TR DR G AR TR 0Tk (LOF) 2013 4E2 4 847

HEBEEZOBESRIERERES (LOF)
2013 5E36 4 =FHE

2013412 A 31 H

HgE N eI AT IR
HEFRE N ATEMRATIRAR A IR ]
REEHHEM: —O—NFE—H=1+H



R BRSBTS % 34 (LOF) 2013 455 4 Z=F s

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
SAEE NATEARAT B A7 IR A AR AR A R E, T 2014 4F 1 16
H S T ARSI Fabr s PRI 8 4 G S S I 2%, PRUE A% A 2%
AR RGO B R T MRk B BRI
B A PN R LACSEAE SRS I SR 0 BR aE R 4 0 7, (HANR
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
AR IIE 2013 47 10 H 1 Hiigs 12 A 31 Hik.



R BRI G RS E BT E G (LOF) 2013 455 4 Z= s

& HEE i

B4R WEHEBRS (LOF) (Nfikk: £EEZ)
Fear AN 160311
AT A 160311
S (CyEe B b TR
Sea AR 2007 4- 4 H 24 H
A5 A 4 00 A0 R 9,772,510,039.53 4}
7t Hbr T SR A A 28 XU P T B T S I 4 i
(e, FFLRE.
Pt Hemg RIEGHG S G HEMATTIEE . BOREH IF

WERMLEE T, LWL, 2
TR B~ AL s, SEA e IE SR . i
FFEER TSN R, DA K R
HuPEARPE BT AL A XU L 3 i i

NG L A v ARFE G I SR 8 Il Gt AR U DA 371 300 Fi
K, TR B L g bR IR ME Sy B [ R
Ko FEMENC SR F =1 300 FREUIL AR %6 >60% +
ik FE RO R <40%.

MBS A AL St G, MR T 5T iz A
fpdkd, RTBEEREE, B TR M. 8
re S ) it o

HaFEHA e IR AR

e L IREUN AT ARAT B A1 PR ]

8 FEM SRR MEEEERI

3.1 EHI S FekR

Az NIt

TSR %45 301(20134E10 H 1 H -20134E12 31 H)
LA E S g 251,044,749.58
2 A AR -180,509,462.29




MR 5 R OB TR SR BB R G (LOF) 2013 4R 4 /iy

SUMACT38) 36 4 3 BAS A 31 -0.0181
AR IL G 1 8,370,732,373.76
SR IE G A 0.857

s ORI SHRRA I FA NN BT 5 2 A 03, oh A Sbrilic
AP EAR TP
OAH LI s PR R A IR SO « Beotiead . A OG22 efir i Aeshficat)
THERAR S SR LA RIARAT, ARG A E s Iieas n_EA I 2 et (A2 s -
3.2 HeaiiERI
3.2.1 FeE M AU E IR SIS R M St b R I 2t 4 1) LR A

| \ WEieR: | B
B | e | LR | kSR

e @fi@ﬁ “ifﬁ g‘g S | Mkl | 0-@ | @—@
" %@ HeZ=@

HE=AH -2.06% 1.08% -1.64% 0.67% -0.42% 0.41%

3.2.2 AFEE R VORIL G008 R v HE IR AR S K R L G LB e
i HRAR A L

RO G BIIE I R (LOF)
AR A B V(03 K 5l 257 AR A i % 77 s A A0S EE I
(2007 4 4 24 H#% 2013 4 12 J§ 31 H)

80.00%

60.00%

40.00%

20.00%

0.00%

-20.00%

-40.00%

"

2007-4-24

2008-10-24

2010-4-24

2011-10-24 2013-4-24

—IETREIRS (LoF) — RIEER RSz

E: H 2007 4F 4 H 24 HilZ, B CURHEFHRBHR SIS AR BiTmasm (EEEE
R A RE SRR L4 (LOF) R4 & H) AR




R BRI G RS E BT E G (LOF) 2013 455 4 Z= s

8 BEAMRE

41 LW (WIS NG &

B S SRy F2 \
W2, s EAREGHESLIYIR | EEM0k _—

R EE AT H ) IR
Jb 50K A 28 B o it

+. 2004 £ 6 AN
A 3 4 I E e TN
EHK 2011-02-22 - 9 e

N TR L
e N T
L PR PR EE,

I R 98¢ - W0 e < it
it LR A
fii o WA [ [ B

SR R A\ BT

5 [$H BH A2 2 1 2013-03-11 - 54F ZER4 T, 2009 4 8
Hezm .

HMANEE R4 1

AR, BT
[AINE: = 22 TEI/RLIN
S AESELE

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 BRG] N AR < 1 TR T (5 155 D0 P i P

AAREIIN, AFESE PR (PN RIS EREF SR EE)
CGUEZFHR B SIFE HINE) « QEFFRPHLEE A R A PO IR SR
W)« CGESEHEARIT RS MHUESIIEN RS TRFEL)  FeaH
AHARAT IEAEI, A AT B 5T 20 sy 20 S D BRI a2 Y
BBE, AEAR A BT KU B FEA L, O RS B N BESRE A w,
P R BT A 2 (AT
4.3 NVAZ G LI
4.3.1 X PA o I IIHRA TR O

AFEGAE PN — BT P A N BRI BT FE AL, ) I A 1T A1
P2 (R BRI RE , S RGN A5 AR A AT R A 5 2 AT o i
WA, AR RS AT T CUETFBETEIL G B W] 1A Hy il P 4 2 73 L) AN (4
L BATIRA W AP S M) FIRE o
4.3.2 FHAZHAT AL T



R BRI G RS E BT E G (LOF) 2013 455 4 Z= s

5 A A A R AR A7 A 57 AE AT A o

WA A, A I B AL G178 5 it A TFSEM TA) H IR 1) A8 By BAE 5820 [ o
JIAE Gy i i A 25 1 H SRS i 5% 1 B .

4.4 5 N JE 4 R F Tt SR AN G I i Y]
4.4.1 A I P9 B SR RUE AE 4 B

4757, [ERRJITH, SR AT T LRI AL A BOR, 1) SRR A,
KEZGHIRFIRD Z I, BN Tl RANES, %5 Rl Ak i s % i g 1)
WALy N7, SRR I AG IR ik, RIWZHIRE (PMD
N, AR AR S8 F T

A i 510, FRRTTHAERAT . M SRR R4 2R R R, BN TR 4
{E IPO BIVKs Tt Rt 2 1 5K K 0T s ) R [l JE K BB T 1T, SR HL, R
Wby ZETA, AR AR BORSEBER IR .

WEWIA, RIS ERH, Rl B2, i, WS OR IR, T
17— B BOR, R O HIRATIY Bt 3R T 2 e g, frh i &
PEATASE G PR T T R O B I P VA 1) XS
4.4.2 RN EEERNE SR

A 2013 4 12 J] 31 H, AIGAHIFE N 0.857 7o, Ak 5 W #lfE
FEK AR A-2.06%,  [F] Y2 EE AR HE RS 1% 00 -1.64%

4.5 IR FEETE . UESF T ATV A ) 22 e 2

JEHH 2014 4 1 Z=1E, [HBRJ7I, 56 A A BUR IR HeRATDRT X T i R
eG4y . ENJrT, AT 2014 4 GDP H5d H bR i E 4 7.5%
FIMERAC R, 1 ZRRERURANVE T REAR R BEAS , SO R B K SR IR BT L 3
PHLZS

FATH T RO 1PO ST 7 KB L2 AU o — 7 THT, B B A A T 1 B 14
IEE A B SR, RTINS e A PR R ORI B A
I, HERRAT A7 R ST T ROR ORI R, XA K
J A8 LE 5 4 ) AN I rh /ANNEA (B K o BLAINVAR A AR 1N B AN (R T v
KA LA Z4 oA 6 T 03 o BRATTRE R JEE AT 045 8 0 6 i 3 Jod 7 58 1) 4 )
BRI E R DB IE KA . 5358, S8 AT T2 i RARUE AT



R BRI G RS E BT E G (LOF) 2013 455 4 Z= s

M, ARSI 5 AR R P2

Bevtsams b, Oy, BATRAREL I RE “ B Ry B RORR BN, Sk
brdE, LOAAFEL 53— T5, FATTHRE SRS B BRI i S 3T ML M 2 W A
AN AR OP AL A 1 22 LUR T 3 BT, SQUE s ey R KT AE B BE L 25 BUXU o [
I, AR ARES URAT B AT, T SNl 5208 B A AT H R L2 o Xt
AU Ts ) HA S EASARAT Y, Bl PR D) G E BOR AR L 5 i, R
RPN L=

I e G AR A 05— BRI — (3£, A Kk (T R0

SEEATIR AT ONEERERIEER T M

DR LSRN IR PN S S S N S D] EIE
& REAGWE

o, BhEiafE, AT, B

5.1 EWIRIES T~ HAEHMN
ST NRTIT
g 8 A g i1
g T S
T HH A L (%)
1 G R s 6,852,876,069.42 81.35
o, e 6,852,876,069.42 81.35
2 li] 2 WAL A 725,938,709.80 8.62
Hr, ik 725,938,709.80 8.62
BRI
3 ST PR
4 SENIRAEE G il v e 539,855,574.90 6.41
s S DA P S N R B e i %
5 BATAE AR g S AT A 85,496,932.88 1.01
6 A 5 T % = 219,842,528.13 2.61
7 43t 8,424,009,815.13 100.00
5.2 A WIRSZATW A R BB R A A
SREAL ARt
. A LG i b
i R PN
AR pIZ il o TR E Bl (%)
A fe. MR B, ik 59,054,688.84 0.71
B N4 6,677,480.00 0.08
C rirlBEa|4 4,528,297,689.68 54.10




TR DR G AR TR 0Tk (LOF) 2013 4E2 4 847

D W AT AR B OoK A = L 247,520,035.67 2.96
E jeisiin4 70,945,823.00 0.85
F LR A ZE N 52,360,739.44 0.63
G IS AR IEBOLY 26,960,028.00 0.32
H A5 MBI - -
[ 5 BB RIS BB AR R S5 544,125,567.49 6.50
J xRl 621,636,809.52 7.43
K [ Hu =l 179,975,537.90 2.15
L FH BRI 25 e 5l 114,173,413.32 1.36
M REFRIFFEAE ARSI 59,622,372.02 0.71
N IKF S FREERI 28 e i 5 240,870,884.38 2.88
o] Ja ERARSS  A5 B Al IR 25 - -
P HaE - -
Q PARAE S T AR 8,392,868.36 0.10
R AL ARE MR R 63,943,076.80 0.76
S 5 28,319,055.00 0.34
At 6,852,876,069.42 81.87
5.3 A5 WIR T A SO o 254 08 7 A LeAgI O /INHE P (R i 44 I S 48 08 B 4
G NRmoc
| R | s | R o Ny B L
tefal (%)
1 600887 | fRFIMAy | 11,983,672 468,321,901.76 5.59
2 600690 SR | 21,297,397 415,299,241.50 4.96
3 600406 HLRgHE | 18,480,507 274,805,139.09 3.28
4 601166 MllARAT | 25,000,000 253,500,000.00 3.03
5 600016 RAEMRAT | 31,328,900 241,859,108.00 2.89
6 000625 | K“¥<#% | 18,907,906 216,495,523.70 2.59
7 601633 | KIR# 4,791,800 197,278,406.00 2.36
8 600518 | HEsEZyMk | 10,299,916 185,398,488.00 2.21
9 600089 FAR T | 15,967,410 171,170,635.20 2.04
10 000333 | MM 3,299,295 164,964,750.00 1.97
5.4 4R35 JHARIZGIF db Al o R s L vt 4 &
G NRmoc
e e R %ﬁ%;?ﬁ
1 EEP e 40,012,000.00 0.48
2 JAT 5 - -




FRORA B B 54 (LOF) 2013 4R 4 ZE s

3 SRR 378,850,000.00 453
Horprs BURTE SRl 378,850,000.00 453
4 f4ress 189,598,950.30 2.27
5 Al 3 % - -
6 HhO S 37,400,000.00 0.45
7 A B ft 80,077,759.50 0.96
8 oA - -
9 ait 725,938,709.80 8.67
5.5 A5 WRFL A FOAEL o5 FE 48 8 1+ B9 R /INHE 44 (R i T 44 1025 45 08 W 4
SHRAL: N
TR B
Py | igrag s 247K e (5K AP M ERER L]
(%)
1 130210 13 [EJF 10 1,600,000 | 159,744,000.00 1.91
2 130201 13 [#JF 01 1,000,000 | 99,990,000.00 1.19
3 130218 13 [#JF 18 800,000 | 79,496,000.00 0.95
4 113002 TAT AN 722,850 | 73,260,847.50 0.88
5 019302 13 [ {7 02 400,000 | 40,012,000.00 0.48

5.6 Tt IR F2 2 SR o e < B8 R LA R/INER A O 44 B8 SCRFIE 7

Eandiik
AT AR IR AR FFAT 98 SCHRFUESF

5.7 A WIARIL 23 SOy RE 8 B8 e FL A R /NHEA 14 iy A4 Bk 33 9% 1] 4

AT AR IR AR FFATBUIE .
5.8 A WIARAIL 3BT BRI 5128 S 1 DL i W)
5.8.1 it WIRARL GBI AR W DL RF A0 2 W] 40
A AR IR TC AR I B B 7%
5.8.2 ASEE AT IARII BT BV BUR
A AR IR TC AR I B B 5%
5.9 it WIARAIL 3BT 1 FE U 5248 Sy 1 Bl Ui 1]
5.9.1 AIYIH Y BT 5 5 EUR
RIS AR A IR TG B o B 8008
5.9.2 i WIRASL G BT I FE U DL RF A0 23 40
AT G AR IR TG [ o 0 B 808




R BRI G RS E BT E G (LOF) 2013 455 4 Z= s

5.9.3 A {57 ) BT £ B VPN
AR AR R T I R B %
5.10 HFEA AT
5.10.1 EMIN, RIS PSR ADQEEANE I EK, KRR IA 4
PSRRI 44 UE S (0 AT AR YT A P ) S S A, mA R A e )
—AEPNZ B ATFETT. AT
5.10.2 HEG BT AT 44 B AR HRE 5 TR 1 45 2 T 2
5.10.3 A FLAth - T % 4

Hhr: NREmoc
JE2=] 4 F% B
1 17 B ARIE 4 1,571,767.65
2 SCEZ5 37 K 203,290,115.10
3 J B -
4 R, 14,385,348.66
5 IS FR 595,296.72
6 LAt R -
7 Rt -
8 HoAtb -
9 it 219,842,528.13

5.10.4 JIRFFAT I AL T84 I 301 ) ) e i foi o W 4
SHERAL: NS

it ey
R ik 447k st |
1 113002 TATHA5R 73,260,847.50 0.88
2 126729 ME LA 6,197,610.80 0.07
3 110011 WA 545,630.80 0.01
4 110007 SR 73,670.40 0.00

5.10.5 JIAR AT+ 44 B A7 AR E 52 PR DL IR B
SAURAL: NIRRT

T IRER Sy | bR 1

1 rL:%E% > T rL:%E% k cz‘:‘%;ﬁ, Azls‘{ 0 H
5 JEEEARY | R EEAF A S i A (%) LI 52 PR 4 1 B
1 000625 | K254 | 216,495,523.70 2.59 | FRETE ARG

5.10.6 BB AL BT A HA ST 7 ik #




TR DR G AR TR 0Tk (LOF) 2013 4E2 4 847

T DY TN 5302 05 U 3002 i) T A R«
& FFBAEERBES)

AL AR
AR A5 A 4 4y A i A 10,196,156,595.92
A A5 I 4 47 A0 66,698,859.79
e AR S 4 Bz [m 47 400 490,345,416.18
AR WL R AR S
AR A5 AR 4 43 0 i 9,772,510,039.53

§ ZEBENGHERRSBRAEE S WY
AL ITE S e IS 47 7 e B A S e L

8 FHHREFERENHAEREE
8.1 1 I P 4R 1) - BT

2013 ¥ 11 H 29 H kA e L G BAT IR A~ 7] 2 i o

2013 41 12 H 5 H A At BB AT B2 i) 506 38 20 s U e 4
AT SRS AT B2 7] A ARHS ARG 20 HR W B 300 5 00 PR ) ol R AR R A 45

2013 £ 12 H 7 H A e RS AR A7 A .

2013 4F 12 H 12 H R A= IL S HA B 7] DG HE R TR S a8
S8 R R B4 A 5 AT B 2 W) A AR LA 92 0 v N 5 39 e 40 PR M 2l e )
A

2013 4F 12 1 31 HRATHEE G B R 7 OCTHE R i 40 il 4 2
e ] R ARAT I A BIR A R v R 2 A B B I A
8.2 HAtAHAH B

M SLE AT A W AL T 1998 4 4 H 9 H, &b [EHIE I Stttk s T
it A RS EL A R 2 — . ARLREREd R, et Bl I K
s Bl UM ONAIE B A AR, EFRE AR .. AR
FARBE A BN . B AESIE S B QDI BB BEp
HHETFEEEHAN, DR ER PR g RS SHREHA, &
T rlE EHE RQFI S A N AR B Gl 45 A ) V2 B A LA ] 22



R BRI G RS E BT E G (LOF) 2013 455 4 Z= s

2013 4F 4 B, AR EATRG R, RIS RIS, BN E
BV BRI R SRR B IR iR i, KU A B T R R G R IR 4 R A7 1)
PEHLUE S I S TR O G G T Ry, ke i 44h (% 2013 45
12 7131 H¥dR) , EREFEHREG A LRI A G R AR 12 KR T ACE AR
HHEE (R LR 95%) RS 1 AR IR A A 4F LR I E I K S A 29
IR AR A RS (B2 LR 80%) F 445 6; LA MRS A F LRI
KR 71 A RERE R G HE (RS R 80%) H44 %8 5.

FER PRSI, 4780, HRRIESRGE IR RN TR, BHRkEES
A G AEANE: (LD RS RRIEGM A6 TF S, 5 aEA
RS S 1E, AR EREE LA RE: () 98 TBIE sk
BATRIOEHE, REBENRLS 8% () MHREAAEAAT LTS T A
REAT 46 LI SRR F5 B 08 BE 8 1 e 00l 25 SEATHE— 20 1 Sl e AL B, A e
(RIAE T LA o

D £EYHER

9.1 Al H
9.1.1 H [k M S A L S X R R (0 SCA

0.1.2 (B EZ OB S MIFSRHE RIS (LOP) HEAR) |
9.1.3 (MEREEZ ODIESTIEHFHRE RS (LOP) L&)
9.1.4 VLR LA,

9.1.5 FEEEH NS FASHLAE . BV
9.1.6 FE LA AL &5 B AL Bk .

9.2 {70 A3
B AT R A BE AR 8 S 045 N BIME T .
9.3 &l ik

B ] B e PR BRE AT N IR BT S 9 A B 26 2 50 o A8 S2A
LA A, BT AR A BRI R) A HOAS 5 A SO R R B B A

e A A A T

11



TR DR G AR TR 0Tk (LOF) 2013 4E2 4 847

—O—WHE—H="+H

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 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基金交易明细
	§8 影响投资者决策的其他重要信息
	8.1 报告期内披露的主要事项
	8.2 其他相关信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


