R RHRLERR B E S
2015 4E58 1 TG

201543 A 31 H

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



FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 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 RIRIE AT S A FMGE, T 2015 4 4 A 21 HERK T ARE
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 el i g

S AL 217022

5o A 217022

Y (SR BLITF R

ity VeS| 201243 H 21 H

e BIR B S A0 B 300 989, 605, 220. 24 ¥
TE P A28 1 4% 58 AR - DR B P S PR A Rtk |, 3@

7 HbR SO P GAR AR E B 3 O, GEREE S T K
HFS e 1

ASIE Rt DA 7 4 SRIUE AT A R R i a9 H
b, IBHAERIHUR], TR R B0 XU .
SEBENRIRYEZ M iabs, HAru - fiis R
Ul EHAREELER R, #1TE i A E R
Mg e AT, BT Z BT aS I E, 2 EEk
ARGUE A, DU SR B HE A A A2 -

=R E R (BUE). Bk “ =4
AT E I R RIEAFE 1 A1 HPEAR
BAT A IFPAT I =R “ SRl N R A7k
WERZE” o GERER) EMHAFEFEEL (Eaed
) A2 H b N REAT A AT =R
HUR N RS AR AR 27 9k

NiEad e i

AT g UESR T 5 R R KU i, IO 23 AT
IS HAC 2 A5 i PP T oL Mg sk, TR & R G A
et o

19 F£10 W



FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

FEEFHAN R RS AR A
REFEAN B RAIT IR A BR A A
§3 FEMESHRMESFERI
3.1 TEMEER
Bhr: NRMi
B S e bR WAER ( 20154F1H1H — 201543 A 31 H )

L A B SER i A

40,017, 298. 74

2. Y1

34,511, 068. 00

3. BT 213 < 0 AUA JU R ]

0.0330

4. AR B HE

1,110, 830, 305. 35

5. WIARIE A BHFE

1.122

e 1y Frid e SHR b AR NAWEEE 52 15 9, T A9 A SEbriias /K12

&I

2« AW SLHGE TR R A AR O Bestlicas . HABION ORE 2 sehrE2shlia) 0

BRAH IS 2R Ja R A, AR A3 C S s in B A o fe (i A2 sl i .

3.2 BEE&EHERI
3.2.1 AR EHESHPURFENE KR RIS FHANS LB E e 2 1
X Mk & b St v
e n HHEMKE | EEKER | kSRR g . .
B B o b kS G Wmi?@% O-B | @—®
HE=4H 2. 94% 0. 25% 0. 99% 0.01% 1. 95% 0. 24%

TE: GBS HE a R = = ERAT I  a R (B, Bid “ =S IRAT E I it
RUREHE T A1 HPEANRBAT AT =0 “ SRR MAZFOEERN R o (3
EEF) AMHHEFER U GEeaR) A%A P EANRBAT AT I =5 “ SRyl A
R AF AR 7 .




AT RE SRR G 2015 AR5 1 R

3.2.2 BEES A FAEMURES RIHFEHKRARD KIS RS R A AR &
BN L

TR ol A9 75 e oo 0 A0 3 U o (RIS ER 1 [l U0l £5 L A i S 2 232 110 1 sk e 3550 bR

&

36.20% -

2012-03-21 1,

121221 {f------
130410 4 |-

2015-01-30

R L e < | A SR S S

20944042 { -
[ R T IE F=X < | A S S

(W M s e N O S S
20140818 |-

2012-05-15
2012-07-08
2012-09-02
2012-10-27 { -
2013-02- 14 {F--------
2013-08-04 { f-----eobeee
2O013-07-29 4 ool
13-11-16
T =R L I[N £ S SO S SN S SO S I
0940430 | |- ebeme et

20
2
2
20
2
2

20
| |2013.00.221}

[— Jet e B 5 G WA WL et — e 2 e b 24 |

e 1 RIS AR () REVERIIIE: AT B E I a FUESR M LL B AMI
T BT 80%, Hrp LA R4 B ELBIAME T B e SR B ) 80%, ISR BUIESFAL 28 5t
P2 EIBEEE LU AN R T2 B B 20%,  FEG IR AMIR T 2R G B i 6% L e e B H AE—4F
A MBUR 7 . ASJES T 2012 42 3 A 21 Hilor, HIEERGL AR 6 N AE e, 26l
ZEIRIN AR R BB 75 5 R HE (2K

§4 BEARE

4.1 BE2E (RESLE/NA) i

w4

EAREGHEGLEIWIR | RN

A% ViRA

EIRAS | BfEEE | R

#
w
b=l
H
S
b=l




FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

BATAIE
EA B
231

20124F 3 H
21 H

20154F 1 1 5
H

R, L, PEERE, @ifEits
2006 FIIANFH 2 & EHAR A,
SRR G L BB, [
SE WA B B M2 i WAL 7 i (952 2
WEst. BBAHKRITAE,  SBIEH A
SIEITBGUETF R &,
W AR BB A . HH (5 A4
58k 1ot 73 BUAIE 7 % B 2k < I 40 T ARAIE
eRET Mg ea,

ESis

AFE S
Rt

2014 11
H 22 H

S, T, PEERE, B
2010 SE M FH R 2B PLA IR AW,
EREREnE e TN A PN IR 22
o, B TE KB i H W S T 7T T
&, DUETH RS 3 98 6177 BUIE TR 5
W A H A IR
Bk, HELAEA G ML

Bt LG RIE SR B
Aeies,

e L EEUEH EtER E HIEE, B 2015 4 H 1 HiRS A A TAR SR &2,
2 R H A% B BN, | 2015 4F 4 H 14 HiR R AR BTSN &2,
3. ARG AR A BT H IV A R G S FAEMH, e PRI H L& T
LB AR H I AR RSB RER A% (XD B
4y UEZF ML AE IR THEARAERE AT W o GIEZRAL AL 53 BEAR A BRIMED oS THIEZR Mk A
SRS AR R RILE -
4.2 BEANRE BN R ESSEEM TS50 U
SN W] AEARHR S WA, AHE G BN AT (R AN RIS IR SR 48 5 B 0250
(ATFEEEUEF R R B SIS AEE B INED) S5 SRR IN S 2% TT It o4 U] () 5 A S (4R 7
WA FFRE SRR TR B R B R SR GVEROSCIF A E, A WSEE M . S o0 A JE 0 B
M AT, AR AW KGRI T, RS ANEREAHM . ARSI, ez
TERAA AR, TR EIESRA AT . FEE IR T LA R B IS R R & IR
K B R R AE
4.3 ARG ETHR A
4.3.1 A3 5 B R BAT B
FEEEN (BUTRIRR “AF7 ) S/ ESEH KN FUNEM IR RRRRE, R &Rt 4A
BEA NIRRT RN 2. AR T HrA HEE R R, il W ) & 10k e g

B4 7 10




FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

oy

Sy YEPREFR . o FIIA A SRR, IR R R s IR R ea R
LR B POR EARIIR SRR 4, B G S IAERBGE R NPT LA sk, B saR
AR TS I M SRR Y . O ] AOAHSCHIT SRR 3] A BRI A R BT A 0TI, AERRR W T2
AT HE AR TR ~FZGHHERS N, SIraHAarR& %S, BEHh

RAZ G WG IR T, AFEFA AR @ KA R AT T A 5 .
4.3.2 RERZHIT AR E UL

WA RAE A RB HA Z WHF H A 5, Mk SRR R RE T EUR A1 58 5 AR 2 i
(1R H S 1058 5 o iy A 430 21 PO 430 SROmgs B sl P 25 o B0 A 2R I IR H S R 58 5, 8 R SR AN
REGTH G LIRSS, JFRAICREE, Tt R R b B AT BB A &
FERSb

AARTE I, AFE GBI 5 P HAZ AR B AL RSB RIIA RER AT, AL H
P B 6 5155 Fv s E et IR H S R 58 50 AMEAE A 1 B0 22 5 Eolid k7 4 H
FRAZ B BTG TE o IR I N AR BUA AT RE- S AN A28 5 AR 2t s ) B K 3 W 2 AT N
4.4 R 5N E S KB R SERI UL
4.4.1 HEHNE SR RIERIZES

PRIRSTES WiniIE

2015 #F 1 T, LTSl MATAES, BB WA TALA P~ #RGELL 1 R 4F 4 TR MEEY,
FAE 4 Z LR S D L 5 G R [, M SRR SR L W A R DK IH ARk,
B U N AT KU IR AR R ot D cdiE BB W S, (BT e B DA HE A S it
KA, HERMITIG AR R0

PG R T B, I s SR B A AR . PRk E Ak b KRG o, (H
e NI B ESHE DL BOAT IR, KE RV PO AR OB /R, T REBRIRIERZ IR, i
NS BE U B2 < R REART AT BR o

| FROEARIE IR T, 2R B HIE R A Rah . TR MG MIgE ., L5 AL
LATRAC R RIETHERT » CPT I AAFAERF S S A A, RITARAT 18R 200 B ) S22 7K
115 3 SAH AT 2R e

555 7 [2] i«

1 RERI G aE R e T e b, SRR NME EATRIES, MRS ERENL. 1 FREATFSE
Wi 7z, WA BUNRIE, Wt &L TAT. 2 A RATIES R FRiE, firilaa R AR

3 5 7 F£10



FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

It R T UERE TR BEN 3 H AR ERAT R Z KPR R, b7 R4S 5
R, s S B T

e G A i

[ 2015 4F 1 ZRPERSE S HAE, JRATTT™ A% B IEE 6 45 Rl AR SR 20, #4208 O B e U R it
177 RNEIBIE. FERDRRTE L, ARARTTIAITIE I 2830 S BEAT 7 4 BRI 2L T
4.4.2 HEMAE S KSR

BRI IIR, AREHBHEDY 1122 7o, ARG OB FR I 2. 94%, RIS
HEMEWK AR 0. 99%, b Glm T IF I FLBCHEAE 1. 95%, EEFEFRLE 1| RERE T RML, R
VE LA ATHAT, PRGNS F G B G B R, U8 T B iR -
4.5 EEAXNENEY . iEFHH ATV ES K HERE

2015 4F 2 ZREELFAIE FATE ), @K rIRE R A, BT i = mA R, R
AT A7 R ARt ) 2 LA R M 7 53 AT H R B SR SR iy B el it e — Rl I AR . H ATk
AT I TEAA B R AR SNRAHT I R S o, 4 5 AR IEAEFEA B 3k L 2 o, ORA ORI
KB AR N ARG o A FERTT G4 B KRR, RATHR AR, B2, 22
FERIF IO 2 28 R 3K LU 2%, JRAVIRE 25 D) DI sRAT ORI 7 53 AT 55 1) REAR LR A -
4.6 WEMAZ SFFE ANLEE SR FERE RN

RAEIE R 2 (ATFEEIER RSB INE) TR MHCER, HEESFEN
Ja, ES AN TAEH M S FREE NBCE AN N BGE R B A T T B
(¥, LA HE R 2 7E 2 IR 5 vh T LA

W AN, AESRRAEES A TR IS0 EHRE N AN a0 N e %
PR T T T S T

§5 BEASHRE
5.1 REMREER-AGHER

S i H e o) AR B I EL B (%)

1| Blai et - -

Hrr: R - -

2 | BT 1,511, 396, 932. 60 84. 46
Hr, fiidk 1,511, 396, 932. 60 84. 46
B SRR SR - -

3 | el - -

#
(o}
p=i
H
S
p=i




FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

SRR A BT

S W

b KRl AR SN R AR

Sy

RIT NG HEN ST

246, 005, 201. 81

13.75

HAl w7

AN

32, 143, 859. 96

1.80

it

1,789, 545, 994. 37

100. 00

5.2 AR AT R B ER R AS

ARFe AR AR AR R

5.3 MEWIRIE A RME GBS E LI R/ NP R BT+ 42 BRI B 40

AR GAMEIIRAR AR

5.4 REMREFRF BT RORERFT LS

P fie g5 b ARHE o i B4 W B ] (%)
1| Exfizs 59, 952, 000. 00 5. 40
2 | RATE - -
3 | &R - -
Horp: BURMEER - -
4 | lkfizz 1,101, 192, 193. 80 99. 13
5 | AvAT R DT 2 200, 630, 000. 00 18. 06
6 | HOHERE 121, 364, 000. 00 10. 93
7| AR 28, 258, 738. 80 2.54
8 | Hih - -
9 | At 1,511, 396, 932. 60 136. 06
5.5 MEBRIEA RE HE ST =R E AR /DHEEFF R BT LA s B R B 4
B | R BEAH | MR GO | ARRME GO 5§§%Zfﬁw
1 122717 12 SR f5t 1, 499, 990 153, 178, 978. 80 13.79
2 1180160 11 F A REfR 1, 400, 000 135, 030, 000. 00 12.16
3 1280323 12 R KA 1, 000, 000 103, 190, 000. 00 9.29
4 | 011490005 | 14 F53Z3# SCPO05 | 1,000, 000 100, 420, 000. 00 9. 04
5 | 071503001 15 115 CP001 1, 000, 000 100, 210, 000. 00 9.02
7 0 dL10m




FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

5.6 M EHIRIEZ A RHE G2 S FP#E LLFIR/ MR RT 42 B SCRRER R
|

ARHE AR AR IR A B SCRFIESR -

5.7 |G HRIE A RE GRS T E B RN R R R T4 5 & R85 Y14
ARGAMEIRARTFA SR

5.8 5 MR A SRMME GRS T 3E A RN RRT 4% BUE R B 48

AT G AR IIRAR ARG

5.9 G HRAR SR B E R A BB
5.9.1 7 H AU B BUR

WRIEAREEFME, AEEASEREGINEES .
5.9.2 MEHIRAFZE ST H K B FUH S M8t 2 B4
I AR AR FFAT [ 5L 520

5.9.3 A H GO B F

RIS EFME, REEAS SRS
5.10 BB HSRE ME
5.10.1

R TP B G IR I K R AT R B PR TSI R, A AEAER s ) AT
—ENZE AT TR,
5.10.2

AL G PR (BT 40 I SV 4 TRV P A5 P, A o BN A P82 A 7
BRI SE NPET R
5.10.3 FHARBE =Bk

P 475 SH GO

1 HARIES 149, 799. 68

ISCIESi Sk -

SR -

IVEA&IDSS 31, 875, 957. 70

JREUAT HR K 118, 102. 58

LISENEN -

N || Ol || ||~

DR -

#
o0}
=
H
S
=




PR P RUIE SR 505

2015 4E5 1 R

HAth

it

32, 143, 859. 96

5.10.4 HEHIRFFE B4 THRBOA K TS 65 A

e | g s 4 F AntEGED | T %ifﬁwm
1 110023 AR £ 24, 708, 600. 00 2.22
5.10.5 &5 AR AT+ 42 B B AP AR 32 PR 15 00 A U B
A FE G AR A HAR R R R 22
§ 6 FBAEESHHELE)
B A

T ST < B A0

1, 094, 983, 999. 52

5 75 91300 1) 5 < 5 H Y 4 A

30, 653, 950. 18

ol - e 757 U 3 1) 3 < A D [ 473 0

136, 032, 729. 46

7 SV TR 2 R 0 A2 B . (A B/ L=

HID

T S AR B 5 B

989, 605, 220. 24

TE: S HIA OGS LR . BB, R R4 B e e A A

§7 ZREEBHEABHBERTREREARESEN

71 & EHAFHLESHIRINFIL

AN S A AR S e N T IS Y I B e B AL I 1 L
7.2 ZEEENCHERTREREAR S 5 A
A A A e PN T s A 3R e BB A SR 1 DL

§8 BAENMHHEHZF

8.1 ZEXMHER

1y o RS B B R B e b e B A B

2. HHEFS BT

9 7 10

B HA PR AT A
22 D L HERA T 7 M B R TR $5 B 2k W S (R S0 AF 5




FAR L B RAUE SR BBt 2R 2015 4R35 1 ZR 4y

3. CHEE AR BRI 5 5 R B 5 )

4y GBI RN R RS E I

5. (B WA MUETF R R R AR S U 45D

6. CHHREP LA RIETF R 54 2015 4R35 1 FRARE) ©

8.2 FFHUHL

S E AR A A

Huhk: o ERYIR FEORIE 7088 5 B ARAT KR
8.3 T

RS ATEFA R B A PR m) BLBE s B A, B AR BV [A] N BIHE i A B

IR F A .

BRI ARG BUrERER, FTERARESEE ARG EHARAA .

P RSS H L G 400-887-9555

Mhk: http://www. cmfchina. com

RS EHA R A A
20154 4 H 22 H

% 10 7 310 51



	§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国债期货交易情况说明
	5.10 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


