FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

TR E AR 25 S AR EH IR
2026 FEFE—FHFEHERE

T BRI e 2
Ton BRI IR oo 2
= FEW SRR AT R IER I oo 3
() FEBEMFZEAEIR oo 3
(=) BEATRIBEL LRES THRIMB AR AT ZITE DL oo 3
V0. Wi e 38 FIATHE . S8 RO BRI AL oo 3
() HREIFTIIE I oo 3
() FBFIATIFFIE L oo 4
(=) B BBERIH T oo 4
Fin ARV AR oo 4
() FEBFZEFETIT oo 4
() FRAIAPIMEGTFE I oo 5
(=) BEBBIETAEIRTE oo 5
CPD) B BB oo 9
I BT RIBEB LA TR oot 9
() AT RIETFLLETED oo 9
() AR BE LA TRETITE oo 9
(=) BHIBEAE D EVLIITEI oo 10
(PO 8 52 IR TT RAT 1 53 7R 3T PO AR B IEUE R AT oo 10
B ERFIIIRA oot 10
JNA BT SUAE H TR ot 10
() BRI H T o 10
() AFTBOM T BB TT IR oo 10



TR ETRAT 25 SEARFEEIT

2026 FE—ZEEERE

—. BERR

TR E B PRIEAR S A SURMMEAE B BOC K %3 P PRk s K s

W, FEXT LN RIS AR S A AR BT

EETIRIFEE N B 1 AR i) 1 2 S5 4R bn AN

TRIER AN B AR BIC R, RS s KR .

B AR R HE

BRI E B RS LS5 M« B U 53 i 5 U BRI IS S iR 567,

EARIEE S TR & A

ES RIS AN SOIFAMC TR RS R L. %A X, R & EE %%
VLSRRI NAT A AL SRR S S H . i R XS 7= 1
AR BN 2026 4 01 H 01 HZ 2026 45 03 H 31 H.

—. EERI B

1o AR JIMRBHE IR 25 S & B BT
73

2. R, FEEFEEEIR
. RO H B 2025 410 A 28 H

[S 2

v RS 10 4F

. AT HEIEE: 34, 160, 000. 00 e A BT OR &R B AR5

6. EERIEIN: ABERE7EHR (%) FRAH

7. FEEUTRIEE N TTORIAT IR A IR A



FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

=, EEMFEANEESTHRIHERI

(—) EEWUFER

Bpr: NRMG
B TFRIAHAF] 446, 239. 61
MARE SR A E 1.0105
AR A TR A0 R E 1.0105
AR A TR 5= 40, 607, 550. 35
() BEATRIBOLUSRE &I FUHER T hiIF R
1.0963
1.0463
0.9963
0.9463
0.8963
[e0] <t — [e0] LO) N (@)} [(o) o o [(e] o (&) [&= (9] (=] M~ <t (ep] {5} M~ <t —
N — — (V] 1 1 — [q\] (e5] [ — [q\] (V] 1 — — [q\] | — — [q\] (e8]
d Sy o A d e P s o T D B s
N o T S Sl R S DR Dl S e w e
n ()] n n n N (V] LE, n n (] (V] (V] (V] [} AN AN AN Q) AN AN AN AN
AN (=] AN AN AN () (=] N AN AN N (=] (@] (@] N () (=] (%) N o o (=] (@]
— R e— R TR ADE{E

B 1: &R BHERZRSERL

. Wt e IBRIALH. Bt ROLSHRI 1 o
(—) W3S SIS

WA, EETRIRBEATI G B . SR, & THRIR 2 EANE
422, 151. 68 Jt,




FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

(=) BHALAFER

BERE YR, AEGHHRATFT R CRBE7 /35 N 128, 94%. iy
W, ARG TR AL ™ dh & [F BRI e e vt FEHALAFLE R, RIS R &
[ R T L o

(=) B SHRRIF 5L

GRS E RS B8 . W SHR (f) S TR AEME I
5277 A AT T XA T

I ARG TR E B 4207 — H RS TR IFE 1 0. 800%/ 4 2 R 1T
ERWRENE, FEHRITEREHAR, AT

2. BB TAaAl — HAE G THRIBZ A R 0. 010%/4F 3 Fit-$g. 88 Pk
R, JFEH Bt R AR, % H AT,

3y B NARIE R 5 B2 AR BN M 5T P A S 1 1) 1 B 1) SE B A Ak A
R RAHNL, LSRN L SR TSR R v . b STk TR e, BEAT L ST Y
BE AT

LEE| LEEN b St P T fi R HE
2025-10-28 2027-10-26 3. 15%

h. EEHRIEEARSE
(—) BHBHFEN

JSEAE: KRR EH AL, EBREIHERR G o thim, BUETT R E
FE W R, BA 16 Fhir Mgy, PilEihiguE s B e et 2 5wt 7T
G PRI RERER T2 B, B RIE S B B S I Wi $ B E Ak, 7 IEAIE
77 B B 8w [ E W BB R, T IBRIESR B B B BT A B

5 et o BRI TR W BUA A, BT T R B R i a R BE

4



FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

23, BA 8 FiEFMA i, IHEERUEFIR O M E T 78 51, JTHRIE

77 BB AR T

(=) MEHN LSRR

B A 2026403 A 31 H, KEA TR BAFE 1. 0105, BRI HALF{E 1. 0105,
AfEWAN, FEFEEKERN 1. 1107%.

(=) BERLHETIERE

WA T, — R E SN RO AU, 575 iiia BT AR,
(FLI JIK 20 BR] b 2R o) R I E s T . SR B 5 88036 [ 2 U B R BT ZE
GDPNow $87~FE[E —Z= [ GDP [A17% 0. 3pp & 2. 0%. stk iidg i, #EEw 148
e ER, E£E 3 AIERMIW A DM 17.8 AN, EESIHHESF %5
U 6.5 5N, 4 2024 FFJR LAk SO 180G, 2 Al 9.2 AN, 3 A
Sl 2B ZE 4. 3%, TN 4. 4%, FRGFFRIME 4. 4%. GordRh, KB
S M SR SR A T T 50 S IR A B K I ) 4 R A R AR T R R S T, 525
GYBRAR T X € Bk fik 2026 4F P4 B IHVE . GDP 88 K 32 Re IS 4 5 43 5 S B B
S, o0 PCEThE T 2% B bR SZREVEM M E mEsl, SNSA KT 244
PR Ko [l A RREf A Bk IR eh 2, HEsh i S i@k T+ 2\
ANA TR R TR RS Ek i) 1T 38 MR 28 S AR, S LR T
AN A R, 3 A BHAMRE RE S CRVE TN, ZEME 533, KT
WIMH 55.5, NEF 12 HLUERIEALKT-. 3 H Redbook & [ 5% A Lk~
£ 6. 5%, AR T R 1. 9%,

N T7H, —FERELFELIREITRE, BkEEEK 5% H, i
4. 5%-B%AAE LTI HARIX [ 1) Fivigsr. AEreJiiE, 1-2 H &5 a1
G, Tl nE R EE K 6. 3%, L 2025 AEARERTF. b 55 b 4 n
[l L3 K 9. 3% %t B4k TV K orik 8.3 . 5 BB . B 515 BHRARR S LA
FEARALIRI LL I 10. 1%, RBGBHE AR . PSRRI Sl



FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

R R RS SR, teah, B 7 HE L PMT AE 3 H B TFE 50. 4%, SEBLEs:E Tt
FEE AR X R, AT R TR R R . WO, — R A AL
ST P T BAUA 8.6 I T AR, [RILHGEC 2. 8%, HOZ4E 12 Atk 1.9
ANE G o T T Sl M o P B A A TR AN 7. 44 JT AL T, FIELIE K 2. 7%,
SR WL 1,16 LT, FIBEK 3. 2%, BRIKA R HLIEK 4. 8%, BoRIR% Y
WM . 28 DI PRI . I b R IR 45 Z 540 3. 25 Ji14o6, ML
K 9. 2%, Forb g S S R LR K 10. 3%, A FEELEIT 24%, BFELTN
PR M RIEN 3 . BT, 1-2 e B e st A g K 1. 8%, SEH
MU IE . Jrh SERE R R G K20 11, 4%, AR HE 4 3. 1%, =TT
RICRFFEE AT, FIECRBEZ 11, 1%, mi AR s sk, 47t &
50T TR KB ., A BRI KRR R .t HOr T, AR
PERESE R . 1-2 A DSBUE 7. 73 JTifZou NIRRT, A 18. 3%, A H
2024 FELCRE E IR ALHONK . 5 “—H—BK” IR S36K L 20, 0%, XA
ZREEFEEZ 0 X —RILT R T E H O FE IR T 5 KIS PRk A B4 5%
Ge77, JEHAENLH ™ iS5 S M IME SO K B . ROk, BRI K A 2R
PR, SR RS RO, B BRI 4R IE R AN R, 45
BRASELA, PG SH XK. A5 INEE .

—ZFRE, BRI RIEG LR, FRGE 2 ER R MIE T AR
F), ZECHRE G R R TS, K E G a R A BT EH AR
A NAT, ATR 2k BB, G N 2 sl

FZAGTTT, 10 4 E GG R AR &S5BS M T, 15— W E
We BAAKRE, 1 AV, Jo BREIAERGE I Kk B MR mfE =, filits %
AR, 10 SERIE MR R FATE 1. 90%MHE; 1 A BRI E&E RN, M2
B IR Bt 65 B I SRAT SR M B RV L, R E AT A L T9% R T B TRINE
REFRDERET Bt 10 FHEGEE 1.80% 177 2 AKE 3 A4,
Mg ph o 5l RG24, IR TATE 1. 78%LAR; 3 AWIE 3 AR, whosHhss
HEFHM AT, AR BURE T K [ GUE S, WA EITEE 1. 82% e, BEeT
TERA W B LI R R AT, e R 2k 2 B LR AE .




FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

BRI, &ERERPZBEEWRES, HRZHRERRGT B
& BB LT 58 i Ak SR SIS S e e IR ER A PR 22O i B A v T
SO, s CE R B> T K JARRDT T, KR R IUEAL, (TR A
S0l S AR L, PRI — 2R B T 37 3 A B 1 i R AT £E T 5 AR AR S R e
HEA — € 2 A bR i s, ACORIS H T A DT IE ) 2% R A K i 4 RF A e i
B mAITH, IESTE A IBCR U N R A 525 BT K5 R AL 75 5 v
FE UL SRS I 0] e SR 2, T “RESRAR. REERAR. AR IR . T
SR B AA USRI 8 MRS RO, SRR B R AR AN AT )

—IFE, WG ERGTE S RS T R e 5. S5 )
RHE. TR SPGB VI, PR FIaEE = Nk 1. 14%,
Jif3 4 A Fa B EIIA TR 1. 15%, HEAARNE T R AR B A . MRS SR MR A
YERE SR, MEVESE R O F A R A s B O S, T i 45 2 A R AR A 5T U
AR FR . WBIELERE S, ImR A ks, HUO PR A w628, i
O 5 % 5T 2 1E I [ B BARKFE SR RS, AT S sk . MR 4EREE, =
IG5t [FIFE B A SE SRR R . BRI S, MBI TS T, S Al x5
SRR, W G2 ek, MBS, PRt frR I, Mk,
RELARXS Ao B E S . B S TR R A R, ZRETRIE SR iTiA
3. %, IR/ W, T AT 0 IR R LTS AR, HR
1T ERERGE T F 2R R, RIS 2026Q1 FHEFE 64 %5 HiE 500 45
HOH R KRB R A RO o /NS it AR EL s — e b, (R 5 52 R ik
TG st HE 2, PRUR L A R RO R K, (BRI KA U
BARDTRR, 2 3 AR T R AT 15 IR 52 55/ 6

TR RS AR, AT — T I AR R A T AR S, (BE4S 5 15 Rl
RS I R . 8% 3 A 31 H, FAREIRATHIE 92. 16 1478, T
AR 57. 97 278, SLHFRYE 34. 18 {278. N EF, ftehim S
WS B PR i A # . FRLL 2025Q4, % £ A AT FIASE 5 150 R B2 RUASE 20 1) 1 e &4
34. 6%F1 65. 4%; [FLL 2025Q1, W37 N FEL) 21. 8% 66. 7%, it b4k brik
AEHIRZ LIRS R 3R —7E T 2025 4F T AE DRI T R B R 98, il R 55K
AR B R, BETT R TS I AR 4 K, 1 — T R A7




FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

ARG . TR, FEREAH ZHEE ISR, TR . A SEENI T
SIRFFRERCE TR, NI AL TR S . AR R N
BB TS IRE AT, Bl i AE R &R TR 109. 38 T, 1
JEEE R 5 T B9 2 99. 22 76, HEAREL 2025 4F R IEAK 2. 24%, &P IX )43
A/, 802 3 H 31 H, Tt AL P o EE Y 2025 AR 53. 02%F#AIK 5. 45%
& A7, 56%.

B 2026 FF—ZJE, ENZHFIE “+ A" FFRER NRSETR, NI
WEEGE, OIRRRIAE . T 7, G T EBOR 5k B 5 ISt ah H &
MR T, BARRIBGER, THHEGIRESE 1. 85 hikiks), &%k
DIRS IR X

JEHE 2026 4, fER “HHA” MR RZE, HESFBFEELANE
DRI, 7 IR IBUSR TR I it BB AN AR R P DA BSOS S R 32 e A 9 B TR, LA
ORI JE SRR % JE SR 0 T R o D BSOS R0 4k S ORI A B2 S AR BE , R AR T4
RELE 4% /iy, BIUGTARE v Re e — 4RI, JFEETT St ORI H UK 22 514
H: BRMBCETTH, NREMMN G BRI SRR HFIRE, Bk R & is H e
PR TT R, REFMZNEGEAM: MEKIRe L, NHR 20, B E SR
THE RH 2t e AR R T R 77, IS5 B oA A A E TS 2 otk
KB R TR EE 4%-5% TG K

iR SR R, SN U2 F 4, BER S h A &
2%, AT F LA ZIEIKAE 4 5 T TR E I RIIERRS I . H T 10 A3 E 5
WS 25 2R 7E 1. 8B%HT TR, 30 4F W I £t Wi i 6 52 (k45 s 73 A0 168 Ji A7 2 52 i e 2 5
K, KR AR RSB M E, &S EERNgBER ails. EE8mE
MR B I UL . R SRR PR R R S YA T 2R, DL BRI
SENCE R R IR R I &

B ok 1T S BOKE7E 7 3 vh Ak SRR G A M MEAT 1, (E bR SRR . TR K T
s AR B = KA R A SR SRR L2y, BT 40 A AR 2
HRORTE U F T T T, I MR (B A BRI (E DR M SR SRAT A RF AR,
B T 5 WA IR AT, TEHEE 3 704 e 55 7% D538 4T, 16 24 BRI mne sl i M e it




TR ETRAT 25 SEARFEEIT

2026 FE—ZEEERE

FAEARM e BRI A 2 it P B S A VE AL 2, 5 DU JE A B A J BIGHI R BE 4

A J& & H

() EENBERIRE

0 30T P BN R ST ERIE R A (BB T R 25 SRS
BEI RIS EE SR FME, A WEHE . B o 0 SR e ERE 4R
AR, AR XS R, VRS THRIZFE AR B . Ak

TN, AT IEERESEE M, BARMFERFTANA .
VL BB ] R R B SR IR ENE AT i R E

Rl

AN BEHRHIRBEHEGHRE

(—) EaHRIBETAHEHR

i H &H G i A B = L
AT A3 97, 650. 94 0. 19%
N N 2,234, 374. 48 4. 27%
7 H R IE 4 8,332. 12 0. 02%
I S 4 T 0. 00 0. 00%
{77 4% 5% 43,607, 539. 74 83. 29%
e R R 0. 00 0. 00%
SENIREE SRl et 0. 00 0. 00%
FEE TR 6, 410, 362. 01 12. 24%
LA B 0. 00 0. 00%
vt 52, 358, 259. 29 100. 00%

E: AU BRSSP BT ELARRRE, 25 G T A A REAF AL R % .

() EHHRIBRRASWERE

L. AR MRS, FafaihlE RME R EEH .

2+ TR TH R A Ho A 55 7 44 R B ARt
Vgl 0. 00
RIS 0.00
JS2 AT HH K 0. 00




FTHAERRAT 25 SESAZEEITY
2026 FE—ZEEERE

FoAth RIS 0. 00
R 0. 00
WEZFIE LK 0. 00
=a7 0. 00

(=) BB L E ORIV

AT, REE TR B0

(I BEBERBRT AT KB 2K 8 391 P 2K B O IE S O 1t BA

AT, ARG THRITEB BT RIT RAT BB AR ] R B IR S5 )

TRt

. BEREWIRE

AN, A HRITEE BT
I\ BEXHEZR

(—) FEXHFER

L (RS TR 25 S-S B E BB E A F)s
 CFBRTEAE T RUAF 25 5884 BF 7= BRI B 45 )
TR TR F] 25 5824 U1 B UHRI R #8 7 H )
BRI OSBRI B LU

- TERBLE IR 25 SRS B E ENHRIS Y (),
6. BEE FTHRI AR S

N}

(@ e~ w
/

(2 bR RERTR

SCAFAF RS AR N T R X BRVL AR % 11 5 @48 3% F B 8 #%

P3E: www. wlzgzg. com

10



AERAE MR 25 SEAR~EEITY
2026 FE—FEEBRE

5 R EE G 020-36653026
PEELE ARG PUAALATSE N, Al EREEATBIES B EH (4D
HIRAH

11



RS AR 26 S E & RSB RI
2026 EFIZFLE (JBER) #HE
(20264£01 H01H-20264£03H 31 H)
—. WA NFEE N B E E BH
AEWN, TRBITERGAERAT (LR “KRIEEN” D £
AFRIFCE SRR, MR ETE REREN SR E, A
AR BEBARTRNBFEARF G AT, BERPRFTHET TS AN
NGO
L FEE NS N R R B R S A A DU B
AWERIN, RITLE ANRIEG L@yl LA R e, Xt
AR R BIEENTE . FEITESHIT T REMBE, RRIA
THRIZFE N ARAE SOEE I A R IR E BRI AR &G AT AN

v IEE ARAFER G TS EEENEREE L
AFE NNEEZ T ARG IR G H W S5 fatnse g, W EE
. AERIAN SR, AFEREICE. R PRI B O




	一、重要提示
	二、集合计划产品概况
	三、主要财务指标和集合计划净值表现
	（一）主要财务指标                                 
	（二）自集合计划成立以来集合计划份额净值的变动情况
	四、收益分配、运用杠杆、费用及业绩报酬的情况
	（一）收益分配情况
	（二）运用杠杆情况
	（三）费用及业绩报酬的情况
	五、集合计划管理人报告
	（一）投资经理简介
	（二）报告期内业绩表现
	（三）投资经理工作报告
	（四）管理人履职报告
	六、集合计划投资组合报告
	（一）集合计划资产组合情况
	（二）集合计划投资组合报告附注
	（三）投资期货交易情况的说明
	（四）投资关联方发行的或者承销期内承销的证券的说明
	七、重大事项报告
	八、备查文件目录
	（一）备查文件目录
	（二）存放地点及查阅方式

