MMMMMMMMMMMMMMMMMMMM

REEBWVENLR 91 XiFEH 47 ST~ M
2026 E=FERE

BN AR ITTEAH
FEEN: PEHRAERITEROAERAA
Rt WE]: 2026 45 07 H 01 H % 2026 45 09 H 30 H
WP EE HY: 2026 4F 10 A 27 H



§ EREEN

CMBC WEALTH MANAGEMENT

&L
O TEARLEAREFMBAMAFERBILH, RIUEBEAREARRF, LR
HYFLSEME . R A B T
@ BEAABEHRSEVMEEA . BHAFTENEE iz FEY - &%, ENR
U FE P o AR e AU ET
® BMFadEd G REEAREA, FFTEMTRXika. BMEFR, 7~
o W, R FIEE.




§ EREEN

CMBC WEALTH MANAGEMENT

H X

B T T R ettt 4
T PR FEEIRAR LULEEZR I oo 4
2.1 A AR A BEAT KT oo 4

2.2 TFELZRII oo 4

2.3 R PIUSLZS ITTCTE I ¢oorveoveseeeee e 5

A TEAFEMUZTT ..ottt eeeen 5

2.5 MBI IR DT IRTEEIE DI oottt 6
B EE PEIRFE T oottt 7
3.1 AR IR B T AT TG VI oo 7

32 WAEMARFTF I E UL CIFIBITD oottt sttt 8
33 WEMARFTF I E UL CIFIBT) oottt 8
3.4 AEBRELL BB P HETEITE I oo 9
FEVUEE PR ICIR AT T TETI covvoeeoeeee e 9
4.1 BEEIIETT IATIIUETR <o 9

2 BB RIETT AP R IEIIETR oo 10
EEIN A4 A EEN ST BEBEATE EAE DL oo 10

4.4 T R ICIELT TY oo s 10

E 3 T 72 (= NSO 10
BANTE PR P B AENURITETIL oo 10
BT TR oo 11
7.1 A P BER FEHE B AE TIHT oo 11

T2 BT UL 3T vttt 11

7.3 P EBTRBITE UL ZIHIT oottt 11

T4 R P P FIRIERRUE® oot 11



(§ EREEN

CMBC WEALTH MANAGEMENT

B8 TmERER
E E 47 A

F= 5 4 HR RAEBEUMEMAMI REFEAHAT SEU &
7 BT g AL 77007925001159

[Ty FBAE60547

- Eﬁgggggg; FBAE60547F; FBAE60547G;
e EE TR nNE

E S i AR

7B fE AR Tk % A

FE i Y R R KA B K 25 K

7= i RS 2 7 —H(FIR)

| 2026/02/04

7= i1t R 22 H 7T 7 H#A IR

E 1 P REILRA, RAGHATLEM AT PO T EM S E—ARIRD, R T A B R
www.chinawealth.com.cn &4 & & 12 4,
E2: P AeFR, NEM T S KT SR, BT il KA E A E G, UK E M
M FEOIFRLE RN £,
E3: LEMNAFREEARSEPREBNEREL, 22 REFLF LSS P,

BE REERREREERR

2.1 A AR A S AT A 7K

B ARG

FBAE60547E 14,332,567.46 14,633,085.78 A3 F
FBAE60547F 1,429,407.55 1,458,522.22 A3
FBAE60547G 40,000,000.00 40,868,532.96 A3 F
FBAE60547P 2,815,185.14 2,876,164.65 A3 F

At 58,577,160.15 59,836,305.61 135.85

E: FRAHARF=FRFEE LT/ RFT

2.2 1fERIM

B RAEART: ERIK X E 47 WA
B EE  AHRITRE FERKKE  FHkaE®E
(JG) (JG) (%) (%)
FBAE60S47E | 20260204 1.0209 1.0209 0.6705 2.6601
FBAE60547F | 20260204 1.0203 1.0203 0.6412 2.5439
FBAE60547G | 20260204 1.0217 1.0217 0.6998 2.7764




(§ EREEN

CMBC WEALTH MANAGEMENT

| FBAE60547P | 20260204 | 1.0216 | 1.0216 | 0.6899 | 2.7371 |

E L DEA AR A AR E AT R, F O b E A LA

VE 2 HAARB AL R R R T EALT F RS E. AR F R R B I AT Ak 3B AT AL A AR A
ARG FEHBECHIE T AL BN, SR =K BB 8418/ 40 LA Ay 304 15—
1*100%; SFALfk s = 440 7K 3% 18 /4R -5 0 18] 5 FRIE4F R 0%365%100%. (B Fid 42 b 6945 B 4 22,
L ERWHEGF AR A FIMEETRENXAZTHAERAERLE. )

E3: BERENK, WHRXZRH A, TRETIREDSAKESL RS F OIS

E4: =R ARR A ER SR TRALMKE FH, KRAREIUE T XFT @ LR, BILR—F
BRI A F A, AR A ETRRZ 4 — .

2.3 i IR 20 FC TS
WEHIN, A AR EEAT IS R 20 -

ERAK WA

W 2 4~ BE 77 (%)
Sl ()
B 4 BiE 2 B ()
o B &)
o HEITH ()
fRAXER B H &)
B 2K H ()

2.4 T RS

T %1 FBAE605S47E 1% 37T 2026 4F 02 H 04 H, HAEAE 7 s X Ak Siin T

X HETKE F Al E

GRS (%) (%)

K 3L DAk 2.0900 3.1918
2025 13 A A3 A
2024 13 A A3 F
2023 A3 A A3 A
2022 A3 A3 A
2021 A~ 15 18 A

T3 FBAE60547F AT 2026 4F 02 H 04 H, HAEAE DS X A kg T -
X HETKE F Al E

FiR kW (%) (%)

K 3L DAk 2.0300 3.1002
2025 A3 A A3 A
2024 A~ 15 A 1E A
2023 A~ 15 18 A




(§ EREEN

CMBC WEALTH MANAGEMENT

2022 A3 R TiE F
2021 13 A A1 A
F 1% FBAE60547G #2026 4£ 02 H 04 H, HAEAF s X EFNLSan R
X HHEIKLIE F Al &
GRS (%) (%)
A 3L DAk 2.1700 3.3140
2025 A3 A3
2024 138 F I3 A
2023 13 A A1 A
2022 13 A A3 A
2021 13 A A3 A
T3 FBAE60547P AT 2026 4F 02 H 04 H, HAEAIE 7 s X [a] kg T -
X HETKE F Al E
GRS (%) (%)
K 3L DAk 2.1600 3.2987
2025 13 A A1 A
2024 138 F A3 F
2023 13 A A1 A
2022 A3 A3 A
2021 A1t A A1t

E L AR AT B R R EEART F i, AR X KRR L AT Jk 3B AT AL o AR A
AMEGABHBCHIEALAIN. FAKRBEME =R LA 541830 & AU 574 A —
D*100%; SFALik 55 5 = 448 7K 3 1@ /4R 25 0 18] 52 FRIEAF R 40%365%100%. (B H it A2 b a4y B 4 32,
L EREFE S AR R FUREFETRENRXAB T I LEREGARE, )

VE2: KA ZIARTEARAE B AWHIXZH, BB ARER R, BERSHR, DHRZRH /A,

R it ik 5,

E3 AWM AR LGARELARREN, NETHEN S RETKE, ZMAEAEK, FRAAE, BFE

EM,

2.5 Mb G U B e P R G

B ARG £ HH 4% R A
FBAE60547E 2026-02-04 1.6%-2.3%
K GEHEFR-HFAT) XT70%
FBAEG0547E 2026-08-28 + BE-FEAANA EUT)
5% X 30%
FBAE60547F 2026-02-04 1.6%-2.3%
+t K GEEFH-HEAT) X70%
FBAEG60547F 2026-08-28 + FhR-FEE2MA FUT)
3 %% X 30%
FBAE60547G 2026-02-04 1.6%-2.3%
FBAE60547G 2026-08-28 + K GEEFH-HEAT) XT70%

6




(§ EREEN

CMBC WEALTH MANAGEMENT

+ F-FE A 2N (1 FLUUT)
3 %% X 30%

FBAE60547P 2026-02-04 1.6%-2.3%

+t K GEEFH-EAT) XT70%

FBAE60547P 2026-08-28 + F-FE A 2N (1 FLUT)

3 H X 30%

E: M S GBECE R RIS E, TREREY T BARER A EIRIE, AR E SIS

ARik, MWAEARK, FRARNE, HEEiEHR,

F=F FmBREEL

3.1 WE RSB R0

FER
K =R i
(JB) (%)
1 | A2 RBRATHFEXK 3,465,329.62 5.79 17,014,886.89 |  20.93
2 | FELFEE 0.00 0.00 0.00 0.00
iy AN Er PN
3 e 0.00 0.00 0.00 0.00
4 | BiF 0.00 0.00 53,848,141.15 |  66.25
5 | EREMFAK T 0.00 0.00 0.00 0.00
6 | MmEEK 0.00 0.00 0.00 0.00
7 | &EATAE & 0.00 0.00 0.00 0.00
8 | EIEF 0.00 0.00 0.00 0.00
9 |HF@mEFK>” 0.00 0.00 0.00 0.00
10 | ARHEF” 0.00 0.00 0.00 0.00
11 | 2EEe 0.00 0.00 10,320,123.50 | 12.70
12 | EEL 0.00 0.00 TR | FEA
13 | RFEEEEE 56,376,239.00 | 94.21 TR | FEA
14 | ZF—W T K 0.00 0.00 TR | FEA
15 | HEfd 0.00 0.00 102,818.01 0.13
16 | &1t 59,841,568.62 | 100.00 81,285,969.55 | 100.00

ELRESEAR LT R, SERSHERERERHGIERREN LS A B4t R # = R L& (Bp
“G06a02 &) FR#F—H.

E2: b, REELEER ARG, EEARAFENS=ZL K S FENLI/FEMNET Z*100%; £ £
WEFERBES=ZLT > FEBRNTEE LT F*100% (Bt H LR 2 NEREG Bz, T
RBEERE) .




STHh=d

3.2 WAEWIRAT- TSR oL (&

FRUNE - RH

(75)

FEW G
(%)

TR FET | oy
Ul ppsitn) K EE 27,955,470.89 46.72
T e N
2 zgjglﬁf 1057%% KFEEBT R 11,787,222.08 19.70
S =
FEEAEREAL 15 5
3 | EEEREAEAKAGERIT | RFEEESR 4,864,263.30 8.13
%1
=4 _E BR 2o A
4 ?Z;ﬁj;iu WERS | prgmmg 4,654,700.98 7.78
S =
AL E = . B A =
> Zﬁgﬁafm BITE prpmg 4,614,845.64 7.71
B W3 =
6 |HeREHGFHK W4 BARAT T 3,465,329.62 5.79
THE (EEAEAL
7 §§§%67%”ﬁé{” WGBSR 1,576,164.20 2.63
AT R
8 Z@Eifﬁsﬂi%”ﬁ hFEeBEE S 320,857.99 0.54
b ERTN
9 zgjj;ijﬂ BIES | premps 301,497.47 0.50
I3 =
B 7 B A
10 2&1%?5577%”% KGR ER 301,216.45 0.50

E LR AR AG T Z, SEReREEEREE HOIERAEY LS AL LT R
“G06a02 R &) HRHF—Ho

E2: ARIECG06a02 REH T F ok oz, “AERBRITAEBT@r W BEETF, POREAEHEHK.
QR R ABAT B ORI R BAT I HABRAT K. O R BAT AT KRG 2 AOR R AT I
HABAT RATO KRG L “BrAR L BFEHREEANBE T @nAHRAET T, BFOHFKE LA A E
NBEEEFZ. MREXE@MHy T = Fo AT E7AS HAT AR = H G %8, 5 AH—AF >
SRAFEI L AT AR SN E, KRR 695t it A B HES Rt

E3FEAEI, A G F T A R FEAN S L= FER T S FR S *100%
(AHHEERWE A NRGHZ N, TRAEEREZ) . SRTRART 100%, 2R BiAFK
Fo

T R AR SR (BR

3.3 REHIRET-T IS B 0L (&R

FREEKFRE

FEFhN
(JG) (%)

% AR AT 2 op:s 1T L
1 ?;‘?F‘“Z%m R | 3 2 5o 11,793,058.36 19.71
2 | A4 RIEHFR W4 RBATHF 5,221,828.53 8.73
3 |26 #H W 01 & 2,678,691.51 4.48




S§3E§2Eﬂ£ﬁ3

CMBC WEALTH MANAGEMENT

4= — L% 2 =
4 ﬁ%m%””ﬂﬁiﬁ % % 2,399,680.12 4.01
5 |26 7% 01 it % 1,990,662.39 3.33
6 |26 #FH <01 it % 1,989,791.35 3.33
7 |26 KF 02 &% 1,719,651.93 2.87
8 |24 BEEAT KR 01 i % 1,657,800.52 2.77
9 |24 F %04 it % 1,607,811.31 2.69
B gt N
10 EQTMMﬁMmmuﬂ & % 1,462,774.22 2.44
JAS

E LR A ER TR, EEAERSREEEEL HNIERREM LS A E Rtk = RAE LA (Bp
“G06a02 R &) HRHF—H,

20 ARIECG06a02 REH T F ok oz, “AERBRITAEBT@yrhBETZ, POREAEHEHK.
QR R BAT B ORI AR BIT I HABRAT H R O R BAT AT KRG ORI R AT I
HABAT RATO KA L “HRBLBRFRENBET@n AR LT, BPOHFKR LF=@15 K %
NBEEEFZ. MR E@MHy T = Fo AT E7AS HAT AR = HE %8, 5 AAH—AF >
SRl et ATEAN RSN T E, RABAR 6 &7 H A H5HEE %t

E3FEBEL, ABEFRF T ORGP ERART FFEE HIL=ZAR = FEB R SR Z*100%
(RHHEROEBEANRGHL K, TRELEREZ) o HHTRALL 100%, ERAZT =SB AFK

3.4 AEARHE TR T P R B I

FAREH BMKRDL Lo, AR,
B (X B G REEH  uy FE
1| () (%) () () (%) () | ()

F% JFEA%K BEEF

i EREORAGRER 2, b “REMARA 4 “REMASRAE S OBE, £°%
RN T AR e F I GRS RS AT RF RS AR, TR AT IR
TR R AR B

20 MARBEAIR, RARAEN R EIEARE S TS0 A IR, SUE N TR A IR 2. 2
FHAMA IR g A IE S, AR FRAA,

B 3: SUMCE T, A S HA AR 2 EA I R0 SO M AR, SUE M T ARS8 5
BAF B OIAE 2o AT REMRBAOIRE 2, HRERTA,

4 AR S F B R 2 ARG 2, KEEE P BT B I

BUE KRB 5 HR

4.1 PEHERBETT KATHIUES

iR iE 5 {8 A

1 () &) () &)




(§ EREEN

CMBC WEALTH MANAGEMENT

4.2 FLHE ORI A I A AR R IE S

EARE

i 5 4 #K

1 &)

()

(o

1 &)

KB IT 4 A
()

F= a5 R

()

E L ARFAFEEM M EERAAR R EREEANKRIKT AT A H L,
E 2 BRAEA, MEFEAFTHAAATE"REEAXES,
E3: FRHYBAEE, AP RARDR AR, REEETHC,

4.4 HAhE KRBT )

S VET RERE  REAK RBER
1 #E%%ig%%ﬁ I R i%i;%%% 1036436
, | TERERARGE | o | ryn | FRXHMEE 159449
R 7] #

Yk RA

BHE FmBERERKSER
i 7 Ik %

K P 4 A

RAENE 45 91
1 HEKF REEH 47 S~

il

655030311

FERERTROHE

gl

R AR ATE L

E: ERBW/AMEA D AER,

BAE RS EYAEL
5 B I AAF HLAG 4 A

e A PR TE L E

ETEHRROARA

J= O

AT %

R E A AE R PR

5y ERERA RN E

FREEAARTE L

AN N || W[IN|—

L7 B B A5 #A PR 5T F]

ERRR

HELHAEER., REGFHR

= 7 vE

MEZ R RS A B F RS,
ARUEBANERK M EZN &

E: ERBW/ABMEMA D AE R,

10




SREIEM

BLE BEARE

7.1 $RE I BB SRS RIS AR A

2026 F=FF, BN ENEFRESLEMMESS, BT IR o4 PPLZ ks L5,
CPlizfndh i, BAERHEARK, RTBCREFEE T, RTRLR/EE EHGHTHELF SR
R, EFTIHEFTE, TREENEE 1A% RWAFRBHES. R AT, £ “FFR”#
RIEST, KAl RRER T7, BRANZNMERE. £ T i & EMERNZN 2R E A @
FEomBE AL, o RE “TRERBAE. KEXZHE” WEERE, S+ EmERHN
AHAF, ERHENSETREGNRZTE, BETHE K,

7.2 B i

BE 2026 FHFE, ERFRATRETHATRERERR AW EERA, EURE, fetii
EaeURF /M MBEACHKERESD, ENFERLEADMURLI0 A, 11 A HEEERF
REOMBMERT FoBeTOT AR FEAM, PEMAWERRESEN, 705 FRKE,
AT, BERZFUHARELARE, AEREFKnaMWREN 2, 2FKHAMET
THEST, £ELS, FRIFIKEAFLZLURMRENENGF B, ARAEPFRES
B W R

7.3 PR Rh RSN IE KU 7 B

AFaEREAANFEIERANEETE, RE-ZWANERAELT, SFHe. FIRM5H,
BERERGRF, ZREFEABRFORIGES . FIo, AP R AE 7 & B2 5 1 e [ 19 18 L,
FERERAEL - FHH W, U RERAEFTRK. Y~ RzIMERNRTE, ZAR
FATRFRMEEE RO RTBOREAM b, HeGEER SRR WA, REATAT A,
AR J v 5 1 XU

7.4 FTERCTEE E dE A R A

| (%)

Er ANFAERIEN SR E R RS Sk AR

11



	第一章 产品基本信息
	第二章 产品主要指标及收益表现
	2.1 报告期末产品规模及杠杆水平
	2.2 净值表现
	2.3 报告期内收益分配情况
	2.4 过往业绩
	2.5 业绩比较基准历次调整情况

	第三章 产品投资情况
	3.1 报告期末各类资产持有情况
	3.2 报告期末前十项资产情况（穿透前）
	3.3 报告期末前十项资产情况（穿透后）
	3.4 非标准化债权类资产投资情况

	第四章 产品关联交易情况
	4.1 投资关联方发行的证券
	4.2 投资关联方承销期内承销的证券
	4.3 管理人自有资金及管理人关联方投资本产品情况*
	4.4 其他重大关联交易

	第五章 产品投资账户信息
	第六章 产品投资合作机构情况
	第七章 管理人报告
	7.1 报告期内投资策略和运作分析
	7.2 投资风险分析
	7.3 产品流动性风险分析
	7.4 所投资产管理产品选择标准*


