b

AT 2 E R 5 B R H 4 2015 4
1 E=FRE

201543 A 31 H

HEEHAN: HHESEHEFRAHE
EEFEN: PERIVBITRGAERA A
WEXHHB: 201544 4 22 H



A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEIEE N ERMARIT IR A IR A AR AR S FRME, T 201544 H 21 HEK A
A I S5 R SRR B A SIS S, RIERE N R NEERRICE. RS
NE AN DN b

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

F GRS BUFAMCRHARRERI . B XK, 858 AENE W5 DR ST R 40 e 3 A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 20154 1 H 1 Higs 3 7 31 Hik.

§ 2 EHE&=MMN

B W A et U R
e A L 217018

oA 217018

S Y (S E BLTTF iR
R&ERAMH 2011 £ 3 H 17 H
35 AR I & A0 213, 985, 349. 25 ¢

FERUE BB LA T 5 AR A 2R L, B AR B

le‘{% E ; D s an N N, Er e 3 N
LR TR R, IERIE S KW RUE B .

A G onof [i] 7 YA 2 SRAIE 7 R R LA T2 4
FEIR 80%, o rh AT EL A K4 Bt LU A R 4 PR I
20%-95%, M5t BUIFSER AR 2 B P M 55 LA =
FREVT1 20%, FEEREAMET LT 1PE 5%
(B0 4 5 B H 7 — S LN MEUR 655 .

TEH SR AR, S AR b =W
PR A ZUEURIE S T B4k, 76 Eid A
ELBISE R P, SRR I & R AR i M TR
3% T BP0 S b 8] (O C & Ll o R AT e i g5
AP KI5 [ e I s AR s, EARH T
YR SE R R P B B I B AR, LE4% ) XU TR
Fr R AFFREh M (R b, 38 SRR 457 b e v o

A o o
% X EFa¥ IR 9% X 23 A i
N a2 ig;ﬂ;ﬁ;ﬁf%h SRR 25 R+ 40% X S hr 4 1
A i %

1o o1 |



A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

ARG R TR SR T3 P IR AU S b, S 25 AN
UGS 28 P AIE AR & TR miige s, KT —BR A RIE SR
R EERISL 4,
FEFHAN R RS E AR AE
REFEAN o E ARV ARAT B A BR A A
§3 FEMESHRMESFERI
3.1 EMEER
Bhr: NRmi
EE S =Y WA (201541 H1H — 201543 A 31 H )

1 A E LI

&

23,515, 727. 68

2. YA

23,600, 592. 52

3. MY 212k <y BUA R )

0. 1304

4. WRFL &

FRRE

331,721, 761. 88

5. WIARIE A0 BHFE

1.550

TE: 1y Frid S e SHR b AR NAWEEE 52 1S5 B9, T A9 E SRRl as /K12

& Fro T

2« AW SHM R A AR O Bestlicas . HABIRON CRE 2 feprE22shlias) 0

BRAHIC 2R R A, AR Dy A3 S a i s in B A o fe il AR 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 | EREKER | kSR g . .
B B o b B2 G 4%m§?@% O- | @—@
HE=4H 9. 46% 0. 82% 1. 09% 1. 19% 8.37% | —0.37%

T ML ZT B ot A = 60% X RAN AT e Gida Bl as 3 +40% X i E b R ol %, kst
PSR MEAE BN 5 H SEBL 1A




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

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

FE R 2 T 2 LAY 27 ik < 0 00 22 o (RIS 5 5 R 30 450 R S R T i 232 1) I Bk 4
xR P

40.68% -

27.12% A

13.56% -

0.00% { P

-13.56% -

2015-01-02
2015-03-16

2013-05-28 _

"
=1
-
o
2
=
bt
=1
=

2011-03-17
[ L I a =T N S

20
20
2
2
2
2
20
2
2

[ ot 5 R A 5 . 6 LIRS I e e
e ARG EFE % (MDD RETHRISHRUE : AT S0k i R Wi ad FAIE SR I 88T L BIAMIE T
BEG T 80%, AR I BE LLGI AR B B 1 20%-95%, IER . BUIESEAat FUETR 3BT
EEBAN T T BE 07 (10 20%, kS R B AMIC T IE G 5074 E 5% I i 21300 H 7 — 48 A
TR ALkeT 2011 4£ 3 A 17 AL, BEEEMOLHE 6 MHANE SN, @ISR
REBIIFT & IR HE I ESK o

A 10 5 A AR T ol 9 L Rl b i |

§4 BHEANRSE
41 ESBH (RESEIM) S

AR ML aaN |
e | ms i ﬁﬁéﬂ i
EROW | BEOM

TH, &, FEEE, 25
L | 201149 .

5 || |- 12| b EERT R AR
e Al TR s A T %

#
w
b=l
H
B
b=l




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

KRG BRI E T L
2003 S, Jofa T4 E it P
ARAF . PEREEHERA
A R E RS EHAERAR T
Y&, ARAT WA FE 57 . 2009 4F 8 H
i, ATRMUETE I A PR A 7 5
PR 4P, 2010 £ 8 H
A RESERERAT, ¥
FEAR T ARG R 27 BUIE 7 42 5%
REREEZM, DAL TRE
EH RSN, R e
i BT 4R B R . FHR R
SR SR 4% B I AR % 2P
TR e S S e Zes i LN

T 1L ARG W AERE ST AR A AL S AR R AR G0 0 (R 301 BA B
S LI AEFW A FMRR U R A CERO IS

2+ UEF MO AR BR T SEARHEE ATl B CUEFRAL A N RS A TR 0D Tk TAESR AL A
A1 PR 4 L o
4.2 BEAXREHA S EEBEENTEHF LA

BN FEAMA I, ARSI RU AT (e N RS RIS 9 2 8 150)
CATF SRSV HE SR TR INE) S IEHEE I H % IS M U () M LA (47

4.3 NP HE A
4.3.1 AV 5 B RPIATIE R

FEEEHAN (LUTRRR “AR7 ) C@SESEHENP R INE R T RRRE, FREHREH
EEAATIBERFN 2. ARV T A HAEH 3R Rk, e I 1 % 1% 2
S YEPRRT . A FIA R R BRI R, IR R A . IR AN REASAEM
SR PR EAR MBS 4, B A S EAERAGEE A AT LA R, SRR
MR TR A PG I LR Y o W] BAH B LR R 1) N B BT A R G TF I8, ER BT AL )2
AR BHGEAL PR E. A7 ZHEMERSTIAN, SIraHEH&%TES, WESD
RGBS — 3R, BAERA A SRR R AT T AP 5.

b

B4 1 W




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

4.3.2 RERX HIT AR LA

WA RAE A RIBB AA 2 R H AR 5, ks SR IR R RE T EUR A1 58 5 AR 2 i
(1R H S 58 5 o ffy A 30 B 21 PO 430 B SRmgs B sl P 25 i B0 R R I R H S 52 5, 8w ZESR AN
REGH G LB, JFREAILREE, et RSB R b B AT BB i &
FRRSE

AARTEHIN, ARG B 5 B M AR EE N B E R RERPIT, KAH
i R A G S SIS 5 T ATF a0 ) H RSS20 AMEAE RS D 1) B0 58 oy Bl i e S5 24
JRAZ B 5% T 4R I AR R BIAT AT RE 3 BN 22152 5 R i ek PR B K S 2 50 AT N
4.4 5N E S KB R SERI UL
4.4.1 REFIA ST T RIAZIEDHT

FIBUR S 7347

20154F 12, HNABFIEL: FATES, $ER. W3 TAv e P Rl P tash, 4ty
TRAE LA LR AN SO E B L IV o M B0 ST T Wt S i R DU IFRRE, 5= ATk
NEXET P B, 20U AR C AR BE KT 2008 2 B FE LN KA. H
Hll B WR S, H NS e B LK PR B R G , BRI ATI AR B B 5

BRAT UG Sl H T P, IR s et SR Bl . ARAT PR IR EE R A K
LT oTER . (HR IR HAE KRG, KREM DT M AR AR TR R, TN SR 5 400,
FR 5% < AT AN A PR

1 LB R AR BT, FERTREAMESR T, ANRMIEERBEEII, T RE = i (K
R, SR IFREINR. TR BT g . S LA RO R RIETHESRE, CPT IEAS
FPAERREE SR IFERE,  H BT ERAT B F 060 B SE B 287K 5 7 SEAH EEATS SR o

T 37 [0 i«

IFE TR T E R B RENE EATRES, IR E RN, FHR T
ez, WA TUINIKIE, W R ES M T 2H M IATELERER . FRdE, il ROlE RS, ik
A M T 3HARAT RS S 5T U AT B R SR T IAEL, AT IR R 3K P R s s, e
R IPOE LTt

TGV, WRBRE TR, P IRSCRERATT S, JRHH
AT HAR GRS R . EABFEAT SR, ST Lk, FUESHRRA 15.87%
(rkiE, LR ik 58. 67%. LATFENL (78.65%) « ALY (57.40%) AR MIHT D4 b ke Lk .

Br e (AP
5 7 11 W



A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

AHE A1 B B R 1S PRI AT 6. 2015 4F 1 ZRRF, AT HGE AL & 2 7 1M1 262
€, RIEEE IR IR AT T RVEIEE. PRAR T YE LA = A GO A, 390 T IR B E .
4.4.2 MEFHESHI SR

BEREIIA, AIESMBIFEA 1. 550 76, ARG HOBIFE KRN 9. 46%, [FIHES:
FEHERI KN 1. 090%, JE 4V SR R Bk e, RN 8. 3%, T BJRFR: MIREGIE,
SN SR, i B S R A
4.5 BEAMEMET EHTH I ERNHERE

2015 4F 2 FRIEL A FATIE 1, SBIKACP ITRE I ERe, SEARTIN ATAIIIAAR K, AT
REAT PR i M) 23 DA K i 7 5 A AT A R B (SR AR T an T g o 2 2 R T i E AR S, g%
TR R RS, HEWENE, BRE MR SFKT R RSB N, (Hid
A N TRDAE T 1 AU o

ST, BATANTE ST BOR I AR SRS, ZBF B T A B Bk U TE 4kt
AREEX T —ZEE A T IRFE R . IRATE AT A, L4075 TR FE Rl G By R
(RS BIFR BT R . (Tl 4. 0), FBIFA B4 QU IR SRS 24 il
4.6 REMNESTA NBERES T =S ETE U H

WM 2 (ATFSEMEIEH BRI SIS EETINE) 55— TR IR, HeaREX
J, ESET AN TR H B S B AR AN A B SR PRI T T T oS
[r1, FEGEHE AR ATE & IR b T LA R .

RN, ARSRRAEES TR H IS BB B0 A 0 ASE e
BT LTS,

§5 BEASHRE

51 MEHREEH=HEHMR
75 i H &8/ O b 3 S BRI R (%)
1| BaEfE 60, 551, 582. 35 15. 00
Hrpe K2 60, 551, 582. 35 15. 00
2 | BEhE T 312, 599, 766. 56 77. 46
Hrp: iz 312, 599, 766. 56 77. 46
e FFUESF - -
3 | HERE®R - -

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




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

4| ERATA TR - -
5 | LNRESR - -
Hodr: LRI SE IR B B B
SR
6 | RITESMGEERA At 20, 754, 019. 98 5. 14
7| HAbwErE 9, 652, 025. 88 2.39
8 | Ait 403, 557, 394. 77 100. 00
5.2 S EHRBAT L RK B ERTRAS
B e l
fo e ARMHE G SEE ;@‘EW
T I N N 1| 4 3, 440, 621. 00 1.04
B | KAk _ N
C | gk 32, 550, 077. 49 9.81
;ﬁ(‘ WR= oz :H: \),
D jijb‘ G SRS T 9,529, 143. 86 9. 87
E | #5l 3, 074, 320. 00 0.93
F | o mEE - -
G | Bzt OeEMEEENLY - -
H | gL - -
I = BALE . AR A E B AR S 11, 669, 630. 00 3. 52
J | &Rl - -
K | ik - -
L | SR 55 RS - -
M| BEEE AR AR RS - -
N | KRS PREEFA FL At B 2L 287, 790. 00 0.09
0 | JERRS. BFMHARARS - -
P | #HA\ - -
Q | PAMMLSTAE - -
R | Ctb. B FR - -
S | & - -
f=ann 60, 551, 582. 35 18.25
5.3 REMREA oM E GREEF = IHE A K /NHEF R+ 422 IR E R T4
» F LT
pe | mEmm | omEsn | %R | Aanwm o | e i
Eepl (%)
1 600900 KT 867, 600 9, 448, 164. 00 2.85
2 000998 B~ At 152, 500 3, 434, 300. 00 1. 04
3 300026 ANEEZ) |4 104, 660 3, 432, 848. 00 1.03
- T




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

4 300365 THAERH 60, 900 3, 358, 635. 00 1.01
5 002555 iz =+ 50, 200 3, 357, 376. 00 1.01
6 600885 T Ry 113, 906 3,329,472.38 1.00
7 601929 T AL 226, 900 3,226, 518. 00 0.97
8 002475 LG 80, 000 3, 112, 000. 00 0. 94
9 002051 o T bR 92, 600 3,074, 320. 00 0.93
10 002063 TG A 76, 100 3, 047, 044. 00 0.92

5.4 HEHIRE BT MA O RNBFRRAE

P fie g5 A ARE o i B U B ] (%)
1| Exfis 6, 001, 200. 00 1.81
2 | RATE - -
3 | &R - -
Horb: BUORME SR - -
4 | lkfiizz 154, 953, 566. 00 46. 71
5 | Ak LT SR - -
6 | FHAEERE 80, 322, 000. 00 24. 21
7| AR 71, 323, 000. 56 21. 50
8 | HAih - -
9 | &it 312, 599, 766. 56 94. 24
5.5 & BIRIEA R 5 E B R E Fe Bl X/ R IR L 27 8 5t B 41
| WEaH | RGO | ARE Go 'E%ﬁ‘f i
1 110028 IR 15 194, 000 31, 468, 740. 00 9. 49
2 1282467 12 &ri4E MIN1 300, 000 30, 426, 000. 00 9.17
3 1380382 13 R ER i 200, 000 21, 306, 000. 00 6. 42
4 124712 14 2T 200, 000 21, 174, 000. 00 6. 38
5 122833 11 & i 202, 600 20, 381, 560. 00 6. 14

5.6 & AR LE A RMHE G EET = EE AR R RT 48 B P SCREES 35 B

|

AEEG AR WIRARFFA 57 SRR
5.7 | EHIRIE A RMME SR EF T HE LB R NRF IR L2 SRR R A

AT GATR T IR AR

SR

#
©
p=|

Pt
il
=
b=




R 2Bt U 7 RAUE SR #2058 R < 2015 458 1 4y

5.8 M EHIRIZ A A b 2 & 713 E Lo R/ HEFF B BT 42 BUIE S 3 FA 48
AFE G IRARFFABGLE
5.9 MEARFEETRH KB IR 5 1B 0L i

5.9.1 A3 H U B R BUR

RIEAREE S FRE, AREASHEGL S .
5.9.2 ] EHIRAE SR T I E R R SR A
ARF EATRE AR ARFFA B U520,

5.9.3 AW HE FURHE BV

RIEAIEEEFRE, AEEAS SRS,

5.10 FRHSIRE FHvE

5.10.1 575 WIS G BB AT+ R AUESR K RAT B RA B E SIS A, AR i B

i

A — A B A IS

A

T AT

5.10.2 AIEEHBIHIAT+ 2 BRI B FIUE I & e B SR 2, ARk e BN I AT
TR BB SR B SR IS NEEFE SR

5.10.3 HAWEF=H B

F5 B &8 (B)
1 FHARES 121, 470. 33
2 SR 5 K 1, 666, 627. 08
3| MR -
4| MR 7,204, 638. 95
5 IR HA K 659, 289. 52
6 | HAh NSk -
7 R 2% -
8 HAthy -
9 &t 9, 652, 025. 88

5.10.4 HEMRFFH KA TR BRI AT 577704

LT

e | g s AniEGe | T (’;{fﬁtw “
1 110028 TIN5t 31, 468, 740. 00 9.49
2 110023 A it 15, 786, 050. 00 4.76

%9k i




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

3 125089

IR 3,909, 753. 00 1.18

4 113006

R A5t 399, 193. 20 0.12

5.10.5 & &5 B BT +42 R PR RUE SZ PR 1B OB UL B

- . w5 4 1 TEZIREAHI | HEREEE | FEZ R
A TR S SBME GE) B (%) )
1 002555 JEE =+ 3, 357, 376. 00 1.01 ORI

§ 6 JHIHAEEHHR

AL

T ST < B A0

207, 780, 423. 82

57 1300 1) 5 < 5 H Y 0 A

136, 309, 959. 95

96k - 412 7 ST 30 1) i < DB ] 47 450

130, 105, 034. 52

et B R 3 S5 2 B B A (b L -7

HID

0T SIS AR < B A0

213, 985, 349. 25

T SRS R BN AR A, e TR Rl 3 B e e A A

§7 REBEANBHBEARSUREFESRTIL
71 BEEBEAFFEESHBRIFR
AR AP A B AT P VR B A A e
72 REBENGHERREBRARSR 5 A
AR A I A G T PR AT W B A e s .

8.1 ZEXMHER

§8 BAENMHHEHZF

Ly A IR e M B P 2 O b e S 7 2k < BT PR A W) 0 S
2+ PP RIIE R B B D3 et AT e 2 Bt B 2 R I S 5 9 2 ST A S

% 10 7 F11




A 2 H AU IR SR 5 BT R < 2015 AR5 1 R

3. (HHm G F IR R RS E SR

Ay CHRTE I A RE S B R AT )

5. (I i UG RO AR SR SR B .

6. (IR 2GR RUE SR A4 2015 4R35 1 ZREEMRA) .
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 E AR A
20154 4 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


