HEFIEEERES R RES
2017 £E58 2 R

2017 £ 6 A 30 H

HEBTEN: HIRESETEFRAH
HEXEN: PERITROERAF
WEZEHEHR: 201747 H 21 H



FA R I 1 B IR SR B0 R < 2017 455 2 TR

§1 EERRN

RS E N NE S LERRIEARE IR AR EICE. R IR IR B K IgR .
T A BRSPS R AR AN ) S BT

FEIEE N EHAT R A IR A R RE AR G S FPE, T 2017 £ 7 7 20 HE 7 ARE
T S5 fahn . EHERIUNMBRA GG FNA, RIERRNEAFAER B, R PERRR K

HH

pus
E=

IJ_Y o

ot

SR VE LSS - B 53 SR U E BEAE T AR e B, (EANRAE R & — 2 B A
S 724

B MIEENGTFAACRILARE I . BeoEA WS, BB AT 558 DR SR AT A2 Bl 1 A

e IR R

ARG S TERERE T
AREWIH 20174 H 1 HiZZ 6 H 30 Hik.

§ 2 HE& ML

B TR FR A HE AR R
Yy N TR IR 7 2

e AL 161725

AT 161725

Y (Y LTF R

FEE AN 201545 H 27T H

7 R I e 1 i 0

1,075, 476, 072. 64 {71

B H bz

AF G HAT YA TR BT, R IR T L A R AN E R
RS L B, SR AR IR B A R B, 3RAF-5 b8 ol
s AFBLAR (B4 . AREE G (R BE H Ao DR Fr 2k (B el R 5 L Bk
1 F SRR i 28 P2 A A HEAVEE T 0. 35%, SFERERIRZE AT 4%.

ARH g DLRIE TR AN RS OTE B, RS B AIE, LR
Kot e 2 R e HA A i B e I R B AL, AT sl et
Bt o BRI BT AR 3 A MR P4 i) P 2 Rl S A
FORMLG B HISRITEEG IR bR A7 Koty i b H A (122 3 1M
BEATARRL R, AR AIRIERERPR IR E . 2B BECKE R AR IR
B PEREAT 7347, WA BN R IR A (A B mT e R 2 A T 5 AR
S MHRPEAR IS RIS B AL G . AR B BN H R EREE
G ERIRECRINNWE L, FHKR. FEREM ISR
KPR A SARITR AR I B W B L . BREA IR Z AL L S
PR IFOUACER R 2 A TS 58 WIS IR IIEE, DLRmRIRBIAL
RGPk BIASE G H B A AR,

Mk & b A 1

HHIE P95 20128 2R X 95 % + B RLAG N B 110 3 47 3 2k o A1)
(BiJa) X 5%

%1 310 W




FA R I 1 B IR SR B0 R < 2017 455 2 TR

A YA 2 AR5 A1 KRG M ISy, HAA s R 5 TR R RFALE

AL UN AL E AR AR

BEEHEAN H EERAT I A PR A #

o G B I B A TR R FA T HHAIE B A A e A B A HIE A
TS I 43 A TR FI7 A F137 B B 7 2%

TIE S B IEEAL A 150269 150270 161725

AWK T IR 0 G2k 4
Sy

72,531, 661. 00 17

72,531, 662. 00 17

930, 412, 749. 64 11

FHE FEET A 735

FHE FHEE B A7

A F N

EETEn

AN IVE i SR 25 N N 4, BB R
;E”& IR | oo e i weaoh | BB RG. A iﬁ%zﬁiﬁi
S RE HIHHAE - L 25 FRIHRAE EW*” L
§ 3 FEMSIRIFNESIHERI
3.1 EEM &R

Hfz: NRMIT

W bR

WER (201744 1H — 201746 A 30 H )

1. A 2 sl s

130, 297, 385. 05

2. A HTFE

157, 963, 930. 04

3. BT Y13 < 0 AUA A

0. 1366

4. IR B E

1, 383, 574, 982. 05

5. WIARE G BTE

1. 286

e 1y Frid e SHE bR AR FEA NNWEEE 5 2 e I, TSRS SE PRt AT 22

ISPk &

2« AW eI R RS S AR SO« Belieas . AN OS2 feirE A sh it ) 41
BRAHIC 2 i R A, AR g A 3] 2 Sl s n_EA I 24 so i (5 22 sh Ui as -

3.2 ZEFERM
3.2.1 ARG HE S M B EN KR K H 5 R EA S s R e 2 1
~ X N5 a8 S
" WHEEKER | AEEKER | G | | 2% 92 1= - -
BBt @ HED N @&@ﬁm O-6 | @
HEE®
TE=1H 11.73% 1. 45% 10. 17% 1. 44% 1. 56% 0.01%
% 2 71 3210




FA R I 1 B IR SR B0 R < 2017 455 2 TR

3.2.2 HESEFAEMDRESHBR THFE KRR K5 RS AR

AR L
FE R PR B R H 20 o 0 SR R AR S Y 43 b A B d e (g s B

BT L1

33.46% -

rd
@
i

20.08% -

13.38% -

6.69% |-

0.00% - I
-6.69% 4
-13.38% |

-20.08% -

!
ra
@
i

-33.46% A

2015-05-27 -

20180328 [
B R R = U< e T | O S

POAB-0T-A8 | [

DOABOE-25 | oo

e AL L e L] O S SNSRI SN -~ SRR SN SUNSU SRR S S
e[ TR G 1 L S S A S

OB AT =

[ R R U P U | S S R S S

L 1 T T = | S S S S S SR S

2015-00-18 { |- - -—E%
20151203 e
S016-01-10 4 Fe-memee i
201G-02-1F -~~~

20150704 [

— T e PR A R S R TP TR R s — B e e i Pl £ T R B T i

§4 BEAME

4.1 BELE (RESZE/PNA) FHh

w4

EAEE RS2 BIIR
EREE | BEH

) 2 AL §
1% e B

ioilbid

B, T+, 2000 4F 9 HiEsk
JEATIR T 8 B EHE BHE AR
AFE S WY R S B ARH
BRAE, MWHRGIT R LT
KA TAE: 2006 4F 1 A
S EHARA G EHEAR
i, MBI R TAE; 2008 4
6 AN M2 IESR AR A IR
AN, ATEIBSEHE; 201249 A
TONFA T 2 4 B PR A |] 4Bk
AT, AR R IR R

AN I
L

2016 4F 4 H
19 H

b=l
H
b=l




FA R I 1 B IR SR B0 R < 2017 455 2 TR

GRS RCE S R
(LOF). #ARRIE 100 $5E0IEF
PR G M P IEERAT IR £
PAUFFIE TR S HR e A
TRB O POE AR T R S
RS R S AT 207y SHAIE I3 4% 0t 2
& A EIE YR 2R EU %
TES5 3% 98 3 4 A v I 22 50
FRBUE R RS ELT

1 ARG EEEGLMAER PR S FAERD, JF ke A ERH LT
HEABMEAEHPARMRSBUEHRER A CERD H;

2+ UEZF ML PR USRS AT L 2 GIEZR ML 53 BEAS B0 SR FHESR Al A
GG AR R E
4.2 EENXR G A A S0 E M 5 18 0L

SN FEARMR I, ARG BN R Sy (rh i N RIEAT EHIE TR B 2 )
(RIPFRIUETF R R I GBI EHINE) A RIE AN S L A TSIt 0 0 R e B e (g o
IEEP TR FUEF R R R GRS AR SFRGFERCLAE, REWSIEN . SR TR
WU BERIE 2R 587, AR AR AR VAT S T, et A AR A 2t . ARSI,
RGIEFRAEEGEEM, TRFESRAAFRAT . EENRETEE R RIS EE K
PAHE IS A R RLE -
4.3 AP G E Y
4.3.1 A PR G H B HIPAT O

HEEHN (BURRRR “AR” ) QARG E W FOUNEMBIR SRR, #iR& R4l
BEH A TRIBRRFEN 2. ARV T PrA A EE RO Rk, 2 B A & 1 2
S HEPRERY . AR RSB, W R R A s SRR, BRAGLH
SR BRI B ISTABR R 7, R H LB AERBGE B N T LLE R, MR iR
MR R B R B R P o 3 W] AR SCIT FU R 17 A BB I A SR L8 P, AERR T TE R
T ANAFAE ARG AL T AS 22 1 il A
4.3.2 REZHIT AT TR A

A RSP RIANRI SR A G 2 R H R S Sy, A AR LT RE T BN 2152 5 AR 2 ik
TR H R RI5E 5 o R0 BT 20 & OB 5T SRS B sl M 4 75 M A ZE I IR) H R 52 5, 8 m) R A
REEU LIRS, ARG E, TEEEA R B B BT R R A &

FhRb.

N




FA R I 1 B IR SR B0 R < 2017 455 2 TR

KAREIIN, RIS 5 B A AN e RIA RERPAT, KA
P G52 5 B2 5 B AT SET 18] H 1) 58 5 AN AE BRAZ LD (R 28 B Bt i e S 24 H
JRAZ R SIS o it N AR R A 7T RE- S BN 2152 55 AR 2 8 RO B K S 5 58 AT o
4.4 RGNS TR RIEAIZE S

WA, AMEWERE GRS, Girfn ECrRs, SR mBERER . Tk A
Kokt A ik 10, 69%, M XMEORE, R A R T KRBT, MTIoRE, AR
AREREAL . A UORL RATSAT AR BRIR RO, [P %E T R, 36 SIUIRESEAT L
TSN PN

KTABEEMNIBIE, BECAYERETE 94. 5%/ A K, FEARTER 1 % S Uk 1 PRI .
4.5 HEHAZEHNL SR

WA AN, ARESHBFEK A 11, 73%, FHDL S B K% 10, 17%.
4.6 |EYNEETFH ANBEE ST HEE N

RN, AR SRR AESE AT A I S ARA NECE A — 0 AsE a5t
PHEAR T T AT

§5 BHAGIMSE

51 I_REMAREZSH-AHESHMR

Fe i H e (o) e BB o)

g

P

1 A 2 5 % 1,262,618, 201. 89 88. 10

Horp, JEE 1, 262, 618, 201. 89 88. 10

==
]

3

B Y - -

H
\

[ 5 WAL A - -

/\':F': ﬁf# - -

Vi IR - -

4 | R - -

BRI AL A 1R - -

KNI il 5 - -

b KW ) SRR R
R

BATH RS R &5 118, 505, 257. 44 8.27

Hoph 5 7= 52, 055, 295. 75 3.63

it 1,433, 178, 755. 08 100. 00




FA R I 1 B IR SR B0 R < 2017 455 2 TR

5.2 WEWRZATI A ROBERTA S
5.2.1 MEHRBEHR LTI RIBAREZRRAE

(] RSl ~pE Oo)  FE e B B EL B (%)

ARG AR B Ll - _

B | Kk - -

C | il 1, 261, 902, 145. 06 91.21

D B #T00 BRRSOKAE M ] ]
BRI

2 - -

R FE & - -

AZiEIEH . A fEAEREOLY - -

T|lo|T|m

ERrEIELV 4 - -

B AR BAEAE SRR R
55l

—
|
|

SRl - -

i - -

AT AR 55 i 55l - -

BHERT FEANEANR 55k - -

I PRIEARN 3 3Lt F - ~

JER RS AEEA AR AR 55 - -

HH - -

DA RS T A - -

A RE AR R - -

n|Imlo|lm|lo|=2 =10 |wH

22
it - N

ait 1,261, 902, 145. 06 91.21

5.2.2 G HIRFRB LTI RN R EZR R A S

A AT M5 ARME Go o B 4 BE = 1B AT (%)
A Ry Ry B il - -
B KAE - -
C il 3k 481, 695. 48 0.03
b HL . 8 T0. RE OKAE B B
FERE R,
E I 38, 778. 24 0. 00
F R A - -
G IS HT . G EY - -
H ERERIECIV e - -
R RS B
I RISl 7,639. 62 0. 00
SRl 187, 943. 49 0.01
S el - -
TR G 55 MR 55l - -

ﬁ;
(o}
b=l
H
S
b=l



FA R I 1 B IR SR B0 R < 2017 455 2 TR

M =R T IE S N &N - -

N IKF) . IR S - -
FHA,

0 JE RS 4B B Ath il - -
el

P HE - -

Q PR S TAE - -

R Ak AR E AR R - -

S ZiE - -
it 716, 056. 83 0. 05

5.2.3 MERZEAT W R BEREBEREAS
AFE AR AR AR R P BB R
5.3 MEFIRIEZ A RHE G ESF 7= 35 LB/ HEF RIBT+2 RER B R B4

5.3.1 REFARIBER T HE A RME L ZES T =38 B HEF R8T+ 4 R B R

i
e | mEm WEsH | MR B | A ey | Do
tesl (%)
1 000858 B 1 3,688, 707 | 205, 313, 431. 62 14. 84
2 000568 FINEE 3,728,226 | 188,573, 671.08 13.63
3 600519 pivAEae) 390, 719 | 184, 360, 760. 15 13. 32
4 002304 VR I 7y 2, 067, 740 | 179, 500, 509. 40 12. 97
5 603589 (Wi 1,817,744 | 70,510, 289. 76 5.10
6 600809 INicR7;oTi] 1,579,680 | 54,799, 099. 20 3.96
7 600779 KI5 2,079,596 | 51,116, 469. 68 3. 69
8 000860 5% A M. 2,406,015 | 48, 144, 360. 15 3.48
9 600702 e 1,641,222 | 43,672, 917. 42 3.16
10 600559 Z AT 1,428,104 | 40, 586, 715. 68 2.93

5.3.2 R HWIRTARAR A FOME 5 2 & 57 8 LB /N HEFP RO T A R 3B

BA 44
= . e _ | HEEERE
R i AR BELHK | BE G | AthE Go |
tefl (%)
1 601878 W IR 11, 049 187, 943. 49 0.01
2 002880 T4 998 75, 548. 60 0.01
3 603801 LA 1, 406 47, 522. 80 0. 00
4 603043 IREARTE 1,810 45, 738.70 0. 00
5 300666 ILFHT 2,276 43, 448. 84 0. 00
¥ 7 310 W




FA R I 1 B IR SR B0 R < 2017 455 2 TR

5.4 REMRBBF MR FFRELE
AR G ARG IR R FFA i
5.5 WKL A AME G S B BE ELB KN T L2 RS 5 9 40
KRB E AR ARFFA i 55
5.6 G BIREA RN & E LS T2 1HE A KN AT+ 4 B S RRE S 8 %
2
ARG AR IR RS B SCRRIESR
5.7 MEMRILA AME 5 EE B BE HLE R/ R RT 4 5 &R 38 4
RIS ARG IRRITFH ).
5.8 MEMARILA RME S TS B 13E HL B /NP R BT T2 BUIESR % B 40
AR FE B AR IR AR A BUIE
5.9 ME MR EE SRF BRI 5 B U
5.9.1 REPREFE SR AN BRBH T LNBH A
ARG AR IR KRR B 52 &4
5.9.2 AESHRFE R R EBOR
ARFEGE BN IE IR0, DR IR AR s BUA TR SRR Bt H AR . AFEEAEK
BHA TS PR AR XU B S0, AEIIORME N H Y, X ATHER R T, 2= 5451t
I BE, DLEGER A A 1 RS e R
AHE G T BRI MBS T i AT A AT 7T, S5 S IR 1T E A SR IS Bk
K, SRR . S AR &40, X B BERERPR IR B B . thoh, AEEEIEH
12 FH R S B RN R IR O T R S e XU DLREAT A 250 48 B, an TR 0 H e e [ L oK
TOPLAE, VLA DRHA J5 R 3 BTG A AR R 1 48 28010 RS o
5.10 R HRAE SR B N E R HRAE S B A
5.10.1 <3 E i 1 R B R BUR
RIEAR GG FE, AESEASHEGIAEZ S .
5.10.2 k& HIRAE S H I E 65 5 Mt
ARG AR AR R E 15 4 .
5.10.3 A3 E i R R E IFN
RIEARG G FME, AESEASHEGIAEZ S .

ﬁ;
o0}
b=l
H
S
b=l



FA R I 1 B IR SR B0 R < 2017 455 2 TR

5.11 BB HEME HE

S5.11.1 R3S I AL S BT AT+ AETF I ARAT B R B E M ISR, AR G il
HA—HFAZBIAFETT . LLTHEE.
5.11.2 I H B AT+ 44 BER B A G & FIUE I8 e B2 e, ANk e BN A EEAT
TR BRI SR IS N TSR

5.11.3 HARBE =M B

Fs

K

A7 H PRUESE

521, 537. 36

JSISCHIE S i K

A A

A S

22, 247.29

JSZVAT HE K

51,511, 511. 10

FoAt YRR

TR

HAth

Noki ookl BN N Nepl ) Il IS NGV BN N

it

52, 055, 295. 75

5.11.4 |EWRFFHE AT RBA R TSGR H
ANT S AR T IR 5 A AT e I ) ] B 017
5.11.5 R E AR+ 48 B T A7 FE LR SZ PR 1B DL DL B

5.11.5.1 R A SRR BB Bl 145 R A FE UUE 52 PR 1% O K B

o o p o, | GBI | HEEEOT |
75 Ji S AR % 22 A4 R ARG | S 5 T 527 PR AR 0 15 91
1 600559 Z ATl 40, 586, 715. 68 2.93 ORI
5.11.5.2 # & BRI BT 5 .48 i B P AR U 52 BRI B U B
AL G AR AR AR A% T 7 T 44 I 52 TP AN AR Y i 52 BR R 450 o
§ 6 FFHAEEHLHED)
B Ay
i H FY A 8 B 18 43 2

0 TR < 0 00 i 0

170, 122, 139. 00

170, 122, 140. 00

1,018, 878, 264. 45

5 7 T30 18] e < A H DY 3 0

1, 436, 566, 165. 38




FA R I 1 B IR SR B0 R < 2017 455 2 TR

I - ik 5 BT 1) 2 45 A e [ 4740 - -1 1,720, 212, 636. 19
i 5 BA A (] 5= 4 47 40 A8 Bl 3 0
(8 LU =" 3551

i BB R 35 44 0L 20 72,531, 661. 00 72,531, 662.00 | 930, 412, 749. 64

-97,590,478.00 | -97, 590, 478. 00 195, 180, 956. 00

§7 ZEBENZHERTREBREEZEREN

7.1 EEEEAFHAESHBRNIEL

AH I A T AT B IS P 1 B A R
72 REEHENCHERRERRAESTHAMH

AH I A T A B TGS P 1 A R

§8 #EXMHER

8.1 FEXMHHEZF
1. A IR B A 3 2 B 2 M S e 2 0 B PR A ) (1) S A
2+ TP EIE SR A TR G S VR A rPIE P AR A0 S L I SO
3. (M HIE BRSO R B R S S B
4. (IR IR SRR SOIE R B SR E T
5. (HEEHIUE B EE S JOE SRR R AR S S
6. FEEEH NS RAIE . ELUE.
8.2 FFT0H R
TR A R A F
ks PRI R KIE 7088 SRR ARAT K
8.3 EH R
IR SO AT AR AR R S B SR w) ELR N B A, B AR LN R N B A S R
PRA R A o
P E ARG B SR, TS IARLSEE AR ESEHARA

al

RS O B E: 400-887-9555
W4k: http://www. cmfchina. com
HEEGE A RA A
201747 A 21 H



	§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




