FRNBWE KBRS

2013 FE3 1 2

=R

20133 H

31 H

HgE N eI AT IR
SeATE N P EERHAT B A AT BR 22
REEHHEY: —O—=FN A +ILH



RSB SR RIE I BB R < 2018 4E 5 1 R

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
GAEE N E @R HAT R A R A A AR AL S A e, T 2013 4 4
H A7 HER T RS R 45 fabs R IMAE T A AR S A2, fRIFR
BN B EL . 3R SRR IR aliE B R E N -
FE 4 BN AR DAUSEAS S o7 1 s D) R s FH 2R 4 28 7=, (HAR
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
AREIIE 201341 H 1 Hilgz 3 A 31 Hik.



RSB SR RIE I BB R < 2018 4E 5 1 R

b5t FE A AR i

IR AL 2 AL

& HEE i

SRS e

000021

000021

BRI TF I

2006 4= 11 H 24 H

12,827,524,488.80 17}

T SR A A 28 XU P T B T S I 4 i
(e, FFLRE.

ARG R AN I A ORI e,
LA GARP 5 88 y KEfili, 56 il IRAEEA
153 BT R A TH 40 SRS E 53 B R0 T 3 10 4y
B R H AT AR AL S K T
HAE T A ARRARAL RS AL T4 DX ) (1 5 5
BEATHEETE . RN, 2 L8 33 B 5 3 1 5
Ve, BEENG BT IR, ORI 20
20 BURTEAFIUES: T B L6 i,
ki B S R N o7 A ey I UK 473
i, DABRAREL o AR, $& e B . ARE4E
DR PR LA IR A T B L A3 TR B U
A EEEHR, RS EERA TR R, D
P A .

AN 4 I S 1A i Ll A e U Ay e e v [
AB00 Fi%, oiZr Bt k&t LU BCRRHE Dy o
CRO TR (MR o HEE af 22 ="= v b [E ABOO
FRBOI G #>80% + P i i 4R 5 (M &) sk
#20%.

RIS WSS, e T o Mg 4.
DR R A S, B TR AU B i



RSB SR RIE I BB R < 2018 4E 5 1 R

s
&
3
M

i
&>
=
i

- -

3.1 EEIM SR

a1 b ol o
e S IA R AR

o AR T R A B A )
8 FEMFEIEMESFERIN

Bfr: NRMoco

T B % Fabs R W1(20134F1 1 H-20134E3 H31H)
LAM O SEIRR 219,989,139.77
24 IR 1,060,395,167.11
3BT B335 4 4 BUAS S AR ) 0.0812
A IR EE ST 15,110,790,205.10
5 IR EE B B 1.178

s QPRI SHRARA IR NN B 5 2 A T3, o A5 Sebrilie
a AR P
QAW C LB AR TR R A IR O L BeFEleas - A OG22 e Ae st

THERARSC SR RARAT ARG A C s Bl as n_EAI 2 st (AR s e -

3.2 JLFERIL
3.2.1 JLE i E NG IR S R b St LR A 2t 46 ) LR A

. ) Megibhig | Mkgibhfi gk
B | el | R | lSTRE

o @$®ﬁ iﬁﬁif ks | MliEk | 0-0 | @-@
- %) WE®@

oE=AH 7.29% 1.09% 0.30% 1.20% 6.99% -0.11%

3.2.2 HHL A AR R LASKIE 00 B0 R T E G 1R AR 8l S [RIYIME S bl
HEIR 2 AR BN I LA

e 5 A A SE IR SR B 3 4
A7 85 B R KR 5V G LU AR TR VIR 35 35 g s At R K]
(2006 £ 11 H 24 H% 201343 H 31 HD




RSB SR RIE I BB R < 2018 4E 5 1 R

250.00%

200.00%

150.00%

100.00%

50.00%

0.00%

-50.00%%
2006-11-24  2008-2-24 2009-5-24  2010-8-24  2011-11-24  2013-2-24

[— R ERERE — R LR R R E |

& BEAME
41 WELH (SIEELIMD Fif

AL A Z IR | iAol
1% il B
R W Ay | BEHW SRR e

AR MBA, BT
Mt & A 2 B )
B, FLORIRRA A
SIS, 2005 45 7

A 410 HIMAAE 45

® & % HWRaw], EBiEEE

BN ' S WE B A% OB A TR

AME | Bl A, | 2010-01-16 - 12 4 Py 4 (LOF) 3t
Ji 55 5 % G2 (2007 45 H

R s 2 9HZE 200941 H 1

i HmED « K
A e e

P (2005 4F 10 H 29
H% 2010 %1 A 16
D 2%,

P2 e 211 e K SN
RS G U 9T
ke %ommf4HMA
B I 4255 2012-01-20 - 12 4F RS EHARA

A, WAL .
SR, AT
DR e e




RSB SR RIE I BB R < 2018 4E 5 1 R

(2005 ¢ 4 /] 12 H
#2007 £ 2 A 14 H
WD XeBAESR B
ek s H
(2007 42 H 14 H
#2007 4 11 7 21
FED  HRATE
i 1 B S R 7 B
W4 (LOF) K44
# (2007 4 11 J] 22
H2Z 2012 ¢ 1 H 20
HIIED 5.

e O EBAEPIH L BAR H IR AIE S8 B SN AT S HIHS

@UEFF M) & SCEMATIE 2y CUEZR MNP SR BERE AT TR INED BRI R IIE o
4.2 5 BRI 3T N AR < AR T (5 155 D0 PR i 1]

AAREIIN, ARG BN GEFRFBREERE) « GEZFREE
HEEHINE) « QEFFRPEEEIEE BEINEGD e E R AR L
R AR T IR S RE , IR AE . B 5T A R Js RS PR E
BT, AR A TCE B0 XU R ERl b, BES i AT AR B KR 26
BAT R A A A A 2 AT
4.3 VAL Ly LI
4.3.1 NPA IR IIRA T 00

ARFEGE BN T A PR T B BT B AL, S8 I F ™ Ry A
VAR YA W P B U o AN By e W o 2 N R o ol B /A o R S
W, A ] RS AT T CUEZFBEREE G B W] A A By il EE A 3 i ) A0 (A
RIS BAT R AT AP G HIEE) RIRE .

4.3.2 SHACHAT I U]

A A AR IAIE A7 A7 W AT AT o

I, RSB RARTE G 1A 5 B o TF5a 0 7] H B i) 88 2 A /0 (1
ALy R U TR 2 H A & 5% DL«

4.4 7 3Y] N B 135 BT S AL SR B ]
4.4.1 I S BB RIS RS E 2 A
15, RRAETHAREONTR, RELTILAZHT BB F X ARK A




RSB IR RIE 7 BB R < 2013 45 1 B4R

e [ RS 2 A ZE b 224, 2 H A Z 8 s KRR OB X e DR AR V5 DULAE 2
I I AR BRI R IE T . T PR UM B4t L B3 T BE AR R AR AT
MO EN N LT MER IR, Gy IR AR AT R O W s, Ak A
AATPTIRE

A BT R AR PR SO B N o ST, 28 G Uk ik g v /N TR 2
RIVETEER, KA 7 A SVEAT ML A Dy ™ i 4% R B %

I, AKE AR AR 1 gt R A AT T, BRAC T
B2 e, frfy TR IMREEATI BB LU, BEHF T B PR RS (& 2R
Se MBIBURAOKE, KNI & A GE T ke A I Ia) ) A ic s %

4.4.2 WA S B L SR

#2013 5 3 J 31 H, AFEGARHUSE A 1.178 Jo, AR W0 A e 1
KN 7.29%, [FHYIME ST HEACEEERG K 0 0.29% .

4.5 FH NG ZEMGETE UEZF T BAT LA F5 i fij 2 g 22

JER 2 %, APl IR SRS S AR P e S
AR REZEGE N7, et §Hh PRRES . H e 5t AR A K AT b & A
ML, BRI O R . 2 an T2 RN LB BFT i Ak Ay SRR D
R, PEE AR B AU AR AR AT ST

ANHE B s AR T P B B, AT C B o DR ERA T D S AR A
ML o P B ER S 4 oy AR B A9 B[R] IR AR 2
REGHH RNV BPFT 7 17, AP HREAR MRS R SE R E, AN B v 4l 5.

ARG BAT N EE— 0 SRR (5 A, AL SR 4ks 2T R R Ak
S I RA R OMEEZRIRIER 7 RS, MYEislE, HIEEE, i
DTHI N FE AT AN BESR M) FeUE iR

& BARAFTME
5.1 it WIARIL & WAL 1 0L
EARAL: NRTHIT

- b B4 RO A I
75 T H el X
N Ht] (%)
1 R s e 9,410,745,095.80 61.79
Hor, e 9,410,745,095.80 61.79




A S AU KB SR RS BB ARG 2013 458 1 F 4R 7

2 Jit] 5 WAL s $5E % 1,155,522,157.20 7.59

e Bz 1,155,522,157.20 7.59
3 ATRSS & Bl - -
4 SR SR - -
5 PN IR L il gt 2,356,804,516.40 15.48

FLr s SB[ U P ST N B 4 i % - -
6 AT BT e At 2,263,059,945.36 14.86
7 LA - 1158 43,404,734.16 0.29
8 At 15,229,536,448.92 100.00

5.2 WA WIARALATML 73 I B SR 15

a

ikEy

)2

SRURAL: NIRRT

e e Rl A
A VSO N Q[ 29,811,411.95 0.20
B KAk 315,286,797.42 2.09
C il . 5,473,663,203.10 36.22
D HL g #)0 BRBOKAE = R R 809,801,838.45 5.36
E jeisiin4 402,455,636.39 2.66
F & A, 757,951,626.90 5.02
G TIEIEK . AR IEEOL 91,002,023.85 0.60
H 15 RO - -
[ 5 Bt AT RS DR R G5 581,268,493.56 3.85
J &Rl 113,400,000.00 0.75
K J7zE: Y|4 393,800,411.12 2.61
L FH GG FI R 55 R 55l 105,542,777.03 0.70
M R S IEs o N | &4 - -
N AR IR 28 3 it A B 334,250,646.03 2.21
o] J BAIRSS A5 BRI LA IR 25 - -
P HeE - -
Q BAEFIHA T AE - -
R A ARE R R . -
S gZh 2,510,230.00 0.02

At 9,410,745,095.80 62.28

5.3 IR IR L 2 SR o5 3 8 B8 1 E LU /N HE e (K i+ 42 B S 33 e W] 4
SHERAL: NIRRT

JBEEAS | BERAARR | B (BO

APIRINIEN

SR St Ve e
el (%)




A S AU KB SR RS BB ARG 2013 458 1 F 4R 7

1 000581 B R | 10,181,020 383,213,592.80 2.54
2 000999 | fEiE—=JL | 11,882,476 380,239,232.00 2.52
3 600388 Jevs IR | 10,106,200 365,035,944.00 2.42
4 002570 UNPSES 9,304,852 363,075,325.04 2.40
5 000028 I 24 —3 9,109,464 320,744,227.44 2.12
6 600028 HEL1L | 42,663,978 315,286,797.42 2.09
7 600886 EH S | 45,998,217 292,548,660.12 1.94
8 601886 | VLiM#Eki | 11,683,155 247,332,391.35 1.64
9 600587 | HifEEEIT 6,432,093 241,332,129.36 1.60
10 002063 | ZHGCEAF | 14,993,672 234,800,903.52 1.55

5.4 A WIARILGITR M P 0 K DR BT A &

SAURAL: NIRRT

i i A St Eﬁ;ff {f’ﬁ

1 K i 7 - -

2 AT IR - .

3 SRt sr 759,699,000.00 5.03
Horbrs BURE S 759,699,000.00 5.03

4 A5 27 19,071,000.00 0.13

5 Al I o5 351,420,000.00 2.33

6 Hh I SR - -

7 IR0 25,332,157.20 0.17

8 HoAts - -

9 it 1,155,522,157.20 7.65

5.5 A5 WIRFL A SRR o JE 4 08 7 1+ L A9 R /INHE 44 (1) i T 44 1ot 43 08 B 4
SRURA . AT
| s | BEan R G | anpl | EeoEE
Ll (%)

1 120228 12 [®JF 28 3,500,000 | 349,685,000.00 2.31
2 011210007 (12 1 H1$% SCP0O07| 2,500,000 | 251,050,000.00 1.66
3 120405 12 &% 05 1,500,000 | 150,030,000.00 0.99
4 120238 12 [# 7T 38 1,500,000 | 149,940,000.00 0.99
5 130210 13 [# T 10 1,100,000 | 110,044,000.00 0.73

5.6 i T HIAH% 22 FU A o e BE 7 AR LA K/INFRAS ORI T 44 587 SCRFUE R

Eandiik

ANF G AR WIR AR AT B8 S FF R




RSB IR RIE 7 BB R < 2013 45 1 B4R

5.7 A IIAAL 23 SCHMEL v B U813+ FL A9 /N (K B A48 BGIEBEBE A1

ASFE AR IR AR FFATBUIE .
5.8 it WIARAIL T I AR W55 2 1% Dl it W
5.8.1 Wit WIRARL G BT B W DL RF A0 2 W40
A AR IR TE AR I BT B3R
5.8.2 ASEE AT IARIYI BT BV BUR
A AR IR TC AR I BT B3R
5.9 BB AlaHR I

5.9.1 REWIN, ALEEHTRFIE AT EAHDIAHAE M 2R, RAIAIE &
BT A4 UEZ5 (0 RAT EARA I I ey BT ) S S A, BRI T G ) i

RN BIA TRV AT

5.9.2 JLEHLVTI AT A4 R A H A 5 R E 1 38 I I SR

5.9.3 A A - 101 % = 44 ik

Hpr: NRmoc
o K &4
1 12 ORAIE 4 3,102,865.57
2 GRS H K 12,177,671.67
3 Il
4 SRS 22,430,764.64
5 IS FR 5,693,432.28
6 HoAth SR
7 R 2l H
8 oA
9 it 43,404,734.16

5.9.4 WIARRFAT 1Ak T e IR0 0 vl e i 527 ) 4

SAURAL: NIRRT

LG
2 (N 5 4 ARt
F5 | ORI %5 4% SN Ll o
1 110011 AR AT 3,651,504.00 0.02
2 110016 N AT 2,182,899.60 0.01

5.9.5 IR 44 IS v A7 AR U I 52 B DL AR 1 ]
ARSI G AR IR 44 B2 TP AN AE R 2 RS DL o




RSB IR RIE 7 BB R < 2013 45 1 B4R

5.9.6 HL 414 A IR (R LAl SO HIA T4
T DY TON PRI, 402 5 U 302 )T A7 A %«
& AR SR

A
AR T ST < A 0 s 13,272,731,883.22
AR WL P 5 286,030,335.55
e AR B <5 R B2 P 47 A0 731,237,729.97
A LG R 3 2 B
AR T ST AR <5 4 00 s 12,827,524,488.80

g PHBRERENHAAERER

7.0 U I AR 1 B T

2013 4F 1 H 4 HRAGHEE LA EAT IR A 7 XTI R 30 atE 42
o ] L ARA T TR A PR ) 5 < U e 0 PR M Bl R TR B IR A

2013 4 2 F 4 HRAT K AR AR B P RASS KIR & BOE SR i 54 . R A
PG KBS R SR B B b G LU AR HE ) A

2013 4 2 H 18 H R A H 4 4 PIAG PR 7] 06 T HE N 38 43 R il 2 4
] <3 UE I3 1 3 B ) S AR AL (1 2 25

2013 4 2 H 25 H R AT He 445 FIAG BN 7] 5% T T30 W0 A+ i R K P L 4
W A8 T IR o

2013 4F 3 H 12 H ke An e B AL G4 PIAT PR 7] 50 T+ 55 Tl S A 9 4% 1 45 T Ay
A RA T A VETE _FHRERAT . SFAT P EIREUE & AT e R RS kg
A
7.2 HARAH AR B

M SL GG A W AL T 1998 4 4 H 9 H, &b [EHIE I Stttk s T
M EEEE S B A R 2 —. ARLBERAAIL R, Eduat. B B0 ik
L PR BN TN B A, R RN AR . AR E
A EAL RIS EN L R ESIE S F N 55N ik QDI SEE A
BN E R ETF AR, USRHER P RSN RS EHRRE A,
s A AL E HE RQFIN AR BN o A6 5 BE 4 i M 2% sl die ) V2 IR R 4 B
"z



RSB SR RIE I BB R < 2018 4E 5 1 R

2013 4 1 %, RGO &I R R B3 E B AR A
TR RIS IENGER, RO B T i 27K Bir B G 4 i AT
IR FRERIL AR SO IR AR SR 2 O3 T AL R IR 42 A o AR AR
AETFRE T DR S TR, AR IS (s 2013 4 3 A
29 H#dR) , R RREEAE 328 HERHEBCE AL b HEA T 10%; 25 K4
WL A AE 43 B AL OBE ERR 95%) 442 2, He = R A 7E 30
w4 O LR 80%) F44 %5 6.

2013 4 3 H, 7E CUEZRIAR) EIp “2012 4 B2 b B Rl W) B Rk
RIPPEry, TR G AR “ IERFEE R R A w227, P B2k 53R
4RI, AE CREREZRRD) MR b [ “ e Rk, el
WEGHIR “EHEE T HARER 5 A8 ChEREZFRD EARR) “H - m b
el B2 IPRIL T, TR EEERER Rt e e AT R, Prig
MR oER 4 i, fERA (PED 200 “RAE OPE) 2013 SRS
7 prkh, EPEREERIR RS .

TR RS i, 17, MR LSRG LI P SR TR, 55 iR ik 55
G (1) JHRT ST RN 55§58 T SRR R IVE L, SE K
TS IR R, fRw BT R BME A IR (2) HEH T 58 k& H
RIeFSE, BB R e

8 ZFAENMHFEX

8.1 H&EIAH»
8.1.1 v [ UE I S5 A ME R 4 S AR 1) ST A
8.1.2 (MR RN KM ANIE A R B SIS A )
8.1.3 (MEE M3 K EA AR L ST L)
8.1.4 VAR WA
8.1.5 FL G NS TR LA B R
8.1.6 HEALE NS TR LR E VAR
8.2 fFIBCH A
B B SCAFATICT I 4 0N R s G40 NI T

11



RSB SR RIE I BB R < 2018 4E 5 1 R

8.3 &l 7k
Pt 0] ) 3 448 BNk 4308 N WA T e 2l 2 ) 4% A SCF o 7624
ARG, B al LA B[R] P B A5 2 SO B M sl R B A

R SR A A
O =N H+IH

12



	§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 报告期末本基金投资的股指期货交易情况说明
	5.9 投资组合报告附注

	由于四舍五入的原因，分项之和与合计项之间可能存在尾差。
	§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



