PERR AT RIE ZE SUE UL HBER IR SR B B S B 2011 SR 45 F i 75 4 22

FERR L PR AR MM A R RIS R R &
2011 SFPFEFREHE
2011 %6 H 30 H

}

LGB AR PR AR L 8 PRAT IR 7]
I N B BARAT BT IR A
Rk H:. —O——F )\~ +HH

i

801 00 Jk27 W



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

1 EERREEX

11 EEER

AR G2y . A RUEAR S TSR AN BB DR PERRE sl K5
T, JEXSICA RIS L AERR AN SE B ARAEAN ) Sy FE DT AR L
= U PO T R, PR EHRER

BT N EE B R AT B A IR A R R AL e & FE, T 2011 4F 8 / 23 HE#
TARE IS AR bR HERDL FRED IR DL Motk . A SIS EFNE,
TRAEE A BB BOC . RSP B IR -

B B BN R LARSEAE HY SRR e 0 S s BRI I B, (HANRAERE 5
£

S MR GTFACRIANEL I . BETAT IS, BEBTH AL B T8 oS AT N AT 40 1Y
TEAKE < (140 53 U W5 S LT

AR AR EAR A B AR RS IR, BEBTEAK T R EA A, NP AR R I

ARG A S5 BEREAR L T
AREMAH 201141 H 1 Hilg4 6 H 30 H k.



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

2 EEWN
21 EEEAXRFNR
SL4TRIFR KPR EAR AL
B4 FARE 233006
A oAy 233006
S (S B RITFF IR
s ey g 200949 H22H
=L UN FEAR - PHRI R S B A PR A T
S InEUN v R BARAT I PR )
7 SR T 4 3 00 I 1,443,109,735.46 4}
B A IR A7 S ANE
22 EEEFEREH
ARHELr DL A R U A R ) RS (R R34 b 2w o R 22
et Hbz PN G, S EET KA T R R, Rkl
R &2 R AINES 47 3T
P e A S S N 1w v 1 /S I P >l = I Y [ N6 A
P 5 SR Ay i 1) 2 B 8 B SR
1. KRB RCE R A B R 2 RIS R S,
G NTRIE AT, R B R IREE . B IR T
i3 TSN = A RCEe B, B %5 805 KR g
REAE AR AR B A T RE, DURTRE RS I ) R, SRR
BB
Pt A 2. JREEBETRIRNG . ASEESRIE Ry b MR e, d2
Pt T H A RRE e B KR ) MG AL SA I BT A W) IS
3y ARFE SR FH I 2 B A B SR A SR T S
e g 2R IR TR A R R ZE SR . T A T A e g SR L
77 SRR J3 SR DA S G H i 2R ) B
4, PVEAEIN U BN LUS SRVrE S vt i A i i, R4
IS JEATIE R P )5, T LKA N B YE I R i il e
IV P43 8 SR s




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

M & b AR VIRB004EEML i x80% + 0 £ B Fir B 7 %% 20%
TR BRI, B TR I P R R U S . 42
IR 2 A e PRI AR A BB s BR Bl Tl i B Bt Ll A W)

B2, BRI BEA I A BB AN B KB~ Il

23 HEFEAMESHEAN

T EEEHEA EEEEA
. PER PR e e G BT | b B BARAT IR A PR A ]
4K =
B2 )
4 25 TR
EaPEA A TR LG (0755) 88318883 (010) 67595003
7 AR xxpl@msfunds.com.cn yindong.zh@cch.cn
2RSS L 400-8888-668 (010) 67595096
fEH (0755) 82990384 (010) 66275853

24 fERBETTK

R AR R IE S BN

www.msfunds.com.cn

IR o i
e 4 1A AR T 2% M RGN FEIEE Nib

3 EEMFIERAESHERI

3.1 FELSWEIEMIT&TER

S L VARNEMI bW

3.1.1 HAREIEAFEFR WEH (011418 1HE 201146 H30 @)

AT S I f 179,732,630.56
A -354,193,185.25
TR 1) 25 4 3 B0 AS SR -0.2254
AR S B E I K R -16.18%
3.1.2 HIREIEIEAR WEHR (0114 6 H 30 H)

HHR mT 2 T 2 4 3 A A 0.1364
WIRFE G 28 1 1,639,996,819.08
WIRFEE S B 1.1364

Ve LA CSEH TR EE S AR RN . BB . FHARION CRE A S EAEsh
Weai ) FNERAH G B A AR AR D A © Se B n_EAIYI 28 se i A2 sl s s
2 IR AT 53 WA SR T UIAR 8 77 B A5 38 o R 23 LRI 5 2R 23 PE A m 2L S P 23 19

4




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22
PUREL CYIARRB, iR 2 100k 450,
3. LRI GUHEAR AT RAT NN AL 5 B G KA 0 TR 2 R Sl a K
FEART AT

32 E&HERI

3.2.1 EEHBIFHENK R KI5 FIHINLS: AR a8 & i LA

U | R N b g bl
o gt | o T gt |
B B KD KRR 2 W25 26) R 28 b O—3 @—®@
@ HE®D
gE—"1MH 1.85% 1.11% 1.09% 0.96% 0.76% 0.15%
HE=1MH -6.61% 1.13% -4.32% 0.88% -2.29% 0.25%
TEANMH -16.18% 1.22% -1.79% 0.99% -14.39% 0.23%
o k4 7.26% 1.33% 15.28% 1.12% -8.02% 0.21%
&SR
i ; " g/\lﬂ 13.64% 1.27% -2.64% 1.22% 16.28% 0.05%
X &)

322 BESAFAEKURESH AR THFEIE K REF) K5 RIS LA 28

REFHILLE

JEEAR PR R ZR UL 3 B S R TR B B k<
AR THFAE G K3 5\l G BB AR 7 230 g S #oxs LE &
(2009 49 H 22 H% 2011 4% 6 J1 30 HD

30% I

N\'ﬂ ‘V"\
/!

A

M

l

AN

Yo\

2
T

[N
v

M

\
an N W

M/ q.ﬁn‘\
WY

ra

i |
\u /!
V

N L/

N
0% N

W

WY

[

W,

T

/

Yans
il \J\\/\{

T

;w‘*u

-20%

e

AL g A
9'11'0"\1’\*’\\"" 4t

DUAD A AN AL o7 B EEAY
1002099 PN e oY g O N N Y g N e g g

o

o AN
AAECAIANES

:5'\\ 0 a2 %,‘\’5‘1‘\’&‘\0 5.505 ‘-?_QQ R’SE"%@T\Q’ 5'%,63%9'\1 _\0,1 (33’1 \’\6\.}‘,6 TQSJ\‘»\‘:'\’,L}Tllhﬁ;@\‘hbL:‘L‘Jg‘\‘:’\ Rrhqjﬁb‘
0 A B e s N
RN T QY gQN TP 90N gON T P A0

—ER AR RS A

a4




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

4.1

4 BEARE

EETHAREELHENR

411 REFHARLEHEESHNAK
JERR - PPRI AR G BAT PR A F) 0 — K AN G L S BN T, A FIRT B N & [EE

Iy

F

SIUEIHE< 7 [2003]33 5 SCHEHE ¥ AL T 2003 45 3 J] 14 H A7 ) B BB BT IR A 7
&

BRI E) U TR G, RIACKHE G L BERR PP A g AL b AT M UE SR S B 4

PERR PR SR UIE IR & AR ZR H 0 fE < (LOF), PER PRIt ke, B
MR IR RZ o o7 BIE TR BERE 4
JEEAR L PF M 2 Bl ML 75 I 23 8 08 ik < AT AR - R #2258 22 D] M 08 S e 2 2RI
TR IR . AT G BN E B 2R DY 4

412 #EE2H (RESZBENH) RIESZLHEDERIE N

JEERR - P 2% 5B B K I R R BB 4

a4

W55

FEASTE G I < 22 LA PR

AR H 3

AT H

EFR A
TR

]

Prive

N
SR, BE
FHEhH . #

e s
B

2010-09-10

10

SN s K R
+o M BT
O\ ) K B IR ARAT
AR HTHE Nk AL A
EHEMARA A BE
BT IMUESE A B ST
AT BB BRI
HUESHA R THT A A 5
PRI SR, 2010
8 HIMAA LA, B
AR08 W) 2 P B BE 4%

e o
PR

T

KA HE
A R

2011-05-10

VY R 0 28 K 2 4 i 2
+ro AT IR R
HUOMIFST B, 2009 4F 10
HIMAA A7 .

e 1 Eegr, EEKMHBETIH Y ARER e H;
2. HEZ PATIR A e A0 b BRI Y o 703 58 HE 4 22 R AU
3y AR M SCEMTIE B2 GUEZRAE ML 52 BER A BRI IRIAHSGHLE -

4.2

BB NNRE N A RSB R T A OUA B

WA I, T EN AL Oh N RSERTERES R 35 i) St R A oAt




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

FRIEAHE I RLE » A WRSAEHI S B 50 s A BEANE JH AL 987, AEIA LA
BEAOHTSR 1 DY B A N BOR R at, AT 100 3 S AT AR 28 AT

43  BEANRE R AFZHHIEE T

43.1 AP GHIERIPATER

SEEAEFNMH H EE I 2 CUES RS B A W] AP A S IR T L) (LUF
FRCCGRTEN) 7D MK, BT, W9, 5SS AL T AHICI A4S 2y i
TN SRR AR SRIAT AT 2 A o BT P A

SE P NS TR0 RS2 Do T T IR A 2 B AR 5 o PR 43 B e SR SRR o £
PRV TOLRE T, AP BT 5%, sl DA g S gt o B, PR M T 45
WFFAR A R B2, I LA ST T B0 R e e . BEREAC St T8, oo i WY il 46
JE s 0T B SRR AE LA o [R)I RE G B NGRS T — JRANAL Ty 4 BRI R DA K o 42 512 It 4
W, PR ORAE AR BT R vh B AT e S BN AP AE 54T R LSS &b 7 A8 A7 A5 304 30k
R

4.3.2 KABHAAS AT XA B3 4 2 IR L 57 LA

R E AN GRPEI) ZOR, ARG N ARG S G WEAT T 0. R
PN 06 5 AR P B8 KU AL R 42

433 REX BT HREIUHA

R RIAFTE SRS N LR R 1T R .

4.4 BEANRE NS KSR RIS AL SR IR Ui

4.4.1 & BRSBTS RS T

AL REB L E

OIS L E ---2011 7 AR, ARG O 7= I T8 S0 v 1) J5 S T s I
“E T R R I S R SRS o E A P EEBUR ZE AL, Rl A2y 7 1 R IR T |k
TN eIl @& P TR 110 AL B = e | I Sl & B S (T N DA S Tl W W 58 e o LR BV
R PL 0T . BT, AREGRe ) s i DR H AR (20 S %0, SRR T
ER AN 075 IS S i B 1S Y N B T s e e | 41285 0 E2y @l UK 472 <
BT b A R4S R R AR ST, ARG & RS 2RBE AAT MVt 4560 BT DR Ut i+ B 24531



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

P+ LU+ i 3 45 A

O F5 W8 P B -2 1 3 2 25 N B — AN S 1, 1005 0 A AR B 4 A5 5 M AR AR
FERACIOICE, TR, A Sl S MR AT 17 SR 7 DO IR R R 28 W = (i Le g, & pie
stz =52 i IR R A .

B, “HBTIE:

QOME ZE 8 7=l B - A A, AR 567 o 28R AR 2 TR IR 485 P AT T 9k
R, A BURT IR BRI A e R T 1), AT 1) (R g DR, IR RERGE
WeRa U], BN T LA A, TG TEE S BTREIR. BIARL TTREIAR. H ik
My Em . ORI B IRSS S AT
@FSr T = - A BUME 6, DUV s a s .

4.4.2 REHAZES L SR
AR IR 2011 4F 6 J] 30 H, AFEEG M EIAHE N 1.1364 Jo, R HIAHE N 1.1364
SR EIK 5 N-16.18%,  [RIINY S LA 35 26 4 -1.79%

@

45 BEAXNERET. EHRWHEATVESHFEREE

5 AR, AR T R AR VAT N, iR LSl S PR, <R
BRI 2P R BRI & A A TR E PATI R I . 6 04 i (M 2 5 Bl 2k
T HBER T AT BRI AE, DRI, T 3700 308 K P P A DA R B IS BSOS T 1) A4k
Eenr &S Alib Nty ablinl AV e

KT, FATNA N VA e LD AR 7% Bz MR k. —Rani 5
CPI F1 PPI 3R b A5G R L4 i 6 AN H A AT, T CPI MRS IR L L FAT T 7
ASFS BIETR AR ) CPL BT MAT(EAR I B BLZAE 6 J T A0Sl IR 3 dof e 4T
TSR, MR S B

JEEREE =R, SRR BB . I\ 6 T4 MR DRk iy PMI Bl KA
BG5BT 85 4 R R AR LT R R IEAESGE, Ji4h, HAA LSO R
ZASCIRbR AT RE QL2 AL T RV (RS . R = A PR AU E IR bR U 1) 3, I AXS 1l
Byt Lok A B R S T

B, TRATIH S U) DGA H 7 [ 9 AU 17 5 LA 0, LA 0 5 MK T il ok 11 i A
Ji, S5E AR SR, SRR B RIEEN S R T b, O =4 E



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

2, Moy FHRAFREZ DT S FLaR MERORI FIIPEBCREbR s =, S 3k 32 o+ BUREK
FRI R B bR A Je=, SHRET & b Ut A5 4y 1) HAS B A WS T REr AT
ey i

46 BEANREHNESHERFEERAB

B BB HIE R IE S REAT (B8 o LA SR EREAT A E . 6 AR Bl 4
KI5 R S A5 A T B e, R BRI o BEIE M 3 R A 1) O Tt — 2B
UEIF BRI BB 55 (45 T R L) (R SR BEAT AN B, RARSRI A (EBCRA R P B U T

HEEHANBOLEE M ER A, RASH ARG (MEREERE MR B L) Bl
SRR G COFFREGISE T TT N HER o v <Rl R0 JRURG: 28 18 B s S AE A B AH K
M g5 NG Fae MEZR B AR SR B HAT e BRI Mk 25, BAT REFI Lk
AEST, FRREAEAN G TAE P ORFFIOL I o b i e B 0 v BARPIAT 2 SR fEL At (L B 0A
B BRER YIS B S0 98 7 1 E (NS M It U ABAG (B i S FE AT S vh IR 55 P it
EIRCp i P ol 0 W e DN e b L i 2 /A W R R R4 7 LRI E N o SRS T B e g (7
PEAE PR A B TER U s ISR AR g S A LA L Ul 55 B iRt s bl i L
LA A S BN S Ak, .

HI T 20 B AR SCEE BTN GUHRR RE BEBE i Bl AL (EAT R A U BEAR, 222 DA
TALRZ AR, AR 2N ] LS A0 22 0 2 BOF 3 AR RS i o A B2 53 S PR S i ol
TR R AL e TR A 15 -

I FNS BB SRR 5 LA AEAT AT FM) 2 o 58, AR R k22 BT
ARZH. AN, ARG BARG A H =T 80T A AR SR E A 55 o

4.7 AR P SR 2 BC DU A DB

RIS FLE, RO RIS L RMNRTR ~, AR AT R 2 4

MRIEAHITEANE I 25 R A OIAE LA A SE G R S BRia AR I O, AR A R 40
ARSI A 73 o



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

5

BEARE

51 WMEHAAESHENEATEHILEY

AR, R BRAT BT R A A AEAIE TR I AR T, TR T (USR8
EIR) B A ST BCREAT RME, AMAAEBE L S MBI AR R 11785,

SE RV ST EAT T IR FEE NN 35 .

52 FEEANMENAARSTRFSEEM TR, SETHE. FREIEBILU

AAREW], ASTE NZE A RE . FEG R FBE DU HARA e, A%
MG THHE L RGN IF LS AT TN IR A%, AL G BEIa 1 5 T
BEAT TR, ORI B B NAT 1 e A B AT A 2 (AT M

RN, AT SR S A 23

53 HEANEFELERREFMFFEEENFNEL. EHMNZEERENL

6

6.1 HFIERAMR

FERMEEHRE (REHT

SR EEAR PRI U B SRR SR B A 4
Wk H: 20114F 6 30 H

SR E TAIRE PRI S fabs. (HERIL. REEER D W55kt
HENE, RIEEZABAEERBOCE. R IR e R .

Bpr: ARG
o AHAR FEFER
% 7 S 2011 4 6 J 30 A 20104 12 4 31 H

i‘% FI:

AT 69,314,306.13 147,668,858.85
SR 1,975,683.33 1,030,700.16
17 H AR IE 4 1,670,402.60 1,306,728.90
A Ty M A Rl 1,272,049,989.83 2,366,257,362.49
Horprs SR 1,168,975,049.30 2,303,102,104.96

10




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

Se B - -

(e = s ans 103,074,940.53 63,155,257.53

PP SRR B - -
T2k A flgs - -
SEON IR A Gl 304,000,581.00 -
I IR 25797 5K 2,685,860.68 8,363,093.51
INAeZEINSS 1,452,819.51 1,864,516.98
INAsdiel 182,160.00 -
IS IAT HA 5 446,784.48 4,556,393.68
I 9 TS Bt - -
oAt gt - -
BT 1,653,778,587.56 2,531,047,654.57

SR ER AR LA
20114E 6 A 30 H 20104E 12 H 31 H

i foi:
K - R
R PEL Rl g A5 - -
T2k Al A £l - -
S HA [P 4 il % 7 K - -
I ASIE 25797 S K 8,070,601.49 21,799,528.91
INZRYAEIE 780,460.48 3,810,180.60
AT NS I 1,967,821.52 3,371,879.38
INADETNES 327,970.27 561,979.89
VA 5 R 2 9 - -
NAAZ 5 B 679,419.38 1,470,490.36
VAR - -
VA I - -
JVEASS T - -
196 JiE IS8 471 £ - -
HAth 471458 1,955,495.34 1,867,498.40
i it 13,781,768.48 32,881,557.54
iRCE R
S 4 1,443,109,735.46 1,842,643,281.72
Ko ECAE 196,887,083.62 655,522,815.31
P A G v 1,639,996,819.08 2,498,166,097.03
BT T A1 2 B AR v 1,653,778,587.56 2,531,047,654.57

W R AEIEH 2011 £ 6 A 30 H,

1,443,109,735.46 171 -

11

F LA E 1.1364

TG kB L A




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

6.2 FlEHE

AR B PPR R U LB

SRR B &

AR 201141 H1 HE 20114E6 H 30 H
Bpr: ARG
A5 AR LG AR
o H ipaa 201141 A1HZ 2010461 A1 HE
201146 A 30 H 201046 A 30 H

—. A -332,298,809.66 -452,480,816.71
LALEWA 4,455,507.63 7,103,027.14
Horbre AEEORLEIRN 685,437.06 2,305,164.02

el SYNPN 1,483,854.17 4,344,433.46

e SCRFUEZ5 A S - -
N

FNIRAE G Rl N 2,286,216.40 453,429.66
HoAb A SN - -

2.8 an (H R LA A1) 196,322,550.79 -69,182,112.39
Hrpe RSB T 192,302,912.99 -78,213,935.42

et and V&l - -

i o -204,500.00 42,930.60

e SRR SR P - -
il

R T H RS - -

JREA W 2 4,224,137.80 8,988,892.43
3.8 SMMEAE I . (512 A -533,925,815.81 -392,557,941.03
“T A
A3 SRR (PR LA 45 01 - -
F)
5. HAIE N (i g L5 1R 848,947.73 2,156,209.57
F)
W =. #tH 21,894,375.59 32,735,547.65
1. BB 14,380,994.25 21,538,842.54
2. FLE 2,396,832.38 3,589,807.13
3. RS - -
4. o 4,898,434.13 7,395,192.12
5. FESCH - -
FLrfre S H [RGBt = S - -
6. HAthwiH 218,114.83 211,705.86
=, FlE BB CGHREBBLL - -354,193,185.25 -485,216,364.36
S

ik PR

12




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

M. #AE Qg5 -354,193,185.25 -485,216,364.36
7))

6.3 FrEENE (EE&ERE BIPR

b EERL PR e L A S R S R T A 4

AR 20114E1 H1 HE 20114E 6 H 30 H

B NRMG
A H
=] 201141 A1 HE 201146 H30H
S R4 ECAE A EN AT
o R #RE (B 1,842,643,281.72 655,522,815.31 2,498,166,097.03
D
T RSB SA
G EE CRIA - -354,193,185.25 -354,193,185.25
1D
= KRS AL S
A B EAR B AL (Fr -399,533,546.26 -104,442,546.44 -503,976,092.70
B> DL 5 31D
Horpe 1IEE IRk 333,448,029.03 77,743,533.20 411,191,562.23
2. e mlEk -732,981,575.29 -182,186,079.64 -915,167,654.93
V. A RS REa
N 73 B R 7 A ) B 4
HEAR ) QA b Ll ) ) )
S
ﬁj MIRPH#BE (B 1,443,109,735.46 196,887,083.62 1,639,996,819.08
D
AERERT LG A
3= 201041 A1 H&E 20104£6 H 30 H
e S R ERFNE iR B E v
o PR E R (& 583,581,733.10 65,139,561.34 648,721,294.44
SAFED
T KASEE S A
B IHEA B E CRIRA - -485,216,364.36 -485,216,364.36
D
= ARSI IR Z
A B S E AR BN EL 3,371,498,610.87 655,354,082.41 4,026,852,693.28
B9 D BL-" 5 3H A1)
Horpre 1364 HIEEK 4,827,520,858.28 924,269,451.48 5,751,790,309.76
2. 4 e Rk -1,456,022,247.41 -268,915,369.07 -1,724,937,616.48

DU A B A

13




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

R L
VST QR A B
SH))

T IR HERGGE Ok
SEATHED

3,955,080,343.97 235,277,279.39 4,190,357,623.36

T B A W 55 AR I AL A 2
At 6.1 2 6.4 W5RE I FoI o N
RGEHAR AT T, FESHTAEATIA: HFIE, St A 19

6.4 REMHE

6.4.1 FEFARENR

PR = PR 2% 50 R FA I S RUAIE S5 B8 4 (LA TR AN R ) 28 rh (R UE 5 e B A 3
Z3 s (CA R fai e RIS &™) UERE VT 2000158 662 5 O TRZHEEEMR - PFRI a5 4 2e 10
PR UL Bt H G SR IO L) Zvbe,  Eh BRAR L PR A g G A B PR AR R (e
NS ERES B EE) R CBRAR L FHRI A g A5 PR3 SR BE SR B B e ) )
ITTATESEE . ARG N RATIIFGN, AEEIRAE, BRI EA GRS A% SRR
L5 704,231,252.35 JT, M4 KE TR 25 THIN 355 T A7 B2 w35 4K T Hh R 567 (2009)
171 SRR TURE. S b ENER S &%, R LRI RS0 A S AR S
BHILEILE AT T 2009 45 9 A 22 HIEUVER, &S R4 H IS HER Y
704,329,969.56 i3 A, Horb AW BT A BT & 98,717.21 (R e Aile ARG B
P BER L PRI S S B R A ], B FEA A\ h E @ SR AT R R A = (LR
AR o A e HRAT )

W (e N R LR ERE S B L i) A CBEMS -1 PR R 2R AT G D34 S AR S 43 ¢
BTG A HE, ARSMEEHE N E N RERIT ETREE . fids. Stm
LR BOE. B8 SCRAIES R USRI BRI VPR SR it i T H . A&
ST P IS O A ARG P R I L)l 60%-95%, FHorh
Pk T AT FR S K 8 ) R A Tl 28 = (B S T AR TR 2 7= ¥ 80%:
1575 S5 ] 2 I 8 8 7 B LB il T L o S R P (K LG 4914 5%-40%: CRFFIL G 53 H 7E
— LA B 5 AMIE T- 36 4 W8 P21 1K) 5% AJE SIS LL A FEE R : 1R 300 454k
A 3 % x80% + LR £ FEHUIN 2 HE % 20%

6.4.2 STHRER K2 IR

g

14



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

AL 5 4 A 42 I BT 2006 4 2 F 15 HiA 1) (Asb 2 vHAE I — BEACHE I )
H1 38 AR THMEI . LS AT R A 2 T HE NS AR R Al 2 vh-E g g DA A LA AH
KHE CCLUR AR THER™) .t EE R 2 A 5[2010]5 5 CUFZRHET 345 Bk i
XBRL B3 3 5 <AEREHR A FIEAR BER S >) . T ERESR kP4 T 2007 4 5 H 15 HiAiif
CUEZF AL R THZ NS48 5 1) R PR RS AR 3 I S ISR S R e
[ R [ M 2 A AT S E B SOV IR A AT b S 554 A Gt o o

6.4.3 TAE AN 2 PHEN] K HAbA S5 1 7 B

AKE4r 2011 A BRI SRR AT G Ao THAE N AR SR, LS, SE M e AR
< 2011 4 6 H 30 H W SR BE LA Bz 2011 4F 24 8 () 4078 B R AL B i (H AR B 19 L A5 AT
FAE o

6.4.4 ZMEHPTRA M STBER. SV SRIE—HFEEREH TR P8

AFES ARG TR 2 vk Bk vttt 5 ddl — R B A2

6.4.5 ZHEHEERIPLEA

ARG AARE WIAR VAT 2R IE .

6.4.6 BLIM

AR B KBS R [2002]128 5 (O T IR IE SR 5008 B A7 OB i) it
FAE &) MBL[2004]78 5 (O& TIPS BCBOEREERN) . W H[2005]102 5 (KT
JBE BV ZERIAS N AR SCBUR Il A1) W BL[2005]107 5 (& T DAL KA N3 Bk
SAANFEIEED « MBI[2008]1 5 (S TAMV T A3 B T BEBOR I A0 ) S FAb AT SR ik
FURISE S $04E, EEBIIBRUWT

(D ARAT R T ASHE B G A G T BUEBGE B, AEBCE LB

(LT BRI ZEM BN A E BRIV T3 o

(W FEEIAF AL AN, TR AT 0127 B ARALAE [ 35 <R A A R AT AR
20%I N AT, BFANEWCARNE T A3 8 o RSSO IBCR RO R RN, i B
FJAE [ FE SR BE  ZEM IR A% 50% T AN AR ANBEFT A8, A IREAT BT 52 Bl 20%
ARG NIAFBL, B AEWAME TSR

(4)FE4 32 I IRERHE 0.1% B R SN I SR AL 5 BIAERE, SRR ANMIEWUBE SR AL 5 ENAER -

6.4.7 KEKF KRR

6.4.7.1 AR HIFFTERHIR R BB E AR F R RIRBOT R AR

AR BB AR S IAF AR A5 1) 5 B BHA 5 R 35 5C AR 1 SR R R AE AR Ak

15



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

6.4.7.2 A& M HH SR A KBRS K& REKTT

RIKTT A4 FK

HARERR AR

JEMR L PHRI R S S AT BR AW (BRI 1Y

G2 So/NC IR

SN PR RS R ENY

Hh RS BARA T Tl AT R 2w (b R B ARAT™)

HEEFEE A

H ALY

EFUEIA W TTE AR CHEFUETE™

SEEEBNIBUR . FE ALY

T IR RIRAZ Ty PIAE 1E WMV 5516 F A 4% — i Mk 45T 37
6.4.8 AR K b4 BT LL AT ISR T AL 57
6.4.8.1 EL KRBT 5 B ITHIT IR 5

6.4.8.1.1 BREAT 5
S, NRMT
A AR AT E )
20114F1 1 H % 20114F6 J130 H 20104F1 FJ 11 2201046 /130 H
KI5 2 i 2 72 3
AT 40 TERAE R FAZ & B RAT S
A LA A e
EFUETR 171,185,363.30 5.77%
6.4.8.1.2 BLIEAL 5
TG AR A W S 1A B ] b 3R] 340 A S8 i S B 7 A8 S BT A TRGIEAS 5
6.4.8.1.3 M SZATRBE T I 4
SR NRTIT
N ]
201141 H1H % 20114F6 30 H
e
R 4R o EEATITES Wk SRR
4 SR EL 4= 4% G R EL 1
HEZUR TS 145,506.08 5.88% 26,767.90 3.95%
AR AT LY 3 )
20104F1 F111H 42201046 5130 H
N
KI5 oy EEATTS WRR SRR
4 S LR 4450 G VA Ee A

e L B e i RS, DNkt b ERIER S0 45 A PRI 2 ORI
R 2 M2 T2 5 A s
2. SR ISR 55 Y A A A g e HR 5 by AR AR A RO IE I3 B BT SR AN T

i%’f%‘ A%\E&%% o

6.4.8.2 KB 7 R
6.4.8.2.1 HEEH

16




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

AL NRMIE

. Z AR RE AT LRSI

~ 201141 H1H 45201146 H30 1 | 20104E1 H 11 4201046 H 30 H
sz HA 4 / VAT B A
AR A I e < Y ST A R A 14.380.994.25 21,538,842.54
bl
Horpre A AliiEs
,?q?.jiﬂi%é%§$ﬁ$ﬁﬁﬁ§§f“ 3,084,814.68 3,550,597.57
Y9t

e SOAHIE S HE N BEAR b PR A SR G A A0 ) I BN 4% H S A B i
L5%MES R IR, BH B2 HHK, %A . L&A
HAE AR =50 — HE L% 3 EH x 1.5% / R4

6.4.8.2.2 HEHEH
Hfr: AR
A AE AT LR A
i H 20114E1 F1IH & 20104F1H1H A
201146 H30H 201046 H30H
AR AR R A N S A T B 2,396,832.38 3,589,807.13

VE: SR AT A b B BT ST S — H R 0719 0.25% 94 St
&, BHRWERAAIK, %A A0y
FFEE S =1 — H e 5™ 1§l x 0.25% / 5 KE.
6.4.8.3 5 RHET7 HEATHRAT 18] RN T 37 FRO 525 (2 TEL) A2 53
AT AR 5 A R AT PR B4R 5 OGP AT AT TR RINE T3 (5 (5 R

Ay

6.4.8.4 F R B E A ZESHITFHIL

6.4.8.41 MEPNESEHAZHEEG RSB R AR ESHENR
AR AT I b4 R AT L) i e PN A B P [ 9 e A R4
6.4.8.4.2 MEWARMRESE N Z S AR BB AT S K FH I
AR AR B AE R BRI A N 2 AR LA SCI 7 Y R R AT AR T S 01
6.4.8.5 HRERTIRE RRIT KRB A =4 A B A

LR VAN TN
ENE AR RE AT L 1R
KT 4R 201141 H1H £20114:6 H30H 201041 H1H 42201046 H30H
AR R SR EVISN PN AR %0 AN
Hh AT 69,314,306.13 666,102.83 830,295,656.21 2,204,105.89

T AL IR A A S0 AP B BT IR, FRAT RNE AR TR
6.4.8.6 AZESTEAMHINSERBITABIESHIEG
ARIE AR ) e B AR PRI LU IR S AR A A BT 9 2 5 R AR B U T o
6.4.8.7 HoAth SCIRAT 55 ZE 0 K L B

17




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

AR AR A I R b B AT L A 1) B8 T A DG I AE ) T
6.4.9 HIR (20114F 6 A 30 H) AZEHAHFRIEZ RIES

6.4.9.1 BIAMGHT R/ R UES T T HIAREER B8 2 RIFSS

AT A AR DA TG A 138 RAE I35 1 038 52 B IE 25«
6.4.9.2 HR REA (R8T DA BB A8 32 PR R R

NI G A s A AR R AT 42 I {57 R A5 A0 2 PR (1)t 55

6.4.9.3 HAAKMRIR IEE AT 5 46 4K i 5
6.4.9.3.1 BT HTHFZRIEFY

A TEG AR R T BRAT () T 58 57 1 [ AR 8
6.4.9.3.2 5P 57 IE Y

REEG AR AR TCAL 5 BT T A 5 1E I R0

6.4.10 By FERARAN ST S v R F5 22 0 B I FL At 2R 0

(D~ setife
(a) NEL se i vk i i TR

AL SO E 0 <R e 7 A0 A7 A7 A 3 SO IURT FC A < R 7 £, KT ¢
SO EAZER D

(b) B2 et v S < TR
RRYEAE L SC VPO B AR BAT HK R U I ARZ RS AN, A~ e EZ T

N
B2 MR B GHETT R 7 ORZEE) A .

R G HAR (L B A% sl (G R fds HE D PO R B2 — 2 4
(KT LSRR 587 A7 A5 (B A

=R G DORDULER BT 3 Kt AN R A2 5 D RER A 1) 87 B A0t (1 s A B (AN R]
WA -

T 2011 426 H 30 H, AR EA I LAA AR Sl TR P8 T 58— 220 &40
A 1,171, 528, 732. 30 JG, 5 EHRIREN 100, 521, 257. 53, ToJE T4 =2 I R%0,

XET R I BRI B S, AT R AT OGBS 2 Se BT IR 2 4 T R R 3 —
JRPFNFE IR, TR N RN R

(2) B s Setr BN, AR SR H AR B0 5 2500 W] ) LAt B 2 500

18



JERR TR R UL

Lt

UEFF BRI Gy 2011 A A1 SR 5 4 2

7 BRERHAAME

7.1 HIREERSHEENR
G NRMoc
[ 5iH o 7 R T (1) LA
(%)
1 Bl B¢ 1,168,975,049.30 70.69
Hrps JRE 1,168,975,049.30 70.69
2 li] 5 Wi 2 % 103,074,940.53 6.23
Hrpe iz 103,074,940.53 6.23
AR X el - -
ST AR AR - -
SJENIREE Glgt e 304,000,581.00 18.38
b M Rl e 1 32 N0 A 4 - -
B
AT E & AT G 71,289,989.46 431
oA - 308 6,438,027.27 0.39
il 1,653,778,587.56 100.00
7.2 BAREATVARRIRERRA S
SR NIRRT
. e e 7 B I
e FTk 25 APIRIKIED ol (%)
A fe MR B dlk - -
B PN 52,219,383.30 3.18
C 3 674,774,728.58 41.14
CO b, Yok 40,172,962.36 2.45
Cl g, ke KE 15,682,646.03 0.96
C2 AW KA - -
C3 e, BRI _ i
o} A A IR, YR 98,730,789.94 6.02
C5 HF 73,839,881.22 450
C6 &lE. EeE 9,409,500.00 0.57
C7 Blbk. e 0GR 190,448,809.23 11.61
C8 BE2j. Wbl 238,005,663.80 14.51
C99 HARHIE M 8,484,476.00 0.52
D W BRI AR = R 8,584,000.00 0.52
E ey |4 53,512,758.75 3.26

19




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

F s Ak 18,478,207.80 1.13
G 7 BE AN, 226,390,525.12 13.80
H LR FNEAR R ) 22,405,921.67 1.37
| Gxml, PRI 4,906,000.00 0.30
J s Hi el 89,290,000.08 5.44
K ARl e a4 18,413,524.00 1.12
L D Aaa|4 - R
M ZRER - -
Hit 1,168,975,049.30 71.28
7.3 BRI A E RS = EE L RN R & B S B B A 4l
ERAL: NRMT
R T
¥ Ji ZEARHS JE SR A4 R HoE (kD APIRIIKIED HHE LA
(%)
1 600256 RN 3,754,836 89,290,000.08 5.44
2 600406 FH, 7 i 2,414,021 87,628,962.30 5.34
3 600329 BB TRz 4 5,888,799 71,195,579.91 4.34
4 600673 N IER R 4,097,769 65,605,281.69 4.00
5 000602 *ST 415 1,891,816 60,178,666.96 3.67
6 600497 Uth 2 2,368,226 52,219,383.30 3.18
7 600993 N4 2,573,086 48,940,095.72 2.98
8 600100 777 154y 4,235,046 44,298,581.16 2.70
9 600068 P 3,536,550 42,403,234.50 2.59
10 000858 TR W 1,124,663 40,172,962.36 2.45
W BB T WEARE WOREE G0 T e S W1, V[ 5 6 48 1 6 < 2 N IR
(http://www.msfunds.com.cn) i -4 FEFi 15 130
74 REHARERBASHERES)
7.4.1 BIFSEANEHE B RS B = 15E 29080ET 20 BRI E A
ERAL: NRMT
i1 A3 4 R
JP 5 Jie AR Ji SR A TR PN S AN FEAHE LA
(%)
1 600256 ]I ety 94,465,173.42 3.78
2 600068 P 70,175,695.02 2.81
3 600497 Uth 2 67,299,609.75 2.69
4 600416 WHHL B A 53,032,161.51 2.12
5 600580 Bib e F S 50,430,176.40 2.02

20




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

6 601186 r ] gk gt 36,003,258.01 1.44
7 002078 NSRRI 33,317,233.60 1.33
8 600290 A 31,209,071.84 1.25
9 600432 T BN 27,810,781.01 1.11
10 000973 MR RHE 26,689,568.49 1.07
11 600332 I 25,700,911.35 1.03
12 000602 *ST 41 24,641,057.33 0.99
13 600387 TR BB 7y 20,190,660.17 0.81
14 600287 TLIFER 19,675,699.21 0.79
15 000858 iR W 19,651,587.05 0.79
16 002122 R e 19,578,235.27 0.78
17 600844 FHERH 19,256,453.39 0.77
18 600303 g Ay 19,211,298.60 0.77
19 600000 HREAT 18,792,485.46 0.75
20 600016 AT 18,635,000.00 0.75

e “SENEE R S S HAT A RAS A e LA s B ) 341, A REAHGAE 2 9 H o

7.4.2 B2 &850 B AR S B = 15E 29080E] 20 AR E A

SR NIRRT
A 4 R
¥ Ji ZEARHS JBE SR A4 R EN N S e FEHE LA
(%)

1 601607 iy 127,982,117.44 5.12
2 002106 Py 80,851,736.00 3.24
3 300054 SR A 64,173,448.22 2.57
4 600742 —VRE 4 61,676,396.73 2.47
5 000501 PR A 58,988,967.88 2.36
6 000581 R R 52,948,934.72 2.12
7 002437 B2l 51,004,973.56 2.04
8 000400 YRk LS, 45,754,018.45 1.83
9 600038 ISRl 45,469,854.46 1.82
10 002303 FBR 43,624,189.54 1.75
11 600406 FH, g i 41,731,153.93 1.67
12 600580 Bib e FL S 38,826,330.78 1.55
13 000426 I 37,619,261.91 1.51
14 600859 Tt 36,980,636.89 1.48
15 002004 e 24 36,553,115.64 1.46
16 002078 N4 35,559,136.30 1.42
17 002157 IEARHY 35,313,580.55 1.41
18 002042 Py 31,479,506.72 1.26
19 002376 Bt 30,423,828.67 1.22
20 600628 Bt 28,484,822.89 1.14

21




JEERR - PTRHE g E LH B SR 2

UEFF BRI Gy 2011 A A1 SR 5 4 2

FE: “SEH USRS QRS R LLSACHURD S8, A IEHIAZ S B

7.4.3 FTNBLERH A A A S HY BRI B AT

Hpr: NRMoo
SENBEERI A (AT %0 1,087,633,293.59
SEH BRI (RAS) B 1,880,153,088.18

TEe “SRANBER AT S B SR N " EH% SRS AT B (s i R A A8 ) 41

B, AEIEARAH B -

75 FIREGIRAFIRKIGF BT A S

SAURLL: NIRTTIT

M RaE XA A
=] 4= M2 [ VAN 7 A
}?ﬁ Tm#nuﬂ” Afm'}lfﬁ WJ (%)

1 [ K - _
2 HAT Y 67,585,000.00 4.12
3 S5 - -
Hodr: BURYE SR - -

4 VAT R 13,010,257.53 0.79
5 A J 30 kg 5 19,926,000.00 1.22
6 Hh A 2 - -
7 CIEZ3 2,553,683.00 0.16
8 oA, - -
9 4t 103,074,940.53 6.29

7.6 AR YA ST E IR/ N BRI T4 5 B R B A

S L VARNEMI T

R S tis
745 e ] i3 44 % B kO A RME FEEHE
Bl (%)
1 1101020 11 AT 5 20 700,000 67,585,000.00 4.12
2 1181250 | 11 MH4TH; CPO1 200,000 19,926,000.00 1.22
3 112018 09 A 130,000 13,010,257.53 0.79
4 110015 A 20,700 2,232,495.00 0.14
5 110016 JN B A 2,800 321,188.00 0.02

77 WIREEA SRHME RS T EHE LB R/ N BTRT 48 B SCRAESF B R A A

AT AR AR AT AT 5™ SCRFIESF o

22




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

7.8 AR SRMME ST E HUBI R/ N AR BT 48 AR 3 B 4
ARIE AR AR ARFATEGIE

79 BRAGWMEME

7.9.1 A5 WA AT BB T 44 UESR 0 RAT F R B 5 TUORGBI A B A ) S D 1|
NEE R FBRA T A, SR BA S AT I 2 2, e st gl H T — 47 A 52 5
ATFiETT . AL,

HEARBIRDARAFT 2011425 H 28 Ha® T OCT I EIh EE R 2 ATBUb T
POEAD) TS H R TORGBB AT BR A F T 2011 45 5 H 27 HSCE] b EIHIE S B A i 2
Py rBULTT e 1) ([2011]17 5D, A, AnBkid T ATt iivoE ) dig &k
(1) 3 B2 Ay 2% B 2 T ) Adk ST S0 () 16 1

VNN R A A PR A |] T 2010 4F 11 J] 20 H a5 T O T BGHEE DY 144 W B s
L UG R A T SV BT AT A A AR A ), TGS DY 1A M B 5L
DUJRERALT 2009 4 8 XA F] 2008 4 FE S THE BT RET T AR A R T OTY)1]
NP BB 7 B2 7] 2008 AF 23 H 3 BT R IO RS A 45 10 R B RE Do AEA T, A AR
IR T R U ST A

REEE P BE FORE (000858) )1 HL#A5i (110016) [HIU SRMFRIITT G AL &4 A
T PR E AR OCRE o BEXT EIRTE O, ASEEE BENGEAT T N0 A AEse, ok bk
PF FORRIB B ) VB A5 (RIBE 0 AL AR 3 Pl S I S o A 9 TR N K AR 0] B3 8 W] AT
ERERFIT

7.9.2 BB R4 B T R ) R 1 A T SR

7.9.3 FAAR FAh & TUBE =

in

B NRMoG
3= 42T B
1 17 HARIE 4 1,670,402.60
2 | NMICIESRE S 2,685,860.68
3 | MR 182,160.00
4 ISR JED 1,452,819.51
5 | NI 446,784.48
6 | HAdA K
7| R

23




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

oAt

it

6,438,027.27

7.9.4 FAFRFEA AL T B mT B 45025 B 40
AN AR AR AR AT A+ B VI v ] e e 077
7.9.5 BIRET 2 B AR 32 PR AE LT B
ARIE AR AT 44 e S A ARSI 52 BRI DL

8 EEMBRFANME

8.1 MIARESHIFEANSBEAFEANGH

AL A

B N&5H
SI AP AR AN e
B | s DU AR
() L A 7 R A
parpa | RO
1l H 451
107,749 13,393.25 147,966,128.07 10.25% 1,295,143,607.39 89.75%
8.2 HIXRELEEFHAKMNELARFEATBRAEESHBNR

i H FE s (o) iy 3 G B A e A1)

= UNEI TR NP NESEE PN
166,135.41 0.01%
i e ’
9 T &0 FAR )
BfT: Ay

e ERER LG A
: f[% FIA%6H (2009 4E 9 H 22 H) F4&10) % 704.329.960.56
A
AR A SR 3E 4 47 A0s Ai 1,842,643,281.72
AR AS HAE 4 S0 7 %5 333,448,029.03
P ASHE AL 4 2[R 47 732,981,575.29
ARG WIS 00 AR B 4 4 -
AR A I AR L 4 47 A0 A 1,443,109,735.46

24




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

10 EXFHES

101  EEMHFRFAEARSRIN

I TEEE I B AR S

102 EE&EFHEA. ZEREANTIIRSHERTRERAFLRS)

I BAAR B A RN SRS
ARFEEATE N ARG R T TR RN F423)
ARLEFEN 2011 4 2 H 9 HRA AT, b B RATHIIdE, AT R F o0+

IR BT B REAT AT MR S5 P 2 B (R A ), AR I B A% L2 v I 2 v A A HE IR
HVFR] (2011) 115 5. ffHE 2 b b [ el v AR AT ST I 55 7 o 22 #R

AFESFEE N 2011 4 1 31 HURATAESI@ A, Al 25 vh B B A T 8o 484 ik 55
JEeZBLI

103 WRAESEEAN. EZEM™. E&REWSKIRA

AN T RARE G BN . W77 F T L5 YR TA ST

104 HEEHERIEHIEER

T I AKE G R SR BB

105 MEHABIESTHIESFTER

R I ASE G AR SIS ST 55 7T

106 FHEAN. TEARZEEZEENRZBERLENFHL

VJE S WU T IAS A AR T N Do

psi

RN IR BN BB N SR g BN

25



JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

10.7

HEMRIESR ARG BT KGR

10.7.1 EEH FIUES A R A 5 B TU BT B B R &S E O

SAURAL: NIRTTT

JKE AL 5 I AT 7 A 46 H/iE
N
AT EET I ;‘:‘iﬁi I
JRAL 4 S 4= SR
S L
) LAl
B SR 1| 473,155472.28 | 15.94% 384,440.93 15.54% -
ESEERNESS 1| 420,087,199.24 | 14.15% 357,073.23 14.44% -
J71EIES5 2| 302,048,581.09 | 10.18% 254,936.16 10.31% -
HE RS 2| 295,775,786.91 9.97% 248,468.04 10.05% -
HHAR [ 1| 243,331,285.84 8.20% 206,831.36 8.36% -
T RAES 1| 231,427,742.20 7.80% 188,036.38 7.60% -
CAF U 2| 204,187,947.68 6.88% 169,681.26 6.86% -
HEFEIETS 1| 171,185,363.30 5.77% 145,506.08 5.88% -
AL 1| 170,684,144.70 5.75% 138,681.95 5.61% -
BHIESR 1| 158,654,122.92 5.35% 134,855.58 5.45% -
[ 28 22 1| 109,666,809.31 3.70% 89,104.77 3.60% -
HBHIES: 1| 100,802,792.60 3.40% 81,902.90 3.31% -
KAT ISR 1 86,779,133.70 2.92% 73,761.91 2.98% -
W5 7 1 - - - - -
DN 1 - - - - -
PVAIER 1 - - - - -
P HRIES: 1 - - - - -
FEAE SR 1 - - - - -
RAEUES 1 - - - - -
EBIIESS 1 - - - - -
HRKIUES: 1 - - - - -
RITUESR 1 - - - - -
e LR A G oo ik £ebriE
(1) SEIHEE, {525 RUf;
(2) WAZARBL R UF, SEAT A
(3) WP FRRITE . 2Hs, HA @ TR, RE AL I s A m B ORI 225K

(4) ABREGIBIEFTHR IR, AR, A5 Bt & RBA R ST IS

AT E, IR ARG IR A A A5 ER 55
(5) WFFUSEIIiE, REf s sE ). At g AL G AR IR 55 5

(6) WA MR NI R LIRSS -

26




JEERR T RIAE 2R UG MU B SR TR S5 5 B 4 2011 SF - Jf 71 4l 22

2 BRI DL EARHEREA T SR € TR . e TN S YOE R aE
HURZEAT (L HIEZRAZ Zh e HUT DS, SRAESRAC 50 T /M BEAS B H e AL T4

BRI, AFEGICHIIN T 12 AR AR 12 DL AL Hot: WIEIETR. %45
UEZE « TIEIESR. PHERIESR. TPPAESR. HRANEYR. RITIEFRRYIE S B0 14, Jek

UEZR. RAESR. MVETR. FFEUEZR . PE EIESF BlRAC S ook 14

10.7.2 EEH RS A )3T 5 BT HHAT AR IESR 8L R B UL

SAURAL: NIRTIT

75 i AR

i H

A 5

BUIEAL 5

EEE
o5
AL A

(¥ Eb 451

JRAZ

JRAT A

24 31
Y PR i
B L

EE=E
BUE
AL

(¥ Eb 451

HHEIEF

H {5 U

90,000,000.00

7.83%

J7 IEUEZE

70,000,000.00

6.09%

P

586,100,000.00

51.00%

AR FE B

JRAUESF

ZAFUESF

50,000,000.00

BT

HIR 7

IR

353,100,000.00

[H 20 %

BUIESR

LSARTES

MGEAp

H KIS

SolLiES

VY ABUEF

FEEY

REIES:

EANIETR

JEKIESR

RITUESE

BRI ER S ERA R A
—O—4#/\A=+HH

27




	1 重要提示及目录
	1.1 重要提示
	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	4 管理人报告
	4.1  基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 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
	5.3 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
	6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注
	7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.3 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
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 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
	7.7 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
	7.8 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
	7.9 投资组合报告附注
	8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本开放式基金的情况
	9   开放式基金份额变动
	10  重大事件揭示
	10.1  基金份额持有人大会决议
	10.2  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
	10.3  涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4  基金投资策略的改变
	10.5 报告期内改聘会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况

