A B EE RO RIEF R
42019 £ 2 =TWE

2019 % 06 A 30 H

EEEEAN: ARESETEFRAH
EERXEN: PERITROERAF
EHHEHB: 20947 H 19H



FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

§1 BERR

REEEANMER S LEFRUEARE TR RAFERRICE. R P IHERRIREE K
W, RN AE B L R I R e R AR A 1) SO A ST

FEFEE NP ERATIRD AR A A MREATEEGRME, T20194E7H 18 HEZ A
et M S FE AR AR A AR EENE, REEAB IR ECE . 1=

TR id i ORI .
B BN R DO AE . B R B 0 SR DU BN Y3 57, (EAVPRIESE G —

SE B o

BEE R GHEAMRR I AR R I . BB R, B0 7R 4 R S ml RAT 40
Bl A A R S A 15

AR IV 55 BB R G T

AIREWIE 2019 4£4 H 1 HEEZE 6 A 30 Hik

§ 2 &M

FE G RIFR A ERIE A 2546 505 )
Wy T PR XY/ 5)

e 161726

Ao A 161726

HaiEfE LTI
HEeaREARH 201545 A 27 H

e AR I S
il

371,842,465.52 1y

BB H bx

AHe AT PN GBS, I ™ SR S A RS
RS BB, SERUO AR IR U A R B, SRAG S AR i Hol
s ARACLAR B9 o AR G R B H s A2 OREF 2 i R 5 L B2k
1 25 R B O 2 FEE P 2 0 AN 0.35%,  ARIRER R ZE AN EE I 4%

AHk & DENE Y BRI EOPR R AL R e B HE, %R
FRIFERORRAR IR AL S A A i I e IR R B A, AT Bl 2 d
BB PR BB AL AR 25 BEHLRObR IR FE 5 st e 2L A %
HAFRAE ZHIBRITEEG IFARIEARKITE RO I R H A E (1942
S AT AR, DURAERERAR TR A S B B AKX it
P B En PEREAT 73 AT, WA IR BN PR AR A IBERE T RER S AT
BACTRENS . HIRPEAG I S AE B UL & . AR EE B HIER
PR e SARMIE BRI MBS L, REH R, FEARE Mt
EMSEERAE S ST ECR I R W B PRER IR Z ARG DL L
HIF, FEOUER e 2 B BT 5. ATs BRI, DR

E TR R}




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

PR T I B A S 4% H AR
X FEISIF 2 W 25 25 45 B 35 28 X 95% + 4TI N B T 3 U017 L v
V45 Hr A
b G b i R v % (BUS) X5%
IR 3 A E ARFEGNWERFE S, BRSNS 5w AU R R
HEFHA RS TR AR
HETLEN R E AR AT A A BR A ]

A AN A E 2h¥8
PRI | s mirAeniss A | R AEzs B | o IR
fa] PR o2k

/\é %‘ \:[;

;E”ﬁ SN s A 25 B L
4§E§5§é&§%§EE@§C§% 150271 150272 161726
e
WA AR T E 3% n N n
L 8,085,811.00 1} 8,085,811.00 1/} 355,670,843.52 4
ANFE G N A
AT 24 A ] o
T | IR A | HITRERARAE | g e,
i 2554 AR I | A B R e B TR 25
AN R E R E . | TR AR (R AT 0
§3 FEWMEHBHANESFHERIN
3.1 FEM&als
Bhr. NRmit
E B S e bR WY (201944 1 H—20194£ 6 H 30 )
LA L SEE s 3,105,721.41
2 A -16,223,499.29
3BT 251 35 4 4 LA #AF ) 31 -0.0420
A ARIFE G E =1 E 386,949,507.48
SHARIE S A E 1.0406
1. ERES VSR ANERERA NSRS 5SStk H, N3G sebrii s
KPR T AT 5 807

2+ AW s FE AL S AIA N - BB . HAB N (& 2 fe (A2 sk
) FHBRAA SRR IARAT, AR A QS et il EAI 2 sefirE A2 shiieas -

3.2 B ERI
3.2.1 AR EHESHTAEN KR RES RS LB WS 21

b &5 He g 3
FHEIGK R | FEEKE | SRk | | e _ _
! ® 2O | iz | TLEER | 00 | @0
HEE®
HE=1H -3.64% 1.67% -3.79% 1.67% | 0.15% | 0.00%

AR R A




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

3.2.2 AE & RAENUIRE S RIHFEHR KRR LIS RS B

R EE 4 P E TR R BT AN KR S R AL 4 b i B s R s RE B
%t H B

12.00%
6.00%
0.00%
-6.00%
-12.00%
-18.00%
-24.00%
-30.00%
-36.00%
-42.00%
-48.00%

M~ on (] [Ce] o (] [fe] o (03] [ne] L — (28] [fe] ™M [e)] [fe] (o] — (o]

o - o - o o (] oJ o o — o — (] o (e] o — o o

ol R o R o ke W O ko B ok o g o B a

(e} [e] — o (e} (] (=] — o (] o — — (=] (=] o — (] o (]

L oal o8 & 3 @ d ol LR L Y hoE e &

— — — — — — — — — — — — — — — — — — — —

o o (=] o o (=] o o o (] o o o (] o o o (] o (]

o oJ o o o oJ o o o oJ oJ o o oJ oJ o o oJ oJ o

— SR ENIE AR Y B 25 4R 505 O Bt e (I 28 — S IR AR S B 25 4R K00 O vt b 48T A 3 |

§4 BEARE

4.1 B¢2E (REGLE/NH) FHh

AR S e

A | BR% IR

FEHRH 3

B AEH

e
Motk
FIR

YL

AH

2017 4 9
(FEE =

H5H

B, mit. 2009 5 7 AR LS
HEARA A, AT XS HEE XL,
BB AR, R A,
BT 5 A $3 % s ) W e 47 e P e
R FAE R 54 . W EEAEY)
B2 H0 o GO R B B 4 . FHRSIRIE
100 $EHIEFFHETT 4 . TR AL 2
50 fEHEE AR RS HWRHIE KRS8
i I SR HOUE FR 8 T 42 (LOF) « # 7 H
TERE R SRR FalE 8 0 4.
P IEERAT IR B FOE R B i 4 5 4
7M.,

E: 1. ARG EERELEIER AN AREERERH, FEEE2BEAER H YL,
Lt o B SR 0 AR B RER At CERO H;

#

b=
b

=




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

20 TES MR RIHSAREE TS GESAL LA R BNE) TS
INONGEG [ESE P

4. 2 EE NG H AN AT S IEE B T 5 15 LR B

FGEHNEY]: EAMREIIN, RSB sy (h e N RIS ERES R #
S5« (ATFESRIES R R R GBS BINE) S5 AR S & TS o I R 2
PARA T G 3 (R A R b SO I 8, ARG . B B i JR U B A2
ST, /AR IEH S AT T, NEERE AR E R . ARG N, e
BERAEEE, EMERESRA NPT . BERERTERE DB s & H
FRALBEI L F A R O RE

4.3 AR GEFHH
4.3.1 AP 5 H ERIHATER

B BN OSB3 I O IR AR B SRR, IR B IR A5 A AT I
RN 2o FEGE NS T A A a5 & 0O Gk 2, i) 8 B R 46 00 P 3 ST
HePREF . HESEHAINA @RI, PR R R fa . R A, R
N ELH LB IRER IR ST AARR 7>, A G A AR BE B N AT L E TR,
e 5 BEA B A TR e P o AR o R TN A AT 98 R 17) Y B BT A 4
FALE I AESCHHE TR A AE S BRG] A A (1 7 L

432 RERX ST AR ETULA

e G BN PRSI R R B A 2 I R I AE 5, oA A5 IE T RS S EUR A28
55y R 2R 1A 17D 1 S 058 5 o 8 R 50 L O 50 4 0 W sl 0 30 1 25 5 2 1 2B 0 D D
M52 5y, BN ORI TTH & S BRI ik R, A IdR& A, Ta%Eq
KB BRI B E B AT R (9 2E B SRR A1

AN AN, ARIE 4 % T8 5 49 P W e IR A SRV . oy [ B0 SR SR AAT
BEHIN, ARERRAES S5 5 AT R B R 55 A 6 in 5 5
HLZAES Y RS R S Y, RIS A& 5 R a R B R 414 2 1R A R,
JiR DL 8 B $5E 0% 20 6 D R 4 BT R TR B R AR IR A1 A Sy o T N R R I AT e S EL
AN TAE G ANF RS ML I TSR B AT A

4. 4 HEHIN B SR RE B IR

WEWAN, MWENZEREFEIERE, @FVRZIET, RMBERRET P IEmWL . )
THIAMTIRE, framtor. ZHEE . BT, ARRERE. IRIR RS SEAT ML AR Tk I8 5L

%431 W



FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

K, ABEE BTHIGE. Wk, 18R

S FUR AR AT MU ARBR IR AR o AR e R L HE R

BOEUE AP 23R AR A A R 2k 4. 03%.

4.5 MEHAE KNSRI

4. 6 MEMARSTHAE NBERES T ERE Y

R

§5 WEAGHKE

5. 1 MEHIREEH=HEHNR

KRTABREEMIEIE, BECIYERTE 94. 5%/ A K, FEATERR T 6 Bk 1 FRER .

RN, AEEGHEHERE IR N-3. 64%, [FHDLSEEAERG CFR -3, 79%.

AN, I G AR RS T AT H MBS0 80 A NBEEAR — 0 A8
G PHHEAR T LT I n i

FFe i H &8 () i B S B I ] (%)

1| B 366,951,733.30 93.94

Hrp: IS 366,951,733.30 93.94
2 | BEHH
3 | FlEE I

Hr: figz

B RRIESR

4 | e
5 | &RlfiTA SR
6 | ENIRE ST

Hodpe SEWEIE R SEN R &

Sl A
7 | RITHEERMGEH &6 22,093,846.15 5.66
8 | HAthwzr™~ 1,584,625.72 0.41
9 | Ait 390,630,205.17 100.00

5. 2 MEHIRBATW A RUBER R A S

5.2.1 G WARBHERELAT U ROFABRRERAS

SHf: ARt

4G 175 ARME G o 5 4 B PRI E LG AB (%)
A e MRy o il -
B KA - -
C il i 309,051,531.48 79.87

&

5 0 L 11 ;W




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

o

T T R BOR A
BN

RN

R EZ

4,746,145.68

1.23

ALEIE . A REATIEENL

T O|mim

FErE RO,

5 R BAEAE S EORR
5k

Rl

4

AL G A 55 Ak 55

BHEEWT FURIBOAR R 55k

52,474,499.06

13.56

IKA L IR 3L B

JE RS  ABFRAI AR R 25l

#uE

PARH2TAE

e RE AR

WO |Tv|0|IZ2|IZ || X<

LiE

aif

366,272,176.22

94.66

5.2.2 ERBRBER R BT RAFABRER R LS

AL NIRRT

e

Rlesl

KAHE G

R ML ML ik

o 3 < B B (%)

Kbk

232,315.55

0.06

fill il

298,174.12

0.08

O |O|®

HLJ0s Ty R BOKAE A
BRI,

1,044.12

0.00

S|4

HERFIFE

ALiEiE . A REAIREDL

201.24

0.00

I O mm

HAE IR Ol

5 BAEAE S EOR R
55k

67,439.28

0.02

KR4

35,313.27

0.01

R4

AT AR 55 i 55l

AT TEMEA R 55

45,069.50

0.01

IKA L IR 3 i i B

JE R S5 « BB AR R 55

A

DA TAE

DO|v|o|Z2|Z | P | A<

SR AR E AR R




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

27
S e

ait 679,557.08 0.18

5.2.3 A IREAT W/ REBROBE R R ERRA S
AT AR AR A W ROl H B B

5. 3 A WIARIZ A SOMME o7 2 B 7138 H 5 R/ HERR BT 42 R B R A 4

5.3.1 ME MR T LA ANE LB ST E AR D HEF KT+ RER
BB

SRR NIRRT

e | mmem | mEaR | HE D | snhE Go | o wa
Eefl (%)
1 | 300142 IRBRAED 1,401,282 39,740,357.52 10.27
2 | 000661 K& 112,368 37,980,384.00 9.82
3 | 603259 2 B el 354,904 30,763,078.72 7.95
4 | 002007 L) 1,005,650 30,662,268.50 7.92
5 | 300122 HRAEY) 578,148 24,918,178.80 6.44
6 | 600201 AR 1,354,553 21,252,936.57 5.49
7 | 300601 RARAY) 346,715 18,202,537.50 4.70
8 | 600161 RInHEW) 636,682 16,076,220.50 4.15
9 | 002252 g 2,230,345 15,500,897.75 4.01
10 | 300009 ZRAEY 800,998 12,735,868.20 3.29

5.3.2 MEWARBMRIBHZ A SO E S 5= BB HL B RN HEF T Tide IR
B A4

SRRAL: ARt

b & T

= 5 5 4 2 . A RME . -

PS5 A AR i & 2 (k) - 1#E B
JB)

(%)
1 600968 T R R 65,441 232,315.55 0.06
2 300782 LR 743 80,927.56 0.02
3 300771 R 1,126 62,887.10 0.02
4 300779 AR 1,047 54,485.88 0.01
5 002949 HEBH E B 1,975 45,069.50 0.01

5. 4 REWIRERSF MM R RAE
AT AR WA KI5

5. 5 I E HIRIZ A SOMHE o5 Fe B 715 E LU /D HEAS BB T 42 2 B R A 4
AR GAREWRRFFA 557




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

5. 6 M EHIRIL A SMHE 15 2 & T 8 HL B RN HER B AT +48 37 SCRRAESR
BE A

ARSI AR AR RFAT B SCFFIE S

5. TR EHIRILEA RME S ESFH - #ELBI R D HFHIT LA RSB HH
48

AIEEARREMARRTE IR

5. 8 W H BRI A SOMME o5 F & B 13E LU A/ HEA BB A2 BUIE B A 28
AT AR A RIF A BULE.

5. 9 MEHIRARERE MBI 2 BB
5.9.1 5 HAR AT 45 B A B 3 BRHF B A48 2 B 4
AT G AR WA RS A BRI 54

5.9.2 AE BB BAG I B HBHBUK

ARG TN I RSB, DASR w5 B A0 S A ik B AL G 08 H AR ASSE
ARG B BB FoR AR S EL A SR, DL HORE 9 H R, 7R XU AT RT3 T
Z 5RAGIRIIEE, DASGEH G R RS G . AR <5 32 0 I B A B i 08
ITBH BT, GG RARMITOE B SR A BN E AT, SRAWSIMELS . 25 TR
WITR &2, XBGROREEPRITE RN H 1. BAh, AREEGE RS A I Bkt bRy Bk A
DUN B ah v AR BLdEAT A R B8 B, WP R R I e (] . KB 205, DL o
DS FL Al iR R 3 BTG AT R s ) 48 ) XS

5. 10 & FR A L1 Bt 10 B G 5232 5 16 L v A

5.10.1 A # B R R BUR
IR AR S FRME, AESASEEGES.

5.10.2 1 7 BIR A B S4BT 0 [ 65 A B A0 4 2 A 4
RIEAIEEEFHE, AREASEEYELS .

5.10.3 A3 H G B R E VN
WRIEARIEEEFRE, RS IS H5EGIITES .

5. 11 EHEWHEMHE

#®
[ee]
b=
=
b=



FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

5.11.1

R A FE SR BT IR ISR R A AEY) GIEZ#4RRS 300601) « IRFRAEY GIEF#K
5 300142) HFHABIUEFF R AT EARRA B I E M I IR WA, DNAERE S H i —FA
ZRNAHEDT ATIE Y.

1. BEZAEY GIEFHRYS 300601)

4% 2019 £ 2 A 2 HRAMMIRA®, ZIEHRIT AR RKIEBATISTH) R 25
W R DT U

2+ IRARAEY GEFHARS 300142)

R4 2018 4F 12 A 5 HRAMAHR AR, ZUESR KAT NI A B 5 75 2 7) B FH A,
LTI 45 AN UE B B K B 4 2 B R MR S 45 T 0

X FIRUETF IR SRR P Ui B . ABEEONIR BN IE S, R RS . b
RS (B 55 P SR 35 G A VB B AT 2 7] ] EE R 3K

5.11.2
AR F G BEBT AT 44 B S A R < R E AR e e S s A i BN A B2
FIAE b BRI DA N R RN

5.11.3 FHAth 3 =t B
GARAL NRMT
FFe 4R &H (o)
1 | fAHIRIES 32,902.35
2 | BISGIESHIE A K 954,655.03
3 | BUIEH] -
4 | BICRLE 4,033.72
5 | BICHIEEK 593,034.62
6 | HAhRIBK
7| R
8 | Hith -
9 | &it 1,584,625.72

5.11.4 & RARFFH K TR B R T 8o A
A AR RS LT H OV AT e e fiidz -

5.11.5 1R &5 BIR AT 148 B R FF AL TRUE Z R R 00 it BA

5.11.5.1 R & HIARIE BT AT+ 48 R A FERUE R FR 1B 00 H U BA
AT AR WIARAR L B AT 44 B 5 AP AT AR A PR 5 Do

5.11.5.2 BARBURE 3 B T 4% B B2 Hh A7 20300 38 52 BR 175 490 ) 30 BH

#®
©
b=
=
b=




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

ARSI AR AR B

2

AT TLA% BB PP AN AE T 3 PR 5 L o

§ 6 FFIAE SR

HAL: 4y
5iA HrEENEAEYIE | HEEIEAEYE | AR E 2T
75 A 7B Hor R

i 5 AR S A A R 9,265,833.00 9,265,833.00 373,351,272.83
i R T HA 1) 22 45 A R I 3 00 93,659,651.79
P Fir A T 1) 25 4 e e [B] 4 0 113,700,125.10
35 JH AR R S AR 7 B B i B
b L -1,180,022.00 -1,180,022.00 2,360,044.00
i 5 WA AR I A AL B 8,085,811.00 8,085,811.00 355,670,843.52

§7 REEHENCHERRERBEARERHI

7.1 BR&EBAFHEAE S M BRI ER

At I e BT IS FIE A B R A e 1S DL

7.2 B&EBNEHBEH R SRR AEEST 5 A

At I 2 e BT I8 A B e B R AN SR 52 5 W4

8.1 &EXMHR

|
H
=
g

2. HEREZR

1
3. CHERE EREA Y = 2545 5y PRS- 10 0t 4
4. CHER EUEAEY R 2 HR B PR TR AR BT B 4
5.  (HHM EHEAY = 2545 5 0 PRS- 0 0t 4
6. FEEEH NS TS B,

8. 2 FEIHU M R

HE S EHAR A

2010 o1 om

§8 HEXMHFEF

FeEFE)
&
HERH A

&l

V0N

AR O AT T B AT PR =] S
FEAESA 7S IR AP R 2598 8000 SR T3 B B8 2 e e AL i 3L




FH R EEAE IR 24548 B> OISR B 2 4 2019 55 2 /4Ry

Hudik: o EGRYIR B ORIE 7088 S i ARAT KE

8.3
RS AE A R e A R A R A LB AP, B 7E LN IR B R 4
o A PR A T A

PR E AR E BIE SN, AR AAEESEHEAHRESEHARAA.
2RSS O R 400-887-9555

Mdk: http://www. cmfchina. com

HREESEHEA R A
201947 H 19 H

22

o110 1 ;|

N



	§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名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名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名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




