WRAEEHNFAAF RS EE

2014 &5

532

=R

20149 A 30 H

HEEHAN: BEXSEHFRAF
EETEN: PEREBRITRGERAF
WEXHHE: 2014410 525 H



HAEAE HDUZELL £ 5 2014 AR5 3 R 45

§1 EERR

S PN S0 RO RAE AR FT ORI AL R BOC 8 D MERRIR B K
TR SLN A BT L HERR I N e B M AR B AN Sl S D AT

FLG B N BT B A IR A R R ARG S FIUE, T 2014 48 10 H 23 HEZ TA
R PRI SRR PRI R A ARG G WA, RIERRNBEAFEREOCE . R
IR B H ORI -

BEB A TN R v CLCSEAR S o 1) Js ) ORISR 5 7, AHANCRUE B —E F A

KGR AR SO AREIARLI . BOvE A KUK, BT AL B Py A 40 b B A
B FH SR

A I 55 BORER 22

AIRAEWIE 2014457 H 1 HEgE 9 H 30 Hil.

§ 2 FEEr= RN

K4 TR BRAEAE DU Z=21 51 27
AR 000194

A (Y LTI
Haa RS H 201348 H 7 H
et IR BE S A0 B A0 188, 752, 644. 40 f»

K4 DG R 0 E e, AedsililaE F XU (1 i
T, iR EE G A NS AEAR A 1 Y A A RS B TR R
PNE S T 0 Ml = TN T N 1753743 i A Tl LWl = I AT Rl 1 ]
A5 R TR AH &5 45 T [ e W 2 2R 8 P Pt e . “ 1 b
(1) SR 1 B A AR TGS, B R B R
W T R0) A5 B T 10 ) 3 IR 5 P RS A T B B R
AN 455 T s IR L, R T a5 TR 22 52 A IR A G
AT, 0T FR A ) R A TR R

AIEGIBR A A BN RIESHE T %~ I AMK T
FEA =1 80%, L E IR A T AR S 5L 4 ™= 1)
80%; ANIEE R AR H 7 — 4 L I BUR TR AMIE T
FEG ) 5%

BBt H s

b & e AR HE TTZR G TR () WGEE,

P AL T T4 P (G R Rl T 5 P DL
e BT TS, (G TIRA LA AL 4,

=] -
T
2o 1o



AR VU Z=2L 6127 2014 55 3 = dih

L5 UN MR T4 B THA PR A ]
HEETEN P B AT B R A ]
§ 3 FEMFSIEHRNESHERIR

3.1 EEM &G

Bpr: NRmoo
LSS Fa bR AW ( 20144F7H1H — 201449 H30 H )
I N TRE S 5,703, 221. 34
2. AIAFE 7,831, 326. 28
3. AT 5E 4 4 A I A1) 31 0. 0374
4. WIREE &% 1HE 198, 138, 867. 35
5. MR I AdHE 1. 050

e 1o AW C SO FR R AR BN Beotlican . JUARION (5 2 SetirEAR S ad) 1Bk
FASC B TG O ARAT, A SYIRE o A 39) O SEBcas n_EAII) 2 Fe i (AR s e«

2+ ERARGWSHRIS A OITFFA N SIS ST, Gl B i Hl . R, A
P L b et K2R T BTy

3.2 EEERI

3.2.1 ARG SO BUTHE AR KIS FIHAL ST B 2R i H

‘ ‘ | e
N WRKE | Bk | gibegs | ~
It o mre | mies L&ng/@ ©0-® | @-®
X =4H 3. 74% 0. 10% 0. 70% 0.07% 3. 04% 0. 03%




HAEAE HDUZELL £ 5 2014 AR5 3 R 45

3.2.2 BEE A FEMDIRES RHHER KRR KI5 RIS R &
AR B

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

9.73% 4

2.34% 4

5.95% A

5.56% A

417%

2.78% A

1.39% A

0.00% {p

-1.39% 4

? g
.

2013-08-07

20130827 { b

2013-12-25 2

2013-12-05

20

20

2014-09-11

20

| 2013-11-15

&
B

&

TN Bk — N L 2 |

i R ERNE, AHE B R F ARG NN e, @O I8 R A (125 10
POTHCE M A BRGSO RUE : AL BT TR B LA R 98 1 80%, Jirp
i GRS AMR T ARG 2L 858 (1) 80%; AL S5 I G u 2IM HAE —E LN MBURF 67
AT TS BE 1 HE I 5%.

§4 BEAME
41 E£E&2H (RELEIMD K

i%

W55

AT NGB
HIER

FERHY | BEH

EZF A
ML AFERR

VLW

ElIgZ
otk

A FE 42 1
et

2013 4 8
H7H

7.5 4

Wit 250 . HEEZRE RO FEhs
NI/ 2 3 0 TN A PR ERES A G 1
BB A7 PR 2 ) ] WAL 3 052 08 22 2L By
B, AAK B EE, 2012 4 10 A
IS A RA R, G
SAMIIIRS, | 2013429 H 18 H

&
N
=il
H

=




HAEAE HDUZELL £ 5 2014 AR5 3 R 45

EHAT AT T 7 B UE SR B 78
FEEREZLT, H 201441 H 22 Hig
HATHRAE KR IR SR B S i 4
2P, H 2014 45 H 22 HERMTHE
VS A TTE s LRI A e Rt S A
B, H 2014 4F 10 A 8 HiltHefraitkal
Dife M LR B P 4 (LOF)
e, BFMLTEK. EEE: PE.

Tl
Lok

A 3 2 1
Hega

2013 4F 8
H7H

9.5 4F

247 ARG S A R N =
s RYNIF R B A R A =Ny 5%
PSR TAE: TiAEA Ty B B s FE B0
ARAF BB R, HRIRE
FE AL VNCIE A e Szt i i
[ 2007 4F 11 /1 6 H % 2010 4F 8 H 31
BEELS S NI I AR e St i
2008 4F 10 H 29 H % 2010 4F 8 J] 31 H
ARG R OREEAT BRI 26 (i o s Bk 4
2P, 2010 4F 11 J148 2014 4F 10 H
AT PRI S BAAR A F], 2011
fE6 H 28 HA 2013 4E6 17 H W4
AR KA DR AR B FRIE 5 5 8 I 4 3
G2, H 201148 H 2 HE 2014 4F
4 F 25 H R HAT AR AT T I70E 4%
TRGRESSEI, A 20128 HIHE
2014 4 10 7 8 HIHMmISEATHLLififE
i BUF S et A 4 (LOF) 4
LW, 4 20134FE 4 1 H% 2014 4F 4
H 25 HEIMITEERZ M T
REeIELH, H 201349 H18 HE
2014 4F 10 H 8 H MR FATHAE(E HZF
F MR B R SR SEH, B
2014 4 5 F1 8 H% 2014 4F 10 H 8 [
() SHe A £ 445 FH it o 2Rk 2 X 0 Bk 4
(LOF) 4223 . BAT POk BEas o [ 55
.

TE: 1y SEAC R IRTES AR HOU R G 5 R A H B mIE g 2 H
2 AEZE AL SGEMATIE B2y CUEZRIE M B3 3R BELIR3) IIAHSCHIE -
3. AL HNT 2014 4 10 A 9 HAEAM A, A 2014 £ 10 [ 8 kS, THEfi LAHHAEAR

St ea®, TSRS WA A .

4.2 FENSRE A AT SIE A RAT5 1B DU BB
ACKE G I AEASR A P R (PRI ELES )« (v A RN [RE 4%

5 o4t

i




HAEAE HDUZELL £ 5 2014 AR5 3 R 45

PERRVR) QRS EESISEE NG LA EREN] . CGERAAE I DU ik o7
PGB ) FHHANAT SRR, A I T L D) o0 i Js ) BRI GE )RR <88 7, A1
TR AT XGRS, (At L, DA Sy R NSRRI RS, oA RS i B A AR G AT . A
e ToEE EMATAH . AEERTHAGIT G LN IIEE G FILE

4.3 PR HE R

4.3.1 AV 5 H B RPAT 1B L

AR B BRI h R 2 ) QEZF BB B A vl AP SR T B W),
T AR VPEGHIEEY M AP GPATHIEEY 55, I TREE M AP APATIRR, T
UEASRFHE N A — AR BT

TER LRI, ARSEHAME TR WS, T A B 416 A PR LT
FFE [N, ERE R RE T, ST, B HERE S7 A L A BN IR 25 B
PR BRI, ORAUE S AL AL B8 P Sl o

AL G AT, ARG PN SATIRE PR S I, 1 “Iise . stz s
R RN, B OR BB AL S A AP S AT L2 .

PR R AR, ARG B e WIS IR AS A G DL AT 70 i, JF AP AE S AT I B o3
MrdR s Sioh, ATEEAEBE BRSNS il JEE R ~F AAH oMb 45 VR H AT 1 DLEA T 2 JIRIAS
SE IR A, FEXT AR e) AT SRR

ZE EPTIR, ATEGE B AAEAAR A WIS BAT T 148 S i B A SSHLE
4.3.2 FHEL AT A T TU A

AARE N, AL G AR RINATAE W] B BN 1A 5y PR 2 4 (0 2 W A AT o

ARG, AFESEPATA R A ES SRS I A TT S0 A S0 A8 5 AT /D
A Gy B A UE I 24 H AT ) SRS BOAT 2 I, SR P Fa B e i A SR T 2, R
BN VA Ty FIR) i ik o
4.4 E BN ES KR RIEANLSERIL A
4.4.1 MEH R E SR B RERB /ST

2014 FF =R, AU MKRENgE, 8 0 TG IME R ELIG K 6. 9%, B399 T iimtiih,
R A R o [ T P e 24, AT TR, Dyt R 5 o el —
Slnlv . v s B AR MR [V, s ™ TR BB RR Bk, 0k B G i) 32 2 N AT 8K )
TWIKIT IR, = ZF R LRI RIS 959, 8 J1 CPT fr itk IRl Lt KR, PP [R] LU MR A T

o6 Ul 11w



HAEAE HDUZELL £ 5 2014 AR5 3 R 45

Ko MBI, —FRERSTIKY i RO N ARRk, SBUS TBOE S AAER
FBTIBEE, ROOT HRHKEE ] 3. SUMIT, (HBHA — TR AW MK AL, RATHAT T SLF #4E)F T
PR IE IR AR, < E | m] A e 1T

RN, 200 A RS S AE SRR —0 AT, MRS R MR, R RE
SEAL FATHRAE. BRI S, 7-10 FFERTI a5 % N ATIRZSY 30-40bp, 1 AFWIB Rl 25 %~
TAL 5bp ZiAi, 1 AR GRICRE 2 ST AT 30bp. A S PSR FIBR A 30, PR B DL 3k
Pefot, 54 AL AA R EEICRE A N AT 16-20bp, 5 4F AA+ L AA SRl i & M AT IR EEAE 35-40bp.
IR, SRR RIS R YU AE, 5-7 4E ) AA-IRARA FATIRAE 55 AA SR . 200F
WK BT, B e E TR, A5 s 23 AT I

EZ, AIEEHRE TREA TR A A, WA T U B & ), BT RS
AL F 2 HEAT T P BRI, RIS, JEXHF O A EET T B, 7e0as R pud R AT
PIRREE TR 4 T 5 B E RS GO
4.4.2 |EMATEES KNSRI

BAEIE IR, ATEGOAUIE N 1. 050 JC, AHEIIAUHE SR 3. 74%, [FIES:
R HE N i %4 0. 70%.
4.5 EEANEMEY . IEHF T AT ESN R ERE

JEE A 2014 AESEIUZRFE , MEAMAV S IR B R dT FLAEAE ) oMk, 25 R 2o B A JR R
Fas, (HRKW M H AR 2 DR AT AS R, BN 2R D AT L 0 5 ) 50 R T 1 18 15230 1) XU o
IRl Y £ T T, R AN T 0 Jey T vl B AT 4, vl b P B AN IR AT e A Bl 2 2 R AT I
S, B FEATE A IUR T TR Sy I D ATV R AR, A BRI B R R 45
JBORR s CAS R ARAT % LG5 Dy DR AR I SGEMEAE b3 5 5K 7 DL, BRI R DY BOR (¥
P bs AR Gy s TR I AR, T BRI DG Dy DR BE B R o Dy R R . 8
KT, B2 SR G R A, EAKER 2 HE,  CPT KMERAAE T AR . % 4xTHi )y
T, {ELUTRERTHARS. WA KRIIE ST, RATE HBCRT R SER, Rl
YRR AT AR EAIGTITE, AL Al B S M2 B8Ry, Rl 32 B S0 A 475 P XU 5
PFE AT, AR b WUBEAG PP SRl DA% F XU R R T Bk

HET LU B MG RE IR (K 4387, ASEES A Rk — AT T B ik S IR AT
1, AU BORN TR TR I B, JUH R 3 8 SR IR E)) . AT S 2 Rrid e
FLAFACE, SRECP A, FEP R b F XS AT R RS IEAN 5, 25 B A T O A T

%7 031 )T



AR VU Z=2L 6127 2014 55 3 = dih

§5 BAASTME

51 REPFRESEHE=HERBNR

i

i H

Al o)

e B B IR ()

1

Bk 5

Horr: s

[ 5 WAL A3

383, 761, 259. 70

e %

383, 761, 259. 70

PSRRI

P E

<SRRI A TR

KNI Bl

Forle T R 3 NI
LV

BATAE RS S A 5

24, 048, 368. 45

5.76

oAt w7

9, 375,051. 96

2.25

it

417, 184, 680. 11

100. 00

5.2 WEHIRZBATIL A RPBE BB A S

e ARG AR RFFATIRER -
5.3 MEFARIEZ A AYHE G TS T 15E LB R/ N EP R ET 42 BER 3R B 4
T AFEGAR G IR RS IS
5.4 REYRZEF T MR GHFE A S

Fr5 fiigz i AfE o) dT G B A L] (%6)
1| HEGiFF - -
2 | ST - -
3| eRhizE 20, 016, 000. 00 10. 10

Horpr: BURTE SR 20, 016, 000. 00 10. 10
4 | ki 323, 014, 259. 70 163. 02
5 | Ak EL R - -
6 | ISR 40, 731, 000. 00 20. 56
7| ArEA - -
8 | Hib - -
9 | &l 383, 761, 259. 70 193. 68

8 Ul 11w




AR VU Z=2L 6127 2014 55 3 = dih

5.5 A HIARIEA AP E G E ST HE B NPT LA FEs B R 4

| g | s | BB GO | ARRME OB ﬁgﬁ%’; “)%“3
1 122153 12 5{fE 01 225, 220 22, 454, 434. 00 11.33
2 124435 13 HE I+ 200, 000 21, 240, 000. 00 10. 72
3 124106 12 HB ¥R A5 200, 000 20, 580, 000. 00 10. 39
4 122032 09 Fi%1E ot 200, 000 20, 120, 000. 00 10. 15
5 123012 13 W 200, 000 20, 000, 000. 00 10. 09

5.6 REFARIZ A AMHE S 3E HLBI R/ HERR IR +48 B SCRFIES 3R

|

T ANFEGAIR T WIAR AT 9™ SCRFIE SR
5.7 WEHIRIL A AIHE S E ST HE A KM FRIET LA &R B 4
e ARSI IARRSFA St
5.8 & BRI A AMME b ZE ST 13E A KN HE P R0 1048 BUES: 58 B 40

T AFEGAR I AR RS A BGIE

5.9 MERFEES B R KB FIH A5 B0

o

T AEEGAIR T WIACR AT H U5

5.10 BZHHEWEHHE

5.10.1 FESEFWI+HIEFHETERAHAFERRER I TLREE, RE
WEHH H—FENZBIATTES. ATNER.

5.10.2 AR SRR EYRRFERE, AR AESAFERBNEI T2 BEBHEE
& FE & LR Z SN R .

5.10.3 HAth B =14 5

5 4R &8 o)
1 A7 PRAE 4 44, 517. 52
2 | MISCESE R K 275, 433. 65
3| NBA -
4| NCRE 9, 050, 636. 49
5 | MW HIEEK 4, 464. 30
6 | HABRIBGK -
7| FEETEH -
8 | Hiik _
9 it 9,375, 051. 96

oo b1l om




AR VU Z=2L 6127 2014 55 3 = dih

5.10.4 W EWIRFFA KL THBOP I AT RS2 4
T AEEEAR S WIARARFHAT b5
5.10.5 &R BT+ 42 BEE H AT SZ R IE S B BB
T ARG AR RFFAT ISR -
5.10.6 BFA G PRI A SC 7 b I

AP AR Lel i 2 I R & vkl e e 22

§ 6 JTTHAEEHHRS

AT
A5 W WL A0 RS A 237, 864, 875. 92
A5 S B 1) 45 s FR ) 43 0 11, 333, 570. 68
9 - 5 T30 ) e 4 R [ 4200 60, 445, 802. 20
A S R R 4R AR B 8 (oAb L7 =" B
A
i I AR IS A 0 A 188, 752, 644. 40

PEx RO OO, BRI G e B
§7 BR&EEANCHERTREBRRAFESFR

T AL G BT A IR 2 H A7 B8 s A S 4

§ 8 BB RE PSRN MEESFR

§9 BBEXHHEHZF

9.1 F#EXMHER
9. 1.1 v [ERIF MR S AR HEAR A5 F DU ZR 20 fe g5 U IE 5 B o 4 S A i SO
9. 1. 2 CHRAAE I MUZRLL o AR TR 45 ot Fe B A ) )
9. 1. 3 (M5 H YR figr BUE SR B0 IL SR S UL A )
9. 1. 4 CHRAAF I MUZRLL 7 MUE 545 0 FB A T isl)
9. 1.5 CHAPEE S BAT IR v JFB IRl 45 FN )

%10 nr 11 |




HAEAE HDUZELL £ 5 2014 AR5 3 R 45

9. 1.6 ARSI NS TSR LB

9. 1.7 AREESFRE ML S5 ZERHUAERIE LU

9. 1.8 AR WIN AT RS FINAETR & PR b3k 1) & T A
9.2 FF R

R RIS IAEATE A NS SATE NP AT e AR AR IBAEAS T S A PN S
FEE NP, AR .
9.3 BRI

Pt Bl g ), A LA G, Al A PRI TR N B FIR e i S R e S ENf . Al
RATFHE AR, BRI FEARTE S A (www. yhfund. com. cn) 2[5,

WAL G T PR 2 )
2014 4£ 10 A 25 H

£ T = 1}



