HRERBFER ERERGIIEFR R E S
2011 £E58 4 FERE

20114£ 12 A 31 H

HgE N eI AT IR
HEFRE N P ERATRA A R ]
WMEBHEY: —O——F—-H_+H



SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

8 EEET

G NI o M RIE ARSI s B AR B 48 2 Pk
R I, L A AR BB . HER RN g M AR AN ) B AT
SAEE AT EARAT A A PR A AR AL A R E, T 2012451 H 18
H S T ARSI Fabr s PRIt 4 G5 S I 2%, PRUE R A% A 2%
AR RGO B R T MRk B BRI
B A PN R LACSEAE SRS I SR 0 BR aE R 4 0 7, (HANR
EHE < — 7 A
LS AN S ACE IR R R I . PR, PR S AE A B sk
DA A1 [ B A B TR R S 0 W] 5
AR IS R R L H I
AR IIE 2011 4F 10 A 1 Hilg5 12 A 31 Hik.



SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

E e (BT
=
=
FH AR FE 4473701 o 4
#ewt Hbr

N&=n &2

DR AL 2 A

o d s
&> 8
1
g
- -

& HE i

LY H T

002031

002031

BRI TF I

2008 4 10 H 23 H

1,216,892,224.24 13

W R G I 2 M R s, 7 o424 AR
W TR B T2, BERIEE T I K
B, FRaLHEE.

RIEG W 8 & AT BB IFS
WYERMLEE T, WL, 2
IR P L, A R S A S L i
FRAE KB B E T ], DA KRR
Hb AR T AL 1 XU L B e

AR I BB A St LU FEHE A 300 4R
e, FERBOA LS BB R e EAIE [ 3
Ho FEHERCES =YK 300 7 H0 5 % >65% +
L AE AR B 7 % >45%

ARG RIETE ARG 64, TRAEENR
oI R T BB S N e - S P Y
s IR E RO E AR A RS 1 B Il & L ]
RGP, ERGES T WE TR AR, ]
e ACR P R

e 5 4 R AT PR 7

o FEARAT B A7 R 2 7

8 FEMFINESERI

3.1 B fRR

Az NRMoo



SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

ESE il 7N 5 #H(20114E10 H 1H-20114:12 H 31 H)
LAM O SEIRR -25,728,365.64
2 A WA -171,285,230.47
SR8 4 B AS A1) -0.1386
R S A SRR L E 2,570,410,094.36
5 IR EE B B 2.112

Vs QPRI SN SHRE A QIR NGBS 554 105 0, T2 52 Bl
FACEEHET BT T

@A LB 6 HE B A A RN BT et HAN O 2 B4R Bl ah)
FIBRAEC T TG A, AR A A 1 ELSE IS N E A2 At (AR B 25 o
3.2 HEAHERIN
3.2.1 JEE B E G AR SIS R ML St LU R I 26 % 1 LA

- BT | B R | BB | Ao | |
e 2D | WEo | kmixe | askeze |09 @70

TdE=1H -6.22% 1.36% -4.45% 0.77% | -1.77% | 0.59%

3.2.2 AFEE A AR LIREE AR THAE I AR A3 S 3L 5 [RIIMY S b ek
B 2o R AL BN 1) LA
e 52 SRR 128 R G LR 3 BIE S B e
A0 B2 TH G KA 5 b 27 P HE W 7 2 g s A0S EEIA
(2008 4 10 J 23 H% 2011 4 12 J§ 31 H)

180.00%

150.00%% M"M\I\
o

120.00%
90.00% /N"-‘.n\"\v
60.00% ﬂhﬁ

30,000

0.00%%

-30.00%
2008-10-23 2009-4-23 2009-10-23 2010-4-23 2010-10-23 2011-4-23 2011-10-23

[—ErwRE — U HREREE |




SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

& HEARE
1 S8 (HHESAHND i

B S SRy F2 \
W2, s FEAEA jigg‘i IR | IEZEAMOL _—

R EE AT H 3 IR
LU Em L. AR

(T TR (/AN
2, HEAEFAWR
AFEIRFFIA T . 1998

NN I 4
HIRAF, PJEXMAE
Ft 4 . e
iéfi TSR I I S
T4 % g: 2008-10-23 - 16 4 O E . A%

(1998 £ 4 H 28 H
200241 H8 HM
|, HE KRR
AR S R
(2001 4£12 A 18 H
£ 2005 4 4 ] 12 [
WD -

e O BRI B MR ATE A AR SR (O AE S A S
@UES AL S5 SCEMAT A B2 SRl MO B SR A B0 (KA DI
2 R HHRE H A A S Sota AR I T A5 5 DL ]
AN, ARG HET QERRTHEER) (RS
WETHING « QEFSBESBEEHING | e RN AL
e

R B AT TR G RE , IR SAE . B S, eamn i s U B IS
FHBEE BT, AR AT I 0 MBS R RERl b, BB BT ARk s KR 26

BT R WA A 2 AT
4.3 VAL Ly L I
4.3.1 NFA IR IR A TR 00

AFEGE PN BT P A N B BT 2R AL, T IF ™ A 1 <7 A1
PRI BE AT, 3 AR G N A5 A& AT M P HIAE 5 P AT . 4Ras
WA, AR TSRS AT T CUETF BB LG B A W] P A8 Zy il B A 5 L) AN (4
ROLGE AT IR A W 2 A S D IR .
4.3.2 ABLGHA G5 ARSI RES AR BB A & 2 18] (Rl 57 LE AL

AHe g HASE G B N I AR BB AL A (BT KU AN

4



SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

4.3.3 WA AT N T T

A IA AR R IATE S AL S WAL T AT N o
4.4 R PG (R BT SRS RN 5 2 3 U
4.4.1 AR )N BB BT SRS A AR 2 A

2011 4F 4 ZRFE, 1R A IE IR KT HY B T [V 28 5, AFLRREE 1) o b R 42
BR G fEAL I A, A7 [H e B e OB D N AT MR )36 K. 5% T BURAN PR 4k 221K
B, AHUE ) SEAA TG T SRR T S AR 0 ST R OK R o BT R 2R AL
I KSR S BT IR0 2 BT, S8BT R AT 6 2 AEROp, Hrp
[ RO AR N s 11 9 8 PO S 4 g i AR (£ S LT Nz
51, BRIRECK

A, ATE R AL A AR E , WAL SRR EAT T /IR &k ok
PR, 005 5 TSR ORAE T X W] A5t 1) o LU G
4.4.2 R I EE LS

B 2011 4F 12 H 31 H, AIGHHIFE N 2.112 78, A& WG #E
KA N-6.22%,  [FIINY S LA R AE RS K% 0 -4.45% .
4.5 BN ZIEEGE UESF T3 ATV E A e 22 e

S AR, B BRI KR B R S W, RO IR E A
PRI ] o AN HE G g 7043 ) 20 5 A KU, () i, RS a0B v RSB 8 il i, 6
HEHATR AL

5
SATHATIRAT WREERIIER MAE S, REEE, FIE, B
TS TR A BRI RE R
& WHERAGME
5.1 5 IR G AL AR UL
SRR ARTIT

s i G R
1 & E s ans 1,919,506,502.30 74.13

Hrprs JRE 1,919,506,502.30 74.13

2 ] 5 WL 2 BB 624,105,006.07 24.10




SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

Hp: fiigr 624,105,006.07 24.10

ATRES & Bl - -

3 xR AR B - -
4 FeNIR A Gx il = - -
FLr s SB[ U P ST N B 4 i % - -

5 AT BT e A 32,352,646.20 1.25
6 LA - 1158 13,528,302.21 0.52
7 At 2,589,492,456.78 100.00

5.2 A WHARFATI A K IRERBR R A S

SRRz NIRRT

e e 2 Rt ﬁgﬁ%;’f@w
A VSO N Q[ 45,241,458.08 1.76
B PS4 - -

C il 651,474,138.11 25.35

Co ins YOk 3,294,516.80 0.13
C1 gigl. kEE. KB 36,344,172.26 1.41
C2 A KH - -
C3 B, E 6,059,575.80 0.24
C4 A e B R 131,089,089.63 5.10
C5 T 43,223,276.26 1.68
C6 wE. FeE 29,471,963.62 1.15
C7 IR B AR 199,839,776.94 7.77
C8 B=2hy. AEWH 45,999,916.77 1.79
C99 A 156,151,850.03 6.07
D M ORI IR, 8,968,334.20 0.35

E A 123,105,484.42 4.79

F LI Bl 161,958,151.68 6.30

G BRI 176,703,372.70 6.87

H b RN 2R B 34,937,135.50 1.36

| Gl PR 125,199,361.48 4.87

J J5 b 394,322,019.90 15.34

K ARy e a4 78,560,503.93 3.06

L AP A4 85,591,190.38 3.33

M Lok 33,445,351.92 1.30

it 1,919,506,502.30 74.68

5.3 it WIARHL o~ SO EL 5 S 1 LU B /N (R T+ 42 B2 50 08 W 4




e R HISRGIE R

I R £ T S BB A < 2011 4R 2R 4 TR,

SRURA . AT

| R | s | g o ar | P
1 600256 | UMy | 11,786,526 242,566,705.08 9.44
2 601006 KZEBM | 21,710,208 161,958,151.68 6.30
3 600086 4744k | 11,530,012 149,774,855.88 5.83
4 601166 PR 9,999,949 125,199,361.48 4.87
5 600050 FrEIBGE | 20,000,023 104,800,120.52 4.08
6 600068 % W | 10,007,409 77,057,049.30 3.00
7 600831 | JHLMZK 6,842,962 68,361,190.38 2.66
8 600316 | VEHRHLAE 2,999,981 49,949,683.65 1.94
9 300004 | FgRUEGY 1,800,086 44,174,110.44 1.72
10 000659 | EfifgErfE | 11,007,890 37,977,220.50 1.48

5.4 et IRF G b R s B A &

L. NRmoc

e i R EE
1 P e 160,432,000.00 6.24
2 JAT - -
3 SRR - -
Hrr: BOEEGRLGT - -
4 H8|Ae 114,142,402.17 4.44
5 A R R 2 - -
6 S - -
7 k=305 349,530,603.90 13.60
8 HoAts - -
9 At 624,105,006.07 24.28

5.5 R IRIL A SO E B HHE B g R INAR A4 TR AT T 44 o 27 4% 8 W

L. NRmoc

| st | pesm | HR G | armm | e EE

L (%)

1 113002 TAT A 2,323,150 | 247,322,549.00 9.62
2 019118 | 11 [ 18 800,000 80,408,000.00 3.13
3 110015 AR 700,000 70,357,000.00 2.74
4 090015 09 Fft L[5 15 700,000 69,825,000.00 2.72
5 110018 CERZT 300,510 31,851,054.90 1.24




SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

5.6 I AR A M E v KR 4 08 1 LA DR /N 44 TR -1 48 9 7 SCRFUE I
EandiiE
ARG A R AR R B8 SRR SR
5.7 A IIAHL 28 SO oy B4 8 19+ L AT /NI A4 (R T .4 BIE 4% 9 W) 4
RIS ARG IR R R BUIE.
5.8 BH 4l AR FHE
5.8.1 AGHIN, AEEEGHE YSERE AT AAHDQEENE MK, RRIATES
BB AT A4 UE SR B RAT A IR I SL SR AT, B AR g H A
—AENZEATETT . AT .
5.8.2 LTI A44 R A H B 4 R 10 46 18 ISR
5.8.3 JIAR A % T 7 #4 B

Hpr: NRmoc
FF5 EA S &

1 12 ORAIE 4 345,796.90
2 PECUE 5798 Bk 7,905,477.59
3 INEcdivedl
4 SRS 5,273,027.72
5 IS HA K
6 At R 4,000.00
7 R 2l H
8 oA
9 it 13,528,302.21

5.8.4 WIARRFAT Ak T IR0 %) vl e i 52 ) 4
SHERAL: KRS

X o St SR E X [E N
. e L 2 4 e PO
75 foigm iy fidr 2 H NpIRIKIER Wl (o)
1 113002 TATHA 247,322,549.00 9.62
2 110015 A 70,357,000.00 2.74

5.8.5 IR 44 2 rh A7 AR U I 52 R DL AR 1t ]
SAUERAL: NIRRT

- [T
ray Smﬁ»u. % JAN B
R | R | R s OE?/;E%[\E; VBT | RO IR
(%)




SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

1 600256 | )R 20,695,350.90 0.81 | dEAFF RATHIERZ R

5.8.6 HLHE A Al ity BV i HAh SC 7 Rl
A DU AU, 2T RS 5 v I Th) T A AE R 7%

& FFHAES MBI

A7
AR T ST < A 0 s 1,241,988,797.34
ARt S 473
I zti#&%ﬁﬂ%fﬁ%u [ 73 5 25,096,573.10
ARARA WIS AR R 440
AR SR 445 B i 1,216,892,224.24

§ BB ERENRERFR
7.1 R ST 1 T

2011 5£ 12 H 19 H R AR S E AR AR A
2011 % 12 H 24 HkAnte SEMAERAA NS

7.2 HoAb AR B

RIS AR AW A7 T 1998 42 4 F1 9 H, s2&erp Bk i s ftAEplor
e E IS B A R 2 — o Anl b, Adbnts Big. I L
H P A BN B A ], AR AT . AR E e AR
SRGE TN AR S A B TN QDI RS EIA L BiN i L ETF
B EIN, DLRSrER SRR, BT AT T 2011 4 12 it
RQFIN %k, A LG 25 dells ) iz A& BB AR 22—
4 7FFE, (TR PRI R, AR TS Ak e R LR N B 5Tk
fifl, RS, 8500 B RS, N RSN R R RS
RUEE G RARR I T 1 3 o ARFEAR TR SR ZE S O B SR e v i i, FEEE
LRt GEA 2011 47 12 3 30 HEE) , R WA RZESE 217 HAsiEKk

RILGFHEA S 5 R KBRS 75 43 Hml k4 (R ERR 95%)
HHEA SR 4 P EIRIRIR A AT 48 SRR B A A (SR PR 80%) i HE44 5
He 5 DE N3] T Je e B AR A 25 I P e i SR 2 R 8 rh 0 il HE 44 26 3
% 4.

FER PRSI0, 4755, HRILEREIE TR M T, HEHE XS B

}

i



SRR I8 AR IC B R O RIE R BB R G 2011 4E 5 4 IR

W A2 5 2 P TR B BT )t R A 4 s B 55 ST 7 %5 ) SRR 55

8 HEXMEXR

8.1 # A MH %
8.1.1 [ I S5 A ML 4 S AR 1) ST A
8.1.2 (M5 MRS Ik RIE L VR A B I S A )
8.1.3 (M5 FEMSHRS Ik R G L B A B R R I ST B L)
8.14 VLR WAL
8.1.5 FE G NS AL B PR
8.1.6 G N AR B LR,
8.2 A7 K
BT SCAAT T B 5 B R s S04 AN AT
8.3 A\
Pt T B BN B G B N AT G 2 2 B o5 & S0 fF e R SAT
ARG, PO AR BRI )y B A SR IR S A R B

~

M5 L4 5 PRAT PR A ]
—O——4F—H—-1+H

10



	§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
	§5 投资组合报告
	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 投资组合报告附注

	§6 开放式基金份额变动
	§7 影响投资者决策的其他重要信息
	7.1 报告期内披露的主要事项
	7.2 其他相关信息

	§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


