FAEKEEMTITESRERE
2013 FFERMEHE

2013 £ 12 B 31 H

HeEBEAN: FLHESERARRIAR
EEREAN: PERERITRHBARAEF
HEEHAH: —O—mE=R=-1+AhH



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

S1EERTFAKEXR

1.1 R

BEGE PN E S E R ORUEAR & IR A R R B 1% T Rk sl s
T, JEXTILN A B AERR I RN 58 B AR ANl SO R DA . AR o8 =
3 UL BT SRR, JFmE SRR

BEBAEE A b IR RAT IR A PR A rl AR AR 5 [RIE , T+ 2014 4F- 3 1 19 H A
TARMRE PSS TEbR . FERIL. FEES SO WSt SR ASIRE SN,
TRIER RN EAFERBICE . W SPEMOR B .

HE G PR LA H SR S 1 S 0 SRS RS 4 8, (RN RIERE 8
HA o

HEG AN SRR KA I BTG, Bt e HH BTSSR iy A48
VLA HE G 1 S5 U0 W 1 S BT .

AR FEHR A T T VAR RS 1R, B AR T R VEAN AT, D SRR R IE S

AR VIS T CREFRE IS4k eI 55 B T ARG OR B AR e THR o,
BB BENAEAIR A BRI RIS A ], TR BT R P B

A WIE 2013 4F 1 H 1 Hilg 4 12 JJ 31 H ik



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

§ 2 &N
2.1 BREEKREMN
LA TRTFK Rk
JE 4 FA 400005
oA 400005
A (Y Y LT IR
e RAMmH 2006 /£ 8 H 2 H
S EAEELUN KRG AT BR T A F
EE&EEEN v RAE AT IR A R A F
et R B S A0 B A0 1,530,617, 293. 10 {7
Fa G R E AN 5E
2.2 EEF= MU
B b TESR ARG 2 B mah e
) T8 SRASE [ 24 A 2
RHE 4 UIANME BT A 3l DSR2 4 %
RN TFBL R 2 L5 AL 1) 5 O 2855 ik
P M T AR R RN O R - LR, R 8%
HKBE R T Bl S KBS PEREAE, 1B SR
SRR E I S R
b4 bl A F i BATBLUGE 15 IR %
AIEE R TR R R S R s Riah e AR
ARSI s 45 A vt P S DX RS i 2 A T i S 2
& REMIEEMIT RIS,
23BREFEANNESHEAN
T H A= UN EEEAN
Py RIS A R SHTA A Hh ] FARARAT A A R A 7]
w44 R il
5 BEE T N P& G | 010-66295888 010-58560666
H1, T R4 xxpl@orient-fund.com guanyue2@cmbc.com.cn
2RSS L 010-6657857814400-628-5888 | 95568
fl 010-66578700 010-58560794
2415 B# T =

B < R AR A A A BN TR I oA i

http://www.orient-fund.comzkhttp://www.df5888.c
om

SRR A B

AT G BN AL S0 NP




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

§ 3 EEWMFIEIR. HSIERI LA B F O

3.1 FESIHEIER 4R

SApAL: NIRRT
3.1.1 BAMF BRI bR 2013 4E 2012 4F 2011 4F
AT O S 2 67,062,212.60 46,764,574.08 13,077,726.95
AIHF 67,062,212.60 46,764,574.08 13,077,726.95
AR B 2 4.1684% 4.2939% 3.9558%
3.1.2 HIREBIEMIEIR 2013 £k 2012 4ER 2011 4K
WIREE 4 %8 =1 E 1,530,617,293.10 978,226,090.30 | 400,098,253.50
AR LS BHE 1.0000 1.0000 1.0000

T OAFER IR NN AL 5 5 A5 T3 H -

@A O LB LIRS A IR SO L Beogifiead . AN OG22 e iZeshficat)
FUBRAHOR B A IR A, AR A L se B as in EAIYI 2 st (e Aeshiieas, th5em
TR R MR AERZ S, I, & et EAR s %, A O Se BB e ATAS A

1B AR 5 o

AR H o RCat, 12 455 A

32 HEHERI
3.2.1 &M B EWR R R &S RS LR FE R R R AT 8
U 1 B E Y N, b g bl 3
NREHE | b g g Ly e e g
e | DRI e | PP i | 0-0 9-@
o @ HE®
TE=EAA 1.1516% 0.0035% 0.0882% 0.0000% 1.0634% 0.0035%
TESNNH 2.2792% 0.0029% 0.1764% 0.0000% 2.1028% 0.0029%
o de—4F 4.1684% 0.0039% 0.3500% 0.0000% 3.8184% 0.0039%
oE=4F 12.9386% 0.0055% 1.2387% 0.0002% 11.6999% 0.0053%
L TR 16.8793% 0.0068% 1.9587% 0.0002% 14.9206% 0.0066%
HE 445 H
ERGEE S A | 25.5535% 0.0069% 7.7088% 0.0030% 17.8447% 0.0039%
3.2.2 BEESEFRERRES MR T EN S 2 3) &5 FIHLSE LB EEHE 2 2 AR
BT

RT3 IR TR T T I R A B A
RV EM R 5 M GBS o 5 Iy SE T EE
(2006 4 8 J§ 2 H# 2013 4F 12 J§ 31 )




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

—— R eI R R it
—FAEhFEEETHERRE

30.0000%

25.0000%

20.0000%

15.0000%

10.0000%

5.0000%

0.0000%
& ¥y %" & & & & &
c§§a '.'.§§IL i & & N & N
h W % V W W h W

3.2.3 B X TFHEGREPEN R R KIS FHAML ST RS AR 28 &R 1 FL R
AR5 KB T T e R Bk
& AR el 0 5 Mk G LU BRI 2 A AORE TR L I

EFEAEREEE m Ex b EE

2.0000%

4 5000%

4.0000%

3.5000%

3.0000%

2.5000%

2.0000%

1.5000%

1.0000%

0.5000%

0.0000%
20004 20104 20115 20125 20135

3.3 W E=FEEHFNE S EENR
Hfr. NRMo



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

o @%ﬁ&ﬁ% ISESlibupARpLALl @ﬁﬂ@ LR 53 T P
SIS A AL &t

2013 57,815,312.73 7,518,986.45 | 1,727,913.42 | 67,062,212.60 | -

2012 35,598,536.52 7,885,638.95 | 3,280,398.61 |  46,764,574.08 | -

2011 7,501,649.16 4,052,049.00 | 1,524,028.79 | 13,077,726.95 | -

#ril | 100,915,498.41 19,456,674.40 | 6,532,340.82 | 126,904,513.63 | -

e ARG “REH R, A SR At IRYE R H AR e ilcat A, B
KR S A At ot HEvE, B H O S BT AT 508 B R o0 lie, Bk H 4R S A
&

§ 4 HHEAME

4.1 BE&EEARBESEIEN
411 BSEHANRHERESNEK

ARG NN AR RS A IR A A o AR5 F A AT BRSTAT A4 7 (LR i fr“ A
NE]7) Grp EREM A GIEEHE4 7 [2004) 80 5) F 2004 4F 6 /) 11 HELr, & (4
M N PGSR IR SR B0 H 8V ) AT 5 BOL I 3 — RS B A ] o AR FFEM A 2 /27T
AR ARFRARARIEAR B ERA T, FA RS 64%; Wby Ea %R =i
ARAT], FFHB 27%;: BiFEREITHRA R, FEERA 9%. #il 2013 4 12 /] 31
H, AR w1 = IR IE S B S —— R 7 el & BT SR 8 54 . AR T kG
YRR A RPN UE S B s s AR5 K 0% T T A SR B e R . 2 T SR A IR S T
BRI S5 B 34 . AR AR IR G 55 B 3 0t S o 2R 7 %08 I S AP I e 25 %
PG AR RANR A BUIFIBGRUE S B 34 L R 05 B b /SR A B ISR UE S B 4
AR5 SRR B B S B A . ARy A 22 50 FRECHSRANIE SR IS . ATy 2
AR AR ARG RIE SR B 54 . AR RIBRR A R A SUE R R 4
412 HEZH (BREEEHE N RESEEBBEE/

AT S 2 AL | Tl )
M E Timom | meom | eR Vi

R YN = TRy
Ee&% i, 7 RSN, 2006
. mopE || (6 AR A
B G 5 | 2010709716 TF A, MALEERIIR .
A BB AE I 5t A7 e B
g N2 3 M 2 )




AL

T 23 % B 4 2013 AFAF 4R 1 4 22

BLo AT ] Wi o S e B
B IRK T AT KT &
W 8 5% T T S E 7 45 e
el ARJ7 A as i
SR e T0e St s NI ]
2O R PRACR B TR TR 43 %
BERESZM, RITRMERHR
i ML ZF B R A e i e &
H

N
P (Lt | REE

2013-09-25

9 £

i AROR S R A, 9
FAETF ML o i T 5
SR E A R AT E .
20104 10 H 2 2y He 47 P
AWRTHUEAT, BIERZFZ S
AN Rl QLI T TR AT
PRS2 M, P
RT3 4 K BT T T SR S B R
BERESAM. RITRARSE
R TR B Ak Sk
H

N
P (Lt | REE
B

2012-08-16

2013-09-24

9 £

AR R A, 9
FAETE L2 o i T 5
SRR EHARA R E .
20104 10 H 2 2 5 Fe 47 P
AWRTHEAT, BIERZFZ S
B AT K B e
PRS2 M, P
IR T3 4 I BT T T SR S R TR
BERESZM, RITRARSE
R IBRUETR BT A Ak
M,

FE: OUEARKIAEIR H AT AR H TR AR 5 SR BHA IER AT 2 H.

@UEZF ML SCEEMATIE P2 CUEZRAE AP N 53 BER A BN A OGE
4.2 EHANRE A RSB ERMTE B OB

AFEAE BENAEAR S IR (R N RSERTERESRE) « (R N RS EIES:
POIEETR) . QEFFBIPHE G B A Rl B ML) IR TSAE N . R0 kB
LR BB R G 1)) A A SIEHNERL RS . AFEWSEAE . BhRS 5T s
PRI IR 58, AR M2 XURS: 6 b, DAL AR N BRI 7, Tofd i 4k
SN ANFZE AT N o ARG RS L BAT N ARSHRBAETT & A RIE MK

FEERMLE




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

4.3 BEANFREH N AR S H I LR
4.3.1 ARG HIEREHITTE

B B FONARAE B M 2 A 1Y) UESR BB B B W) 2 P AT o L 4 2 T L)
(2011 £EAEAT), 52 T RIS BA IRITELS 7l AP A5 B I .

S B HNENT T BT O  N AEE AR R AN IORT STk, ST S A B AN
T A AR, S SICEIIOr 6, RS ET AR BSOS i Bt p sk s
= AR .

R EHNIATRBAZGHIE, LI AT MR, BRSBTS A AT
LGP o X TZG AT SEM AL T, TG BAPITZ S RGE T AT ST A
TPl ARATTEATIREE ISR R T SE AL 5y, S B B BRAEAS Sy i Al
SEHUE AR AL A Sy AR AR, R BRI AR LS . EUB 23 e ) Js X A2
SERAAT L R FERATIRIAL S), AR TRIOLSE . U R OLSE A Js M RAE A BB AL & 3R A
A G4 o

B BN E WIS AN R BB A 5 AR I ) B I R A A 22 IRIAAS S I bt S AL
Sy OLHEATEEE 0T, BT AL G G B AN OCAT 5 1 DUEA T & BELME MR O B A7l =%

4.3.2 ARG HIEKIPATHE I

AR A, R BRI A HNE IR T A 5 AR UE , AR WEFEo0
By BEBERF G AT WGP SRR B S T AP AR AL, R HAR
5 5 =5 A G G HAEAS R B TR 4L 2 1 AT A a s o AL S is AR VAR 221
AL o PRI BERE

KNr I QIETF SRR B A A PR AR S L) A (05 B e BRAT IR AT
WAV G BB BIEXS 2013 E A R A SR A G R AL S W 2847 T obre o
A RAEGEIIANEE, ARFEREED (HA. 3 BN 5 HND) ISR, 7R
A2 S W 229 % Je 95% I EAR AKF- N XERIAAC Sy i Z2BEAT T A B seher 36 xt e 6 45 R
BEAT BRER 3T o 20 M 45 R Bos AR KL 55 28 W) BE K FAR B0 415 A R [/ A2 5 i 22 5 T R H B

g

W

T
4.3.3 RHEIHAT £ T B
RGN, RBIIAFES AR R8P BOR A2 5 FIR) 35 508 14 57 5 2 S AT M o
HEE NG BB A5 S 55 T AT SEM AL H R WAL 5, AFEAER H R
I A2 B AT 0 [ B30 A By il 1% UE S 4 H s it 5%l UL«

7



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

4.4 BERNHRE P SRR SRR AL SRR I
4.4.1 385 3 A B G B B SR RS AR 4347

2013 4, MAEBRATHECKE, BARNE ISR KEMRMNAET Zrgts, AR
LTI SRR L, 25 B IR RR SR A A, Bt W T 22 500 .
ZOAEUCENET AR I, AR L RURTREY, SEITE R SR, SR DR
PR AL, [ 5E B8 P B A b s S DA ) 22450 Jp . SAKDT TR, HAR CPI RS
g BT, WrARSkZH (BOMETEERZ N, PPIFEIN T

2013 FERIRAE AL A RE AT . AR, DR TSR AN A P vE A, SRR
WS AR A IR 6 ARG | BOT e bW, AT H S R SRS “ U, %
IMRSCRE S TFARIE D AT+ B G 7E ML it S 5% M SRR IR R I, ICRS PR AE — s K
Vo HE 3 T, VB B APPSR CPL LTF i e & W KR
5955 L W ZEN T, Wi R HED AT B 10 S E GG R R 0E . H
FAE L S BA R BRI A4, 5 FI R 22 RFAAL

RAEWIN, AIEGUEREE IR . BIRRBSNCEA R, R AE LR R i
TR, JFAE 6 HESC ARSI T B AU B, BRI RAT B ) P sl e, dla i
AW BAR . NAPERG TR, B A A, SRR . IR
A R4 P X i E TN, 6 BT B 8 55 G0 A RS A0 A A, LBV 7 (455 XU
4.4.2 EPAZESHN SR

2013 4E 1 1 HZE 12 JJ 31 H, AFEE RN 4.1684%, Mo tbigRmEloa
4 0.3500%, kg L AR HE 3.8184%.
45 FEANEMEY . WEHTH KT ERNHERE

JEHE 2014 4F 1 =), AU AR S ORFFADNTAR, (H 2 G O 2 AR 22 H L/ R 19
KSR TR I R K R s Sl SR IR 2 b TIRRUKCT, e A R /N [l %
SRR s B BERRIR LI 1 LA, PO — R R R A2 AR, TSI
FAAERC TR o W8 G IR TRV R D PR O SRS, 2B ol 10 B2 10 52 T BORST A AR
B HEAS, B TR Y- Jed T PR AT 2 4 S — BURF 1), 58 <o At xR EE B K e [
Vo BAVEARSEAERETR . R AERCRIBIICE, R SRR S ORI U sl PR
B, PRSI I R

CUAE L, A, BT AR, HERNM Sl aR. 8E&
FE, BRI AR IR .



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2
4.6 B E AR5 A A ERE PSR 3EA
WyE IR 2~ [2008) 38 5 (O T-0E— D VEAE TR 5 Bk Al (R 55 R4 2
WY ISR, AFERAE P OL TR T 3 B IR DT~ mA &R i (DU RIRR “AhfE
b

TR, OB, B, BRI AR TS B A58 Al

i MESRE LA ST N R A 2ol i 3 B R L iy Lol AT e Dy Al sr
P, PAEIE AT Al SR A A . RS Tl

B, B, WA ZEAMEANRH R AR, SODRe Rt A S K
PR ST T A IBEESR BT R AT ML AN EE A VR R 1dee Jm Tl

Fe 2 ML 22 5 A AE/INALIR) F R AR 0SR20 A5 S 3 LA
ERS A AR BOR AN AE T AN S e AR

5l Dut AT EZ RSB I8 OB GRS FEAL T3 VA PTE 0 gl i
WY 240 B2 0A XS B B 5

U B ST A B BB S EL E S5 AT WAREOR R IE S, 48
FAT AN 2 S i

HACTHEES: O B N AN, AHe OB B AR S I K 28 SR X B 58 it b
AT AR, TH R R 08 1 S O AL D2 R A 0 1) SR LA DA P ke A

EEREAZTR: WA R EBOR . AR RIRE . AT VA A I Ak A et
AT RN, A i) R B I SR A

PrAEEE2 AL, S AR 125 5 Z IR AEAR AT 1) KA 28 o5

HUEARE WA, A7 C S RETE LS FARTHEL 7S T (P oilias &t
AN AR B 28 0 MR 25 B30, R SR AL s e ot 4 i 4 S AN AELAN R X 28 W] JE 2
S HVHAT TR SR A R T A GEARST ML) s et GERIST IS,
4.7 AR 5 3 P 3 SR 2 BC R U A B

AR I RIS SRR AN 15 7] SR LR S pris 5 00, AL i B e
SrBCAIE 67,062,212.60 JU;  ANKL G AR 1 JIAR JC N 53 P 1 v A 23 PCAE RO 1 D o

§ 5 FEAMRE

5.1 MEHAXEESHE NEMTFEREFEH
Hh [ B ARARAT AR AR 5 I 03 T e SR R B B B 5 ) R (R 5 < Ik 0



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

TTHIEAR B SAEE I, FERT SRR M HIER RS (LU “AR5 4
ST SR

ARAEE, P RAEHATAE AR T S K SRS T IR b, PR S T GUES B 5470
B A FTE BN A RS, AR TR ™, e Wse . ez i
E s N N7 e e o DU (- = I A A G 1 St i i i = AN I A 7 PITVoA  AVAS
DUHLEAT T BT AT XS5
5.2 BE AR REHALES B R SEEMTE. BETE. FESRSHILR3

AAERE, FE M E ZH SR A BE G ) AR RSO HARAT SSHE , AFEE AN 2
S PR T B B PR DT A W AE 2R 5 < K S e B mR s Dy T b AT 17 M,
BB TR BRI LIRS TS e SR TS BRI 2y MO A 5 T3 T
TINERE, REEEGE BN R EFELESODIRA AT N RER, FEGEHA
— R JT R P IR DT w) PR REST CUESR PO L) S A, A Ty
T AP AE P e I SRR < 5 ] KR o 1A T

AAREIIN, AREEN B H O BOAE 46,764,574.08 JT.
5.3 B AN KEERE DM S ERSARMEL. HEHNTERREL

HH 2R 07 S K B 4 BN —— R 7 B BT PR DTAE 8 Wl g ol , I AIEE N B &
FIAAEBE AR 5 T B0 S5 Fabn s BRI FNE RO DL, W52 ih iy . R E s SN

IS, HEMRISEEE.
§ 6 HiFHE

AFEGAGEL W 55 S bR Dot SAE ST I Gk IE A1k At
HT b R B R s VR, 08 T A AR T 1E S R TR S 40

§ 7 EEREMF MR

7.1 BERAAER
v RIS T TSR RO R S
IR H: 2013412 H31 H
Bfi: NI

10



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

- AHIR LEEER
% e MhES
2013412 A 31H 2012412 A31H
)
AT 2R 7.4.7.1 450,196,851.51 300,277,272.93
= e N - -
A7 HARAIE 4 - -
7.4.1.
AT oy M4 Rt ) 624,578,122.36 590,553,245.06
o, JREEHwt - -
S A - -
e Sy 4 624,578,122.36 590,553,245.06
AT R ATl % a4 - -
. o 7.4.7.
Wi &Rl = 3 - -
s o 7.4.7.
IR A S il A 380,001,490.00 199,000,538.50
PNCUE S5 Sk - 20,880,286.30
7.4.7.
INL &) - 11,059,450.76 11,479,614.55
INldib il - -
VLG AR 225,733,323.53 152,360.00
B GE TSR - R
. 7.4.7
oA % 7 - -
oRsenn 1,691,569,238.16 1,122,343,317.34
AR HEEK
Vit e
SRR B IS 2013412 A31H 2012412 A31H
7 i
TR - -
AT o M4 A A5 - -
. . 7.4.7.
Coiga ot ik by 3 - -
S HH (A ] )  k % 7 k 155,184,602.41 140,199,529.90
MNATHIESEH K - -
INZRYSHEIE - 992.30
MNATE RN FR M 364,164.87 310,143.68
NATFEE o 110,352.98 93,982.95
AT AR 2% B 275,882.45 234,957.31
L 7.4.7.
NATAE 5 %l . 34,860.70 22,042.65
MNAZ AR B - -
INZRRIS) 13,548.96 14,944.15
NASTFE 4,879,532.69 3,151,619.27

11




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

I G BT A3 47 £ - -
7.4.7.
oA 71457 g 89,000.00 89,014.83
Uik Tigenny 160,951,945.06 144,117,227.04
IR &R
7.4.7.
SEIR L4 9 1,530,617,293.10 978,226,090.30
. 7.4.7.
¥ AN LW SINE| 10 - -
T EHERN A 1,530,617,293.10 978,226,090.30
ST RTE & B8 STt 1,691,569,238.16 1,122,343,317.34

W1, AR 2013 4F 12 H 31 H, FESMEEE 1.0000 JG, FES 0 H A

1,530,617,293.10 {77 -

2. AR A B U BTR AR R BT A B S D AR AR A I SR B,
TEEAKT ARAI PR IR A, D) 1525 28T i BN A s PR 4 P i o TS

7.2 MR

SF AR RO K I T S B R4

AW 20134E1 H 1 H% 20134E 12 f 31 [
B NRMG
A AR LA R
o H S | 201341 H1H £20134E12 | 2012421 H1H £220124F12
H31H H31H

—. A 82,715,512.54 57,085,882.99
L AR 78,397,632.03 51,124,566.03
Hrpe AFECR B 7.4.7.11 19,527,988.96 18,581,527.40
el SU PN 30,409,655.96 20,629,326.75
PSRRI RLR N - -
FNIRAE G R N 28,459,987.11 11,913,711.88
oA A SN - -
2. Bwtas (A BL“=" HHA1) 4,317,630.51 5,961,316.96
Horprs JREFERTCE 7.4.7.12 - -
et and V&l - -
i i o 7.4.7.13 4,317,630.51 5,961,316.96
PSRRI BRI R - -
R T H RS 7.4.7.14 - -
JREA W 2 7.4.7.15 - R

3. SR EAR T (BRLL | 7.4.7. 16

" SR

40 (BREL “ =7 5

12




AL

T I3 % 4 2013 R4 FE R 15 i

W)
5. HA N (FAZRLL “-” SIH | 7.4.7. 17 250,00 ]
1)
B = B&H 15,653,299.94 10,321,308.91
1. EE IR 5,400,670.11 3,795,858.84
2. FEE 1,636,566.73 1,150,260.20
3. HE RS 4,091,416.81 2,875,650.52
4. 5 7.4.7.18 - -
5. AESCH 4,143,404.27 2,128,397.77
Horbrs Sz R4 Bl P S H 4,143,404.27 2,128,397.77
6. HAthztH 7.4.7.19 381,242.02 371,141.58
= PR B CTRBAE - 67,062,212.60 46,764,574.08
S
W P Bish - -
Vi, SR GRTHbl e & 67,062,212.60 46,764,574.08
7))
13MAENE (BEE&HE) TR
SvbFMA: RITEMKES IR R S
AREW: 20134E1 H1 HE 2013412 A 31 H
Bpr: ARG
A5
%iH 201341 1 H £20134E12 H31H
SEWESE R ERFIE iR B E v

— WV E E N G (S HED 978,226,090.30 - 978,226,090.30
T RMEENE ) AR I AR - 67,062,212.60 67,062,212.60
S CRIIRLED
= ARIFEAD BAT S A I A A 552,391,202.80 - 552,391,202.80
HARSE GHEIRADLL “=7 SIHE)D
Horpe 1. B4 IR 7,600,449,639.01 - 7,600,449,639.01

2. 4B PR -7,048,058,436.21 - -7,048,058,436.21
VY A ) B <8 0 AR AT N 23 B AT - -67,062,212.60 -67,062,212.60
7R B 1 E AR BN e D> L=
S
Tov WIRPTE#FR G (EEED 1,530,617,293.10 - 1,530,617,293.10

AR LA R
IiH 20124F1 H1H £20124F12 H31H
S S R4 ECAE A E NS

— MWW B G (REEHED 400,098,253.50 - 400,098,253.50
T R ENE ST A R AR - 46,764,574.08 46,764,574.08
AL CARHIAED
= ARIFEAD BAT S 7 A I A 4 578,127,836.80 - 578,127,836.80

13




AL

T I3 % 4 2013 R4 FE R 15 i

BN GREIR DL, “—7 S1151))

Ho, 1.4 fmx 8,780,529,260.57 8,780,529,260.57
2. FA-meal Kk -8,202,401,423.77 - -8,202,401,423.77

DO A 3 B4 AR A 3 TR -46,764,574.08 -46,764,574.08

PR R G R AR B (b LL -

B

Fiv IR #ER G GE&iiED 978,226,090.30 978,226,090.30

PR B Ay W 55 AR I 2L I8 4 o

ARG TSN T2 7.4, WK T A5 57 NEE:

B AF AT IS, ST TEATIN: 5K, SUHUa 5T N A
i)

7.4 $REMRE
7.4.1 BEEXRFLR

R4 Ik T TSR RS (DR RIRR “ A4 ™) Hiidls 2006 4F 6 H 6 H i [HiiE
ey O REAR T K E DT T piE s BEv G 5R R nit &) GRS [2006] 106
5 R OCT AR A B T 17 5 Bt S SRR I ) e HER A A R ) (JE43 ek [2006]
146 5 (AR, 3L R N A BEE BT IR TTT A FK IR (P AR A RS I 5 # %%
FEB) A R DT T T Ul 5 BB A L5 []) 3 2006 4F 7 J 3 H 42 2006 4 7
H 28 HAFFSEERSL . ARSI MRS, HXRSFENIFNG TSR B4
489,924,256.22 JU AT, N2 RHETFINGSS T “ R T (2006) %5 58-06 57 J “K
K (2006) %5 58-07 57 WAL . Lm P EIEE &%, (KK ERmlig
UFF R IE SIS A ) F 2006 47 8 H 2 HIEsVERL, JE44 FA H ML S8R aT
489,989,508.84 13 HLAr, FLrP iAW BE A BT & 65,252.62 473k i A o AKEG IR B
BN N R HEGE A WTHT AR, A N\ h B RASAT IR G R A .

W P NRSERIERE SRR A1) R (R SRS MiTniE s e e h
) A O, ASKEA B 0E T LA, WANTERR. —E LA (& —4F) AR AT 52 7K
RAUE L TR IRAE =TT I0 TR (& =T 0T BR)I6E5  WIBRTE —4E LA (B —4F)
(SR 0 . BRAE— 47 L (5 —4F) A v SR AT S0 LU EE 45 o TR A RUARAT A AT
(¥ Fovr B T T S B I AR A R B e B i L H.

7.4.2 THRE R HhIERE

AT G e AR 42 I P [ I BB 2006 45 2 H 15 HEAUAR Al 2 T I —S A U )

138 TRV . LS A (Al 2 TR S A RS A2 v DU e DA B L AT

14



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

KRE (LU EFR “ Al tt e ™ RV o ELES 2 e ) GESF B iE4
SWELSSFRSD . B EER S HE R O TE— P RITEIE S BRI S i (L 55 113 S
SN~ o BEUE M 2o WA 1 COR T UESR BB B A T <Al 2 VB NS A (R0 55 K A e v
ORI AN CUEFFBETE R AR B E B B INED . GEFH B AL S E R BER A 5% X
HEWSE 2 S—F RS I A A a0y GIEZR Lt B4 BB XBRL B0 3 5—4F %
WA FAE RS ) GIEFRAER IS DI AN 5 3 S — 2 TR (4 1 Bk
S ) e R IE M 2 A F A A G E i«
7.4.3 AR A Y v I K At A S 5E R 75 B

AR HE i T 5 AR AT 15 Al VR U B F A AT G R K, Uiz, et s T4
Je4x 2013 4F 12 [ 31 H WS- 60 LA K 2013 4FJ3E 208 R AN L S v (AR B I UL o
744 FREFFRAKSHBOR. St S80E—HFEEREH BB

AR IHAIE S TR S BOR . St T 5 Bl R s O — 3
7.4.5 VBRI TG T3 DL Z2 5 TR A
7.45.1 2TFBURARE R

ARG A A )G 5 D P B K 2 B AR
7.45.2 &vHETHRE KU

BB E AR A IRV 5 D B K S A AR
7453 ZHEIERI YL

ABEAEAR EWE T U TR v 2 S I
7.4.6 BLIH

MR B . R Bi4% BRI B [2002] 128 53 (56 T IFIaRUE 543 9 4 4 A Bk
I R R ) AR [2004] 78 530 (& THIESR B IS BIBCEI@ M) . 8L [2008] 1
5 OMBEE. BB SR T TR B T BOR Kl A1) S FABAH B 55 52
SARAE, FEBIHIRT:

(1 URATHEA T ASF R4, A8 TENBUEBGE R, A2arEst.

(2) XA IES TS PR IO, BFR KRB ZE RO, B 1RO 2
HABBN, AN BV BRI AN T AR

(3) WPIEGHAFHIGF RN, BRAT B3 A AL AE 1A G ST BRI AHTAR
84 20% A NJITABL, B AN AL T A
7.4.7 KEKTTRER

15



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

KI5 A4 FK HARFEEHIR A
IRABUETR A A7 R 2 ) AR FENBIR . ALY
i [ P 5 FEATBR 22 7 AT FNBUR
LA EAT R s E AT R A AT PN BOR

IRJTHE A BRAT BR DA 8 7]

AIEGE N M S ERH

Hh [ RAEARAT et A1 R A W

ARSI N AL

RO B AT PR A

AIEGEHN MR T A

7.4.8 AR5 R K 4 BE AT LU 1R SRR T A 5
7.4.8.1 BRI H HITHAT A 5
IR IRIRAZ Sy 394 1E MU 553 TR N A% R R L A KT 37

74811 BEXS
ARG Je AR E AT LRI, K AR T I ORI T A 5 S AT IR A S o
7.4.8.1.2 BUFR 5
AR W By EAFRE T EE A R), ARG oR I 1 RHR T AL B BT AT BLIE AL 5
74813 HHERG
ARG Je AR E AT LRI, AHE G AR T I ORI A 5 ST AT R A 5 o
7.4.8.1.4 52 EIGAL 5
ARG Fe AR E AT LRI, A AR T I ORI A 5 S e AT SR R A S
7.4.8.1.5 RN STATRERTT KU 4
AR W My EAERE AT EEIIR], AR TG B S AN ORI TS A <6
7.4.8.2 RERTT R
7.4.8.2.1 Z&E R
Bhr: ARt
A3 AR AT EE )
1 H 20134F1JJ1H %20134E12 /131 | 20124F1J]1H %20124:12 131
H H
;;’Eﬂjiiﬂg%é@ AT 5,400,670.11 3,795,858.84
Horpre SCATR B NI % P i 837.302.18 903.627.10

W

Y

VE: OUHebemt: G P RT— H LGB 5HER) 0.33%F e it tHHJkn

H=E X 0.33%+ 44F K3

H D H R TE S 0 Jk ey PEL 3k

16




HRITE KSR M IAIE SR A 4 2013 AR R 4R A 4 2

E T H3Re s E

@ity NS S B HUH, B H R 2R AR, LAYtk
SEINREEEE NOE ARG E RIS, @ReEARRETRHE 2 4
A H NI R SO A R BN BBV E TR H IR HSE, SR H DI
iE

}

74822 H&EIHLEH
Bhr: ANRMoo
A AR AT L R
T H 20134F1 F1HE20134:12 31 | 201241 1 H F20124F12 31
H H
ﬁ /\—iv
i VAL I S RS AT RO ST 1,636,566.73 1,150,260.20
e OVHEPRUE: SRS S nr— H IR % 713 ) 0.10% 5 9 R -2 T 7k
T
H=E X 0.10%+ 44F K%L
H % H NS T8 o
E NET— H 4%y
@i NG REHE NG HUE, ZHET RS HHEK, #H . hkk
SN RIS N RIS L AIEESITE RIS, eSS ANRRETFIXRHE 2 AT
PEH A MNIEE 77— SR R AT N, B R H . REH, S HBHILE,
74823 RS R
Bpr: ANRMoo
A
IRAFE RS D 25 BT 2 K 20134£1 H 1 HE 2013412 A 31 H
1 R A 3 4 Y SOAST R A A R 45 9
KRG REEHARITT A 2,160,163.63
I RARHRAT B4 A B A ] 54,587.37
ARAGUEZR A A PR A w] 3,384.73
&t 2,218,135.73
AR T B R
IRTGHY 5 I 55 9 1R 25 R BT 24 K 201241 H 1 H%E 2012412 A 31 H
30 R A TR 3 e I ST A R A S R 45 o
KT RAEHA R ITEA A 838,282.93
] R AEARAT B R A ] 13,079.31
FRACTEZR A A PR 2 ] 3,814.68

17




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

it |

855,176.92

T O Sehen: SRS PHLAT H A0 IHER 0.25%4F 2Rk

SR
H=E X 0.25%—+ *44F- K3
H A%k H NP 56 40 65 i 45 2%

BRI H A 5™ 15

@ity N AT SRR 2o HH A, B H Rk fi AR, 1% A3
HE B BN [ RE AT N RO B LS8 IR 55 S RIAHE 2, 308 AR A TR H Il
2 ANTAEH N MIEGI ™ i — RSO g R PN, 80 IR H - AREH, 24 H Y

AL o

B R 55 O TS U 6 DAL/ BN I BE B 1) 2t L (e s sl

P IR NS 95
7.4.8.3 5 KBRT5 HEATHRAT T8 [ MV T 3 B3 (8 TR V) 32 5

AR I B LA AT LRI, AL PR 5 SGIB S REA T RA T [R) [R) ML T 3 (K 555 (55 01 )

A5 o
7.4.8.4 ZRETT R AR EEHIER
74841 MEHNESEHNBREA TSR FARESHER

AR I e LA R LI AN e BN S RS T AT B e A I

7.4.8.42 MEWIRBFESEEANZ SMOHABKIR T B HAFES KB

AR IR R BAERER, BRER BN Z MR AR I R A4

7.4.8.5 HKERTT RE HIRIT AR RBUL S R AL BN

bz NRMIT
AH AR R AT LI
SIS 44 B 201341 1 H% 2013412 J] 31 H| 20124 1)1 H% 2012 4 12 /] 31 H
AR AL AR RHI AL
Hh [ R AEARAT i
196, 851. 51 4,530,788.81 | 250,277, 272.93 9,443, 193.92
47 B2

e FAEERIR %47 250,000,000.00 JG5E BIAERK .

7.4.8.6 AR EIEAWEH NS 5K AHIERHIE S

AR I e AR AT LI, AT AR AE AR I N 2 5 SR 7R B RS o

749 #15K (20134F 12 A 31 B) AESIFHHREZRIES

18



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

7.4.9.1 BN /48 A 23 0 TSR KF A HOLE 52 BRAES:

AR AR A AR A AT DI B 1484 R UE 27 1§ A UL 32 PR R IE 77
7.4.9.2 FAARFFA K I S U 2 R IR R

ARH ARG WRARFF AR

7.4.9.3 MR IEBEAT 5 Fh R R 1 H5 27

7.4.9.3.1 FAT RT3 IEEIY

BRI WIK 2018 4 12 7 31 Hik, AL NFHATH 137 6075 I R AZ 5 1 R

S AN AIE 252k 4401 155,184,602.41 TG, 2 LAUN R Ak b Jod

SR NG
iRy i 5 24 [F]E 23 H WAARMGE A | FE (5K ARG %0
13 d H g g
041371008 i iif’f% 2014-01-02 99.51 200,000 19,902,000.00
100236 10 [T 36 | 2014-01-02 98.83 600,000 59,298,000.00
110402 11 &% 02 | 2014-01-02 98.40 323,000 31,783,200.00
130232 13EIF32 | 2014-01-02 99.35 200,000 19,870,000.00
130241 13 [EIF 41 | 2014-01-02 99.30 200,000 19,860,000.00
130322 1381 22 | 2014-01-02 99.44 100,000 9,944,000.00
&t - 1,623,000 160,657,200.00
7.4.9.3.2 A G i A5 Z31E EE

BEAREIAR 2013 4 12 A 31 Hik, AIEGARFAELSPrimIE R g 1 1E

AT -

7.4.10 7 Bh TR A& vHR R T E U B R IR
AR LI AR, AL S0 T B R AT B+ PR AN 70 At 2 TR R R 2T K 3

fth FE T,
§ S BHRAEME
8.1 iAREERHERBMN
SRAL NRMIT
dr e 4 MU A
75 T S
P 2 ’ Lt (%)
1 [it] 5 WAL 7 3 % 624,578,122.36 36.92
Hrp. fiiz 624,578,122.36 36.92
PSRRI SR - -
2 SN IR G il gt 380,001,490.00 22.46

19




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

Horpre ST B0 1) S N IR S 4 % 7 - -
3 BATA Mg J AT AT 450,196,851.51 26.61
HoAth 25 1 % = 236,792,774.29 14.00
&t 1,691,569,238.16 100.00
8.2 1527 5] R % 5
SRAL NRMIT

¥ iH RS T HE ] (%)
L 7 3 P A5 [P ) il % 4 0 6.84
Mo ST 2 o] ) g -
N b7 B4 W PV E I EL )

75 7 H X R

(%)
) A5 AR AT [P gl % 4 155,184,602.41 10.14
Horre ST K R e il

VE = AR ST BT [ R 5 AR Ao < 7 (L ) LA DA 435 0 A B2 5 H Rl B A
o B8 A LA P ] R A
8.3 {35 1E. B ) 38 <o SRR i 4 3 7 1 (EL ) 2096 1T B
FEAIR T ) N AT < (5055 L (MU 4 8 < AR AL W 7 1L ) 20%
8.4 ZEBRASFHIRRHR
8.4.1 BRAA TR I REARE L

i H RE
R AP B A AP F AR PR 84
T YA BTG 3R AR YT PR dee i 146
T YT BTG 3R AR YT PR B AR 79

MEHNB A S TR RFIREL 180 RFHLHEHA
AR N AT e AN B AL 2 R A R 180 RIS L«
8.4.2 FIAR B R A A7 233 R H B 40 Am Ll

. FHPR PR P B T | SRR DT R A R i
5 P2 R 1
S TERRIR I H] (%) I H] (%)

1 30 KA 52.93 10.14

Forbe RIARAFEIYE 397 KK

o 3.26
1T H A5

2 30 R(&)—60 K

Jrb: B AFLIIRL 397 KA
PSR

3 60 R(77)—90 KX 13.03

Forbe RIARAFEIYE 397 KK

o 5.20
1T R H A5

20



AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

4 90 R(#)—180 K 12.42 -

Horpr: Fol pAr st 397 RIM
1T BN R A5

5 180 R(#)—397 K () 16.67 -

Srb: B AELIIRL 397 KA
PRI

Enah 95.05 10.14

8.5 HIRILMIR M P RMIBF B FAE
SRR AR

ISR ST

e e AR 5ﬁ;f2fﬁ
1 EEXes - -
2 PAT AR - -
3 SRR 159,456,915.89 10.42
Horbr: BURTE SRl 159,456,915.89 10.42

4 A e - -
5 A Ml g 465,121,206.47 30.39
6 SRR - -
7 HAth - -
8 it 624,578,122.36 40.81
9 P A7 B 397 RINTF SN R i 129,469,510.43 8.46

8.6 IR MR A (5 G B 15E L) K/ BORT 2 B B K 4
SHURLL: NRTIT

. s o i . P A A RRE [N n
| BRI | BRSRR | BEREOREER) WA A im1y)
0
100236 10 [® JT 36 600,000 59,552,108.66 3.89
2 110402 11 f¢ % 02 500,000 49,943,082.63 3.26
3 041366011 | 131 ;
HEARBL 400,000 40,036,261.62 2.62
CP002
4 041359045 | 13 i)y
400,000 40,000,102.14 2.61
CP001
5 041351018 | 13 M 245
2L 300,000 30,028,589.78 1.96
CP001
6 041355032 |13 T4 CP002 300,000 30,024,153.22 1.96
7 041362013 | 13 K+
KA 300,000 30,015,112.96 1.96
CP001
041369018 |13 54 CP001 300,000 30,007,868.24 1.96
041369028 | 13 HifEm
300,000 29,998,185.47 1.96
CP001

21




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

10 041351042 | 13 X it 200,000 20,030,726.34 1.31
CP002
8.7 “TEM” 5 “WREAY” HieEER = ERRE
TiH it 517

7 U P vt 25 P R 4 GHELAE 0.25(7)-0.5% 1] 1K 3k 48
7 U A 25 58 1 e v (L 0.2624%
2 I P At 25 P 1) B I AL -0.4171%
A HA PN RS A H i 238 58 10 26 1) ] P 3 (E 0.1685%

8.8 HARAL A S A b F S 3 7= F B LU A9 K /NHE AR BT 48 B P STRRIE SR 3 3 A 4
B AR WA AR 0 SCRFIE SR
8.9 BB A AR A M
8.9.1 G vHir A U W
AT R WA AT VAo
8.9.2 AH 5 I P AL 4 A T 4 WHFR /N T 397 RAHF 43 A7 SRt 397 K% sh R A5,
AL ST BRI AR AR H B4 W8 74 20%6 IR T I0L o
8.9.3 AKEHLE MHT 144 UE S5 (K R AT EARTEAIR A W Py A R IAEAEA I 0 Do S i i,
sl AER 5 g ) A — 4R 2 B AR BT AT TR .
8.9.4 WAL Ath 55151 % 7= g

Hhz: NRMIT

v}
J

AR A

A ORIE S

IRGIE S35 K

INE &) 11,059,450.76

INE QAR 225,733,323.53

HeAb R

T M

oAt

o N0 DWW IN |-

& 236,792,774.29

§9 EENFIREANER

9.1 MIRESHBFE NS BEFFA NG
EAAL: 1)

B A | RS ity NS
() g BURIEE Y % | A NBEH

22




AL

T I3 % 4 2013 R4 FE R 15 i

H R A o R A L
SEERAE S A
FrE 0% 1 B 0% i
36,324 42,137.91 999,288,534.72 65.29% | 531,328,758.38 34.71%
9.2 HiRESEFE ANV AFAERTFBRESFER
i H FrE AR E () 7 364 A A kA1)
A S PN Ak j
%éaﬂAE%ﬁMﬂAm%ﬁiﬁm 2 049.429.07 0.13%
A4
W (D ARNFEESPEFEN G G ERFTFEET 10 5t N 1% R S 40 40 8 15
XA 10 72 50 Iy (%)
(2) ZRESNEESEZ A IZ A LS nER B EEX A 100 4Lk
§ 10 FFHRFES L HIZED)
BT Aoy
A AERH (2006 4F 8 H 2 H) I44r 4% 489,989,508.84
A HH AR ) B8 4 40 0 I i 978,226,090.30
ARHRAS HAE 4 S0 7 5 7,600,449,639.01
ol AHR A L4 R BE (A 477 7,048,058,436.21
AF A FHFE G 47 5 A8 B0y -
A HHHA AR BE 4 40 00 I i 1,530,617,293.10

Vi Fer S HE A 5 R B 2D R PR L. BN, i < B [ 00 5 < e

(g

§ 11 EXREM4ER

111 FEEBFRA ANRSTRIL

ARG I AL R A T RE AR R AR 2
N2 #EESEHAN, ESHEARETERSLEHTNERAELRS)

SARBEGE TN 2013 5 IRIGIN AR s s, WA A . % S A4l
v g, St B se A eI S AT S, PR B
WS AT A A g, TR A6 BSCHE e EA AL G BN g . ARG
N =S8 b R I 2 Rl AT FNT 2013 4 5 [ 14 H A T (&RJ7
BE B AT IR DT W) AR B i N DR 45 ) K I S A AR AR ACRE 6 3N ) i 28 R

23




AR T7 KT T T IR S B A 4 2018 S AR AR A i 2

AFEEFFN OB CPERERR) . GIEFRIR) MK N s LR
RN GV AR BLBAT T 15 B 55, IFAEAHE G FACHE G N BRI J AL S 1) 4 35
VLIRSS Y BN SR T ER m g A S R AR T

AEEGFLE N 2018 4 7 [ 13 HURATA S, HURNS5 2, AT AR [ IR AR HAT
B AR RS (R AR, RN AR R S [ AT B8 0 i e B
NI3WRFESEHA, HEWF=. ESHLEWEKVFA

RGN, AFRRAED RIEGEIN M SESFE WS TRA.

AN, AFAEE—ERIIFARME, RIEA A R T A A Z ) RFFARM,
NFRES . WMEREH, IR URA R,

11.4 B SRR IR

AR S0 P R 1 SR R R PR
11.5 A FEEBATH IR ST RS Frisi

AR A AEE B R e T 55 T, AR RN SR S AE 2 v I8 i Ry ik
PO 4% 80,000.00 JT; % 2013 4 12 H 31 H, X vHHLG i AL SR 4L 6 FERH
k%

1.6 BHA, HEARHERLEEA R ZHEESENEFHN

AHCE N AT S BTN FBE NS G BN GRS B RS A Ak i

11.7 B AESR AR5 B ITHA RIE R

11.7.1 &M AR A R 5 Hu# T IR E8 % KA &A1 0
Siagr . NG

B2 A 5 Wi AHZER A | &
. A 5 TG 2 2
FRAH ¥k WA | BEmRAA 114 & BRI
A Lol Hefs1
% AL AE 2 0 T )

E (D A5 PITHIEPEARHERE

R R OB MEE, FERL, FMRAANDT 3LTTANRT; @ 5HRILR
of, BTG 55 FRAR BoR A A LEARGUASE s @ZEAT ARG, Fedl iy 4E oK R BRI AT 41
SR A A R RN AT AL T, @S BRI, s, R e A, JFRE
WS SE R R I 2R, @ R ARSI EPT R I m R LMl 580 wotirs
ARSI TUES R 5 T, PRI e b e 5 Bk ST: ©WFFEs s, A1
JE TN R G T FEN 51, BE SN A RGP it m SR M Al gs, AR E A TRk
IRty o ER T A TR RS TR, IR RERRYE R BB N E 2K,
RO IR OB B

24




ZR 054 M 0 5% T T UE S 4 4 2013 AFEAR R 4 32
TR PR . ORI AL BARE T3 7 IR S HEA TV, @B MU X % st
FAE DL PRI 45 SR 2 e IR T s @) PLERIRIIZRER G, WA RISART 5%k
FIZEL . 5L, BRAS E OIS I A R A0k AR . 4% XU IBCR) S
2555,
(2) AR WINATEE T 2528 5 ek K AEAR
11.7.2 L& FAIESR A R AR 5 R T A IESE % A

SAURLL: NIRTJT

e 5 B
A 5 Y
PEERC gseem | PO e | ML e | PR
A I Sy AT IV
L L) L
R R
e

11.8 B E XA 0.5%K1F L
AT AR AL S P ASTEALE D 125 5 4 o B I 0.5% R 100

IRIT A A PR DT A
—O—NWHE=H=+H

25




	§1重要提示及目录
	§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、基金净值表现及利润分配情况
	3.1主要会计数据和财务指标
	3.2基金净值表现

	3.3过去三年基金的利润分配情况
	§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审计报告
	§7年度财务报表
	7.1资产负债表

	7.2利润表
	7.3所有者权益（基金净值）变动表
	7.4报表附注
	§8投资组合报告
	8.1期末基金资产组合情况

	8.2债券回购融资情况
	8.3债券正回购的资金余额超过基金资产净值的20%的说明
	8.4基金投资组合平均剩余期限
	8.5期末按债券品种分类的债券投资组合
	8.6期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	8.7“影子定价”与“摊余成本法”确定的基金资产净值的偏离
	8.8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
	8.9投资组合报告附注
	§9基金份额持有人信息
	9.1期末基金份额持有人户数及持有人结构

	9.2期末基金管理人的从业人员持有本开放式基金的情况
	§10开放式基金份额变动
	§11重大事件揭示
	11.1基金份额持有人大会决议
	11.2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

	本基金托管人2013年7月13日发布公告，根据业务需要，聘任杨春萍为中国民生银行资产托管部副总经理（主持工作），同时解聘刘湣棠中国民生银行资产托管部总经理职务。
	11.3涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4基金投资策略的改变
	11.5为基金进行审计的会计师事务所情况
	11.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7基金租用证券公司交易单元的有关情况

