HEE AR ERFRIESEEES (LOF)

2017 £

.
=
f—a

522

=R

2017 %E£ 6 A 30 H

HEBTEN: HRESSEFRAH
HEXEN: PERVBITROFRAF
WEZEHEHB: 201747 H 21 H



TR B RAE SR B R & (LOF) 2017 4E55 2 =R

§1 EERR

S I HE 2 B A AR TR RS A7 B A 15 S M o K
R HL A TUIE L R P 5 R AR B AT

AT AR RO AT I A TR A AR A S S M, T 2017 4 7 20 AR T A&
S I S AR IR AL AR S, RS AR R BUE R 125
NI T it

S RS LIS (5 1 . B 0LR SR 1 SR R B e 72, (ERAE R — 2 R

SN A SR F AR R RV KR, BV 30V Ve SR 7401 A
RSP

R 5 R B

AW 2017 4 4 F 1 S 6 30 Fk.

§ 2 HE& Mo

FE 4 TR A S HRFRIE S (LOF)
A TR FAREH
e EAAY 161713
AT 161713

RN, RESHEREEREZETIFEN (FLE)

e S (WY HAElE, ERINEFZ S Bt g ARG R
Jaie o B et 4 (LoF),
HeAFAEMH 20104 6 A 25 H

T AR I e ) B

559, 931, 062. 36 11

BB A AR

AR il I BB TS S G [ W a i R,
B R AR, ISR & 22 42 (1 2 i
b, BRI RE R, 19 R B E GG R
LIl

AT AR B B TR E R B . 1t
B AR 73 Bt BLROR 2 M2 5 IR Zh AR R R SR
JIEER T B BB PRI B Hems, 1 G Az
WA ML E {5 F SR . A TR . RSN |
BN E T B, METR . fF a3 2
PLR S RS i AR AR REAT T, ARALT B B
VAR AR R RHTR O3B b, R B A R A
MBI AT MG o T FE AR X {EL 20 B SR S 23 A A
[l T 37 A58 T FBPE R BTE (AR e, FE42 T #265
MM EAE [, S FEAR MR, AT PRI i 5 B A ok o
R 25— G g B A W B RO e, 34 RTE A TR AT
FRARE ST T F R B 52 - TR o e S b AT I SR I £
IR PR BEE . ISR AT 20 B 5 BT B B GE

F 1 k9




AT FIRFI B RLIE SR HE 4 (LOF) 2017 4E55 2 =G

HHTE.
NG se 2t s G e AL
AT A TSR T 3 B RS b, TR
ARG YA e AR ARG 5 T B i g 2k 4, (R TIRA B S A
LR
REEHAN RS EHARA A
HEEEEN Hh LRV ARAT A A BR A
§ 3 FEMFZIEHAESHERIN
3.1 EEMEER
Bfr: ARG
F W 5T WEM C2017FE4H1H — 201796 H30H D
1 AR S sk 5,107, 787. 99
2. AHAFE 4,448, 816. 24
SﬂM%Fﬂﬁz{ﬁﬁ$$ﬁMﬂ 0. 0075
4. ARG T 1 563, 794, 795. 18
5. HAAREE A A E 1. 007

TE: 1y Prid e SHR IR A SR A NNWEEE 5 2 e - I T, TH A B S Pl i 7K1 22
(ISPl &

2. AW EI IR RS AWM SN . BEBaE . AN (AF A e EA SR D 1
BRANOC B i IR AR A0, AR A ] 2 sl dieas n_EAH 22 Se (e AL sh il as
3.2 & FERI
3.2.1 o3 5 I S A0 U E I KA R 5 R H D 4% L B v Wi 28 2R 1) LR AR

X X X b gt B A Sk v
" HEEKE | EEKER | SRt _ _
B B o b2 eI 2E) Ll& K@;/ﬁ% O-06 | @—®
HFE=A4H 0. 82% 0. 08% 0. 22% 0. 08% 0. 60% 0. 00%

b
N
p=1
=
©
b=




TR IR RS 85T R (LOF) 2017 455 2 4Ry

3.2.2 HEE A FAEMURE S RTHFEH KRS KL S5FRMLS R AR R

ZHH LB

FaRE AR S (LOF) He4 080 5 vk e 1< 22 5[] 300 40 b A Bl i 2 32 1)
i sk kAo EE#]

72.46%

57.97%

43.48%

28.99%

14.49%

0.00%

2017-02-20
2017-058-28

011-03-08 { -
011-07-14{ -~
011-11-10 { |-

-
m
o
=
[}
=
o
[}

20
20
2
2
20
2

| 2010-08-25 -
z
z
2
2

Bl (e AR R CLOF ) RE G Gy Sl e TP 0T 1 e

§4 BEAWHE
41 EE&LE (RESZEND) Fif

=i

oo B (TR CLOF ) ol bk Rl B b i 4

/\ ¢ Q—é /ﬂ N >,
4, 4% EARFEEHIFE LR | TERMN i

EERE | BEHM | AER

1o, TrEHm 1. 2006 £ INAFHRE
BEERARAR, JojE BER T
Wi, BRI, 25, 2011
ST [ AR AR BT A AT R, AT
AT LI I BRI 3 B 2 4
;$%§22m5$6 ARV 7 RO BUE SR B 3 4
] 5% &% oK - 11 FH P 4 & 5 1% T T 3 R < A v AR
et IEE R M40, I
EHEHERER TS ES. #HEE
FARFI G253 RO F5 48 7 A 4 (LOF).
HRHHF] 1A B B G5 R 5 4%
VRS, HEHEE 18 MAEH G
BRI R ES . HR e R 5 R

b
w
=
B
©
b=




TR B RAE SR B R & (LOF) 2017 4E55 2 =R

s, Mt EEHIEE
TR R 3 4 (QDTTD.
1 18 AT 0 B AIE o % B 0 <
I THZE 6 > H T U I BAIE S 4
AL SH R E IR Y R R SR
RS, HEEEERT WS
L AR P R BB 01 T 3 AU 1k R
FREREGMIEFR R EEER
H,

e L AEESEHAERSLMAMEIR DA S G RIAMH, FEESLHERH LT
&2 EAE H N ARG SBUE R ER A S (RO H I,

2+ UEFF MPAF PR AR A AT P2 GIEZR AL N SR SRS BRI S THIEZR MOl A
VG S E
4.2 BN RGP AT S5 R 715 15 100 (4 U B

BEEEHNAEY: ARG AN, REGE AR Ch AN RILAEREFF R 5T 45D
(CATFFERUFFF TR ISR B ML) S5 SRR S I & TS Tt v ) AR BA & (AR RS
REFI G R B 5 4 (LOF) AR FSRESEH N ZE, AEMSHEN. B 5t
() SR NS BRI S B 0577, AR A& HI B I RTIR T, MR e A N BR R as . Ak i i)
W, BEESBIEBAEGIEGM, TMHERESRA AFRRAT A FEERHRETEHE R RIS R &
B IRIVEHEIN S I a5 R P RLE -
4.3 AP GH U
4.3.1 AF3 5% B RIPIT IR

BEEEHN (LUNER “AR]7 ) CEIETEEMNBT T ITEMR G R, RS 5H
BEAAFRR TR 2. ARVES T IrA A G &R TN R&IEE, 6l PRI % 1% P
S HEFRET . AP AR BHRACRHIE, IR R R A s, B e, BB H S
SRR EARR IR TTAIAR K53, R A S L BAERPGEE N AT LLE FE R, iR
(IR R E A PR AR Y o A RIAHCHI TR ) N ST A B AT, AR T2
AFAES R A A AT 1 )
4.3.2 REZ BT AT

2 F] AR R R A & 2 M F H R A58 5, A& A5 1R AT e 3B A 128 & FI f i
(R 1E H I R 5E S o B DR 58 40 R 150 08 S B 2 1 25 75 TR AR IR [R) H S IR) 28 - 8 v 23K AH
KR AL RIS, HFEAAIIRSE, TRA B L AT R Bt H &

FhRb.

b
SN
=
P
©
b=




RS R RAEZR 5T R (LOF) 2017 R85 2 Ry

AAREHIN, AFEGE UL 5 B AL AR AL RSB RIA RERPIAT, AAH
P BB 52 5 B2 5 B AT 5E0T 18] H 1 58 5 AN AR BRAZ B/ (1 L 28 B Bt i e S 24 H
JRAZ R SHITETE o it N AR R I 7T RE- S BN 2 152 55 AR 2 & R B K 0 58 AT o
4.4 G AR S TR RIEIZES

WEIIN, MWENEREGESRE, KU HECERR, RMBURZER bt Hrh =
=LK Dy T L SRR B AF — SRR tH I — B S9I8 R o[BI 2017 4F —Z=JE R i
B, FAVAREIRIE S & F R R 52, ZIREEE KRR RRET 7 VEIE e, A& L,
ARG AE YRR HSALRT, dERp AIREE, JFRRERRFBR A A &
4.5 R EHIAEEKNLSERI

WA IAN, AFES M EBKEN 0. 82%, RIS LB FEHIE KN 0. 22%.
4.6 REWNEERA NBERE SR HERE R

AN, A SR AEIES: T A AR H I G 0 B A N BCR AN 0 A S iR
PHMERT LTS

§5 BEASWRE
5.1 REMREEH-HEGHFR

FFe it H £ o) R B BRI ()

1| Bai st - -

Horpe B2 - -

2 | BHeER%E - -

fi] 7 AL 2 F5E 690, 392, 316. 60 97. 38

Hrp. iz 690, 392, 316. 60 97. 38

Vi X UES - -

4 | SRS - -

SRR AR R - -

6 | LNIREEHT - -

Forbre SEWTEC R KN IR B

S e

AT R MG T8I &A1 2,453, 465. 91 0. 35

HoAh %t~ 16, 097, 560. 81 2.27
9 | At 708, 943, 343. 32 100. 00

5.2 MEHRZATIU A ROBRERTAS
5.2.1 WEFRBATI I REFABRERBEAS
AT G ARG WIARRFFH ISR .

b
o
=
P
©
b=




AT FIRFI B RLIE SR HE 4 (LOF) 2017 4E55 2 =G

5.2.2 HEWREAT I RKPBER R B RBRZAE

AFE G AR WIRAR B R R

5.3 MEFIRIZ A R GBS 758 ELBI M HEF KT+ 42 IR B R B 4
ARG AW IRR AR
5.4 |EHREFFBFHIROGFREAE

e

77 ol

NRE o)

e B E ] (%)

1

[H X i

35, 282, 743. 20

6. 26

2

RAT R

3

e fir

Horr: BUEME

SR

b i 27

454, 586, 573. 40

Al e YT R 5 7

I

200, 523, 000. 00

A ORI A2 i)

LA

O [0 ||| 01|

HoAth

10

#if

690, 392, 316. 60

122. 45

5.5 I BRI A SMHE 5 E ST 1#E H BN HEF BB 142 27 5% B 40

F5 frgs g 555 44 F% ¥E G | ARE Go) | HREEEZRERE (%)
1 1380341 13 M A I ik 600, 000 | 50, 274, 000. 00 8. 92
2 101554078 | 15 753 MTNOO1 500, 000 | 49, 920, 000. 00 8. 85
3 124024 12 HH|% 470,290 | 47, 033, 702. 90 8. 34
4 1280037 12 fEa it | 1, 100,000 | 45, 474, 000. 00 8. 07
5 1280426 12 K24 ff 700, 000 | 43, 260, 000. 00 7.67
5.6 #i8 WIREA SOHE & 2 B B BN PR R 48 B P SO RS B A
H

AR G ARG IR KRR 517 SCHFIESF -
5.7 REMRRA RME SES T = #E A X PRI L2 REBRENHA
I G ARG IR ARFEA St 2w
5.8 G IR A RME 5 FE ST = 15E He A KN BT L2 BUIES 3 B 4
AR G AR IR R R BGEE .
5.9 ME AR A E SR I E K5 B U
5.9.1 M H AR REBOR
RIEARSAFME, AEEFS5ENEZS.

b

p=1
p
©
b=




RS R RAEZR 5T R (LOF) 2017 R85 2 Ry

5.9.2 | EWRFEETR T K EFUH R F o MB 8 HH
ARG ARG WIRARFFA B G54

5.9.3 23 E i B SR B VP4

WRIEAIES G FME, AESEASHEGIHTZS .
5.10 |HEHA G E M
5.10.1

5 I N B G BB AT+ 44 ISR AR AT EARR A PR E R TSR
7

—HENRZEINTTE
5.10.2

ARSI .

VA, AR ] H AT

AN GBI AT+ 44 BRSO Y 2 e RIS A ISR e, AN BN A BE AN i A

R BEE LIS N E RN .
5.10.3 HAM BT =M%

=) e

AN

e
d
iy

s (o)

A7 RIE S

5,861. 21

JSIYSCHIE S35 K

2 Y BEA

RS,

16, 089, 781. 59

ISUR G EEN

1,918.01

FoAt YK

I

At

O | 0| ||| |WwW| D+~

it

16, 097, 560. 81

5.10.4 15 HIRFFA B TH B0 10 T ¥ 85135 B 40

ARSI G AR AR B AL T B0 B T e 4 7
5.10.5 HEWIKR BT+ 4 B = HAFETRIE SZ PR 1E DL B YL B
AIEEAR A IRAR AT IS -

§ 6 JTIAZEEHHREN

B

T A G 0 AU A

741, 094, 096. 13

e TS0 ) e < A D £ 0

82, 838, 142. 46

9k - 1 5 ST ] e < B ] 5

264, 001, 176. 23

T a A1 3 S PR A B A (B L =" 35851

0 ST A I < 0 00 i

559, 931, 062. 36

b
~
=
P
©
=il




RS R RAEZR 5T R (LOF) 2017 R85 2 Ry

§7 EEEEANCHERRESBRARESRENR

71 ZEEHEAFFEESHBRIFNL
ARAR AP A B AT PR W B A A A e L.
72 REEENCHERRSRBEAR S 5 AN
ARAR AP A B AT PR Y B A A A e L.
§8 MMBHFRKPIAMERSR
8.1 MEHA R —KRRERFAESHBHIAREGET 20%KI1F L

SR Y e BB IS R SR AR R A
%%

% Rt S A L 1) \ )
B I B w14 ity | el |
w | R | IABIEE R 20%00 e o e R

N 4 WA | =4
i1 X ]
Il 1 20170401-20170630 136, 096, 174. 00 - - 136,096, 174. 00 | 24.31%
WL 2 20170401-20170630 200, 030, 999. 00 - -1 200,030,999.00 | 35.72%
P B R

AT GAFAE R IBUE T A S G AL A B B0k 20% 500, AT RE 2 HBLER Hh B ml 4 &5 A
(8] AT 51 5 2k i EL R 2 sl 28 51 R L S iR s P U, ik i BN AT RE TV e It AR B0 4 7
DUREX i A AR AT AN HBE [ iR, e AR AT N RT 8 JC S I [ 5 A3 1) 4 B 2 U

§9 HAEXMFEZR

9.1 HEXMHHEZ
o F LR I R D1 e TR ST A T R A A B ] B SO
o FPE R T R P R O3 e R R S TSR 51 2 AR IR I 4% B R 4 B ST IR S A
CHRE R IR RS (LOF) &5 R) |
CHmE RN i MU 7 A 4 (LOF) FEE W)
CHFE R fr IR RS (LOF) 53 )
6. & E BN FREAAE B,
9.2 FEIHHI R
ARSI RA R
Hihik: A ERYIR R KIE 7088 S HE R HRAIT KR
9.3 EFHR
RSO AT AEFR R 2 A PR A R BRI s AR, B ED N ) N BIE R R S

—_

]

W
v

S
7/

(@3]
P

% 8 7 $k9 7T




B ARG ALER R R R4 (LOF) 2017 558 2 Z=EHiE

PR3 ] 25 1)
PR E W AWAE PUH SN, WTEHAESEEAHEREESEHEARAF.
2RSSO G 400-887-9555

Mk: http://www. cmfchina. com

HEREREE AR A A
2017 47 A 21 H

b
©
=
B
©
b=



	§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 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	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吊股票投资明细
	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吊债券投资明细
	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吊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吊贵金属投资明细
	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吊权证投资明细
	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 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式




