R

SH RGEERGHIEFRRES
2015 58 1 FEEIRE

42‘1
I

201543 A 31 H

HEEHAN: HHESEHEFRAHE
HETEEAN: PTRHBITROERAF
WEXHHB: 201544 4 22 H



FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FESHE N EHAT IR A IR A RIS AT S A FMGE, T 20154 4 A 21 HERK T AR
I AR SHERIIAIR A G EENE, REEZNEMAEERICHE. R FHERRR E
ey R

G AR ARSI L SRR S 0 S N A B A PR 5, (HNRAEHE G — e

HE AN SO AR AR RE I BB AR, FBEH FEAE AR5 PSR B LA 40 B i A
2 SAINEEE VLR

AAR s I 55 BORER A H it

AREWIE 20154 1 H 1 Hilg% 3 A 31 Hik.

§ 2 EEF RN

FE G HRR W ER RIS E RS
S AL 000679

5o A 000679

Y (SR RLPITF A
ity VeS| 201448 H 12 H

W AR B S B A 3, 118, 097, 485. 00 4}

ARSI Gl IR e B AR A R B S 2 I8 SO IR, IR G

BBt H bx XA ANTRAORG SRS, FEFEH XS AT T 70 e ok
Y X -

AR HE L DISREN AP W 3 58 H B, A P B RORS A 25
AN T THSRA R R H A

1. BT B SR

REEL T B R T ENKERAT BT A BIEE. i (S
WAABED . B SCRRIE R TR LR, BUIE. da it Jakm
N ERIE W2 eV R SR s A S T AL

2 M EEH T N

Evarig AN BE G 5 BEAR T DL PR E B AT A A A T I SR T

3y g H R e

KA e mAHE AT, FER RS M R A S5 N
A SEILAERTUS B 200 B e A 4 R A & AW, JRARYE @K T
iR e v B S e s R b s R R A AR B R |
F Bt A B2 b7 5 25 Wi o 2R i 2878 2l . % JABR B el 2 26 2 WA 2
BEEW AN, W R LB sh#ass, IR EmLT.
BTS2 RN ZIRAT 0N, AP IR SNME. 1

1o 1|



FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

ANIFIEFFNER L, SRR S, HFHAARBE A S
Z TRV RS G AR DL BE L B RS WA e VLR 2 45 o
4. BUIESBE A

AR X BGIE B8 7 45 B8 2 B 3 70 A R M BGE A £ 4 i B 22
TP R —— AR R BT A% DAL T I e S sh R i Ae k- R
TR TRE Sy SRS, I B 22 SRS A R SRS

5. JARHITL I B s

AH R EMRME N T XS BRI AL 5, EETT
JRUSE AN 5 I 2 By 2 H

6 /N AL AL S T A3 B SR

BEXI 2 R GRS RS, AR Sk < 3 B 8 D Al AL 53 538
JEB IR E LB, ORI xR RS AR, A
SR MR EARBE FHACE RAGUEE TG, B L RCA
1, FEEAT, HERBERIGIL.

b 435 b i v 1 AL RA 2 +3% CHRF)EAL)

AHERRATIR S, R RS B T HUH RS /K
RS 28 P AIE ST SRR, TIOR3 AT FIURA RS e T B T T 3 2 A RN 5 05 T 2

&, KT REMES.
HEBEHN FAT LS 1A FR A 7]
HEEFLEN AR AT I A PR A ]

§3 TEMFSEHRNEESHERIN
3.1 EEMEiR
Az NRme

F B 5 Febs AR (201541 H1H — 201543 A 31 H )

1 A SER i A

63, 376, 502. 61

2. ARSI

88, 870, 742. 09

3. AL 34 3 4y B0 AS HH A 31 0. 0437

4. AR B HE

3,413, 885, 650. 91

5. IR A B

1.095

SRR I w2 8| A6 L N K T R S AN A G o B St R E R AN A D R MU 6 W B -3

ISPk &

2« AW SLHMGEE FR A AR O Fesilicas . HABISON ORE 2 fetira2shlias) 0
BRAR S O HLJR R A, AR Dy A 39] s B et b A0 28 Fe (8 A2 s i i

#
N
p=i
H
g
p=i




FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

3.2 S FERI
3.2.1 AR E RSB BUHEE KR RS RS R A 2 1 L

BB

IFEMKR
©)

HHE K
PR 2Q

Nzsian e
HEN RO

b &7 He B R
e R b e 22
@

O©)

@—-®

dE=AH

4. 58%

0. 52%

1. 40%

0. 02%

3. 18%

0. 50%

e SR R R =1 IR E 3% GEALERRD, Mgt B R EE AN 22 5 H SE i

T

3.2.2 BESAFAEMURES RIHHEH KRS LIS FRHNLS R A AR &
B L

FERG ) R RGBT A Ak e ) R i R R S R £ b R W A 1 P s
ST L

7.60% A

5.70% A

3.80% 4

1.90% A

0.00%

2014-08-12

2014-08-25 {|---

2014-10-17 | f--ee-

20141130 e

20141241 {[ oo e T

™
I
iy
o
+
x
o
=

T L o 1 O SRR

=+
o
s
2
1w
o
o

2015-01-02 { - eoeeme et
F015-07-13 1 | ----mmmmmmmmmmmm o

2
2

(R L N w I T S
Prin BT n /< 1= | A S

20
2

|— b ) L P L Rl e B R P TR S — R R PG AL e S L R |

I
T LIRAE R & S R+ i e B e : A2k
B T BGIE R EEB gk G 5 1B K 0%—3%, AFe RN 5 H H A AEMBRBR I T8 & L R 90N
A G ORUES G, A PRFEAMIC T B4 B8 1 5% IS BB HE— £ LN MBUR 107, It
JABL B E BRGSO I e « Ak T 2014 5F 8 A 12 HROL, HIEEROLHE 6 4
AW, @A A M BT & LR HUE FE5KR .

2 AEEEFT 2014 4 8 A 12 HAER, BEAME PIARASE G HALART—F.

3 11 |

BB T R A EL B G B 0%-95%,




FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

§4 BEEARSE
4.1 HELH (REEZB/PH) i
A G4 :
wa | ms o . o
S RN TS !
i i
s, 5, hEERE, EREmiE. 2007
T AR RS EIEAIRAF, YEX 5
MR, PRI 5 B
4| 2014 o .
R &Hi ) | msmm, RN
wm | iR BRI 5, B L O (R B T T

VB, DU T F B Ao e Y R e i B R & IE
I BTk G K T A R G BB S BIE SR
Bk et g,

e, 5, rhEEEE, f5rEmit. 2007 47
HIMNF- 2B G R TE AR, BT T
BRALH, 2010 4 5 HMAN RESEHE

H 4] 2014 . e e o e
AL | 20144 AR, SRR HE A T 4

e M4 | 8 H 12 _ 7 " A
N %giA % FAHL, 2014 IR RS AR A A,
S

FEHR T B0 B 0, DU A F A E 1 K
FRAEHC B R A BRI BT 5 8 S i E A R
WL E R SRR R R SR e .,

e 1 ARG EERGLBEAER H PR S RN, Ja e Sa B KRR H UL PiE
2B NEEHPAARMRSBER REN AE (XD B

2+ AEZF ML AE R T SRR MATAE P2 GIEFRAI ML N R BAR A B IMED oG THEZR A
AV AR SCAE o
4.2 EEAXR G AL ESEEERTEB LKA

G E BN RS WIN, AT B MRSy (rh e N RIEMERE R 3 5 i)
(RIFPFERUETF IR BT IE SISV BN S5 FRIEEE I S B TSt A W e BL & (TR
MR ER AR RS IR SIS E ) SR ER S NAE, REWIER. SRR
JEUE BENE FHEE 07, AR AR KU AT IR T, 3k &Ry NSRRI i AR I
HEBERESEG I, TMFERESFAE AR ENAT N, EerREIEE. SR e L am s
G RIEEEI LA & A FUE «

=n

&
IS
=i
pi=:
=
=i



FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

4.3 AP HER U
4.3.1 AP 5 H ERIBATER

HREFHEAN (CURER A5 ) CEIBGEH KT FUNEMB B R ATRAE, iR 554
BEANVRHRE RN o AR T A HEE IR R, 52 W A 0 2
Sy YEREFR . o EIIA A SRR, IR R R s IR R aa
L RA SR LR IR SRR R K 73, B G S IAERBUE E NPT LA E E sk, @B s aR
MERAE R R M H AR . 2 F] A SSHT TR ) N B BB A B P, AR 7T =
IAFAER BTGP F . ARG MEREIN, S ams%iEe, BEd
RAZ G AWGE— D IRT, AEFA AR KRR AT T A 5 .

4.3.2 REXHITAKERUH

ARSI ARSI H A 5, ke SR IR R RE BN A1 58 5 AR 2 i
(1R H S 1058 5 o il A 430 21 PO 430 SROmgs B sl M 25 i B0 A 2R I IR H S R 58 5, 8 R SR
REGTH G LIRSS, JFREAICREE, St RGBS b B AT BB A &
FERSb

AR, AHE G TSE 5 7 AR IR A A e B R RER AT, AAF
P B 52 5055 Fv ~ IF et IR H S R 88 50 AMEAE RS 1) 50 58 5y elid k7 4 H
AR SIS o ity S A R A A 7T e BN 152 5 AN 2 & P 3K S W 58 AT N
4.4 1R 5 M N E S KB R AL SURIL YA
4.4.1 HEHNE SR RIERIZES

(1) BRI o 5 45

—BELFEAREIN, (BREBERBIA RS AT 5N A RIS 2HH T 4
JEi, JCHORBURXS DL AR AH P S RE, AR T /NI S KBk . — 2R LiiFdi
K bk 15.87%, /MR 46. 60%, BINEAR EkK 58. 67%. FEMEHT—RATN R, THEHL. 1%
SRS RBP4 ) 35k 88. 96%. 78. 62%Fl1 54. 46%, 347 AFARAT SRl A& kLR B — %,
S35 k-1, 15% 16. 04%F1 23. 99%.

e b, BT ARBES DA T, BB GO, SFP Rl T RN, [ R
VK A L3R AN, IF FORBGRAS BRI 2 30 J5 S H I S ms , RIERoR 745, B
e [RIES, I FR TSR A2 B 2 1) Ak S o SRS

(2) i [l o 5 4

4im

#
(&3]
p=i
H
g
p=i



FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

—FE, BFTHEN TABKERIATE . NEMIERTERE, —FREMAETF FATHREIIBKR,
KA TH IR AT EL A5 tH BB AR T 3k, JATAR LSSt B P S SR SR BBORE, - R IR ATF i 7 [l 1
FIZES FIMAZE TAT. 10 EEFFEA 1 ARG 4. 12%—# FAT5 2 HIKK 3. 66%. (HIETT1ZHh
TTEUR i BRI R, 10 FEEITFT 3 AAIai i 1 60bp 2 4. 26%. B4k, TPO X¥
WA BT KBS E R SRR KRl LS EE R, 86T
KA B T

KBS AR AR BB AL
4.4.2 /BN ESKN SR

WEMREWIAR, AREEHHIIEN 1.095 7T, ARG PR AUHEIGE KRN 4. 58%, [FIHDLS:
LB UER K 3 1. 40%, BEEiRERIR TG Bk, TR 3. 18%. ETFERZE—FE KR
Bk KA, AR BRI
4.5 EEAXNEMNEY . iEFHH ATV ES K HERE

(1) MEEERetE 5 5

MEHT A BT HIERE, SUHER O RIN, HRU— b RSB MR BN . shtE7
M, BB TECGRE AR TERY, ST —FEM ARG, HIL T RN, i
ko JREE R ERAIE AR AR, ATHEaRrEE, (HRAHR SR . T AT
CMESRT N T, LML RAWE, —RRAE BRI, —FR LR EE
R .

S b, GRS RO, AR R BB AR AL A EAR, R DX
BN RAS S AR A

(2) 7Rt 5 s

A R BURFPE 25 L% AT ARG R Ry 2. R BRIk 1 B = BUR (K TSR
M—EFEEE B TP N TR D B, BRI SORAR ORI i VR St AR ORIE S
BBERY K. BT RMIIHRSER T KRR Bk, RIS oiafdiol 7 85 THE,
NRMIZEE A A, FEeINRE S NI, JA B B A 2R R 0% B — 25 kA o
SR 7 BUR 5 75 B (K 0 W A7, BRI F 3ok ) 0473 055 75 717 37 P JXUG AR AATER JXA o £ £ 1 %85 )
JeTT, Gt T A TE AR R — B K b TR 3 A 3

TERRAESRNS b, B TR R AT 4 T W e T SRR R B M, o B a2 (O C B M e
b, RICERRRCE R AR AR OO A, REF RIS .

6 11 |



JA A RE e B 5 ISR 0Tk 4 2015 457 1 IR

4.6 REBAZESTHFE ANBERE S HETE R

AL & (AIFPSRIEF IR B SIS BNE) 26 = HIMRER, HEESFRAEN
AN TIAR B B e BT N AN 3 N R R E T LT Tl
X YNV P e ik = L D3

A AN, AFES AR R AELE A TAE H IS M 8RA N B AN = A NBE R E 7t

PHHEAR T LT T T

U

E(J’

5 BBEAESRE

51 EMREESH=HABMR
P T 5 & ) B4 BB ()
1| Mt 76, 509, 325. 51 2.21
Hrp: IS 76, 509, 325. 51 2.21
2 | BhEW IR 174, 154, 138. 40 5.02
Hpe fiige 174, 154, 138. 40 5.02
APRES &SRl - -
3 | mEREH - -
4| EmfTA BT - -
5 | EANREERHT ™ 3,118, 188, 077. 27 89. 96
e S R0 1) S NGR B B B
é;%%%#
6 | AT RS EETT 53, 879, 179. 92 1. 55
7 }iﬁﬁ%%?ﬁ 43,584, 011. 01 1. 26
8 | Ait 3,466, 314, 732. 11 100. 00
5.2 MEMRIZIT W R BRERRHE
o L ARHHE Go) 5g$ﬁ@@ﬁw%
T I 3N 7 N5 N 4 _ _
B | RAL - -
C | &k 59, 424, 940. 73 1.74
D | 1. A5 B BOKA R RO - -
E | &3k - -
Foo| #AMEE - -
G | Bzt SaEAHEEnl - -
H o | g Aol - -
I R BAERE B ER RS 4,752, 238. 38 0.14
T | &Rl - -
K | =k 3,963, 375. 00 0.12

p=i
H

b
-

=




FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

L | SR S Rl - -
M| BB R S5 - -
N KF FRBEATA LBt B - -
0 | JERARS . B3 A RS - -
P #FE - -
Q | BAEMSTAE - -
R | sefb. REER R 4,221, 905. 00 0.12
S | &4 4, 146, 866. 40 0.12
it 76, 509, 325. 51 2.24

5.3 MEBRIZA RAWNME SE ST HE A K /DHEF R BT IR E 85 5 B 4
| mEE | mEsR | NE gD | snhE Go | oo

teBl (%)

1 300433 [V EsT 169, 795 13, 257, 593. 60 0.39
2 300394 KFIE(E 148, 344 9, 226, 996. 80 0.27
3 300406 JURAY) 84, 589 7,697, 599. 00 0.23
4 600715 *ST FAIT 206, 300 5, 039, 909. 00 0.15
5 300005 N 164, 464 4,845, 109. 44 0.14
6 300047 RF R} 264, 454 4,752, 238. 38 0. 14
7 002017 FREVIRG 218, 139 4,430, 403. 09 0.13
8 000719 K A% 4 255, 100 4,221, 905. 00 0.12
9 600805 P IS % 273, 540 4, 146, 866. 40 0.12
10 600158 Rk |4 162, 500 3,963, 375. 00 0.12

5.4 REMREHFRBFHTROREFR T LS

FFa fiie 75 i A ANRME o i BB L] (%)
1 | Exfi% - -
2 | JUTER - -
3 | &Rz 169, 814, 000. 00 4.97

Horp: BURMESRM 169, 814, 000. 00 4.97

4 | ks - -
5 | Ak EL S - -
6 | ISR - -
7| AR 4, 340, 138. 40 0.13
8 | HAth - -
9 | &it 174, 154, 138. 40 5.10

b

=

B
il
=
=




JA A RE e B 5 ISR 0Tk 4 2015 457 1 IR

5.5 MEHIRIE A RMHE G2 & F 713+ E Lo IR/ HEFF R0 142 Bir 88 A 4R

FE | mBRm | BEsR | NE GO | ARKE GB '5%2%’; {f’ﬁ“ﬁ
1 140213 14 EJFF 13 500, 000 50, 000, 000. 00 1. 46
2 150301 15 3tH 01 500, 000 49, 900, 000. 00 1. 46
3 150202 15 EJT 02 300, 000 29, 922, 000. 00 0. 88
4 140223 14 EJFF 23 200, 000 20, 020, 000. 00 0.59
5 140230 14 EJT 30 200, 000 19, 972, 000. 00 0.59

5.6 W EFARIEL A SRME L ZE B 735 LI K/ MR R RT+ 48 B SCRFE S R A
il

AR G AR AR R B SCRFIE SR
5.7 | EHIR LA RME GRS 7= 13E AR HF R ET 142 57 &R 5 4
AREGAMEWRARFEG SRR
5.8 & HIRIL A SMME 5B 7138 LA R/ HEF B0 4% BUE R 3% B 48
AREE AR E WIAR AR A BUIE.
5.9 MEMRAEERFENBBEHHRZH TR YA
5.9.1 R EHIRAZE SR B MR I B35 4 28 B A
AREE AR IR AR BRI 540
5.9.2 ZESEE BRI B EBOR
ARIEGRMERER 77 NS SRR 2c 5, DUE BT 3 R AN 15 e 22 6 09 32
EHI,
5.10 REWRFE SR E N E G L BT UH
5.10.1 ZAE FH R B EBOR
WRAEAIEEEFIE, KIEEASH5EGYTRA S .
5.10.2 & HIARAE SR H K EAH R MR A
AR FE G AR IR ARFRA E G 5T 540,
5.10.3 <31 H 535 S BB P4
WRAEAIEEEFIE, KIEEASH5EGYTRA S .




FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

5.11 BB HESWEME

5.11.1

EiES=PUIOE S rtd s

5.11.2

HURT -+ R AUETF I RAT B RAT PR E B ISR, AR S Sl B Al
—ERNRZBIAIETT. ATTHEE.

AT GG+ A0 eSS B B i (R AR ISR e, AR e TN M) B A
FESRBEE AN TN

5.11.3 HALE =R

T
df

5 K

e o)

A7 RIE S

77, 059. 36

ISCIESS i 5K

37,447, 504. 92

SR

PSR

4, 440, 747. 94

ISR IGEN

1,618, 698. 79

FoAt SYSCGK

TSR

HoAh

Neli ool BN I el G i I GCR NG

#it

43, 584, 011. 01

5.11.4 &G HIRFFA B TR BRI T #8537 B2
AT AR IR AR FFAT A T F B T 3 57
5.11.5 R EFR T4 R HFFAETIE ZBRIGHLHIBi A

. TOEZMRE 0 | HEEESE | o e
= ng ] ng ;—( - ~ %,m, =E A
Fa | BEAARR it IS G G HB (%) T 57 PR AR O 1 B
1 300394 KFEfE 9, 226, 996. 80 0.27 BB e
2 300406 Sy 7,697, 599. 00 0.23 BT E
3 000719 R A 4 4,221, 905. 00 0.12 ORI
§ 6 FFHRESHHED
B

075 SIS <5 B

353, 528, 613. 10

e ST ] e <5 53 R D0 3 80

3,108, 877, 471. 24

B - i o ST 1) 5k < B ] 73 5

344, 308, 599. 34

I 75 ST TR 2 e R 0 A2 A . (A A L=

HID

%10 7 11 B




FHR A 2GE I B IR S BB I BT R G 2015 4F 55 1 4y

ot I AR I 4 A 0 3, 118, 097, 485. 00

TE: G H RS AR BRI, BRE R4 S F  E

$7 ZEEEANBHEARERHEAEZESENR

71 ZEEFHEAFHAZESHIRANFIL

AHR N AR B N T8 G R B B A S I 1 L
7.2 A& EHENZHEAERERR ARSI 5 YA

AR A A S e BN o s A 3 e B B A S I 1 D

§8 BENMHHEHZ

8.1 F#EXFER
o HP R A B R B e v Y T A R R < B PR A W A SO
+ AP RS A B R e A 7 R A R IC B TR S BLIE SRR BE 3k ST SO
3. (HEFMRERBIRG AR ESEESER)
A, G FR RS B IR S B R SR L)
5. (HHEFMRELERAGMIEF T EESHZUHHB) .
6.  CHEREFM RGN E RS IIEF R A4 2015 4F56 1 FEHRE) .
8.2 AU
i ESEHARAA
Huhk: o ERYIA FORIE 7088 5 M ARAT KR
8.3 G
R SO AT R A IR W ELIBC R bt b A B, B R T MU N [R] P A R e
PR F) A1
BEFXS ARG BUA SR, SRR GE A ESE AR A .
RS LR 400-887-9555

Wdk: http://www. cmfchina. com

—_

\]

W RS E AR AT
201544 A 22 H

#1101 11w




	§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业绩表现说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


