JE%

R NINERE R R R4 2014

F5

5 32

=R

20144£9 H 30 H

EEEHEN: FEESEHEFGRAF
EELEN: PHBRBEITROARAFE

WA H -

201410 H 24 H




M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

§1 EEHRR

He A BN S S ORI TSR A AE R B B D SR B S
FEXF LA PR LS E L AR 50 S AR AN 1 B D AT

I b B @ BORAT RO A A AR AL S A M RE, T 2014 45 10 H 23 HER TA
Wt PO S5 bR, HHEERIL. SRS IEENE, RERKABENEERBOCE. RS
NI DN T

HE A AR AR S SRS 10 S A BRI F R 8 7, (RN RUEE 4 — 2 )

FEG RSN SOFARE AL I . BEAT IR, BT TEAE HH BB e ST A7 48 B 1 A
e SAINEEE VLR

AARE W 55 PR R v

ARG 2014 4 7 H 1 HA 2014 429 H 30 H.

§ 2 EE=MMR

FE G TRRR Hw e AR IR A
e A 410001

5 AR 410001

S Y (N LR TF I

e AR H 200543 H2 H

T SYIARTE B0 LS A

1, 495, 285, 353. 86 11

BeoE Hpx

AN R B 2 2 98 7 e B AR T SRS EIE SR
(RIF8E 8 SRS, 0l < 5 % IR PR 42 TR AR = Rir s
Fh Rl FEVEL 7 IR RIRE Y, 8T E PAC
WBRGE, JIRSEEIIE R0 1 P KR e 1 fE .

FEBTHCE 5, KM B B N RU5E, HE %280
PRI AEA T R SR IR I, A E B IT AN
“HeR PMC IEIRAR G ” EATATIL S B SR SR B i s 72
POORIERE I, WEWIIUE LT S B A Ga
Mgk, BB S I ANETH .

Mk & L i

60% X F{E kR 300 FEEL+35% X HP A ki A fa s J+
5% X [RMVAE R

IR AL 2 e

AT g A U (TR A T, XU e R A
MAIPERRE, S TR al = A 5 PR ali i) fod
IFM AT 2 TA) o g PN I3 32 3 1 5 il
LR B ORI R SRR R A ) 5 2L ]

%2 0

o
s

11w




B TG IR IR A TE S 4 W Hh 4> 2014 4R35 3 ZofE 4R sh

RGN B G A TR A
FELEN Hh ] A T A A B A ]
§ 3 FEMEIENESIHERI
3.1 T EM &SRR
Hfr. NRMoo
E WSS Fa bR HWAAH ( 20144E7T H1H — 201449 H30H )

L AW E s s
2. A

41, 925, 679. 66
173, 934, 998. 06

3. AT 55 4 4y A A1) 31 0. 1099
4. WK FIE GBIl 1,113, 705, 124. 73
5. ARG B 0. 7448

e L A OB R L S AR RN« Betliean . AN ORE 2 e a2 shlia) 1
WA S AR AR A0, ARG D A 3] E s B st n_EAI 2 se (5 A2 sl Wi i

2. TR BEGNV SRR A OFF AT NN AT S 3 i 235 20 L o N 20 5 S bRl 38 /K T 24 T

iRk e
3.2 & ERIN
3.2.1 AW EHE S MBI EBE KR K HE RN S R R R 1 HEk
‘ ‘ : b G L R
N WHEEKR | KR | gtk FANA B .
B Bt o ) W25 2B Wﬁi?ﬁ% O—-® | @—®@
E=H 17.94% 1. 14% 8. 36% 0. 53% 9. 58% 0.61%
803 9 411




M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

3.2.2 BEE A FEMURES B R THFEIE KR R IS5 RS b R
I ERARF R

342.81% -

304.72% -

190.45% -

38.09% -

0.00% b

-38.09% -

MG S T RN R 5 ) 300k 8 b A S A Bk A6 1K) By S 0] LR

2005-03-02 4

2013-08-28  f--vremmrdm e
2014-03-21
20140911 {f TR

T I T D e S SR S o
e T PRI [ 0 | S S I B

A0-11-19 1 f-------- SN A NN R,

2O07-01-27 bt
2007-07-20p--- e
= 0 | N O S S
2008-12-23p-4 s

B T T T e O S S

i
[y
Ly ]
[oe]
=]
[y}
[}
[ ]
&}

2
20
2|

[ 0 B D LI o — 0 A 23 |

T MR (R g DAEIR S RIS BB S S B R RUE, ATLE 5™ Bl B A -

2 30%~

H&9 H2

90%. fiiZF 5%~65% BLEAME THEB B K 5% . AREEEEHI 2005 4F 3 1 2
Fo SR 2 I e B LLBU A O 5 R 8 o ARSI, ASLS ™ T

(EESEF I PLER G RUEF RS REE G R MHRE

§4 BEAME

4.1 B&Z2H (RESZEN) i

a4

HEHFEea Bl Uk
4% FEARFERH %LEH@ N i
R H Y BAEHI | MR

I
1/11\
JEH | B
%
H

P I IETR 78 Ul ES N A e 2 T o

fiEP o T 20124F 12 H WD DIAEMIHIE SR
N S90S ER2 21 H - T | ARSTEA AWK AT
ERIL G MEAIFFE B R IE 2 2 1

R RERE W RPL AR RIS

#
S
=
Pz
=




B TG IR IR A TE S 4 W Hh 4> 2014 4R35 3 ZofE 4R sh

AR RItE R B IR WU R
B AR AR ATMEBIF T L B e A B
R R B SLMPHEL RG0S
ACIPSESEHiRLIN i S5 T e < AN R BN B
P A P BRI B R L
B PRI, 2012 4E 9
TN B G AT R
", SR ATESUA R S T
N N Ee I PR

A REPUERH MR AR EZ H, IR AP BRATHSEARAE [, IE2E AL & SCE AT
Wetpgr GUEZRAL AL B3 BERE A BEINED AIAOGILE -
4.2 EEANRE PN ARESIB - TFE 5 U

AR, AT NG (PRI ERESF S Tk S SR HEE R,
X AFE G BURLAZ IR A 7] FH SR P R SR A w) e BEAT . AT A AT
REVEAI, RRIFE I MO B FLoE, o4, e, Jehts B &mhik 2, Bl
JEIE] Ly AR MY SR E R AT, AR I V2 A s S 5 TR AT 0

4.3 PR HT U
4.3.1 AV 5 H B RPATIE L

AL MR P EE R 2y QIEZR R S B A w) AP A2 S I B AR L) S AR ORI
PR, AiESEBEN, HE T (RERESEHARA R AT SEHEIL) NI — %0
HE . i 8 A ORI T AT . BB A R 5 HAT M GioE Al S B vt 5 FREA 1 4
FEAANAPAS Zy E Bieh, AT R Fh g S5 0 B IR B AR AR AR
LR A G A AR R B G Hls, IFHORSF R G AL B T SRA

AR N, 7] A8 G B SR RAT T Dl R4
4.3.2 RERZHIT AL

AR WA AR K IRAFEGAFAE T AL TATH o« ARG S WA A S 5L 5 I AT 5e i
) H 2 1) A8 2 AT 3/ 1) B A8 By i I AR 25 24 H AT & 1) 5% TE o
4.4 5 A A S B B SR FIIE AR 24

2014 TF 58 =2 [ N S R AR AR, AR — A, AR AL bR . K
ANV R IUME 5, NSNS, AR A E S90S . UHT AT B 9Bl R
59, PUHRAT AT e st — D0 R BT . DY CL AR R BT AE “E m BEE” TR, LAg)
PRI NATAT, FARMIGAIRMSARL T [\, AT AR LUK O SO 555

#5700 11w

L\




M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

% IR B 55 B AT HE & 2 DO IEOR, RFENATHEKOERE TR, JoKIE N AT IR .
HEGHRKA T, BB RRKR AT MK, JCHUR = B 7 R EIL b EHAHBEK
(KIS A JRHESE S TE M 45 W AT 5%, H TN P T . — R LRIREUE S
BoNwEsh, LUE KT 15, 40%, GOsdR LK 10. 04%, moRNEERE LB 9. 69%. TN RIS, %
T WA N A O U S (A T ik R i, TRl AR S A AL 2 AT A
B0 =B EAR SRR T 20 W LIS HVENLS, S 7 ARSI, 9
FETAREE, A PSS AN, SR T E T RS, BT TR
R —30, I = R S BRI, B & = Mo SURdE . T BER A5 4
BeRy, Begtl e mnc ESE T A R GTIAEAI . ARKRCE T RN E LR,
SRR PR B R Bk, (R AN AR 38 20 (I, TR SR b 2 P e i (B A (L A
JRA IR G EACE, ) RS R AU 7

4.5 ME N ESKNL SR

AFAT 2005 4E 3 A 2 HIER S #2014 489 H 30 H, AL U8i5E 0 0. 7448 7T,
SO 2. 1049 TC. IR, AKESMBAMIEKRN 17.94%, FIWNESILBHEAER
ZH 8. 36%.

4.6 EEANEMES EFTH AT ES KR ERE

2014 fEJETTEE, PRI FARAER] 2015 FHCEIE, EAMEE. T, SeE
PO GBI . 10 A P A2y BT REA S THE FR A PR SUE N2, (HR SO R
FRFEF, DU A2l i BEVE S 4 S R AR T A i b R,
KRB A . DL (TEE) BT AR, BRI BRI KR C TR, AkiRsdl
HSCE B, A FVE. P B B S R LT ST

S Jer WEURF A BERAR A b R 0 A 5 TR RO, INBUSR IR (R 8 0 H R, B% TR IBUHEE [ KA T
TSR L . 1 3P IR P BRI HE A0 5 B 7 — s R RE_ BT 7 WP SO A i R oK,
RIS ) S T T XA 5 PR J25 1/ R AR R A o 1B SRRV R e B o () SRS o 7 R A I
S I S BTSN 5 25 S5, ORISR S K S T R W T A I I AT AT
HARTI T B TR ORI O LR U I 4, ARG A R0 T A RUR I A, e b
23 ) B O A I AR A, 1) R AT IF R [ T BrRr S 95 A1 5 [ QR 3B H e 1 4 Bk
WA TR .

HRIIR G, ARAIE SR 20T “ — & FLAWA R LBl a—E R -

#0671 dL11 T



M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

(K BB +H L R SRR A o WERE LR E B BB BN WTO JR 415
POB S T 20 “ AR Ik 10 AR BRI 2k, A LT AR
AR 10 FEMTE. Fidh, A UK ST 2 N ) T2 B BB DA R Kl S8 200 ) 5 SR Tl
BOE T RESIHEA, IX LA E st R . AR R DT L R I s K. A TEK
N ANBATI TR BB E . AT A bR I A R B BOR A BB SR A B &, FAARETT,
ARG AIATM RS L B PEARIE . IA0R BrReds . TR TS, R R R
Wit EANCE. FEPE TR E .

§5 BAASTME

5.1 MEHREEH=HEENR
Jr5 i H & ) RS R (%)
1| Bt 998, 868, 923. 68 88. 50
Hrprs JRE 998, 868, 923. 68 88. 50
2 | BEREE B 75, 206, 600. 00 6. 66
Hrp: iz 75, 206, 600. 00 6. 66
B SRR SR - -
DAt ds - -
4 | ERTA RS - -
SFENIR A L filgg - -
Horbre Wm0 IR R B B

SRkt

WATAE MG A Gt 38, 461, 684. 32 3. 41
oAt 7t~ 16, 190, 827. 71 1.43
8 | Al 1,128, 728, 035. 71 100. 00

5.2 WEHIRBATL A RO BEB R AS

s . FE SR IE LL
fei e ARIME GO SESE @’Z@‘E 2
0
LN I SN N | 4 40, 968, 670. 38 3.68
KA 42, 625, 420. 80 3.83
b4 427, 340, 712. 30 38. 37
b . #T70 R KA = FI R R ~ ~
N4

E | &5k - -
F | #itRmEE 87, 588, 940. 60 7.86
G | AZiWisH. G AHEENLY 32, 208, 000. 00 2.89
H | s g ol - -

&
-
=
P
=




M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

| B A AE BRI 228, 497, 179. 60 20. 52
J | &Rl 51, 500, 000. 00 4. 62
K | sk 49, 540, 000. 00 4. 45
L | FHETRIRS 55 IS5l - -
M| BEERFFFIEAR RS - -
N[ KRS FREERT A e it B - -
0 | RIS BEFRILARR 55 - -
P A - -
Q | PAEMHSTAE 38, 600, 000. 00 3.47
R | b REFIGRE - _
S | ZE& _ _
it 998, 868, 923. 68 89. 69
5.3 MEFIRILA AME G TS B = FE LB K/ HERR R8T H42 R =435 B 4
| M | mEak | R 0D | Ak co | e i
e (%)

1 600416 VA FEL T 1 6, 008, 370 75, 705, 462. 00 6. 80
2 002018 HENT 6, 608, 816 70, 648, 243. 04 6. 34
3 300226 R 1, 300, 000 67, 821, 000. 00 6. 09
4 002439 AR 2, 599, 700 62, 912, 740. 00 5. 65
5 600387 HFBR Ay 3, 846, 665 62, 546, 772. 90 5. 62
6 601555 FRESTE 5, 000, 000 51, 500, 000. 00 4. 62
7 002207 HESh Ay 2, 336, 920 42, 625, 420. 80 3.83
8 000590 FHI 2, 500, 000 41, 000, 000. 00 3. 68
9 600108 R 22:% 4P| 4, 859, 866 40, 968, 670. 38 3.68
10 300024 BLEFA 1, 100, 053 39, 381, 897. 40 3. 54

5.4 REWREF MM RN FRRAS

P i b A NRME o BT IHE ] (%)
| EFERGiZF - _
2 | JATER - -
3| eRfiFE 19, 972, 000. 00 1.79

Horhrs BORTE SR 19, 972, 000. 00 1.79
4| Mkfis 38, 171, 000. 00 3.43
5 | Ak L R - -
6 | TR - -
7| A 17, 063, 600. 00 1.53
8 | HAib - -
9 | &it 75, 206, 600. 00 6. 75

=
Pz

&
[0}

=




M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

5.5 & HIARIE A A E G E ST H#E BN RRT LA s B 3 4

v s . " . mr 3SR A L
75 AR ] 515 2 Fx B 5K N RME () iM1V)
0
1 122288 13 K Aot 380, 000 38, 171, 000. 00 3.43
2 140213 14 EIF 13 200, 000 19, 972, 000. 00 1.79
3 113003 T 70, 000 9, 578, 800. 00 0. 86
4 110023 FUAE 45t 80, 000 7, 484, 800. 00 0.67

5.6 R EFARIZ A RYHE G ZEE T 3HE LLBIR/ M ERPRIRT 48 B SCRFIES 8%
4

TE: ABES AR A ARSI = R IE SR

5.7 MEFARIZA ANHE G FEE T8 L) KM HEF I8 T4 5B 8% 4

TE: ARSI AR 88

5.8 MEHARIZA ANME G T8 L) K/ HERF 8T T 48 BLES R B 41

TE: ABES A IA AT BUE.

5.9 &G PRSI R KT A 53T 5 15 5L Ui B

T AR A AT B oI 1 B 4598

5.10 REFARARE-SH T K H AL 5150 A

TE: ARG A I AR E AT 1T

5.11 HHAHSIRE IRE

5.11.1 20657 (000590) T 2013 4 7 H 25 H KA K T U BIRYINE SR AT 5 T b 73 P sg K A ),
AEFEGE T 20183 4F 7 H 24 HWEIRIIRESRAZ 5 It TR (OTREO6 N DR B A7 R
N BTN TR IIEY  (FIE_E[2013]233 5, IRIEO6 I 2005 4F 48 2008 4E4F &
Wit MG B EOCE. HARWSEEE (AR AN T IR bR AT A A e,
GRYIREZFAE 5 B R e 2O U T A T ST AL 73 -

AESIBC A (0022070 - 2013 4F 10 J1 24 H kAl CHrsmEACA BRI A PR A 7 2% T3 24T
BUE T A, ASFRAEME G T 2013 4F 10 J] 21 HIW st B /R AR X E X B S R (T
HTHRAE AR AT BRI A A PR 22 FBE A58 9 1) /U A §11 k2 ) CBrE BT [2013]1 5D, PAI#Eh e dn
2006-2008 “EIIH], A wlHE R ARk OKEE, RIS AT R ris 9k 5%, BATRIBLSS

9T dL11 T




M S8 ) LR RUE R BB 2014 SR 5 3 TR JEAR Y

WURARTFZ S, I HRIRBLRTHIBR . H. 2008 45, ARIEAT 4 43 A48T M4 s oF Ry
RAEIEAE PR EE, PN AR S BRI IR . 2V, | RAEIIT B S e Bk
SR REARCR S5t o SR A 7R VA DX SR 5% R ok s e VB 3 S R SR BRI KA A Ak TR
10,000.00 Jt.

AFLERTET “CEOGN I (0005900 . “HEMIKAT (002207) "IPRFEREFIEN] . AT RO
P HEBAR BEA TR LA S R I, AR E B0 T80 p0 . “HEmbi e fr, ok
TRRAF A ) B B H A TR A DS

At 3 N AR G B I T 44 E R P AR R AT BRI I I SR I L R A, Bk
FER TS G b H AT — SN 2B A Tl DT AT I
5.11.2 JEEHH M TR EEA, BAERE T L4 A R AL I SR 2 A 2
5.11.3 HAWE F=H 5k
=7 SRR &AL ()
1 AR S 252, 587. 96
2 INRCIE 53 Sk 13, 653, 258. 81
3 INdiail -
4 NP 1,938, 621. 96
5 IIRE R R 346, 358. 98
6 oAt S IR -
7 R 2 -
8 HAth -
9 &t 16, 190, 827. 71
5.11.4 MEARFTFH KA TH BRI 85535 4
FHERFE]
wE | o 5 4 ArpEon | TR (’;{fﬁm
1 113003 LA 9, 578, 800. 00 0. 86
2 110023 ROE#eAni 7, 484, 800. 00 0.67

5.11.5 R &5 HIAR AT+ 42 B 5= P A AR T 52 PR 0 ) 1
TE s AR IR 42 RS2 h ARAAAE S 52 IRA5 DL o
5.11.6 A G E MERKHASCF R 2

A oS DU S NS, AR 0 T2 R 5 vE I 8] ] BEAFAE R 22
25010 w11 me



B TG IR IR A TE S 4 W Hh 4> 2014 4R35 3 ZofE 4R sh

§ 6 JFIAE SRR

BT
A SIS A B A 1, 683, 598, 220. 64
i A5 J B () 4 HR ) 3 0 60, 969, 216. 57
O - e ST ) G < S Bz w47 241 249, 282, 083. 35
RS AL SR AR A 8 (B b LU =" 31571 -
i AR A B A 1, 495, 285, 353. 86

§7 ERSEEANCHBERERAESFESTNL
71 REEEANFTARES ORI FIL
ARSI A G BB ST I [ e A A
7.2 Z&BENSHER RSB R FEST 5 WY
AR P AT G BB TSEAT . Wl S A e A0«

§8 #AEXMHEZ

8.1 B XHER

m v S PUIE TR A U TR R B A e £ )
2+ W TS IR 5 BRI BB HE BT DM
SeP LR G RN TR B R At S ] 45
4y RN SEA I PU IR & R IF B L AR A R T R I & T A 7

BN, REEeFHE AL
8.3 R AR

BBEHE T T AL S BN I T TR, ARG TR A5 St P DL SR g N o
AP



	§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运作分析
	4.5 报告期内基金的业绩表现
	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序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序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序的前五名贵金属投资明细
	5.8 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权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§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


