HRZBENMMER KBRS REE
2010 SEEE M T HE

201012 A 31 H

LGB BN AR 2 B B BT BR A )
BEBAEE N P E LR ERAT IR0 A PR
RiviEH HY: —O——F=H] 1JLH

o

TR 22 A 1 (1 A B ZR TR S 5 D i x 2010 4R P 755 47 22



§1 EERR

FGEMARNERS, EHREARR S TR R AR RBICHE. R MR s Kits, IR
FEN A ELSEVE . WERRPEAN S BN RSN ) ST BVE R DT . AFERRE DA E T H R,
I SRR

S FEE N E TR RAT IR A IR A A RIS AL S RIME, T 2011 45 3 A 25 HAEK T AMRE
I S5 FR bR HERIL. FE RSO0 W5 avt it . RS IRE SN R, RIER AN BEALTE
FEREBGC S, D PR Bl FR G -

BRI R LLISEAS ]« S8 o 10 Js A BRI B 58 7, (HANRAIESE B — 5 F A o

KGNSO AR AR R I BT K, BT AEAE BT SR A A 40 P A R4
HUEE-RV IR CYNE NS b S

AR A T B VAR SRS TR0, BEUEE AR T AR A, I B AR A IE S

A TKE TR 2 THIN 55 IR B 0 2% 25 vHAI A Y L T GOk B R DL S o R

AREHIE 2010 45 1 H 1 HiE24 12 H 31 Hik.



§2 E&FAN

2.1 HEEEAREM
FE 4 TR K LN IENS AN e
e F A 519110
TR 519110
S (e SAL T IR
R AMH 2008 4F 4 H 16 H
L A ELUN TR S AR AR
REE&EFEA Hh TR ARAT A A PR A
e BIREE S A0 B e 3 846, 651, 527. 12 ¥
S pikezsa | AN 5E

2.2 HE&PmiH

et H bz

LB A AR F 0, LB T4 A8 1 A
PSS TN AT FFA KRB, 578 A B MR T T
53 e R B ML, T S DS e ™ ) KR S 1.

Btk

AT GRS H BN S B M S S PR, AR SR
FEOTRIL “OME” A A T AR FEFEA T AT O FEA L
S AR NSOGB, 0 T4 G A RE G B AR B
BEATRELEBLBE

O EFREN A F RO UHE, B R ERRTTE, AR
TR AR, ) SRS I8 WL b7 30 E A T 3 AL B O (AR 2
"o UHEIN 3 E EERBEADS T2 Bt LU A K B i BLei s LR
e (RO RE IR 2l AT 5877 o

KT BEERBIAE TR S AIPULPE G . SRR T A T
L RAE TR AR AR 2P A LR b, AU 20 K
ke, RIS EOE R I iR, A3 BT AR K RESS Bl
S AR R S B ad AR, i AR R R S . AR
AT B F T 24 F) e R T Fp S ATl i A

b &7 L AR HE

PR 300 FEEL X 75%+ A5 bR FE T HE £ X 25%.

DR W 2 A

AT 0 ER A R RAE SR R A &, RO A
WIS, B TR b i Rl s R AR A Rl —
SIS, JOXB AR a4 i 10 AR B AL AR A 1Y
Hedr. AILE T PAERFARNS T BLATATIR ) BORSEHLAE G B
FR 22 A TR




2.3 ESBFHEANESHEA

i H FEHHA BEEFEN
2 Fx THHS 2 BRI 4 BEAT PR A ) oh R ARAT A A PR A
oy e | B Joi £ Ao
R EE — ;
A RS 02_1-23212812 010-66105_799
H B4 guj@py-axa.com custody@ichc.com.cn
2 PR S5 HLE 021-33079999 =Y 400-8828-999 95588
fE 021-23212985 010-66105798
2.4 FEREEHFX
LA R 1 SO A N LI D 1k WWW.py-axa.com
B AP AR A 5 A BN EILENNII AT

§3 EEWFEr. ESFERILFFEIERE L

3.1 EBE&HIRMM S

SAURAL: NIRRT

200844 A 16 H G&

3. 1.1 HimEEEME 2010 ¢ 2009 4 EEFAEXMH) &
20084E 12 A 31 H
AW SIS 124,625,548.78 233,711,027.24 -654,192,088.31
A HHFE 8,390,142.05 523,009,043.61 -725,018,930.77
SZ A ﬁ 7AN "’f‘\[ /ﬂj |
E BTS2 G A A 0.0081 0.3904 -0.4319
AIHFE G Oy B 1 KR 1.05% 65.34% -42.3%
3. 1.2 BIRBIEFIEHR 2010 4K 2009 £ER 2008 ER
,H }g/\ =Y AN Aﬁ |
{g AR AT PRI RO S O B -0.0881 -0.2162 -0.4230
ARG % = 1HE 816,341,805.25 1,081,778,360.44 897,192,977.04
IARFE S B 0.964 0.954 0.577

DRI N BB ol | /216 o7 A N O T R NG Y L PATEIR S o S TGt 7 i 0L P AN/ 9 DE N A N 2
IS pRdlk e

2. AWM IR RS AIA BN BB AR R 2 se i EAR SR FHRRAT
KRG B AL

3 AT DA A 3] O S B g A 28 e (A2 S i o




3.2 HE&WHEZERN

3.2.1 EESMBIHEM KR KI5 RIS R a8 & AR

o | BT o | WERCEE
R e | BT EEBCEE [
ma | O ks | sk | 0-0 | @-@
=
® @
2= H 8.31% 1.68% 4.86% 1.32% 3.45% 0.36%
TEANMH 27.01% 1.41% 16.45% 1.16% 10.56% 0.25%
=5 . 0 ' 0 -0. 0 ' 0 ' 0 . 0
U R 1.05% 1.38% 8.38% 1.18% 9.43% 0.20%
TPWNE
i jgé‘;g e -3.60% 1.67% -4.27% 1.67% 0.67% 0.00%
X 7

3.2.2 BEESEFAERDRES B RIHGFEMK AT RIS RS LB 28 2 3 it
L
TR 22 AN B K IR B R B T A 4
YA SR K R 5 D G LU 25 2R g e 4o L
(2008 4 4 H 16 H % 2010 47 12 H 31 D

10.00% | |

0.00% " .'-"I | " (
-10.00% | r*"'.'l ! {
-20.00%
-30.00% 1 fa

L]
-240.00 % |

5000 %
2008-04-16

2008-08-16 2008-12-16 2009-04-16 2040-02-16 2090-12-16

|— BRSO ERCEE — e |
323 HESEFEFURESFFIFEN KR LILE RS AR 2 1
AR 2 A A IR AR 2R 4 B S
FIE G 17 [ AE R OR BRI R

2008-08-16 2009-12-16 2010-04-16




50.00%

40.00%

20.00%

0.00%

-20.00%

-40.00%

2002 2008 2010

|' L R Ll [ ST ol L S A W |

T ARE AT 2008 4 4 H 16 HAER, G RAERCAFLLIAF ST, LA BRF I

3. 3 ¥ X =FRESHIFEIERF R
Too

§4 BEAWME
4.1 HEEEARESLHBENR

411 EE&EH AN KL EHES AR

T I AT (LR RIRR T2 MorT 2007 4£ 8 [, i LiEil AR REARAT
A B2 7« AXA Investment Managers S.A. K bR B B AT BR 28 w) L [ A, A w) S e i,
VM A AT 2 4276, RAHFFELLE1 53 50 51%. 3991 10% . /47 LB N FI AT H o
L YR AL I 2 VE AT (3 LA 55

A 2000 4F 12 1 31 Hik, SBE M P 5 PG IE G, B2 B (K I S A 2
B S B R T S e TR e B R SR 3 AR I R A A S B 4
ST 2 0 TR 4 P AR S5 8 R AL 2 BRI 300 BB AR UE S5 I

412 K4 BH (RESBIMD RHESLMBBLF
| 44 | mg | EARemsEesm W | RN | 1]




2O IR R
{EHRH EATH M
Wi, il g oK
4. 2001 4EF 2007 4FLE B4R
T ] B 45 % A B A R 2 W] ARAT:
T b, BRI BB, 2007
A KL 4 SE N B e R L S A R
Pt F 42| 2010-07-21 | - 9 N, e PATATIEE ST 51, Jil
| R 2 RGBT R TG L R A
UM A S PN aliik: R AN
IR 16 1 5 0 4 1) ik 4 2 L By
H, 2010 £ 7 Hild, AL
SREZH,
Tr 5%, g2 K TR A ELA
+o TET 1993 4F 2 H & 2002
A4 E 9 HIAN, ATIRFRCAIESR A
Ji 4 al, S HRAT AT S e
EZBL 1IN H. 2002 £E 4 2007 4EA], J5
T A 2 RAT b 400 I B 5 A B A
AN B 28w 5 P B A, $HAT A
i %k R 1% B | 2009-05-20 | 2010-07-21 17 R AH I, JiET 2007
ERLE E 3 AN A A B
I7 B9t BIRAR (E&AD TAE, #4T
HE 4 i LIPS, H 2009 F
£&4 5 Hild, ARG EZH, If
H H 2009 4F 12 H 3 HZ, 8450l
R 2 e 21 R R S T S R 5 4
e e S e
sk, VREEE. SRR TR
WL R 2, A g T2
PR, vk e 6 o e B
Rl L. sk A 2001 4E 5 H
A EA%EMAW£ﬁ’%@ﬁ
ml B 7T AXA IM A8 7# 40 CDO
" HEA RIS AT, AT AXA
N i e
G SN e B 2009-05-20 | 2010-01-04 9 Investment Managers CDO #&%
E%% P BA s 2B, 5 AR 220
P {CBRTG. TRE AT 2007 4F:
B 3 AN AL e
R E CE&AD TAE, A
) S A T B R
H 2009 4 5 Hild, HEAKLS
s,
Z i AL 4 | 2008-06-01 | 2010-07-31 9 ZE, JOEFR T RS T2




Ji 4 &, BRI AN D)2 B A 5 A
2 L i +:, 1997 4F 7 H & 2000 4F 9 H
ool T AR RS 2\ TAE. 2001
22 ik £10 HE 2007 4E 3 T LR
AP B B 5 8 A B A B A W) AT
T I 5 F . 2007 4E 4 Hi, I
RIS MR I 4 N\ (B %4 . 2008
7% 6 HE, B FE A A AL
4 i FL2 TP, 3 H 2009 4 12
G % H 4 Hild, P 2 R
Wy IR R R R e e
PLii)BLN

e 1o SRARR “ARINHI M BRI Bda o m Y€ i E AR E AT AR 8
2. UEZF ML AERR A oH SARMERE AL Pp 2y GIEFR ML AL N 53 BEAR A BN HIAHSSRLE

4.2 EEANREHINATESIZ/ERI T B SR

RGN, ARESE BN QEFFSBIEEE) KA SGE I R 2 e At
SEFRMLAE, BLRAFRESRIEL, AHWEETE . SRR o0 i O BEAE I SE 858, 5" 4%
AR AT T, RS AR NSRBI R . IR N AR A SRS R AR AT 4

4.3 BEANREYN A S EOLH LR BHA

4.3.1 ARG HIEKIPATHE I

ARGEHANCHE T (A PZHEENED), @AMV PITHR, FRIEAFXE
JEEN IR A

FERAPAT, SRR SRR L, WS TG, IR R, A%y A e
(45 T B8 BRI BE A B BT s AEACH ATIAT B, PRANIUE T D 2 e S I BEBEHR &
Ay AT HSRAEATRE ,  LRIESE R PAT A i R (K AP0 ISR b, — i e s Jxt
Je SEAE Gy AT 404, REARFIREE D (1 H, 5 H, 10 HY RARIA RIS A — B ZE R 1028 5
AT =M, FFREATE WA VRN, DR A S W ZE XA R B B R S 22 S I ok s 50—
T2 23 WX 23 VA2 By il L PR AR SV 55 U R (AT T DL EA T S R A, DR A B 1) AT RIS
IE{FE

4.3.2 AERHA G5 AT RASAH LUK B 416 2 Mk 81 e

ARSI G BN 1 JC S A A S BT XS AR FAR B AL 5



4.3.3 RER BT KT
SN, AP AR R AT SOEIT e M S HE A AT N .

4.4 EHENHRE H SR RSN SR B

4.4.1 MEWINZEEBH RIS IED M

2010 4 A i E T ANMEKIIRGAT NS, (H2 FURSRECR MR 14.3% IR, i [A] 35 o
AR EL K 21.26%, T ARR RIZL . BT A DL AR B T BUR AP IR, DA™, R
1T MBNREALGATIA ) THORIRE R N2, 1 AA PR RO AR 9. BE2y. Bragdi. 1R
T ERAS T R SRR o AR R, KB B W5 28 B A 8 22 538 1) T 2005 4F K B i R KT o

FERXAN BB I T, AR RE T A ST A 0B SRS, AR B LA AT A E AR i 4%
AT P HYE R T —E LEBI I E, BFERE, X RIS TRAFHRUR, (R4 kR A K
migh, RS T IR .

4.4.2 RE A ZEEKNLSERIL

AL G LU HEE T 2k 8.38%, ASEGIE 4 FE ik 1.05% .

4.5 BEANERET. ERTHEATIESNRERE

JEE 2011 47, HHEZGER S NMECRIIE K. AT TR BT B, S IR AL 78 )
(10 5 AL P R e A8 75 05 T e o T I S I I TR (R T K s g o BRARAE L4 1 AR SR AR (1 B2 T BT
SRR, (FGRITEAR I 53 S D S RS AN BIRAF I AR (K15, AR 4B AR I U5k (e Bboh, T
PRI, A BT BGRR[0 A0 B rT RS 2ol tH TN, m] BE2e A SR I iy ok — € I
Iro HRMNEERE, FRADSSFERLTHIIREN, BATHGEESN LT AL KREL N, Nits
DRI E S AL, YR B A, AR BB, A BT P 2 o b
RETSCo L emeoBr X M BORIRE 0 B, B STERH E u, He R 2GR R A Z 58

IR GEAT S, R4 T 2010 SEH R IRG 5, 14 H T SR AR AEBAR K, 30K Rk 4
FETIAROE M T R MR BAEZE P T R Rl e, Al (g 20 (o] 3 1 ARG BN TR, LA
FATAF 2011 ST IFAIEM . B DU R0 AL, Wi BE IR R LS AT
AAERAE N R, RTINS IREVMREBR . YT, TG RAKRIFFEL
A A AT AT ARG AU R, 9IRS O BEBE (R 32 2T 1]

o



4.6 BEANREHNESHERFFHEROBH

AT BN N ORI A AR AT ORI AE A R e 5 R R, B ORI & 0 A E R &
o AEL, AR ANIA G, WAL TR R A R A F A E R s (DU AR Al
L), HE TS EBCRAS R o A (E 2R oo i s ml S 28 PR T IS8 By XU PR
Tt R TR ST e tH Aot A . ER R =22 UL ERAT 5 U EE
WLARZ g, Bas RAFI A . BATRE ARSI . A EZR D12 R DT E 20040 ORUERE S Al (8
A SB; BT e AR EBERARER s B 0RO BB SRl AT (5 (BN A (ELBGRATRE Jy (1—
UM R DO A B BOR AR AT PR 45

Z 5 IR & T I ORSARE GATE RAT M TSR 55 BT F88 AR A SO0 Fe A
(HRAHETH S BEAT AL UE, A AU, TR BATAT SRR G B w4 A BB, T
B RTIE S BUS I o S VP55 PO Al (B 2 O3 S R AOAR SGAE R L BB S S B g 4 P AR
HOARZE LI AR . B S HASE IR % 5 Z TS AEAE A B i 5%
AL RS 5 Bk S A E
WEWIN, ARG N R E GUEIL L HAT IRIEA R T Choilias 5 i A s Al
RZ R S5 i)

4.7 EEANRE R N ESFIE B E SR

ARG (GG BTN =RNE, EFGHREEI AL T, AESRFI
B Z A 6 I, E B S TR rT A OB 2R 1 30%, 7 (HEEE ) AERCAN 3
AN AT /MG BRI B 40, WIARBEAT RS 4 Ie s BRI as 40 0 s e A
AN BEAR T I -

AHE4EH 2010 £ 1 1 1 HZ 2010 4F 12 )1 31 HIAM AR AT G 0T, A5G AR AN LI e
M A4S R E o

§5 EHEAME
5.1 WMEHMANAESHENENTEBOEH

2010 4, AFEEILE AARHH R 20 R RIE A B PR T R T, 3 (IE
FFBEBIEER) SHARE A NI G 15 R AT SRS s AN AEAT AT 453 3 B B RS A AR 28 1A T A



e RIS ST AT T 208 NI 355

5.2 HEANMEMAARESBEEMTRE . #ETE. FEIREFERKTH

2010 4, (AR HAN (I A ISR T UE SR B B8 ki 1O BN —— I AR 2 R e BT PR m AE AR
78 LI END AN e RIAT s A e Sl D' S (N v TR L [ T AN =t i TS A S [ g A 7 AN
BT ELE, AAFAEATATI 3 I S Oy s A AR R AT 0, A5 2% By I IR 1 P A
SETRMMERAT . AN, AR BE A (K B S RS 3558 R AR AT A 73 I

5.3 FEANEEEMRETMEFELFNAREL, EHMTERRENL

ASFEAE NIRRT AR 22 A <6 BRAT I 2 ) 2t T R e (009 B 2 A (1 P Pl 2 BEIE SR BB S
2010 AR JEARE I A5 Fabn . FHERIL. FEEA BRI Woraihkd . B A GRS BIAT T
ftr, DAEPNAES. fERAERE.

§6 HitMRE

WAL T2 T 5 A 6 G20 55 2 U 5 R T B R R ILR S TR S PO
RER SO R AL

§7 EEMFME

7.1 BEEAfiR

Srb B AR N R I AN SR B R A 4
HE#ubH: 20104212 H31 H

Hfr: NRMIT
% AHIR FEEFR
2010412 H31H 20094E12 H31H

- S

AT 65,644,055.48 140,776,362.17
el R N 1,424,100.21 826,323.92
17 AR IE 4 833,333.34 1,125,000.00
Ay 14 Rl gt e 748,629,641.43 943,759,832.81
Horprs SRR 740,317,633.83 933,920,832.81

10



Bt s - i

Eierdny 8,312,007.60 9,839,000.00

PR SRR B - -
frtE 4R - -
SN IR il - -
ISR Z5:97 55K 3,335,479.70 -
ISR ED 32,138.78 346,987.99
ISR - -
I IAC HR ) K 7,691.55 12,316.93
1 ZE A3 B - -
oAl 7= - -
AR e 819,906,440.49 1,086,846,823.82

RHIR e
-

TR fE K - -
A5 k4 A7 5t - -
Rk 4 f A5 - -
Sz H (A1) 4 R 2 7 K - -
VAU F39 SR - -
INZRYSAEIE 308,891.75 1,568,379.84
WA A N FR T 1,049,900.23 1,369,219.95
INE R = 174,983.38 228,203.34
INZNEER R - -
PAFAL 5 9 680,830.83 549,662.29
N AZ B - -
FAT R - -
AR - -
T LE P A3 B4 i - -
FL A A7 £5 1,350,029.05 1,352,997.96
ffii it 3,564,635.24 5,068,463.38
iR E R
SR 846,651,527.12 1,134,447,084.82
Ao FE A -30,309,721.87 -52,668,724.38
P E A G A 816,341,805.25 1,081,778,360.44
TSI H RGBS 819,906,440.49 1,086,846,823.82

W REEUEH 2010 £ 12 A 31 H, EEmBid{E A 0.964 T, LA %, 846,651,527.12 1y .

7.2 HMEER

AR AR E R R R TR B B A <



AREW: 201041 H 1 HE 2010412 H 31 H

Hfr: NRMIG
A AERERT LG A
o H 201041 1H £20104F12 | 20094F1 H 1 H 520094F12
H31H H31H
—. WA 29,535,166.44 550,382,729.48
L A RN 1,230,301.37 3,811,103.48
o AEER BN 1,074,533.00 971,982.80
e S BSE PN 40,150.52 2,839,120.68
AR E RN =) SN - -
FNIRAE G Rl N 115,617.85 -
WY IFSEOAN - -
2. PERIEE (B L= H151) 144,496,181.52 256,997,101.38
b REEBTIRCRR 139,333,212.80 251,370,938.54
PRI - -
i L& 71,660.69 -2,309,393.62
PSRRI BRI R - -
R T H RS - -
JREA W 2 5,091,308.03 7,935,556.46
3 BRI (BREL -116,235,406.73 289,298,016.37
“=7 SHA))
AR (BURLL “—7 ] ]
W)
5. LN (BREL -7 S 44,090.28 276,508.25
2D,
W =. #tH 21,145,024.39 27,373,685.87
IR ESLIPNE | 13,748,625.08 15,795,981.60
2. FEE 2,291,437.59 2,632,663.59
3. MRS o - -
4. o 4,665,210.20 8,484,279.58
5. AESCH - -
Forbre Sz (A0 4 Rl 7 S H - -
6. HAthztH 439,751.52 460,761.10
=\ FE RS (THREHLL -
B4 8,390,142.05 523,009,043.61
W TS B H] - -
gﬂfﬁuﬂﬂ BTHA 5 8,390,142.05 523,009,043.61

7.3 FrAENRE GEeE) IR

b R RS R SR BB

12



ZSi ‘&= iR

201041 FJ 1 H% 2010 4F 12 F1 31 H

s AR
A5
WiH 201041 1 H £20104E12 H 31 H
S S R4 ECAE R E N A AT

— W E A G (REEHED 1,134,447,084.82 -52,668,724.38 1,081,778,360.44
T RWIGTEE B A I e v (A - 8,390,142.05 8,390,142.05
S CRIIRLED
= ARIFEAD BAT S A I A A -287,795,557.70 13,968,860.46 -273,826,697.24
AR E AL EsD Bl “=7 SIEHA)D
Hrpe 10 B4 IR 16,645,351.52 -1,907,555.90 14,737,795.62

2. HE4 B[R -304,440,909.22 15,876,416.36 -288,564,492.86
LY I N B e i S e SN o LT3 81 i - - -
PR BB A 1 E AR Bl B D L=
S
Fiov WIRPTE HEN G (GEEHED 846,651,527.12 -30,309,721.87 816,341,805.25

AR LA R
IiH 20094F1 H1H £20094£12 H31H
SRS R4 ECAE R E N A AT

— MWW B G (REEHED 1,554,844,846.55 -657,651,869.51 897,192,977.04
T R ENE ST AN R AR - 523,009,043.61 523,009,043.61
ANEL CARHIANED
= RIHEE G B Sy R i -420,397,761.73 81,974,101.52 -338,423,660.21
AR EN AL (AE RO “=7 S5 IHA)D
Horfre 1. 4 WK 29,216,654.01 -5,575,336.78 23,641,317.23

2. AR -449,614,415.74 87,549,438.30 -362,064,977.44
LY I N B e i S e SN LT3 81 - - -
PR BB S 1 E AR Bl B D L=
S
Fiov WIRPTE HE N G (GEEHED 1,134,447,084.82 -52,668,724.38 1,081,778,360.44

A PR A 0 S5 AR R 2 8 5 o
ARE 712 7.4, WMEHEH TR TTNEE:

B

7.4 ERKHE

741 HEFEAEN

BARMTIN: B, BRI TSI BE, Sl fasoN: Rk

TR 2 A B SR T UE S B B R (B R AR “AEE R )28 [ IR 2 B B 5 e (LA )
P FEIE M 2 7 )UE VR ] [2008]263 5 € 9% T A S AR 22 A (1 e B S AR SR 3 B A e SR (M 2D

13



R, R A R A B AR (PR N RILAN BIE SR B R i) RO EVE R AR
RN E KRN BB SRS A ) ATFSEE. AR A AR, FEINRAE, o
VBT SN CFTNINE &R IS4 1,731,976,982.82 I, L4 A TP R il 45 BT R 2 )
T AEFGE R T (2008) 55 41 S I B AR T LABAE . £0fi P EAE M A 4 58, AR 2o SR eI I 22 7Y
SRR AR A A1) T 2008 4E 4 F 16 HIERAM, A A A M H 30388y
1,733,163,625.10 Ak, H A AW TG B HTE 1,186,642.28 (ARG A. AL G (AL G BN
TR S R A AT PR A ], BT A B TR ARAT I A PR =) (LA R fi B« P TR ARAT 7 )

MR (A N RALRIENE S0 3 8 A AR 2 B 8 K B SR B IR S B 0 S e B 4 A D))
(KA DR, ARFEG B B B RAFR A MGl T, QR P AR RAT AN 128 5 1 et
SR BUIE Ry e EE IR & AV SRR b Sl TH . ARRSMBRA G N REER
PRSI L 60%-95%; fiidE. TRy T MA. BUE. 7 SCRRIES DA L
L E M 2 A VPR B A JLADIE I it b oy i W8 7= 1) 5%-40%, L rh B4 3 H 75— 45 LL Py (I BURF
TR AT LG 8 P E 1 5%, F8F-BUIE (1 LU Rl 4 8 7= 15+ E 1 0%-3% . ASES 1L G LL i
FEVE R IR 300 FE % X75%+ 45 i FE {5545 5 X25%

RIS M ASES RS BT 2011 4 3 H 29 HitkuEd .

7.4.2 SRR g Al

RHEA A 45 AL TR B T 2006 4 2 A 15 HAUAK) Ak 2 HdE I — JEAUE] ) Fi 38 I A
RS HEN, B A0AT (K A b 25 U IR A2 T E AR LA LA A DGR (BA R AR “ A
AT )y P EIE I 23 A 95 [201015 5 GIEZF v A4 (5 B HE XBRL B 3 5 <A R 5 AP
FRERE>) . T EIESR M4 T 2007 4F 5 5 15 HMAi ) GIESFR RSt EES54R51) . Gl
LR R R SRR S B T B Bt ) R o (R UE M 23 SOV (R0 00 5 R R i B s IR R ATl
S S5 BRI DI G

7.4.3 BIEAMY S vHHEN K H AR S e i 75 B

AHE4r 2010 4F 1 H 1 H A 2010 4F 12 H 31 H WA 554 EFT O Al o A g 28K, 308, 58
At S TARTESG: 2010 4F 12 J] 31 HAGM 99 IROL LA & 2010 4E 1 1 H % 2010 4 12 ] 31 H a2
B RN T AR B 1 0 25 A%

7.4.4 ZMEWFTRAKSTBER. vl 5B — R & A —ZUR 38

ARG WAFER A ST EOE . S-S 2009 4F RS A5

7.4.5 VBRI SV v S DL 248 S IE A UG

7.45.1 &FBURARE B

14



o

7.45.2 &vHATHERE RIBLEA

o

7453 ZEEIERHRH

o

7.4.6 BiIR

AR EGHS « E 5X 2% 50 )R W 86 [2002]128 5 (0% T IR IR 7 B B A A7 SRl 1) 8t i ) I
Fi[2004]78 5 (K THIEFF BT L G BUBCEE M A1) . MB[2005]102 5 (G TRE LIRS N B ¢
BORIEAN WBL[2005]107 5 (T BB LA A NP AR BEBCR £ 78 i 1) T BE[2008]1 5 (5%
TARNY AR TR BOR RSN S ILAMAH I RIS UF S2 55 A, T EEBIIA /R T

(D RARAT R T ASHE BTG A B T BN BUEBGE B, AEBCE LB

(QHEA KT B ZEM BN AL E BRI T B

(NS FE AT A AL AR LB, B RAT 0157 1 Al AE ) R Bk A A BN AHTIARE 20% 1 A
PGB, B AENARME T A8 0 R U B BCEL S 0RO, il i 28wl £ 1) R A B L
ZIA N Jd% 50% T A NN ANBEFT A3 AT, MR BUAT BUEAUE B 20004 40AREEAS AT A3 B, 8 ANIEHL
ANV PGB

(4)FEe 32 S 0.1%BL R BN SR AL 5y BIAERL,  SRANIBCER AR S AT 5 ENAE A

7.4.7 KEKTTRAR
KI5 A4 FK HARFEEHIR A
FHHI AR AT B AT IR A W S R BIRR . S AUR LY
TR 2 B BT PR ] AN &R
R B RAT B 2 ) BE BN JBEAR
AR 2 e A IR A W RGN SR
I T RIARAT e A R A T FEEARE AL RS

e FIRSCHRAL 5y BIAE T A5 Y N 4% — R AT S, JF DL — S i by s A ki
7.4.8 AR H K b4 BRI LU R SR BR T A 5

7.4.8.1 BIERBEIT 5 BITHATRIR 5

7T4811IBERS

o

7.4.8.1.2 BUFR 5

o

15




74813 HERS

To
7.4.8.1.4 R BT 5
To
7.4.8.1.5 NSATRBE T i &
To
7.4.8.2 REFTHRM
74821 RE&EHRE
Bpr: ANRMoo
A AR AT LR ]
i H 20104F1 FH1H 20104512 | 200941 H 1 H 2009412 /31
31H H
A R A B N ST AS TR A B B 13,748,625.08 15,795,981.60
Hodrs AR EHU S YEdr 2% 2,468,791.03 2,844,477.02

VE: SR B AR 20 M 8 A R w0 BRI A2 H 2R B8 3B 1.5% I 9l 0t
¢, BHREIRRA AR, %A HatFEAaH0y:
HAE PRI =00 H g8 13HE X 1.5% + 2R3

74822 BEHER
Az NRMoT
A AR AT LR A
T H 20104F1 H1H %20104E12 H | 200941 H 1H £20094F12 H 31
31H H
AR AR B G N ST A IR AT B 2,291,437.59 2,632,663.59

Vs SO B FEE N TR ARAT B A1 PR A =) (5L G484 S i — H e B8 19+ 0.25%14F 2 11t
#, BHRUERHAK, %A LT a0

HILGFEF 2 =R H A B 1+ X 0.25% + 4 4E R 4K

7.4.8.3 5K 7 BEAT ARAT 1Al R ML T 35 B2 (5 (D) R 5

ASTEAE AR T W1 AR BT BT Ta) 3R 5 SCIBr BEAT HRAT 18] [F) b i 37 (553 (5 (R A) A2 5

7.4.8.4 HRETT B AZEEHIED

74841 REHNESEHNIZHEAASRAALARSHHE LR

S BNAEAR ]S _EAR ] FEI IR R R AL 4

7.4.8.4.2 REWIRBRFEGE BN Z S HAl RSB T5 B F AT S HI1E L

16



AL A

AR AR
2010 4F 12 A 31 H 2009 4F 12 A 31 H
KB TT 44 FR . 3L 40 N B L0
AT " RS TP R R4 B
Fe L1y A0 N Fe L1y N
I EL A A EL 1
R A R A F) | 30,005,750.00 3.54% 30,005,750.00 2.64%

FE: LR AT R AR T 2008 4 4 8 HINWARLSE:, P 1000 o, FFaARLERE G

HIAH ISR -

7.4.8.5 H1ISRERTT RE HISRAT AEak RBUR =307 AL AR

A NRMIT
A HA AERE AT LG 3R]
ST 44 H5 20104F 1 H 1 H#% 2010412 H 31 H 200941 H 1 H% 2009 4F 12 H 31 H
HAAR %0 EELVNISE PN MR 42 %0 EEHVNISN AN
TR AT 65, 644, 055. 48 1,057, 916. 87 140, 776, 362. 17 942, 256. 28

s ARG RHRATAE SN AT AP B TR HAT IR SLHUT RNE AR
7.4.8.6 AZEEFEAHPINS 5RERTT A IESRKIE L
NI A AR ) Je 4 5 mT ERIYITa] A B 30 A R 2 5 SCIBTs 7R B PR IE 7
7.4.8.7 HASRIRAT 53 ZE T 5 B
I GAEAIRE T HABRIAS 5y F I
749 HIR (2010 4F 12 A 31 H) AEERAHHIREZRIER

7.4.9.1 BRI 5 48 R AR T TR K5 B8 52 PRAES

SAURLL: NIRTIT

7.4.12. 1.1 ZHAEZRIEH: RS
g5 —— 222 Al W | A [ AR Ko IR R
N N
(NE! G H 1w BR2EAL | At | EERH | CRAL: R D A SV (RS
B
002535 | AMRJHEML | 2010-12-31 | 2011-01-11 j;mﬁ 2500 | 25.00 500 12,500.00 12,500.00
¥ *A
002536 | PHAEMEMY | 2010-12-31 | 2011-01-11 ?ﬁ;} 36.00 [ 36.00 1,000 36,000.00 36,000.00
B
601118 | #FIAEAE | 2010-12-30 | 2011-01-07 j;m 5.99 5.99 5,000 29,950.00 29,950.00
i
, BB
300155 ZINE 2010-12-29 | 2011-01-07 g 49.00 | 49.00 500 24,500.00 24,500.00
_ BB
300157 | fEZELE | 2010-12-29 | 2011-01-07 g 57.00 [ 57.00 500 28,500.00 28,500.00

17




300158

PRA&HIZy | 2010-12-29

2011-01-07

BB
Ay

38.80

38.80

500

19,400.00

19,400.00

300137

SETAR | 2010-10-27

2011-02-09

BB

22.00

38.21

15,317 336,974.00

T

7.4.9.2 BIRFFA HIE ISR FUE 32 R R
ANTE B AE AR TS SR AR R AT 7 I PS5 A 52 B B2

7.4.9.3 BRI EBEIAE 5 R 1K 55

7.4.9.3.1 BT E T R EE Y

RIS AE AR WA A A AT 18] T 2 30 1E (0158 5 P S HA ) 55

7.4.9.3.2 5 Friv s iR EE G

AR AR AR WA ANEAT A 5 T T 5 15005 1E (IR 5 A g 3R A 55«

7.4.10 49 B T EAFR 43 HR R T UL U I H A 2

)2

() ANEAL So A v < T

ANEAZ SRRV FR < Rl 7 A0 47 fog 32 A3 GRS S0 A g i g o, ORI B & fe il

FHZEAR N

(b) LA SR BT 5 ) < i T R

AR A2 SO T i o v B AR B TR R AR Z R NS, A R Z AT 734 -

H B MR SRR R T B ORI ) IR

5 R HA (LA E RS SR (L AR O 4 50 PT L ER B ) RS — 2 P i R
LLAMY 8 7 s AR A5 (R AR o

BEEe LA SER] 1T S Hdls LA AR 02 kg SRR 2 B B 7 s A7 A5 ) N ARL (AN A BN

).
T 2010 4 12 J3 31 H, AFEEFAA LA RO v i TR R T R REUN
748,629,641.43 Ju, JoJE 1A RGN =R M ARE(2009 £ 12 ] 31 H: B )24k 921,335,457.81

JG, )R 22,424,375.00 JG, CH EH).

X TR IR IUE RCSR, AEE GO A AT 2 5 T MU RS — IR R N
B, T RS I AR R S — A (2009 ARRE: ),

QBRA S EAh, AT SR A 4 T 75 B2 00 W () At T 00

18

585,262.57




§8 WHEAAME

8.1 HIREEHE=HAEBN
SR NIRRT
- N R R T
75 IiH SR %)
1| AERE 740,317,633.83 90.29
b 5 740,317,633.83 90.29
2| [EE A AR 8,312,007.60 1.01
Hrpe iz 8,312,007.60 1.01
BE SRR SR - -
3 | ERbATAE S - -
4 | FANREEHTE - -
Forbre S R0 1R SN R B i - -
BT H AT Al 67,068,155.69 8.18
A 4 T 4,208,643.37 0.51
At 819,906,440.49 100.00]
8.2 HIREATWAKMBEERAS
SR NIRRT
foim P 2 Sl SRR
Bl (%)
A | AL FRS B vl 29,950.00 0.00
B | XKk 65,852,536.98 8.07
C | &k 396,615,602.01 48.58
Co b okl 33,889,650.64 4.15
C1 g, A KE 6,216,000.00 0.76
C2 AW FH - -
C3 ARG, Bl 15,150.00 0.00
C4 A A, R, YR 13,401,250.00 1.64
C5 HiF 65,438,313.66 8.02
C6 &E. EeR 44,034,435.50 5.39
c7 Blbk. #ees. R 138,184,413.53 16.93
C8 2. A 52,574,750.68 6.44
C99 LA IS M 42,861,638.00 5.25
D | . B SOKI A= R R 8,453,000.00 1.04
JESiIN|4 - -
Fo| scilish. il 15,676,600.00 1.92

19



G | BRI 16,131,196.50 1.98
H | tEMEERY 33,850,599.53 4.15
| S PRI 161,070,375.57 19.73
J J5 Hiu =l - -
K | &gk 21,464,191.88 2.63
L | et - -
M | AR 21,173,581.36 2.59

it 740,317,633.83 90.69

8.3  FARIEA S A by e & F B LB R/ HE P VAT 48 B B 4

SRURAL: NIRTIT

| e | REAR | B O AR i
Ll (%)
1 601318 o [ 22 573,300 32,196,528.00 3.94
2 600016 AT 5,795,800 29,094,916.00 3.56
3 601166 MVARAT 991,100 23,835,955.00 2.92
4 601601 R R 893,932 20,471,042.80 2.51
5 600525 e lel £ [41 895,000 20,414,950.00 2.50
6 000937 # b R 493,766 19,775,328.30 2.42
7 600690 T K 684,200 19,301,282.00 2.36
8 600199 g R 899,970 18,782,373.90 2.30
9 000963 IR 493,500 16,221,345.00 1.99
10 601288 ANV AT 5,996,000 16,069,280.00 1.97
8.4 MEHAKRERRASHEKRETS)

8.4.1 RIHEN A M FEE T =5 2980T 20 44 KB4l

SAURAL: NIRTIT

e | memeem | meEak AR TS APPSR
tepl (%)
1 000937 b R 26,955,128.01 2.49
2 601601 o ER PR 22,303,945.18 2.06
3 601788 HRKUES 21,893,694.68 2.02
4 601288 ANVARAT 18,927,400.00 1.75
5 000823 AT 18,662,271.61 1.73
6 601009 AT 18,617,898.67 1.72
7 000983 [LIIPCAE:N 17,902,236.06 1.65
8 601318 Hp e 16,483,553.03 1.52

20




9 600460 =5 16,120,662.92 1.49
10 600199 Koy ] 16,080,315.84 1.49
11 000969 YIFH 16,015,241.75 1.48
12 600303 g 15,698,375.47 1.45
13 002344 T Ik 15,174,292.32 1.40
14 000612 FEAETT T 15,039,466.00 1.39
15 000540 HROR IR 15,006,641.87 1.39
16 601006 K 14,924,860.08 1.38
17 600547 AR 34 14,769,143.10 1.37
18 600258 Ry 14,602,927.47 1.35
19 600739 SR IPN 14,495,342.30 1.34
20 002106 SEE =R 14,352,868.60 1.33

W AW R ENEH 1 N RAZ B Ol B Fe LS B 11, A% B S .
8.4.2 BiIEH & H AN EE & %= BE 29080 ET 20 2 KR E 41

SRURLL: NIRTIT

I S B e

g | AR Ji A4 AT Z vk Sz A A (%)
1 002024 T 42,597,638.62 3.94
2 600031 =—ET 39,332,070.57 3.64
3 000400 VR4 27,616,626.08 2.55
4 600030 P F RS 24,142 471.53 2.23
5 600525 AN SYP| 23,978,451.84 2.22
6 600547 AR B4 23,264,233.88 2.15
7 002106 KE R 21,376,252.61 1.98
8 002344 T Ik 21,219,079.12 1.96
9 600600 T 12 g 20,550,832.90 1.90
10 601318 Hp e 19,063,533.25 1.76
11 600690 T By iR 18,371,936.21 1.70
12 000612 FEAETT T 18,135,097.21 1.68
13 600015 BT 17,920,729.11 1.66
14 002041 EHERIY 17,414,877.29 1.61
15 002215 o fE 16,978,920.51 1.57
16 000983 [LIIPCAE:N 16,469,196.26 1.52
17 600104 RS 16,389,807.38 1.52
18 600586 KA LEE 15,847,631.66 1.46
19 002091 ARINEER 15,494,299.41 1.43
20 601009 AT 15,253,016.14 1.41

T ARSI 0 S AL e ORAZ AN SR LU AT E ) 3181, A IEHIRAL S B

8.4.3 LN BRI FeAS S A A% S Hh JB R MO B

21




L VARUN b

FNBEEEA (RAD B

1,400,209,970.55

BRI (BRAD) BV

1,616,003,968.00

FE: “SRNBERISAS” A “SE BRI B2 S A el QR e LA HcD 4, A

HIEMIRAZ S B

8.5 MIARIEGIZFMMIRNFFRHAS

SRURLL: NIRTIT

TR b ol

SR iVt ]
el (%)

EEREE

RATE

WIN |-

Sl fiF

Horh: BURMEGRLMG

Ak 55

Al e TRl B 5

R

8,312,007.60

1.02

oAt

O |IN| O | 01D

il

8,312,007.60

1.02

8.6  FARIGA S A by e & F = 1E LB K/ HEAS BURT T 48 27 B A A

SRURAL: NIRRT

A aaE

- g T o s Yol L PARAY7N
5= A iz 4% e (5 Ny AIRIED GBI (%)
1 113001 AT 45 75,660 8,312,007.60 1.02

8.7 MIRIEA A A ZEE T FE LI R/ VAT 48 B SRR B R B 4

UL IR, ARG AR B SRS .

8.8 HIRILA A A 2B FE LI K /MR BYRT T4 BGIESE 3 B 40

BUEIR A IR, ARG AREFATBUIE

22




8.9 WHAA/MEMHIE

8.9.1 R I ATE BT A AT A4 USR5 AT B A B
FRBIATTHEDT AT DL

8.9.2 AKLGHBHINET AR, BATE A A M

8.9.3 JIAH At %5 IR Bt M Bl

/r'v-l— \
o=
El n

AL S A AR g Y T

SE IR A 10 B 5 P PR

Hpr: ANRMoo
=t 4K A
1 A ARIE S 833,333.34
2 I ICUE 538 5K 3,335,479.70
3 INAlgiiel -
4 Nl 32,138.78
5 IS AL HR K 7,691.55
6 LA SRR
7 R
8 HiAthy .
9 &t 4,208,643.37
8.9.4 BARFFA HI AL T35 B B i) v 4 #efi 25 BH 40
SRipA. AR
75 BEAv ] R 2K N FeME Py I A A LR (%)
1 113001 HAT AT 8,312,007.60 1.02
8.9.5 BAK AT 44 It 5= e A7 il 52 PR U i 156 B
AT AR A IHA HT - 44 I 25 AR A7 AE il 52 PR A D
§9 EEMPTFAARR
9.1 MREEMBRFAANFPHBLIFEANGH
DAL Ay
ESEEPNET )
PSR | PR 4 DU BB AT
U gl R \ i B
i - i
A 4 b i i
16,188 52,301.18 140,528,146.79 16.60% | 706,123,380.33 83.40%

23



9.2 MIARESEHANKMNLA GFFEATTHAZESRFI

i H FraaaE () 7 B4 A EE
FL ARSI N F RS
%ﬁaﬁAamﬁMﬂkm%ﬁﬁﬁm 1,215 653.69 0.14%
A4
§10 FHERESHHLE)

LR VAR /Y
HEeERAZH (2008 4F 4 H 16 H) FE 40 % i 1,733,163,625.10
AR A S 355 4 40 A0 A 1,134,447,084.82
ARHRAS HAE 4 o0 7 5 16,645,351.52
P ASHRE AL 4 2[R 43 304,440,909.22
AF A FHFE G 47 5 A8 B0y
AR A I AR L 4 47 A0 s A 846,651,527.12

Ve FA S RN B[R] e e 3

§ 11 EXFHE R

111 BEESMRFRAARSRIN

I e B R AR 2 il

11.2 ZEEHEAN, ESHEANENERSTERITHERAHZS)

1. RGBT 2010 4 1 7 6 HHAIE G2k a8 BT PR 2 7] 50 T HE Ml IR E 2k a5k
LB ATY, PEAILGIIE G B — oK@ 2 e A N N AR A AR A S AL 20,
AL L 22 BT B AR ARSI EA T e P

P Fh A SR S AR R kg e S A AR A R B R A B T B R

3. BEEEHAT 2010 4 4 [ 1 HHE (AR e A IR A F T A /] m i B AR A7),
PR PRI e A DA N AR R S DAL AS FHEAT 24 i ) 22 B T T a8 i

4, FEEE BT 2010 4 4 77 15 HFIE (AL 22 o AT PR 22 w) OG0 A Ze R £0 ARG
i SR A 7 5 B AL M S e BN 0 15 ), 35 M1 52 5 S A FEATH B 2 R LD ARG B SR RS 808

24




HE ISR,

GAEFINT 2010 4E 6 H 26 HFIG (MR 2 3G BIAT BRA R G T F IG5 4 FiAR s
A, BRI A B BT AU B R G R 0 L I 2 R S8 RV T VR & AR
FRGIE S NIEG B2 — BOR A e A DA N DI RERR, by 2 ) ) 28 B v 6 5 8 B Jo) SO 5 A
5 BOAR E 56 A FAT T AL 2 A ARG BT R SR B B I R G 20 B WA 5 A R S AR 2 A
UL R AR A BNE S I S I 20

6. FESE BT 2010 4F 7 ] 22 HHE (U 20 me iR A BT IR 7] G T R A FAR EH I A 15 ),
PR AIE I 2T . T 2 B2 RRS B I SR T UE SR BE B B e X 22 T 2 — TR0 AR A N R
B, R AR e A e B AR P AT G (S G o s SR 55 S AR AR AL AT T AR 2 e 4 R R 2 it 52 7Y
IS A S AE S B

7. BEGAEPINT 2010 4F 12 H 25 HTE AR mEE G B B W] O T s 08 BN D1 AR B )
WY, AR A A B R AT AN AT, RS A R N A AR A LR
2B LN

8. MM, iR, e ARG E AR AILATAE N BT TR R B 4

11.3 BRESETEN. Z&W7™. E&FHRELFHIFA

AN AR AW RIS B B IR .

11. 4 HSHFHRMMEIHR

0T J00 PAY i i B SRS R A R R

11.5 AEGHATH RS TS5 P o

AR A, Y ASTE G F T2 T 55 P B ARG TR ST 55 P, ARAT S LA
AR P S A 4 2 VRIS 45 BT (4R >4 100000.00 JG, ik AR A AR, AR HhOR ST 55
Pt LR P v 55 I IE SRR R O 3 4

11.6 BEAN. £EALKHREEEN RRZEERATFHFIL

AN LA BN FEE N S R s BN GORS2 2 A B T RS 2 sl

25



117 ESHAERA RSB THH KRB

11.7.1 EEH AR A RIA 5 B ud TR =8 R B A &AM

SAURAL: NIRTTT

JBESRAE 5 I AT 5 7 A 46 K E8
N
BULH | SR §§£ O
JRAL 4 S 4= SRR
SR L
) L1
Wlb S 1 478,982,709.61 | 15.99% 389,177.87 15.62% -
NSRS 1 394,409,654.56 | 13.16% 320,461.04 12.86% -
AL T 1 372,751,144.20 |  12.44% 316,838.84 12.72% -
R [ B 1 356,294,857.11 |  11.89% 289,492.14 11.62% -
KU 1 348,062,161.98 | 11.62% 295,851.34 11.87% -
4 1 274,599,449.78 9.16% 233,407.87 9.37% -
RIS 1 189,508,715.08 6.32% 153,976.95 6.18% -
288 %% 1 171,801,408.16 5.73% 146,030.76 5.86% -
L PEIER 1 157,435,099.12 5.25% 133,819.85 5.37% -
I E IS 1 107,248,498.51 3.58% 91,160.81 3.66% -
GRS 1 84,360,137.63 2.82% 71,705.95 2.88% -
ESR R 1 60,897,114.11 2.03% 49,479.43 1.99% -
HEFRUETF 1 - - - - -

1 UEZFZE NI S POCIE B R AERIRE) 7«

(D EFUETFZE NS5 FICHIbsE

O WMSIRGL R G e i BTSN PR A AL XU B A

0 RAFEEIEEITHR IR LRGS0 B IR e AT ISR A 2 (K

O RABORINEGEETIIIRE ST, Rl AT A BE SR ITIRSS SR

0 HedRa,

O AR HNESR AR A

(2) IEFHIESFZEHURAL S ot MR

0 ARIESE RS _EIRbRAE 5 A 5 B G HIETR 2B LA

0 BB gOE T IR TR E R AL S e .

2+ A I AL IR 2 R A8 5y e AR B B -
AFEEAIR N AR A AT .G,

11.7.2 FS M FESR A R 28 5 B ITREHT HARIESR B3 B 0L
BARAL: NIRRT

26



59728 ) [ 4AZ 5y BUIFAZ %

Y f 43 f 43

A seem | PR e | TR g | PUEX

A A A A A A

) L1 ) L1 ) L A5

Wlb S - - - - - -
B RS 64,588.90 6.23% - - - -
FER 7 [ - - - - - -
HHAR [ 972,915.92 | 93.77% - - - -
KU - - - - - -
4 - - | 50,000,000.00 | 26.32% - -
RIS - - - - - -
28 % - - - - - -
P IES - - - - - -
I E IS - - | 140,000,000.00 | 73.68% - -
CAF U - - - - - -
E {5 iE - - - - - -
HEZRAUF S - - - - - -

TR 22 B < BEAT PR A )
“O——#=J]=+IH

27




	§1 重要提示
	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3过去三年基金的利润分配情况
	§4 管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	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 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见
	§6 审计报告
	§7 年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注
	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 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
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 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
	8.8 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
	8.9 投资组合报告附注
	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本开放式基金的情况
	§10   开放式基金份额变动
	§11  重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况

