ERERARIABRERESRREESE
2014 FHFFEREME
2014 £ 6 A 30 H

EEHN: BRI ST AR A A
FEEN: PEIERAT RO AR A
EHEY: ZO—P&E)N\H=1+/H

1o k2t it



1 EBERR

1.1 EE#RR

BN EF S HERORIEAIRE P GORAAE BB = SRR Bl K5
T, FEXT LY IR LS L YHEAA PR R S B AR AN ) B A VR BT . ANBAEE IR O
= U PMSrE RS TR, FHEREKEK.

FEHEE N B TR RAT A A PR A R AR AL A e, T 2014 428 H 25 HE#
TARME PSS FabR. PERI. FEESEEO . W EaTHRE . BRAGIREENRE,
TRIE SN BRI # SRR e KR .

BN RS LARELE - iR 5T 10 SR A BRI A 07, (EANVRIE RS —
F

&R A SH AR AR KR I B A R, B0 7EE 355 e S5 mT S A48 157
TEATE G IR S U0 S LT 3.

AR IS TRR G # 1t

AN AR AR LA E R R I, R T RN A, N
SERER A I

AEIE 201441 A 1 HEE 6 A 30 Hik.



2.1 FEEFEKREMN

2  HEF/A

HEEFIRR R BEAR 9 TR ) S
) W IR

B4 F A0 377020
ST 377020
BB TR
He A RARH 200744 H13H
S SCAEIUN AR S F A PR A ]
EEEEAN o [ TR ARAT A A PR A ]
P R T 45 A A A 5,761,619,640.35/
B g Al AR ANE

2.2 EH&PmuH

ARGEARRTHFERERTRAEAIHN EmAFE,

Bew Hix T4 i [ 22 5 AT ML RS AT R IR L &, I8 SR 5™
KPR E HEH .
(1) 2wt song
RS HENE B RE D, AEERERE “8 LR
5 “ETmE” MREENITE. BEEEHANENFIRT IS
Brif et b, PR B A KRS AT S IL S B A m B
DA BRANAS SR T FEEAT AR 52
(2) [Bl 72 Yo R Bt s

HER SRR ARG UBEEHR TN L, —RiERT, EeEHEAALH

PIBR KRG RCE, (EOyEE— PRI S, AL &R
NI E, AR SHE R IR RO E, AT RUE. SRl
S TR . fEFFRIESE b, ARG LRI A 3
IHTNEER, SiEGTEaY . BMBER ARG A
FACE PN PERE XA N 3R, H R e B sl PR
RSB RIS 34515 F B A B B B3 i




b G b s v TPIR300F8 H U 25 2 X 80% + _FiF [/ F5 Hit 25 % X 20%
e ARG RIS R 4, JB T U515 7 35 4 g v AU
X8 WA 2 AR ALE

A R A < i

2.3 EeEFEAMESITEAN

T H FHEEHA HEFLEN
K FRERESEHERAR | ELEEIT R ERA A
4 3 A
BT A T 2 HiT 021-38794888 010-66105799
B, T FR 4 services@cifm. com custody@icbe. com. cn
B RS HE 400-889-4888 95588
B R 021-20628400 010-66105798

2.4 fREMEHRK

BRI EER S IE RN | http://www. cifm. com

LI R
SRR R B SeEHEN ETE NI AT

3

FEM S IEPr MBS ERI

3.1 EESHHIEMM BT

SRRAL: NIRRT

3.1.1 HAREIEAFEAR WER (20144E1 H 1 HZE20144E6 A 30 H)

AHA O S B -264,203,956.84
ATRRE -1,063,481,415.97
TR 35 58 4 A 20 AR 1R -0.1761
AIAR G B E I K R -14.91%
3.1.2 BIREIEMIEAR REHAK (2014 £ 6 H 30 H)

HAPR AT A 73 T 25 4 3 200 0.0042
IR HE & 55 19+ 5,785,975,465.57
WIR B & BAHE 1.0042

e LA E eI et e S AR . BB . AR CAE 2 (B 22 3)
e ) FIERAH S 2% FG BORE, AR A el as in EA 2 et AR s icas . %
SRR X BERIE SR IAR 9877 B it rh R 20 BE AR 55 oK 23 BE A o L SE B 0 (R BRI

.

2. EIRFEE W EFRAIACA A NN 5 2 B 15T A (Biln, T A 1 H

4




VEIRETE 2 . LLR PR . BRI 0SS, T NS S SERR IR KT AR T T A B

3.2 E&HERIR

3.2. 1 e MPUHER KR RS RS LB R R K L&

\ 25 Y =53 75
) sty | PP gy | WHECE
i B KD KRt E 56 HES 25 R hR OE6) @—®@
@ " HZ@
EERON
H 0.88% 1.06% 0.39% 0.62% 0.49% 0.44%
TENEPN
E % ! 2.27% 1.10% 0.91% 0.70% 1.36% 0.40%
————
E AN -14.91% 1.33% -5.30% 0.83% -9.61% 0.50%
o FE—4E -9.93% 1.39% -0.72% 0.94% -9.21% 0.45%
=4 6.90% 1.29% -21.00% 1.04% 27.90% 0.25%
PR
[F] A= %k i 35.74% 1.50% -20.01% 1.51% 55.75% -0.01%
BN

T A G LG R HE DY PR 300 FEEUI AR ZE X 80%+ ik FE 148 il 2 2 X 20%.
3.2.2 HESERAEMURESHF R THFERKERZ) LH S5 RML S Bk
2R FHI LB
R ERR A T B ) SR A SR R
SUHFE KR 5L S A e R 2 s A Ho0S L]
(2007 %4 H 13 H& 2014 4£ 6 A 30 ED



-

| . !
40.00% 1|

20.00% { ||
|
|’ N M "1 f
' f“ﬁqﬁﬁﬂ ﬁMﬂMM )
I / J I f IJ"‘“'"‘l W ﬁu'rii .
u|\ | Nﬂl lmw w‘l'tlu FM'PH‘ 'va‘ JH\'I"L J“Iﬁ |.

\ ah, J[ I WJM “J‘r‘v\‘ ‘rL"J.\.ML

0.00%

-20.00% hl"ll

LJ‘I ‘ |
1’ Ii'l .‘lh‘hlal

-0.00%

2007-04-13 2008-02-13 2008-12-13 2008-10-13 2010-08-13 2011-06-13 2012-08-13 2013-02-13 2013-12-13

|— HEEEnRSIRE —EaEiE|

W LARSEFEME N 2007 44 H 13 H, EUREFEEBCN 2007 44 H 13 HE
20144 6 H 30 H.

2. AKAHAME 2007 4F£4 H 13 HE 2007 £ 10 H 12 H, @O RN G- E
EL B B AT S S A R E -

4 BEARE

4.1 HEBFBEANRESLEEN

4.1.1 EEEEARKAEEESNZLK

AR EERR L G A IR ) 4 b EIE SR I B R L ke, T 2004 45 A 12 HIER
BT A H B EFRMER R AR AR (2007 410 A 8 HE4 N “ LigERMEIEERA
a7 ) SERBER (EED AIRARG AL, ENEAN 25 (T NRT, VENH
. BE 2014 4F 6 A, AREHREGHA =+ TR, BOITBEEESE, aalk: B
FERR h [E ARSI 5 R B EAEEAR BT i Ik i . b BRI IRV B S R TR 5 R 4
RS SR A ROE A A S R R K e B I B AN S A . R
W HREN SRR I B e . ERERR I R A R A SR 4 R A . R AR U P4
RE AN I R N I S AR SRR T e . R EEAR Al i R AL UE IR 4 T
Ber . FRERITIA S AN T 3 S . BRI R B AN S R e b
PEEAR R BRE X T B ANIE R R S . R IR BEAR B sl I AN R R R e R
MR R 7 U SR A BT B G AR BE AR AR BR 0 o i SR A SR S R . B RRBERR R BRR



RBVRBCERNE IR G EARER D LD R O BRI 2 s P BEAR e v 9 iR
FUSARBOETF I BT . EIRERAZ O IR R RIS 5Bt ik . R IREERR B SR A i 77
RUEZR R R . EAREERR AL 30 B RUE R R B . R A B ) B R SR %

T

v

\g

P, BAIE 180 e DUEEAZ 5y BT I s R B 77 #5984

& ERERR I IR A IR

PR EREERS S e MU O RS R e s SR BEAR LR [l i VR & IR S 5 52
2

B, AR ) ) RS I EIR A ISR BB

BRI A 5 LI T B B

e, ERBERIZ OB BCERNE S B R G . R R A T SRR A R 5 B R e B
BUEARMEAR A G155 BT BB 2
4.1.2 Z2¢2E (RESLE D) kESZEBERFE

24

i

g

%

S

A)

EARFE SRS G 2 (BhED

JIRR

GRIASE

AL H ]

UEFR ML
IR

B

EFE

PN
23

2008-09-27

15 4

N A i A N
it (EZ) B%ikdz
WEFCTRETE 51 . AR FRIE
77 UE 75 % % 3 |l w4
B, BRI R AR AL
IEFREESESEH
Bh¥EE, 2007 &£ 4 AE
2008 4 4 FAF5 FeiH 2%
R A S e S
HH, 2008 4F 5 HMA L
PR & E AR A
"], 2008 4 9 H i
RN T IS
LRI A S e ks
P, 2009 4 4 H % 2012
12 H[FEFHEAE E#
JEE AR BAT JR 3 I SR AL UE 23
BREESFEEH.

Jl kit

A GHE
24 TR

2012-07-27

74

WA RS TR E R
LA, EE M
21t (CPA), #H %
O EH AR (R
S£HD MM, FAE
Fy ARRANE 4 Mok
Ji. 2010 4 8 AMA L
PR S HA R A
", BETER, fi




LIS A ORAT M
I se AT

T 1 ARBUE SUPATES A H IR AR 20 7] ok 52 5 A S A H AT AR RS 3
2. EFF M) & SCEMAT I o GIEZRA LN R BERE A FINED HIAHRIE

4.2 BEANRE A S ESBEEATE B

FEARE AN, FG 8 P AANFAER T IS MHRTA AR AT ), B sttt e
A NBR ot AFESEHANET T GEFREHEEER) LHMAE GEREM. (k
BEMR N T3 IR RNE SR B IR SR G A ) BIRUE « R 2 PR 3 41 & 1 L
WG T BB R R R IR, SR 0E LLI T & 2k 5 R AR L 25K

4.3 BHEANREPNATZ S E LT TR

4.3.1 AFRPHBEHRATHS

W I, A/ AR BRIV S CESRL U 4 T A ) A 42 SR A S L)
SR HEEAA A 70 /A A2 5 RO % VIR, PTG B b iR (2R — 11
R i 52 S, S RGN TR 5 107 AT 22 ST RIS BT, DL
(A A TR A A B AL G ERERL, TESAMNT, BVRVRE, SE ST o P4 1
ARG ST B A TR 65

X T A2 BTNV, A FRATHEAE e, R L8 0L Sl —
S50, IRIIOLE o LA R JRUNICE 36 S LA I AT 4) RS 5 s X THRAT AL 7 1
VRS, A B TR 5 F AR, PR BT TR A B A A ot
X AT, KA TR ILG LB SR SN, ARLAR RS e 4k
XA 5 5 BT A T AT

A S0P, IR R L A 2 T 2 4 2 B M X I 2 5 L 52 3 2 5
PHLRIZE 55 0 S MR AT, R A A T8 AT HE LR WL«

4.3.2 RERBATHIETHY

HRE I, SEIERTAE Sk A2 SHI L 48 5 VBRSBTS 22 5
fih.

BT 8 L4 5 S22 58 7 A TR S50 ) LR 142 5 A 10 0088 5 BRI T 25
4 A B ) S T

4.4 EEANRE A ESRE R AN SR I A

4.4.1 REHAEEB T RIEABIEDHT
BEN 2014 SRR, W A BTIRRES: T RINE S TERRBE. ERAEEReAIN

8



fE AR, UEIBR . B IRSS S BT IR S AARR B 2 2 T I N R G Iia s, 1
TR 2 VR PRI A DK R A A TR E R, PSP IREEGATIL,
FELE RS VN TR AE TAVERBIEN S, £ EEERIH G AT, HILERIR
Hu ] 7= 5 5 IR IR 15 0 e B A R IRBEAS %, (HSE B IR R U R AR T i 2 5 4k
(] A (B ) R A AR 2 o AT AE bR EERS SR A G50 1 — e T, JER 1B
2. 2B BT A R, HRE VIR S I E AL R LR AR SRS T — 58
FIRR, (Al TARS K ECRA N A S RIAE, WIS G AN R .

442 MEFNES KSR

AR AT S I 2R 14, 91%, [V SR HL B L v Wi 25 26 -5, 30%.

4.5 BEANEREH. EFHHIATWESKHERE

BENTFLOR, EELERBURIMECRIEN T, FEZ5 I T B R s a4,
ESE I B kA B T EGE A I BORRC &, KR BOWR R Rkl o AT G FER
ELLT =05 ISl e, H— A& i B st d 25 17 H R A BOREORRE ) B 22, (R
HAR BRI e 2 18] AT b B 24 =] 5 FL Ui A B2 245 55 K0 9 ATk A 3R 075 HLBE™ i fi ke &5
WIRFI AT BamRNA LS . MEIRH RS BAERKEI AR .

4.6 FEANREHAZEMHEREFSFRE U

AN A EM 2 TR B e 2 T 0T, R RENEEEIRUE . e E TR
RIZI5E , I 5E 1 A B 3 Bt 0o i e AT 2 TR SR 2 S IR BN A AT B
H 2 PRAE S A A 2 TR SR HERVE o JE G 2 THIRN SR B 2 e Ml BERS AR O AT
Zelie AREIROL TAEEER G2, JHRTARCFEIN . fEE R SRR R A R EBE .
BREK, Beaih NREHEETRAST AN GEH, MR R B+
HHIESR B AT WA 225 o A R AE 2R L A (U R L, PPAS e AR A 2> Fe AN
FEME. A BRNEE RSN EERR, SIMHEZ AW S50 EREF G ER
ARITFE . AR A2 5T AFAEART B AR 2 vh 2



4.7  BEANHR Y N EERE D B IE L

AR AR < R St A 73 P o

5 FEARSE

5.1 WEHANEESIEE ANBATHEBLEY

RGN, AEEEILE N EBER N T30 ) R AR B R e T E A
FERG Y QEFFRBE R EE) MHAE IR & & R A RAUE, AT 10 3 3 &
WAFREA NMEERAT R, EAERPUSTIHIEAT 7R SIEE AR L5

5.2 FEANREHASESHFZEMMTRE. $ETHE. FEIREERK TN

AR I, AR N R S S BRI R R N BN —— R & A
PR A FIFE_EHEEAR N F 80 J SR RAE TR R BB G MR B IE A L B B E T 5 S Al
H T [l AR T B FE G S TS AR R b, ANAEAEAR T8 35 2R e R A AR 28 AT
£ 5% T IS AL IR & & R A BT o AR A, EHUER A #3071 Bt
UEFF BT FE R BEAT R 70 B

5.3 HEANFLEREREFTUSFEEFABTKNEE. EHATELRERL

ASFEE NAIFT 1 A5 BE AR I i e T R 2 ) 4 1) A o (1 _ B 50 EEAR P 75 30 0 B S I
F GG 2004 AFR AR R I S e bR . ERIL. PR ECIESL. MR, &
RAHEIREFNERAT TZE, DENERS. R,

6 FEEMFIRE CREH)

6.1 BERAMR

Stk BREER A T S AN R R A e
Hs#uEH: 201446 H 30 H
wAz: Nt

10



o s AHAR EEER
201446 H 30 H 20134£ 12 H 31 H
7O
HATHEK 6.4.7.1 181,007,593.53 183,592,728.12
Al 8,018,822.05 26,077,061.20
17 PRAIE 4 3,677,699.49 4,592,912.89
TR R 6.4.7.2 5,565,519,320.46 6,833,387,624.38
Hrpe R 5,365,048,320.46 6,565,097,624.38
Fe - -
figr 4 ot 200,471,000.00 268,290,000.00
PR SRR - -
Dl L v A - -
RS vt r= 6.4.7.3 - -
SENIRAE Gl % 6.4.7.4 99,760,349.64 650,000,000.00
SR Z7 7 S K - 112,303,245.91
SR S 6.4.7.5 3,541,515.01 5,687,380.83
IvAdile ] - -
JREYAT U 35 2,149,981.05 13,028,879.77
T AL FT S B - -
HAh = 6.4.7.6 - R
AaseaN 5,863,675,281.23 7,828,669,833.10
SRR S Wiy ARR LFRA
20144£6 A 30 H 20134E 12 4 31 H
i foi:
T K - -
A2 5y 1 4 Rl 6 £ - -
AT A 4Rk A fiit 6.4.7.3 - -
Szt (90 4 R % = 2K - -
AT UEZ7 I K 53,477,910.89 95,634,338.94
JSE AT 82 [B] 3¢ 7,640,973.11 12,662,004.74
I AsHE FE N F 7,099,295.62 9,727,510.36
AT 2 1,183,215.94 1,621,251.73
LA 5 AR 2 9 - -
IATAE 5 B 6.4.7.7 7,821,013.21 8,779,130.96
I AE A B - -
JE A ) S - -
AR - -
16 4E BT S B 97 5 - -
HAh A £ 6.4.7.8 477,406.89 711,847.80
ffii &t 77,699,815.66 129,136,084.53
R E R
S L 4 6.4.7.9 5,761,619,640.35 6,524,432,674.78

11




A R 6.4.7.10 24,355,825.22 1,175,101,073.79
B &N AT 5,785,975,465.57 7,699,533,748.57
G AT & B s e 5,863,675,281.23 7,828,669,833.10

vE: EHILEH 2014 £ 6 H 30 H, EEMEFIFE 1.0042 76, FEEMmELH

5,761, 619, 640. 35 1.

6.2 FliER

it EHRER N S R

EFF B A &

ARG 201441 H 1 HE 2014 4E 6 A 30 H
Bfr: ARt
A5 4 RE AT G HA TR
m H MHES | 201441 H 1 HE 2014 | 201341 H 1 HZE 2013
F6H30H F£6H30H
—. A -971,987,001.73 1,811,746,798.46
LRSI 7,166,781.60 6,599,701.76
b A7ECORLEIRN 6.4.7.11 1,465,114.42 2,050,929.60
e ISYVON 4,493,047.65 4,216,575.35
- SR S 1 | DN '8 - R
A
SENBRE R =N 1,208,619.53 332,196.81
HAhF 2N - -
2.8 B aR (HALL«-" SHA1D -180,653,121.15 957,591,147.74
Hrb: RER TG 6.4.7.12 -206,731,912.22 920,727,806.97
B ptias - -
s BE i 6.4.7.13 248,390.00 -264,400.00
P PE SRR IE 2 Uk - -
ﬁﬁ
i il - -
i TRz 6.4.7.14 - -
JE AL 2 6.4.7.15 25,830,401.07 37,127,740.77
3ARMEZI . (FRLL | 6.4.7.16 -799,277,459.13 846,836,121.07
“.r SIEA)D
AT s (FRLL “—7 5 - -
HA])
5 HAMYN (kDL “-7 S | 6.4.7.17 776,796.95 719,827.89
51D
B: = BH 91,494,414.24 97,726,152.00
1. EENHREN 47,909,360.67 54,266,316.45
2. fLEW 7,984,893.53 9,044,386.05

3. EEARS TR

12




4. oA 6.4.7.18 35,241,158.69 34,177,998.50
5. FESCH 118,636.99 -
Forp s S HS (R0 4 R B 7 S HY 118,636.99 -
6. HAthkH 6.4.7.19 240,364.36 237,451.00
= REBR GBS -1,063,481,415.97 1,714,020,646.46
%ﬁﬂ)
W PTS BT A - -
M. HFE ETHU “-”7 -1,063,481,415.97 1,714,020,646.46
SEFD
6.3 FrE&ENEE (Bl TR
it EAE: RIREER A RS IR AR T R 4
ARG 201441 H 1 HE 2014 4E 6 A 30 H
s Nt
N
pijif | 201421 H 1 HZ 201446 H 30 H
SRS R4 ECRE BB AT
:f WA AR (B 6,524,432,674.78 1,175,101,073.79 7,699,533,748.57
SiHE)
= RSB AER
FEIER T (R IF - -1,063,481,415.97 -1,063,481,415.97
D
- ARIRBE Sy AL Ty
ﬁEE'J;EQ BEHE (5 -762,813,034.43 -87,263,832.60 -850,076,867.03
fHpRAEL “=7 SIEF)D
o 1B SR 206,426,183.73 15,913,603.51 222,339,787.24
oS 4EIE= -969,239,218.16 -103,177,436.11 -1,072,416,654.27
V. KRR HBRFE
N J3 B R 7= AR ) 4
WA G I D L ) )
“-r SIEA)D
- BIRFTAAER S (B 5,761,619,640.35 24,355,825.22 5,785,975,465.57
i@ﬁ)
AR RETT LA R
W H 20134£1 H 1 HZE 201346 H 30 H
SRS R4 EeFE iR BN E T
:f FRIHARE (B 6,789,005,370.69 -439,969,383.70 6,349,035,986.99
G AFHED
— AAEEREIEN - 1,714,020,646.46 1,714,020,646.46

S IHEA AL CRIIR

13




LER

= RSB S
RS E RN E G
D LA <=7 S

-332,929,194.98

-38,627,142.96

-371,556,337.94

Horbre 1 JEGHIEEK

844,408,495.24

114,066,390.31

958,474,885.55

2. FEA TS A 2k

-1,177,337,690.22

-152,693,533.27

-1,330,031,223.49

UL A G A
NS BRI 72 03
B ASE) )
“" B

fiv WIRPER . (G
SEAFED

6,456,076,175.71 1,235,424,119.80 7,691,500,295.51

A5 B I 55 328 FR AL R 4
ARE 6.1 £ 6.4, WM FHTHIH T NEE:
HEFH AN SWEE, FESFTEATAN: BHEE, Syt ki

6.4 IEME

6. 4.1 FHEFHAREMR

IR N T IR AR SRR R A (DU R AR ARG ) &b BRI B R
e (LUR AR “HEER 2" ) IR FE S5 [2007] 25 091 5 (ST [A & EREMR AN T30 71k
SFANE R RS FENME) ik, B RIS IR A KR (R N RILAE
UFFF R HESVE) A1 R BERR A T2 SRR ANIE S R I S I A ) ST ATFSEE. &
B ARARIFRA, FEPRAE, FRELEENAF NGRS EHLEEART
9, 884, 050, 624. 48 JT, M2 AKIE R THITF ST Py IR 7] % H27K T8 R 567 (2007)
55 046 SIG TR T LAAE. & PEIER &R, RBEER A 3 7 RN F 4% 0
SHEEGED) T 2007 4 H 13 HIERAER, HE&E R A8 15 S 0 5L 3N
9, 884,799, 607. 98 i EE A, H A AT G A ST H 748, 983. 50 (B An Al AKE G
G NN FIERIE S AT IRA R, A AN E TR RA A,

AR (e N RSLRIERE S 4 0 R i) A R BEAR 9 75 3 0 i S B 55 5 ot B 4
SEFY WA RME, RHESWHREIEEDYAE RIFREMEN SR TR, % ENRERT
EHTRIEEE L i REE B RN 2 VAR A B i HAh S TR AR SR B A
£ R B SR LU A SR G B P ) 60%-95%, i Bl4 KL e ARl T H N 0-40%, JF

TRIFAMR T R T HHE 5% BE 2 H A —FE N BUF 7. AR E S

14



P AR BAT L A I F Ak, 80% LA b HIARIN B SR AL B & 1 LR B 5 1 i € Y A
Ao ARGHNVSTHBIEHE Y IR 300 SR AR X80% 4 _E ik [ 4R Bl ai & X20%.

A SRR AR RS TN B R A A R A W) T 2014 4 8 A 25 H itk
it

6. 4. 2 £THRR B ZEAmk

ARG 25 R AL I BGHT 2006 4F 2 7 15 HAUA Y (A b2 vHE ] — B AAE )
A1 38 TUHAR 2 THHEN] . H R AR A A b 2 THE I R 8 e Ak 2 T vHE U R LA A A
KR (LR AEFR Al THEN” ) o R EERS S GIEF3% 5145 B9 XBRL 15
PR 3 T R E MR E ) EREF R RS i ) GIEFR R B Eosith
BEN SRS  ERERN TR IR RS G ) MR 55k R MHE
6. 4. 4 PR H EHIE 3 R AT A SHUE S 70 V8RB AT b SE S5 # A m f

6. 4. 3 YE AV ST N K AR SR e IR 75 A

I 2014 4 EAPFE N F IR SN2 THHEN R ER, S, SR et | Ak
2 2014 4 6 H 30 HEWF SR 0L AL 2014 B4R E I AE UR MR i E AR S IG5 A %
HR.

6. 4. 4 AR EBRAMSTHBOR. STHETHSRIE—HFEEREMH—BURH

RIEG AR E W THRRICR ST EOE . Sttt 5ol — HIFEE ik —
Y

6. 4.5 TFBURNSTHETHRTE DU ZHE IER UL E

6.4.5. 1 THBRARTE MU

ARG AR E IR KRS T BURR E.

6.4.5.2 THETHARE I

TG AR E IR KA TR

6.4.5.3 ZHEEIEKHH

AR B AE AR A AR TE 20 I i 2 H 2R T IR

6. 4.6 BIIR

PRIEIAEGES s [F KBS R RL[2002] 128 5 (ST IFGRIE S35 98 58 4 A SRS ) 8t
IR BL[2008]1 5 (ST b ARE TR BORAE R MHL[2012]185 5 (kT
S b 17 2w R AL ZE A AN N T BB A Ok i R E ) S FLATAH S BLVE AN 52 5%
BfE, FEBIHIRWT:

15



]

(D) BUAT RS SRR AR TEWBIENGER, AEBCE LR e T2 EE
IR I ZE BT IS T RS AL
(2) e MIEFR T IS IHON, B35 LR

i E N, IR
RN, BEFHIALE N KON, AR AL AL

(3) A HUS AL B MU O, B AAT 10023 (0 A AE i 2 < S AR IR AR ARG
209N NP Bi. B 2013 4 1 A 1 HE, xtke M\ b A F RS KBRS, FEOH
BREE 1A HLA G 1A ) 1, BRI PG 28t AN RTS8 #5BOHIRE 1 4 H
PAEE 1T CE TR, Ed% 50%TE AN NBUITRET FFBOUIREE 1 800, 2% 25%
TR NS W R RAT I B AR IRER, WEEIES IR 2RO, 4218 E

RHETHEBL, I TR B ARAE PR THL, ARSI BRE

ZLRMON 2R 228 ok 50%

TEARNB PG E. R348 —i&E ] 20 B THIEN AFTA8t .
(4) FEE B 0. 15HIBLRGIIEEZ H BIERL, SRR AMENUBER AL 5 BT

T o
6. 4. 7 KRBT RHR

6. 4. 7.1 AR &AM R REFABEARFIF R RIIRBTT RAEZLAITFHR

T

6.4.7.2 AR EEESRAERBIL 5 K& KRBT

RIKTT B

ARG KA

BRI G AT IR A A

FEGEIN . ENEICH ., EEHENY

o [ R ARAT ety A PR =) (7 B R ARAT)

HEIEE N FESAUHPLAY

T TR RIRAZ 5y PILE IEH MV 55-¥6 Bl 4% — i b 2% T 32
6. 4. 8 AR K LEEREAT LSRRI ISR &2 &
6.4.8. 1 KRBT X H B ITHATHIZ B

To
6. 4. 8. 2 KB IR

6.4.8.2.1 H&HHH

B ARt
A A AR L 7]
T 20144F1 A 1H E20144F6 H 20134E1 H1HZE20134E6 H30H
30H
\,ﬁ > ) Ay y \'A:'):'
ziﬁimgﬁﬂiﬁmE 47,909,360.67 54.266,316.45
Hrr: AT EYLITE P 7,343,103.32 8,344,762.23

16




| 499t

TE: SO E BN BRI S BAT IR A R AR BRI AT — H 2 e 5™ 1A
L S%HIEERE R IR, ZBHRITERAAK, @A HiFEARy:
H & BRI = AT — H 3 e 507 1 X1 5%/ 9 R EL.

6.4.8.2. 2 &I EH

Bfr: NRMJt
ENY AT G TR
miH 201451 H1H %£201446 H 201341 H1H 2201346 H30H
30H
14 ﬁ > N %{\ W D A
i;ﬁﬁiﬂﬁ @ NI 7,984,893.53 9,044,386.05
[ERUA

VE: SUREEIEE N E LR aRAT AT SR 4 a0 — H 2 & %7213 E 0. 25% I3 R 11
2, ZHRESA AR, %At HibEA:U08:
HALE =01 — H 34 % 7= 13 {E X0. 25%/ 299 R E.

6. 4. 8. 3 5RBOTHATHRAT H LTz 5 (& EIW) X 5

T

6. 4. 8. 4 FARET BEAEEHIFI

6.4.8.4.1 MEHHNELSETHACHERARERELESNBEN

T

6.4.8. 4. 2 MEYARBESEHANZ S HIFANRET W EAE S KB

T

6.4.8.5 HKETRE HIRATIA S RBUK BB BRSO

B ARG
3] AR G A ]
KT Iy 44 20144F1 1 1H %20144E6 30 H 20134F1F 1H 5201346 30 H
WIARRH ELIRISERON WA R W ERIRISEION

o [ TR AT 181,007,593.53 1,217,805.63 |  149,643,265.99 1,863,386.11

T AT A SITE AP E TEEATRE, RAT FNLRIERT R .

6.4.8.6 FESHERHEHANSERETRHEHIERKIHERL

T

6.4.8.7 HAh BT 5 WU BB

Teo

6.4.9 HK (201445 6 A 30 H) AESFHKRIEZRIESR
6.4.9.1 FIAWHR /RIS T BRKEA KFE 2 RIES

17

EHEAL: NRMoT




6.4.9. 1.1 ZRIUEFHIHEM: B2
” . X . miE | s
e = R T i W S ﬁ; PR wAk | &
i | wf | R | EH | | | e | AR | A |
=
AH |V
002353 2014-02-14 | 2015-02-17 B
ety RAT 69.98 4025 | 1,720,000.00 | 120,365,600.00 | 69,230,000.00
\
- |V
002353 2014-06-09 | 2015-02-17 | ®AT#:
Bty ” 40.25 860,000.00 34,615,000.00
EiES AT
300006 2013-10-17 | 2014-10-20 5 25.10 27.91
Zil RAT 500,000.00 12,550,000.00 | 13,955,000.00
VE: A DA G 44 SO RS20 P, e B B3 T — 5 2 AT 3 i H e .
A A N — R N B IS B3 AT A, AR 4 5 bl A &) 28 1T B i3
5E, EF TR R NG il REEANANREES S B WIREFH
B, MR REC H 208 L1 H 2 [BANRE B A% ik. tealh, HEEnTEAR e REE, AW
A ENEY & (BT A FNESR KATE BLMEY IVEAEA T RATIREE, FrAE R 22 5 kAT
iz Hil 12 N H WAL,
6. 4. 9. 2 BRFFH B E IS SIS 2 MR =
AL NRTIT
JRe 2 i 15 it EiPN =3 =3 EiPN EiPN
A5 SR 15 R H JR A f=XIEN H 3t FFH BE (B A B i B #/iE
B A
AL N E
000925 2014-03-27 13.40
H KEF I 2014-08-22 14.74 | 2,000,000.00 | 20,126,888.14 | 26,800,000.00
A i AR
002707 . 2014-06-13 | 90.00
itd FrE 199,931.00 | 17,429,764.65 | 17,993,790.00
TK B H AR
300351 2014-06-23 | 25.10
8 FrE 2014-08-07 27.61 5,897.00 138,579.50 148,014.70
VE: RIS HE 2014 4 6 H 30 H1ERFA LA R R A A i E KT A] 877 A2 55 K520 T 4%

BTSRRI ZE, 1% 2 22K E AT AT I BB e, 258 5 ATt S .
6.4.9. 3 BRMSRIER AR 5 PIEANHEH KSR
6.4.9.3. 1 AT ETIHMIFERY

T

6.4.9.3.2 G HdsERY

T

18




7.1 HRESHEFHEHEN

SHEA: NRMx

o) HH e o 35 4 R B 1 Ll A3
%)

1 B 5,365,048,320.46 91.50
Hrpe K2 5,365,048,320.46 91.50
2 [it] 5 YA e 52 % 200,471,000.00 3.42
Hrp: fige 200,471,000.00 3.42
BE S RFUE SR - -
3 Dt L5 gty - -
4 SRMTA SR - -
5 SENIREE G Rt 99,760,349.64 1.70
o S IR0 ) SN IR A 4 il - -

BEr
AT ARG E &A1 189,026,415.58 3.22
HoAth % T 5% 7 9,369,195.55 0.16
it 5,863,675,281.23 100.00

E: BHE 2014 £ 6 H 30 H, LIEERN TN RERESR R It &% PR E N
5, 785, 975, 465. 57 G, FAMBFUAE R 1. 0042 76, B MEaE R 1. 3523 TT.

7.2 BIREATLISRBERRAS

SRR NRTIT

. e e o J A T R E
R e A E Wl (%)

A VSO NN G\ [ - -

B KA - -

C i3 M. 4,744,294,457 .41 82.00

D 77 7. BRSO A = R - -
DA%

E fEisiin 5,664,000.00 0.10

F LR T 3,722,417.30 0.06

G b N il a4 - R

H fErg Aol - -

| AR BAEAUE BRI SS 289,855,553.82 5.01
Ni%

J a4 - -

K s il - -

19




L FH BTN 55 M 55l 94,436,863.74 1.63
M BEEH A AN AR S5 - -
N IR IREEAI A FL it i F 227,075,028.19 3.92
0 JE RS BRI AR AR 55k - -
P #E - -
Q PAERGES TAE - -
R Ak R AR R - R
S giE - R
a1t 5,365,048,320.46 92.73
7.3 HARERA RHHE S EE B EE IR R B B B B 4
AL NIRRT
i B4 Tt
5 Ji ZE AR JI B A4 R HE (D AN B 1 L
(%)
1 002353 AEGHA | 12,850,026 517,213,546.50 8.94
2 002241 HORAS | 18,999,950 506,538,667.00 8.75
3 300115 K& HE#% | 16,785,574 369,618,339.48 6.39
4 002508 LS | 11,494,599 324,952,313.73 5.62
5 002038 WEZH | 6,600,000 294,162,000.00 5.08
6 300026 ZLHZ5\ | 9,800,000 287,140,000.00 4.96
7 002236 KR | 10,509,816 283,239,541.20 4.90
8 000581 B F R | 7,208,557 194,414,782.29 3.36
9 300207 fRIFEL | 6,001,732 175,250,574.40 3.03
10 002008 Kitesos | 9,899,848 171,663,364.32 2.97
T B TG BRI R AT RSB, RGeS 8 T AR &
R EE Cwww.cifm.com) BRI & 1E 3,
7.4 WEHABRERRHSHERES)
7.4.1 BiFEANSFEHHAPES B HME 2%HT 20 2R R
AL N
o7 A 4 R
F5 i ARG Ji S8 A4 K PN N e I HE LA
(%)
1 002241 WOR P 465,834,349.46 6.05
2 002415 T RE AR 438,388,609.74 5.69
3 002236 KA 351,382,336.35 4.56
4 600887 Gallials 324,787,298.63 4.22

20




5 002353 AT W5 319,949,980.21 4.16
6 600406 FH, 7 i 307,289,592.78 3.99
7 300026 ANE PN 4 268,580,408.32 3.49
8 600597 LA e N4 222,704,310.25 2.89
9 002008 Kok 220,708,886.13 2.87
10 600138 IR 207,103,114.28 2.69
11 600518 FEEZ 205,247,142.69 2.67
12 600998 JUNIE 193,673,280.16 2.52
13 000581 JB P R 190,235,949.22 2.47
14 600016 RAMRT 185,006,439.52 2.40
15 601799 ETFAR 173,272,159.37 2.25
16 000823 e P L 172,203,389.78 2.24
17 002022 BHEAY) 167,094,431.00 2.17
18 000651 & I HL2% 166,378,481.64 2.16
19 600880 L 165,733,095.93 2.15
20 300113 i R el 164,949,724.82 2.14
21 300049 i i st 164,863,556.84 2.14
22 300207 JRHE 35 158,415,934.47 2.06
23 300133 R 157,767,957.51 2.05
24 300228 & e 154,885,139.25 2.01
W CENEH” (BCENBEERA” ) o “SEREHT (B CSEHRBEEIRNT ) B
PSS AL G (A M e AR B %1, AF AL P .
7.4.2 BiFEHSFE M ANIES TR ME 2%5AT 20 2 KR E A
SEEAL: NIRRT
o ) i 4
75 Ji% SRR JIE B A4 R A RS S P HE LA
(%)
1 002415 T RE AR 625,830,072.71 8.13
2 600535 K+ 548,343,413.84 7.12
3 601633 KIRAE 477,995,389.32 6.21
4 002236 KA 455,236,966.89 5.91
5 002241 HROR 2 424,890,203.58 5.52
6 300055 JiFRik 322,093,853.51 4.18
7 600887 BRI AR 311,723,513.68 4.05
8 600406 FH, P Hify 307,118,106.66 3.99
9 002038 XU 2yl 239,397,102.94 3.11
10 300113 I R el 212,735,345.50 2.76
11 600597 Je I FL 210,286,385.05 2.73
12 002353 AN A 199,033,565.96 2.59
13 300228 [EhiE e 197,243,397.05 2.56
14 601808 HHE I 196,877,974.60 2.56
15 600518 LA 176,170,733.22 2.29

21




16 600016 AT 175,878,866.53 2.28
17 002152 T HLE 166,779,346.96 2.17
18 002022 B4 164,606,992.26 2.14
19 000651 & 1A% 160,567,894.23 2.09
20 002309 HRIR 155,084,338.11 2.01
21 002653 g R 154,205,437.03 2.00
e CENEF” (B CENBEERA” ) “SEHERH” (8 “SEHBEEIRNT ) B
PSS A (S BN e LU ) 1], AH AR 5 T .
7.4.3 TABRERRA DB EH B EARN S
Bhr: NRoo
SENBEEE A () S 11,485,391,456.99
FeH RN (RAE) 11,677,554,509.56
W CEANESHT (ECCENREERA” ) . SEHREH” (ECSZHBRERANT D B
PSS AL A (A M e AR B %1, AFRAHRAL S P .
7.5 HREBFEFREMSROHESRRAE
EHRA: NIRRT
Ty
e e At E%;ﬁ;f‘m
1 K fi 77 - -
2 JAT YR - -
3 SR F 200,471,000.00 3.46
Horb: BURM: SRl 200,471,000.00 3.46
4 A i - -
5 i Ml 5 3 Rl % 5 - -
6 A S - -
7 IR0 - -
8 HoAth - -
9 it 200,471,000.00 3.46
7.6 HIRIEARME HEETREHIR/DHIFR R L2 R R HY
GAEEAL NRMT
i 3 4t
e | et fiid7 K e kO A E FEEHE L
B (%)
1 140327 14 i 27 500,000 50,130,000.00 0.87
2 140429 14 12k 29 300,000 30,111,000.00 0.52
3 140207 14 EFF 07 300,000 30,108,000.00 0.52
4 140410 14 42k 10 300,000 30,090,000.00 0.52

22




5 | 130236 | 1336 | 200,000 | 20,004,000.00 | 0.35 |

7.7 WIREEA SRYME BB E BB R/ N BRI 48 B SCRAES B B A A

AFE G AR IR AR I A B SFFIESR -

7.8 WHEHAREAANESESEHERFIDEFRRT LA SRR HA

AIEEAREIRARIFA SRR

7.9  WIREEA RYHE S BEE T #E IR/ N BURT A BGE S 3 B 40

ARH G ARG AR R FF AR

7.10 WEARFEEBRIIBAPER 5 BB

AFE G AR IR AR FFAT it 1 5

7.11 MEHRFESEFHEMBYPEZH BRI

AT AR AR ARFFA E G

7.12 HEAGHRENE

712, 1 G IR AL G RB AT+ AR R AT EARAIBCH BB IS SR

 SRTEH S ) R4 2R AR R AL TR

7.12.2 R WINAEE SR AT+ 4 228 3 S A TR LE O 45 2% P 2
7.12. 3 BR FH A ST =44

Bfr: ARt
e B i
1 | fFHRUES: 3,677,699.49
2 | BGEFRTEE R
3 | MR -
4 | YRS 3,541,515.01
5 | RIS IgEKR 2,149,981.05
6 | HAhRUEK
7| FEETR
8 | HAh -
9 &t 9,369,195.55

23



7.12. 4 JARFFR BAL T H Y B T e it DA 4
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -
7.12.5 BRAET+ 4 P AAAETRIE 2 FR 1B DL B

SRRA: NRMIT

_ S s
TIE SZ PR 1 s v .
e | mmmm | mmen | VDCREBE b | mmmmmm
AN FAE 1 (%)
1 002353 ANE Ay 103,845,000.00 1.79 AT RATIIESZ R

7.12. 6 BRA SRS RERHA ST MR
PRI E AR, SR A E RS B NS & Refr e R 2 .

8 HEMBRFAANER

8.1 WIKESHBRE A HRHE AL
G 4
prey Nz
B AT | PR LIRS MESLYE]
0o | e i e
e B ekl kL I

1 H 451

574,096 10,035.99 128,224,510.73 2.23% 5,633,395,129.62 97.77%

8.2 WIARESEHAKMLARFEEAESHIHRL

i H

A Oy AL ()

o 3 S SR A L A1

CEEASINEEN N FNAESEER S

&
&

g

274,500.64

0.0048%

8.3 WIAESEHEANMELANRFEFFBAESHBEEXEHRL

i H )
AATRHEIAL S BIRFIN 5 A AT A S 0
AMEIE AR HATIHAE S 0

24




9 TR AEE RIS

B

%fﬁ@i%ﬁ(mmﬁaﬁ%wﬁ)%@%% 9.884.799,607.98
S

A B HAA) 2 4y A 6,524,432,674.78
A A 4 R T 4 A 206,426,183.73
Pl AN I 4 i B[R] 43 A 969,239,218.16
A B AR AR B A -
A A A T 3 B0 5,761,619,640.35

10 EXHEHER

10.1 EEHTFEARSRY

T N T FE WA N R = R

10.2 EESEFHEAN. ZSHEEANLTIIESTHERMIIRERNAFZES)

B EHN:

KRAET 2014 4 4 H 9 HRAA S BITAERE, #lE5e4AR 2014 44 A 3 HiEgA
FHEAEARA A B ZTE,

BEEEEN:

AR E AN, B ETEEATRO AR AR (BURNER “A477 TAERZ, HHAKE
EARFHRATAAT BB S G B (T P FEE 0 A A3 2 5 () 75 58 SROIE SR R B AT
B TN AR % R T4, R 28 F o [f B AN T AT R e R

BRI 55 AU 5T

10.3 WERESEEAN. EeUr. E&HEELFIRR

AN T SRS BEN . FEW 7 SIS IR

10. 4 EE&HFIRIERIKER

0 0 P T A e B BT MK ) A

25



10.5 AEEHTHHHISTHITESHriFL

ARG A, AR AR KA S EL TR 2 TR S5 BT Ol

10.6 EEAN. TEALEREEEAN R ZBEERLTEHL

WEHIN, EEAN, FTEARZEESLT], IPRRKIVEBEAN. FTEANNRIEE NG
RGBT

10. 7 E&HAESRA TS BTHH RER

10.7.1 SRS A 7R 5 BT AT RS KA E S AHER

SRR AR

JBZEAE 5 I SCAT %37 R AR 4 H/IE
N
A eI ‘ ﬂi;ﬁ; i
AL 4 O 4 G EREN
SCE L
) L1
HiARIE S 2 | 6,223,205,773.32 | 27.02% | 5,665,625.28 27.02% -
KATIESR 1| 3,694,927,213.10 | 16.04% | 3,363,876.40 16.04% -
RS 2| 2,692,957,763.44 | 11.69% | 2,451,670.10 11.69% -
H R [ Br 2 | 2,634,205,664.67 | 11.44% | 2,398,185.32 11.44% -
HEIEIES 1| 2,313,622,113.73 | 10.04% | 2,106,325.77 10.04% -
RITUESF 1| 1,609,843,720.44 6.99% | 1,465,601.37 6.99% -
RAIESH 1| 1,277,016,199.41 5.54% | 1,162,597.52 5.54% -
A ] 1| 1,254,584,348.15 5.45% | 1,142,175.96 5.45% -
HEIES 1| 886,075,001.46 3.85% 806,684.52 3.85% -
HFRUE S 1| 229,644,064.25 1.00% 209,068.26 1.00% -
FER 5 [ 1| 219,241,473.13 0.95% 199,594.91 0.95% -
TAFUESR 1 - - - - -
E{EES 1 - - - - -

e L ERegdim iR 5, ANk m T EIER Sl 8 A IRSUEA 7R, JF

H 55 i AR AR RO IE 2 5 B KB B < R AT s o
2. o BT PR
1 SR GHER 55 R
2) WKL R 4F 2 E AT G
3) WERE ML, i, R A i R

26




4) BAIEEIBAEPTTR IR LB, 5 Wit if A RBEA I S AT IESR 2 2

(75 2 IR RE Ak e dR T 45 BLIR 55
5) BIFFTSE B0, A [ 52 I TN AL T IR SN
PRt ATWAROL WE R AT R T R B SRS

3. 5 B ITHIR AR :
D ARESEHNEY AT, HEUHRET IRIEAE 5 BT i I FEFR X 52 5 B o
WEFF R HEAT PPAS, 1 e F 58 2 BT 27 T
2) ARGEHNGIFHETZ S RoH AN, JRE RSB N
4.2014 4 FASEETORIE AL, TR AL
10.7.2 B FUESR A 7 3 5 BT BT HAESR SR i it

pai

1L BESN L EH A ARG AR

SRR NIRRT

97 5 B AR BUIEA 5
241 241
” B 2 1A .
AR eem | PR pmewm | wmmn | mem | DO
o i e SRR
) L1 ‘ 1 L A3l
Ei R UES5 1,900,000,000.00 41.94%
KITiES%
IR - -
AR [ B 750,000,000.00 16.56%
B - -
RITUEZR 270,000,000.00 5.96%
RAEIES
H 4 A - -
H S IES: 1,610,000,000.00 35.54%
TEFRUE T3
HHR 7 [
GG
{5
FRERESEEARAHR

27

—O—MEN\R =+ H




	重要提示
	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
	主要财务指标和基金净值表现
	主要会计数据和财务指标
	基金净值表现
	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
	托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见
	半年度财务会计报告（未经审计）
	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前十名股票投资明细
	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序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
	报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	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
	期末基金管理人的从业人员持有本基金的情况
	期末基金管理人的从业人员持有本开放式基金份额总量区间情况
	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

