fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

fE4ERIE 500 ?‘ﬁéﬁzﬂiﬁ%&ﬁ 34 (LOF)2012
EEERERE

201212 A 31 H

HREEHAN: NERXSEHFRAF
EEFREN: PEHIHBITROFRAF
EHHBE: 201343 A29 H

1 7 k29 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

§1 HEER

WESERAWTE S, R RUEARR G B R AE R AL H . 5% P PERRR B R,
TR RIS« PR R S8 S AR PN S BB (VA DA . AR B =y U
SRR R, IR IR .

HESATE N E TR AT A IR A i AR A S S e, T 2013 4F 3 26 HE T A
Wit PO S5 bR . RN, RIE AL Wit . BORA ARG SN E, (RIFEZ
WAL L P PRI s oK

HE G AR AR S SRR 5T 1o U A BRI PR 8 7, (RN RUE R — e )

FEG AR SO FARR AR I . B KU, Bt 7EAE 30 SR NAT 4 [ 1A
e (KA S5 UL B TR

AAE PEMAS L AR RS IE S0, BB AR T MR A, B AR R A IS

T R 2 VT 55 v 2 v AR BE Gt BT “RruE o O B R L7 IR B o4

AREIIE 201241 H 1 HES 2012 4F 12 F 31 Hik.

b
b=
b
S
b=



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

§2 E&HN
2.1 EEEARBHR
FEETRiRR i hiiE 500 F5%k (LOF)
4 ARG 160616
A oy A 160616
Y (Y TR IE s (LOF)
KeARAERH 20104E 2 H 5 H
A== UN IS e 25 A LA )
EEfEEAN op [ TR AT IR A R A
i A FH 4 4 00 1, 200, 228, 393. 59
S egciEiase | RE

B it T IR AT 5 B

GYNEZF AT 5 P

T H Y

2010 4F 04 H 28 H

T AILEAEAZ T FAT I RS IR 35 HA0S BB G T, sy “Iste 5007 .

2.2 ZE M

Bt Hw

RIFEHA BT T3, BRI S KR B ST L
BB 7 R 2 I R B 2 B/ MK, e H 2
R 2 AR AR 0. 35% LAWY, SEEREFAR ZEIEHIE 4%L
P, BLSEERT IR 500 85T RURER .

AFE R s AR BT ik, st b 42 [ Ry I
FEFRAIE 500 FRACH IO REMERCE M R B BEBE AL 15
IF AR5 A A8 2O I S JE A (¥ 22 A0 BE AT AH N
.,

TR e 2 R BRI AR B AR M 39
ZTEEAT 9N, A < (1 Dy AR e [ S5 06 AN < BRI
PRIGTEERI RO T e R, BRI LR R D
SEDBIPEA LN, B D EUE AT R AN
PRERFRICFREON, Fea i BN TT LI BB 21 &4 Bk
ATIE S ASEAEE, JORPRERER IR -

MG LI E

FRIE 500 F5 B0 35 26 X 95% -+ AT [RINVAF 2R R 2 X 5%

IR 2 A

AIE B TR IR B R BRI &, LU
WA = T o T & B IRGRE
B AUEZFBEREE G IR R U < R T
o

2.3 ZEEHANMESIEEN

T H

HEEA

K

T AL A AT PR 8 ]

NN
: L AT I A B8

{5 BBEE A | 24

<l

kX BT

#5030

O

29




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

e R L 0755-82825720 010-66105799
e B AE zhangge@phfund. com. cn custody@icbc. com. cn
RS HL 4006788999 95588
fE 5 0755-82021126 010-66105798
2.4 E RTFEEHR
B FE 4 A T A 1 S BN B ) Y http://www. phfund. com. cn
il
T R A B AT YN T AR X AR L =14 168 S IR YIE Fr g 2 0 2
43 JZMHEFE 4 FA PR A )
AE BT VU X R TN KAk 55 5 A [ R AR AT Y
1A A ]
§ 3 FEWMEIE. EERERIEAESECE R
3.1 FESTEENM &8t

SAURAL: NIGTTT

20104F 2 H 5 H (&
I 5 A 7
3.1 HEIHE AR 2012 4 2011 4 £3);§2;Bfi?i;%5 .
H
A S 7 -182, 155, 511. 12 -96, 287, 235. 07 6, 652, 493. 85
ASHFE -4, 382, 996. 00 -455, 694, 992. 78 90, 841, 305. 54
TS 35 5 4 3 S0 A S91 R -0. 0032 -0. 3512 0. 0406
AN B K -0. 29% -33. 24% 2. 90%
3.1.2 HAREE AIFRFR 2012 K 2011 4EK 2010 4K
FHOR AT 2 P 25 < 3 A -0. 3149 -0. 3130 0. 0287
IR 0 = 1 822, 238, 684. 41 895, 309, 802. 75 | 1, 240, 978, 458. 72
IRFE S A BB 0. 685 0. 687 1. 029

e (1D A ERFR S AR O . BPaE . AR R &2 e i A3 D
FHBRARR SR YA RARA, ARG A E s Biicas in_EA 2 et (A2 s e
(2) PSSR bR AT NGBS 5 2B 12 T 9% (B, R8I < ) H i Bz ]

W FLEHART), AR Rt K EAR TP

(3) Ry “HWIR” Bgass WG —H, B 12 A 31 H, T H &S AT H A S i A8

H o

(4) ARIELEAFT 201042 H 5 HAER, %2010 4F 12 H 31 HAW 1 4, #2010 4E %= A0

%4 T 3629 1T




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

EiEEAVIE st ARt R - Ci R

3.2 & ERI
3.2.1 & REEN K & K 5 F LSt LR SR R HLER

BB

A
KD

AHHE
BLESE S 7
HE

N {=R59
SLE s
£

b 25 EE R
i e o
HE@®

O©)

Z=AH

o

1. 78%

1. 38%

2. 30%

1.37%

—0. 52%

0.01%

i ZANA

H

=5.91%

1. 39%

=5.27%

1. 39%

—0. 64%

0. 00%

o | &

=0. 29%

1. 45%

0. 44%

1. 46%

=0. 73%

-0. 01%

P
UIPAECD

SUIPSTEES

BB Sa ]
TRERS

-31. 50%

1.51%

—24. 16%

1. 54%

=7. 34%

=0. 03%

e AFESV SRV A ik 500 FEE0h 38 2 X 95% + AT [FINV A7

KA X 5%

3.2.2 BES & RIAEMDRE S MBI R THFE KRR K H 5 R L5 LB v
MERF IR

Hﬂﬁﬁ%ﬂﬁMﬁK%WMMW&W&HW&Q%MMiL%ﬂ%M

0.00% -

-6.53% A

-13.06% -

-15.508% -

2010-02-05 -

o]
o
]
by
=]
=
o
ol

sooosezdl oL L1
G - S S S S

209105268 { -

20

2011-12-26 { f--- - frmmmenes

T T 1= 1 [t S
T IR PRI 1 2 | S S S

20

[l s R T 0 U R A

— Nl R DU o — A LR Al

e

5 5 429

g

2012-0410 4 b
SO1Z-0F-02 { b oL

2012-07-25 4 b oo

LT 1 T 1 T s P—"
2012-11-08 { foemnemm ot oo




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

W 1. AEREEFT 2010 4E 2 H 5 HAR.
2. BEAREEE LGN, ARIEE M I TE H ] Ok 2058 4 [ o 145 20 b

3.2.3 BES A RAEMDRE S FFERHES KR RILE RIS B AR R K 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

12.00%
8.00% -
4.00% -
000% | <A 'II'
-4.00% -
-8.00% -
-12.00%
-16.00% 1
-20.00%
-24.00%
-28.00%

-32.00% 1

20125 2014 20104

|m st icor o |

T BRERCAFESE SR AR SIS, AL A B ARG LA TS

3.3 TR =FEHSKRE SR BN
ARFEEFEEETT 2010 422 H 5 HAER . BubA# SR, AL RIATHNE I

§4 BEARE

4.1 EESEENKESLEEI
411 EE&EEARHEHESNEK

AL 4 3 BIAT PR A 7 AT 1998 4 12 H 22 H, Witk asiE. Lamts. %
P PR EAIE M 2 VE AT AR S5 o O EAHRE IR, AR BOR B EEIESR R A IR A A &

%6 U1 3t29 0T



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

KRR e 78 AT = BB A 7] (Eurizon Capital SGR S.p. A D IRYITIT GRS £ & AT B
NE G A FEFO AN G B AL AR EEMBEA 8,000 J7C AT, 5T 2001 4E 9 58
RG89 15,000 Jy L AR . BubAREHIR, AREH 2 HEpAEEe. 31 UMl
AIEGH 6 HALRAL A, S0d 14 FEREPHE PIL G, 7RGt . KU TR T FE &%

4.1.2 BE&ZE (RESEZEPY) RESZHEHEFN

EARREERRSELI (BB B TEZ M
FEER H 35 AR A AERR

w4 | RS i

JrwasetE, EEERE, TRE R
fiit:, 10 FFUEZE ML AR . 4T
PR M 18 2 H T T4 A PR
A, FEHRZ AR RA
Al 2001 4F 11 Hn sl
EHAARAR, JATamh TR
D) WU G TR (J5D
MBI EE . SRR 300 R
PN S UEH PR R4 (LOF) Hedzer
T | s §NE2H5 10 B, 2010 4F 2 H B A4HATHE
H Pl 500 iR HOE IR L 4
(LOF) FE4:287, 2010 4E 8 H
A HATMEE _LAE R A 50ETF %
G MR G R4 T, 2011
9 HilR AT RIE RS ETF
B ML GG AW, J7
e S A LA IE e ML A o AR
A AL G L g 2 H R R
BH)

B

VE: 1 ARBE AN AR IR A A I goE R IE RN A S 2 H s AR BT IR i e B
(¥, AEBH ARG A R AR R H
2. UEFF AN SCREMA L 22 55 AP B3 B8 BRI M I R E
4.2 BEEANRE A RE S B R THEB A3

RN, AREE BRI QIEFFBGEREEIE) SR, P R 2 AT e
CLRSEG S FRIZIE, WSS B s s BT AR R G 7, AR/ A XU )
Senit b, OAREE B AVOR A . AIREWIA, AIEeeE e, AMred 51
A F I S O A A 28 AT M

b
b=
b
S
b=



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

4.3 BEANIRE A AP BRI E T3
4.3.1 AR G HI RS

R ERE R 2 QEFERBEEGE AR AP SHERFEN), AFHE T (BeEeE
PATPR A A A PAS Dy B BRAE ), 8wl g B 3 P Uk . TPk & L AL ORALS . e R
P G EANF G H A A T BERPSE . A HHAT . WS PAL S5 7 8 B
NN ANAE G BB, AN S TN A7 HR D P b 23128 2 AR U RI S s 5y, i arox
AP GIPAT . B SRR, AN A0 A 2 TR A TR 2 Ak

LG TTIA T 1 A rEHME TR S A & “BIREE G 7, B RS 5%
A AEPAFBIE B WIS BB BRI S B 08 YRS TT T A1 A PPl 2 2. A w] k4%
B CBEEEPEA BEAE ) 5 TP B A RE ), RAT IS 0 I it N S L6 e T4,
TORAHSCUE S A LN ™ . 0RO BT i i AR Al 3. FEA RIBRCERFEREAL b, %3 K

DL B A AR A E AT E bR B0 MG PV RN B Y R IBE AT i 1) D 3 ) 4 ST

BTG BRI, FES A BT B SR R RS B0 AN LA S B R R B 7 AUy HAR i) £ ¢
i 4. R PATBEHRACHIRE, WIS R e Dl e« MR R JE G2 B4 % AT
HRTT MBI 73, A5 B 5 R PR BRI, B e AR R4, ™ A JE AT W LA o
AL G AT : 1L T A Rl B 58 A 5 A8 o GBI A T AS 5y % e i, BRThAS 5y &
TSI MIPATAS G Iy eI B, IR S 5 A PRI S PATHLZS: 20 BN S T A T 54
NAZ Ty, AT oy B N SR FIE LS 5 RGP I AP S R, 5 RGN H BT A AL 5
Dite, HARGILM “ORZALHEEE” WEHI AR B S BT AR A i i RO &
2 IRFF DI F A BT A S, B 1T T ks ASRE IR N 2 2 AN 587 21 S IR i AN A% 2K I
o RGEASNIE N “OrisAse” JRNBEATZAT: i Uk (Rl 2 2 A5 45 iR A 22
SKIN, WAE 5 48 B B [F— 38 s NI A TAZ 5 7 B, BEAT A PRI 5 & s 3.
BATI WAL S« o T KA G A P 5 A Gy i it 24 w) (SRR pims ) A e
Wi BT BRARY MRUERAT: AT TS S 5 T KA 5 35 LA w4 SLHATIN AL 5
FAL M G A BN ARAL Gy B MAL € S A B A S s B, A vl s iise. Lo
PC IR B IR AT 2 25 SR AT 00 s 4 BB B Aot FR W S AR T s ) 9 R A8 S it it 2wl GBI R
TURED S ] WA A P B AR ) R CHE R T8 I 3G R A ) IR AT, RE e st R ) 77
SRy Ml FE AT S AR AT A

TEAE Dy A2 S W S VPSR . 1y A0t H B 8t a8 A7 W I P R B, A 260 2 s
ANANVAE G BN G AT R, Wi H AT Sy RS, 2wl WY T S 28 5y (1 58 Jos LR s 45 1

%8 i $£29 1T

[

=

N

T

il

—

S

=~



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

PRASFE LS P A 5 B EA R T 2S5 B A IT 3E4 28 5 i 18] H [R] [ 48 55 (48 5y I LA
o 72 AFBEGEAG IMAT A S H Y [R] 17 A8 S F s 1) A8 55 BRIAE 5y INHLRIAS By 2« RIS 5
15897 A8y W ot 0 5 S5 o R AC MBS s e s RAT IR Z7 A8 i TAE 54 24 AP otk
BB A VA R BRI AS B S v IR B O Y, IR S W A 400 EH 4 il TR AT 4y
Brs 3 ISR T HFRMFFERS (AP HPATIER AR YD), WARERIGTE
Ao MAEIAT D0 ANFIP B A5 B BRI 28 2 22 3 0 AR ) 1) 2 Gy 2200 M s (O P A Gy AT I
DU AR ) TAEAFESLH, BRKALESMHEE,
4.3.2 AV 5 H B RPAT 1B L

WEWIN, AIEGE N PIAT AV S B, TR RSB RHSEI. Lo 7 hlcE
el e C ESIAN D UEER
4.3.3 RERXHIT AR LA

AN, ATEG R KA R B0 B I 3 i R I i A AT R AR A AR
SN B BT A BERALG 2 5 BIAE S v~ T a0 TR S 1) 38 2 AT /D i B30 A8 By bl i
UEZF 4 A8 B 1) B%IIAS S IREA 3 IR, 2L IRIE TR U8 I AC 2 NG R 2 2L
4.4 S NXHRE B HE S B0 SRV SR B Ui B
4.4.1 REY A ES BT KB EL

2012 TR EFt DLZ BE R IR AN TR A, 28 D S 1) [ 1 oAy S SIS IR A T S A K
IRy G, DI TR S FR) 2 A A T ISR ) T i ) B A R v JE 8 e e R U (R T AL N A
DAGE R 20 BR300 (M T P e e SR ) TR S 8, BEAAORTE, H T T S0 0 A AR 52 R S L AT I 22

FESEHIE], TR TR RAs, A B R IR, X REE R Bl Ea R —E 5
Wi, IR DL, FRATHEAT TR O B, B Sl T BRI ZE 4R H AR

4.4.2 REFNES KGRI

IR, AIEGHHIFE N 0. 685 7o, FUHHFAE 0. 685 Ju; AR WIEE B Bl g (K %
H-0. 29%.

A A, A4 H S ERER R 25 S L0 0. 003%, fFEREZIRZE 0. 94%, BUAFIMTER T FRER
Hbz.

XPARBERTE, AE] BRI R 22 1 T B FZEAT AT I — R AL G I T — € M H

VEEAR )y, T A T H RS, X RRATTER B BEAY R T — 85 At H AT ek
%9 i $£29 7T



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

FORSIE R B E T AR BN EOSS 3 47, NS ST 4 DU TIN) i R EREA R
75, R WEAWIIRER R IE ) R —

4.5 EEAXNEMET . iEFH T FATWES N HERE

LAE TP PR S I A ISP RE, CEM B s Taikid
B AT, WVF,  H TR AT R Rl b s et i e o S n b <) O H
K11 22 TR L VF 2 70 B8 DY 22 B 4 i i e R B L 2, AR AR R T RE AT 1952 57 17)
P, BT A YR i Sk KB e A A AL, IR ATEX Pl i bl o U
S 5B EER], BIE, FATEI AR R D) G 5 SR LR DA O IR 2 LA AR 1L

WHFTRA, T 0 7 BA TR BIHEL, IAEDT & OGN TR e
“Nedtt” SR LA A BT AT PR A AR A, IR IR T < U R ARV AR
K27, i K IR AT AEAR SRR SR Dr R ARy 1 BUEBARDG, 11T
BABINAIR AL UL S AR R P R RE AT (AT I R BBl o (e, BRI AR
L UF R BRI [ R B3N IRRS ], SR T B BT ek,
XEIHBITIE “AMEBE” ZORMERE . TAHE TR .

TAIIRIN, By “BUHr” A—Bimmt, Z5asaTE U AN KRR, 1A i
AT G IR SASHE 2 B R W BT AT A HH DA ) e B AE , Al SR B 2 (AR B 26 1
AR AARAL, B8 IO B AT RORER AN 23 AR A iy, e e 8 A P AL B8 1) Bk
B A Y I, B G T AT AR A R 1 AL

AR A R I o 45 T A1 30 4 BOR B Ry e (i, 55 0 W R 0 2 42 TR 7 45 A
SENIVEE A, 4 A BB T R IR 2 IEIR
4.6 EEANRE A ESGER PSR B

4.6. 1 A RS HAMERIES T7 KRN AT L VAR RE )RR OC LA I A H A -

4.6. 1.1 H AL {HRE

FEG AN AL v 75T, R TE R A W A B R G ARG 0 S v S A, bk
WK BOTAZS, BRI S 2 M7EA M. o BE . ARk TR S A5 )7 AR B AR
BV T AT TS . FEG TSR AL W 55 M SR A R e AT L A S %
kS5 Ab B A F I O A B M S B, AT IR AN FE B TR SR A LA )
HREHAT N RS MSISE . AT, B SIS TS BB SR

010 v 329 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

ATBEATRZN s A AL S R S HEEAT BN BUR A R A At o RGBT TIES 2
THESL AL, B IEE ST LT, T DTS VRS H 3 S5 A% AR, H RS
BTG R

ME 25 A B v B S th SR RIE B ML e b, FEFE GRS S AN T 48 1 5 & 1 AN R
200, RS T IRFEGAG I BORM .

4.6. 1.2 PRl SAG ERRE

A T BEE 22 24 15 [2008] 38 5 (G T P MIVEIE SR B B R G A (ML 5 1R 3 LD 1A
BE, AR T BT B A AT T OB B ARG (BN, DA G e B AR RIS A
IREEREALAER . SRl TR, Bl 45 A O N 4L

4.6. 2 BB W2 5 e i E TR :

HEG 2 AN e He s T HAG .-

2 IS GAME N D RBEE A IS, RRAOCE WA, AN A S
1 2 A S U RO

4.6. 3 AN A S 5 AME L& 7 Z I AAEAEAT T R 2R 58

4. 6. 4 RN F LA AT E O IR SS L.
4.7 BN B N 2 S )1 B 75 SR Ui B

4.7 LA B, ARFE 4 T i o ORI 9 -377, 989, 709. 18 I, WIAIE &3 44+ 0. 685
TC, AFFEFNE S HCAA, ARG AR AT FIE 5 -

4.7, 2 ARG AR ) 9 AR BEA TR 431 -

o

§5 HTEAWE

5.1 3G BN AR SFE NS

2012 5, ARIELESILE AL IR 500 FREOFEHFHT S (LOF) FHEERE Y, A%
5O CUEFHFRRIESVR) NI AL IR E 4 A RIRA R g, AEAEAT 3 S 3L S Ak A A
FIZEIAT A, BRI STHEAT T RS A AR X5
5.2 5 AR S BN AR SR BIERM T BEHHE. AN a3

B

2012 4F, MEAEHE 500 55058 % 4 (LOF) [ BN ——S A 4 8 T AT I 4N W) 18
IR 500 FREGFRH T L4 (LOF) M#TIalE. e R =il FE4 00 %0 H e S a4 k4
B A TS R b, AR AT T A S R ARIRE AT N, 7% T T I M

11 o FL29 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

RS F IR B B R ORE REAT o AR, B4R PR 500 FERGIEZF 3k & (LOF) AR BEATFIE
JrHC.
5.3 BEANKERREFTUFEBREFENENEE. HEHMTERRENL

ASFCAE NI It e BRAT B 24 ) Gt BRI 0 ke (KU S S vk 500 48 Bl F7 5 B8 k48 (LOF)
2012 AR LR TP S5 4R bR IHERIL . REED BTG O0. Wit dhdt . Beotdl SRt S5 oy 7 ik

rriza, LUENARISE. HERRSEHE.

§6 HiMHE

A IGE HPOR S VI 55 P M T AL G L T Ao R BRI i vty o 45
T ESCE A H R 2.

§ 7 FEEMERE
7.1 BEEARE

v AR PEAEAIE 500 FEEGIFR R R4 (LOF)
WE#IEH: 2012412 H 31 H

Hpr: NRMoG
% sy AR EEER
20124E 12 A 31 H 20114£12 A 31 H

® e
BATAEK 109, 192, 615. 75 45, 460, 873. 02
el S D 2,499, 887. 73 596, 351. 51
17 AR IE 4 364, 873. 07 642, 023. 90
A Ty VG gt e 779, 738, 411. 37 851, 541, 181. 53
Horpre SRR 779, 514, 411. 37 851, 541, 181. 53
B s - -
(e = s ans 224, 000. 00 -
PSRRI SR - -
R A flgs - -
IR G gt 7 - -
IVIRCUE Z337 5K 50, 180, 158. 58 3,018, 362. 37
A 9, 522. 66 9, 676. 48
INEcdiieil] - -
I IAT HA I ¢ 40, 143, 411. 41 683, 709. 04

12 w1 329 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

18 JE T A B - -
HoAth % - -
BT 982, 128, 880. 57 901, 952, 177. 85
SORFTEERGS | WS LS EERA
20124E 12 A 31 H 20114E 12 A 31 B

B i

T fE K - -
R RS A £l - -
itk A A A5 - -
S H (A1) 4 i B 7 K - -
AR 2597 5K - 4,625,901. 44
INZRYSAEIE 157, 853, 640. 17 356, 062. 69
IS A BN i 530, 949. 87 618, 041. 49
INANE =1 106, 189. 97 123, 608. 30
INZRRER & e - -
A AZ 5 B H 787, 842. 08 757, 436. 24
AR o ok - -
JVEASS ) JEL - -
VA - -
18 JiE TSR 47145 - -
Fo At A7 Ao 611, 574. 07 161, 324. 94
it 159, 890, 196. 16 6, 642, 375. 10
B s

SIS 1, 200, 228, 393. 59 1, 303, 188, 501. 95
AR5 FEA -377, 989, 709. 18 -407, 878, 699. 20
REE- R &t enns 822, 238, 684. 41 895, 309, 802. 75
SRR I A & B A st 982, 128, 880. 57 901, 952, 177. 85

W WEAEOEH 2012 42 12 A 31 H, FEESME0FE 0. 685 JT, FEEMFLMAN 1, 200, 228, 393. 59
{51\0

7.2 R

v AR PEAEAIE 500 FEEGIFR R R4 (LOF)

AIRER: 201241 H 1 HE 2012412 H31 H

. NRMJT

PN AR LA

o B MES [ 2012461 H1HZE2012 | 201141 H1HE
4£12A31H 20114£12 A 31 H
—. A 8,843, 117. 77 -439, 810, 309. 35
IIISECON 400, 788. 80 515, 918. 02
Horpre AEECOR BN 400, 756. 89 515, 812. 13
pesillSUON 31.91 105. 89

13 u 329 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

PP ORI AL RN - -
SN IR A B Rt IR - -
HoARA SN - -
2T (HARLL “-7 HHA))D -170, 141, 944. 84 -82, 007, 454. 55
b JREERTI G -178, 025, 489. 22 -88, 062, 339. 84
e St ang (&l - -
VIR BTN B - 33,998. 11
PR SRR RO R - -
firE T H R - -
JEE A i 2 7,883, 544. 38 6, 020, 887. 18
3. ANMMEA S (FK LA 177,772, 515. 12 -359, 407, 757. 71
“ G
4. R (BIREL “-7 IR - -
51
S5 H AN (5L “-7 HiA 811, 758. 69 1, 088, 984. 89
51
—. B®H 13,226, 113. 77 15, 884, 683. 43
1. EHEAIRIH 74721 7,307, 734. 03 9,093, 682. 31
2. fLER 7.4.7.2.2 1,461, 546. 77 1, 818, 736. 42
3. i g5t - -
4. o 3,791, 798. 95 4, 268, 757. 99
5. FEIH - -
Fore Sz R0 4 R e e ST H - -
6. HAthZH 665, 034. 02 703, 506. 71
= FEEH (TREBC- -4, 382, 996. 00 -455, 694, 992. 78
SR
e Pk A - -
9. #FE GEFSHU -7 5 -4, 382, 996. 00 -455, 694, 992. 78
HF)
7.3 FTEEN R (HEEHE) BHR
SR P 500 FREGESFBEE IS (LOF)
AHAEI: 20124F 1 1 H% 2012 4F 12 H 31 H
Bpr: ARt
PN
20124£1 H1 HZE 2012412 A 31 H
IiH

TS

AR B

FraERm At

— W E R
SBAHED

1,303, 188, 501. 95

-407, 878, 699. 20

895, 309, 802. 75

. AMAE )k

-4, 382, 996. 00

-4, 382, 996. 00

14 u 329 W




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

(R RE B i AR B B (A
AN
=\ KRG EAL ) -102, 960, 108. 36 34, 271, 986. 02 -68, 688, 122. 34
PRI A I E AR B AL
GHHERD L “=7 S
51
o 10 34 Wk 1, 025, 196, 090. 13 -288, 932, 746. 25 736, 263, 343. 88
2. JE4 BRI -1, 128, 156, 198. 49 323,204, 732. 27 | -804, 951, 466. 22
VY AT 1 5 4 3 A0 4 - - -
AN BRI P2 AR ) s
AR QFE Ik >
PL “=" S5
Fiv IR A ARG (J 1, 200, 228, 393. 59 -377, 989, 709. 18 822, 238, 684. 41
G
A EERT LI R
20114E1 H1HE 2011412 31 H
I H
SES A4 EANE A ER G AV
— WA R (O 1, 206, 398, 882. 34 34,579, 576.38 | 1,240, 978, 458. 72

SHFHED

NN 2= S LT ko
(K15 B EHAR S H OF
WIRLIED

- —-455, 694, 992. 78

—455, 694, 992. 78

= AWM B S
PRI S AL B A
GFEIR AL “=7 5110
51D

96, 789, 619. 61 13, 236, 717. 20

110, 026, 336. 81

o 1L R4 IR

1,170, 076, 423. 87 -40, 169, 632. 66

1,129, 906, 791. 21

2. FE I8 mlK

-1, 073, 286, 804. 26 53, 406, 349. 86

-1, 019, 880, 454. 40

UL A2 b
A7 NS RURL L 3
SWHE GPERD
L <" S

T WIRPHAT ARG (S
SEARED

1, 303, 188, 501. 95 -407, 878, 699. 20

895, 309, 802. 75

TR BT W 55 4R (AL A 7

A 7.1 B 7.4 WS H M N
E@

X4 B
HEEH AR AT

[ 5 pdlF-¥a0
FESU TERTD UL A

15 U1 329 W

=
o1




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

7.4 FERIE
7.4.1 BEEREN

MEHEHE 500 $RAGIESF B4 (LOF) (LR fAR “ AR ) 2 IR B R i 4
(LURfRiAR “rh EEME 27 ) E VAT [2009] 45 1374 5 (S TAZUENSHEAIIE 500 FEE0IES5HE7 I
< (LOF) SEAEHL AT ) itk AR RE G BT B A R B (A N RN SR 0 L k) A
CHEHEAPIE 500 FREOIF R4V R4 (LOF) Je 8 & 1)) Bt ATFSE4E . ALE o BTl B2y BRI,
FREEIBRANE , B RO SR A AR A 9 G R B SE4E 2, 629, 831, 732. 31 7T, Nk&e itk K
RN SE45 B PR 28 #) T G R 36 7 (2009) 45 021 SIRFHIRE T AR . 201 EE 4
5, (MSHEPIIE 500 FRECIEZFETE G (LOF) St &R + 2010 4 2 A 5 HIEAAM, Red
[ 2E 2 H RS U 2, 630, 723, 634. 12 Bk irat, HrhAlgE &R 5474 891, 901. 81

G, ARSI IO MRS IE R A A, ST A0 E TRERITIRG A

ZRINEFFZE 5y B (LA R RR “¥RAS T 7 ) WRIE F[2010] 58 129 530w mE, AKs
583, 423, 342. 00 LG AT~ 2010 45 4 J 28 HAEIRASHIIAL By o R L THAE 5 IR S BT
TEMAL, BRI 5 RGHAT L 554 H R RS T P9 i BTAT LT itad o

MR A N RASRE TE S 5 98 5647000 R (ISHErhiiE 500 FREGIE S5 B8 3k (LOF) 244 )
WA T, AR T HA RIFRaIPER SR TR, TE 500 FEE00 et i M4 1% it ik
(B LLPIAME TG 0 E M 90%) , IL4alis B H 26 —4E LN M BURFGE3 AMIS T 64 9
HET 5% BLAh, LR SEIEETE HAR, ARSNGB TAEPE 500 et i Bl (K
IRAT B I E) LA SEAE R S IR 45 SO VFRR G B0 L e el R o ARG (b g L s e
e HPAIE 500 FREOAE R X95%HHRAT RINVAE A Z X5%.

7.4.2 SVHRER Y AL

ASFE L (VI 4540 4% R BUHS T 2006 4F 2 3 15 A K (A b2 v e —JEAHEN]) F1 38
TCRAR S VHUEDN 5 25000 A b 23 VTR U R R ALl 2 v DU e DA S SLAbAT DGR e (BT
B AN ST ) L EREI A 15 (201015 5 GIEZRHEREAE S5 Bk R XBRL BIHREE 3 5<
CEFERA A AE R ). P ERESE Y2 T 2007 4 5 A 15 HAUAK GIERR IS
WZSHRG 1) (ST 500 FE RO S48 5L 4 (LOF) JE 42 & [R]) v [EIE I 25 Ao VP (0 U 453 2
TEFTA7R (R G AT M S 5B AR (A DRI il o

16 11 3t 29

=



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

7.4.3 AR AL S vHAEN & HAdAT S e A 7 B
ANFEgr 2012 EFEW S5ARKRAT G b vHHEMI A 23R, B8, S e 1AL 2012 4F 12
31 HRI S5 IR DL LA K 2012 46 FE R 2876 R AN G i E AR S LA A 59 f5 B
7.4.4 R EWFRAKSHBOR. Sitfhit5 8L —FE R & — 23 B
AR WPTR T 2o BOR . Sl S i — IR R R s A — 2
7.4.5 ZHEIERTHH
AT AR WA R AT R v 22

7.4.6 KRBT RER

KIK Ty 2R HARER LR
A I 4 57 PRAT T 2 ) BN e EN
hE TR ERATIRI AR AR (P E TR | ST AN RSB

WA )

[ UEZE B AT IR A m) (A ISR ) A NS e SN IR
PSSR B N A = 2 Y /AT B S S S SN R

(Furizon Capital SGR S.p.A.)

GYINTT AR H R AT R ) e BN BAR

e 1o AR ISR ] ¢ 2R B A F KA 35 50 R I SR e R A AR A
2+ IR IRIRAS Sy SAE TEH MV 25 W 4 ik 4T A
7.4.7 AR & A K AR R AT LGB IR) B SR A2 5
7.4.7.1 I REKT AL 5 B TTHEAT AL 5
7.4.7.1.1 BERX S
SHRAL: NERMIT

A3 AT A 1A
201241 H1 HE 20124 12 A 31 H| 20114F11H$20114F12 31 H
ESUVEY N =Fll e i S R
JRAL S JRAZ BT JRAC G JRAT T
LL 1l Ee il
ESR N 530, 080, 338. 85 21.53% 511, 130, 384. 14 18.02%

7.4.7.1.2 fRHFAL 5

AT AR ST R A P AT A 8] AR S SRR 5 A S e Rk AR AL S o

17 v 329 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

7.4.7.1.3 535 EIEAL 5

AR BE AR A A LA AT H U ) R 3 e DRI TS A8 B BT Kk AE A 2 IR AL o
7.4.7.1.4 BUEXR 5

AR BE AR A B b AT R )R] R 3 5 DRI Ty A8 S B e R A BIEAT 5

7.4.7.1.5 N ATREBE T I &
GA . NIRMT

A

R . 201241 H1H & 201241231 H
R 4134] L I
14 BRI A " o S BB A1)
EFUE S5 461, 182. 51 21. 64% 114, 712. 48 14. 56%

A R AT B A 1)

R . 20114F1 H1H 2£20114E12H31H
FRIT T e R F TP
4 o B LA - - G A LA
FEF LS5 434, 462. 75 18.41% 256, 510. 74 33.87%

e (D e Ha K

FHRETFAC S TR Sy = (32) RS X 1%0—3K (32) T 3h—K
RIREZFAE 5 A S =3 (32D RSB X 1%0—3K (S2) 4T 93K
U< P AL IR — il 23 8w BT IR B ARk T A7)

(2) AHe4 5 R B7 CH RN g — 3 S0 e 07 SN B LE BT T CUEFRAL 53 IR LA T P
WO MO E, IR P HEOAS & JH b B W SR AR 55 LA R Al AR 7T SR

~

o

= H
o
pat S

7.4.7.2 RETT R
7.4.7.2.1 ZE&E R
Hfr: AR
N A R AT B A 1)
T H 20124F 1 A1 HE 20124F 12 | 2011 4F 1 H 1 H% 2011 4F 12 H 31
H 31 H H
R AR ) 3 4 Y S A 7,307, 734. 03 9,093, 682. 31
(1) BB
b AR ENLEI & 1, 295, 425. 56 1,721, 414. 42
ki Ak

Ve (1) SO PN HERE G BEAT B ] IR BSR4 % % 0. 76%, B HiHe, $% ¢
o FVEBEBR =R — H LG58 1HE X 0. 75% + 1R EL.
(2) i TSR o R A P A BE ), FE e B HRSE B B DU B R I PR

18 u 329 W



M 4EAIE 500 FE% (LOF) 2012 4EA4F B 15 4t 5

M LEBI ) 2 P i3, DL R A B W LR SO 25 77 IR 55 A B sl ho™ AR A G 2
B YRS B IR L B R A S

7.4.7.2.2 E&HER
B ARt
A AR EE AT B 1)
T H 20124E 1 1 HE 20124F 12 | 20114 1 H 1 H% 2011 4F 12 H 31
H 31 H H
R ) 4 Y S A 1,461, 546. 77 1, 818, 736. 42
(RFEE

T SONEEGHEE N B T RARAT B A7 IR 2 =] (0 SR 96 0 0. 16%, B H T, % H 34T
H B 9= — H R 58198 X 0. 16% 4R H

7.4.7.3 5 RBI AT RAT R ENL T 5335 (5 [E ) 3 5

AR BE R AR U1 B A T R H B IR) 05 AT 5 ORI T AT AR AT 18] RN T 3 i i (3 1l l) 22 5
7.4.7.4 FRERTTER AT EH)IF O

7.4.7.4.1 REFHNESEENZAEFTRSBREESHFR

2012 4 J¢ 2011 4F, ARG PCRBIRE . FH A5G

7.4.7.4.2 RERBESEHAZ SN HABRBOT 1B A LS R H N

ARBE A ARG AR B AP ER BRI G BN 2 MK HAB OGRS B0 SRR AL G 4
7.4.7.5 HIRETTRE RRAT AR KRB B H= A MR BB

ffr: AR
T A3 EEERE AT L]
K 20121 H1HE 2012412 H31 H| 2011 1 H1 HE 2011 412 H 31 H
IR R ELIRISTAON LB ELIRISTON
R LR RAT 109, 192, 615. 75 375, 057. 37 45, 460, 873. 02 471, 648. 58

7.4.7.6 AEEHAHMN S 5 RBITAHIESHIF L
AR I A AL I e A4 P T L) R 2 5 DIy AR AL 5 o
7.4.8 HIK (20124 12 A 31 H) FEERA MBS RIES

7.4.8.1 BRAMGHT /38 A uE27 T T IR R A KT E 32 FRAE2:
SHURLL: NIRRT

19 U 4t 29

p=i



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

7.4.8.1.1 ZIRIEARS: B
S Kkt \
WX UES | A | | A | W MR ARG
R | 445 | IO | (A e |t | T | AR i
2012 42013 =F
g T ¥ ipiii?fﬁ
600815 12 7211 A 8 _ 6. 42 6. 99 45,935 294, 902. 70| 321, 085. 65
ety i A2 R
H H
2012 42013 4
x 1 e JBE R
000826 12 73 3111 A 9 12.71 22.99 54, 980 698, 795. 80|1, 263, 990. 20~
T i
H H
7.4.8.12 ZMIEFRA: 6%
e | \ | Kkt
e N e AN R EUES T WA R
R | 448 | DG | LT (B fi | |, 7 | Rk | R
2012 4 {2013 4
HEE PR
127001 12H19/1H7 100. 00[  100. 00 2,240 224, 000. 00]224, 000. 00| -
Hepit . . tid

Vi BEAIR IR, ARG BAT RAAT AN e i 4 1 il 52 R K AGIE .
7.4.8.2 WIRFFH HIH IS SR8 32 RS

SAURA: NIRTIT

IR g=a
JBe EEAR - 15 R X . AR WIRAG(E R | &%
RS AAFR| 15 H fifEs | REEM | JFER [BE 0D . o o
i n N JEAS S il VE
i 0
i 2012 4F 11 B | %7~ 2013 42 H
000793 | fEEfELE 6. 63 7.29 543, 977 3, 230, 879. 6413, 606, 567. 51| -
23 H gl 28 [
20124 11 7 | BRI 2013 4F 3
600110 | HFF}H4E 3.61 3.97 630, 577 3, 395, 240. 31/2, 276, 382. 97| -
19 H 4] 11 H
. 2012 4F 12 H | %= 201342 A 5
600236 | FEHL ) 3.98 4. 36 520, 706 2,161, 527. 812, 072, 409. 88| -
21 H gl H
20124F 1 F] 18| % /=
600780 | JHF HEVR q g " 6. 70 E Nl AN 268, 283 1, 784, 288. 34|1, 797, 496. 10| -
BHAH
2012 4£ 12 H 20134E1 H
000973 | fh¥ER}; THRA| 4.15 4. 57 420, 459 2,701, 733. 951, 744, 904. 85| -
28 H 18 H
Ve
[}
2012 12 H | A5 R 20134F2 H 1
002506 | 8 H A PFH 5.11 4.85 295, 969 2,238, 627. 951, 512, 401. 59| -
20 H K H
2012 4F 12 H | ekl 20134E2 A 8
600127 | Zxfd Kk i 4. 69 5. 16 312, 862 1,954, 810. 80|1, 467, 322. 78| -
21 H ik H
o 2012 4F 12 H | B 20134F 1 H 4
000903 | =W3hl 31 - 4. 65 . 4.72 294, 829 1, 543, 076. 36/1, 370, 954. 85| -
i

020 U1 329 W




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

2012 & 12 H | %/~ iE 2013 4F 3 H
000712 | Ha ety 11.10 12.21 121, 052 1, 816, 703. 53|1, 343, 677. 20
10 H A4 18 H
) 2012 4F 11 H | /==& 20134E1 H 9
600580 | EiMgHLS 3.94 4,33 310, 175 2,193, 838. 941, 222, 089. 50
20 H 4 H
2012 4 12 H ﬁﬁﬁ 20134E2 A5
000042 | K . WAL | 20.10 H 22.11 55,912 1, 026, 648. 43|1, 123, 831. 20
=
2012 4F 12 H | B4k 2013 4 1 A
000698 | YLBHALT 4.22 4. 64 266, 104 1, 740, 176. 39|1, 122, 958. 88
24 H 4] 31 H
2012 4F 10 H | %= 2013 4F 1
002190 | i KHERK R e 11.45 F1HA 12. 60 59, 764 886, 475. 73 684, 297. 80
16 H A4 14 H
) AR .
2012 4F 12 H 201341 H8
000428 | MR )k - W REE | 4,20 . 4. 38 86, 658 496, 171. 55 363, 963. 60
il
7.4.8.3 RS IERIEAL 5 F4E IR H iR
7.4.8.3.1 HRAT R T 735 1E 7] W
BRI AR, AIELBA NFARIT RT3 677 15 RS ) T RS2 H R 3 R AR A0
7.4.8.3.2 A 5 i i 5535 IE [ W

BEARE IR, AIEGBAT WNFLL 5 Il 5557 1E MG AZ 5 E B =2 H R TR 3 A

§8 BHATME

8.1 JIKE SR A A
SiEs: NIRimoc
B g s e A gnaliL
1| Baafess 779, 514, 411. 37 79. 37
b RS 779, 514, 411. 37 79. 37
2| [ AR PR 224, 000. 00, 0. 02
Hrp: iz 224, 000. 00, 0. 02
B IR - -
3 | ERMTA TR - —
SN IR il gt = - -
Fore ST R0 1) 3 N R B 4 % - -
BATAE s F AT e A 111, 692, 503. 48 11. 37
LA 5 T 90, 697, 965. 72 9.23

21 W 329 W




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

982, 128, 880. 57 100. 00

8.2 HIREAT WA RIBER KA S
8.2.1 HIRIBHEBHA AT WA RN BER R A S

SARAL: NRTTIT

. el s R S S AR I
A5 (plES] APIRIKIED Al (%)
VSO N i1 4 14, 804, 154. 61 1. 80
KA 13, 416, 780. 66 1.63
il b 442,929, 673. 57 53. 87
o b, okl 39, 466, 300. 61 4. 80
C1 gigi, k. KE 18, 900, 863. 89 2. 30
C2 AWM. FH 3, 004, 689. 69 0.37
C3 EAC. B 13, 564, 718. 34 1.65
C4 A te2Es B, YRl 75, 970, 837. 72 9.24
C5 Hf 43,709, 364. 68 5.32
C6 E. FeE 45, 412, 060. 12 5.52
C7 Blbk. e R 118, 768, 908. 05 14. 44
8 2. AR, 73, 482, 428. 81 8.94
€99 AR IE M 10, 649, 501. 66 1. 30
D | WLy SRS A = R I 29, 903, 781. 31 3. 64
E | #50k 19, 317, 834. 00 2.35
F | iz, ol 27, 547, 708. 97 3.35
G | fFREARM 44, 155, 660. 88 5.37
H | fmZEeEH 40, 138, 066. 08 4. 88
I | &b, PR 6, 808, 328. 94 0.83
J | ik 63, 649, 651. 09 7. 74
K | #he )RS5l 31, 551, 054. 81 3.84
L | &5t 20, 742, 217. 32 2.52
M| AR 24, 549, 499. 13 2.99
&t 779, 514, 411. 37 94. 80

8.2.2 IRBMB A AT RO B EB R AS
AT G AHR A AR ARSI B

22 U1 329 W



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

8.3 WK A S E b F S B 5+ LU Bl /N R B FR B B A+ 8 AR BE T
Eii L Sve ik

8.3.1 JIRIBHIH LA APE G ESF T HE B NP RET 4 IR B B 4
R NIRRT

" FEW =
| AR | REAR | R OB A Rl H?—EH: o
1 000826 ey 5787 224,170 5, 153, 668. 30 0.63
2 600079 NARE 2 203, 695 4,764, 426. 05 0.58
3 002230 BRI K 156, 472 4,741, 101. 60 0. 58
4 600436 AR 36, 080 3, 929, 833. 60 0. 48
5 002450 RE1S B 160, 109 3, 890, 648. 70 0.47
6 600199 KoL ] 200, 667 3, 854, 813. 07 0.47
7 000400 gk 155, 977 3, 844, 833. 05 0. 47
8 000917 IR 367, 762 3, 666, 587. 14 0.45
9 002250 AL B 186, 786 3,642, 327. 00 0. 44
10 000793 MR AL 543, 977 3, 606, 567. 51 0. 44

T BESEE R T IRAIR S IR RGBT AP AT BRI, W B 58 28 T I AP < BEAT R 2 ] A

¥k http://www. phfund. com. cn [RI4FEEHR & IE .

8.3.2 HIARBMRB R A AAME 2 & B 135 EL B R NHE P O B 4% BB S B 3R A 4
ASFE AR WA R AT B DL IR

8.4 M E WA REBR R A G HEARZ)
8.4.1 R LN GHE H A1 & B 198 2%80HT 20 44 BSR4

SARAL: NIRTTT

. L A T e
P | AR Ji 2 A4 EN o N GHB (%)

1 002250 AL B 30, 080, 446. 13 3. 36
2 600199 LRl 29, 256, 602. 40 3.27
3 000826 SABINEY 24, 708, 719. 07 2.76
4 002450 AT B 24, 376, 393. 28 2. 72
5 000970 PR =R 23, 595, 717. 68 2. 64
6 002410 SN 18, 345, 736. 31 2. 05
7 002154 (= 18,012, 052. 19 2.01
8 000563 B [E £ A 17, 150, 041. 78 1.92

23 U1 4t 29

p=i




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

9 600724 T EIL 14, 834, 580. 04 1.66
10 600157 TR e 13, 532, 950. 26 1.51
11 600816 ST 12, 891, 943. 36 1. 44
12 000656 SR 12, 272, 590. 79 1.37
13 002236 KAEE A5 11, 275, 584. 45 1. 26
14 600597 FEHIFL 10, 770, 595. 25 1. 20
15 002230 BRI K 6,861, 112. 13 0.77
16 600425 HIAEAN 6, 546, 470. 75 0.73
17 600240 Al b = 6, 313, 982. 97 0.71
18 000939 Lt HL ) 6,011, 916. 34 0.67
19 000861 I EN B4 5, 742, 754. 65 0. 64
20 600312 e HLS 5,610,271. 43 0.63

T RANSHUL RN BRAZ A RAHAN T LA ) 51, AN B IAT 5 P -
8.4.2 RVHEH SAHE IR &3 15+E 2%BAET 20 44 HIBER B4
SAUAAL: NIRRT

4 BE
| R | sk A e e
1 000970 HHRE IR 33, 033, 149. 80 3. 69
2 002250 A RHE 29, 988, 308. 22 3.35
3 600199 LRl 29, 475, 939. 82 3.29
4 000826 LI 24, 099, 025. 81 2. 69
5 002450 FRAF B 22, 106, 735. 76 2. 47
6 002154 =5 18, 255, 229. 84 2.04
7 002410 7S 18,204, 171. 24 2.03
8 000563 B [5 $¢ A 16, 926, 051. 04 1.89
9 002236 KA 16, 738, 533. 20 1. 87
10 600724 T EIE 16, 205, 520. 68 1.81
11 600157 TKZR eI 15,932, 097. 74 1.78
12 600816 LAGAHIE 13,916, 161. 50 1.55
13 000656 ERHE A 12, 292, 893. 73 1. 37
14 600597 JEHIFNE 11, 131, 331. 30 1.24
15 600637 JEEYNG] 8,261, 288. 44 0.92
16 000963 IR 7,681, 047. 99 0. 86
17 600340 He 5 SRR 7,414, 473.19 0.83
18 600827 KA 7,364, 991. 13 0. 82
19 000799 WU 7,329, 251. 54 0. 82

24 W1 329 W




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

20 600060

(e e

7,289, 764. 60 0. 81

i S G N BRAZ A (RS AN T LA B ) 181, AN BN OAT 5 9

8.4.3 EABZRHI A B8 K3 R R A BB

fz: NRTHIT

FNBERA (AL BV

1, 200, 639, 164. 92

BN GRAE) VA

1, 267, 708, 863. 84

e SRANBEREA . 2 BN S AT i ORAZ AN e LA B ) 81, AN A

KA -

8.5 WIRIE G MM 0 RN BT B RA S

SARAL: NIRRT

5 77 ab il

~RhE

B RHE ] ()

1| EX6F

RATZ S

w N

SERliF

b BORME G

A i

APk A Y R s o

SR

R

224, 000. 00

HoAb

Ol N oo D>

it

224, 000. 00

8.6 HIRIZ A AMME i FE T =B LU K/ HEAZ B B0 .42 52 25 B B 41

SHRAL: NRTIT

HET
T A {543 24 FR e (k) N M d L B R EH
EEB (%)
! 125099 i AT 2, 240 224, 000. 00 0.03

TE: s WA ASE G AR IR AT 1 i iz«
8.7 WIRIZ A AMHME & ZeE B HE LB KM HE P AT+ 48 B SRR S S A

AIEG AR IR ARFFAT B SCRFIE SR«

8.8 HIRIZA ANME & 2= = E LL B K/ HEA BURT LB BUER 3t B4

ARG AHR A IR AR FF ARG

% 25 11 3t 29

p=i




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

8.9 AMHGREME
8.9.1

ARSI BT A AUETF HAIBAT BAT TR AT L SR A . SR o5 i H AT
FARB AT AT ISR

8.9.2
ARIEGBEE T4 B S B B 4 A TR e 1 £ 1 I SR e
8.9.3 MR HoAth K- I50% P2 AR

B ARt
FF5 SR Kl
1 | A ARIES: 364, 873. 07
2 | NS SO 50, 180, 158. 58
3 | MUBER) -
4 | NIALE 9, 522. 66
5 | MUIHIEK 40, 143, 411. 41
6 | HARMGK -
7| R -
8 | Atk -
9 | &it 90, 697, 965. 72

8.9.4 JAARKFA HILL T4 i 30 ) v 8 #5340
ASFE AR WIARRAT b T 5 B 0 AT e 7
8.9.5 HIRTEHB R AT+ R P AFAE Tl 32 [R5 L Y i
SEUEAL: NRTIC

=] HH [P lafgs:zy R A (S (YA NP2Y7N 5%%{)@}}—3 V25 I 52 =0T m R
5 | AR | BEEEARR | TR 2 R A oA VL] (%) it 10 A2 Pl 4 1

1 000793 | ML 3, 606, 567. 51 0.44|  FRFIUERE

2 000826 | FHfEIfIE 1, 263, 990. 20 0.15 (M &Rt

8.9.6 HIRBIRE T AT L4 LR Ar AE Tl 2 R B DU A 1 B

ATEGAR WIRARFAT BRI B

8.9.7 BF A GG IE R FALSCF IR H 7

T PU 8 AR, S G i P A7 o0 T2 R & T T 0] ] BEA7 48 R 2%

26 11 329

p=i




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

§9 EZEMHTHFAEAEE

9.1 HIREEHIRE N BEFFENEH

ixIE VAN

FANSH | PRI

)

He A

30, 601 39, 221. 87

G
T N
A A
RN " S A ’
FEHE WL R LD
281, 783, 463. 59 23. 48% 918, 444, 930. 00 76. 52%

9.2 iR EWEESW+H/FEAN
. N b7 b R A
5= S EEP N M (D wmﬂ
1 e 1, 950, 260. 00 2. 80%
2 TFIE% 1, 280, 252. 00 1. 84%
3 P I T 1, 005, 030. 00 1. 44%
4 B 2 1 1, 000, 070. 00 1. 44%
- e AN 1, 000, 060. 00 1. 44%
BPRETA] 1, 000, 060. 00 1. 44%
6 e lkita 800, 024. 00 1. 15%
7 T# 673, 000. 00 0. 97%
8 LB aIN 667, 921. 00 0. 96%
9 TIEAE 600, 048. 00 0. 86%
10 XU ZZ P 594, 083. 00 0. 85%
A AN AN A
9.3 PREESEHFHEAKMNLANRFEFEESEHNHEN
I H FEE M ARE () iy B4 A He
RS NCINES DI PN 859, 176. 87 0. 0716%

AR A LS

e (D) KRFRGGEE BN G FESHBEW I AT AR S IR R R A TE S 4
(2) AFE IR FEAR & AR R A AT S BT
(3) BEAMEWIAR, AIESEBAMN BT FAAREEAFSHOGEAEM . EREE &
FUE BAN A BRI L AREE o

§ 10 FHRELS AR

%27 W

Pz

29 0

Bpr: Ay




fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

e AT (20108 2 B 5 B) oM % 090,725, 654 12
AHR A S A < 4 T 1, 303, 188, 501. 95
AR R 4 R 43 1, 025, 196, 090. 13
U AN A B2 4 R Bz [ 3 0 1, 128, 156, 198. 49
AR ISR B -
AHR A S U T < 47 20 0 1, 200, 228, 393. 59

VE: e RS LR PR AR AN A R R B e e R A

§ 11 ERFEHER

11.1 BSHHRFE ARS RN
AT AR S N TG HE S B AT R 2 kil

11.2 ZEFHEAN . BEEHEEFEANTIEESRET I THERANFES)

11,201 4Rt I L4 45 BN ) R N AR5

20124 12 J1 8 [, £/ 2012 R TR 2HSGIIL, JITE, Koo, Risk. XSHDIE
AR, B2 AR WO SRR A T, B2k . TAHEA TR
5, AMURFHREA T, A OF 2012 48 12 F145 1A a0 ot o [ 2 B B 25 5
VRIS 5 R 6 D S B 4.

1. 2.2 34 FE AT A A3

VP M B A 11 4 PR T 2 T 1 A A5
113 WRESEMA, HSM=, EEHEI WA

ACHEE WU JR A A 4 T R 4B TSN, AR AL S5
T4 AT S G AT
114 H& B AWMU
IR I G B R K,

11.5 AZEEHATHITKSTHITES g
: AR AR SIS AL T VIR 55 BT e ARSI S A Zﬁjézﬂﬁﬂ(iﬁﬁij?i%iHFIi%%E
EF)T%KE/AET #H 71 9H] 100, 000. 00 JCo i THHILA AR LT T 55 ISR IR O 3 45 |

i 28 T 3t 29

p=i



fi4E R iE 500 6% (LOF) 2012 4E4EFEHR &5 4 2

11.6 EEA. FEALHBREENRAZEBERALTFIH R

ARG BN SR AW AT S5 MU S L i 90 BN G AR I A R 32 ST ARG &

EYSiE

11.7 ZE&MAHIER A TR 5 B ITA RIE R

11.7.1 F&M HESR A R AL 5 BT AT B R 808 RSSO L

SHURAL: NI TIT

A5 I SCAT 7 v AR 4
o ATy H R=E] ) w -
BEAK | | S LI | AT
JCHE AT 40 JEAT AR L 4 N
SV [ B
%1
KTk 1| 1,268,354, 613.21 51.51% 1, 080, 069. 76 50. 69% -
HRTIE S5 1 663, 806, 490. 54 26. 96% 589, 673. 21 27. 67% -
E{F LS5 1 530, 080, 338. 85 21. 53% 461, 182. 51 21. 64% -

i A5 T I bR HERTRE P

1 B P ST PRI AR L G UE I3 L IR SR B U, AT LA 5 B ek B S i AT
TG, JEFEIRARHER .

(1) SEOMEE, 525 RE, EMBEAADT 32T ANRT;

(2) WESIRDLRLS, I 55 3Rk s 8 7 2B IRDURUE 5

(3) KEAT NG, FI —AEARR AR R AT A T 52 2 b B 2 A 1

(4) WEREBRE. ks, R @efmIEnIE, JFaei e i aia i m i IRE I 2K,

(5) RAREGIBAEPT TG I R LB N, A5 Wty o BEAIE Gt AT 2748 5 (R 5 22
I RE A AT B AR AL A (1 B SS ;

(6) WFFUSE 3 e, A e LR AL TTRIRIFFCN 0L, e S Ry AN B v ot 1) 2 1A
%o
2 WEFAZ T FPITIRE Y

oA T b brdE, LEREFT & A AFIIESR A R A MU AS 5 BICIIN B o B I BERIE AT T 4]
R RE USSR A 7 IR AT SR T VP LE, PPLE R AES . SRAUITTUIR S ik, Mo, Stk 4
B HRSS LA PEM B ARG DL, IR TF LS5 R 52 58 5 B e D I R ARG Dl . B mIE LR
T2 FAUEFL BN AR 2BPIROL WHTOKF IR, 127 R AT AS 2 oot 4 AL
DTG, AR HINAZ G IR R AL .

11.7.2 &M IR A TR 5 BT HARUES B 5 I E oL
ARFEG AR W R 257 B8 S BRoOc T 5348 B« iR A S MOBGIEAS 5 o

s A 455 PRAT B ]
201343 A 29 H

p=i

29 T 329




	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指数投资前十名和积极投资前五名股票投资明细
	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序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
	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
	期末上市基金前十名持有人
	期末基金管理人的从业人员持有本基金的情况

	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


