FiERERMEFHIEFREES

2012 FE5F 2 Z

S

20126 H

30H

SEHN: PEIELGE AR A
HELEN: TEERRAT RO AR A
HEHHB: —O—=4tH1+/)\H



HR A e R 55 IR T BB 6 2012 4R 55 2 R

§1 EEHIR

B BN o K FORIIE AR & TR A SRR IC 2 % T R
BRI, AT A B S A AT S M AR AN ) R A

B AR N b 8 BRAT IR A IR A FIARAE AR & A FHE, T 2012 45 7
H 16 HE T ARG A5 fabn . BHERIFI R A M ESENE, RIERE
A BAMFAE R BRI % SRR IR B IR .

B4 PN AR LA SEAE L B0 5T I SR 0 BRI P 4 T, (RN R
24— f A

HE RS AN S HFAREIL AR EI . HRA R, BEH R T s
I 200 ] 52 AN 4 PO AR SR U0 A

ARG A S TR R O

AREHE 201244 A4 1 HEg% 6 A 30 Hik.



HR A e R 55 IR T BB 6 2012 4R 55 2 R

§2 H &M mgo

He 4 R FR {5 Fase R 5

B4 ALY 288102

T 288102

Y (i L RTF TR

EE&HFEMH 2006 47 H 20 H

2 5 HA R 36 4 3 0 A i 1,222,727,092.49 7}

Bt H b5 AREE G FEAR T T EDEW R K il BB HAR
SRR IAAR SR 1B b, UGB SR 587 1)
KRR e G 1E

>
=
=
&

AFE G E B ISAT RO BT BORAE S
LA ZGEH SR G FIWT, AEFRHRR R 5
AR CA S el 1 AR S5 2 Ak b, SREBUIEA 5
A R AL A Eh e, FE o is A Fh
HISEMSTRT AL & A IGER, SKIL e

[Z3IEREEI

b 257 L A 5 5 M Z7 LB THE Dy 80%0x H 15 i 4 5
FRE+20% B 5 — G- 31 5 WA R 5

JRUBS WAL 2 e AR GONMITF A G, HARH T2 XU A Y]
Wt R FRE LS, mTRMimEe.

HEEN e H B e E AR AR

HEHEN o [ AR AT A A7 BR 22 )

§3 EEMFRIrINESIFERI

3.1 EEIM SRR

wmAL: NRmoo

I Fa b A 01244 H 1 H-20124E6 H30H)
LAHA CL S B 25 18,076,648.27
2 A HAF 34,050,797.36
3B $5) 2 & 4 AU JH Al 0.0288




HR A e R 55 IR T BB 6 2012 4R 55 2 R

AR IE & T E 1,275,566,659.51
5K I 4 A E 1.0432

T QiR 3 SHE IR A OE A NNEEEE 5 2 e 3 I A T A2 5 skl
i AP AR T FrA .

@AM S B AR 5 2= S AIREHON « BB RS « HAhN (V& 2 SR E AR s
FIBRAE R SR JE IR, AR A W] © Sl in B A 22 se (B 22 hiicad o
32 HeERIN
3.2.1 S AUTEBE KR K FIIME ST B Y 28 5 1 LA

éﬁ‘f N gﬁ o
BEIK | ER K WEL R | kg

B B . B Rl | HlREEE | O | @—®
O brEZE® %@ 2@

dE=1MH 2.82% 0.05% 1.76% 0.03% 1.06% 0.02%

3.2.2 HIEEE AR R LR EE S0 80 R TP E G K Z A 5 5 (R 4 L sk
AN A AR B EL L
(5 R 8 XURM 25 BUIE 23 $
AR B E 3K R 5 S Ll R v R 2 3 7 sk A #AouF L P
(2006 4 7 H 20 H% 2012 4£ 6 H 30 HD

700004
&0.008

50000 A W
40,000
30000

20,0004 WJ

10.005% i/J /_JJ_,,-..- =

0.0

-10.0C04
2006-7-20 2007-10-20 2009-1-20 Z2010-4-20 2011-7-20

— PiERENRRT — SRtk mE

§4 BEARE

4.1 &2 (BESEZLH/NH) &




HR A e R 55 IR T BB 6 2012 4R 55 2 R

He MLy e
e % {EARFE 4 I S 2 P AR WUEZ5 Mol _

RIS AT H FIR
o [ 4R K 2 BB

FHEESN A, W
AT FA RS UE J5F 5 02
Ji R R S AT 0
RELHBHE,
| EBEEm 2009 4 1 AMAER
FE | g | 200:02:04 ' WE |y emmaman,
W AT A I 4 A 3 T
[[EIBZE: Sk St
(2007 %7 H 12 H
20122 H29H)

o

F: O LREER W] B H AR A 68 30 MR AT S H IS

@UEZR MO ) F SCBE AT B2 CUEFFA MO N 53 BEAS T BRI IRIAH G E
4.2 EEL NSRS 1 P AR e 58 A S A 155 1O P 2

ARG, AEESEFHNRET GEHFRTEEE) « GEHRRRES
BEEIIMNE) « GERBRTEESBEEIINEG - e G FM A R
. W TRA CHE , KIRISEAE . B 5T 224 ki SR 4 FANE
FREE B, RN EIRH R AR M ERAE -, NEES MR NSRRI 5
B 40 FE R S AR R AT .
4.3 NV 5L Bl W
4.3.1 A3 5y EERIAAT I 10

ARSI — T A TR AFHE T B A B &AL A, il I ™4 18 57 A1
JS2FA) ] BE AR, I RGN N LA U7 AR B3R T PR 5 5 AT . R
BN, AR FERSHAT T CIES$ T R G A F A | 0 P32 5 il BE 4 3 i AL ) R (4
HILGEHAWRA T AL GHIE) KIFHE .
432 FHE AL AT I E T

A N R KINATE SR LT N

WE AN, FrARRHES 5025 T AT a0 R H 0 58 5 A 1 5
WAL Gy B AR AR H R 1 5%
4.4 i P9k G R R B SR AL S R 3L 1
4.4.1 A5 A P R A H T SRR AISAE 7 BT

~



HR A e R 55 IR T BB 6 2012 4R 55 2 R

2FE, FESHMEAERE MTAR, WITERMKZ S, @k E 48
Vo NBRATTIME TR, BT F 6 A T FE AR HERIZR 025 A
ER =TSN R SE 2R e

52 IR R, ARAT [A) B 4 R REAR RIVBCA TEAS, AR I 5 Ui 5 T B
R, Kt EIEE Y, MBI Nt FmTina o, BRI
LGS

G IAR, AT G ARSI RE F G, HARYE T IA1E 0,
.

4.4.2 i WA E G SR I

BE 20124 6 H 30 H, AESMEUFEN 1.0432 70, ARG HHHTE
RN 2.82%,  [AIIIML Gt EE AR HEE K 0 1.76%.

4.5 FHNWEMATE . UES i BAT Ik 35 00 f 22 2

Jetd 3 ZEpE, hIE LUK R AT BRI R, (KRS K3 2117
AR . BURME S “9E” &5, Biib&@urid I RAT, NG G g i
LN E] o BT IR, AT, iR BRI R B K 8 AT 1
AT “RRIG K BUR AT RE T KRB BB AL

RIEGTE 3 FRREMG ARSI RGBT L2, BENUSEIN A, S EAT AT,
[l B SRR B R AT XHIRAE T 454 A =1 45t i G T 20

BB G BREE NIE — R R — ST, RS Ak s AT R
SEHARAT CNETERER T WEEHEE, WitielE, FERsE, BHumR
TN EE AR SR K FasE B I

§5 WHEHAEGME

5.1 R WIREE ST HEH

WA AL S A

GHAL: AR

o 4

= T |
5 i H & WAl (%)

1 TR A 6,682,379.04 0.38
Hpre B 6,682,379.04 0.38
2 ] 7 A i 5 1,675,001,646.60 96.18
Hpre iz 1,675,001,646.60 96.18

B SRS




HR A e R 55 IR T BB 6 2012 4R 55 2 R

3 S RAT A SR
4 ST NIR A 4 il 5t 7=

e s Sy e ) SN 4 %
5 BATIER MG F & &1 9,961,146.88 0.57
6 At % T3 5 49,857,028.02 2.86
7 At 1,741,502,200.54 100.00

5.2 i BIRIEAT 503

B
Ay
&=
i
%>
=
E\I?
>

SR NRMT

R ) Ao 5%3%;;%4Ett
A SN NN G| 4
B KA
C b4
Co il ok
Cl gigl, kEE. KE
C2 A KA
C3 AR BRI
C4 A, R2E B, YR
Cs M
C6 &E. &R
C7 BB B R
C8 25, AWl
C99 LAt )3
D CWANI S WS ¥ N S 1K VA4
E feisiin|
F ALEIB . Al
G EiSEr N4
H LR ZEE R ) 6,682,379.04 0.52
I Sl LRI
J S5 1l
K RIS 4
L L% 5 304k
M oS
ait 6,682,379.04 0.52

5.3 Jiil IR o SO E o5 2 B 1 LU B /IR (0 A 44 B SR 150 B D 4
ERRAL: NIRRT




HERaE

WA RAESF AR B 3 4 2012 55 2 T EAR T

R | ORI | RIS | ME OB Ao %ﬁ%;ﬁﬁ
1 600859 TR 244,239 6,682,379.04 0.52
2 - - - - -
3 - - - - -
4 - - - - -
5 - - - - -
6 - - - - -
7 - - - - -
8 - - - - -
9 - - - - -
10 - - - - -

5.4 R BIRIL G MR BRI GRR T A
SRiRAL: ANRMot

Frs R A EW%Z“)%
1 H X 7 4,936,269.60 0.39
2 PAT Y - -
3 SRt 60,238,000.00 472

Horr: BRI 4R 60,238,000.00 472

4 kg 1,448,344,377.00 113.55

5 Al A ik % 40,270,000.00 3.16

6 rh ] S 4 121,213,000.00 9.50

7 CIE: 30 - -

8 HoAth - -

9 At 1,675,001,646.60 131.31
5.5 AREIRAR A S B o5 25 4 5 1HE B A5 R/ INHR 44 I T T 44 1 2 1 8 I A4

A ANRMoo

B | R | SRR a5 ARE HORETRR

tefgl (%)

1 122150 | 12 34k 02 948,430 95,601,744.00 7.49

2 1280043 |12 433 05 900,000 89,811,000.00 7.04

3 122059 | 10 ENfR 600,870 61,108,479.00 4.79

4 1282223 (12 B¢t MTN1 600,000 60,618,000.00 4.75

5 122996 | 08 ‘&Iz 592,350 60,567,787.50 4.75




HR A e R 55 IR T BB 6 2012 4R 55 2 R

5.6 MR AL A SCAE by B4 B 198 B N HEA ORI+ 48 B SCRRIE 27
e AR E
AR T G AR AR R HFAT 557 SCHFUE SR
5.7 et MR A Fo B o 4 B 77 I L A K /IN IR A2 R T 44 BE 352 % D 4
AT G AR 5 R AR R BUIE
5.8 A A RS HE
5.8.1 AN, AREESBBRFRT G AHEEEME R, REAA RS
PG HOHT T A4 UE S5 B RAT A T EH IR e 1) S SR AT, A A g ) R
—ENZBATFETT TR
5.8.2 FEEH I HT T4 A M H 2k 4 5 TR U 11 4% 18 i 52
5.8.3 AR HAh & TUEE 7 4 B

Bhr: AR Mot
) T G

1 A7 HRIE 4 250,000.00
2 REYSCIEF5 8 Bk 19,162,235.59
3 IMdiedl
4 R 28,156,485.61
5 JEYAT FF D) 35 1,806,566.82
6 A RT3 481,740.00
7 R 2
8 HoAth
9 ait 49,857,028.02

5.8.4 HIACHRA Ak T I HFR AT 4 1555 ) 4

ARFE S AR IR R KT M A TT 4 150
5.8.5 JIAC AT 1 42 P2 r 745 94 308 22 PR 5 10, 1) 5

AR FE S AR IR BT+ 4 S o A7 FE % R AR L
5.8.6 FLYR LH-L R 15 AR 0 Fo At 52 A 4

T DU NIRRT A S vk T2 6] o AR 2%

§6 FHNEEH L)
e f

AF A5 A 3 4 4 0L 1,161,777,856.83




HR A e R 55 IR T BB 6 2012 4R 55 2 R

A A A 4 S FR A 47 A0 169,316,128.57
P AR I I 4 e R[] 473 00 108,366,892.91
AR W EE SR 0 R By

A HR R R < 0 0 1,222,727,092.49

§7 HMBRBFRENHABEEFR

7.1 A5 P 4 R 1

20124 4 F 21 HRAEEESE AR AR A%,

20124 5 H 7 HRATEE BESEHARAR A,

201245 H 11 HRATEE & EHARAR A HH.

20124F 5 H 11 HR AR E 3 45 B IR A R 6T HE N 3000 It 410 50
S A B TT I BT B H b 55 R A

2012 47 6 H 2 HR AR E B4 B PR A B 06 TR T/ £ &A1 2012 4
o B % Tl SR A m A A 25 10 A

20124 6 H 21 H A {5 A2 @ R BUE SR 48 0 3 45 2012 4258 — Koy
AN
7.2 HAMAHOAE B

EESEHARAF ML T 1998 4 4 H 9 H, 24 EHE s 24k piar
MEMEEEREEHA R —. AR EIRAILR, A, Bl WY1
W B BRI S AR, EEBRE TA . ARt A E A R
SEIN SRS B ik QDI A 5iN 5 X ETF
BEEEHAN, UWRFER PR EHEAN, &1 AR 2 E RQFII EE&E A,
R F e S S R 2 R S I A R 2 —.

2012 42 2 2B, HRE LA Ak SR IR R DR M TE I 78 g BLilh, o o s AR
R EE, RIS AR R BTNy, R R T H I R IR A AR SR
IR T T 3K, fide R 4 A RS IR U o AR AR BRATE J3 8 & it 7 o
HEWSGIRE (BZE 201248 6 H 29 HEUE) , A4Sk, HE IS,
BE KRG 9 RIS KRB R EE T 5%.

20124 6 H, BiN B #LEESE ETF 45 1H4 ETF M LB RE &3k b [HE I &
RRHESEEE,  PYHBEE 2 P ) S 7 R 4 SRR A s T I AR R R R

il

StZ



HR A e R 55 IR T BB 6 2012 4R 55 2 R

§8 {HEXMHEZF

8.1 & M H %

8.1.1 Fv [ IF M o A2 A ik 4 B A 1) ST A

8.1.2 (HEARE AR i3 RUIE 3 BT B I A )
8.1.3 (B AR E IR M5t 25 BUIE 52 #5 BT B SARE L)
8.1.4 LB WAL

8.1.5 B E AN S BEARALAE . B LA

8.1.6 FEFEE NS T ARAAE . B IR

8.2 AFJHh AT
B AT 2 A /B3 SRS NE .
8.3 A /7=

Bevt 3wl B A/ AU E NIRRT 9t & a6 B0 F . AESOAT
TG, BBt Al LN ) RS B SR A SR A R s R BN

S HARA A
—O——_4FtH+/N\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


