R TR UE 43 A 2 BU T ﬁﬁlﬁ?‘ﬁ%ﬁﬁ%@ﬁﬁ
HEBERS 2011 FEEREHE

201112 A 31 H

EETHAN: HHEEEHEFRAF
EEFREN: PEHIHBITROFRAF
EHHBE: 201243 H26 H



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

§1 EERREEFR

1.1 EERR

R AN ER S ERRUEAR G BRI BOC B RSV sl Kt ,  JFxS
FON AR FLEME . HER TR S8 RE M ARHEA ] JOE A A DT . AEEIRE B8 = 0r 2 DL BT o
FEFFE, JFhERRER.
FERAEE N E TR ARAT I A PR A m AR ARG 5 I AE, T 2012 4F 3 H 20 HE R 7 AR
PSS TRRR . WHERIL. MO Ol WStk . BB H SIS SN, IRIEE N AT
FEREBCE R IR IR Bl HE O

B BN AR VR BLCSEAR T« S 5 1 Js A BRI IS YRR <8 7, (HANBRUEFE & — E A

BB AN BT AR AR KL I . BT KR, B0 & AEAE 1B BT LR ST AT 20 P A 42
AR FH 55 U0 ] S LB .

AN BEAR A AN R B IS0, BB AR T TR A, Y B AR R R E .

AR HIE 2011 £ 01 JJ 01 HE % 12 J] 31 H ik

§2 E&R/N
2.1 EEHERFN
L4 TRIFR R 7 ORUE Sty ETF 4%
4 AR 202017
I A8 2y A 202017
Ja i A8 Sy A 202018
e S (YN LTI
HegA RS 2009 412 /1 9 H
e SA LN 5 K4 AT PR )
REEFE AN o L RTAUAT IR A IR A
A SR L 4 47 20 20 2,367,731,119.87 {7
BB FAEEL A e

e ARG S AT RGBS IAE BRI &, AIRIFR “ R iR

2.1.1 BFREESEXFENR

TR TRUE U A 2 BT TR S BRI B8 k4
4 AR 159903

S Y (T A5 BIFF IR (ETF)

HeaARAEMH 20094E12 H4 H

FE A0 BT IR SR AL 2 BT RYNIEZRAE 5 P

T H 201042 H2H

%2 U 3628 0T




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

B B4R P 5 e AT PR )
B EFRH ALK H ] R BRAT Je A AT PR 23

Vi AREGAEA T AT 5 R AR R S HAE B T, IRy “YR B ETF”

2.2 £

et H bz

MR BT TR ETF, KB EREAARAOSRE 18 K R i
24 MR EA R T2 B Mo

X

P s

)=

AEE A e e s e e 4, DLRR ETF /E 0 H 32 %2
BEGRRI, J7 (4R € K% ) i I A L P PR ETF .
AEEETEAZ HIR ETF 1 L.

h SIS PR ERAR IO FR B B0t BAR, ARG DAAMIK
THEEE T 1A 90%IK Tt = B0 TRk ETF. HAR %™
TR TAR R B e . Rk . BTk BigE &
rh EHIE 25 VPR SRR A R T H, JLE R
VAT A KL S A0 AT R B[R T4 T, S M ERERAR I
fa¥k.

FEIEETIHE IR, RIS KR 5\ 4t b I vk
Z ) ) H B ER R A 2 B AN I 0.3%, AR ERER G ZE AN
A% L R Fi 5 St ) ) 3 B L A PR 25 BOIR R 29
R ER R 22 PR, A HE N MR A B it
R R R IR IR — YK

Nid=at e

URUE Oy T B0 76 2 >05% + HRAT IR WA M & (Bia)
5%

IR WAL 2 5 i

AT BRI B, TIPS S s KT TR S 4
TR R M A S RN ARG R B AL 4,
HAT SRR E LLRR IR BT AR R B 22 T I A 4B
[ DU L 2 A5 AL o

2.21 HixEE& =MW

Pt H br

SR EREAAR TR K, 18 SR R R O 2 AN BRI DR 7 fe Mo

Pt s

AT e e s R HE G, SR ER AT e e
A2 JE AT JBEAE B PR 250 1) e v A S s A BB 41
s PRI AR 0 FE B0 IBE S AR (1 A A EAT AR N
Ho T IR AR TR R A BB AR B B
TP ELEEAT IS s DAL < ) PR R AR 2 ] 55 o AR e PR B¢
FRIGFEECIBOR AT REMF ARG W, oD LR R 00 2
BRI EA I, sl SR P SO VE A RO AR B
PRIGFREON g BT LIRS 8098 4154 PR AT
ASTHA L, IR BB 2 5 B M R R (15 5

M L

RS S AINNIAT =8 2 YSEANE (=R G St ANCHE RO
VRAUE AR T8 0 SR A6 2 o P72 S s 1R B
IR 2 ) B R AT ERIE A R A8 b A s O A
o e T K ) 7 ik SR TR S BRI AR FR BN E

% 3 7 $£28 7T




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

KB PR IR A, BT T A7 AR M s i, 5
B A BB TR EE I, AL G BN AT LUK 7 43
PEE DA U, AR AT G (AR R 2

ARG W 2 R AT AFEGBEI S, NS SKEmTRAHES . i
SHTRMWHHES. A HRENESL, FEXH%
T HENEIR AR R B R I, B ShRmTEEL. LU
Fr B8 BT AR 1015 ST 37 AHARL ) JRUBS: WAL 235 R
23 HeFEANREESELEAN
iH HEFHEN HEEHEN
G 7 34 A PR 2 ] P R AR AT IR BR A
4 fify S A
G B o N | BRR G 0755-82763888 010-66105799
CERRE e manager@southernfund.com custody@icbc.com.cn
RSSO 400-889-8899 95588
B H 0755-82763889 010-66105798
2.4 15 B# BT
R G R TE SC ) HE N R R http://www.nffund.com
FEG A FE RS £ BT SN S NI A L

§ 3 EEMFIER EEHFERI AT BFR

3.1 ZES TR 516845

SAEAL: NITTT

3. 1.1 HAMRI s fdets i 2010 4 2009 4F 12 H 9 [
-2009 4F 12 H 31 H
A S A 4,726, 794. 91 -234, 526, 724. 60 -2, 757, 113. 00
A SHA I -598, 634, 571. 20 -164, 338, 050. 40 16, 077, 873. 37
I3 555 4y A A I R 0. 2500 0. 0536 0. 0049
AT B G K -27.05% 5. 79% 0. 50%
3. 1.2 WIRER AR 2011 4K 2010 K 2009 4K
LV NI P Ve S g (v RN -0. 3093 -0.0711 -0. 0008
HIR R4 % = vl 1, 635, 486, 591. 05 2,396, 184, 990. 26 | 3,288, 434, 561. 17
IR EE S A BB 0. 6907 0. 9468 1. 005

Ee 1 A SCBUGES FR A SA RSN . BB AN (NG A SR Aeshliat) fnERA

KA AR, AR A 2 Sl ad in_EAIYI 22 se (i A sh i i s

2+ P SRR AN AR RAT NGRS ) e i) - T3 - v AN B i S bl 2 K 2R T

%4 U 3628 1T




B JTIRUE ey ETF T 2011 HE4F 4R 15 i

T
3. AFEGEE 2010 4 7 A 2 HEIESBEFE KT S S NS 3 AR NS S 4 4L, K
ISV SRR VAL o AN

3.2 & ERI
3.2.1 & REEN K & K3 5 [F HANS7 b SR v i am 2R 1 Hh R

AW \ éj.% 0 \ éﬁ *‘%
N g | OOV ALERHLE ) ALSHEROE
Bt WD WORORER | RIS | HEIGES R AR O @—®@
" MiZEo) E46) WD

HE=4

s

—-12. 85% 1.41% -12.69% 1.42% -0. 16% -0.01%

EAYN

an

—25. 08% 1. 32% —-25.17% 1. 32% 0. 09% 0. 00%

U S S —-27.05% 1. 31% -27.11% 1.31% 0. 06% 0. 00%

FHES o
ERES

s

-30. 93% 1. 45% -33.59% 1. 49% 2. 66% -0. 04%

3.2.2 BES G RIEMDRESMB R THFE K RARZ) K& H 5 R L5 LB v
MERF IR

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

2011-11-12
2011-12-19 4 - - 5=

e T T T 1= S A S S S

20710-05-08 { -1
2010-07-18 { bt 8

2008-12-09 -

2010-01-15

B [T I T
| BT [0 = T e R

g

g T L 1 S S S A S S
5
=

E{ a4 = e R S S S S

W B K




B JTIRUE ey ETF T 2011 HE4F 4R 15 i

e WA SGERE, ARSI G SRR HE 3 M. eIy, ARG & Is
7 HC B L BE B  A F 2 5E

3.2.3 BES A RAEMDRE S FFERHEE KR RILE RIS AR R L
B

I HE G 4 o) 7 280 A R HE G o 49 AT 009 B AR B I 15 il 301 55 L B S Ao S 0 69 0] L B

000 || D a
-3.00%

-6.00% 4

-9.00% 4

-12.00% -

-15.00% -

-18.00% -

-21.00% -

-24.00% 1

-27.00% -

20094 2010 20114

|m gt icor g

TR SR AR R LS P A S A

3.3 T E=ZFEREESHMRESEE R
VT
§4 BEARE

41 ZEBEEARLEESEZLEFHMR
411 EESEHEARHEBHASHNER
7 S 4 A PR R 2o rh [ M 2 F I 56 (199814 S 3c s, Mg HiEAERAR . &1

[ bR R A | ISR A R 3L R SO AL, 2000 45, 28 [RHIE I 23k M <57 [2000] 78 5

i

%6 nu JL28 UL



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

SCHEMEHEAT TIG B89 0, TEMPBEAIA R 1 AZou N 2005 4F, 2 b [EHIE 23k 5k 4 - (20051 201
T OCHEMEREAT I B e, VM BEAIL 15 AZJE AR . 2010 4, 2R AT (201011073 5 SCAZAER DI
MWL (BEED ARA TR 300G TN BB B BRA R . HETIRR S . fe4
WEF AR A R A 7] 45%. ADITT B P AT PRA ) 30%. [ 1 E PrfsF0A FRA ) 15% M X F B
PR #] 10%.

BAEMEIWIR, AnE MBS 1,700 24470, B 2 HEFAEES—EST T, e
JGs 30 FUFME S ——R R K S 4 . BT ROCHUF RIS . R RS (A R A
R BRI B4 P Mt ARG M 2 ARG AR G RO R S A
P T S I BT A RS B s W7 BB T M T R G L T R BRI G A (QDTT BEe) .
P 7 RS TGRS T . R IR (B IR SR B . R T T TR AR A AL . BT UMER 300 F%k
K. BT TIIE 500 FRECEE R WRUERAR AT ) BT I FR BRE . B ERE S 28 2 Y T I i ik
G M SRS EE R G . e R T /N B AE B RIS R B G . T R T /R
Wb AE G I SR B G R H R F T R MR R G . s e DY R FR ARG (QDIT )
P T O0IE AR S TR . T T IE 50 Biigefa e . MU ORATR G ARG B 380 A2 4 R IFHGA
FREGES: . M7 LR 380 225 RUIFIR Fa Bk S e B A g U o [ bR (QDIT 240 LLK
ZARER AR IR A

4.1.2 &4 (RESLBNY) RESLHBHFFE N

ARG a2 (1)
Y R UEZ Ml

R

a4 W% LW

ERH | EEH

S, AR D%
o B S R AT HR T Db AIE 25
WA RAF . & EESE A
MR, 2003 4E 3 AR
D734, PHEAT IS i
, TP T4 2 B0 B B | B

AN 2§§£”32ﬁ$u}1 : 1| R R R
) BhBEARIN S, 2009 4E 3 A&

A, AT 300 FREEGZ
i, 2009 4 12 H&4, {1/
JIR ETF R 4384
2P, 2011 4F 2 124,

B 7 500 FL4r2e i,
g | FEEN 201152 ] 6 3 6 3 0 M K2 e B
- Moz 28 H MRS eI P NS = 4]

b
b=
b
&
b=



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

B LV, AR A2 7. AT
¥4 [ Open Link Financial
vl R E EERUIHA A ],
2 5 R AT AR S e A R
FIAHC TAE. 2008 4F i rd
J7 H 4, TR BT 4
RlCCFERE B 2011 4F 2 H
24, AFRF T/ B SN R
ETF. ®J7 300. F§J5 500.

R ETE e rd R4
FEOHHE; 2011 4 10 H&4,

FERG 7 _LAIF 380ETF A Itz
S A OE S 2B BN

Ve Lo WA IRAEZR, HARIR UM R A AR R BT LU AR 24 7] 9 i 1
AR 0, R 0T SRRk, I LI <18 1T 0I5 4 AR 24 ] e o 2 W £ 1 00 A
H;

2. UEH M5 SUB AT D2 GHES ML ANl A3 R A AR (O
4.2 BEAXREHA SR EBFEENTEH LA UL

AHEIP, ARSI A R E S B LS IS GIE (R
BRANEY CHESR4 VLG RS A BN ) B CES I e 13 BB BN S S I 45
IS HEEIU 7 YRIE R A8 5 T IR HOE S5 Y G e B A ) A A ST
MO A BRI (0 B M BRIIE I AE G 6=, A PR i KR (R S b, O S
AR GRS . AR, SIS i W, B B F IR R3S
TG IOBE P ROV L) B AL R A S BB G 2 T M
4.3 BEASRE WA AP S B O T T
4.3.1 AV 5 HIEKIPAT B

AP, ARESAGINTHREIT GEFHEAIESAT I 0 AT BIREIR PR, e
BIRE B, L ARG T2 4 Ry U 46l 95 515 PR RIAE 5 A TAAAT A TR R T A I
AT S G R VAL
4.3.2 A RAGEHADS T RBEA RIS R A & Z FRLS S

o AN AT B A G R SRR AT DL SRR R AL

4.3.3 RERX AT KT T

A T AR N A SRS AT R

%8 i $£28 T




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

4.4 B NSRS AN SR BT FIANL SR IR 3B
4.4.1 REY A ESHB KRS ES

2011 FELK, BEAEBOREAM AW, SARZUEL I, bR 2 BRI . 3
UERAR IR T ROES, IR TIEPAE 2 IR, 29 FERIREZ N -28. 41%.

W AT B T T RS “C H NS L7, “ BRER R 2N M R 48”7 45,
FEATE B IR R PR AR I A E R K, IR b (0 XU BRI, IR T AT e Aia Ak .

AT ATE 1 75 WA R R 22 VAR 23 B F

OFZ WA g I8z 1] Jfe iy A AR B AL 28, b e 1380 1 P 8 I 28 5 4 BRURR B 8 2 B /M 5

QAL KA HFR ETF P R i A BB i 25, XS FRATTRI TR “ P47 At
(RIAASE

@R AR, FRATRIEFRECRE LA B S B B AT TG, SR IRATHE Tl i &
T7 %, AR RE TSI Z IR HLRIBE AR & A, A SERIEE Rk G, AR R, BRERR 2=
HARVE RN .

442 MEHNEES KGRI

AATEGE G5 2R WIREMIRESGRZE N 0.589% , AF4] B WIRFE LR BRI 2204
0.308%, BUFHITER T e i IR A ERER R ZE AN 4% MBEBE xR, JRORERILIA ISR .
BRI HIR, AIESHBIFEA 0. 6907 Jo, MWW, MBUFHEIEKAEN-27.05%, [FHLS

FEAEREAC N -27. 11%.

4.5 BEAXNNEMEH EFWH AT ESHIHERE

FEFFEE— R PPN G 0 R BOCEAR N, BRI 22 5 AO3E K s 0 W] i« BEAAORFR
HAK IR D2 R, OBt B, BOR OB D RRLE. 2T, BE
LoDV [R]VR AN LRG0, JE VR AN PR e 20 B B 1 o bR 3 T A A i A 37
SR B FRT, BT T BRI M 5 2008 PSR A e 1), PO Bl ol R . %518 31 09 4
REESERABCRANTR T — RIS e, JCHOR A D KRk, st i 5 Ak A SC B I3,
JEARI AT RENE /D o AHAETBAK FATE SIS DU, B M BRI OB A TRORA g 58 mT e H T4 o

AR RS B AT ST, (EARSE A Reilidzfe 2005 4 11 H (B PRl 4k) Fl 2008 4
10 A (s TIPS KRR RS, H AT CHE AR I8 B B (K32 W 17,

%9 7 $£28 7T



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

A AT e e, B e R R .

AEEG N IREIE S, MRS, BATRE ™ H B PR AE . RS BT 5 R
TSR I CAFASEE S AR F AU B R 5, SEUD AR I HR B RS, R NSRS 2 HI
Wi o BBt Al LU B B OGIESR  37 (R P e e 5088 A% BB EA R G2 5.

XEFRARLRE I LE TR s, FATVOV AT e e, AR MRS
8 71 HAIIRCRAMB IO BESE Ty 30 TR TS L By 2200 - 13 B, JA B A 1 B AN Be )
RIS, AR E OO AR I, P 23 (7 0 e 4 5 AT DRI N & ) B A, X2 H T
B TS KT 7 ik

4.6 EEANRE A ZSMHERFESERR BN

AR EAIE 2 AH S MR S R0, AR A BN I 2 SRR R U L vl R IE S 2 AT SG
SEMBEG F R AN ML 5E s RGP A 40 iR AT A R AT AR IR EER
JEATASEL ST S M R DT I 55 P AE Al (8 M 2 3 SO G B8 i E AR HLAE 0. 25%LL B
X RS BAR A (LA I L (BBE S S B A P R R A% S LI Bl o 58 B R S5 LA 42 B R b A
FIZESAE N M5 . b, ATERAT BN TR E TAER S RO, 257 T 5Tl TR 3R
AHATHIL TIUR, A RON REREE g, o e st B SIS M R R e v 1 55
b, R =y 2 LU ER A EAT 10 SERL BRSNS, HEA R S, S rm Lol
20 RIS ARSI G B A R BT IAHOGHIRL, S5 Al (i AR SR SRASAT OB B B3 i AN 6 2
23, AN, ZSHAMAE RS T Z TG E A2 o
4.7 BN 5 AL S RE 4 Be R 00 A 1 B

ARG ERLZIE, AR B RS H AT RS A F CGEeERD &
BN 3 A AT AT RS 20T s FR St i e B i U AN REIR T (e, B Rl ad 2o Mo 5k
7 1 P35 < 0 20 Ll 25 A B A7 R < 43 AR 2 70 i e U AN REAR T IR0, el 70 MO T BIUIDIR
AL RO VB H s AERT SRR AR P By AR IR E 6 K, BRI
oot 2y e B AN AR T2 i it 20 OB ] (o3 ORI (8 10%;  ASTE G2 73 il U5 273 Pl
N R ARS AW I TEE P A v A e T B o o AN R SR o A 14 A R B S o IR E R EN E R E N
RUIEAT FEBERE s A BBEE AR, ARG BRI 73 ey SO B 20 VA A B HLG 5
ATRERT, WILRLE -

WA L3 7 H S, R AT s 2y e 0

010 v 328 W



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

§5 HEAME
5.1 345 B N AR S H AR 1 v B
2011 5, AFEGHLE NAEXT B 5 VR UE A0 A2 2 B TF A8 BOIE 25 3 8t 3 S L S T & i /i h,
JERGIE ST CUFR PR I avE) S HAREAE IR SE& RINE R ME, MM ELSHEEEE
AFIZERIAT N, R TTHEAT T HRSLE AN RE X 5.

5.2 FEE AN E N AR SEFISEEN TR S#ETE. P EE B UK 3

2011 45, R R AR A By PR T IR 300 25 5 8 i S WA 4 ) A BN —— P 5 iy AT TR
DN FEFE T GRAUE AR AZ 5y BT TR SR BOIE S5 B8 He R R R e BBt ia A . R Bt il vk 5. R
DA L Bl A VT4 e 2 T SO ML, AEAEAR AT I I S B AFIZR AT, FE%
S I ISR AR F I e S R O E AT o AR WA, R 5 R A A8 2 BT8R ik 27 45
BEIE IR S R AT A 23

5.3 FeE AN EERRETUHERFNFNESE. HEHNTZEERREL

AT AR P77 I R 25 ) 3 A 5 1 B 7 6K 1A 2 5 50 P MO S S 8 0
GBI G 2011 AR REARAE IS diE . VRIRIL. R AN M5 2R . B AL AR
PUARHEAT T HERE, BAE RSO, HERRI e

§6 HiMME

ASFE AR A I 55 2 VH RS 0 R JGE TR I S5 BT IR A R, dE b v AR 7 R
T AEE F R 7 (2012) 55 20575 5 “RnAETCOR B L IR U S 7, BEBEE AE R AR RE AR I SCEE
B RS 423

%11 o JL28 W



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

§ 7 FEMFSHRE
7.1 BFERARR

SR B OTRIE A A 2 T TR S B R B S it &
WE#IEH: 2011412 A 31 H

Az ARG
% = ARHR REER
20114E12 A 31 H 2010412 A 31 H

% 7
WRATHERK 84, 703, 254. 64 119, 380, 480. 74
G AT 99, 638. 17 189, 957. 40
17 H RS 2,418, 788. 46 2, 660, 140. 02
TG A Rl e 1, 549, 060, 290. 49 2, 270, 753, 286. 81
Horpre RS 2,657, 414. 17 22, 040, 326. 51
e 1, 546, 402, 876. 32 2, 248, 712, 960. 30
Ersrdny - -
PSRRI - -
R A el gs - -
IR A il gt 7 - -
IVARCUE Z397 5K - 3, 258, 194. 70
VIR JEL 16, 575. 03 25, 076. 56
INAsdibel - -
IS UAT HH D ¢ 54, 024. 91 1,434, 283. 33
18 S ISR 08 - -
oAl % 46,971. 11 -
et 1, 636, 399, 542. 81 2,397, 701, 419. 56

IR HEEREER
SERPTRA B 20114E12 H31 H 2010412 H 31 H

i f5:
T K - -
KT 5y 14 47 £ - -
A 4l 97 45 - -
S H [T <55 i % 77 - -
AR 2579 K 185, 478. 17 -
INZ R AEIE 238, 285. 30 722, 557. 28
A N i 39, 434. 12 62, 429. 85
P ATFEE B 7, 886. 81 12, 485. 98
PYAT 5 R 55 9 - -
NATAL 5 9 74, 054. 04 514, 695. 96
N AT R B - -
P AR - -

12 w328 W



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

VA A - -
18 SIE I A5 47 4o - -
oA A7 fod 367, 813. 32 204, 260. 23
ot 912, 951. 76 1, 516, 429. 30
Fra R

S 4 2,367, 731, 119. 87 2, 530, 832, 663. 88
AR5 B A -732, 244, 528. 82 -134, 647, 673. 62
RCE R Enkennn 1, 635, 486, 591. 05 2, 396, 184, 990. 26
TR A & B A s 1, 636, 399, 542. 81 2,397, 701, 419. 56

W AR 2011 4 12 A 31 H, E&M805E 0. 6907 J6, FEMEURE 2, 367, 731, 119. 87 417,

7.2 MR

SR BRI AR A 5 BT IBGRFEEOIE S B v S e 4
AHRAES]: 20114F 1 H 1 HE 2011 4F 12 H 31 H

Hp: NRIG
3 A EERTEE AR
i H 2011461 H1 HZE 20114F | 201041 H 1 HZE 2010 £
12H31H 12H31H

—. A -596, 475, 681. 95 -156, 659, 995. 17
LA A 798, 182. 62 1, 470, 205. 38
b fERLEIRAN 798, 182. 62 1,459, 442. 79
i AL - 6.75

P SCFRIESR AR - -
SENIRAE B b7t eI - 10, 755. 84

BEW (Y SIDSRCOAN - -

28w aR (HURLL “-7 HHE1)D 5,677, 201. 41 -229, 816, 373. 10
Hrp: AT -4, 771, 966. 15 -232, 285, 708. 03
FEEH T 10, 265, 599. 09 2, 256, 681. 69

figF B wt et - 5,109. 63

B S FRIE SR B A - -

frE T H MRS - -

JEE A i 2 183, 568. 47 207, 543. 61

3N M AR SIS (B L -7
T

-603, 361, 366. 11

70, 188, 674. 20

A3 5 (BUR L “-7 S35

S5 AN (HZLL “-” SIS 410, 300. 13 1,497, 498. 35
W = BH 2, 158, 889. 25 7,678, 055. 23
1. RN 607, 608. 96 3, 150, 334. 60
2. LE 121, 521. 75 630, 066. 94
3. WHIRS - -
4. oA 1, 049, 035. 30 3,392, 225. 49
5. FIESZH - -

13 u 328 W




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

i3

380, 723. 24

505, 428. 20

Horps S Rl B S
6. 1

— ﬁ]ﬂﬂ:@%ﬁ (_’_:_f‘ﬁ,%\%ﬁu “_»

SIRID

-598, 634, 571. 20

-164, 338, 050. 40

fil: PR

PO, A o -7 S

5D

—-598, 634, 571. 20

-164, 338, 050. 40

7.3 TEENR (E&EHE) BhR

SR FUTRAIE AL 5 BT I IR T3 43 DE A I I

ESi sy iF

201141 1 HA& 2011 & 12 ] 31 H

fr: NRTHIT

AW

201141 A1 HZ 2011 12 A31 H

=]
m

SR &

R4 EEAHE

FrAE#FR @&t

s WP AR (R4
FED

2, 530, 832, 663. 88

—-134, 647, 673. 62

2, 396, 184, 990. 26

T AR E T
SATHEAC BN E CARIIALIE)D

-598, 634, 571. 20

-598, 634, 571. 20

= AR SRHEL 5 E
() g E AR B £
RN “-7 581D

-163, 101, 544. 01

1,037, 716. 00

-162, 063, 828. 01

Horpre 1084 FRIBEK

347,741, 401. 75

-40, 308, 805. 74

307,432, 596. 01

2. Fe4 IR 3K

-510, 842, 945. 76

41, 346, 521. 74

-469, 496, 424. 02

VU A [ e AR AR AT N
3 BE AR = A ) JE e (B A2
gy QFAE Ik L -7 5 1181))

i WIRPTA A (4
IR

2,367,731, 119. 87

=132, 244, 528. 82

1, 635, 486, 591. 05

LR LA

20104F1 H1 HZ 201012 H31 H

T H

SR

R EEAHE

P& At

s WP A (4
THAED

3,272, 356, 687. 80

16, 077, 873. 37

3,288, 434, 561. 17

o A E s AR
SATHEAS SN E AR

-164, 338, 050. 40

-164, 338, 050. 40

= AW NH 5k

=741, 524, 023. 92

13,612, 503. 41

=727,911, 520. 51

14 U1 328 W




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

3 S v A2 B 3
GIEBA L “-7 381D

Ferpe 1R HK

553, 339, 749. 48

-67, 785, 849. 02 485, 553, 900. 46

2. B[k

-1, 294, 863, 773. 40

81, 398, 352. 43 | -1, 213, 465, 420. 97

VU A e e AR AR AT N
3 RO ™ A ) JE AR

g QG EI D LA “-7 S 3851
T WIRATE ERGS (3E4 2,530, 832, 663. 88 -134, 647, 673.62 | 2,396, 184, 990. 26
HHED

IRAEBRE D W 55 AR (R LI A 4
At 7.1 & 7.4 WSRERB TN

HEE fi 5L fify 3L
FEA N T T T TR 2PN A
7.4 R ME

7.4.1 AMEFFRAKSTBUER. Sttt 580 —HFEREREH B3

AR PR R 271 BOR

v 2T SR —

RS e a2

7.4.2 ST BURMSTHE TR DU ZHEE IER UL

7.4.2.1 S HBUORARE KU B
T

7.4.2.2 2vHETHRE UL
T

7.4.2.3 ZHEIERHRH
T

7.4.3 REEFTRR

RIKTT 4 PR

HAREE R FR

P 7 g AT PR m) (R B 4)

BB MO R E

Hh ] R ERAT B A B A v (R I DR ARAT )

LI N AU

PERUTF AT IR A =) ( “BZRUETE )

SR BN BAR . SEAUH L

SEVAES B R A 7]

SR BN BAR . SEAUH L

ST B A5 A PR 7]

B BN IBR

YT A B2 = (1) R BN 45(2010 £ 9 H 10 Hi2)
I AL (EERD) A R AT (1) RO JE R 452010 4E 9 H 10 H AT

RUE AR A 5 BT PR O 5 e 36 42 ( “H
Fr ETF”)

AT S LA B BE A FLAD R

315 U1 328 W




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

e (1) MR R PN B A< 2009 AR 58— I N JBE AR 25 2 IR S DA o 1 I 1 2 0E M VF AT

[2010]1073 5 (SR T A% 7 BE A BAT PR 2w A BB HE S ) AZHE, RN BB B A7 PR 7] 52

R HLEZ (R ) A BR A Wl B 7 56 0% AL, By k<1 2010 4 9 J 10 H 58 I TR

il T4,

7.4.4 AR5 K W] ECHATE] KRBT AT 5
IR IEIEAT B HIAE T 3 b 5% 9 L A 45— MR Ml 4 KT o7

7.4.4.1 L RER AT AL 5 B IuHk T AS &

7.4.4.1.1 REX 5

SHURLL: NRTIT
A3 AR AT HE S )
2011 %1 H1H% 2011412 A 31 H 201041 H1H220104£12 H31H
RIKTT 4K 2R L ilies
JRAS A JRAS A B JRAT A JRAT A B
1 i
AR 66, 959, 980. 67 10. 17% 308, 271, 651. 20 13. 30%

7.4.4.1.2 &5

SHURAL: AR TTT

A AR T H
sp o oL FLAIBR0UF12/31H 20104F1 41 F 2010412 A31 1
o A e o A e EE=EIE 5
JRAZ B LA JRA AU LA
RIS 20, 268, 261. 00 7.66% 338, 634, 540. 00 8. 24%

T = 2011 4 B BE 4 AT A P A4 R 4 R W B[R] 20,130,900.00 TG, 4 — 4 i 4% 52 137,361.00 J6(2010

A G T 4 A L 4 F 2] 338,634,540.00 JG, FE4Ar R IEE L),

7.4.4.1.3 BUER 5

e e
7.4.4.1.4 NSCASREXTT IR €
AL ARG
pRT
s ., 20114E1 H1HZ20114:12H31H
AT Y FEG | | SR
{4 S L He ) o 4 R Ll
(¥ ST~ 54, 082. 46 10. 19% 9, 867. 22 13. 32%

16 Ul 328 WL




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

A R

s . 20104E1 H1H 22010412 H31H

TR T EEM | | RN
e BEME | R srmm

IR 245, 625. 30 13. 56% 124, 745. 29 24. 24%

e 1 RISt MRk 5, DUNER il FUESR S0 85 A IRSTE 2 wWCRURIE S 2 f 28 T 3
Ja RS o
2. WA UL i 55 3 T 45 A e WA HR T DA AR 3 S B A R UE 27 B BRI SR AN T 315 I 55

&,
7.4.4.2 REETIREN
7.4.4.2.1 £&EHR
Hpr: NRHIT
A AR AT LR A A
T H 20114E1 H1HZE20114E12 A | 20104F 1 H 1 H% 2010 4 12 A 31
31 H H
MK A B R4 N AT 607, 608. 96 3, 150, 334. 60
Y
Hordrs AT BN 1, 895, 544. 19 2, 476, 830. 49
F Yok

T AREGRER T TP B T H AR ETF fUE 0 ARV B9, SRR BN 7 2L G A IR )
FR A BN AR 2 37— H B B8 IR BT R A H bR ETF R B0 20 IO B8 55 7 Ja B R A (A 17
A, WIHCE)P) 0.5%F e, BH B2 H AR, #1346 HatF AR h:

A PRI = (B R <2 5™ B AT — H BT R H bR ETF RSB A 7 i3 G %) X 0.5% /
MERE

7.4.4.2.2 ZEFLE R
L NIRRT
A3 AR AT e i)
i H 20114F 1 H1 HA 20114E12 A | 2010 4E 1 1 H% 2010 £ 12 H 31
31 H H
24 30 e A R R < I SEAN 121, 521. 75 630, 066. 94
R B

FEe ARSI PO BB Hbr ETF K AT 2%, SO GATE N B TRy AT 10 9%
AT H A B HE IR T FAT H AR ETF S B0 (2 8 B8 5 A BICE 0 0, W) (1
0.19%% 2 7142, B H R ERNHHIK, %M. A 0y:

HALE % = (1 H 285813 E A0 — HPTFRAT H AR ETF SR Oyt 2 102898 7) X 0.1% /25K

17 v 328 W



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

7.4.4.3 5RBJ7 AT RAT R RNML T K635 (& [BIE) 3 5

i e

7.4.4.4 ZREEFBERAZEESRIEFMR
74441 MEWAESEEANZHEG R EREAESENBEN

AP A

T H

AW
2011 41 /3 1 % 2011 4 12
31 H

AR EERT LI R
2010 4F 1 /3 1 H % 2010 4F 12 1 31
H

A HAERH C 2009 4 12
H9H ) FfamEama

JIIRFAT (R G 1

80, 428, 949. 37

50, 004, 000. 08

S TR] O SN SR A

26, 255, 165. 28

30, 424, 949. 29

J3 1] AR 22 Bl 4 A

Pil: JUD 1) e ] /5 S A

WA FFAT 2L 5 1 8

106, 684, 114. 65

80, 428, 949. 37

WA FFAT 2L S 1 8
o 2 B L ]

4.51%

3. 18%

Vi L SUITA] B /SN B B e AR

2. ARG WA TN BT FEAEAR T AL S S ZAT R RUE TR I, G 2N

7.4.4.4.2 REPRBES BTN Z SN HARBT B A FH S HIFEN

I T

7.4.4.5 BIRETRE BV BRAT sk KRB S A AL B

R BTG
e &40 4T A
. 201141 H1HE2011 412 4 31 H 201041 H1H#E 2010412 H 31 H
“ 1K S 2 7] N 1K 22 2 R RN
o TR ARAT 84, 703, 254. 64 762, 590. 74 119, 380, 480. 74 1, 390, 047. 31

Ve AT ST/ K R ST AP B DR AT R, 1T RN R

7.4.4.6 ZESEAFY NS 5RBTAHIESFHE

I ke

18 Ul 328 W




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

7.4.4.7 FARSRERAT 52 T ) 3t A

TAMEWIR, AHEHFA 1,706,281, 448.00 #y HAn ETF 4% (2010 4 12 H 31 H:

1, 779, 889, 948. 00 1)) , JH S A ELAI A 55. 75% (2010 4F 12 H 31 H:  59.65%) .

7.4.5 31K ( 20114 12 A 31 H ) AEEFENREZRIES
7.4.5.1 EAWHT & /38 &S5 T R EEA KR 32 fRiES:

i e

7.4.5.2 WIRFFH HIE I LS I8 52 RS
E: T

7.4.5.3 SRR EE R 5 A B3R i3

d: .

7.4.6 B TEBMAHT 2 HRRFE WP NI ALH IR
(1) 2 St

(a) NEL2 se i vk R <l LR
AL SRRV IR it B 7 A S Aog 2 BRSO LAt et 5, FCOK TR 55 2 Se i

HZERN

(b) A2 St v B il LA
(1) S TH A SR v K i
HRPGAE 2 SO TR O TR A A R U AR Z RSN, 2~ R EZ T 0

B R MRS S BHETT BT3B CRETES) 3R

BJRG HAE (LW A i) sl (R HR A R SE) PO SRR BREE— R P I
IR AGR 587 s b 5 R 4 A B

B=JR G LLAT SRS 107 3 208l DL AN IR AR 5 JE A Af 2 1R 5% )™ B 7 Aot 19 s A O vl L g A
{8 -

19 T 3k 28

p=i



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

(ii) &% B Em T A il
T+ 2011 4 12 H 31 H, AREEFAHUAARMET ENESM T BEd)E 58— 2R 0RE8
1,549, 060,290.49 JG, LRETH _EHMNE=F R4 (2010 /F 12 H 31 H: F—F

2,270,001, 497. 63 Ju, 5 )24 751,789. 18 Jt, LH=FEZ).

(i11) 2% SeEL P I J2= U PR B K A2 2

XHFUETFAE 5 B E T I B S ASES5, 3 HH EE KS Ae s oy AN R (R Ak ik A2 I (19058 5y AN
BR) SR DL, ANTE R0 ) T H 2258 S W SR R ) 39 8) e A8 5 AN R 3 T AN K A SR T EZE MBI 1) 4 e
PAEZING —JZ G TERRAEAN A T 48 R A AN PR AR T2 SO BRI RE L, A2 AR
SRRMESR o SO B 8 5 SR e — 2

(iv) 28 = J2 R Se i AR BAA AR 5 60
TARIR, ARG M E)E T2 =R e TH (2010 42 12 A 31 H: [[) . Ad4
A N/ (e ) 55 =248 0. 00 TG, TH A & (955 — /2 il TR Se 64230 0. 00 76 (2010 4R :

) W L RGBT IR A=) (“RULRE” ) RAT RIS »

(2) BR2A St fELAh, AR B8 AR H AR 0 5 2 Ui W ) oAt T 22 00

§8 BHATME

8.1 JIKE ST A AN
EHRAr . ARG
Fe'5 T H ] AT RS BT L

B (%)

1| Bt 2,657, 414.17 0. 16
Hrpre 5 2,657, 414. 17 0. 16
HEedn 1, 546, 402, 876. 32 94. 50
] 7 AT i A3 % - -
Hp: fide - -
e SRR - -
SR AT A B - -
NI G Rl vt e - -
Hrpr: %%ﬂ@%m}AL%%ﬂﬁ - -
6 | AT H A &G 84, 802, 892. 81 5.18

020 U1 328 WL



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

Fob A% T 58

2,536, 359. 51 0.15

it

1, 636, 399, 542. 81

100. 00

8.2 HIAREATW A RHBER KA S

SEAL: AR

. . . b B A
e A5 7N Bl (%)
A | R BRIk - -
B | Kk 63, 157. 20 0. 00
C | HliEk 1,607, 433. 99 0.10
Co i ok 247, 502. 15 0. 02
c1 gigi, ke KE - -
C2 Kbt HKH - -
C3 HEaE. BN - -
C4 A A YR, R 26, 439. 19 0. 00
C5 W - -
C6 &lE. EeE 406, 639. 04 0. 02
C7 BB B, AR 447, 306. 90 0.03
C8 BE2. AWl 479, 546. 71 0.03
C99 HoAtb I - -
D | A B BRI A= R R - -
E | &5 - -
F | sciiiziin. Gl - -
G | FEHEAN 48, 181. 90 0. 00
H | R 107, 854. 76 0.01
|| &, PRESE 524, 098. 16, 0.03
J | ik 232, 960. 52 0.01
K | #hes kg5l 73,727. 64 0. 00
L | &S50t - -
M | Zi52% - -
ait 2,657, 414. 17 0.16

8.3 HIRIE A AMHE G E ST HHE LB /NP RV RT T2 B R B

SAAAL: AR TTT

SR
=] LT A4 T - 5 A7 e Kl - - VA V7N
Fe | RS & Hoe (B N S E EHB (%)
1 002007 et ) 12, 500 312, 625. 00 0.02
2 000800 —RIR 25, 358 224, 418. 30 0.01

21 W 328 W



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

3 000728 [ JCiE S5 26, 000 221, 000. 00 0.01
4 000002 JiFkA 26, 236 195, 982. 92 0.01
5 000895 XK 2, 253 157, 597. 35 0.01
6 002024 T e 12, 779 107, 854. 76 0.01
7 000001 KR JEA 5, 879 91, 653. 61 0.01
8 000157 B R} 11, 860 91, 203. 40 0.01
9 000858 FHRI 2, 741 89, 904. 80 0.01
10 000069 ARk A 10, 326 73,727. 64 0. 00

e BB AR T RARE WA SRR T IS4, N8 T http://www. nffund. com [{J4F
FEAR A 1TF o

8.4 MEHARERRAGTHEARZES)
8.4.1 RV RN EHHE H YIRS F ™ 15+H 2%EHT 20 4 K BRI

St L VAR NEM W

s A o R
Feg | BEERAAS JBEER A4 R PN IE S SN G (%)
1 000002 JIEEA 20,517, 236. 11 0. 86
2 000858 FOHR 18, 688, 800. 12 0.78
3 002024 T AR 14, 881, 843. 00 0. 62
4 000001 ERJE A 12, 766, 309. 67 0.53
5 000651 (PANER 12, 317, 880. 23 0.51
6 000063 H Y E TH 10, 800, 366. 73 0.45
7 000157 HgEE R 10, 629, 008. 20 0. 44
8 000983 [y oLsEl 9,969, 141. 76 0. 42
9 000338 HESES) ) 9, 454, 323. 77 0.39
10 000527 K s 8, 842, 898. 95 0.37
11 000568 PN 8, 778, 540. 46 0.37
12 000423 AR BT fle 7, 889, 395. 10 0.33
13 000792 Rt} 6, 864, 585. 16 0. 29
14 000895 B 6, 422, 392. 90 0.27
15 000069 AR A 5,458, 710. 06 0.23
16 002202 AR 5, 409, 687. 88 0.23
17 000039 HAR AR 5,002, 899. 95 0.21
18 000937 TL P REYR 4, 940, 082. 89 0.21
19 000630 A 1, 4, 896, 165. 24 0. 20
o022 T4k 28 T




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

20

000060

th 4 g

4, 875, 500.

03

0.20

VEe KNG Gl BRSO B RO BRI SURBATRCE SIS, SRS
PRAEGEA ORAS AN TR A RA AR U5, AR AL 5 2
8.4.2 RiTSEH &HE H HIFIE &3 1FH 2%BLHT 20 & KR ASH

SRR ARTIT

. N o R G
e | AR JBe SR A4 FR A AT Y S BB (%)
1 000002 JiEEA 29, 897, 287. 11 1.25
2 000858 TURM 25,974, 648. 34 1.08
3 002024 T LR 22,511, 863. 41 0. 94
4 000651 6 s 17,915, 480. 72 0.75
5 000001 N 17,903, 061. 10 0.75
6 000063 DS TR 16, 737, 421. 20 0.70
7 000983 P LR 15, 673, 558. 95 0. 65
8 000338 MLz g 15, 387, 817. 35 0. 64
9 000157 rh B R 15, 154, 829. 53 0.63
10 000527 K LS 13, 380, 575. 98 0. 56
11 000568 WL 12, 927, 637. 61 0. 54
12 000423 AR BT o] fig 10, 326, 385. 92 0. 43
13 002202 SRR 8,932, 423. 15 0. 37
14 000895 B 8, 725, 616. 07 0. 36
15 000792 AR 8,517, 063. 74 0. 36
16 000069 A A 8, 237, 078. 04 0.34
17 000060 H U B 7,772, 173.06 0. 32
18 000039 Hi R AR ] 7,747, 049. 87 0. 32
19 000630 o A £, 7,237, 158. 51 0.30
20 000623 T ARHR 6, 810, 251. 43 0.28

e SRSy B RSt k. EAWOE . RAT NI AT B KB, S
L IRAT A R AN LU AT ) 151, AN A ORAT 5 ST

8.4.3 AR HIBA B B R A B

Hfr NRHIT

FNIBEREA (AL BB

268, 110, 662. 17

T BN ORAED SV

390, 454, 139. 31

T SRANBERA S 2 BRI 5 SRS A . A o e USRS K ) 5181, A5 B AH R AL

VR

023 U1 328 WL




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

8.5 IRILBUF M RN TR RA S

VE: ARG AR E WA AR

8.6 IR A SHME & BB 13E P K/ RS BB 48 (57 503 B 4

Vi ARSI AR A

8.7 SR A AYME S BT 13E B/ HRR BT+ 2 B P SR B R 4
Vi ASES AR EWIAR AR U L

8.8 SR A SHME & BB 19E FL B K/ RS B BT T4 BUIE S 3 B 4

Vi AES A S WA R RLE

8.9 MR A AYME A EE R P E BRI RI T+ B RSB F A

Eek | Bl T
| EREK | T ‘ WHA | ARHME GO | P
ic) X
Bl (%)
1 FETRIER, | IR | iS5 B4 | 1, 546, 402, 876. 32 94. 55
¥ ETF Fr PR PR 2 ]

8.10 BB A S L MivE

8.10.1 4 2011 4 5 H 27 HE AR AR AT CRFR: O, BEAAR: 000858) (H
T ORI AR B2 7 S T U B ERE I S <AT B ST g PO A ), A ERER NS B i
S E AR (AR N RILFIERIESFIEY 1A R, Bt AU (1) ST U 1148 B s FORE L 7t (%
W) A BRI 2 T B E v 28 e ol ot A B 2 W FE N YHUE AT BR DA T A W] IE F- 5 0t 3k 1 (VB
AN AAEE RN (2) e ERHGES A R DT A 7 IE SRS B A S A 5eds
(3) 2007 FFEAEFER S AAAE RN ZER AR SN TEAE s (4) AR S I 4% i o Sy W) vk S P i s, X 7
s TS, IRARLL 60 Tl ak.

AIe 4 A GG IRECE S R P S et &, IR B IR B SE B0 8 v e R
T A AR 28 =) 1 B 25K

FEARTU B ZE I RAT ARSI 30T P e WA 0 10 o7 ) A el AN A5 G ) T — S P 52 21
ANFFHETT AT

8.10.2 ALLE BT AT T4 IR AT 3L 15 [ RE (46 B IR e

8.10.3 HIRILME T HIR
wmAz. AR
5 ZFR S0
1 A AR 4 2,418, 788. 46
2 VLTSN -
3 INAldilel] -

324 U1 328 WL



B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

4 | MICRE 16, 575. 03
5 | MICHIEEK 54,024.91
6 | HABRNWEK 46,971. 11
7| R -
8 | Hifth -
9 &t 2, 536, 359. 51

8.10.4 HIARIFFA HIAL T I3 iy P 5 3458 35 B 41
VE s ACHE G AR AR R AL T I B TR 5
8.10.5 JSRHT 44 B = A AE Tl 32 R 5 5L 0 i B
e ARG AR WA FT 44 R T AAAAE T A PR D

8.10.6 TR A ST ERHAL ST B F 2

§9 ZEHTFEAEL

9.1 IRESWMBFA AN BEFE NG

AL A

AT NS5
BT AR | PR HLAaEES AABEBEE
™) B i B 7 B
A ) SEERAY .
A 4 i A o
46, 162 51,291. 78 211,517, 346. 43 8. 93% 2,156, 213, 773. 44 91.07%

9.2 IREEEEANK AN BRFERIFRAE S H O

i H A mERE (4 i 34 R L 1)
FEEI AT A M R 2,472, 010. 87 0. 10%
AT L4

§ 10 JFBAE S AR

AL A

A FERH (2000 4F 12 A 9 H) FE4 4340 M550 3, 272, 356, 687. 80
AR AS S A E 4 47 AR A 2,530, 832, 663. 88

25 U1 328 WL




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

A HAFE 4 5L R 47 347,741, 401. 75
ol : AR 2 3 4 R B2 (R 47 510, 842, 945. 76
A HHFE G 37 50 A8 547y 0 -
ARFRAS 3 A L 4 47 A0 2,367, 731, 119. 87

§ 11 EXHEMH4ER
111 EE&MPFFF ARSI

S HIA TEHE B A AR il

112 Z&FHEAN, BESHAEANTNESAERIRERAFES)

AR N, FERFEE N LT RS RE M IR B AN H425). 2011 4F 8 J] 16 H, &4
BNFAT N, BHERIEA A F B S 2P

1.3 BRESEEN. EEM7. EEHEWSHIFR

AAREWIN, T AIEGE RN SRS ISR A

11.4 ZEBEF RIS R

AR A ST N AT B B SRS R SR

11.5 AEEHATHIFNSTHTESFTEL

AR YA AT R S VIR 55 T, AR SO 4 A G Fr R S T 55 i A R =] T
9%/ 56,000.00 7T, iZH THHLIY AR A THIRSS IR LRI 2 4.

11.6 BEA. i AXAREEEN R ZEERL T FHR

AIREIIA, BTN FEEAEE AN SIS0 BN ORSZ I B IR A Ak 11

11.7 ZEHMHEF AT 5 BTA R ER
11.7.1 B S RS A R AT 5 BT AT R 8B MR &SR 0L
SHERLL: NIRTIT

e I 5EAE 5 I SZATZ S R A 4
» . |G RITE T — "
S Y B A A7 2 HA B S 4 o B 4 %
SO R R A ‘ SR H
E {F ik 1 343, 995, 273. 06 52. 23% 277, 469. 21 52. 29% -

26 U1 28 WL




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

ERH % 1 247, 609, 547. 75 37. 60% 199, 067. 66 37.52% -
RS 2 66, 959, 980. 67 10. 17% 54, 082. 46 10. 19% -
WHIEE S 1 - - - - -

11.7.2 ZEEM ISR A FIA 5 o7 ARG # R F1E
SR NG

5728 & 5177 AL 5 BLIERE 5 LT
=E L
5173 i 24 HAAL i 2 S
N2 :H: I;l'z aY
%ﬁ?ﬂg$ﬁ N P ﬁi/\ﬂ?‘# D P I)_l@ oD P -‘LEE oD P é.z&
FRATRA | AT | AT | | RTRAL| BOSCERE
Hp AT JAT AT K
Cililag T LR A3 I L4l
il
EE IS - - - - - 104, 167, 460. 00| 39. 35%
[ #2742 - - - - - -1140, 317, 478. 00| 53. 00%
HIRUESF - - - - - -{ 20, 268, 261. 00 7. 66%
MR IS - - - - - - - -

VE: 1 AT S B0 b A0 1 <5 A U B2 (PR SI2 N SI% b R <, G b 5k < H D Bk ] <2 4 260, 849, 160. 00
TG, HEE I A 3, 904, 039. 00 TT.

2 AW FESR 2 R AS B B o AR S L

3. G H TR PEARUE R AR I S 4 (O T 58 U 25 B g B4 58 B s A7 #8871
Ay GUEMEHES (2007148 5D 1A KME, AR GIE THAUES: A 7485 BT e S br HERITE 7 -
A JEFEARUE

av NEZEAT L, WSPIRBOM 2RO R4

by A HABRRIIITRE 1, e Al 4 B4 it v T i (1 2 MR Be T . AT K i o
1]y MBS BT R T I TR S

oy AFINHE IR, BRI R SRR IR 2K

dv HEIL T VZIOAE R, fE R ISR AR 1K) S TR S

B: SEFEUURE A FIWFTOH ] 58 W0 5 B IR 5 ST AN B R JL T T AT AP LG, AR PP LL i 45 SR %
A& 5 B TC

av RS EFTE. EEHRES A A RBRTRR S AR thBh 22 LT AR e, LA L
SRR R

by WU IR . B RO FRIESR A ml PR A SR R P SE, BB BUR T M ;

27 U 328 W




B JTIRUE 0y ETF TEE 2011 HE4F 4R 1 Jii o

o BEIRGRALI SR S ATFINE . T BORFRIETR A R SR LB R S DL SR AL B R S
PR RO PS5 e L 4

28 U1 328 WL



	重要提示及目录
	重要提示

	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式

	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	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
	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

	审计报告
	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	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
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本开放式基金的情况

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


