FARIA A7 RAIESF BB R 2010 458 4 RIS

ARE RS S RS
2011 4E5 4 L

201112 A 31 H

EEEHN: BHESEEERATF
EELEN: PERIBITROERAT
WEXHHEE: 201241 818 H

%0 5 4Li10 mu



FARIA A7 RAIESF BB R 2010 458 4 RIS

§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

B FEE AP EARMVERAT B A IR A AR A R A RIE, 172012 4E 1 ) 16 HEK A
R PRI SRR PRI R A ARG G WA, RIERRNBEAFEREOCE . 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

AEWIE 2011 4 10 A 1 HES 12 H 31 Hik.

§ 2 B&7amito

FE G TRFR AT S AR E P O Nk S D
A oA 161713
A (Y AL A
Haa RS 2010 £ 6 H 25 H
et IR BE S A B A0 2, 116, 636, 763. 44 {3
AT ik BT T s AL [ e s R, S
B Hbx 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

B o (AT, HIBLTTE, BRI, 20T
Vo R T A U (0 TSR . T AR
(57 A0 TR 17 5 B R R AR
BV, AR ITHE O e T, TR 2R, TR
BB B

WL T B S

MR R KR UL 155 OB e, UM 2 A M

%10 310 it



FARIA A7 RAIESF BB R 2010 458 4 RIS

K T e Mg de s, KT RA MRS B AL S,
HEEHN RS EHERA R
HEEFEN R AR MY HRAT I R
§ 3 FEMESIEHAESFHERI
3.1 FEMESHER
A NIRRT

Bl U

HEH (2011410 H 1 H—20114F 12 H 31 H)

LA e se B et

51, 687, 482. 66

2. I

110, 802, 328. 20

3. BT ¥4 HE G0 5UA A )i 0. 0523
4. IARFE G =1l 2,162, 423, 496. 44
5. WA I S0 B {E 1. 022

e 1y b SR NIRRT NGBS 5 R A T 2% T, 7 A3 A SEbriicat K- 22

(IS ppdlk &

2+ AW CSEHMGER TR AR RN . BEBtlicas . SN OS2 et fEAeshiieai) 41
BRANSC T LA (AR ARG 0 A s B ad n_EA 22 se (A2 s et

3.2 & HERI
3.2.1 AREHESHFHEN KR RES RS LI EREE R K
. X . NS
N HEBEK R | KR | gtk B B
BB o 2D /@Iéz ‘%@ MR FNE | O—6 @—®
HEZ@®
fiéigzﬁ\ 5. 44% 0. 34% 3. 79% 0.11% 1. 65% 0. 23%
e Mg IR B R = i A TR B G R




FARIA A7 RAIESF BB R 2010 458 4 RIS

3.2.2 BESEFEFURESHBRTHHEHKELS) KIS RS 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

el T — S— S— - S— - - E— — — — — — - I - - — I -

5.04% -

0.00% -

U 0 5 Pl S S S
2011-02-23 4 F---emeeee

A011-09-27 4 oo T

20111217

DO o oo T e d e

fedu K[ = 1 O S A

@
@
s}
2
=}
=
o
o

2010-06-25
2010-07-22 { b

20
2
2

< 0 B S DL R —wmmmm&aaﬂ

VE: AR AR DU (0D Bk SR Rl . AL S0t [ 5 0 2 2 UF I3 1 B % LE B AMIE
FEA B 10 80%, Frh Bt UM L 1A BT I8 LU AMIC T892 1 80%, B4 A 2
FEUFSF B LU AN S FE 4 08 7 11 20%6 o AJES T 2010 4 6 H 25 Hkar, HIEE o Hild 6
ANHWRHEEH, OIS RIS A LR 2K

PN

#
w
E.[
N

/]

-
o
E-[



FARIA A7 RAIESF BB R 2010 458 4 RIS

§4 BEAME
41 ERE&LHE (RELSLF/NH) FHh
AR LH |
14, s 1 ﬁiéﬂ B
FEI AT | RO
I, B, P E AL, S
WL S FEP S T2 A7 B
& 3 4 11 3 RSO BT e 4
L. G S ST, P B A R
PRI [ W b A A AT R AT 7
BB | BT . M,
dkEE | B W &R H 25 - 10 2009 S0 B 2 4 HEAT B
22 6 4R KR N, ST AR e
& HAE % U B AL A S A AT, AT M
W 4 i 2 TR [ 2
L iT W R PR 2 T
WAL o R Sk IR AR
S B AL S e 2 T,

Ee 1 ARG E RSB MR H AR &S RN, Je e B KRR E UL
B2 PRI AT H A RIS WA PUE M At CERO H;

2+ AETF ML AE RV SAR R ML P2y GIESR ML ST BEAR A BEIMED) G IEZR A
ARV E PSS e
4.2 G NN G A A S8 VE R 515 DU UL B

G E BN FEAIRE I, AT S8 B sy (R NI IR BB 69
CUEFR B LGB M BEIMNE ) S5 AT IR AR S FC A8 TSI iR U (e DL K CHE A 47 TR ot
FFRAETF B IR SRR A ) SR SRS, AR WG B o0 i s A BEAIE
FIFEEBE™, AE IR R RIS N, IR AR A GE. ARE A, JEEiafrg
RELEI, TR EREEFFAAFZIAT N o B RIBTEE A LB RS /T A VA HE L
B A FE -
4.3 AVFRGETHUH
4.3.1 A PR SHERPATEIR

HEEHA (BURRR “Am” ) SNBSS E IUHUNEMBT IR, R A 3P4
BEH NI RFN o AR T P A EE R R e, 52 W 26 0E  dt

% 4 7 310

=



FARIA A7 RAIESF BB R 2010 458 4 RIS

3

S YRR AR BISRBGHIRL, WIS ey, BB Bl
SR B USE EARTIA ST RIRUR R 23, B A S B AR B I N T LA B sk, SRR
IR 7 S I R P AT AR Y o 2 7] AR SRBIE TE R 1) N BT B B AL B THTRG AER B o2
IAEAER BB TA AP . ARG BAERE N, WA Gl &iae, BEH

RAE G G — 30 R T s AR M G KA R AT T A2 5 o
4.3.2 AEFRH &5 HAMB T XA AR BT A& 2 18 1L 5t

A HIN, AAGAFAE S AT G BT ) A A3 5 20 5 B0 MU AR AL 15 20
4.3.3 RERXZHIT AT UL

AR AN, AFEE & IAL ) B A F AR DGR ANE R GG R A RESR AT, KA
HRFH LT H
4. 4 G AFE S R BR SRR AL SR I VAR
4.4.1 REHHE ST RBABES T

TG 3 HT

2011 4F 4 ZRJ, Pyt B s R, PR BERL TR, AR P Nl N AT
T RAE, AT ORI, BEAE R L. T2 MATASH U5, BURK
TR SRR R 0 I A ) R G K SR A o IR KT ORI P18 1 — 2088 K T BOR 1 1
LT [£1 PSSt U S i [T

f5i7 i 37 [l it -

2011 4F 10 H\ 11 H, fEZrWigEs: T 9 M ERkATHS, 11 RS2 04T R RAETE & &%
FISEM, 12 HHIR eIt RiE TR, ImETER, B EmrEagm, Rt R e =S .

(R

[ 2011 4F 4 Z=E )3, AL S S RIS E, B E MBRR
AT T IEIE R AERUREE L, T E BB AERON, AT G AN T A5 o BC &
TEBCRBEE b, AR BEZ s T RIRRIg.
4.4.2 REPAZESHVSRI

BARMREWIR, RIEGHBEFE N 1. 022 70, AHREWURHFEIG AN 5. 44%, A5
FUACHEHE RS KAy 3. T9%, JEp i H R I BL ST LU HE, RN 1.65%. TERPZ: 4 %
fizr iy Lk,

s



FARIA A7 RAIESF BB R 2010 458 4 RIS

4.5 BENINEWET ST EATWER KR ERE

JER 2012 4 1 FEMIGTF T, AFFHITRgESA B, B8 2011 4 12 s g Wi
WA PR, ARSI IERER, 2012 4F 1 4 i FE R CPT A Bk, {H2. 3
JI1Gr CPT FHUSIAREEIAIE ;A UG Ml 1Ay JEE AT 32 B JRAT B T BCHOE [ AEAR KRR e 17 1
BEF AT A0 S ANRER AT AR R R R T ™ A5 . BSR4
R ARIZEAL TP S K, BTV R b A A5 BTG, BT, R A e
TR T2

§ 5 |HEHASWE
5.1 MERES T =H B
75 T H &8 ) dT R S (%)
1| Bas ot 218, 607, 578. 46 4.92
Horpe B 218, 607, 578. 46 4.92
2| e W AR T 4,101, 321, 940. 26 92. 32
Hrp: iz 4,101, 321, 940. 26 92. 32
BE7 SRR - -
3| AT SR - -
SENIR A 4 il gt 7 - _
e W B IR SR Nk B B
B Lt
5 ?Eﬁfz£%ﬁ$u%§§§%&&fﬁzé§ 50, 417, 491. 35 1.13
T
6 | AT 72, 300, 002. 51 1. 63
ail 4, 442, 647, 012. 58 100. 00

5.2 MEHREBATW A RMBERRAS

g (plESi] ARME GO P I 4 P IHE L] (%)
AR MRS B - -
B | Rk - -
C | ik 45, 827, 623. 52 2.12

Co . ok - -

C1 i e B - -

C2 AM. FKH 2,239, 562. 24 0.10

C3 pE i E N il - -

C4 Al ey B IR - -

C5 H - -

C6 E. %8s - -




FARIA A7 RAIESF BB R 2010 458 4 RIS

c7 Blbk. & 10k 43, 588, 061. 28 2.02
8 BRZi. Al - -
€99 oAt g - -
D iﬁﬁ‘i%%&jdwiﬁ%M%g 44,112, 349. 96 2. 04
E | @3k - -
Foo| addiskn. afitlk - -
G [ fEEEARL 29, 990, 000. 00 1. 39
H | #fERMEER - -
I G PRI 82, 002, 748. 98 3.79
T | ek - -
K | #ES RS - -
L | &850tk 16, 674, 856. 00 0. 77
M| LA - -
&t 218, 607, 578. 46 10. 11

5.3 WEHIRELA RYHE & ZEE B 7= R E EL KRBT IR 2 88 4

T
e mERE | REsR | R G | ARSHE GB ‘%ﬁf’; )@{Euﬁ
1 601555 KRS | 10,129, 716 66, 552, 234. 12 3.08
2 600886 ESER SV 7,401, 401 44,112, 349. 96 2. 04
3 002635 YR 1, 000, 000 29, 990, 000. 00 1.39
4 300272 FFREFR R 1, 375, 000 20, 955, 000. 00 0.97
5 601928 R JE A 1, 994, 600 16, 674, 856. 00 0.77
6 002613 b3 o 1, 675, 000 16, 364, 750. 00 0.76
7 601336 Bl 554, 378 15, 450, 514. 86 0.71
8 601908 RSyl 290, 738 6, 268, 311. 28 0.29
9 601996 FEM 251, 072 2,239, 562. 24 0. 10

5.4 REWIRIEFIF BRI RBAE

Fr5 iz ARME o) AT B A L] (%)
1 I K fii 27 1, 004, 025, 000. 00 46. 43
2 | TSR - -
3| SRR - -

Horp: BURME SRl - -

4 | kfhizE 1,607, 481, 422. 06 74. 34

5 | Ak R - -

6 rh S 1, 488, 728, 000. 00 68. 85

7| AR 1,087,518. 20 0. 05

8 | HAth - -
%7 50 JL10 W




FARIA A7 RAIESF BB R 2010 458 4 RIS

4,101,321, 940. 26 |

189. 66 |

5.5 REHIRILA RPME & EE T 5E B R/ BT 1048 527 8% P 41

FE | BRm | BELR | NE GO | ArhE Go | D
W (%)

1 019116 11 E1i% 16 6, 000, 000 640, 800, 000. 00 29.63

2 019110 11 Efx 10 2,000, 000 207, 060, 000. 00 9.58

3 1182185 11 [A)/% MTN1 1, 600, 000 163, 104, 000. 00 7.54

4 1182060 11 A0 MIN1 1, 600, 000 160, 272, 000. 00 7.41

5 1182293 11 #i4 {4 MTN1 1, 500, 000 153, 480, 000. 00 7.10

5.6 MEFIARIL A RYHE A 2SR 13E B/ HER BIRT 48 B SRR B0 R

HA 2

AFE AR WA RRFAT B SRR IESF o
5.7 MERIL A RYME G ZEE T 3E IR/ HER BIHT LA BGES 3 B 4

AT AR AR R FFABGIE.
5.8 BFASHEME
5.8.1 i I RGBT AT A UETF R AAT BARRAT B E ST I SR &, AFAEIR S Sl H
Hi— AR EIATF#TT . AT .
5.8.2 AKLEBITE AT 44 B2 WA B e 15 [ RE AR ISR, AL A8 BN I EE AR
P2 EBSR ISR A NN

5.8.3 HAth % 7 =H 5k

75

R

wHl (o)

A H DR UE

413, 374. 42

IGIE SR HE K

IR

IR,

71, 886, 628. 09

I A HR

FAd B HCER

Pt 21

HoAb

QOIS |G| |W DN+~

it

72, 300, 002. 51




FARIA A7 RAIESF BB R 2010 458 4 RIS

5.8.4 R HIREFA HAL T B B T 5035 i 40

A !
e | e 9% 44 ARBE GE) S (;{f*ﬁtm
1 110015 Fipb Aot 1, 087, 518. 20 0.05
5.8.5 MEHIARF TR = A7 E 52 BRI SR UL
TSR | HEREEE | B EE
= ARG [e S AR — k
| BEaER ) e REGE | B 8 R
1 601555 IR 66, 552, 234. 12 3.08 | HimELE
2 002635 R 29, 990, 000. 00 1.39 | Brikhie
3 300272 PARIIBZNIN 20, 955, 000. 00 0.97 | HrwiE
4 601928 A JE A 16, 674, 856. 00 0.77 |  FrikBiE
5 601336 LR 15, 450, 514. 86 0.71 BB

§ 6 ZEEHENZHETREEHFBHAREEER

AN I e ey PN RIS Y AT 8 e e AR o P A<

7.1 FBEXMHEZR

§7 #EXHEZR

1o HR IR R B 2 D3 S A Ve S 3 T i i AT R ) R S0
2+ PP RIIE S B B 2 DA S R A VSR (50 2RI S5 B8 W i e B PR S
3+ IR AR ISR R B e A )
4y CHBEE RN G IR BEPHE SFEE )
5. CHHFIME AR BAIE SR R B Rt S )
6 (IR A IO RSB B R4 2011 £R28 4 FRERAE) -

7.2 FEIRCHE AR

RS E AR AT

Hudik: T ERYIAR R ORIE 7088 “SHH AT K

%9l

10 5T

7N




FARIA A7 RAIESF BB R 2010 458 4 RIS

7.3 BRGR

IR S AT AR R S A A B PR A B AR B, AR ) Y B R e A
B2 ] A o

P E R ARG U HE ), ]SS I R A BT A T

P RSSO HLTE . 400-887-9555

Wk: http://www. cmfchina. com

FHT S G FEAT B )
20124 1 A 18 H

10 ut 310

=



	§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


