18 _SRARSHIEFRRES

2013 445 3 EFHE

201349 A 30 H

HEBHAN: KBEESEEFEERAT
HETEEAN: PTRHBITROERAF
WEXHHE: 2013410 A 23 H



KR8 — S ORATR A 2013 458 3 Rk iy

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FESHCE N E AT IR0 IR A RIARIE A & 4 FIHE, T 2013 4F 10 H 22 HEE T AR
I AR SHERIIAIR A G EENE, REENBEMAEERICHE. R FHERRE
ey R

G AR ARSI L SRR S 0 S N A B A PR 5, (HNRAEHE G — e

HE AN SO AR AR RE I BB AR, FBEH FEAE AR5 PSR B LA 40 B i A
2 SAINEEE VLR

AAR s I 55 BORER A H it

AREWIE 201347 H 1 HiE2%E 9 A 30 Hik.

§ 2 EEF RN

FE G HRR KEFZ SR ARS

S AL 080015

5o A 080015

Y (SR LT

ity VeS| 20124E7 H 10 H

e BIR B S A0 B 300 691, 184, 971. 56 4}
AHE G R LR G ORB SR, 75 A% 42 1) USRS AR UE A 42

7 HbR QAP b, S A IR B AN LR A I TR Wi 2 1)
=N
A K 4R FAE E LA 2H & ORI SREm (CPPTD AlIE: T B 20
HIRE NS (OBPI). HA = ZLiEd CPPT SREmE )7 TR Fa i

P AW e SN TP A BT LR, DR R TR CRAS 2 A A 4
M EAME TS BE B3 — HAR I E, AT SEI R 4 55 7= 7
PRAS SR (348 B 1.

NG Re 3 3 HERAT i AR fE I A e
A B I TR 5 3 0 G RS it Pl AR R 21 T s

AR AL 2 AR5 AIE (] B 2 A ) 35 47 A0 DA s 4 R A N 24 A DR A ) 3
FFA6 5 FR G B i N R SR, A2 R HLR

AL UN KBS E AR A A

HEEFEEN T EARAT It A IR A #

FEERIUEN TR E R RA RA A




KR8 — S ORATR A 2013 458 3 Rk iy

§ 3 EEMFRHEINESHERI

3.1 FEUFER

Bhr: ARt
FEM 5 Fabr WEH C20134E7H1H — 201349 H30H )
L A e s 5,926, 761. 17
2. AR -4, 956, 039. 06
3. IOAY- 25 5 4 A A A i) -0. 0063
4. ARG T 1A 710, 128, 509. 29
5. JARIE & A 1. 027

E: 1 Bk

KB T B AT
2. Ay RS LR 2013 429 A 30 H.
« AR ESEE AR FE R S AR BN . B . AN (NS A R EAR SR AT R

A G SHR PR AN EAE I S B NN 5 B S A I, TE B SRRl

KRG AR, AR A 2 S Bs in_EA 2 Se AR s Ui e -
3.2 &R {ERY
3.2.1 AR EHES M BREN K K H S F RN B s 2 1 B
X Mk & e
" YA HEE KR SRt | 2 7 4 B .
BB HEBK RO b @& s %0 @ngﬁ O-6 | @—@
HEZD
xiéiaiﬁ\ -0. 58% 0. 10% 1. 03% 0.01% | -1.61% 0. 09%
B30 11w




KR8 — S ORATR A 2013 458 3 Rk iy

3.2.2 BEE S FEMURES R THHEE KRS K F 5 FRLS LR AR
WRBEHI

S S T TS AR 15 il 30l 8 L A K A 2 4R 1) 1) S L otk LE

5.20% -

4.68% -

4.16% A

3.64% -

312% 4

2.60% -

2.08% 4

2013-09-01

)
o
w
2
o
o
o
=

2012-07-10
2012-08-01

20

20

E

L

AR U Kok — A Bk |

e ARG ERIE, ARGEHEANN Y HEE S RAERZ HEND N a S
HBIAF S A RINZE . BOMET AR, AT 15 57 e B BT G A 6 15 (R 265 1 DU T
Bl OV BBEEIEAT N SIREIA R E . BERSE H, ARSI~ E

LT 5 2 5 205

2 (=) %

§4 BEARE
41 #4528 (RESZEND

2 35 4 ) 4 2 T 301 I
. e "
ek & wam | menm | AR vy

PN B, 1978 4£ 11 H

2P, KA 2012 4 7 A A, I EEE.
ERAES 10 H - 9 £ LS S S ESUN
RUAIE 7 45 5% ¥, KA,

HEREEH CFACSE ERF VR 4k

b

paid




KR8 — S ORATR A 2013 458 3 Rk iy

B, RS T PIEE A
Hez i, [ HeEHARAR
€ M 2t 7 A DN ANE e A5
e B, 2006 4 2 H

TN Rl <5

HIRAF, WGATHE
o AR A B
o, Bnam, K
R B i
SHEAH, Kk
Il 4 15 P A5 27
BUIF SR 4% T e 4
ESZMERS . W
AT 8] 5 YA 28 3 A
W, HRAEHE
2, KERZER
IR A RLE S %
HeERELHW, K
B[R 3 SRR
B RNEH Y4
(AEe) #Hes
i,

T 1, RRIESLEA I WIREE B A Y IO SRR B
2. “UEFALAERR” o TS AL 1 SCEMAT A s GIEZRIL AR B R BI04
FHE
4.2 EENIHRE B A A2 S8 /F B FE LR

ARG, AHESE TN FRLIE GEF SRk RIS I (KA 5
IRATRA RSV S & A ) R A G, WP 301 TR DG RE BRI SR
R TR (0 U TAIE I RE 0™, PR PR R Bt s e AR A R %
KRR, BB E A AR 1T
4.3 A PR GETURH
4.3.1 AV 5 R KT

e

&

WEWIN, AFRRRSHAT (CQFIR TSN FIHE, ERTT. SRR RE. 5

A
PATESANIHNT, PR TIAHREAS, OFfASEEE. HRASG. FrEs /s gmA

WEICHR, A RIBER AR A AT TR, P B AL & S A Y

TV G LA FZERUR .
5o 11w



KR8 — S ORATR A 2013 458 3 Rk iy

R EGRE, ArTATHRERFER 2T FTRREHEGEE AT, SRRHGEH
TEHR R PR T R PRBGERE N, MOLERE A S TE. SRRASLEETHREER
I 2 )

LGPAT, AF|SATEFZ GHE, AR eEH GRS 5 ia—PITH L5 -
Lo K (a5 AN RE, NS, I EEER SRR N VFEHIET: B
HEZ Ty, RS IEST A OC TAR AR, RUESS AT A1

B EFAT N IS 50T IEAs, A F RS S, WA, KR (AR AR S 40
PIRLE, e, ISR BEARBRIEERASRE, FAT VIS, S 2w & B2 K
R, PREE A AN A R e AL S R AP0 A

AFPd % 4 NEEWEFAE A7 T EE S, PERM SR, sk, SRR,
RO 90%EAE /KX 1 H 3 Hy 5 HINAZ & BodAT T K, RIS A3 5 SR e 5
EAT N
4.3.2 R EIRZIT AHIE T

AIWEWN, AAFE A REAGSE RSP AN g, KRR H R A5
FRATH D R BT Gy B I AZAIE S 2 H A B 5%HIZE 5
AN, REDASEEA HEF BT 2 5 A i far s (1 7 H AT 8.

4.4 531 Py 2 OB SRR AN ML SR B U A
4.4.1 REHAEE T RS IEDHr

it 6 AR “BOR” Za, ARG RS IBOYRKEE. HENT A, B
SHEEEEE, H-SWinkAriisofdn, PRSI, & oAl R e Kk L7,
ez AR R 2 PSS R RATIT RS B WA, WIntE A IR, i AR A et
RABNPIR T BARE, 7 AMMREUZEFRE 6 AARKNE BT, e R BT
RTINS A T

ERBUTH, SEARXH RN 5 ez, 7 e EMGiagkestss, PR R
—EMRE AT BARGTIHIIESS . BRI SR, B AN E R ULBUR AL [ RRF 21 X
(5% i S BCA TS UK . i RIRE — i KA E A G EE, Wi R KT
FrEE R A B RAT 75 RIF B 27 fh U AT RIMEBGE LR . WRIER, s
AORFFREE, TR S Al et A AT B TP RS SRS M R T R A AR SE R I S
HN, FERANEA YK,



KR8 — S ORATR A 2013 458 3 Rk iy

8 Ay, SRATIE MBURRSL IR FF LA FIE M — 2t Beh R ek E4eRr . ik
SN AP S PR R I R R S B POl s A R R T Y, ia s
WL TR E . fE— RIS 98 Al 3, i FE0 BAT, 10 SR E il %
EAT 30bp VAL, B A% IR R

BN 9 Ay, WemEKEEWERT i, T HRRERE, firmsas 2
BUEBE BRI R . AAXT S 9 A4, EFUREE R ST T M T, 50 B BURAIE FRIZ R0,
ez % LA EAT N

4.4.2 MEHNEZS KNSRI

LA IR, ARESMHBFEN 1,027 7o, AR AR EIE K ZEN-0. 58%, AL
L AE G 2R 1. 03%.

§5 BHEASHE

51 {EMREESH=HESHEMR
P i H & ) i 3 MBI (%)
1| BEEH% 25, 247, 597. 55 2.35
Hop: S 25, 247, 597. 55 2.35
2 | BEEW s BT 976, 703, 940. 50 90. 81
Her: iz 976, 703, 940. 50 90. 81
B SRR SR - -
SR AT SR - -

4 })\ﬁ %FJE%I# - -

%ﬁ@%ﬁ
AT R FH A 51 44,228, 197. 52 4,11
HoAh = 29, 372, 273. 01 2.73
&1t 1,075, 552, 008. 58 100. 00
5.2 REMKRIBATW AR BERERHE
v eS| ARME ) o 3 S B AV EE LR (%)
N N NN - N1 4 1, 095, 309. 00 0.15
B | Kbk 902, 200. 00 0.13
c | HlEMk 16, 878, 676. 33 2.38
1. #7. RE RoK A= Rt B B
Dl Rl
E | Bk _ _
F | LR REE 1, 317, 600. 00 0.19

7o 1w

~




KR8 — S ORATR A 2013 458 3 Rk iy

¢ | ZiEEH . B 1, 036, 300. 00 0.15
Hoo| A RER - -
= BALH 115 BHAR
. e AR E BRI IR S 571. 166. 64 0. 08
A
7| &Rl 2,061, 312. 30 0.29
K | ik - -
L | AR AR S5 414, 400. 00 0. 06
M| BEEERF R AR R RS - _
N | KF L PREEA S LA E - -
0 | RIS BEAHARIR S L - -
p | B - _
Q | PAERMSTAE - -
R | Xt ARE R R 970, 633. 28 0.14
S | %E _ B
&1t 25, 247, 597. 55 3. 56
5.3 MEWREA RMME H RSB = 385 LB K /NHEF BT 42 B E#5 B B 40
. e . b 3G TR R E b
FE | BRI ik 2247 ik HE B ARME GB) WJJ 0
0
1 600100 &5 ety 80, 750 750, 975. 00 0.11
2 600837 S 60, 000 750, 600. 00 0.11
3 600511 | 245 By 40, 000 749, 600. 00 0.11
4 002202 G X EHE 100, 000 702, 000. 00 0.10
5 601928 A JE A 50, 000 693, 500. 00 0.10
6 600104 REER] 50, 000 676, 500. 00 0.10
7 601166 MAVARAT 60, 000 670, 200. 00 0.09
8 600522 iR R 60, 000 644, 400. 00 0. 09
9 000729 3HE FL NG 100, 000 643, 000. 00 0.09
10 601006 KZ ek 80, 000 582, 400. 00 0. 08
5.4 MEHKREGE BMORKHEHFRRAES
Fs 75 hh nRME O b7 3 P E ] (%)
1| ExfiFF - -
2 | RATE - _
3 | &Rz - -
Hrr: BURYE SR - -
4 | kiR 791, 731, 896. 66 111.49
Al G 3 R B - -
6 | FHIESE 150, 293, 000. 00 21.16




KR8 — S ORATR A 2013 458 3 Rk iy

EiR=20n 34, 679, 043. 84 4. 88
HoAth - _
At 976, 703, 940. 50 137. 54
5.5 MERIZA RMME SEE T =3 E A KD HEL KT L2 s Hr s B4
re | mmen | men | R | anpl ge | D Eeo HEES
€Y (%)
1 122117 11 [#E3E | 341,000 34, 614, 910. 00 4. 87
2 110015 AT | 350,000 34, 261, 500. 00 4.82
3 126016 08 4 | 340,000 33,017, 400. 00 4.65
4 126008 08 LiAfi | 330,000 32, 719, 500. 00 4.61
5 122596 12 Y981 | 300, 000 30, 750, 000. 00 4.33

5.6 R EHIRIE A SOME o 2SR 7135 L R/ HEA BO BT 48 B STRFIES B R

il

T ASFEEAR T AR RFAT B SRR -

5.7 #EHREA R E S E ST 3E I /N HRE R LA BOES B A 48

T AR SRR IARRFFABGLE

5.8 REHARARERBENRBH L A B LA
5.8.1 R EHIREFE ST R KB B 7 G A 28 4

TE: ARG I AR AT IR BT

5.8.2 AE SRR PR BOR
T ARG EEE G R PR E AT S HTRIR I B IR BT EOR .
5.9 IR G HIRAE ST FHE RS F OB

5.9.1 A H FUH R BRBUR

T AT G EE G R TR L) E [ U BT AR R EUR

Bewt, IMEART ARG

5.9.2 MEHIRFE ST F K E U L F Mt A

T ARG S I R BEAT [ FUR ST

5.9.3 & H BB R B R VRN

TE: ARG I AR BT B AU 6T .

» E AR TEE G IR




KR8 — S ORATR A 2013 458 3 Rk iy

5.10 B E A SR E ME
5.10.1 AR i I S BT AT A AETR AR AT EARTC & A0 I S SR B SR, ToAE R o G il
HEr—FE N2 B AT EDT. AT,

5.10.2 FEHBTHIATH B2, BINFEE G RIPUE R bR 2 A SR .

5.10.3 HAhBF=HIRR
T LR &8 (B)
1 A RIES 87, 344. 99
2 I WS IE 23375 5K 2,275, 370. 95
3 Mgl -
4 I IRCR R, 27,009, 160. 52
5 I AT HR I 3R 396. 55
6 HoAth S UAGER -
7 R 2R _
8 HoAthy -
9 =ann 29, 372, 273. 01
5.10.4 WEWRFFA I TR AR v F i 57 HA
T (e ] i %R e o) 3 S B AR L (%)
1 110015 F A5 34, 261, 500. 00 4. 82

5.10.5 R & HIAR AT+ B AP AR 2 PR 1B UL A UL
Vs ATE A AR 44 B S AR E IR L
5.10.6 FBAGH G FHER AL SR B>

W BT IE A MRE, S 0 A S AL R R

§ 6 JHHAESHHRS

AL
i 5 WA 5 A AL A 881, 056, 364. 17
i 5 H 2 4 A 4 00 132, 573. 43
P - T A 4 S B ] 43 5 190, 003, 966. 04
5 BASE G AR AL B 47 -
R B A AR IS A i i 691, 184, 971. 56

§7 ZEBENZHERTRERRA AR EEL LRI

T AR A o A B S A

2

EHREAREEE

%010 v 11 om




KR8 — S ORATR A 2013 458 3 Rk iy

§8 #AXFEZR

8.1 #EBEXMHER

v P ENIE M A A 4 S (R S A

v AR FE SRR RIER R R EE e S )

v (KRB R 5 RANR G RUES SR 3E EH0E i)

v (KRB = S IRANR & BUIE SR B B S 0 15 ),
NRFXE -SSR

6. FESEH AL BRALEE . B

7. FEEFRE NS TR B,
8.2 i R

BB AR T S A/ ST AT,
8.3 AN

(G

Pt A B S A/ B A NI 37 BT AN/ B8 BN IR A i s 91 5 1) 28 75
FESCA AR5, Bt v e & BRI 8] P BUAS 2% 2501 1 = R B2 BN

PR BER ARG FUIARER, FTERAREE AL

2 PRS0 EE: 400-888-2666. 010-62350088.

Mk: http://www. csfunds. com. cn.

o111 o 3t11

=

EEARAF

KEESEHERAA
2013410 A 23 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
	4.4 报告期内基金的投资策略和业绩表现说明

	§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
	5.8 报告期末本基金投资的股指期货交易情况说明
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本公司管理基金情况
	§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


