R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

BiE B R 100 F8HEF %4 (LOF)
2011 SFAEFMERWE

201112 A 31 H

HEEEFHAN: BEESEEFRAT
EETXEN: PELIHERITROGERAF
EEHB: 201243 326 H

%010 3622 0t



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

§1 EERF

1.1 EEER

GBS S HA AR PR B RPN B R,
IR IE P AR LS . HER I AN 52 MM AR PR ) B S B ST . ARARJEIR S DL =42 L
R

AT N [ TR AT B3 B 2 ) R T 5991 100 TR EGIF M HE S (LOF) (LUF i
BROCARIES” D RO, T 2012453 A 23 AR T ARG PRI 5485 k. 7l
WA B WA SR B RSA A, SHE R AR AR O 1 SR
TR -

FE G IRV LIRS B A S5 U BAE PR ™, (E A AR s R

HEG AL SOF AR LRI . B DR, BEVEE AR AL ST I AT-40 ) e A
HE G AR S IAP R L H

ACAE EAR AN S ARSI RS0, BEVER AR T R A, B AR R A I L

ARARAG PR R 45 YR D28 o, W HAGH PP R S VI 45 T 2 ) ARty L T T P
R LR VR, R

ARERA 20114 1 H 1 Hilg% 12 H 31 Hik.

§ 2 HL&M
2.1 HEFEKFEMR
FE 4 TR FIE F) 100 3550 (LOF)
Wy 4 TR il ]
HeL EARAY 161607
I 161607 CHisIAE) | 161657 Uik dist)
e (N TR (LOF)
HaERAEMH 2005 4E 5 H 12 H
LA ELUN R 4 AT PR )
REEEA o TR AT IR A TRA
G AR KL S 201 S A 2,853, 231, 252. 85 4}
4 A FA7 AN 5E
LA A b (PESRAE S RYINIES5AE 5 it
T 2005 4F 6 H 16 H

2.2 Eg= M

| % H b

| RIS Iy R RO G« FE R R P AL £ R |

%2 0 3t22 0T



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

W 100 H AR FEBURERR ZE RO FER L, ) SRIRAHE )
100 HbsfRE 8wl at, BRI TIAG (. AJL
SR A E BRI RFEL L R B AT RS 137
HRFEII SR, SEOIE G R, G Besi oKk
FUE K mlEkR.

HE< DR Bl 70 BB o BB S, AR Lt
ATE L) B P, AERCRAL BB AR A TR AT
FUII GG 5 SR e BB 415 6 i 28 AU B A
VPR B VR IC o DA 2 R <o i 2 I B 0 DU, AR
& 1 RBE S O B (E R H AR B KR 1] Y
H ER IR R 2245 HIAE 0. 5%

b G R

Ei] 100 FEH0R 28R X 95%+4RAT RNV AF KRR X 5%.

PR AR

DS AN PRI e A5 T 7P 247K

2.3 REEFHEANNESTEAN

i H

FHEEHA HEFEA

YRR

L ik 4 AT B A

A R HRAT A A1 PR A 7

2L

TR UR

B

RPN | BRI

(0755) 26948666

(010> 66105799

HLT- HS A

service@mail. rtfund. com

custody@icbc. com. cn

w2 RS Ak

400-883-8088. (0755)
26948088

95588

15

(0755) 26935005

(010) 66105798

2. 4 R BT

AL AR LR IS BT R ik

http://www. rtfund. com

LR A B

SEEHN L BT AL WYIEZFA 5 P

§3 EEMFIER. EESFERIRAESTRFR
3.1 EEABRAMSIEIT

SAURAL: NIRTIT

3. 1.1 s F e 2011 4F 2010 4F 2009 4F

A LI B -181, 936, 678. 95 -192, 394, 509. 08 -363, 420, 634. 49
A -521, 059, 973. 27 -651, 905, 672.09 | 1, 680, 379, 324. 97
IS - S8 55 4 4y 25 A U1K ) -0. 1794 -0. 1998 0. 4959
AIAEE S AR B E R KR -20. 53% ~18. 39% 84. 92%
3. 1.2 WIREIEF bR 2011 4K 2010 4FK 2009 4FK

WA ] A 23 P I A0 RUR -0. 2840 -0. 1950 -0. 1338
WIRHE S B8 1 E 2,042,976,541.06 | 2,727,408,226.87 | 3,674,701, 305.50
IR EE S AR B e 0.716 0. 901 1. 104

e (1) Prid e SHabs MR A NN B 5 2 A 03, TE A e sebriias

KPR TP

b
w
b=
b
R
b=




Al B 100 45 50IF R8P 64 (LOF) 2011 H=4F B4R 15 il 2

(2) A e eI gt S ARSI o BBl . AR OS2 sedi Az sh i)
FHERAR R S T IR AR, AR 4 A 3] C S B REIn B A9 2 Sepir (i A2 shiie s s
(3) WK AT o3 PO < Gy BRI = J R w36 23 BCAE = SR E il Bt SR IR m] ik oy
PCAE - G SRAYIAC AR 73 BRI (89 A S L8 2 DAy T80, DS A R 44 23 BE 3] 1) < A 91 AR 70 S A3
() LSBT, A ARSI 0 BC A R S F 73 g G K, WSO w43 23 PEA e 1Y) < 0 IR R 73

FEAE CESEBLER M NER AR SELHR 73 o

3.2 EEHERI
3.2.1 & FIHEH KR LIS RNV S LB IR R 8
e e | kgitkir | bgithidk
i Bt i{é%@ W bR | e | ARG AR O6) @—®
o MiT =) EHE) HED
HEEAA -6. 41% 1. 32% 5. 97% 1.31% 0. 44% 0.01%
AN | -20.09% 1.29% | -19. 33% 1. 28% -0. 76% 0.01%
g4 -20. 53% 1.22% | —18.82% 1.21% ~1.71% 0.01%
4R 19. 93% 1.61% 24. 87% 1. 59% ~4. 94% 0. 02%
i AR 2. 29% 2. 06% 9.01% 2. 04% -6. 72% 0. 02%
HIL 44
138. 47% 1.89% |  150.97% 1. 88% ~12. 50% 0.01%
R A
3.2.2 BEEEFAEMRES LT RTHFEY KEAF) REE RS LB
e~ g Flin] ks
560. 00%
420. 00%
280. 00% : ‘//‘M
140. 00% JV/ \6/7
0.00% s L L L L
-140. 00%
20055 H12H 20064F12 H12 20084 F7 H12H 20104F2H12H 201149 H12H
| — it 3910038 8 (LOF) 3 —— &K LI |

3.2.3 TEAFRESRFHEHRKE LIS RS AR 2 2 A AR

74 T1 22 71




R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

150. 00%
100. 00% [
50.00% F
0. 00% . L L L
’ N [
—-50.00% [
—100. 00%
20074 20084 20094 20104F 20114F
[ = i )1 0045 0 B b 5 LU L HE I 2 % |

3.3 WE=FEESHAEIIHIR

L VARPN i
. RIS HE | etk | HRBEXL | FEMEIE P
AR JBUE A JBUE A it
2011 - - - - -
2010 - - - - -
2009 - - - - -
it - - - - -
§4 BEARE

4.1 BEEHANRESZHIEN
4.1.1 Z&BEALRHLEHEESNE R
RIUEA IS SE TR AR (LURRR “ARAF "7 S EuF R uE a7 (200118 530k, T
2001 F 5 H 22 HAL, AwEMZEA 12500 TG AR T AR A AR LI B s Ay OBt
RUEFFA BRTTAT A H] 60%, H W =& BIAG A R (Nikko Asset Management Co., Ltd.) 40%.
B 2011 4F 12 31 H, AEHMESIA -+ H — HE U, R sz s i 5L
G P FURBEUEES, RIRIOR GRS A ROl i7r A . RIDEYRIE 100 Fafichha: . mluil
Wi KRG A RDEAT R A AR Bl B 100 58084 (LOF). Filill &) S A+ O3 2k
e REIEZ R SRR R AT B SRS (LOF) . R pA) 5 B 20 e S 5 < A1 it R I
e 4. o, BUEMTERRE S BUBERIE 100 $580% 4 i i 25 K IR A 55 4 A s ol
WA RINUEFF T4 . MhAh, ARSI RE THRE & P 2 il 4 .
4.1.2 &40 (HESZB/NH) RESZSEBEFE N

b
a1
b=
b
N
b=



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

EARRGRFE LM | U2
a4 S5 (BhED) IR Ml i
R | BAER | FR
T | ARGRREEL | 2009 4 5| - 8 AR, HAUETR AL BEA%
PR RGEGSIE 100 | H 15 H 2001 458 2004 SF LT LT 1y
R EREESR FHE RBRIB A AR 2 7] s 2004
B RO R UE A A T RO R BT PR
R EREESR Nw], PAEGR TR . R
e 2o BhE

Ve TR TG A #E A e 2 s GE 2 ML AR B DN SEEIE 5 Ml 45 A 56 T A PRI ) g
N
4.2 BEARE A AE LS MR 5 15 0 3 B

ARG IN , AT TN RS GIFS PR 4nE) BT SR E M i [ 3]
100 FEHAIEF B Fe 4 (LOF) FE 4 & ) MM, AR RSEAE AT BOOLRL ST A S0 B RIS FH 2 4
Vi, AER TR IR b, ARG ASRIBOCRIRS, TR ISR AR 94T 4 -
BB A GG REME B E M EEE G R E .
4.3 BEANXHREH AN AT 5B LT3
4.3.1 AL GHERPITHELR

AEEGE BN H R A R T AT B i S, IFHE AN BRI BRI, AR
PRAFERIAS 5 AT A5 B AR ARAIE 2 A8 5 IR AT o IR TP, A BN AR 40T T
PAAE Sy B S MR
4.3.2 ZERA G HHABT KA BR A& 7 L S5t

ARSI FNHE N BT 5 AL S B KU AR UL B 4
4.3.3 FEZHIT AN ETHR A

ARFEGAR T A AR K AL S o
4. 4 BEAHRE AN ES BT KA SR I Y
4. 4.1 MEPAESB R REFEIES T

5K Y HE 4 (R IR R T SEIREFAT AR i 1) e KA AR 4 BE A% 0 AR, IR IR
T T3 AR AE R 2 h o AEGE TS B J7 2, 38 05l bl B BB AR 55 ) 100
SRR I 1 ARBTG5, b ST ) 100 FRECIBR IR 22, 1R B SEBLA E 100
FEHUA AR

b
(o2}
b=
b
N
b=




Al B 100 45 50IF R8P 64 (LOF) 2011 H=4F B4R 15 il 2

2011 SEf A BOIEZF T L T KR Rk, U] 100 $5407E 2011 4 M ik 19. 82%. ML HH
I BATWIAREBER IR, T AR IR B k. Herp e @ okt SRk aR %k
kA>T 20%; T HL T A (5 B AEAT AR ECT B 40%. [R1IY ) 100 45 Bk B T 2k 20. 53%.
4. 4.2 WEPNESK SR

AR I S A A 1 K 28 H—20. 53%,  [R1IINY &t LB R e 35 R A —18. 82%.

4.5 BEANERET EFTH ATV ERNHERE

JiEEE 2012 4F, FATAHN T A Belidzid TARM, 2011 SE i) T2 AR A B2 B 5 i
WA LR TSGR T, AR B SO, 2012 4R, SEARE DL TS SRl e LI, At
TR RATRAAE T RBMT N RN, A BB AL T 508 R @ R Y. 34T
WA 2012 SR RE L ILEFE AR A, — 7 5 ZE SR PRI KA RO VTR AT TR T R 2SR G
BN B 53— T3 Tt S BURAE 2855 M R SR TECB R BB 20 . 7 H TR B, AN
SEARG TR AL T S A I R AR T, 59— 7 IR BUR S Al Y], AT AT AR A 2
WORLLRIBE U RS . T AE TS, FAT T 2012 PR HOU KM FECRFFITE nT 945 AN IS
IR SRMLE I, FATTEAPRSGE o [H 2 55 G (AT 7, AT A R A R 28 B i e JT i F)
ZUHCKE, BURLLABEBRETT R AR K e R K .

4.6 BEANREHNESMLEEFEFERHH

S I, A IO S5 P I T e A R ) S B S M 5 S )
MIFRY JEAT, AWWALHBFTES. SRl TR/ BdiG SRR IR SRR N T[R4 Rl
R D12y, W SEAT P AR W ST S = T WU A (e 45— A el 22 M7 2 )
ARG, el B A B 22 R A o AT 2 D1 2 AR O B 7 38 146 A I ) T MU JEAT: e ) AR
T (BT Y AR AR N AR e B

B 23 2 i M G B R B S5 R AR TR RS RATHUR 15 R A S WRIE J5 40 b 1 5K
A A BASEBOR R P UEAT VRN, AR T S (e BOCHE R ) 80 B0 FH P O W IS S
BT A T77%, DAORAIE AR EEIE T o Al BURARE 3 BB T A 2 7] R BN A 2 B LS T
AT o AR R HB 0T SRS BB BB i AN, PPN AT A BOR AR P & . P e
FOHR 41 BT WO B R AT R A TR UES RAT WU 75 R AL S WA 0 4% 1) TR A
FAEBCRARE P AT VRO, il TR N ST EIERIE. M S A S, FililE
PREAT BARRIMAEARZ ST oE SRR H IR i, B FIHE ST i A A TTHE B FE S THliE
JPERE S UAT A IR, MR RS, NS 5 T S S A (D 55 (K AT

%07 0 3k22 0T



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

Fh PR HE TR REeaHMASHMEIRE, S5 ERES T LI AR H A
TR, AR R IR A W) R 5 AR A E W R S LA 2520
4.7 BENXR & N EES I BB O U B

B 2011 4 12 J1 31 H, ARG REREGO BT L0 BCARE i -0. 2840 76, MRAEHEEGRIZ
E, AR WIABEATFIIE S o

§5 EEARE

5.1 R HIN AT SITE MM 515

2011 4%, ARSI AL RE B 100 FRE0IFE77 8 71 564 (LOF) R ik R, iy
GERBA ALY IR RIS & IO S, AAEAEAT T 4 0 A AR
AT R, SERRMWUS TTHUBEAT T 3G FE NN 55 .
5.2 FEA ASHR G AR SR VOB RS B ETHE. N84 O 5L U

2011 4E, RbiEE 100 FEH0F S0 34 (LOF) 157 3N ——fib il 7 4 55 #1AT PR 28 W) AE b
B 100 FRECIEZF B0 34 (LOF) IR Ia/E . FEE 0= v 5. SE S8 i e 8z A A o 5
S W TE SN L, A AT TR I R A RIS AT, % Ty T I T A
FRIE S A RIMRE AT AHE N, s B 100 FRE00F 2 89 34 (LOF) ARUEA TR 431 .
5.3 AN AEEREFMSEBEARNEEL. BHANTERREL

AFEAE N AR LT il 10 5 <0 5 T AT PR 2 vl g o R B ) R O 100 iR EiE ZR B Ik 4
(LOF) 2011 ARSI & 4abn PEERM . FNEO BRGSO W& ST RE . B A AiE %
WAAT T8, DL BN, e,

B

§6 HitMRE

AT 2011 SEAESEM S5 TRl QA U, R IE TR R T 55 BT AT B =) D AR
FLT ARG O B R LA R (AR TE PO H 7 (2012) 56 20441 5D, B384 Wl I 4R 4R

HESCAEA RS 40

§7 FRMFMEK
7.1 B URER

Zxib AR Bl ] 100 5 50IE 5 % 4y (LOF)

8 i $£22 W



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

sk H: 2011412 H 31 H

Az ARt
7 e AR FEERER
2011412 A 31 H 2010412 A 31 H
b SN
BATLEK 32, 105, 543. 18 37, 628, 961. 58
S AT 4 104, 211. 01 13, 822. 67
17 H AR UE 4 500, 000. 00 500, 000. 00

AL oy M < Rt

2,017, 468, 320.

60

2,687,947, 035. 57

Horpe R sEREt 1,937, 220, 320. 60 2,587,517, 035. 57
s ans - -
g7 5% 80, 248, 000. 00 100, 430, 000. 00
PSRRI B - -
frtE i - -
SN IR A 4 gt - -
IESCIIE Z337 5K 3, 193, 740. 20 3, 649, 321. 45
ISR 1,222, 828. 37 2,969, 009. 74
Izl - -
I IAT H 3 66, 261. 52 361, 421. 52
6 e TS BT - -
JL At g - -
BEre st 2, 054, 660, 904. 88 2,733,069, 572. 53
se AR EEER
SPHFTH A 58 20114£ 12 A 31 H 20104 12 A 31 H
A
T HfE K - -
A PE 4Rl A A3 - -
T 2 4 il 47 £ - -
S H [ 4 il % 7 K - -
I ASHIE 2597 S 7,624, 425. 31 -
IS A Bz ] ¢ 498, 123. 13 1,078, 496. 16
INZRRERLPNEi L] 2,307, 231. 31 3,071, 890. 42
NAS R 2 354, 958. 67 472, 598. 54
VAT 5 A 4% 9 - -
NAAZ 5 B 294, 279. 08 428, 680. 10
IV AE B - -
A IS — -
VA L] - -
T S T A3 A7 A5 - -
oAt A7 A5 605, 346. 32 609, 680. 44
el 11, 684, 363. 82 5,661, 345. 66
iR e
L4 2,853, 231, 252. 85 3,028, 273, 753. 17

9 o $£22 7




R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

A5 BE A -810, 254, 711. 79 -300, 865, 526. 30
B E R A 2,042, 976, 541. 06 2,727, 408, 226. 87

G ORI # BT

2, 054, 660, 904. 88

2,733,069, 572. 53

AR UL 2011 £E 12 J3 31 H, e M EAHE 0. 716 Jo, B M AU 2, 853, 231, 252. 85

1o

7.2 FEE

2xiF 4R Bl B 100 F850GF 5% 354 (LOF)
AR 20114F 1 H 1 HE 20114 12 H 31 H

Bpr: AR

3 A EERTEE AR
o H 20114E1 H 1 HZE 20114 | 20104E 1 H 1 HZE 2010 4

12H31H 12H31H

—. A -481, 493, 753. 41 -604, 688, 959. 72
L A RN 3, 958, 435. 85 3, 008, 656. 08
Horpe AEECR R 271, 853. 24 456, 177. 27
el SY PN 3, 686, 582. 61 2,552, 478. 81
PP S RFUESR R RN - -
SN IRES Sl gt PN - -
LA AR - -

2. Prtil s

-146, 476, 518. 17

—148, 675, 848. 54

Horp: BEEBBGE

-177, 935, 287. 08

-181, 989, 395. 21

et and V& - -

fir o o -575, 113. 80 151, 432. 18

e S RIS B I A - -

R T RS - -
JEERL & 32,033, 882. 71 33,162, 114. 49

3. s A BEAR B A -339, 123, 294. 32 -459, 511, 163. 01
4. W E - -
5. AR 147, 623. 23 489, 395. 75
—. #H 39, 566, 219. 86 47,216, 712. 37
I =S IPNE L 32, 437, 616. 02 39, 197, 213. 67
2. fEE N 4,990, 402. 49 6, 030, 340. 53
3. RS T - -
4. ot 1, 858, 855. 85 1,707, 348. 67
5. FESCH - -
Lrbre 2 HH R0 4 Rl 7= S HY - -
oAt 9 H 279, 345. 50 281, 809. 50

-521, 059, 973. 27

-651, 905, 672. 09

It
6.
=, MEBH
ik PTRLER]

WU, EFE

-521, 059, 973. 27

-651, 905, 672. 09

010 v 22 W




Al B 100 45 50IF R8P 64 (LOF) 2011 H=4F B4R 15 il 2

7.3 FTAEENG (FEE&HE RH;E

SR FE EE) 100 F5H0IE S HE% AL 4 (LOF)
AW 201141 H 1 HAE 2011412 H31 H
fr: NRMIT
p:S ]
A 201141 A1 HE2011 512 A31H
SEEES AR5 BEANE FEHENR A
— I BRI GEEHE) | 3,028,273,753.17 | —300, 865, 526. 30 | 2, 727, 408, 226. 87

SR E T A R
AR E CARIRNIED

-521, 059, 973. 27

-521, 059, 973. 27

AW AL S I
REMITEITIE

-175, 042, 500. 32

11, 670, 787. 78

-163, 371, 712. 54

Hodre 1.4k 187,834, 152. 08 |  —25, 486, 079. 35 162, 348, 072. 73

2. JE4 B[R -362, 876, 652. 40 37,156,867. 13 | —325, 719, 785. 27
DY L A ) 36 4 3 AN 43 i - - -
I 7 A R e G v AR )
T WK E AR (Rl | 2, 853,231,252.85 | —810, 254, 711. 79 | 2, 042, 976, 541. 06

A EERTEE AR
20104£1 H 1 HE20104£12 A 31 H
I H
SEWEE S A4y BEANE A EN G AV

— WV BERGE (L) | 3,328, 285,519.47 | 346, 415, 786. 03 | 3,674, 701, 305. 50
AR E R A A ) - | -651,905,672.09 | -651, 905, 672. 09
AR EN AL CARIARNED
AR RIS B PR | —300, 011, 766. 30 4,624,359.76 | —295, 387, 406. 54
S IHEA B EL
Mo 154 i 415,908, 829.58 | —24, 636, 553. 81 391, 272, 275. 77

2. FEA ] -715, 920, 595. 88 29, 260,913.57 | 686, 659, 682. 31
DY | A ) ik e 3 AN 43 D - - -
R = A R A B AR 5

o IR B (e D

3,

AARE 7.1 & 7.4 WMESRE T R0

RHIE
IEG AT A
7.4 R

028,273, 753. 17 | -300, 865, 526. 30 | 2, 727, 408, 226. 87
HNEE:
P i RUESIT]

TSI TS EIR IR UN

7.4.1 ZREFFTRANSTBER. S5 B0 — 5 E R & A — B3

AFEEAAR S WIFTR A 2

e

1L opT £22 W

- B S

A AR A — 2L




R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

7.4.2 ZEEEIERH
AR AE AR A 0 ) TG U B (2 T 224 B I
7.4.3 RBEEFRR

RIKTT H K HARER KR

I i <5 7B AT PR ) FEE N EEHENY

I CRARAT et A R A A P CRTRAT ) FEATE A AL

B AUETF A R STE A A COFrAGES:” ) BB BN AR . B ALY

DL P BAT BR8] B4 N AR

Ve IRICIDEAS S S I 45 R A 1 — R M 4 AT 7
7.4.4 AR IR BT H I E] B SRR T A 5
7.4.4.1 BRI S BICHAT AL S
7.4.4.1.1 RERS
LAV ARG

N A AT b A )
201141 A 1 H&E 20114 12 A 31 H| 201041 A 1H 520104512 H31H
KIKTT 2% Rt )i 7 A S
AT 40 AT S FE AT 40 JRAT S FIH
Et.A51] Et. 51
BRI 25 335, 456, 465. 73 28. 87% 78, 373, 600. 38 7. 80%

7.4.4. 1. 255

SRAL: AR

EN A BT b A 1)
20114 1 1 HE 20114 12 A 31 H| 201041 A1H£20104E12 431 H
R TT 24 TR b b iR
JRAZ 40 AT A AT 40 JRAZ A
Bl EL 451
B AUE R 1, 952, 000. 00 14. 09% - -

7.4.4.1. 3 BEEAR S5

AL ASHRAS 0 K A T LG R 8 R R T A B B TCHEATAGIE A B
7.4.4.1. 4 PSATRECA K&

SAEAL: ARt

A
e 20114E1 1 H %201 14E12 31 H
AT T AR o [ SRLRRAT
4 M| A e R )
B AGIIES: 285, 135. 98 29. 21% 252, 010. 60 85. 83%

12 w322 W




Al B 100 45 50IF R8P 64 (LOF) 2011 H=4F B4R 15 il 2

EARRE AT ELATH]

PR - 201041 H1H 20104212 H31H

AR Y T R I TP
LR BEMe | O EET e amm )

INACIE 2 66, 617. 13 7.87% 37, 203. 25 8. 6%

e Lo BRI 0 a ot 50, UFIBR thrb IR SR S0 45 5504 FR DT 2wl ORI IE A 9%
RZ T2 5 I HE R .

2. AN G U IS M 55 908 R 50 4 O H 5 g 5 AR A 0 IF 25 L WS BT 9 B SR A 11T 31
B
7.4.4.2 BRI
7.4.4.2.1 HEEHER

B Nt
A R AE AT B ]
T H 20114E 1 1 H%E 2011 4F | 20104F 1 H 1 H & 2010 4¢
12 431 H 12 A 31 H
Y A R A Y SA () B 9l 32, 437, 616. 02 39, 197, 213. 67
Horbrs SATEYENUI R Yed ot 6, 695, 888. 57 13, 818, 564. 82

T SORIE A PN R L 5 B PR =) A8 BENARIN H2e 37— H R S 88714 1. 3% LR 2
Fitde, BHEREWRRA AR, %A Hat A 20y:
FVE BRI = 11— H B i X 1 3%/ HHEREL

7.4.4.2.2 BEEILEH

Hfr: AR
A A R AT B A 1)
T 20114F 1 1 HE 2011 4F | 20104F 1 H 1 HZ 2010 4¢
12 H31H 12 431 H
YR AR R 4 N S A BB O 4,990, 402. 49 6, 030, 340. 53

e SOREEGAEE A B TR RAT IOHTE 24— H BE e 20 1HE 0. 2% )4 s Faat4d, B H
Sitaf AR, @A bR Ay

HATE 3 =1 — HR G P13 X 0. 2% / HEREL
7.4. 4.3 5XRBFHATRITRIFNL TS RRES (SR X5

AR G AR A5 300 e b T BRI R 5 ST AT AT RN T 0 e (Il <25
7.4.4. 4 BRETGTHERFESHER
7.4.4.4.1 MEPAESEHAZHEFRERBLEESNBEN

ARG I P B A P T 1) 4 B0 A S8 AR A o e e RS 4

13 u 22 W



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

7.4.4.4.2 MEPRBELSEBEAZ SMIFEADRB TR EAE SR ER
BARAG IR o FARRER, SE4 B A SR AR S B LR 3 R R A AR R4 40
7.4.4.5 HREBEFRENRITEIRBELWF=EKF Bl

Hhr: ARG
Sy A bR LI ]
povs 20114E 1 A 1 HE 20114 12 f 31 H| 2010 4F 1 3 1 HZ% 2010 4F 12 JJ 31 H
AR SRB =IALE A AR RH AW
T TR RAT 32, 105, 543. 18 266, 359. 73| 37,628, 961. 58 451, 322. 04

Ve AFESIHATAFAR L SFTA A h B TR AT, ST IR AR
7.4.4.6 ZESHEAHINS 5 RBEITAHIEFRERL
Ly ACHE G AR 01 R FA4 3 T LU U4 R SN B o A A2 B AR 7 7 0 P 4L
AR 3 T AR A
2\ ASHEA ARG I B AR AT HI IR SR L TR A B R ClEf D) 76K
9 P RS FRTIE 25«
7.4.4.7 HAhRBAT S FHII 3
AR FE A HAD SRIRAT 2 S0 B ]
4.5 K (2011 4F 12 A 31 H) AEERF HREZRIES
.4.5. 1 BIAMIHR /3 RUESS T TR FFF KR8 52 FRIESS
AR G AR 35 AR A A DRI /94 R ATE 35 T 94008 % BT %5«
4. 5.2 BIRFFH R RHE RS E 2 R
A G AR 5 R A %0 £ o i % BB 2.
. 4. 5.3 BIRBIZFIERIMAT 5 Ve A IR B2
.4.5.3.1 BATIETHHEFIE R
KL AR IAAR AR AT N FHARAT (0] 17 I i3 1E R 28 5 i A A R i 527
7.4.5.3.2 X BT HHZFIERY
AR B AAR A WIARARFEA B NFAZ 5 i1 i3 1 I AZ By i A D H A ) (55 o

S RN

-

RN

§8 HEHEWME

oo

1 BIRESH A EHI
AL AR

14 u 322 W



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

Fr5 I H & B R (%)
1| B 1,937, 220, 320. 60 94. 28
Hrpe JKE 1,937, 220, 320. 60, 94. 28

2| [ R PR 80, 248, 000. 00, 3.91
HLrp: g7 80, 248, 000. 00, 3.91
e SRR - -

3| AT SR - -
4| EANRELEET - -
e SEIr n ] 1) 3 N B 4 % - -

5 | BTG & e 32, 209, 754. 19 1.57
6 | HoAd &I 4, 982, 830. 09 0. 24
7| &t 2, 054, 660, 904. 88 100. 00

-2 BIRIATIL S R BRI B R A &
2.1 TBEEFEATUFREBEERRTAS

SAURAL: NITTT

A5 175 DI KIE] b e Tt I EL ] )
A | RS MRS B 4,020, 907. 28 0. 20

B | Rk 234, 695, 611. 75 11. 49

C | ik 507, 235, 327. 29 24. 83

o b, okl 159, 357, 136. 47 7.80
1 gigl. e, KE 5 -
C2 A FKHE - -
3 AR, B - -
C4 A A B YKL 23, 006, 962. 92 1.13
c5 Hr - -
C6 &’ FeR 136, 236, 587. 43 6. 67
C7 Blbk. e UGR 159, 979, 225. 64 7.83
C8 BR2. AL 28, 655, 414. 83 1. 40
€99 A - -
D | I BRI A = R [ 53, 870, 340. 92 2. 64

E | &80k 50, 991, 890. 94 2.50

Foo| sk, et 58, 304, 765. 27 2. 85

G | fBEEAR 61, 229, 405. 52 3.00

H | #AREH 40, 937, 210. 47 2.00

| il PR 814, 913, 658. 40 39. 89

J | ek 103, 652, 399. 46 5.07

K | #E& Mgl - -

L | &85k - -

M| AR 7, 368, 803. 30| 0. 36

ait 1,937, 220, 320. 60 94. 82

15 u 22 W



Al B 100 45 50IF R8P 64 (LOF) 2011 H=4F B4R 15 il 2

8.2.2 BB BEHATW A RIEERRAE

AT AR

AR TR B 0 I 22 o

8. 3 IR A~ SAME 5 2 Bt HE LU KNP BB B B B 4
8.3. 1 {efE R I a4

SRAL: NRMoT

FPg | AR JBEER AR Hom ADINAIXI] 7 B I LA (%)
1 600036 TR AT 9,181,613 108, 985, 746. 31 5.33
2 600016 RAARAT 15,177,343 89, 394, 550. 27 4.38
3 601318 o [ S22 2,263,968 77,971, 057. 92 3.82
4 601601 USSP NYS 4,002, 546| 76, 888, 908. 66 3.76
5 600000 AT 8,021,306/ 68, 100, 887. 94 3.33
6 601166 POl AT 5,082,313 63,630, 558. 76 3.11
7 601328 AT 13,725,174/ 61,488, 779. 52 3.01
8 600519 HMFEE 259,306] 50, 123, 849. 80 2. 45
9 600030 HE IR 4,812,187| 46, 726, 335. 77 2. 29
10 000002 7 FEA 5,924,993 44,259, 697. 71 2.17

T BEGEE R T RAIRS IR Bt A I A B I A, 0 ) 5 38 ik < BN i

EIAEMRAE Mk (http://www. rtfund. com) IR & IF .
8. 3. 2 AR B B AT L8
AL G AR TR TR B84 I 5 o

8.4 MEHNBEERA G HEKRRS)
8.4.1 RVFRASHHE HHFIEE ST FH 2%8AET 20 4 KRR BB A4

e

SEL: AR
e | AR JB SR A4 TR VN N i WIIRE G 08 A E ) (%)

1 601601 USSP NTS 42, 421, 849. 26 1. 56
2 601288 PNV ERAT 33, 392, 833. 74 1.22
3 600036 AR ERAT 22, 062, 614. 97 0.81
4 600837 I E S5 21, 621, 060. 19 0.79
5 000629 BEANLER 20, 8717, 361. 02 0. 77
6 600887 aEillivahs 20, 576, 208. 12 0.75
7 600585 TR IK e 19, 192, 414. 41 0.70
8 000338 HESES) T 18, 712, 483. 73 0. 69

%16 U1 4t 22

I



http://www.rtfund.com/

R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

9 000012 Mo OPEA 18, 517, 949. 30 0. 68
10 600068 U 16, 295, 418. 13 0. 60
11 002304 B 15, 540, 740. 93 0. 57
12 000895 BRI 14, 884, 749. 95 0. 55
13 000009 SR 14, 871, 325. 88 0. 55
14 600256 Il 14, 541, 395. 41 0.53
15 601006 KZE kM 14, 075, 619. 33 0. 52
16 600795 HLHL) 12, 215, 204. 63 0. 45
17 600011 Hhig [H B 12, 062, 605. 53 0. 44
18 000630 il A 11,967, 827. 59 0. 44
19 601998 A E AT 11, 288,973. 15 0.41
20 601958 SRRy 10, 742, 496. 55 0.39

W CEANGE” SRR FANMIRAZ S, RIS A e LS ASE s, AR o A% 1S

8. 4.2 RVISEH &HiE PR ET™ E 2%8AET 20 44 KRB B 4

SARAL: NIRRT

Fria | RS JBSE AR A B A o S < B A L A5 (%)
1 600036 FH R AT 45,971, 969. 12 1. 69
2 601318 MRS 33, 131, 951. 43 1.21
3 601166 Pl ARAT 16, 759, 941. 66 0.61
4 600030 S UESR 16, 348, 818. 79 0. 60
5 000069 A 15, 634, 012. 61 0.57
6 600016 AT 15, 161, 781. 60 0. 56
7 600585 HEIRIK e 15,072, 941. 60 0.55
8 601628 o E AT 14, 989, 843. 61 0. 55
9 000402 & f 13, 978, 396. 36 0.51
10 600795 [ 11,721,973.15 0. 43
11 600000 AR AT 11, 228, 539. 37 0.41
12 600642 HRE A 10, 667, 335. 11 0.39
13 601088 o [ A 10, 177, 863. 04 0. 37
14 000768 [ EE1N 10, 076, 774. 80 0. 37
15 601601 oh R PR 10, 047, 411. 62 0. 37
16 601766 TR 9,915, 362. 77 0. 36
17 601328 AT 9,901, 148. 69 0. 36
18 600519 HIMFE 9, 885, 727. 49 0. 36
19 600177 IR 9, 759, 742. 68 0. 36
20 600256 Iy 9,232, 526. 09 0. 34

o7 ou 322 W




Al B 100 45 50IF R8P 64 (LOF) 2011 H=4F B4R 15 il 2

T “SEHEA SR ISR AT e, BISA A SR LLSAC KR, AR S BRI A G S

8. 4.3 AR BA B K& 2 H SR KON B3

wpr: N
SN ELRA (%3S B 515, 522, 392. 06
SEHEEERON (AT B 647, 432, 121. 63

e CORNBERSAS (A0 B A SN ORAD) VBT % AT A R LUK
SRR, HIERAZ G P AFH &
8.5 JARELFT PRI T A S
SAURALL: NIRRT

i) 5155 bl APININIEN ST IE G ()

1 [ K55 - -

2 | AT - -

3 G 80, 248, 000. 00 3.93

Hodr: BURYE 4Rl 80, 248, 000. 00 3.93

Ak 27 - -

Al e YRl s O - -

TS - -

DR - -

HoAh - -

Ol|lo|~|o|o |~

it 80, 248, 000. 00 3. 93

8.6 HRIEA AMME T E ST 13 E LA KN HRA KB T4 R 27 B 5t A 4
SARAL: NRTIT

P | s s | BE G KRME | EEERERS] G
1 110414 11 AR K 14 800, 000 80, 248, 000. 00 3.93

8. 7 JARIEA AMHME AT ST 1E LUK/ N EFPBIRT 42 B P SCRAE SR 3L B A A
ATEGAR A IR ARFFAT B SCHFFIE TR
8.8 JARIL A AMME A H & T = 15E LI R/ RS BRT 48 BGIE L3t A 41
AFEG AR IR AR
8.9 WHARMEME
8.9. 1 AIEGHEBL IR A4 UEFR (K AAT T AR I B s 0 I L SR A, e G il
B ENRZBIATHE DT AT

8.9. 2 AFLGHLTE AT A% B A AL G 15 RO E R A B 5

18 u 22 W



R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

8.9. 3 FAAR A& TUBE I R

Hpr: ANRmo
=25 A5 A
1 A ARIE 4 500, 000. 00
2 NGRS 3, 193, 740. 20
3| MR -
4| NICRE 1, 222, 828. 37
5 IR R R 66, 261. 52
6 | HAhN KK -
7| TR _
8 | HAih _
9 | &t 4, 982, 830. 09
8.9.4 HARFFA AT 3 B 5 B mT B e f5i 7 HA 40
TG AR A A R 7 b T2 B ) v e 305155
8.9. 5 HAREI 44 It 5= HP A7 AE Ul 52 BR 1% e 19 D B
8.9. 5. 1 BARIRE I F BT 148 I 52 o A e 8 3% FR1E L 1) Ui B
AT L AR A AR FR BB 43 0+ 4 I S P ANAEAE TR B 32 BR G 0
8.9. 5. 2 BARFRARILPE B T 46 I 5= A AE T8 32 PR 1% O i) i B
AT ARG AR IO B350 0 I 5
§9 EE&EMPFEANELR
9.1 MIRELSMHFRFEAFBRFEANGH
PYEAAT: )
Fif N4t
AR | PR BB ABBE
V) He g R AEpvs
o A AP
A 1 - Frf 0% -
185, 693 15, 365. 31 95, 414, 895. 33 3. 34% 2,757,816,357.52 | 96. 66%
9.2 IR LHESWTLFEA
5 ESEEPNELY FEHMRE (D) b7 BT R L
1 B 1,716, 217.00 2.51%
2 IR it ek 837, 008. 00 1. 22%
3 it 825, 000. 00 1.21%
4 JA/NT 585, 706. 00 0. 86%
5 KIET 483, 500. 00 0.71%

019 T k22

p=i




R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

6 R 421, 300. 00 0. 62%

7 A H> 380, 000. 00 0. 56%

8 7 HEFK 336, 807. 00 0. 49%

9 YT 304, 232. 00 0. 44%

10 R 7 300, 162. 00 0. 44%
9.3 HIRELSEHEAMMVARBEEAEAFBRRELSHBN

i FEMARE (05 i1 3 4 4 A L A

Fe SN T T M 3 R AT 4 2, 668, 230. 88 0. 0935%
§ 10 ABAEESHEHEZE)

LV VAN /)

B R ABH (2005 4E 5 H 12 HD BEG4 #s 4

513, 527, 198. 43

AR A SR e < A7 B

3,028, 273, 753. 17

AR A S < L R A 6 5

187, 834, 152. 08

il - AR A S < e DR ] 3 450

362, 876, 652. 40

AR R > AR B A

AR ST A < A7 BT A

2, 853, 231, 252. 85

11 1 ZEHBRFEARSHRK

§ 11 EXRFEHEBER

AL AR S WIR AT IR A AR
11.2 HEEEN, ZE&HREANTIESEEF I TRERATEZS)

(1) FegE BRI KRS

D fAFERRW IO EIE ok, REERAIEA R BN, Bihtt

(Allen Yan) fHAEA R EIE LIPS, R DA AR R EEKPS.

FETER SRS, RGP L ARSI

2oy A S H O

HARABES I 2011 48 3 J1 26 HAE GIEFRIRD) BRI RIS A S

2) L W) FE e W BCE I IR EE R 2 25 5

(]S RRARSE A T 25 2w i 28 B S5

HANEESH 2011 45 10 H 22 HAE GIERR) BT RFSC A S .
(2) AHAEHINIESITE N LTS IE ST TR K AT RN FLH),
11.3 W RESEETEAN. &M=, BELEVESHIFA

AFEGE BN B ST S AE AR T Y P T VRIA I

20 w1 22 W




R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

11. 4 ESHRRIEHHR
AR BB SR A E AR AR R U
11. 5 AREEBATH RS TINESFriER
RIS T S VG055 T A 3% K8 PR S T 45 T BRA W), 3055 BT AL & 5 1)
AR KA ASTE AR B T ARk 55 24 AR EN AT I U2 25 NI 100, 000. 00 T
1.6 BEAN. TEARKBREEANRZEESLTFHR
AR, BRI FEE AL R BN GG AT 1S A A T TR
11. 7 MRS A R 5 B IuHA R

11. 7.1 ZSM MRS AR 5 BT AT RER 85 KA & SAHES
SRR NI

A 5 RS A% T 4
55 4 ] g .
Kriswr | oL " e LA | &
TCHR | AW | R R 4 e
i
I ACIES: 11 335, 456, 465. 73 28. 87% 285, 135. 98 29. 21% -
R[S 11307, 187, 024. 46 26. 44% 249, 590. 99 25. 57% -
JTRAES 11213, 224, 520. 91 18. 35% 181, 241. 26 18. 57% -
RGEUESR 11193, 543, 263. 26 16. 66% 164, 510. 36 16. 85% -
N KIES: 11112, 628, 754. 73 9. 69% 95, 734. 66 9. 81% -
[SIRTEZ 2 - - - 1 -
RIS 2 - - - -
WS 1 - - - 1=

T Ly ATEGREFACBEA N W] FrE B A 0 TR SR SRl 55 IR SR 228 M LR O A v L 5 LA
NI :

(1) BEOMENE, 8 R, AL 3T NRT;

(2) WARGL LGS, 5TV 5548 bR s 24w ZE IR DURE 5

(3) LEAT IS, Bale AR AR DR R RA T A i 52 31w (R S 2 AT N BRARAT AL 1 5

(4) WEEHRTE . i, B AP, I RETE AL S Sia 1 v B IR 1R 2K

(5) HARGIBErd i m. el gt &0l & AHASE AT 5 1
2, JFREN AL G At 41 i A5 BRSS

(6) WFFES B, A1 E PR FEN R R TTRIETON B, e SN DA AR 4 A1k vy o e (1 ¥ 1A
Mg, WARZEMEATHR S ATWARE . WE R Bk AR LTI, FFRERYE

21 w322 W




R 0] 100 FRBAIESF 30580 (LOF) 2011 44 FE4 1 4l 22

S BBINR e 2R, FREL TR
2+ MEFEACBEA 2w P A BN AL R AT UE SR S S 55 AR 4 WL RS P 45 LU R YA 22

(1) Z5 RS VA
(2) UERTR Ge IBTFCHARYE LA P4 25 DU #2775
(3) LA, BRFCHRAHILE FL R 5 LA ) B 2 B
(4) R4y, PR, AR ARIFRE AT SRR 84 .
3 A& HICAE L
A I, 28 5 A
11. 7.2 Be@H RS A R 3 5 B IuHHAT HAR RS 83 B 1R 4L
SHARL: ARG

(L] 7 AL 5 BUIEAS 5

e 427 = Fuliliea giﬁ? 4 HIBGIE

BACEA | AT | Al S R JRAZ G | AT B

& (¥ LA Lo

B AIES: | 1, 952, 000. 00 14. 09% - - -
BT - - i i } -
JURAESE | 11,903, 271. 20 85. 91% - - - -
RIE SR . . . . . .
JERAES 7 7 N N n 7
KT - - - - - -
HhBEIESR 7 . . . . .
MAES - - - - - -

AE S 4 A R A F]
—O——H=H_+,H

22 T k22

p=i




	§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、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指数投资组合
	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序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 期末上市基金前十名持有人
	9.3 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


