VA 38 2 S gt et it 18 S ey R UE S B0 e 620 L 34F 5 1 AR 7Y

78 % SRS TR K B BB S R S 20135 B IFE RS

201343 H31H

HEBEN. WEESEERRAF

EEHEN: FEHIHRITREARAF

REXEH HEE: 201344 H22H



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

§1 EERR

RN TE Fos SO FORIE AR S T SR BB 2 1 T PERR IR Bl
AR, OISR YRR RN e B AR AN B R AT

BEFE NP E TRERATRO A IR A AR AL S A FE, 7201394 H17H
ST ARSI S Fabr . W ER IR AL AR5 SN 2, TRIE S A A7
MEBCCE. 3 PR B IR .

FLA BN R R LAURSEAR H B 5 10 B A BRI FH 4 8 7, (RN ORAIE SRS
S—E A

Fa AN GO ARER IR R I . BT K, B 7EAE BB P S mr Y
740 (5 T A 4 ()40 S i A

AR % TRER A O

A I A2013F1HIH 2R3 H31H 1k,

§2 FH&r=RigHR

L& TR WA 3 22 SR W RS A G K Ai o7

Fea AU 720002

Y (Y Y LR FFI

e R H 20124E7 H13H

A T SR 48 4 A0 S A 1,233,040,777.04
ARFEGATA A IR AT T, B R =3 4

0% H b PHERL, AR e M S O Gt L A R (M 41
ELETR

AHe4r FEGE IS LU IS SRS BEA T R R 2R
DL X Bl e L 4% o8 41 & OB skl (CPPI,
Constant Proportion Portfolio Insurance) k3 S,
AR 08 5 RS 0 I st b, e
L% S B RS RT3 T, SeElRafd i ot B,
SE it P TR AN B T A A DR Skl (TIPP, Time
Invariant Portfolio Protection) , i id i # i il sz il
a0 BB e S A B B, AN R PR IS A R E
IR B AR R

82 It 12 Wi



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

AN B R 2 A 3 A A OU T 37 5 A 2 M A A
Ji AT AR Y, R RIS AR i
DAL SRS AN A5 b PP LA SR

AN 45 (1) ARG B 7 BEE S B Ak 1 T (01 (1 i a1
SRS . T IR BTSRRI SR A

UEBETE SRS A
T8 i%&i@ﬂf JRIIRE 4n H A 3EE JARA T A B
i 2t % +0.5%
AFEG AT RIES, B TR BER HEG P ALIR X
RS A 2 A SRR P BTN o TR VIS i Ll o8 (AN i it
e, WEMESE, @T MM,
A A 308 35 A A R )
HELEAN Hh R R AR AT AR AT B ]

§3 EEMFIRIRMNESHFERI

3.1 EEWMSEIER

Bfr: AR
EE LR =g W5 (20134F1 H1H-20134E3 H31H)
LA O S B 28 19,806,233.41
2. A A 27,368,830.63
3 IIA Y- 149 36 4 A B A A A1 0.0174
ATHAR LG B8 = 1,250,305,805.30
SR FE S B E 1.014

T (D Prid e SR b AR NGBS 5 2B - T T v A9 A S Frlieai 7K
FEAR TP

(2) AWIC MR FRFE A BN . BBl b OS2 et EAe s 41
BRANOC B T AR A, AR o A Ese B R i EAS A2 Sedir(E A2 sl .

3.2 H&FERI
3.2.1 AREESHBUFEE KR LG RNkt LR R m FR i ELA
N | ER | kgt | kgt

i kx® | koki | song | s | OO | @@

03 o 4Lo12 T



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

HZEO | WamE | WamE
® FRifEZE
@
oHE=1H 1.69% 0.15% 1.19% 0.02% 0.50% 0.13%

T (D Bl SR b AR NGBS 5 2B - T, v A9 A S Frlieas 7K
TEAR I
(AT G REME D « AR FALTIS A J TS 4 H 3SR IR A T3 A7 B i Wi 2 %2 +0.5%

322 BEEEREMURESHH R THER K RED RIHE RIS s #e e
BAZHHI R
WA 38 22 S A e 1 1 (00 7 LU TR BT
D380 2 VHFE KA 5 MV S AR I 2 38 7 s A #n) L
(20124F7 H13H-20134F3 H31H)

3.5%

3%

2.5%

2%-

1.5%-

1%

0.5%
(LY A— S— — S— S— — S—
2012-07-13  2012-08-17 2012-09-21  2012-11-02 2012-12-07  2013-01-17 2013-02-22  2013-03-31

[— W0 2 5w W K i —— G ]

W (1) AIEEARAEH H2012457 H13H, 44 R A R0k 2 5 26 i 2R —4F;

(2) RIELAREE BRI AW ™ 80% —100%; Bt 2E . AUIFSEAN 25 2 FE 4 8 7
0—20%; AU 5 3E4 58 0—3%; Hlulid 20 H AE— 4 LA B BUR 7 T 3 9™ . =5%.
AFEA @A [ 20124E7 13 R 2 20134FE1 131, O IR MR & WK, BE4 e P Il B 4%
G RAMARCELR,

§4 BHEAWE

41 ZeZH (RESLEPLD Fhn
o4 EA ARG WIS L IIR | UEZM Wi

4t 3k 12 1t



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

EHM | BT | R

Vb S RPN 2 /IR W
E3C = LR IR NS
HRAT RS B B T B B 22

pINE 201247 B, OB NIRRT H
WU | RS 13H — 64F | fTAE BT B A
2 v SR AT AT AR A e

AL By BT B, R
HanaDaeTooSecuritiesyk
AR R AL 5 B AT

4.2 EENFRE WA ZESB RN FEH K3

AN, AREEE TR (PR NRISMBEIETR B k)« (kR
WIS EEHINEG « QEFFSRAEEE M EINE) |« e G RIMEALA L
P ST TMAR OGRS, AKBEWSEAE T B 5. & A B s U BRI 2 2k
B AENEEBIB T AR AL b, DSk e B A N BRER B R 2d, AT A 45
H AR N 2 AT A

4.3 AFRSHETHY
431 AFRS R RBATHS

AHE G I LIRS, SO TR £ B I AL VAR OB 22 10 B8 D
R ST SOIATERSE . A TS 10 B IR, IRBLTE . BFAL
42 5285 AR IR o 26 T4 B PR R A A S AT IR AT B, S6ATAR A5,
AR T AR, HREEI . Ssh 2 el SR M AT
ARSI

I, 4 R T s 4 B L 1T S5 B VM A6 R AN A S0
B, AEUCTA IO, DX 41 2 B GRS 7 T S
Ly BB AL AR R AL 2 B R . B SRS B i LRI 5
I, SIS R A2 BV R G4 P A SR T 4, M AR 6 P
R AL 2. L RB AL B . UM IRERE L, TR B AT,
IS5 0 2 P B

AR T BT ATA NI, JE(EAE 5 RACIE 2 A TA SR, (REA
TR PARIAT . RESERAS S U PRI . SRR SASR Y, R AR A
oA ERTE T T 212 O T A2 S A AT T 2 S I LRV S0 S TGS 407, FH4%

05 71 3Lo12 T



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

RS IR A HERE S, BRI S A o o

R WIN, ARFEGEHN AT T QEFRREESE A W AP SRR TR
Y A VT B 8 BEAT R A R AP A S D) IRE s ANRIBEBEA &2 8 T X
15, RBEAEATA L B P H A8 5 11 DL o
4.3.2 FHEIZHAT AL T

A ) J W B 2R AN R BT A A 2 1) (e B ARSI B L EA T UE TR 85 BE
M BT GERAN) BIR B AAE R 25 H A REAT R3S Sy o QAL DN W0 e ]
SRR DUt BEHEAT S R3S S (1, MG 4828 W) A0 A o LT B R A 2

AP G O FB RIS . ARSI, ARBTA G HA L w8 BN HAL T
ENRABEGEA A AR IEIL R H B a2 Zy (5 O, AR AR A2 W T S0 i ik i3l H 7] 1) 254
W32 5 o AMIPTREATI AN Zy IR 52 25 VR 2, i & T 32 Al E BRI I3 2 2 T
S A AR NP AZ S I E AT UL . i A, T HRERAE G A b A i Sk T o

L HRTRELAR . Fh e, BUAHERRGTHHEE, AR A SRS
W RAZ LB AT SF A S A R AR R W], AR I E AR T AT & 8
PERIREW, IRARRIUAIE SAAE S H A AT o

4.4 15 P BB RIS ABIE

201341 LIk, W ALt i I R LAY, BT R AT B 0tide AT Tnes 2J1RAK, el
DA AR, AT SRR E LB AW B 2 Kl BT, BT e He i
B SE N (1~ B A it 28 T 500 o

45 MEHHNESFNLSED
H1EF20133 A31H, AREE FAAIFE H1.0147C, AF4E 1 R A7 15{EH 41.030
TGo A MM ST L FEME 26 K 91.19%, = Tk St b S5 #ESObp.

4.6 BEANERET . IEHFTH ATV ERARNRERE

20131 () 5 TN G 4R AR ) AR DL b [ 2 50 95 B IR 1A% 201247 )42
FEGDP[A] LE [T s 3 I FPMIIEL I 23 PR AT R IR A s K P Bl 205 WL s — 2 4= (U
o SR O, R L BT, TV RS TR RIS 45 IR E
PRI W 58

20131 CPIZEN T, KR e D, BHBURB AT &,

PR AR B 7 B RV, bt T8 S 7 R BTG, 20124k
DLR B G sl BRI RATSLOMIIE H, AR T V&% Sk sl F a2 —
RSB AR e An, A TAT I 4k ek m B .

%06 71 JLo12 T



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

ARZEFEN, AR, EAA AN S E20134E2 H [F] LG 9.7%,  TiXLE 2
H]20124F i = 2= BE 15 A Bt [ EL R F213%, M20124E 55 DU S TFah, FRBE S 75k A Fe
FIPPIEIT, Al I [H] 1 B8 478 I U 328 9 6 ST

BefE L, ARESSTERFLAGTRIAGER MM, FiH GRS,

§5 BRAGWHSE

5.1 WEHREESKTHEHEN
Gissr: NRMIG

o N R ¥ sS onaii)aa
=i e SR Wl (%)

1| Bt 77,597,454.04 5.47

e SR 77,597,454.04 5.47

2 | [EE A B 1,203,971,212.32 84.81

Hrp: fiize 1,203,971,212.32 84.81

e SRR - -

3 | Rl SR — —

4 | FENIREE T — —
Forpre KW m e i SR B 4

At a -

5 | HUTHES MG B AN &G 101,938,425.28 7.18

6 | A IIEE 36,123,214.43 2.54

7 &t 1,419,630,306.07 100.00

5.2 REMIRBATW O RIBRERRAE
GEUAAL: NRMIT

e ey A Reds SR
#l (%)

A AL RS B — —

B | Kilk — —

C | ik 44,280,853.67 3.54

D | ). #1. PR BOKAE =Rt 4,589,763.96 0.37

o7 o 3to12 T



VA 38 2 S gt et it 18 S ey R UE S B0 e 620 L 34F 5 1 AR 7Y

VA4

AR

9,707,785.25

0.78

LA ZF

16,723,051.16

1.34

ACIEIS AR S B,

IT|(O|(mM|(m

Hegm FE Ol

(EPsNEs TN/ CE ISt & NI &

4

S|4

P 1Al

2,296,000.00

HLSTATRT 55 1k 55k

AW SRS

IR FRBERI 2 LB B b,

Ji RS AEFEFN AR 5k

4H

PAARE 2 TAE

A RE RS

nw|lo|lOo|lT|lo|Z2|Z|r| XR| «

V=AN

TR H

it

77,597,454.04

6.21

5.3 REWIRIE A S E G EE ™= 8 LB/ NP RORT 2 B H B A 4
GEUAAL: NRMIT

o . - L
o | BRI | R ot (8O A RE BT %)
1 000963 IR 391,091 | 16,723,051.16 1.34
2 600309 W& 74 899,966 | 16,370,381.54 1.31
3 002524 S 947,101 9,707,785.25 0.78
4 300205 RKIE & 343,751 4,802,201.47 0.38
5 600886 [ 5 HL ) 721,661 |  4,589,763.96 0.37
6 300054 LA iy 242,883 |  4,129,011.00 0.33
7 000786 Bley T§Ei0) 248,119 4,069,151.60 0.33
8 600596 W et 280,000 3,824,800.00 0.31

%08 11 4to12 T




VA 38 2 S gt et it 18 S ey R UE S B0 e 620 L 34F 5 1 AR 7Y

002250

RAL R

136,746

3,454,203.96 0.28

10

002550

RN IES]

100,000

3,073,000.00 0.25

5.4 REWIREFSF MM DR GFREAS

SN VAR NEMIT W

" d G A b
J5 e 1555 bl 0 Fo R
1l (%)

[ K Avi 75 10,038,376.00 0.80

2 | AT — —
3 | SRR 49,955,000.00 4.00
b BURM: 4 Rl 49,955,000.00 4.00

4 | iR 484,749 552.72 38.77
5 | kR 312,586,000.00 25.00
6 | HASEHE 131,905,000.00 10.55
7 | Al 214,737,283.60 17.17
8 | Hith — —
9 &t 1,203,971,212.32 96.29

5.5 MEHIARIE A SO ME o 2 B 7= (8 BB R/ NHE A BT T2 (7 8L B8 A 41

SAURAL: NIRRT

- o \ e i 4 B
g | figeas fii g7 44 PR o (5 YADIW NI L] (%)
1 110015 | fatbHefii 1,330,000 | 149,013,200.00 11.92
2 122837 | 114k 500,000 | 51,500,000.00 4.12
3 120228 | 12[H7T28 500,000 | 49,955,000.00 4.00
4 122844 | 115030 #% 400,000 |  41,120,000.00 3.29
5 | 041255016 éf?oilk{ﬁ 400,000 |  40,316,000.00 3.22

5.6 REWIARIEA SO E G EE ™= 8 LB/ NS BIRT 48 R STRAIES 803 B 4
I AR IR AR AT B SCFF IR -




VA 38 2 S gt et it 18 S ey R UE S B0 e 620 L 34F 5 1 AR 7Y

5.7 MEHRIEA SO E A He & B 58 L K/ HES BTRT LA BUESE 5 A 40
ARFE AR IR AR RFATBUIE

5.8 MEARATESE I MRS B A 5 B vl
5.8.1 MEPRAKES T K BIeHRFF 5= A4
KRG ARWAE WK KRR A IR 54,

5.8.2 AEEBRRIEH R FEBR

RIS AR e Fi W B

5.9 HFHEAEHEMRE

5.9.1 MEHN, AEERFNITEBIEFRERT EERAHBRE R I LRFE, e
WEmHE HIT—ENZE AT ER . LHEE.

592 REPN, FEESEBRNETTEBRES, BAEHESAFANERNEEREEL
SN

5.9.3 HAR A& TR =14 B

Hpr: ARG
Fe5 2 FR G
1 | AFHRIES 195,384.84
2 | NIGESEH K 14,987,086.23
3 | MR —
4 | R A 20,935,079.59
5 | NI EK 5,663.77
6 | HAbREK —
7| R —
8 | Mt —
9 it 36,123,214.43

5.9.4 A& HIRKFA B AL T B9 1 T R 5035 B 41
GEUAAL: NRMIT

P | s | BigrAER N SR E RGBT IE ] (%)
1 | 110015 A5 149,013,200.00 11.92
2 | 113003 CIMR 20 28,912,500.00 2.31
3 | 113001 HRAT i 9,165,600.00 0.73

210 U4t 12 T



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

4 | 110016 JEs &2 30 585,452.00 0.05
5.9.5 REPRF 4 BE P AERESZ RIS O HI 30
AT AR A SR T 44 B S A AN AE TR 32 PR 100
5.9.6 FRA GG ME K H MM SRR 5
H DY N SR AL, AR S A B B ok S () 20 T2 RS 5 T B[R] A A AR R 22

§6 FFBAEEHHRT)

ALy
AHR A B AT 4 A A0 i i 1,965,698,636.97
AR AS JBE G 5 I i 5,416,578.22
T AR B S AT 47 A0 738,074,438.15
AR BT G AR 2 AR B A A —
AR R B IR I 44 0 i i 1,233,040,777.04

§7 HMBEREFRRNEMBERRFER

AHREIN, AnRE QIEFR 5 eE BEE S BINE) A GME, /£ (b ERESR
)« CEBUEZFRD) « CUEZFEARY BRI EBEAT T W E Sz -

1. 2013%FL AR HkiE 7 (VI 2 S s A A G K Ae o IR I 5 08 J < 20 1 24 41 FE 8 7 1
E A

2. 20134 F1H10H 5= T (i
3. 20134E1H19H PR T (W
) s

4, 20132 20 Hkie 7 (Wb id B8 BT BR A 7 ¢ T HE R i s e 2 e [ 1
TR AR AT TR A PR 2 ) i< v 300 7 00 ) B AL BT B K A 5 )

5. 201342 ] 26 H¥kir 1 (A1 2 Sl e G K Al or AUk Zr R 08 2 S W AR S Ul W
(2013458 15) ) S H =

6. 20134318 #kig 1 (00 T WAl AL 3G IR Y AR AL 6 40 B A PR 2 v AR LAL O
ZInkE 4 I B RN ETE S A5 )

7. 2013312 H kR T (A 2 SRmg A g I KA AR R R I 7 L 05 )

8. 20134327 H¥fkir 1 (A1 2 SEug e g Y K Ai o7 AR JR PR 08 I 4 20 1 24 A1 JE R 7 )
JSEE D

SR P SN RS AR S R

]
1 22 SRS ARG AT 7 MY UE T 43 BE Hk 201 24F 25 47 S i

o117 4L 12



VA 3 22 SRS B A M (9T 7 R S e i 20 L 34 5 1 AR 7Y

9. 20133 H27 Hfkis T Wi 48 3T PR A W) O T I 30 0 P s a2 4 e v B TR
AT A BR A W] AR 2L TF AN N HFRAT 24 W A VS B I A )

10, 201343 H29H $its 1 il I 4 & BEAT PR A8 W) OC T 1 3 s e 2 ity
U S RE A A R 2 v Bk 0 e 0 FR O e R AL B B I A ) s

11 AEIN, AFER FEBEREHINEY FIRE A H A IE L 0 B & 4
TS RES =

§8 HENMHEZR
8.1 HEXHHEHZR
1. P ERIE I SR S AR 1 S0
2. WHIE 2 S R K TR IR SR B B e 4 A T
3. Wil 2 SEmE R I K A5 S AIE SR P R R S A AT UG
4 3 22 S AR AR 1 K AT TR S 5 8 i AR S W 45 B o
5. RIS FE AU BB
6. FEEFLE NS H AR BB
T A5 T PN R R 5 T A A

8.2 TRIBCHL A
T A BT X AR P 468 5 I A xRl L 41K

8.3 &P
PEGEH T BISE S HN L FEGAEE N 1702 1 P sl A8 3N 0wl 4 2 A [ 6 3 30
o FESCAT AR 5, Bt nl e A B 8] Py BUAS & 2 SO/ i B2 M sl 2 B
PEEF R ARG WA BE ], PTE A A
HARHLTE: 400-820-9888
Al PIE:  http://www.ctfund.com.

AR ST AR AT
—O—=#NHA=+=H



	§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
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.6 管理人对宏观经济、证券市场及行业走势的简要展望

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告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
	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
	5.9 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
	§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


