FARIAT A7 RAE 7 BB R 2010 455 2 I,

ARE RS S RS
2011 4E55 2 R

20114£6 A 30 H

EEEHN: BHESEEERATF
EELEN: PERIBITROERAT
WEXHHER: 201147821 H



FARIAT A7 RAE 7 BB R 2010 455 2 I,

§1 EERR

S PN S0 RO RAE AR FT ORI AL R BOC 8 D MERRIR B K
TR SLN A BT L HERR I N e B M AR B AN Sl S D AT

R AEE AP EARMVERAT B A IR A AR AFE A RIE, T 20114 7 F 18 HEK A
R PRI SRR RIS R A ARG G WA, RIERRNBEAFERECE . R
IR B H ORI -

BEB A TN R v CLCSEAR S o 1) Js ) ORISR 5 7, AHANCRUE B —E F A

KGR AR SO AREIARLI . BOvE A KUK, BT AL B Py A 40 b B A
L BT SRS S R

A I 55 BORER 22

AIRAEWIE 2011 454 H 1 HiEg% 6 5 30 Hil.

§ 2 B&7amito

S AU R R RGOS B A R S £ D
A Gy AR 161713
Y (YW AL A
AR : 2010 £ 6 H 25 H
A IR IE S A B 2, 116, 636, 763. 44 13

AHE ST I BT e AR [ e s W, S B
9t H b5 A WIBRE R, EIESRKIAAR G 2L b, T8I K

LSRR, T3 oA B QSR R N = G

AT AL A3 o SR 0 B X BGRB8 TBUR
RN 3T LSO IR 2 T I B B, RAIAE T
B PERCTE SR, LR AW IR AR
5 TSRS < AR OEAIWT . IR NS . S AL S8 LT
Bt XBRT . GFI R i LU SRR i 1022

g RN (CATE, ARBLITIZY. BURIRNE. e R R
Vi b, T HR TR G TS . TR AR
4B S L 4B AR i S 3B PR e A
M, SRR L R, RS, TR
B R

VAR o e

AL A R A T o OB P e A, UM 2 A U

o1 o k1o



FARIAT A7 RAE 7 BB R 2010 455 2 I,

K T 5 Gy, AR TR A BRSBTS

HaEHA 1 R AT B A )
A I ARMARAT et A R 2 )

§ 3 EEMFItrMEEERI

3.1 EEMFER

Hfr: ANRIMIT

B U R U

WEW (201144 H1H — 201146 A30H )

L AR C S s

19, 255, 544. 11

2. A

27,724, 908. 26

3. ISP 5E A0 BUAIH A3 0.0131
4. PARFE T = 1E 2,141, 612, 440. 01
5. WARFE G B 1.012

SRR N8 Al A7 L N T SR S AN D a7 B Sl R 4 R AN A S SR MUY S S B -3

TP

2« AWIC S R FR A AR RN« BE8icaE . HN OS2 se i EAR S i) 401
BRAR SO AR AR A, AR D A39] E 5B st n_EA 2 se (B A2 sh Wi
3.2 EEHERIN
3.2.1 AREHIESHBHEE KR RILE RN S LB R R A L

\ ‘ MR
) M | i | g | ook | -
et 2D | Wkzo | muaxe | Toakh | O0-0 | @-0
WE®
oE=AH 1.29% 0. 16% 0. 49% 0. 05% 0. 80% 0.11%

T S BIEE an R = T R SR Bl & .

#

N
=l
=
[E
o
=




FARIAT A7 RAE 7 BB R 2010 455 2 I,

3.2.2 BESAFEYDRESHTR THFHEKRAH KIS RS LR R
e 2 FR AR Y EL A

S S T TS AR 15 il 30l 8 L A K A 2 4R 1) 1) S L otk LE

6.00% |- N
0009 b e LV
2.00% e ...... Y S SN SO SRS SO S | 1 S S S W - N S - .......

0.00% 4

T R T 1 T O
Fln LR T 5 v L A —
0104000 { b
P00 2T oo
s L 010 1< e S ——

o11-01-27 b
Feln LR I 1 v 1 L

20101204 b T TF
S e J ] R S —
01 1-01-08 b T
2011-06-02
2011-06-20

DON0-02E o fommmmmmmmm e o
P01 116 { b e

e R TR =R =T | S S
2010-09-05
Feu K T T I T S

—
o
I
2
[=]
=
[=]
]

2010-06-25
2010-07-13

| Jln L1014 v T A A E—
2
2

PN

ISR MU KK — S Bk |

Ve MR A A DU (DU BRI HORIE : AT Soxk i 2 e ad FAE I3 A BEBE LLBIAMIE T
FLE BT 80%, HrhBR UM LU RE T BRI BB LEGIAMIK T 2R 587 (1 80%, XISt S84
FAUEZF (M8 LU AN B B8 11 20% . AT 2010 4 6 F 25 HSor, HEEg O HE 6
NANNREEH, R ML BT & IR RUE 1 25K




FARIAT A7 RAE 7 BB R 2010 455 2 I,

§4 BHAME
41 EE&5HE (RELSHND)

FEARGHIERZII | %
e | B o BEE | Al B
EREN | L | e

s, 5, PEEEE, ai

%{\ ; D A NN AY
EQ%ZE i, AR S I AT A
o RIS .
2 s SIBFIO BT I . (2 g

[N Ao AL P BT A A
an $ T W = s =Y A=
N AT s ARG BT IR ST A A
ok PRl 38 ;jQ;ﬂ 20104F 6 25 H |~ | 10 | BEEELEMI. LT, 2009

0 RIS B G BT B 26

i % 1 iE FINERESERARLAD,
S HE o A AT [ e W s B i m . 437
JRANDN SRS T 25 P 5 4
s AT £ TV AR08 T 25 B 78
.

GHGHH,

e 1 ARG EAAEREGE MR O WA TES S FANH, JFAEREESL MR H HILL A P E
B BRI AT Hh A " A S BUHE MY A CERD HIL

2+ UEFR MNVAEBR SRR UERE AT B2y CUEZR MO 5298 A A B0 OGRS Ak A
538 AR ORI E
4.2 B AN B P A S 15 MR <745 T LR T B

HES NS FEAHCE N, AT B R (e N RSLRIEES B 423000 |
CUEFF RIS AR BLIE) S SRR S L 4% TSI vt M e AR, (8 i £ FH VS R
FANEH RIS I A ) FIESIRA RN A E, REWSEE A B3 10 e BERLE
FHEEAE TS, AR A AR T3, R Fa AR EBCRI . ARSI, JEaiaffs
IEEA I, ISR AFIRE AT b o JEG (80 LA AR B IE R R AT SR
IS AR R -
4.3 NFPRHTHURHA
4.3.1 AP GHERHATER

HEEMNA (LURFERR “Ar” ) C@RTEHMITITONEMB R R, MR 84l
A AP PSR RS . ARV T A A G B SR, WA 1 4% 2 P
S HESTRET . AR BOACHIE, IR R R Ry B R BG4
SR P E AR IR ST AR R 4y, B AL S AR RGPy AT DL F sk, R B

%4 T 10 1T



FARIAT A7 RAE 7 BB R 2010 455 2 I,

ERAE T A A I R T o 28 ] BAH SCHIF ST R 1) P BT SR AL G T IR, (e )2
HAFAES AP A TR 8. A w5 E RS WA, MITHHG & 5404, BT
RAE G G — 30 IR T s AR M g KA R AT T A4 5 o

4.3.2 AEFRH &5 HAMB T RASA LUK B R A& 2 7 Rl S

A WIN, AAG AL AT G BT K A A3 5 20 5 B0 MU AR AL 15 20
4.3.3 RERXHAT AT UL

AN, ASFHEE & IAL ) B A F BEAR DGR ANE R G5 R A SR IAT, R
HRFHZ AT H -

4. 4 G AFE S R BR SRR AL SR I VAR
4.4.1 REHHE ST RBABEST

TG HT:

2011 4R350 2 2=, BRARBURAWINGE, 1 0OnE, 3 I ERERHER &%, AaZ0E 0
S = R BOR A I, B AR DR W W, B AR AL THARRRAS, BT LI
HFEIEE FHE . P2t EEAA PR 0% S 4 AARFRLE 50%LA L, 1T ek sy, b2 FEfE s 4
K, BN AL

f5i7 i 37 [l it -

2011 4F 4 J1, AIF MBI G, Tamgm, Pissta i & REm, 5zl
SEZE 3 A EIRATE, WGERR/ME N T, (F AR 5 AW BAEERk =g n, 6 HmAE
BT HI A7 LB R A SRR R B A T, KAT Rl P N B, A s e L ess
BRI AR K, R R e = A, i R, S HRIZES R

(R

[ 2011 428 2 2= B, AL S S RS E, FIRELE M HsR
FEUEAT T RVEIBE . Emipfedr b, ARRREIE FEnHE TR BARAE, ke TR MG Bt ik
B, HIERKZE TR,

4.4.2 REPAZESHVSRI

BARMREWIR, RIEGHBEFER 1. 012 70, AHRE WA HFEIE AN 1.29%, [FHL5:
FEHESGR AN 0. 49%, JEa b Gim T A L RAEE 0. 80%. BRI : 5 2 R e
0, FEEVAT T B

&
o
=
pres
o
=



FARIAT A7 RAE 7 BB R 2010 455 2 I,

4.5 BENINEWET ST EATWER KR ERE

JER 2011 455 3 LB T I, FATE R 5 T4 ORISR S Ura% (018, 5% PO R AE T 2%
WM WA, 6 H CPT FREIH s, 27 3 Z=REAlMCR Ak T, B M BURTIR % .
F BRIy AP a B e B, U7 A BURON I R, KR T fE
PERN, I EAR T I U I SO s 2, (B IRATIBEGA D, W AEAE s AMETE IS n]
RE, (H LS SRR AN K . 4GB BTT b ihy 1 B D8, it A i 5 i 8
IEPER KIS, GiFRCE M E I BRI AT A2 ROB MO A SR R AR X 5 1 4

. B BRI A,

R MIZE AL T D0 LB K, B DR S e S A T BT e
AL OB AR B (0 54T, BB 3k S i A R B BE R L2

§ 5 BEAGWE
51 MEMREEHR=HEBMN
5 I H &8 o) AT R T ELE] (%)
1| Bt 160, 286, 791. 39 4.01
Horpre s 160, 286, 791. 39 4.01
2| e o e 3, 615, 127, 456. 40 90. 55
Hrp: iz 3, 615, 127, 456. 40 90. 55
BEESCHRUESR - -
SRl R - -
SN IR 4l - -
e W Rl i S N B B
(i
5 ﬁéfTX?%k*DZ§§iéﬁ4¢é?é? 133, 032, 464. 96 3.33
T
FoAh = 83, 856, 071. 28 2.10
At 3,992, 302, 784. 03 100. 00

5.2 REMREATIL A RKBER A S

ez ATk AR E O A7 2 T HHE LA (%)
A | s BRS B ualk - -
B | KAk - -
C il b 152, 796, 602. 05 7.13
o b, Yokl - -
C1 g, ke KB 77,996, 212. 72 3. 64
C2 A A - -

6

i

107




FARIAT A7 RAE 7 BB R 2010 455 2 I,

3 WAt B - -
C4 A A B BEL 38, 510, 535. 76 1.80
C5 ¥ - -
6 &, EeE - -
C7 Blbk. e 0GR 20, 359, 799. 57 0.95
8 =2, AL 15, 930, 054. 00 0.74
€99 SL A - -
D iﬁﬁ‘i%%&jdmiﬁ%M§@ 2,163, 752. 74 0.10
E | @3k - -
Foo| adliskn. afit - -
G | fFREEAN 5, 326, 436. 60 0.25
H | #ERMEEH S - -
| G, fREE - -
T | ek - -
K | #h& iRk - -
L | &85l - -
M| AR - -
ait 160, 286, 791. 39 7.48

5.3 MEBFRIE A AME HE ST = EE HHK/DHEEFF R8BS %R B 41

T
e | mERE | REmes | & gD | ARKE GO ‘Egﬁ’f’; “)%{Ett
1 601566 JuthE 3, 342, 632 72,234, 277. 52 3.37
2 601208 KM B 1, 259, 016 27,207, 335. 76 1. 27
3 300181 A4 797, 300 15, 930, 054. 00 0.74
4 300217 ARITHLAA 460, 000 13, 330, 800. 00 0.62
5 300221 AR 710, 000 11, 303, 200. 00 0.53
6 601798 BB 529, 691 7,028, 999. 57 0.33
7 601599 JEHE R 377, 090 5,761, 935. 20 0.27
8 601519 K 340, 565 5, 326, 436. 60 0.25
9 601199 VLR 7K 5% 147, 094 2,163, 752. 74 0. 10

5.4 MEFIRIEFSF A RIBFEFRRA S

Fr5 foi 75 b A AfME o AR T A L] (%)
1 PR e 366, 411, 931. 10 17. 11
2 | TSR - -
3| ERlfizF 201, 860, 000. 00 9.43

Hrp: BURYES Rl 201, 860, 000. 00 9.43
4 | ki 3, 046, 855, 525. 30 142. 27

Yavin

G

7

T 10

~




FARIAT A7 RAE 7 BB R 2010 455 2 I,

APk e s o7 - -

TR - -

AT - -

HoAl - -

O |0 || |o

&t 3, 615, 127, 456. 40

5.5 MEHIRILA RPME & E G T 5E B RN BT 1048 527 8% P 41

o e s o o . E S TR
75 fii AR fiizr 24 K B (5K AfeorE (o) B (%)
1 1080090 10 IR I A5 2,000, 000 | 191, 940, 000. 00 8. 96
2 0980181 09 I 725t 1,500,000 | 151,170, 000. 00 7.06
3 122921 10 MM 43 1,426,330 | 149, 051, 485. 00 6. 96
4 1080084 10 Pl i 1,500,000 | 146, 670, 000. 00 6. 85
5 122881 10 ST A5 1,409,900 | 145, 924, 650. 00 6. 81

5.6 EHIRILA AIME GRS T E IR DNHEA KT+ 48 387 SCRRES 35
K

ARFE AR WA RFFAT B b TR o

5.7 MG HIRIE A RME & e T 13E B R/ NHEA BT 148 BGIE B 3% 41

AFE AR WA ARFATBGIE -

5.8 WEA GRS ME

5.8.1 i WA R BB AT+ A UESF I RAT EARRAT B BT IS S A, AEAE AR Sl H
B — N B ATTETT. AT .

5.8.2 AFLEBITH I HT A% R BATHE LG 1 ) ME IR SR IBEERAE, AN ey BN AT BEE A
P EBRIBER SN E R N

5.8.3 HADBE =ML

75 K &8 O

1| fEHRIES 294, 094. 49
2| NGRS S K 2,553, 915. 02
3| MBER -
4| MRS 80, 911, 090. 24
5 | MCHIEEK -
6 | HAbNGK -
7| e 96, 971. 53

#

=
pies
o
=




FARIAT A7 RAE 7 BB R 2010 455 2 I,

FiAt -

&3 83, 856, 071. 28

5.8.4 G HIRFFA BIAL TR AT B B otz B 4
ARSI AR AR RFAT b T 5 B 0 T e 7
5.8.5 & IHAHT 148 B TR P A FE U 52 PR 1% 00 1 3t B

s N T g
. e o | VBR[O
5 Ji ARG i S5 44 PO FEEHE L DA 52 R A7 450 1 B
N et E o)
Bl (%)
1 601566 L E 72,234, 277. 52 3.37 e
2 601208 MR 27,207, 335. 76 1.27 R E
3 300217 IR T HL A 13, 330, 800. 00 0.62 e
4 300221 BAERH 11, 303, 200. 00 0.53 B e
5 601798 YR BT 7,028, 999. 57 0. 33 B e
6 601599 JEAE R 5,761, 935. 20 0. 27 B e

§ 6 ZEHENZHERREBHAHAXEEHR

AR S < BN AR Y [ AT 9% < DR AR P o <

§7 BEXHBEF
7.1 £BXHEF
1y P RS W B B s DY S HEME R 7 0 R 478 B PR A A=) ) S

[\]

o TP R R B R O3 S VA B A VS R 27 B IR S P B e ST K SO A
3 (HARE ARG BLIE S B IR L G )
4. RS R B B R SR E i)
5. (HARE R AIGR BUIES B LSR5 U )
6.  CHEREHRAMTR BRI B A4 2011 4250 2 FRfERE)
7.2 FFIEH A

H T L BT IR 7]

b
=
hiz
o
=




FARIAT A7 RAE 7 BB R 2010 455 2 I,

Hudik: rh RGN R K 7088 54 R HRAT K JE
7.3 BERHFR
R SO T R A PR W) ELI A, B IR TR Y B R S A
PR ] A5 .
BOBEE O AR A B, AT WA RS B R R S BT PR A A
2 PIRSS T HLTE: 400-887-9555

Wk: http://www. cmfchina. com

%ﬂmﬁﬁ/\%ﬂﬁﬁﬁ/\?
201147 A 21 H

% 10 1 JL 10

=



	§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
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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
	4.3.1 公平交易制度的执行情况
	4.3.2 本投资组合与其他投资风格相似的投资组合之间的业绩比较
	4.3.3 异常交易行为的专项说明
	4.4报告期内基金的投资策略和业绩表现的说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望

	§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名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名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名的前五名权证投资明细
	5.8 投资组合报告附注
	5.8.3 其他资产构成
	5.8.4 报告期末持有的处于转股期的可转换债券明细
	5.8.5 报告期末前十名股票中存在流通受限情况的说明

	§6 基金管理人运用固有资金投资本封闭式基金情况
	§7 备查文件目录
	7.1 备查文件目录
	7.2 存放地点
	7.3 查阅方式


