FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

4 HHE 500 5‘“#&1&%’&% 34 (LOF) 2011

—A

ML AR

EREREHE

20114£6 A 30 H

EETHAN: HHEEEHEFRAF
EEFREN: PERVBITRMOFRAF
EHHBE: 201148 H25 H

spe
o

101 324 11



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

§ 1 HEE

1.1 EEER

FEEHARERS . BRI S iR A AR BOIC B, RS PERRIR B K,
TR LA AR B TCSEE  HER AN e RV R AE AN ] JOE T A DU . ARERERE O S0
DA BN R T HE, IFHEFRER.

BEBAEE A b EARMVEAT R A A R A rl AR AL 5 RIE, T 2011 4E 8 H 18 HA T A
RSP SSAEAR . FHERIL. FNES IS Mttt . B A SRS SN, RIEEK
WA R ACE DT MR sl BRI .

LG PR LA L DR S ) BRI R 7, (RN RIE R — e A

e AN BUF AR IR . $EBEAT XK, 508 A4 L B0 o SRR AT 40 P 1A
e SEIEE SV R YN T

AEAE RE TS 0 2 R AR IR0, PR E R T RN, NP R AR
7 1E 3.

AR RIS TR R S O

AAREWIE 2011 4 1 5 1 HEgE 6 H 30 Hil.

§ 2 HLMN
2.1 HREEKXFNR
K4 TR R 7 HRAIE 500 5% (LOF); N fRiFR: B 500
R4 ARG 160119
AU AL Sy A 160119
Je 3 AT Gy A 160120
Y (N R RTF i (LOF)
A RABH 2009 49 F 25 H
A= UN 7 HE G AT PR A ]
BEEFEN rh LAV ARAT A A R A F]
A AR IS A 3 S A 3,631, 084, 012. 69
Ha G R E A

i AFEEAEAL T IATIE RS IR S BRI &, ATy “riJs 5007 .

2.2 Fe&r™ mhii B

Bt Hw ANHE B R Bl AR BT, ™A% (085 5% 20 F 2 RN B A U 7 B
TB DUSEHUE bR I UK R B

%2 0 3t24 01



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

AT N e el s e B G, TR ER RSO, SR S IAE Pk
500 FEECH A FEMERCE AR R MU B TR AL FFARAE AR (K95 B0 T S AR
HIACALREAT AR NI 2 o 9 PHUYT RS 0 JB 26 R AT e Pl A ZE e e B9 7340
SEAT DI, R e < Y R R R 50 AR e < R e 14 i R0 10 SR mT R R
Mg, BRI RS D T BRI TEA AL I, sHAh i N 3 BOC AT R AN
PRESPRIGIREON , Fe e B R LUR B0 & BLEA T 38 2 AR AN 4%, 4
Z VAR A A BT B, ) PP RIARE G M R 5 b S LA
VR T 87 R A 2 PR AN I 0. 3%, ARIRER IR ZEANER I 4%,

Wb &G L R

IR 500 FEHOR RS R X 95%+HRATIE BIAE AR (Bi)5) X 5%

IR A 2 5

AFERE B, WS GaT s TR GRS, frEe S Mg, A
SN TRBON IS, IR R B AR ER bR R B R DL, B bR ids
. DURbSIR B AR BB AT BA K XU et R A

2.3 EEFHEAMELSHEAN

i H REEFHEA REE&EEAN
B S P 7 F 4 FEA PR ) AV ARAT I A PR A )
4 fif 3L - 275 9k
fF RPN | BER IS 0755-82763888 010-63201510
EERSE IS manager@southernfund. com lifangfei@abchina. com
&P RS WG 400-889-8899 95599
fE 3 0755-82763889 010-63201816
2.4 5 BT K
GRS B TSI BN T ) [ http://www. nffund. com
B VAP B A % AT REEHN EEIEE NP IrA ML

§ 3 EEMFIRIrNZESIFERI

3.1 FESHHIRNY IR

SAEAL: NI TIT

3. 1.1 R Eds ety WEM( 201141 H1HE 201146 H30H )
AHA S A 93,927, 212. 88
AN -274, 488, 108. 90
TIACT- 380 358 4 A BUAS A -0. 0843
AINIE S A B G K ~7.10%
3. 1.2 WIRE s TR WAEWIA (201146 H 30 H )

FHOR AT 20 P 2 gy A 0. 1436
IR EE G %8 7= 1 H 4, 152, 455, 812. 39
RIS B 1. 1436

#
w
p=i
H
N
p=i




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

e LA s AL AR RN - Bestlieat . HAlfoN OR 5 2 e (42 shias) Bk
FASC B 5 A AR, A IR 4 A 39 C S e i in B A9 2 fe (A2 s i -

2. WA 7y ORI SR BE 5™ G R 23 SR 5 2R 23 B A v LS DL 7 ) SR
B OWIRRHL, ARABWRAERD.

3. b G SR AR AN NN SAZ 53 G 13- 08 v AN 9l SE el K7 22
ISRl e

3.2 e EERI
3.2.1 S MBI ENK R KIS R EAMLS: LB I s 2 EL

B aiEE | st | kst
i Bt m%$® W bR | e | ARG AR OEE) @—®
o VP =0 EHE) HE®
TE—1H 2. 96% 1. 37% 2.90% 1. 37% 0. 06% 0. 00%
oE=1MH -8.03% 1. 34% -7.99% 1. 34% -0. 04% 0. 00%
LESNNH -7.10% 1. 38% —6. 83% 1. 38% -0. 27% 0. 00%
T L—4F 23.10% 1.53% 23. 79% 1.53% -0. 69% 0. 00%
HeSR
Eii;i@g%E? 19. 52% 1.62% 28. 25% 1. 66% -8.73% -0. 04%
% A

3.2.2 BEEARAEMURESHI R FEBGRKERZ) RILE RS B
W 28 R AR BN ) LR

®
SN
=
H
N
=



Fa 7 HIE 500 454 (LOF) 2011 4F2A4F BE 4R 15 4 2

He OB T P TIN5 a0l 48 L A A W 2 4 11 By Sl #4on LE

81.75% T T
46.00% :
40.25%
34.50% : §
28.75% Hi H T i
23.00% T o | : : ' .
11.50% [T - _—
5.75% R e e e Nt R e e R R —
0.00% : ’ : : : : : : : : : : : : :
5.75% TS S T S TS RS S R S O S s s S
w = @ o = T W e @ O = ™M T W o~ @© @ @ T @ =
ol o oo o Q Q Q Q a - A - T = - oo ol ol
@ =] - o - ) + o I~ I~ @ @ o - o - ol e} + Ita} I}
Q - A Q 2 Q Q Q Q Q e = - T 2 Q g 9 Q Q
@ @ & =} =] =} =} =} =} =} a o =} a = - - = - -
[ f] [u] [ - - - - - = - - - = - - - — - - -
=} =] a o o o o o o o o o o o o o o o o o o
Izl = [ Izl = o o Izl o o [ o [ Izl [ o Izl
— N o 0 R T OO B —— ol ol

§4 BEEARE

4.1 EEEEANREEZHEFI
4.1.1 ZSERANRKHEHREGHER

P 7 B AT IR w2 2 D BRI S iE I e (199814 5 3CHbHE, g T UESF A7 B 2 A
BTEBME RS AR PR A A LR AR RO . 2000 4, 2 [EIE NS S UE I AR 4 T
[2000]78 5 SCHEHERAT T WG T2, 1M BEAILR] 1 AZC AR . 2005 4, 28 [ UF M 25k 2
7120051201 5 CHEMEHEAT G B8 4 Be, VEMEBEAIS 1.5 fLIC AR 2010 4F, ZRiEMVFA]
(201011073 5 3CAZHERINTIHL (FERD A7 W2 Wl HFFA ) 30%BAE LR LS IR DI B9 5 5AT
BT . HATIRA G R HRZ8UETF e A R A ] 45% I #er A IR A = 30%. =11 H Frfs
FEABRA R 15% 5 PO AFSE B3 7 B2 ] 10%.

WA IR, AR BB 1,900 1470, FH 2 REWAIEE—REH 0. e
Kot 27 FOIFRAHEe——m R K3 4. M7 RO AL 4. it oy

WAL S, BRI B34 Moy KIS B 2 ARG A M R
%5 0 JL24 WL

cninf%



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

\;‘L

S

ot

X

GRAUE AR AL 5y BT IR B S . My SRk Lt i

K.

FA T SR IE . P T O RS 3 . P T B UL R R L R RN I P

HH

=
& (QDIT 2. F7BOCLIMBCR R G By LI E IS AL G BT TR CORAR TR 75 2
& FTYR 300 FREGE G FUT IR 500 FRER G SRUE AR S ROFEOUR R L H T

SEIMEL G R AN S Y

TSR R R TN WA 5 BT TGS R Bt Ik i T A IR A 4
ARG J5 <At VY [E FE Ak 8 (QDTT <) MR el & k. m9 7 HHiiE 50 Bom R Aick e
P T IRATR G I LA AR AL P B SR A5 .

4.1.2 HELH (HEESLH/NH) KESLHBBEG /N

2t

W55

EAIE GG (B

SRR

IR H )

AR H Y

%
IR
!

B

5K Jit

A FE
5 <
g

2009 4F 9 H 25
H

5

5 [ 25 BIOAR K 2% 48 5 24 1 2
fr, HAFEMZHH . 2006 4
4 HINNEE 7 34, W AT R A
SIS LR S H T B A AT M
WHREFT I, FE T i3 A e 7 BE T
Pl 3 O 4 O 4 e L I 2
2009 4 9 H& 4, {LR N 500 K
&AM 2010 4F 2 H&4, TF
Foieg; 2011 2 A%
Ly ATF T I A B

T

A I g
3t &
2o

2011 4F 2 H 17
H

10

bttt RS M T .
858 IR AR R 2V AIE S5 I A R
AH S B EESE AR A .
2003 4 3 HiNAF 7564, it
AT 53 . 4 TTn e B3
BT B BEAEISS . 2009 4F
3 AZEA, TrTT 300 UL &4
B 2009 4F 12 A2 4, AEr TR
JETF S G AL 4 40 115 2011
tE 2 AR4, fERJ7 500 HEeL
LI

LN

A I g
3t &
e )]
e

2011 %F 2 H 28
H

5 BN N K 2 S M 4 il
b G e | G T R & o G B S |
Open Link Financial A#]. FEH
PERRMTR R AT, S 5F) 2% KAl
A it E AR I AH OC TAE . 2008
SEIN R T Gy, BT SRR
TRl TR L 2011 4F 2
24, AFw J7 /MR /NG ETF,

b

=




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

7 300, 97 500 ¥RHK ETF M
P T R 2 BRI B

Ee L WS EEE e, L EIREN” AREERAA, BB i &k
SEME PRI 1, XTOe)s (AR AR e B, AR 0] A0« AR H Y 20 AR 28 w) wese
i (R AE: F SR eI 391

2. UEZF M & SGEMATNE 2 CIEZRME MNP S B BRINE D IIARSCIE «
4.2 BENIRE AR ESES I TEE O3

WA, AR GE BN R ChAe N RIS IR TR B 8700 GEZr BBk eia i
BIMEY A QIEFFBCRERE A R BLIME) ST QA FNE AL TSt I, I 1% (g
J7HIE 500 FREOIEFF BB HES: (LOF) JEGAR) A& IUE, A WESEE . BRR O r SR e
BRORIZ P FE R 58 7™, AR K P RS AR A b, D HRE R N BER S bR 3R AT e 2t o AR
WA, S e ARSI G M, O E ISR AN AT o SEE BTVl $eo Lo Rt
NERTEAH RIEEEN LIRS A FRHUE .
4.3 BEANRE AN A5 EOLHIE TR
4.3.1 A PR EHIERHITEO

AR I, AR ST GEFBTHEE T B A R AP S TR R R IL), 5838
FARZTHIBE A itRe, T R GERI N APy sUAE S 55 A P R A 5 AT AT, PR AR e
NE BRI PR ENERAE
4.3.2 AEFH A HHAMB T REAR DRSS 462 BRL ST

AN PN BT B AT B RS AR DA oA B B 445
4.3.3 RERXZT AL TR A

AFEE T AR WA AN AT A AT N o

4.4 EE NIRRT SRR ML SR L U
4.4.1 MEFNES T RIEAIZIES

2011 4F LA, BUR O BRI F D TR A S R AR B, i ek LR I A% R,
3 A HHAIE 500 FEHGIKIE -7, 24% .

W) FRA L H R “CFRE A S R G CH A FRIN A SRR L« R R ZE I K B R
S, KA RS R R AR IR R 7K, TR A KU B, R T AR 2
aiafk.

#
b=
H
N
b=



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

FRA TR A KL Gt 17 I A BRI DR 22 T DR 0 AT
(D52 F VR [ B o A B S A i 2, X IR FRAT T 3o 1 PAY R A8 5 4 BRI R 2 e M 5
@MAIIN A SEIIE ISR, 5 RS A AR SRS B (i 2 B 5 < A G (5L PR /1 v

36 J 30 HiJq, FA MRS FEHCE Bt oM B AT 7RG, S IRATHE T HEAR
WHEIT%, SRR SIAZ LRI R A, WSEES SRR, BOR R, BRERR
ZEAE I PR N

4.4.2 MEHAZ SNSRI

ARG O R IS R IR EARZE R 0.376% , A4 IR & IR AL ERER R 220
0.249%, BUFITERL T 44 Rl Fs 4 b BRI DA 2 NI 4 % IRHEE FLAR, JRERERII A ) 240
5o

BEMRE WK, AFESHBEEN 11436 7o, REWIN, HETFEIGKEN-7.10%, [FHY]
M GHEHERE G F 4 -6. 83% .

4.5 BEANXNEMET . IEFTH ATWER K HERE

TEEMPEFFE T 5T, A LR E L5 RG] WK S AR A& R, HAA
FIMATAh KR, AUFHR L B BOR B4 R, ARG AS LT i, K
BLE DRI L “BEAG G (T REMEAK . T RTINS S 2 K, sl M R A A 2
Gl o T ECEAKIIE, DU BOE AL T BT 013 11 0 M [ A% 3 R I ST A o 24 22 B [l
VRSB BAET I3, ALF ARG A B, 2 A R I TR g e T R BU AR AL .
M) 7, = 2R Nt AR RO ), 0 BE AR T A, X B R T BRIE A A7
Hs ) T EARBAER ™, SR Dy B PEAF I EAN K, SLORGEEIA Y A7 s ) B

AR BT RS R B A T R K LTI R, SEARZR SR BRI R K 5
JBCHT AP s ekt SRS R B M IV R AR 2 — BUN A5, B8 BCRIZE DTS, ish Pt
B IRV AR B LE P TERA . BORUL, TTIAE MR R, AR AR VRS P (KA
WS DR IMIT . TS IR IR, B8R BRI 25 MK T Rl S R4k S R R, BEAE IR
B IsRs — BN T, 5 M A IO A 2 BT . AR SE TAW R, SRRt T
B I, FATAABEE BRI, Bz b g, i E5URm It

AL A TR, VEABEGE BN, FRATRAE ™ 4% i B0 RS RS0 IO A v 5
Rt KRG A TAES L TR B ISR 5, BN BRI A RORER, i ARtz

% 8 U 3t24 11



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

FAE A o B T LU B 550 T R S8 KUk, S B AR 2 5118

KT BATR RGN TR 808, BTGB AT S AT WIE B, ARN—FhEL
A T HAIRORAMB BT T 5, IRGEAIL A H RS0k BE S R ERE, B HHR
H O “HUr 5007 FEEAEN TR E FUE BN G T TIRSEIR TR 4w R, K
ATEEAE E S E A BRI, AR B OO KB R AIWT, B & A I 5 Bk G AT padtn
B I B, Xt H AT T U B U ik
4.6 BENXRE A ZE S MG ERFFHEIR U

AR R S 2 AR DGR L BRI 205, AN iy BN P A BB v U L [ S 2 AT
RIGE ML B3 [ G TASELIN A E , XSG T I B A AR BEAT Al (. AL SFE R AMURVEA
TESR IBA AN SAHE T S R AR DU . VI 55 I e A (B 8 3 B 08 1 I AR A A
0. 25% LA _E IS BRI AH AN (AR | {88 B 2 B3 24 P R v A T IOt R AR TS o 8 i e 55
IR IR A R A e SR AUE M IR S5 . b, AREEE B TR DA TR S ROTRE, s
T T TARREANSPAT I LTI, AR B 5K, Hoe i e . SR A
G vk e N Hoh, i =42 R BN R 10 ELL BRSPS, H AAT
WIS G SRR . [, HRYEREG B A R AT AR, ST (i Tk
SAPAT PR B A P AN FRIE B . AR N, 2 BB IURE &5 ) L TR KA 2 v 5%
4.7 BENITHR S HA A 2 HIE 7 Ao 1E 0 A A

ARG A RLZE, ARSI IS B S GOE= A FAE R 35 (GEER)
RN 3 A HRIANBEAT I R A0 G s AE SR o) MG R 2k e BUAHEL AN REAR T IfiE, B 2Eniieas
J BOHETRE 1 (135 <73 B0 R0 25 5 FA R < A it 70 G < 0 AN REAIG T, Bt 2 o
#E H VR AT AT SEAOE H s ERF ST RSE S LIRS & SR lioas 7 IR AR IR
% 6 U BERIEGIE 70 BC BB AR T 2E ol ot 20 MO FEME H AT A6 ORI G 10%;  REGicai 70
BT Aoy Wl BLe LS DM BT . BCAEEN S IC RS B A AT GRS h
MUBEE Oy 8, Al PR I 20 s I 20 A BRAN H Ak A B 1 S e 0 Sk - O it A T 4%
B ARBEE AR, AIEEIOARR a2 BT ORI 4L SILEIRE S IL G ARSI E 0
WA NRYIRESR M R IS4, N BRE RG220 )7 30, B 2y RS 7 454 K i3
EARRYIIETFAZ 5y B S B TR AL 45 AT BRSO W AR OGRS s B0 R A H B it 2y
BeFHEAE H A AN 16 A TTAEH s e g B A UE R, WIHEE .

MR L3 7 B Js N LR B (K S B as AR DL, AR A RE G AR AT 7 BE 0L

%09 U 3t24 11



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

§5 HEAMS

5.1 MEFNAESILE NERFHEHILEH

TEFEE B 7 IR 500 FREOIE ARG (LOP) iRy, AREESHTE N—T E AR RITR G
AR F] A ST (IR B AEGE) SR AR 2 DL A (95 ik 500 $RE0IE 7 %%
e (LOF) ZEGAFD . (HJ7HiE 500 $RECIEZF$e B REE: (LOF) B MZE, X5
iIE 500 FEHOEZFTIE S (LOF) EBAN—R i L& B R A w] 2011 46 1 A 1 H & 2011 4 6
30 HEEG#stiatt, 347 AR MOLA S THZ SR SRt B, INELBEAT TR AW
XG5, BAT NFATA I F R BT AR 28 AT R
5.2 A AN EPALZ SR I SERITRE . FETE. FlEI SRR 3

AFEE NN, PTG B PR A W E RS 7 TR 500 FREGIEZ 5 35 (LOF) HIFBtiafE .
BRIV B R I B [0 R B B B F T S R A LA T R L, ANAE
TEPF R AR A NFZE AT A ARSI, MRS T QIEZRRCE IR GE) A5 Rk
B, AR E LT RIS A A A L 5 R (R R E R AT
5.3 AEANLEERE DM FEEENFREE. HEHANTZELERRL

AFCE NN, BT I A R W 5 B R 51 6 QUSSR A4 1 R B e i B 7y
) RHABA SE AR g, B8 I I g 1 R 45 5 1T 0 TR AIE 500 $RH0IEI7 BB k<
(LOF) “PAFBEHRS PO 25 4bs s R0 MG By M55 SRS . SR &30S 505
RELSE, AEf. 788, RAIA I FIEERA ARG KAT N

§ 6 FERMFEVHE CREFHH)

6.1 B iR

2t AR B HAIE 500 FREIF SR 0% 3L 4 (LOF)
Wi H: 20114F6 H 30 H

B ARt
% = IR R
20114£6 H30 H 2010412 A 31 H

% re

BT 214, 798, 003. 76 187, 051, 646. 55
Al = 2, 833, 381. 20 2,444, 946. 61
A7 PRUE 4 1, 357, 880. 51 717, 981. 47
A Ty Pk G g e 3, 944, 355, 562. 55 3, 474, 189, 896. 70
Hrp: IEREwE 3, 944, 355, 562. 55 3, 474, 189, 896. 70

010 m 24 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

S - -

fiigF 5% - -

PSRRI B - -
R A 4 gs - -
SENIR A  fil gt 7 - -
P CIEZ3T HaK 10, 316, 426. 20 -
PR 39, 785. 24 40, 735. 14
INAldes] 317, 433. 85 -
I IAC HA I ¢ 28, 359, 870. 20 10, 686, 452. 57
18 JE T A3 B - -
oAt % - -
BT 4,202, 378, 343. 51 3, 675, 131, 659. 04

ARG AR LEBA
2011 4£ 6 H 30 H 20104 12 A 31 A

1 fi:
i HAfE K - -
A PEGhn fif - -
Rk A f A5 - -
S H (A1) 4 2 7 K - -
P AFIEZ3 T HAK 37,774, 519. 28 8, 814, 509. 31
INZRYS4EIE 5,553, 958. 19 2,820, 991. 50
PAT A BN H 1, 959, 498. 67 1, 840, 818. 45
INANE =1 391, 899. 74 368, 163. 68
A R A5 IR 55 B - -
NASTAZ 5 B 2,910, 286. 64 1, 449, 688. 64
IS F B - -
JEAS IS - -
JEASS AT - -
1 ZE T A3 B A7 £t - -
Fo At A7 A5 1, 332, 368. 60 902, 676. 54
Uk ags 49,922, 531. 12 16, 196, 848. 12
iR E R
S 4 3,631, 084, 012. 69 2,972, 289, 432. 83
A B 521, 371, 799. 70 686, 645, 378. 09
REE R Enkennn 4,152, 455, 812. 39 3, 658, 934, 810. 92
TR A & B A st 4,202, 378, 343. 51 3, 675, 131, 659. 04

SRR 2011 426 H 30 H, FESMAGFE 1. 1436 G, FESMAURAL 3, 631, 084, 012. 69

1o

6.2 FlyEE

2t AR B HIF 500 FEEIF SR % 4 (LOF)

At 3

20114F1 H 1 H % 201146 H 30 H

11 o 24

Hpr: NRMIT




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

PN _EEEFTHEHAR)

W H 20111 H1HZ 201041 A1 HE

201146 30 H 20104£6 A 30 H
—. KA -254, 940, 859. 37 -660, 573, 117. 42
L AR 743, 388. 18 857, 972. 74
b AEEOR BN 743, 175. 67 857, 711. 75
(e S FSE PN 212.51 260. 99
B SCFRRIE SR AR - -
PN IR G Rl gt IS - -
AR SN - -

2. #Hat (HURLL “=7 3131

111, 161, 357. 25

166, 800, 179. 05

b BRI

96, 554, 236. 32

154, 087, 253. 55

L aagN e

(GEiEsazg &

126, 559. 19

45, 633. 81

B SCFFUESF BB

fiTAE TR A

BRI

14, 480, 561. 74

12, 667, 291. 69

3. A UMD (R, “—
)

-368, 415, 321. 78

-833, 114, 928. 67

405 (R EL -7 S

5. JAb N (KL “ =7 S35

1, 569, 716. 98

4, 883, 659. 46

W = BH 19, 547, 249. 53 21, 699, 457. 65
L. BRI 11, 621, 225. 53 11, 522, 285. 53
2. &R 2,324, 245. 12 2,304, 457. 11
3. RS - -
4. ZHHH 4, 966, 688. 11 7,229, 235. 03
5. FESCH - -
b S e D) <5 Rl % 7 S HY - -
6. Az 635, 090. 77 643, 479. 98

=, MEBH (THREHLL -7
FIEID

-274, 488, 108. 90

-682, 272, 575. 07

Wk PR

PO, W GRFTHel “-” S
)

—274, 488, 108. 90

-682, 272, 575. 07

6.3 FrEEMNE (FEeHE RIHR

2t AR B HIF 500 FEEIF SR % 4 (LOF)
AAER: 2011461 A1 H % 201146 A30H

Hfr: NRMIT

i H

A3

20114¢1 H1H&E 201146 A 30H

12 W 324 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

SEWESE

AR BRI

Pra&EMa A

s I E R G (O
SEAFHED

2,972, 289, 432. 83

686, 645, 378. 09

3, 658, 934, 810. 92

SRNNVS I ESY= Srri g
MR e AR B B OF
WD

-274, 488, 108. 90

—-274, 488, 108. 90

= AWEEE AL S
P R AR B
GEE I BL “ =7 53
51D

658, 794, 579. 86

109, 214, 530. 51

768, 009, 110. 37

b 1R HIEK

1,755,098, 419. 12

362, 232, 053. 53

2,117, 330, 472. 65

2. Fe I8 [n]K

-1, 096, 303, 839. 26

-253, 017, 523. 02

-1, 349, 321, 362. 2
8

VU A SO0 15 e < 3 AR
A N3 BE A 7 A R
SAHEARS) GE >
LA =" 581D

T R BT E A G (i 3, 631, 084, 012. 69 521, 371,799. 70 | 4, 152, 455, 812. 39
SIHED
AT A
201041 H 1 HE 201046 H 30 H
i H

St S R4 BEFE EENRE
— AW AT E AR G (i 2,882,661, 867. 84 508, 751, 198. 76 | 3,391, 413, 066. 60
SIFED

VN i A= ST e o
(K3 G E AR B L OF
JIAED

-682, 272, 575. 07

-682, 272, 575. 07

EENVN BN
PR S AL B A
GBI L “=7 530
51D

1,027, 588, 984. 70

68, 761, 295. 11

1, 096, 350, 279. 81

e 1. FE G IR

4,249, 771, 705. 03

753, 397, 651. 33

5, 003, 169, 356. 36

2. Fe IR m]K

-3, 222, 182, 720. 33

-684, 636, 356. 22

-3, 906, 819, 076. 5
5

ITNESCEErr s
A NSRRI A 3
GUED) QPR
Lk =" B

-171,991, 557. 72

-171, 991, 557. 72

T IR BT B Bk (G
SEAFED

3, 910, 250, 852. 54

—276, 751, 638. 92

3,633,499, 213. 62

13 U 24 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

TR A W 55 3R (R AL I Al 2
Akt - 2B - WSRERT AT N

EERE fify S 4 fif 5L
HA AT AR TS TERRA IR LSO
6.4 EME

6. 4. 1 ZAREFFTRARVSVBER. STHETHSBIE—HI9 EHREH B3
AARE TR SV BORE . SV S R R se 43
6. 4. 2 VBRI S THRTE DL K 245 B E KUl
6.4.2. 1 S FBUORZRE I
ARG T AT BORAL
6. 4. 2.2 & iHhETHRRE KA
AR TS AR
6.4.2.3 ZHEIERHH
AR 1 TE T K2 T 2RI P AR B
6. 4.3 KRBT XA
6. 4. 3. 1 A& HIFFIEIE IS R B AR B KR F R R KISRBTT R AL IE 5L

T
6. 4.3. 2 ARG HHEE K AERBKI 5 K& KRBT

KIKT5 478 SRS AP
PG AT IR A Rl (R AT ) HEFBN. EEHEIY
R AN RAT A AT R AR (AR EARVARAT” ) | BT A BRI
HFRAUETF B A IR A F ( “ RIS ) BN B

6. 4.4 AR E YK LEEFTHHAE KRBT 35
6. 4. 4. 1 WIERETAL 5 B ITHATHIAL S
6.4.4.1.1 REX S
SHpA ARG

AL AR ERT ESY ]
20114E 1 H 1 H% 201146 H 30 H 20104F1 1 H %20104E6 H30H
RIKTT 27K IR R
JRAL G JRAZ A JBAZ JRAT A EL
tE 1l 1o

14 U 324 W



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

HRUEZF

447, 082, 586. 14 12.78%

1, 058, 033, 279. 65 21.01%

6.4.4.1.2 NIATREET K&

SAEAL: AR

A
NN o 20114F1 H1H 201146 H30H
MR ey T o [T
14 BT ) - o G RV A1
ERIFFR 363, 260. 67 12. 48% 363, 260. 67 12. 48%
A T LA i)
NN . 20104E1 A1 H £20104:6 H30H
AR 9T T R P T T
RS BRI - e & WV A
IR 859, 664. 50 20. 18% 859, 664. 50 22.87%

Ve Lo BRIl A 5, DUNER i EREZR Sl 45 5 IR ST 2w WCIURIE 3 2 2

TG BTN o

2. RN UL 55 Vi LI B 5 U < WSO ol AR < BRI R IE SR B BE W ST SOCR AT T 345

BRE5E.
6. 4. 4.2 REEHFIREN
6.4.4.2.1 EE&EHH
Bpr: ANRMoco
A AR AT LA A
| 20114F 1 H 1 HAE 201146 H | 20104 1 A 1 HE 2010 4F 6 H 30
30 H H

2390 R A R < N ST AE

R B 3

11, 621, 225. 53

11, 522, 285. 53

b SR NI &

JrYE R

2,792,322.55

2,473,191. 10

VE: SOREEG A BN T 5 i 2 7] (R BN AR 42— H BE e W8 7 14H( 0. 6%IK4E 2R 11, B H
R HAMK, A3 Lt ARy

PV BRI =R H R il X 0.6% / B RAL

6.4.4.2.2 HEILER

B N
PN R AEFE AT L]
T 20114F 1 1 HAE 20114E6 H | 20104E 1 H 1 H% 2010 4F 6 H 30
30 H H
2 30 A TR R 4 B S At 2,324, 245. 12 2,304, 457. 11

15 U 24 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

| I

TR SONSESFRE AP ARV ARAT T D%l — HAEE Uil 0. 12%04FE 9T, BH R
ERA AR, A3 A Fy:
HALE S =11 AR50 H X 0. 12% / HFERE

6.4. 4.3 HKREBTRE KRITHFSRRBE AR ERFLEBA

fr: ANRMoc

. A 4 T LS ]
45%? 20111 H1 HAE 201146 H 30 H 20104 1 A1 H&E 201046 H 30 H
N I A I U 1A A T BN

A [ A MV AR AT 214, 798, 003. 76 743, 175. 67 201, 642, 433. 45 814, 746. 48

T AEEMRATAE K G FE P R ARNARAT ORET, L AT DL AR T
6. 4. 4. 4 HAWSKBAT 5T B A

Too

6.4.5 BiRK ( 201146 H 30 H ) AEEFEHWRBEZRIESH
6. 4. 5. 1 BRATEHT & /88 RIS T AR FE B E 2 RIESH

o

6. 4. 5. 1 JYIARFFHA HIHT 5 hil S I 10 52 PR B 3=

SAURAL: NRTIT

=R » » HIAR S 5 IR o N
JBEEE A4 TR 1R (VUS| \ STIRE ) e (8O - WIRME SR | &
i A TR AR FRAS S
i HORHRI0
600315 | LifEsil (2010 £ 12 A3 H| 36. 88 - - 423,524 12,259, 996. 69 15,619, 565. 12
(1
- HORHRI
000759 | th P4 (2011 &E4 H 13 H | 12.32 - - 1,245,997 14,308, 844. 59| 15, 350, 683. 04
R
) GIpNE 81/
000917 | HJ - fE4E (2010 4 12 [T 24 H " 24.40 |20114E7 6 H 26. 84 563, 200 9,715, 279. 31| 13, 742, 080. 00
150
GIpNE 81/
600021 | _LyEFE Y (2011 45 H 30 H ; 5.76 |20114F7 H 28 H 6. 34 1, 265, 280 5,291, 004. 42| 7,288, 012. 80
15
GIpNE Y]
000767 | #EeH) | 2011 &6 H3 H | 5. 56 - - 1,063,940  4,457,494.97| 5,915, 506. 40
5
GIpNE Y]
000005 | 205 (2011 &E4 H29 H | 3.86 - - 1, 350, 681 6,277,734.31| 5,213, 628. 66
5
AR
600328 | 2 Ak | 2011 4E 6 F 21 H ’ 11.30 |20114E7 H6 H 12.43 445, 807 4,858,324.89| 5,037, 619. 10
15
AR
000563 | Be[EH# A | 2011 4E 6 JJ 27 H . 11.10 [20114E7 H 12 H 12.21 441, 091 5,035,927.31| 4,896, 110. 10
15
002276 | T4 | 2011 456 H 8 H |EKZHIW| 13.53 |20114E7H1H 13.08 322,386 4, 648,128.23 4,361, 882.58

16 U 24 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

fE R
R
000975 | Fl24k |2011 423 H 18 H 9.17 [20114E7 H21 H 10. 00 804,916|  5,569,171.42 7,381,079.72
fE R
R
000950 | #U&fL T (2011 42 A 18 H 7.78 - - 425,284|  4,135,369.19 3,308, 709. 52
fE R

6. 4.6 BN THEMM M & THRERTE UL K H A ZF R

T

§7 BEASWE

7.1 PREEHTHAEGHR

SARAL: NIRRT

i H

hur
J

o 3 e s DR 1 LA

S
&5 %

1| B

3,944, 355, 562. 55 93. 86

Hor: s

3,944, 355, 562. 55 93. 86

2 | [ e

Hrp: fi

P SCRFIESR

SEROATZE AL B

4 | FNIRE R

I A e ON ey i

HATAEARRE S 4 i

217, 631, 384. 96 5. 18

6 | JAbB TR

40, 391, 396. 00 0. 96

it

100. 00

4,202, 378, 343. 51

7.2 FAREATI R FE R R A S

EEAL: AT

G ATk APIRIKIED b A B A L] (%)
A | ARG RRS B 57, 882, 196. 63 1.39
B | Rk 92, 942, 953. 11 2.24
C | il 2, 328, 793, 586. 24 56. 08
o b Yok 170, 267, 664. 62 4. 10
1 gigd, JIkde. HE 91, 208, 845. 56 2.20
c2 AM. FH 25, 241, 682. 69 0.61
c3 gt BN 84, 262, 844. 43 2.03
C4 A AL Bl Rk 480, 951, 622. 29 11.58

17 U 324 W




577 HIF 500 $5% (LOF)

2011 £F - AR 11 47 22

C5 M7 269, 242, 500. 71 6. 48
C6 & FeE 335, 424, 793. 30 8.08
c7 Blbk. e 0GR 606, 951, 817. 45 14. 62
8 B= 2. AWl 247,341, 711. 07 5. 96
€99 AR IE M 17, 900, 104. 12 0. 43
D | . SRR AP R R 140, 854, 895. 84 3.39

E | dak 92, 843, 720. 64 2.24

F | sz, il 143, 635, 765. 48 3. 46

G | FRBAN 227,927, 725. 68 5.49

H | LR FIEEH T 302, 870, 045. 67 7.29

I | Gl PREE 34, 654, 889. 10| 0.83

J | Bk 279, 687, 420. 19 6. 74

K | #hssiisslk 128, 519, 315. 0§ 3.10

L | &4 53l 55, 436, 574. 57 1. 34

M| a2k 58, 306, 474. 34 1. 40

i 3, 944, 355, 562. 55 94. 99

7.3 JARIE A SOHME G FE S5 E H B K N EE P RO AT+ 48 BER S B 4

SARAL: NIRRT

e | W | Rman | KR OB AR e
i (%)
1 000581 | Pk} 726, 434 28, 004, 030. 70 0. 67
2 600160 | EALIEA 796, 599 25, 857, 603. 54 0. 62
3 002008 | Kk 1,671,727 20, 863, 152. 96 0. 50
4 000400 | VF4kHA 605, 448 18, 653, 852. 88 0.45
5 002123 | 5B 806, 750 18, 377, 765. 00 0. 44
6 000540 | Ry 1, 096, 634 18, 269, 922. 44 0. 44
7 600259 | JTEAM 249, 500 18, 193, 540. 00 0.44
8 600311 | ZEHESN 1, 331, 729 17, 965, 024. 21 0.43
9 600079 | AHPEZYy 789, 820 17, 423, 429. 20 0. 42
10 002038 | XU 2yl 456, 997 17, 251, 636. 75 0. 42

e BERE T AR IR SRS T A I 24, NIY 53T http://www. nffund. com

(I AR R T IE S

7.4 HEHNBRESRAGHERZERS)
7.4.1 RVFRASHEHRPIE ST 5E 2%8ET 20 4 HIBR 3% 4

SHURLL: NIRRT

i ZR AR

2R AR

VS SN X

o SR < W 7

18 u 24 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

e (%)
1 600311 RSl 27, 834, 726. 31 0.76
2 002081 G it e 20, 621, 749. 38 0. 56
3 600259 IR 18, 233, 184. 31 0. 50
4 600643 5% 1Ay 17, 643, 007. 84 0.48
5 000751 B o7y 16, 606, 516. 09 0. 45
6 000655 KL 15, 962, 363. 04 0. 44
7 000897 AR R 15, 627, 544. 72 0.43
8 600601 J7IERHY 15,617, 811. 75 0.43
9 000488 RS A0, 14, 887, 148. 15 0.41
10 600325 RSBy 14, 377, 639. 72 0.39
11 600060 A5 A 14, 029, 376. 11 0. 38
12 600816 ZAEEHE 13, 932, 690. 11 0. 38
13 600210 LT Al 13, 755, 294. 14 0. 38
14 002353 ANH Ay 13, 704, 667. 38 0. 37
15 600435 H G 13, 190, 578. 11 0. 36
16 600199 KoL ] 13, 044, 602. 88 0. 36
17 600176 v B 4T 12, 876, 283. 76 0.35
18 002375 NIA-NPE0 12, 855, 111. 50 0.35
19 600820 S SEigfis 12, 279, 533. 90 0. 34
20 002236 KAER A 12, 188, 294. 47 0.33
He FANAFE g RTINS ik, B B R R AT R, NS

WA A ORAZ AN R LLAZHR ) 38, A IEAHRA ) B
7.4.2 RVFEHSHE HRAIE ST FE 2%8ET 20 4 KBRS A

SHRAL: NRTIT

| A | Rk AR o s dhesa el
i (%)
1 600252 Hh i 4 ] 38, 156, 218. 18 1. 04
2 002073 L/ Cieliialis 37,126, 150. 13 1.01
3 002106 S =R 25, 889, 102. 35 0.71
4 002081 G i 17, 536, 976. 27 0. 48
5 600971 TE YA 16, 975, 634. 23 0. 46
6 002152 JTHLIZIE 16, 665, 962. 79 0. 46
7 600267 I IE 2 16, 263, 019. 59 0. 44
8 000559 J3 ) A 15, 040, 197. 02 0.41

019 u 24 W




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

9 002092 rh 8L 2 15, 030, 298. 78 0.41
10 002241 MR R 13, 208, 314. 87 0.36
11 600498 15 KIS 12, 564, 940. 52 0. 34
12 000829 Rk 11, 832, 963. 04 0. 32
13 002069 BT 10, 384, 176. 89 0. 28
14 002310 277 [l bk 10, 044, 571. 91 0.27
15 000550 TR S 10, 018, 138. 48 0.27
16 000707 KA 9, 305, 669. 47 0.25
17 002375 W E Ay 8,901, 594. 99 0.24
18 600060 HHE A 8, 872, 530. 94 0.24
19 601992 G MR Ay 8, 821, 456. 45 0.24
20 600724 T EIE 8, 709, 845. 14 0.24
W SRR R LS. B, B AT AR AT R D S, SR
SRR AT A A PR e LU A E s ) B, AEREFRAS 7 P H -
7.4.3 TR A BTS2 H R EE RN B8
Az NIRRT

RNBEREA (AL B3

2,127, 446, 176. 67

BN GRAED VA

1, 383, 429, 817. 28

Ve SRNBEREA . L BRI I SE AT i (A A e LA A i) 311, A5 iEAH
KRG

7.5 MIREFTFMmF O RNEFE R A
T AFEEAR WIRARFHAT 67

7.6 FARIEA SO E A B ST E H R/ RS BT T4 B 8 3 4

e ARG AR RS

7.7 BARIEA SMHE S B R E LB R/ MR R TR B SCRAIESR 8% 4

TE s AFERAR A WA AT 9™ SCRFIESF

7.8 R A SO E GBS B E EL 1 R/ HRAE B B0 A% BUIE S % I 4

T ARLSAME ARSI ARG,
7.9 BRAGRMERE

7.9. 1 AFLEEFEIIATRAUETR AT BRAII A 1 DU 5 157 S8 A, e o 2 il H

R —HENZ B ATF#EDT. AT TE.

20 U 24

I




FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

7.9. 2 AELEHTEIAT-T 44 B2 BT 3 e 15 R RS 1A B I SR A
7.9. 3 HIRHEAt S I = H

Hpr: NRmo
o= L2 SR
1 7B ARIE 4 1, 357, 880. 51
2 NRIEFE SH K 10, 316, 426. 20
3 Nl 317, 433. 85
4| NMICRLE 39, 785. 24
5 IR R R 28, 359, 870. 20
6 | HAhN KK -
7| FEESRH -
8 | HAth -
9 &t 40, 391, 396. 00
7.9.4 BIRFFE WA TEBR T #5550 4
e ARFES AR IR AT AT B v e 515
7.9.5 HRBIT4 2R 52 R A U B
e RS WIR T 42 B 5 P AN AE T 32 R Ol o
7.9. 6 BHRAAWE MEKHAMSCEHR I
To
§8 EEmPRFEANRBR
8.1 HIRESEMIFE AN HAFTFE NG
DRI 4y
B N4t
A8 | P LIS BEBE S5 475:]
(F) S e Ry A
z \’*’ﬁ g /\"’ﬁ
ESRER Il - ESRER I -
343, 178 10, 580. 76 469, 264, 267. 16 | 12.92% 3, 161, 819, 745. 53 | 87. 08%
8.2 iR L WEEHTR2FHA
5 £ N4 FK A ME () b7 BT R A
Ee 451
1 1l 10, 131, 043. 00 7. 72%

21 W 324 W



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

2 gAfE s GRYID R A 8, 000, 000. 00 6. 10%
3 JE %K 3, 000, 000. 00 2.29%
4 =T 1, 806, 562. 00 1. 38%
5 T e 1, 500, 000. 00 1. 14%
6 W 1, 237, 644. 00 0. 94%
7 H T 1, 206, 961. 00 0. 92%
8 L3 1, 107, 200. 00 0. 84%
9 MRE A 1, 063, 000. 00 0. 81%
10 =5 1, 000, 000. 00 0. 76%
8.3 WiREEHE AN N REFE AT BRIESHIER
i H R aag () iy B4 A L
e LN NN N 2, 250, 613. 28 0. 0620%
PR AT 4
§ 9 FAREEHHEZS)
BT Ay
3,223,217, 818. 45
FHAeERAE ( 200089 A 25 B ) FE40 %0 %
A A S IHA) 355 4 47 A 2,972, 289, 432. 83
A BT 4 5L ) 47 0 1, 755, 098, 419. 12
ok s AR A $ 3 4 S DB [P 473 0 1, 096, 303, 839. 26
A HHFE G 37 0 A8 B 47y %0 -
AR A S AR L 4 47 A 3, 631, 084, 012. 69

§ 10 EXFEHE R
10.1 ESHFRHFE AKLY

A I TR i A N R Rl

102 ZE&EHEAN, ZSHEANENESTEERIINERANERS)

O 20114F L H 21 H, b R AR AT IR (T A AR AT R A B
EIRE RS IENVFRT (20110 116 %), FRAAE R AOIAAT I 4 LA FFERAL 45 A 63 2011
GE8 ST 16 H, SESEEARAIAY, BTSSR AT AL,

22 U 324 W



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

10.3 B RESEEN. EEM™. EESIHEWSKVRA

AARE W TG MATE G PN R BT 55 TR IA I

10.4 FEHH FEIE SR
R I A R N

10.5 AEESHITFHRSHITEL BN
R I A ek s T

10.6 EEAN. HEALKHERREBANRZEERLTIFHER

ACHER P, FEG A S 4T A SRR N SRS I BP0 R A A 7T

10.7 ZEEMHIESF AR 5 B ITHE RE
10. 7. 1 FEEMAIESRA R 5 BT RSB % MMAEZAHE R
S ARG

R EEAL 5 N SIS R A 4
. . AT o7 2 5 w -
P i 44 o e nnr | s o N b | &I
s B | RARBIOL | 14 o
puS-=4iilndi
il
HKIUFSR 2 717, 985, 539. 66 20. 53% 610, 297. 11 20. 97% -
WIS 1 701, 748, 218. 94 20. 07% 570, 178. 89 19. 59% -
[ #2742 1 562, 314, 194. 35 16. 08% 477, 967. 45 16. 42% -
KITiES 1 553, 441, 460. 76 15. 83Y% 470, 426. 10, 16. 16% -
TLIE SR 1 514, 648, 654. 56 14. 72% 418, 156. 42 14. 37% -
IR I3 1 447, 082, 586. 14 12.78% 363, 260. 67 12. 48% -
RS 1 - - - - -

e 1. R o BT RArERIRE T AR o [EHE M 2 O T 58 Uk S B BT I 528 By i A i FE AT %
R R J) CUEMEHE <87 [2007]48 5D A RMUE, TAFHIE THUTUES 2 7425 ook
FEVRERIRE . A JEFERRHE (2) A RIZEAT NI, MR EROL R (b) A A
BSmMIBETTRE ST, BESN S A o R B3R A s TR I A TR 9T AT RIS R izl il . Ak
IR AR IR (o) AR N EE BE, REW R EIRIE R R, (DL T
ZIAE B2, e SN B AEAERS 1015 BT SS .  Be BRI A RIS R R R IR 45
MU IL AT AP, JFIREP LG RO BN AL: () IR ESIE. EEATXHIESR

23 W 24 W



FA77HIE 500 530 (LOF) 2011 4F AR REHR 45 i 4

A A IR AR e HE BT ARIEDE DLAORA L BRI SR S I UERE . (b)
WFFUR S (TR . RO ARIETR A m R TR SR PR, SR BUR e (o) BEiRdR
PR RN S AR . R FRIE SR A ml P BRI R . SR DU B A3 8 TR A Sl 77 A
AL SRBERIBE I 7 78 2 A
10. 7. 2 FEHAIESS A TR 5 B IUH#AT HAESF 8% K 5L

AL NIRTJT

59748 5 77 IR AL 5 BUIEAE )
g || | S| e
BACAEA | BRI | AT | | T | A R
B RACKSER Ll
i EL A1)
PN 690, 615. 70 80. 26% . . . .
TR 169, 856. 00 19. 74% - - - -
[ 2 A 2 7 7 - - 7 -
RITiES - - - - - -
TS - - - - - -
L ST - - - - . -
IR - - - - x -

24 W1 324 W




	§1 重要提示
	1.1 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 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	§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投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对半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半年度财务会计报告（未经审计）
	6.1资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.3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
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 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
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 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
	7.9 投资组合报告附注

	§8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本开放式基金的情况

	§9 开放式基金份额变动
	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 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
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况


