A I I 18 B IR SR 0k < 2015 S5 4 TR

P

| IR ERS R R R ES
2015 58 4 =FHRE

20154 12 A 31 H

HEBTEN: HIRESTEFRAH
HEXEN: PERITROERAF
WEZEHHR: 201641 H 22 H



A I I 18 B IR SR 0k < 2015 S5 4 TR

§1 EEHRR

FES A TN 0 S S ORIE AR TR AETE R G 3 1R SRR B K,
FEXF FE N A FCSE L AR IR0 58 BE M AR AEAN Sl B AT

BEFEE NP ERAT RO H R A SRR AR S EFME, T 2016 4 1 H 21 HE& 7 ARE
I S da bR ARG RS SN, RIEEENENFIEREBRICE. 3= SRR e
KR

B PN ZRUE LAWSSAE L B 57 (9 J5 A BT E H R  B5 77, (EANRIESE & — 2 &)

BE M AN SRR HAKRI . SVTH MR, Y TEME AT U ST R4 ] 152 A
RS .

AR il % BRER Z H

AE A 201545 10 H 1 HiZ= 12 H 31 Hik.

§ 2 E& o

A S AR TS TP L RO
TN I 5 2

B FAUD 161725

K INE] 161725

HEGIE(E T YA
BG4 2015 4E 5 H 27 A

s BRI S AU 50 610, 194, 698. 30 >

AFE G AT WE AR BT, IR R BB SR A RN SR A
AR BT B, SEBU AR TR SO R B, 3R1S SR AR E0IL
s AL 4R o AR ST H AR A PR FRIE S i s R 50k St
2P O 125 P2 ) 28 0 (L ANER I 0. 35%, AR RER1R 72 AT 4%,

BB Hbx

AFEE DI IR EOVR RS, RAIZE Rk, AR I1E
U B S FA M R R AT Hesh SR Bk
Bevto RERSTE AL AR T T AR A 48 B )l R ol B LA
HRANS EHIARIHREL IR IR A Ha B0 i b FAUE (22 Bl
BEAT AR A, AR AR ERAR T 4. e B KR AR BB
BB s FAPEREAT 00T, A0 AL B E R A B A R AT RE R T 2 A T 254K
SR AR 0 SRS A B AU B o AT BN H R
SHA SRR E R, AR, FEAREM LS
KB A SARMTEBCR I R . BRER R ZE AL IR DL A HL R
R, FEUACER B B LA HE T 58 TS FHIBRINIEE, DAR i B2k
FEE L BIASE G B TE H AR

HHAIE 45 Bl ot %8 X 95 % + e RN IR 1T i A7 Bk R 30

élj_lz *%‘\
M 45 bE e i v BUE) X 5%

o141 om



A I I 18 B IR SR 0k < 2015 S5 4 TR

HEEFA R SEHERAF
REEFEN R E AR AT I A BR A
FHTE FRIE A TR 5L
. AR i R A A i 1 B o
T B e B S P Se T
A s W90
NE T RIEEAE 5 150269 150270 161725
@ IR
- 143, 328, 276. 00 1y 143, 328, 277. 00 4y 323, 538, 145. 30 f/

PR A A 0
HAMRMR . i
XA RE HIRFAL o

FAT TR EE A 80
HAMRMR . ez
XA RE HIRFAL o

AR 4 A i S
&, HARE AR
B v TS 25 1 R
fiE

§ 3 EEMSEIFMEEHERI

3.1 EEM&HER

Hfz: NI

B B L

WER C 200154 10 H1H — 2015412 A31 H )

1. A S o

-26, 153, 941. 61

2. AR

76, 546, 790. 93

3. AT Y8 2 4y A0UA W R ) 0.1719
4. PRI & %7 1l 530, 023, 733. 57
5. BRI S B E 0. 869
1 TR RS GHRRR AN EIERFA NNWEAE 53 e ST, T2 G PRI s K72
KT o+

2. AHAC IR R 4R SR S AR SN . BB . HABIRON RS A M EAR IR 1
BrAH SO G O R 80, AR AT 2 s Bl as n B AR e (E AR sh ik 28

3. AEEAFT 2015 45 H 27 HAER, #EAREWRAZL S A KRB —F.
3.2 ZHEHERI
3.2.1 ARG HEESHTIFEBKE KIS RS LSRR 2 5 L

_ b & b
AHEMKZE | REEKER | LSt
B @ W= — HREFR | O—6 | @—®@
HZD

HE=AH 24. 07% 1. 73% 21. 95% 1. 68% 2.12% 0. 05%
VE: TG R I 28 R = iR B FE 20U 38 2R X 95 % + Gl LR N IR s A7 3 R HE R 2R (B

Ja) X 5%, &t B EAE RN AE 5 H ST

2. KIS

%ZJ\ 11 J\

EFTF 2015 5 H 27 HAER, HEAHE PR AR S B AR —F.




A I I 18 B IR SR 0k < 2015 S5 4 TR

3.2.2 BEEAFAERDRESHHR THEH KR RD KI5 R LSt LB AR
R AR

FERG P UE R E S Bk S O SR T R 3R S R e A B AR 2R A I s
BT L

8.00% -

4.00% 1

0.00% -

-4.00% A

-B.00%

-12.00% A

-16.00% |

-20.00%

-24.00% A

-26.00% -

O15-11-23 { [-====mmmmp o pem s mn oo g e

LU R FaT [ P T [ R S—

U R T 1= i =l S S A SO

20180716 [ =
D15-0F-26 | [+

Bl n R TR n i T S N

-32.00% | : : ;
F-- =] o (=] =
a2 = o by
[u] =) [ie] o ]
g g g = =
o o W (=] W
o 4o o o
] [} ] o ] ]
(=] ™ (] (] (] (] (] (] (] (] (3] (=] ™

— F e i R A SR S GRS TP TR R s — B e e el £ L Rl ﬁ."t»".‘=-|
VE: 1. MRAEE S A FIE : ARSIV T RERM = AME T B4 V=1 85%, 498 T rhilE (il
PR HURAR B 86 34 AR T (0 B8 P AN T IR B 72 10 90%, AL T AR L4 77 1) 80%; A4 A
A8 5 H A EAEHNBR AR I B & L TN 2 Sy RAE G J5 B AR AMIE T 2R 4 W 7= 4 5%t I 4
B} ] H7E—4E A IBUR . ARE4T 2015 485 27 Ao, ARSI HE 6 M WA
e, OISR AR IR S B e 1K
2. AIEEEFT 2015 4F 5 7 27 HAERL, #EAR S WIAR R GO AW —F.

§ 4 BHEAMRE

4.1 BE2E (RESLE/NA) Hih

AR AN | 5 \
? bih
B WS Towim | mERN | AR i

T AF4N | 201545 - 9 T, 5, hEEEE, EEYM
e 27 H 1, FRM. 2006 4F 0 N\ $A i 2 47




A I I 18 B IR SR 0k < 2015 S5 4 TR

HARAF, PATH TR 2
B ER R AT XU A
BTN, MR RIEEHE. [
R, F BT AR R
L GRh TR TR, BT
LB T ELSE . IR
iE 100 FRECES R H IS FiE
TH 2% 80 A2 5 B G\ Ta BUIE 57 12
TR G R R . IRUEHT
5 EALEEFL (TMT) 50 38 5 T
TR BROIE F7 5 08 2 4 R FL B
R4 R PR R R SR SR
By G AIE I 45 8 T HE v A
W22 50 FRECEFH R E . HH
HHIE AR AT 18 500 OIE F5 ) A
Gy FE R IR R S AR o R
WEF R4 R PR R
o BuEIF A 4 . FH R ENIE
EVE LB FAF A E I 4
HEeaw,

Farar, 5, hEEEE, &5
it BAEIR T RAE ST
e A PR 23 5] J VT 76 48 S g 2
B, 2010 SRS A ARER T 2R % 4]
T A PR BT A F) S I W 4T 4 3 5
ZOARAF], MFHZEWHET.

T AF4 | 20154E5 H - i HA¥6 T W& 7T S Ak SR S AT 9T 1
Henw 27 H fE, 2012 SEIMAFEHRSEHE

RAT, EEEREA RN
WS, MR SRS 78 A,
PATFE R IRIE 100 f850F 5%
Hg . HE P UERAT IR U JOIE
% I 4 N HH T AR A FR
A A = g ot L
1 ARSEFRESLHIEIRH P NARSARANH, BERESELHFET H LT
HEZH ) EATHYAA T MRS ER e AL CERD HE;

2. I MV BR B AR EEMATI B2 GIESRAL Y N R SR I s TR Mok A

A BIAH S HE -
4.2 BEANR G AT E B E-RTEH KA

S EHAF Y AEAIRE A, AR B MRSy (RN RIS EIESR BB 2 69D
(ATFPFARUE IR TR GBI FINE) S5 RIE BN A ISt 4 J0) R DA B (4 v o

40411 m

hsil



A I I 18 B IR SR 0k < 2015 S5 4 TR

IEFAER B JOEFF B I SR S A F)) SR EVERFNZAE, AEWELEN . B HR
UPE FAIE 2R 087, AR AR AR VAT SR T, et A AR A 2t . ARSI,
HEIBFRE RN, TRFESRAAMRIAT . EENRETEE R RISEREE R
PANE IS A TR RLE -

4.3 AP GEHUH
4.3.1 A3 5 B RRATIB R

BEEEHN (UM “AR7 ) CEILESEEMT T ITEMR TR, #iR SR A
HEEAANTFRER T RFN 2. AR A HEE RTINS R E,  Hil i BRI % 1% PE 2
S BEPRER . ARHRAE ARG, AR TR RGER s, BB, A EAaH
R TTUR BRI SRR K 7y, R A S S ARG R N AT DL R, R SRR
R R L P AR Y o A RIAH S S ORI N A R Bt & T8, AR BT AR
A SR A G A LT R ARG ARG A, MrAHeREcES, BEd
RAZG FG—3IRT s AEFA AR G KA R AT 7 AP 5 .

4.3.2 REX BT AT TN

P AR FR A& Z M F H R 5SS, A& 25 1R AT e S 3 128 5 A1 i ik
IR H I 0158 S o B PRI B 4 45 R 50 8 SR e sl 1 55 75 8 R AR A TR) S 1 38 5, o ) SR AH
KR A AR RS, HFEAAIIRSE, BRI AR B e AT R B A &
S5
AIREIAN, RIS L 5 32 A DGR BRI . S S RN RERPAT, Ao
AR A EZ 558 5 I A TF e R H ) 58 5 ANEAE RS BUD B BRIA AL by Bk 120k 2 24
FCZE ) 5% FITETE . i A AR R AT AT R BN A1 22 25 AR S a6 1) B K e W A8 5047 9
4.4 5 B SR BR R AL SR I Ui B
4.4.1 REW N E ST RSB

WEMN, NEANEREFEIRRE, S5 HIMERE S A FATRER, JATIIIHSEAT 5
DT HBCE, RFFTTIRAPERFSE S RA o Ul FR R EER & I Bk 23. 17%, T XU KE
AN NETRATTE, MATRE, B o™, RN 85 a0 AT
EHMEL RAT. ERTE L. sl WS R R S .

KTAFEWEME, REMANRNIN TS E R R IEREE, BE OB RYERFAE 94. 5%
JE AWK, FEARTE R TR B A A ER i

5 0 4E11 ;|

ﬁ
5

v



A I I 18 B IR SR 0k < 2015 S5 4 TR

4.4.2 HEHAZEEKN BRI

BEREIIR, RO BIFEN 0. 869 Jo, ARG WM HIFEIGKF N 24. 07%, RIS
HURR I G F 0y 21. 95%, TGP RIIL TG e R ME, Ry 2. 12%. EEJRFA =5
LA H W A F e R RTANEEEN A F AT N BRI R T R B T E A,
RN FENFEEEEE TSR, ITITRERIE & TR, =2EEHaM
REASAL, IS R 2 R RF O A E S 1A AR B
4.5 REWNEERH NBEE SR ERE B

MIE R 2 (ATFERUES R RIS EHINE) BT — SRR ER, AR
Ja, BT H MBSO BT AR AR = 0 ANBE T AR T T e e
(0, e BN 270 5 IR 7 T DA R

AN, AT SR AEIES: T A AR H U G 0 B A AR AN 0 N S 1R
PHMEMRT LT T

§5 BEABHE

51 I_REMARESH-AHEGHEHR

e i H &/ (o) b B4 BB PRI ()
1| B 500, 832, 680. 95 93. 25
Hrp: IS 500, 832, 680. 95 93. 25
2 | BEWER IR - -
Hpe fiig7 - -

B SRR SR - -
i B AR T - -
R A A A R - -
NI G Rl = - -
Horre 2T 2 (1) SN IR 5

i~
O | B> | R

6 | HRITESANSGE LM ESE1T 31, 218, 870. 10 5.81
HAth w7 5, 038, 205. 77 0. 94
8 | &it 537, 089, 756. 82 100. 00

5.2 MEMIRILITI RO ERFAS
5. 2. 1 REHIRABHEBE BT R BERRA S

% RSl ~feiE Go) i FE B B B EL ] (%)

A ARG AR M, il - -

&
(o}
b=l
H
b=l



A I I 18 B IR SR 0k < 2015 S5 4 TR

R L

il k.

500, 832, 680. 95

94. 49

A NI /8 N S W& N S |
A

S|4

R FE &

AZiEIEH . B REAEREOLY

Tlo|T|lm

eIk

—

B AR BAEAE SRR R
55l

bl

Bl

HH G575 e 55l

FBEART FEAEA R 55k

KA PREEAN O L0 B

JER RS BRI AR AR 55

HuE

BAARE 2 TAE

A RE AR

i ™o |T|o|l=2I=|0 )Y

gie

AN
=

500, 832, 680. 95

5. 2. 2 MEWIARBRB B EAT W R BB R A&
AT A R AR AT AR B2 O

i)

ZIN o

5. 3 MEFAREE A RAME & T 13E B R MNHEFF BT 42 BRI R B 4H

5.3. 1 IRERRBEE TR A RME SEESR - FE IR PHEF R HERER

Bt R4
Fe | mmm WEsk | MR D | ARbE Go | e P
tefsl (%)
1 000568 FINEE 2,788,771 | 75, 631, 469. 52 14. 27
2 000858 TR 2,727,826 | 74, 415, 093. 28 14. 04
3 002304 FER A 1,059,217 | 72, 598, 733. 18 13.70
4 600519 TG 324, 784 | 70, 864, 620. 96 13.37
5 600559 SR ] 644, 548 | 38, 782, 453. 16 7.32
6 600702 TeHE1R 1,654,956 | 37, 881, 942. 84 7.15
7 600809 Ly 7 39 1,593,371 | 30, 704, 259. 17 5.79
8 000596 et 705, 720 | 25, 758, 780. 00 4. 86
9 600199 Sl 2,387,565 | 23,971, 152. 60 4. 52
10 600197 Ak 1,352,682 | 19, 816, 791. 30 3. 74
7 o1 m




A I I 18 B IR SR 0k < 2015 S5 4 TR

5. 3. 2 ERARBBI R A RME S EESR - FE B PHEFRIT LR ER
g

A AR AR A RS SR

5.4 |EYREFRF B RN GFREHE
ARG RR A 7.

5.5 MEFIRIEL A SYME 5 BB 3E ELBI R/ HERR BT 144 57 30 A 48
ARG WIRARFFA 557

5.6 5 HIRE A AME GE SR HE AN HEFRIET 4 B SCRRIESR R E
|

AT G AR WIACR A B SCFRFUESR

5.7 WG HIRIE A AMME SR SR HEHIRNFFRET LA R RE YA
ARGAMEWRARFFA SR

5.8 5 BRI A SEMME 5 E G138 LB RN HEFF BB A8 BUE B3R B 28
ARSI AR IR AR A BUIE .

5.9 MEHIRAFE SRR KBTI 3L 5 1B 0L i A

5.9.1 5 HIRAE SR BB B S MR m B4
AIEG ARG WIRRFFA AR5 4.

5.9.2 A EE TR MIE KB BUER

AT EHENAIZRIBAR LT, AP i B8 RO A A BIA S G B H AR RS fE i
TR TR TE PR AR XS B BRI, DAEIIORMED S B, RS TR RTIR T, 2 5 BE T
s, DASE 4 A XU YA 2 R

AT FELE X IR S T s AT B, 456 AR e MR S R A JAG E
KV RAVRBIELS . SR &40, B2A REREPSFREI A 1. sehh, ATk eiek
12 FHIBCHR U1 B A v o A PO B AR AR (] K 73 £ A R R 1 L RO sl 2 XU AT A 24
DL, LR DR F A i AL 3 U AT SR B s ) 1 A ) XU

5.10 |EPRFE SRR KB FIHER 5 1B 0L i
5.10.1 3 E FUH s 8B BUR

WRIFEAREERME, AEEASHEGIYALS .

%8 I 1l W



A I I 18 B IR SR 0k < 2015 S5 4 TR

5.10.2 & HIRAFE S B 0 B 5 1 2 3 O A4 23 B A
ARSI AR AR A E G5 A2
5.10.3 A< E GO R B F I
RIEARE S FAME, ARERSSEMMLS.
5. 11 BRHAMEHHE
5. 11. 1 A5 A FE G35 ORI+ 4 155 (0 R AT AR R BB 01 1L A, A7 2EAR 55 il
ART—EN 2R ATl T LT,
5. 11. 2 ARG HE BT IR AT+ 424 B S 5 0 Hh e 5 MR T 46 M B P, A 7 B ATl 32
TR b BRI B A N FE N
5.11.3 HABBE =1 B

K5 SR &8 G

7 HEARIE S 712, 916. 37

JSISCHIE S i K -

A A -

INLC&IPSS 7, 586. 53

IS R A R 4,222,224, 64

HoAth N YSCER 95, 478. 23

TR -

HAth -

Noii ookl BN N e N I IS NGV NGRS

ait 5,038, 205. 77

5. 11. 4 MEWIRFFH WA TRBSAR TSR 65 A
AT AR IR AR R AT A T e IR W] #4851 5%

5.11. 5 MEWRET T2 R EFFAERBEZIRIFR A PH
5.11.5.1 G HARIEEEHE AT T2 B E P AR TS 52 R 1B L O U B

AN AR SRR Bt 0 A 44 B S R A AR AE G B2 BR A1 DL o

5.11.5.2 &G HARFAR I HE T F.48 B 5= A2 AR U8 52 PR A5 45 1 1 B
R AR IR R B R

#
©
b=l
H
b=l




S IR GRS B 4 2015 4755 4 Z P
§ 6 FFHRRELHHF)
AL A
73 ] > N =y
R EET A (5 | SRR B (g | R
nE AE: GBI | RER cEe) | s N
; e EEAG0

7 WA S 0 BLUE

66, 098, 145. 00

66, 098, 146. 00

289, 243, 295. 37

07 U 1) 3 < A R 473 40

390, 640, 973. 34

Uk - 5 $0H 30 ) 35 4 S [ 473 0

209, 493, 528. 71

ﬁ%%%ﬁ%%ﬁ%Eﬂ%ﬁ
ot/ LU =" 3181

77,230, 131. 00

77,230, 131. 00

-146, 852, 594. 70

A YA & 0 B A

143, 328, 276. 00

143, 328, 277. 00

323, 538, 145. 30

Vi IR BB BTN AL G = 3 B2 1] A TC X P A 00 2 o <A AT 5528 3 3 0

7 ZREEENGHERRSREARESHER
71 REEEAFEARESHFRHFIL

AR W AT S N TCIE H [ A B4

7.2 REEHANCHERTRERRAR S5 YA

A N AR S e BN IS T A 5 4

BREAR ST D

BRASEE I D

§8 MR EE RN IMMERSFR

AHe

F A BB T 58 R AT Sl 55

9.1 HEFER
v IR R R R

—

]

l\D

§9 EEXMHER

BREEEE

SRS 7 A < AT BR A ] R ST AF
v RIS B B D3 2 A 7 P R 1 R B S e T 1 SCA

3. (HHEHIIE B AR B RS BFD

CHAT P IR B0 JOIE SR 15 2
CHA 7R FPAIE R B SR BB 2
CHATR P F IR B JOIE SR 35 2

SFEEVL
SHEWHT) ;
4 2015 4F56 4 FREHRE)

010 7 11 b

EHLNLL 2015 4F 12 A 15 H o 5 5 vk H e A 5L 46 7 T iF (il 4n 40 . F8 7 e




A I I 18 B IR SR 0k < 2015 S5 4 TR

9.2 U R
S AR A A
bk R ERYIE R KIE 7088 T HH R RAT K
9.3 HERHTH
IR SR AT /AR R I A A PR A T ELBE S AR, S AR L R P BR R A e
PR F] A B
BEF ARG B EEN, FIE WAL S AR RS AR A A .
PRS0 ELAE: 400-887-9555

ME: http://www. cmfchina. com

HEEESEHRERA A
2016 £ 1 H 22 H

2

%11 o 11 |

\|



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金的投资策略和业绩表现的说明
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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
	报告期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	影响投资者决策的其他重要信息
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


