HFE BRI R R EE
2012 50 1 TR TG

20123 H 31 H

HgE N eI AT IR
FFEE N P EIRAT B AT IR 7]
WEEH Y. —O——F N ~+=H



A ST IRUE 3 B0 RE <0 2012 45 1 ZR Ry

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 A EARAT B A PR A AR AL S R E, T 2012 4F 4 H 19
H 5% T A P Fabr s PRI P A G5 S I 2%, PRUE A% A 2%
AR RGO B R T MRk B BRI
SN AR A SAE H B 5 0 S ) B AN IS 2R 4 =, (HAMR
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
AREEIE 201241 1 HilgZ2 3 A 31 Hik.



M ST IRUE T Pt AL <G 2012 AR50 1 ZRJER

2SN (BTN
PAN =
=
i

WA I 0y Wi

V&= 8 i

MBS 2 A AL

& HEE i

e 5 MR A
002001
002001 002002
BRI TF I
200349 /5 H
8,175,171,110.99 1/
R LG B R, IBSRAEER S A0S
[EIE{:38
RIS 3, B BRI I SR S S5 4
PELARILLA], HERIEFE AT E ) B 2
A AP 5 A AT EAT BT, AT AR e g
ST R TR T S B A AR R A48
XAl o
AT Al G LR HE Ky 40t [l R AR E, 4[R]3
AR IR ON
AN B G TR I3 B 985 4 v i T v A RS 1
Fofr, A TIISY- 28 P T WAL 2 AP0 RIS v T8 2 e
G TR
Mo 5 G A A TR

o [ RAT IR 3 A PR 2 )

8 FEMFSIRIRMEEFERI

3.1 EEMESTRbs

Bfr: NRMoco

TS5 bR 45 13201241 H 1 H-20124E3 H31 H)
LA S R -145,671,371.71
2. AR 174,835,553.94
3 ISV 1) 4 AR S 0.0213
4 IREES B = 1 9,970,755,846.23




A ST IRUE 3 B0 RE <0 2012 45 1 ZR Ry

5IYIARTE S A

1.220

s OFrid e SHRIRAGIEFA NN BT 5 2 R0 vh A Sbriic
AP EAR TP
OAH LI s PR FE A IR SO « Beotiead . HABB OG22 fefir i Aeshficat)
THERAR S SR LA RIARAT, ARG A E s Iieas n_EA I 2 et (A2 s -
3.2 HeaiiERI
3.2.1 FeE MU E IR SIS R M St b I 2t 4 1) LA

. ‘ Mhgibhag | Mk g bhigi it
Wl | v | IR | LERLEEOL
bt %§®& iﬁﬁif s | Mkl | 0-0 | 0—@
= %® | Wwze
HE=AH 1.75% 0.76% 0.87% 0.00% 0.88% 0.76%

3.2.2 HHE A R AERL ORI G0 AR VHEE IS KR A8 S YL S L
HEL 2 ARSI ELAL

e HRAE SR B 4
D8 2 TH A 1Y K3 5 b 2 LU HE S 2 2 g SR A0 LI

(200349 5 H#A 2012 43 [ 31 D

600.00%

480.00%

360.00%

240.00%

120.00%

0.00%

-120.00%

/«ﬂ,\/ T

IO

2003-9-5

2005-

3-5

2006-9-5

2008-3-5

2009-9-5

2011-3-5

[—EEORREE — UEIRE Rl |

4.1 FEAH (BFEESZLH /N D

2k

HR55

8 EEARE
faifr
A IS LML [ iERMIE
A | afErm | 4R

B

3




A ST IRUE 3 B0 RE <0 2012 45 1 ZR Ry

it HATMSAEIE 4
EHARARREES
PR, WHLR
g ER A I A /|
PRAEH, JRHTLUE
TP LB BT I .
2007 4 4 A H
REEFHARAH-.

AHE
& 2
Bl | B JRE | 2007-07-31 - 14 4
BB
B

RN I 2 T ot
AT S R
PR TTAT A A AT BT
T RIEARIE A
BN (BN ZRIAZ
G| ziéﬁg 2011-02-22 - 8 i FPIEEF AT 1T
B MEAFE L. 2007 4F 9
HIMAAE 4 1
HBRAF, AEATIE
WL, 42
,

e O EBAEPIH I BAR H R AIE S8 B SN AT S HIES

@UEFF AN & SCEMATIE s CUEZRE AL SR BEREAT FRINED BRI R IIE o
4.2 5 BRI 3] N AR < 1R T (5 155 D0 P i 1

AAREIIN, ARG BT GEFRRHREEE) « QIEZR e
WEETHINEG  QEFSPELEIa P EINE) R & FAHARAT R
R B AT TR G RE , IR SAE . B S, eamn i s U B IS
FIBEE BT, AR AT B0 XU R BERl b, BB BT ARk s KR 26
BT R WA A 2 AT
4.3 VAL Ly L I
4.3.1 NPA IR IR A TR 00

ARFEGE TN T A PR T B BT B AL, S8 F ™ My A
PRI BE AT, AR G N A5 A& AT M SIS 5 P AT . 4R
W A F] RS AT T CUEZFBEREAE G B W) AP AT By il EE A 3 7 L) A (A
ROLGE AT IR A W 2 A H D IR .
4.3.2 SHHACHAT AL L]

A A AR IAIE A7 AT WA AT o

I, PTG 2 5 1A 5 P T 5a i Rl H B 1 58 5 A i /0 1

4



M ST IRUE T Pt AL <G 2012 AR50 1 ZRJER

JUAZ Gy AR R UE I3 H AL 511 5%
4.4 3RA5 P9I B SRR S I
4.4.1 A5 N FE S BT SRE FIS A BT

1%, WARfEHL BErERR, RESFA I, ENmshrkses:, #%
(RS K2 e I IS o TSR T I tH I S, F S 5 B AR AT PR, Hh/N
SERIAT RIS, PRI (B BoR . i FAERINRH, M IR B 8 [l
W3l N IR B BUER I

PG, ASFE G B I TRARKT AR, S XU (i fef AR AR R i s Bl 4
SHIRA, BRI
4.4.2 WA HEL L SR

WA 201245 3 H 31 H, AIEEMEAE N 1.220 JG, A W0 305 E 1%
KZ Ny 1.75%, [FINML St LA R AERE K %00 0.87%.
4.5 FINNEMETE UEFET BAT VLA 3 ] 2 e

JEBH 2 R, URANVERS LU SGE R 2 R, A FEI DRl R I HE B VR Y R
ML, T I I E OB R B 2 5 T L, TS DA A R Sy, R
MR TR, BT F— B ). [, FRATIAY, 2 TR RES it —
ANBREI, MO~ 45 . TR 6 0 AR B BRI IR AR A A DG IR . AN 42
KR BEAT KIS IR AL @4 A A4

B S M RA N — 8RR — MG AT, ARk ST 5 5L
SAFEIABRA T “ONEITERMRIER Y S g, MTEE, s, Bl
TEHL R IS AT NSRRI B (i [m

& BRASWE
5.1 R IR ML G T 4L 1 I
G NG

, S SN ARl
i S ™ 5@% e &
1 TR 4,848,074,918.89 48.09
Hrp K2 4,848,074,918.89 48.09
2 Il 5 Wi 2 B % 3,681,490,826.20 36.52
Hrp: g7 3,681,490,826.20 36.52
e SRR SR




M ST IRUE T Pt AL <G 2012 AR50 1 ZRJER

3 ST AR B - -
4 NI G flE ™ 182,476,655.57 1.81

Forpre W I 1 SN 3R 5 3 g % 102,476,415.57 1.02
5 AT E & AT A 1,317,797,897.94 13.07
6 LA - 1158 50,865,188.04 0.50
7 At 10,080,705,486.64 100.00

5.2 A IIARSLATM I RN B R H

3

v

)=

ke

S L VAN W

NG Fl N sl
Bl (%)

A R R Ml - -
B KA 16,806,258.30 0.17

C il . 2,759,882,236.37 27.68

Co ins YOk 1,473,038,742.02 14.77
C1 gigl. kEE. KB 910,740.00 0.01
C2 A HKH - -
C3 AR ER 24,377,453.45 0.24
C4 A e B, R 24,733,791.73 0.25
C5 HL T 314,830,323.06 3.16
C6 &lE. R 51,994,685.94 0.52
C7 IR B AR 668,460,278.98 6.70
C8 PRy, B 201,536,221.19 2.02
C99 LA - -
D Mg IR A IR 70,762,632.10 0.71

E A 2,451,900.00 0.02

F BB e A4 - -

G (EisSs % N4 325,730,505.96 3.27

H LRI T 5 91,253,983.04 0.92

I Gxfi. PR 1,049,292,782.76 10.52

J J5 b 512,449,101.54 5.14

K ARy & a4 11,445,951.60 0.11

L DT A4 95,724.45 -

M Lok 7,903,842.77 0.08

At 4,848,074,918.89 48.62

5.3 H# WIACH A SO 4 e

-

(R U /N HE R AT+ 42 B

Lt B A

SRR NIRRT




M ST IRUE T Pt AL <G 2012 AR50 1 ZRJER

| mmen | mmas | g o IR T
bl (%)
1 600887 | ALY | 31,740,858 699,568,510.32 7.02
2 601939 | #EWHAT | 115,804,955 559,337,932.65 5.61
3 002304 | ¥EifEAr | 2,300,377 338,500,475.55 3.39
4 000002 J OBEA | 31,279,245 258,992,148.60 2.60
5 000063 FHOGEIR | 15,227,687 250,190,897.41 2.51
6 002415 WHERERAY | 5,416,790 230,755,254.00 2.31
7 000651 KA | 10,905,203 221,702,776.99 2.22
8 000581 | EFEiFl | 6,730,408 209,584,905.12 2.10
9 600519 Ol ERE) 990,833 195,154,467.68 1.96
10 601398 | T RfAT | 42,009,138 181,899,567.54 1.82

5.4 A WIARILGITR M P K DR BT A &

SAURAL: NIRRT

s e i e Eﬁ;if o

1 PR e 637,572,426.90 6.39

2 AT IR 150,600,000.00 1.51

3 KA ness 1,886,599,000.00 18.92
Horbrs BUORME S 1,886,599,000.00 18.92

4 |47 74,769,025.00 0.75

5 Al R 3] Rl 0t o5 40,428,000.00 0.41

6 Hh I S 501,570,000.00 5.03

7 IR0 389,952,374.30 391

8 oA - -

9 it 3,681,490,826.20 36.92

5.5 A5 WIRFL A SRR o JE 4 08 7 1+ L A9 DR /INHE 44 () i T 44 1o 4% 08 B 4
SRURA . AT
| GBI | RsR | R G At | SR
tefil (%)

1 113002 | TAT#A 3,391,840 | 367,234,516.80 3.68
2 110221 | 11 EJF 21 2,600,000 |  259,272,000.00 2.60
3 110316 | 11 #H 16 2,000,000 |  204,080,000.00 2.05
4 100236 | 10 [#JT 36 2,000,000 |  201,820,000.00 2.02
5 110024 L1 B R E i 24 2,000,000 |  201,140,000.00 2.02




M ST IRUE T Pt AL <G 2012 AR50 1 ZRJER

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 IHA AL 2> FOANMEL oy B4 8 19+ L AT /NI A4 (R T 4 BGIE 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
75 B S

1 12 ORAIE 4 1,937,127.28
2 PECUE 5798 Bk
3 INEcdivedl
4 R, 46,690,380.39
5 IS R 2,237,680.37
6 HoAth SR
7 R 2l H
8 oA
9 it 50,865,188.04

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

A SR [
rﬁ Ig_lfw ‘ﬁ; El%” /j\’ JN\ %S
T gAY iz 4%, Ny TIRIEN i (%)
1 113002 TATHA 367,234,516.80 3.68
2 110018 ESEER T 22,717,857.50 0.23

5.8.5 JWIAH 44 2 v A7 AR U I 52 R DL R 1t W]
NI G AR IR T 44 ISR HR AN AR 52 R DL o
5.8.6 BT 2 A ittty B A At SC 7 il ik F 23
DU AR, 2 T2 RS 5 v I ) A BEAFAE e 22




M ST IRUE T Pt AL <G 2012 AR50 1 ZRJER

& FFHAES MBI

A7
AR T ST < A 0 s 8,236,570,762.25
AR WG P 5 201,663,369.38
P AR A G SR ] 263,063,020.64
ARG IR > A B
AR T ST AR e <5 4 0 s 8,175,171,110.99

§ EWBEE RN E R B
7.1 5 ST 1 T
2012 473 3 10 H A1 ST 6 BT B2 ) ST U REAE om0

2012 £F 3 JJ 31 H A fe S B PR PR 2wl 50 T N a0 T2k 62
I R ARA T N ARA T R e WO SR A S B A
7.2 FARARSCAE B

e LGB AT IR A A AL T 1998 4 4 J1 9 H, s 2t [kl 23 ke i or
e RS AR L — AR BB, Eleat. Bilg FIIL K
# AL HUMAT AT 0 A F ], AEFBBAT AR A Fd A E AL IR
BB EAHARMLAE SRR BN L BE N At QDI A BN BN L ETF
BB, DREER B BN, i T A RS E L RQFIN R &P
e 5 Rt Ml A5 A ) 2 KB BN F 2

2012 F 1, FREEGLIRARIB BT SEA, PR BUER B2
JE N 28 K 70 B 2 B AT IR R, VRS A ot o B R < e AT W A o AR
PEARAUE TR R B ST DB ST R T, AR R (R 2012 4
3 30 HER) , HE AR EETE 274 HbrUER E LS HE2 5 22, R
FEIR AR 43 FUm i Ak (JREE FR 95%) hF44 56 8; R4 MR 51k 56
RIGHCERIL G OBR LR 80%) 442 9.

2012 £ 3 [, fE (PEUESRR) TR “SIum b E g2 1PE
Merp, ML BRI “ GRS AR R, PrE PRI RER 6

9



A ST IRUE 3 B0 RE <0 2012 45 1 ZR Ry

AT, AF GIEZRIHRY F/p00 “2011 SRR E L4V R R 4327 (K1
W, SRR LGV OER “OERE T R R G AR, ISR VR SRR
() “ TUAFERFEE AR W R SR G AR, P B R ok 3k 5 NIl . kg I
PR, SRR LGSR R 2 A A ]

B HEXHER

8.1 &I H

8.1.1 H [EIIF M 25 A% Ml Ik 4 B4 1) S A
8.1.2 (MR IRIEFFH TR FEEE )
8.1.3 (HEE [HHRIF B B SR E ) -
8.1.4 VAR W1

8.1.5 FEG B NS TR LA B PR
8.1.6 FE B NS5 BEAR AL LU

8.2 A7 HUh A
B AT B S BRI S 30 N AT
8.3 &l 7k

BeBE ] BIRE G BN L AT N AL P e 2 &0 o6 A 0o AESOAT
TG, BB AT A BN R) A EOAS 6 A SO R A R A

e A P R A
“O— 4P H—+=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


