3.1 EEWMFHE

A NRMIG

FEWF B WA (2026 4F 04 H 01 H-2026 4 06 f 30 H)
L. AR O S 28 910, 903. 54
2. A 390, 773. 54
3. DAY 25 5 4 A BUA TR R i 0.0038
4 IR FE G 5= 1E 399, 668, 735. 24
5. AR FE G A1 E 1.0711

E: (D A OB gt AR AR el Hfllon (NS et (B2 EDD 1
B < B VRIS FHRAEL A0 % Ja (K AR, AR 9 A s Bl s in A0 2 Fe (e AR i i
(2) BRI EFEARA RS FFA NNGEEL 5 5T, T AP SEPriieas AT 28T
Py

3.2 B FERI
3.2.1 EEMBHENE KR RIS FIBNLS LB A a8 2R L

. . . Ml & b s
HHEIEK R | AR | hgitbi it “JM”_
B o e 5o o I 26 R bR O-G @-@
® WHEEQ | HKRZEEG @
HE=AH 0. 62% 0. 04% 0. 98% 0. 04% -0. 36% 0. 00%
TFEANMNH 1. 18% 0. 03% 1. 71% 0. 04% -0. 53% -0.01%
TE—F 1. 00% 0. 05% 1. 45% 0. 06% -0. 45% -0.01%
HFER=F 6. 81% 0. 06% 10. 64% 0. 07% -3. 83% -0.01%
HEEEHRAE

Ei;;g;jiﬁﬂ 7.19% 0. 06% 11.32% 0. 07% —4. 13% -0. 01%
Gy &




[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

3.2.2 BESAFAAEMUKES RIHHEMKRRD K E RS LA a1 R R LEE

EFEMEERE =1 B A AN R B EE T fEHCER S b R
7158 A XTEL
(2023405H18H-2026406 A308)
15.00%

10.00%
5.00%
0.00%

-5.00%
2023/05/18 2023712731 2024/08/15 202&/03/31 2025/11/14  20ZE/O

[4]]

/30

— EHEEER=1TAEFHEE — hRERER

e AMESGFT 202345 7 18 FAR. RIEES S FME, AAESAREMER 6 H M
GBI TH & e A RIR . ARG e GG AT, 507 P 6 o A A
B L i 2072

§4 BEEARSE

4.1 R&LE (RESEE/NH)

EARREEREESL |
R

H o i f
a4 Hi% B(T i

u]

2 #HKE F Sk

RN, WP 5 K
22 e P PN o = LAY
(FRM), 13 FEiEF ML 56

2012 4 11 A i N EEHE I B A
HIR AT, 2020 4 3 AN
R | ARSNEEEH 2023-05-18 - BB S E A R A F]

2016 £ 12 H 6 H 84 [E# [
RT3 ) B 1 11 3 2k e 1
&3, 2022 46 A 13 Hilg
T BB E 5 A 63 A H 2 BT
e i e e A A (B e

w
=
b
S
=




[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

2P, 2022 4F 12 H 7 HEZHATE
VL7 1 A 2 o i £ £ 95 I
FRERSNIEELH, 2023
M5 H 18 HIEHHAE EH H Ik 2
Z& =N H o BT I BIE 27
RIS ELHE, 2024 4
2 H 28 H kAT [EHT EHE 2 A
FIR G ANE R BRE I 41
HEZH, 202446 H 5 Hild
FEAT: [ 35 1 e 2 A 1A R e =
SEE ST TR 27 BIE R R T
SMEEEHE ., JiEERES
Jie A A IR 2 ][] 5 AL e 5 5% 5
Lo WREE, e
e St 2 i

H&n 2, BE 15
G fFiji 1% B 930717 | -
PN as

jKEs, REBERFEHREET
R, 15 FiEFHRMLEL .
2022 4 7 AN B EERE 4
EHARAT, BUEAFE
BTN 2023 4E 7 H 17 Hit2
FEAE [ IR S5 48 Je A ft 78 A
H e ATF s 77 BRI 4% B Ak
& BB EIEER=AHEW
FEIAT I3 BUE 5 4% 8 Ak 4 1 2
&3, 2024 46 A 19 Hilg4
A 3 BERIEYC 84 15 95 AR 5 4%
BRE IS L R, 2026 4F 4
H 10 H 48 4E [ Hr EHE L 6
A H B R S T B R A Y
IR R R AN EELH, F
FUER T P S B S I PR
NF, AT UE SR A R
A TG E LG B S Al
WEE. L SAHAK. &
WL,

L RSN E AL, B CERH NEeaRAENH,

“CEERY DM 2 ] RE

SE HIAEHS FY; XS AR RS e B, “ARUH I A “BAE EIH 20 FR AR A 7 R W E 1

HEAE H AT H 3

2. UEZF MV AF IR THRARHEIE A FHIE S 2 IESR R e BN EF

W EE TR A

AMEHE B RED) FAT N2 5% TUEZREE < Mol N 5338 B AR S E .

4. 1.1 HIRFAERFER - EEITRIB R LB KR SLE RN EE ™ RIER
BUEAR G WK, AT G 2 R AR A5 50 BT RIS R 4 B

400, L1078




[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

4.2 FEAXRE W A E B A5 00 5

A EENAEAR S WISy (R NRISMBEREZRERD) . (PR N RIS E IR 552
SVEN (AT HFRIEF R RSB E B INE) . GEFRFRR IS E B AT A4 5 6 1 T 8 L)
(EEEHARIFRIE . UHUEsiEARZ SIS E L) SEEEIIE & (EGRrEIEEER =
N HE BTG BRI B e e B /) 2058, AREWMSLE M B UL 53 i J5U N BEAE 4
SR, AR AR A, VIS ERE A NSRBI 2, o1 FH R S HiRE A AR i
AT . ARG BTN AREHRAGHTEA RGNS EFRMNLIE.

1.3 AFRHETHY
4.3.1 AP G HEHIPITE L

AR AR BRI S WA GEFRREREEHARAPZ S ERFENL), @377
BEH BN TR GPATERR, FRIEATFXAFE TS M RAE.

R REIRT, ARESEHEAME TR A&, NETIE TS A PR
XHE. AR, ERFREIIRES, &2 B Rl S AR SR 4 BN I 25 05 58 7 B | P N R 4%
BUHIEE,  PRAIE B4 0 4 A A B S 45 58 i SR AL

L GPATIAT, AEESEHNIATENZGHE, %08 B, Mgtk sl o,
SR RN, BRRS R EHAEA AR S HATH S .

ERFIREART, ARESEHENEPRUERZ DG T T, BB AL GHATRE LT
s Ash, AREESEENIENTAAE 5 6l B B8 7 AR SO - AR AT 15 Lt AT 2 BRI AS & 1
PIRE AT, FFX R B A B AT S i i 4 o

ZE LRTIR, AREEEEHNTEARMR D N A HAT T A T2 5 B A R

4.3.2 RERXGATAME I

AR IAN, ASEE R RIGFEATRE FEORA TG MR Ik A 7 HZ DT A

AR 1 P B G BN T AL S 2 5 1058 5 BT A TE SEA R H R IR0 58 5 1 A8 e A 1) o
N7 Gy S AR I ZAE S 2 H S &1 5%

4.4 REWANESH T RS

4 ARIEPBRBRE, WG RS mFFL N, HARRAIE O8RS, 2 X i
B MAL T HASHES T, 10 FEEAGIGERM 1.82% FITE 1. 75%. 5 H Z e i FFiRiE NE S,
T B AR T 5 A S RN T 34 46 DG P R AR 1 [T B, 0 5 1T T B B PR R R, (HBEE 4 H

GTH,  JLATIERD I B A B S A R BOR R R EE e, i PR E, HJK 6 A PMI &E[Rl1Y ik X 1],
10 = FEtlsc i 2 /Mg A 22 1. 73%.
TR BRI R IR AT, A 2026 4E 6 H 30 H, R001 H 3 HAEK AT 11BP & 1. 50%, R007

50T, 107



[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

47 4BP & 1. 53%. 1 FE 7 10 4F E i 30 FEE {5 A1 10 4F [ ik s 2 7 5148 3-10BP —8BP+ —12BP.
—17BP % 1. 12%+ 1. 73% 2. 24%F1 1. 78%, 14E (AAA) FDVAFHUL 253 T 4T 5BP & 1. 46%.

CREAESRIE T E M H G AT RIG TR, IR I PR B AE B G AL A i S BE)
IEFREEH, RS RS A — e VO N, R N SR — e .

4.5 MEFHNEESHIGRI
BERAE AR E G EIEZEZR =AH 25280 AR E N 1. 0711 76, AREN, EEem5
FEE KRN 0. 62%, RIS EL SRR 25 2 N 0. 98%.

4.6 MEYNESFHA ABBEST = HERE BN

WG, ARIE SR BUES: A TAR H R0 AU A N BCE AN — 0 NBGE 2 e 501l
[[iSe e N AR

§5 BmdA

\N~
W

&

5.1 MEWRESHEHESHMR

Frs i H A On) LR B EL B (%)

T - -

;H\:EF': Elm - -

B XL a - -

[#] 7 WAL 2 5 % 393, 690, 217. 17 98. 47

Hrp, ffidz 393, 690, 217. 17 98. 47

PSRRI - -

mEBEEE - -

G RATAE AR B - -

6 TN A Bl 7 - -

Sl SR FI R
V0

AT RS H &S5 6, 102, 064. 11 1.53

o Bt - -

it 399, 792, 281. 28 100. 00

5.2 MEHRBATW A RMBRERKHE
5.2. 1 WEHIREATIL D RIPRARER T AE
AT EAR T IR AR FFAT L

5.2.2 MERIREAT L REBRBER B RERRAS

#eul, L1071




[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

AT AR IR R R OB B BB

5.3 MEHRILA RHE G E ST E BN R R+ 42 BB B 40
ARG ARG WIRAR AR

5.4 REHIRIEFSF MO RM BRI

=

HeE

e

73 Aol

2 et o)

i 3 B HE LA

(%)

1

H X 555

69, 466, 545. 94

17. 38

RATE

wW [ DN

el iy

324, 223,671. 23

81.12

Hrp: BURTE &R

324, 223,671. 23

81. 12

Al i 57

b R S R 6 7

TSR

WA G AZ D

[e M A7

O |00 |3 |||

oAt

it

393, 690, 217. 17

5.5 MEHIRILA SMME 5 T 3E LB R/ HER B BT 1048 5 55 B 5% A 40

e s » e _ 7 3 4 B A
Fes (g AAwE] i3 K H= (5K) e fE Oo) »
A5 (%)
1 260203 26 [E T 03 1, 700, 000 172, 088, 578. 08 43. 06
25 # KA [H
2 2500006 1$‘§2{<¢T%JII 700, 000 68,934, 839. 78 17. 25
Il
3 260205 26 [EJFF 05 500, 000 50, 927, 726. 03 12. 74
4 240202 24 EIF 02 300, 000 30, 499, 421. 92 7.63
5 240303 24 3 03 200, 000 20, 196, 109. 59 5. 05

5.6 MEHIRILA RHE 5 E ST 3E B R/ D HERF BRI 48 B SCRAESF R

4f

AEE G AR IR ARFFA B AL SR -

5.7 MEWIRIZA fRIHE HE ST #E AR/ DHEFHET LA SRR T A
AT G A WIARRSFFAT 5L B

5.8 MG HIRILA SMHE 5 F & T 3E LB R/ HER BB T2 BUE B3 B 48

%

T, JL 107




[T FEIE 88 28 = ) R U0 25 RAAE 25 # B R 4 2026 4R 58 2 ZRER

AT AR AR R A AU .

5.9 MEWRASEE BRI 5 1K 0L i I
591ﬁiﬁiﬁgﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬂﬁ§%%
AHE AR IR AR R AT e 4

5.9.2 AHESHT BRI BUOR
AT AR IR AR KR AT IR 91 5%

5.10 MEREEESREMERP R G HE LA
5.10. 1 Z=3A B {5t #A B B B BUSR
ARHE S AR IR AR E U 57

5.10. 2 MEWRARESIE K E G R FCMIREHM
ARFE G AR IR AR A 0 5

5.11 HHEAESREME
5.11. 1 AEEHRENH T+ R IEFRKRITEAEAPZIRET T LR FAERRERFIHIT —FEHNZ
BIATFET. AETIER LA

RIS BER BRI T 4AE 5 1 R AT ek eh, b B ROl R FRARAT ZE 4R 45 g AT — 48 4 3 52 B [ %
SRR TR R LR LR P A R SR S BRAT R 5 2R ) R — 4 P 52 3 o N AR AT
I R M FE R AL 5T 4y R I b 51, o L L L ARATZE IR 45 ) H AT — 48 14 % 22 3 [ R S pl s B
R BRI AN A B R AL ST R AL 5T

AR HE 4ot bR AT R AT UIE S5 (% SRR 7 1 A ) BV o B F

5.11.2 EEHRFHMH+ LR EBHES S FIME K F LR EER LB
AT AR IR A B

5.11.3 HARBEHIAL
AT EAIRE IR R A H AL T

5. 11. 4 REWIARFFA KA TR BRI T Bz A
AT AR IR R AT A T IR (0 P e e 5157

5.11. 5 E AR AT+ 4 I 5= 77 7E 38 52 BRA% L i1 4t B
AT AR AR R AR -

®
Qo
=
o
S
=i



[ 3T FEE 88 28 = H 5 S U 25 RAE 25 $ B R 4 2026 4R 58 2 ZR R

5.11. 6 HBRA GRS FEREAL ST HIR IS
BP0 BRI, AR I S Sz [ R A R 2.

§ 6 JFAEE MBS

AL

T AT < 1 LR B

97, 679, 468. 53

A T30 1] e < H D £ 0

275, 460, 503. 73

Pl S0 T R < D[] 473 0

12.91

T I a1 PR 2B i AL (s BL -7 3131

5 ST AR S < i

373, 139, 959. 35

$7 ZEBEENZHERRERRFEEHEN

7.1 BEEEAFHFESHBRIFR
A S G TR IE P AT O BRI SESEAIE B

e

7.2 ZEEEANCHERREREAE ST 5 UIH
AR E RIS BEAA E SR, BB, SRR S

§8 MR ERKHMBERRFR

8.1 MEWIN A —RREFAESHFLFIEIBGED 2058915 5L

# e Wi FE 2 S A iE il WA WAREFE R EE N
B e mmtn) o
P . . o N [\ N i
e | o | EBIEE I 20% S48 HA U £y 8 N A O
=Y FRIERF 71 X ] vl e
il 3l

1 | 20260629-20260630 - | 186, 566, 231. 34 - | 186, 566, 231. 34 | 50. 00%
ig 2 | 20260401-20260630 | 97, 674, 350. 46 - - 97,674, 350. 46 | 26. 18%
: 20260629-20260630 - 88, 894, 272. 39 - 88,894, 272. 39 | 23. 82%

FE iR AU

AT GAFAEFFAT T A AR L 20% K 2 & WU AT N, FEFFA N RBIIRE [ I 5 1 A 2 R A
EWUSEl, fAEmatE s, HAERENmAE T, HReEHA LRI, fFEEe

(ERS e

®
O
=i
o
S
=i




IR EIE R 28 = 8 BT IR et 2

4 2026 E3F 2 G

8.2 MBRE IR HMERFER
AR A R R A R BB R A Al L EAE

§9 FEEXMHFEXR

9.1 H#ENXMFHER

-~ » ()] >~ w [\
7/

o IR 2 v A e I R ST A

+ CEEE IR S 2 = H 7 T80 23 BIE 745 B A A S B 45 )
(BT EEEE 2R = A H o T IS 27 B e 4% B B e B A )
+ CEEEr ERIE S 2 = H 7 W85 97 AR 7 45 8 2k A A8 T 30D

FEE BN TR B RE

v REESIEE LS TR LA B LR
~ AR S P AR I A PN i E A B A T

azﬁmﬂﬁ

B E SN A AL S BB I NI TP AT

9.3 EPFR
BREAEE NI ] R A b . fESCAT DA, 538 A A HE] Py BUS B3R SO i &2 1
PRECR B FHOCATF PR # B R S, R EIE AR SFHAM Y (www. crsfund. com. cn)

A -

HHIEEEEHEARAR
—OZAHEEAZt+—H

#®
S
=i
o
S
=



	§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 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
	8.2 影响投资者决策的其他重要信息

	§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


