SR HBOESF 5%

R TR UE 43 A 2 BU T
HEREE S 2011 F5
20114£6 A 30 H

522

EEEHN: MHFESEEFRATF
EELEAN: PEIHBITROERAT
WEXHHEE: 20114 7H20H

=R



BT RUE I ETE 6% 2011 4R35 2 ZR 4R i

§1 EERR

Fe G PN B FE S MR SR ORIE AR & P8 R AFAE R BOC 3. DR S IR R e,
FERS AR B E . HER A e Bk AR AN ) SO BT

FAEE NP E T RARATIR A A PR A iR ARG & FRUE, T 201147 18 HEM T AR
I SR RS HER BB A SRS S5 N, TRAE R N EAEAERRBOC 2 R T TR B
EE PNt/

R BN LLCSEAS T - B 53 (0 s JUJAE PR Y 6 58 77, (E AN BRUERE & — 2 F A

Fe < AN BUFACR AR GR I - BERA K, B8 AEAE BB AT AT 20 5 B AT
SAiNE(EE=SITAIR

AARE W 55 BERLAR A 1

AAREWIE 2011 44 H 1 Hig% 6 H 30 Hik.

§ 2 BEL= R8N
2.1 E&=mIE0

LA TRIRR P 5 IRTE Bpy ETF

AR 202017

AU AL Sy A 202017

Je i AT Gy A 202018

Y (N LY FEITFF IR

A RABH 2009 4F 12 H9 H

A AR I 3 S A 2, 382, 833, 238. 86 i

WV H b T B TUR K ETR, S8 B AR 4R 4L, ISR PR

5 JRERER R 72 Bt /M o

ARFEG N T A R O G, DAL ETF 1E 4 3L 12 22
PEGRRIC, T TR 52 ()5 7 B I AR G VR K ETF
RIEEIFAS SR ETF (3L,

N SR B ER AR I PR A B W H bR, AR LIAVIG
THEEE T I 90% I W = BB TR ETF . Lt =
P s AP T AR IR B A e A IERA B BT iR K
o EE IS & A VPR E R L S T, L H A
TALEAITEGAT AT IR HTEE T, S LF IR ERAR
e

FEIEH TGO, RIS KR LGt IR
Z V1 YT BN O 25 S ANHER T 0. 3%, 4 BB 158 22 AN

%2 0 311 it




BT RUE I ETE 6% 2011 4R35 2 ZR 4R i

A% GITER A0 T AL U 2R O A DT 3R SR % v 12
ANBREZRZZ L FIRVE I, T BN RIS B I
BRI R IRESRERE DY

GRAE S PR EOR RS 28 X 95% + HU T WA A2 (BiJE)

Nsqad e i 5
AT RIS, POYI RS S et KT i TR A 2

25 A é\ﬁ%%%Eﬁmﬁ%%%oﬁﬁﬁﬁéﬁﬁﬁﬁﬁ
& BAT SRR LLEARMR BT AR B
AL MBS e 5 AT

AN P T R A PR A

i Hh R BRAT e A1 PR A W]

T AIEGAEAL T AT R G s S FAAS S Ee &, AR “ R

2.2 BfrEEREARER

Rz AR IRUE A 28 2 BT TR R B S+ 45 08 J 46

4 B 159903

L A (Y 5 BT (ETF)

e AR 2009412 H4 H

FEE O E T UE SR 5 P RYIEZFAZ 2 P

T E 20104F2 H2H

FEEFHNAK BT 3G A R A A

REGIEE NABIK ob [E TR AT IR A PR

HARSE 458 H s SO BRI FR I, 16 SRR i 25 B A PR R 8 25 B /MK
H AR AL G 5% g AIG 0 e e e ok, RN FR A e i,

T RO A R E B O SE M B TR A S S
o IR ERAH R OB % H BT A5 (LA AR
o U R AR R R AR R
GRET AT SRR ) PR RIS A
B S0 R T RE RN, I SRR 0
SRR, SR 5 SR A A AT
FRIIRAO, 4 T DU 4L & B AT
AR, T AL O S B B S B

H bR LBl S LU ki

AFEE L G C AL AR (. ASE AR TR ECN
GRUE G R E . G SR 5o ) 07 2 B sfe 1 ERE R4
TRBI 2 ) S R AT« BAAIE AR 45 i AR SR EOoE AR
o e 9 B 1 5 A A AR B BRI 4 AN
IREA N BRITREL,  BIESF AT FAb AR MRS o, B
BB NHRAAE N, AL S8 BT DL 4E 5745
PEE ARG N, AR AT B bR IR

H bR FE < KU i st AL

AR BB, WS Sl TR SR PR
EHMmIHE. AIESONTRHONIESE, 2R
ST HNER AR R BRI, R SRR L&
PR FEBOIT AR R BT T AR LR RS AR AR AIE

e ASLSAER T AT 16 R GRS S BRI G, ARy “ M ETR”

3 11w




BT RIE S ETE 1% 2011 4E 5 2 ZRJ8 4R,

3.1 EEW LSRR

§ 3 EEMSIRIRMEERHERI

fz: NIRRT

Bl U

WS 201144 H1H — 201146 H 30 H )

L AR C S s

1,270, 535. 59

2. I

=70, 488, 118. 66

3. MB35 < 1y BUAS SYI R

-0. 0297

4 R IE B 98 1AHE

2, 196, 636, 864. 53

5. WAL S #E

0.9219

e L A BIGE FE R AR RN . Begiliean . AN ORE 2 e E2Rshat) 1
BRAR SO LR R A, AR D A9 E s B st n_EA 2 se (B 22 sl i i »
PP Al A L A N DR SR S AN L7 B S R 4 E A AN A E I ER N b S -

R
3.2 EE&HFEFRN
3.2.1 AMEWESHFHEH KR LHE SRS R FEER R R R

T aEmE R

y pey N5 2
Ex ﬁiék . ﬁﬁgzg Bl | 0-0 | @-@
® 2@

oE=4H -3.23% 1. 09% =3. 40% 1. 10% 0.17% -0.01%




BT RUE I ETE 6% 2011 4R35 2 ZR 4R i

3.2.2 BESAFEYDRESHTR THFHEKRAH KIS RS LR R

e 2 FR AR Y EL A

4.00% A

0.00% 4

-4.00% 4

-3.00% 4

12.00% A}t AR T

-16.00% -

-20.00% 1

-24.00% -

-28.00% -

-32.00% -

S S T TS AR 15 il 30l 8 L A K A 2 4R 1) 1) S L otk LE

L0 1 1 . S

2008-12-09

TE: ARG IE AL

B L[ T = S A S S
2010-05-26 4 F-emadmmmmmemmee

2010-06-23 1 --- e S

FOA0OT-2 A bemdmmmm b

2010-09-15 { b

Bt R T e A S R S
B011-05-25 b
BT R TR = T S S S SR S

[ 0 L 0L — N0 A 28 |

TUBE 7 e B LA B G A R I 20

» AEESHECHIARE SRR HE 3 M.

B WILE R,

>
et
e
®

§4 BEHARE
41 B2 (RELSZINE) B

4% HA%

FEATE G 5 20 B Y]
B

ERHE | BEEH

EZE M4

o
5 LW

ZNE ol

WET | e

2009 4 12
H9H

ittt BTG
M HE o B S JEATHR T2
WAEZF B A R A A &
EESEHARAA.
2003 4 3 H A 7 2
&, PHTEATEFE b . 5
SIF eI P B H .
R W B L H ik
%0 i Bl 2 A5 R

10

#
b=
=
b=




BT RUE I ETE 6% 2011 4R35 2 ZR 4R i

2009 4 3 &4, frrd
J7 300 FREIEAL T
2009 4F 12 H &4, {15
JPURI BTF R pepedt 4
R, 2011 £ 2 H
4, AFM U7 500 Hxee
BLEE

4.2 EEAXTHRE B AR EIE MR 5 15 U Ui B

AARE WA, AFEGE BN HGESY (PR A RIEREIE R L GE) « QIR s
BAEEEINEGY « GIFEFFREES RS BINE) M UEFFR G DI BME) SH K
AR B R ISR )« o 7 TR 1y A 2 B TR AR BOIE 7 5 D AR I L G B 5 )
HMAbA SEAE R RE , AE WS B ot Ay Js U BN IS F R 7, B kg 42
PR A b, AR NEESR SRR BT et o ARSI, SRS s ERAR S VEA ],
BAMFEREERFA AN FGRHRTEE . $8 ) S st A S 5 A SRR A R S5 T
IR E o
4.3 AP HTHIRHA
4.3.1 A PR G HBERPATIEIR

AIRE N, AEEGE NPT QEFFRREESE B A R AP SRR TR 58
SERH N BE SR, R RGN AR &Rl 77 sUAE B ST A M AL 5 AT, P Ay
THE T B ) T AT B BRI B A
4.3.2 AERUE5HALBTE XA SR BB 46 2 7 b ST EL

e ARG AT E L5 AL S B0 RS AU HAb R B 415
4.3.3 FEXHIT AR LA

KEEE T AR WA AAAER T AT N

4. 4 REHI N EE SRS R R SR U
4.4.1 REPAESE T RS ES T

2011 4F 2 ZRRE, U A NGB I R ) T FF 40 S M0 S AR BRI A R, 785300
IR R TR -3, 60% .

WA AT B RS R« “HWNBEMNAZ SR | “ERERREZE AR T &
g7 &, BATESMERERR Z A BT BE KF, JEI ™ ks 1) RS B, IR T ARG

o6 Ul 11w




BT RUE I ETE 6% 2011 4R35 2 ZR 4R i

s (2

FRAT IO AL At ST BR R DR 22 H R 0 AT 2

OBz 52 H B2 [ AT P S A A7 B, K S AT TSR 1 Py PRI A8 5 4 U 108 2 e/ MK

@A RRH H bR ETF s K6 ety RO MR 29, 6T AR T ARAL I PPl 7
VEREAT X 5

O I SRR B “ ZRIE e SRR, 5 R PR RSy TR R i 29 i A
(XA DN e

@6 J1 30 HATG, BTSSR HOAF B ity R S AT TS0, ST RAIHbE TR
WAATT%, TESERR P INZ I R HLHIR KR L, ISEHE R, BOR AP, BRI
T4 il A FRAE S R P
4.4.2 REWARESHKSERIR

FARSE S A e HE SRS AR ERER R 24 0. 668%, A 4EH] 4R IR AEAL BRI R 2
0.316%, BUFITERL T He4 A I h s AR AL BRI 2 AN 4% IR H AR, FEERARL A 7] 2845
5.

BWEMEWIR, AIESMBAEH 0.9219 70, HEWIN, HHTFERKRA-3. 23%, FHH
GUEARERE A -3, 40%,

§5 BEBAEME

5. 1 MEMRESRHEFM
A= i H S ) bR R B L] (%)
1| B 7,825, 298. 05 0. 36
e R 7,825, 298. 05 0.36
e 2,076, 679, 787. 01 94. 43
3| MlE W R P - -
Hp: fige - -
e SRR SR - -
ST AR B - -
PN IR G Rt - -
b W R i SN IR A - B

KA

AT T & G 111, 931, 792. 16 5. 09
oAt 7t = 2,803, 177. 15 0.13
8 | Aif 2, 199, 240, 054. 37 100. 00




BT RIE S ETE 1% 2011 4E 5 2 ZRJ8 4R,

5.2 MEMIRIZATW A RKIBER A S

G A5 ARME o) 7 LA B A L (%)
A | Ay BRS B ualk - -
B | Rk 4317, 944. 40 0. 02
C | Hili&k 4,306, 264. 72 0. 20
o i Yokl 981, 284. 55 0. 04
C1 g, JkEE. KE - -
C2 Kb KA - -
C3 A BN - _
C4 A A SR BRL 213, 993. 00 0.01
c5 ¥ - -
C6 &E. EeE 1,199, 642. 92 0. 05
C7 MUBR % (R 1, 450, 099. 86 0. 07
8 ER2. AEHL 461, 244. 39 0.02

C99 oAt b - -

D | I B SOK AR R R R - -
E | @3k - -
Foo| AZdist. el - -
G | fFEBEA 297, 675. 28 0.01
H | ERAEER S 1, 130, 000. 07 0. 05
I Gl PRESIE 876, 779. 08 0. 04
J | ek 637, 212. 84 0.03
K | #E& RS 139, 421. 66 0.01
L | &85l - -
[/ e - -

&t 7,825, 298. 05 0. 36

5.3 MEPIRIEA AME HE ST = B{E LB XN HEFF R T8 B = B % B 48
| mEAR | REAK | MR 0B | ARKE G ﬁgﬁﬁf; {f’ﬁ“ﬁ

1 000652 RISy 96, 631 742, 126. 08 0.03
2 000002 7 REA 60, 636 512, 374. 20 0. 02
3 000858 TR W 12, 541 447, 964. 52 0. 02
4 002024 IhT LAY 30, 279 387, 873. 99 0. 02
5 000651 & HLA% 14, 384 338, 024. 00 0. 02
6 000157 HRCE R 21, 800 335, 284. 00 0. 02
7 000001 R FEA 18, 400 314, 088. 00 0.01
8 000063 G TR 10, 526 297, 675. 28 0.01
9 000983 [P N:N 10, 882 263, 344. 40 0.01

8 T FE11 1L



BT RIE S ETE 1% 2011 4E 5 2 ZRJ8 4R,

| 10 | o00527 | Ephzy | 13,016 | 239,364.24 0.01

5. 4 MEIRILFF WA R BH A

e ARLEAIRE ARRFFAT 7

5.5 MEWIRIL A RYME H 2SR 13E ELBIR/NHER BT TL48 i 3503 41
e ARG AR H

5.6 IREHIRIE A ARYPME G EE T 5E B ADNHER BB+ B SCRAES B
HA 41

FE s AEGAIR G WA RFFAT B SCRFIE TR

5. T MEWIRIL A RYME 2 & R 7= 15E HL I K/ HER BT TL48 BGIE S 3t B 241
T AFEGAR I A RS A BGIE

5.8 MEHIRIL A AIME SE ST HEHI R DHFRIET 2R S8R A4

— ARHE ONET | WEaT
= / R % / S IJ N ,,5,:'} =
o | e sm | esm | EfrR | EEA - e
e SHIIT | M
1 pEvill o 2,076,679, 787.01 94. 54
wpyete | wat | mama

5.9 BERAFIREME

5.9.1 HHAESRFERETHIEFRNRIT EEAHRT BN E R IR
&, RAERSHE I —FEANRBIATFER. LHAKER.

s 2011 4 5 7 27 HE = IR A R A ] CRFR: TORGEL  BERAN: 000858)  (HE
5 FUORRIRBE A A PR 23 ) 50 T 380 o [EIHIE 2 AT B Tt B A 15 ) i IR B R Y
SPERE (TP NRITNIEIESHE) BT ME ORI (1) 9T DY )18 o TR 9t (%
WD AT BR DT 2 0 s s MR 1l it A B W ZESEIHE S5 BR e A ] IUE S Bk (T
W& FAEE KR (2) EPERESR A R TTEA B R B0 BB A . R og
(3) 2007 fEAE ARG AFAERANZERHOR LN IE: (4D R SN PR 36 sl v VR R 4%,
M T35S, JFAEEL 60 J7 78K

ARIEG R A8 Gy RTF I IR HOE S B S e &, IR B BRI S ot i v
R AH SRVE R RN 2 W] 1 BE PR 225K

AR IV B S R AT AT A5 300 P s A0 1) S 2 U Al o/ A 285 o o) i — 4 1A 32 5

9 oul 11w




BT RIE S ETE 1% 2011 4E 5 2 ZRJ8 4R,

NITHETT AT

5.9.2 ARBLGRTEIN AT 44 IS BATE B 5 R RILE I #8 B IR

5.9.3 HAME =ML

5 4R

Bl o)

A ORIE <

2,527, 547. 59

IBGIE 3415 5K

WA

AR

19, 610. 30

I K

256, 019. 26

HoAt SIRGK

T

HoAh

O[O0 || |[O1 |k |[W|[D|—

it

2,803, 177. 15

5.9. 4 REHRFH KA THBSHI W #8655 4
T AT ARG AR AR FEAT A TR B v 4555 -
5.9.5 MEHAARE 12 BEHFFAETRIEZ PR 0L Ui 3

TOESZ RIS | ISV | WIEAZ RN
= iy 254 il i 42 B o
F RN R ROMEGE) | L 5 B
1 000652 I By 742, 126. 08 0.03 | AHFEKII

§ 6 JTHAEEHHER

LAY

AR ST B A A A

2,393, 894, 188. 26

ARt S < R A 0

99, 936, 419. 28

I - AR T S < e TR ] 3450

110, 997, 368. 68

AR I B ) AR B 3

AR ST A < A7 R

2, 382,833, 238. 86

§7 HEXHEZF

7.1 FEXMFHER

I (R IR AR A 5 BTG R SO TR B0 SRR G e B D)
2« (FITBRUE A AE 5 RATTTRASR BIE Z3 BB R IR AT DML

%10 nr 11 W




BT RUE I ETE 6% 2011 4R35 2 ZR 4R i

3+ R IRIE AR A8 5y RUTFTR A FE B I3 B0 B R KL & 2011 4R35 2 Ry J 3

7.2 FFIBHE RS
RN AR FH A O X AR — B 6 5% Bi i 55 KJE 31-33 4%
7.3 BEREFTR

Mauti: http://www. nffund. com

£ T = 1}



	§1 重要提示
	§2 基金产品概况
	2.1 基金产品情况
	2.2目标基金基本情况

	§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
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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
	4.3.1 公平交易制度的执行情况
	4.3.2 本投资组合与其他投资风格相似的投资组合之间的业绩比较
	4.3.3 异常交易行为的专项说明
	4.4报告期内基金的投资策略和业绩表现的说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现

	§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名的前五名权证投资明细
	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十名基金投资明细
	5.9 投资组合报告附注
	5.9.3 其他资产构成
	5.9.4 报告期末持有的处于转股期的可转换债券明细
	5.9.5 报告期末前十名股票中存在流通受限情况的说明

	§6 开放式基金份额变动
	§7 备查文件目录
	7.1 备查文件目录
	7.2 存放地点
	7.3 查阅方式


