2012 FF3H 1 2

RETPIRIEREIIEF R R EE

=R

2012£ 3 A 31 H

EEBHN: REEEFHEARAA
EELEN: YTEBITROGARAH
RELEHHE: 201244 A 24 H



RAFT/NERSIE ISR 2012 4R35 1 R FEIR A,

§1 EERRN

A BN I 2 e R ORAUE AR P BAMAAE R BOC R IR T PRI s, JF
XN BRI LS« AE AT e B AR AH AN G B BTy
AFEGIHTE NH AR TR A IR A FAREIE &5 F 2T 2012 48 4 H 20 H & T AMRE H g
G Aahs IHERIMBTEH MG EN T, RERRAN AR EGCE. RS PEROE s R -

BEG A N AR LB HY L S o0 0 S A BRI IS Y e B 8™, (RANGRUESRE G — @ SR 2k
RN SOFACRIAKR I . BETAT IR, BEBTH AL H B TE PRI WA 20 [ 1 AN G (1 9 5
ILREE

At P 55 BERERZ H T

AR 2012 4E 1 1 HEZ 3 H 31 Hik.

.

§ 2 &= RmMR

LA TRTFR T i RS e B S
A oA 290011
Y (I B TF IR
FeaA AR 2011 410 H 26 H
A5 JH AR T SR B A0 47,056, 471. 50 43
AT P HAT K ) ) R N RS, BRI
BEE H AR SRR e . 7 KB TR R, 4R

UH B SR R R Y R

AFEGRGE S B iR BB B E SRS AN “ BN
B BRG G, T R BT WS R KA
. RATRFB R 1 AR AR R S 2 R Rl i v /N
W], (RIS RS ALl R Al (XU AR B8 7 (1 3%
GE AR, T TR 1) B A T R BRI 7 R D Bl R

K o

VAT ads e i HIE 700 FEEOICEE F6 X 80%+ IR A R HU A % X 20%

AN T B L A FAT e R S [ B SR S
LTI, Jm TR R U B U R 1 <

IR B B E R AR R TR A A (%
KU 4 I8 05 T A M 4

NN TP AT IR A 7

ST R AT A B A

%2 410 m



TAF /NS RS 2012 458 1 R

§ 3 EBEMFHIrMNESIFERI

3.1 FEMSIEH
pr: NRMJG

F B SR bR WEM 201241 H1H — 201243 H31H )

L A C S a 6, 781, 828. 84
2. AR 7,449, 523. 37
3. AP35 e A A SR 0. 0661
4. R4 B8 1 H 48, 341, 608. 05
5. IR LA B H 1. 027

FEe 1y P kel SHR bR ARSI A B AT N FIE AT 5 HE e (2 3003 - (i, T it )
VeIl B, ZLRN PR B TR, TN S SE BRI KT B T TS A

2« AW O DU R AR IE SAIAL RN . Bl N OS2 e EAR S E) HERAH
R RRE,  AIREE A S s Bt i EA NI e A s i s »

3.2 HEMERI
3.2.1 AR GRS MBI ENKE RIS R ANV S LR FE R 2 5 L

. Nas=aze 2l
HEERE | IPEIRREN | LStk -
¥ £2 22 }L> S /\‘{‘ % —_— —
o ® #Ee | wppike | KETRER) ©7O ) @70
HE=4H 3. 84% 0. 71% 3. 54% 1.51% 0. 30% -0. 80%

FE: A SEBIEAED il 700 FE 80l at 4 X 80%+ IR A TR Holie 2 4 X 20%.

303 7 JL10 7




RAFT/NERSIE ISR 2012 4R35 1 R FEIR A,

3.2.2 BEE A A RES RHMEN KEARF) KI5 RIS LR el %
s Zilinl=asd

9.68% 4

e S 90 TR 4R B JU 48 b A2 A i 2 4R 1 Dy st #ons EE

2011-10-26 4

B T T T S S
0111221 4 b e

2
2

o1201-04)

2
20
2

20120201 4 b

20

2012-02-08 |}

2012-02-22 b T
0120328 4 b

A L I oo — b L R |

e 1 ARG ST 2011 4 10 H 26 FIERAR. BEARE ARG E, H AR i,

2« ARSI NN He NN, ALK T 10 60%-95%8L Tt Tk, ez
FIFE 1 AF LA IBUR B AMIE T80 I I 5%, 5105 AUIE S &l T (e ¢ Ll 4k B v
PR WU R E AT o AT ST N BEER I B BIAMIR T B2 50555 1) 80%.

§4 EEAMRE
41 HE2E (RESEFENMD S

w4

HR S5

FEATE G A2 HYIRR

R

BAEH

EZR
Wb R

il

105
ot

B 58 8 F 5T
B A4

28 P 2R A5

20114F10 H 26
H

18

TR B L. ARG A
Biks o WAERIFIES A RO
DNE)GE PR PR S D WY

%4 10 W




RAFT/NERSIE ISR 2012 4R35 1 R FEIR A,

W %5 R 1% L B EEL. 2005 AT
S RS EEATIRA T, JERfE

AN TSI =T 2T S AN
AT AT MG I AL
B, H 2009 44 H 22 Hild
AR ZRAG IR G R R 2
IR [F] IS AR AR RIS I 7T

T 1 DUE P e 2w 2 75 6 H s

P

2+ AR AR SCREMAT I B2 GIEZR AP R SR B INE D AOAHSCILE -
4.2 BEN\XHR & B A A £08 E R 45 16 L A Bl B

AR A, AT RS QIESF R EIR) « GEZRSRBRE I FEHINEG) « (R
fr /N RIS RS BB G A 5 [F]) AHARAR G e , A WSS . B 5.
W& Tl BUE T AL e BRSPS 5™ o ARG BN AE™ R 421 U (1 3 Atk B, Bk
SO BEAT NSRBI, AR T RSB ARIZR AT, AR RSB R AT SA AN
B3 I RE o
4.3 AP HET U
4.3.1 A PR G B RIPAT R

RAYE CUEFF BB IR B B A R A AT
), wREIET (AT LHIEY » BT IABE A, BB EE S, W of
FOPHT. BRI ZHPAT ISP SR B SIANOC A A 1Y, WITSE, 038 2 h B M
s, RBUATREAT By LR, It KU B A DO P A S 1 DLREA T R IAAN 2 PP A

O w] AT RS 2 R Brs B ITAT 77 i A P ITIG, S B AR IS AP 1B TR
WM EBBHRL, AT =R IT, B EREA T AR, BRSNS
TRABELRE

AR A, BB A o A S M 22 0 A R AR G 5 FA L e TR AR A s s AT,
Oy il EE AR AT DL LA

4.3.2 FHE AT I L
AR I, ARS8 53 BT A TF SR H R 1A 5 A e 6 330 A8 S A A
P 2 H A b SHIRE UL, AN TSR A AT <

Syt R E I (P ERES B PR 12 A 7 [2008] 9

N
=
|

N}

ot

N

%57 10 m




RAFT/NERSIE ISR 2012 4R35 1 R FEIR A,

4.4 5 3 B OB B SRS AL SR DL UL BA
4.4.1 35 AR H S HR R AE1E D17

2012 F—ZFSE, APBAMNIZE ARG BATRERFINT, WK FATIRERRA, LT
KA F R B, B8 MBORAE LA I BUAIE S . Z200) T 2011 4ER KR4S, TSt il (i
RXAREE R RS IR R DA R LS A K Bt OHE TSR (25 £ B A A 2 2 1)

AN, ARG TG, HUErE ST PSR OREE T RIF IR AR S, ™ AL 4
TMT TRENUBREFEA TV T T e Bt
4.4.2 5 HIAE S KNSRI

WA 20124E 3 H 31 H, ASEEAIEN 1,027 J6, AFREPEIEK RN 3. 84%, HRIEAE
EHECHN 3. 54%,
4.5 BEANEWET . IEFTH FATWER R HERE

BAVAERF A A T AR ARISAT IO, RISk, 1 A 6 DA DR A e sl e 5 PO R A (i 18 B2 o
(¥ S BT RRIEAL A SERTEAT G . AERIBORIMEZ LD “Ral” s, I LAER DRRAT B 2 K
ACEAR NGB T,  SRah kI IRRTRE JSOR B 1 = VA 47 U S RPE P BUA FR AN S AR R IM B . H T A
B RY], —FFROIFARAR LT WIS, SV AR e R . A 1-2 H4y
1A i b SR v 38 R i 2 m) R U A OO, BIRE A A A b A ] R L SR AR 2R
W, BTN Z B AR 26 o BTN, vl [ 22 55 8 R F b i AR P8 ] e 241117 37 1 35k 1
Mo S8k, BRATHIE St 2 iy, JoHR OIS A R . Bk b, FRATIAh Ry
DY A i ke ARE 5 4 D 2o BRI, BRATIEE 1 R BRI T 54 A7

ABEG R IR RO R E SR, RS RIBIRAE RS, 7820 AT C BRI A F s LA
TR TS B R RE G R AT NSRRI AR (K Im 4

§5 BREAGME

5.1 MEPRESH=HEHR
55 T H A () AR BB I (%)
1| M 12, 744, 243. 00 19. 67
Hor, s 12, 744, 243. 00 19. 67
2| RlEd e B - -
Hrp: 607 - -
B SCRFIESF - -

306 7 JL10 7




BAF /ORISR

L2012 S5 1 TR,

3| AxmbAT A R - -
4| FENREEHE 15, 000, 000. 00 23.15
Fore SR P S Nk
v ) .
5 | BATAEEML L&A A 36, 956, 685. 42 57.03
6 | HAth¥t™ 98, 683. 43 0.15
7| &b 64, 799, 611. 85 100. 00

5.2 G PRI RE B R HA S

L] (RS ARbrE (o) dr EE B A L] (%)
A | R RS B vl - _
B | KM - -
C | il 8, 081, 643. 00 16. 72
o SN ¢ - -
Cl gigl, k. BE - -
C2 Kb KA - -
C3 A%, ENA - -
C4 A A . Bk 3,019, 893. 00 6. 25
5 ¥ 3, 307, 800. 00 6. 84
6 wE. 8 - -
c7 1N N E N3 1, 753, 950. 00 3.63
8 B2, AW - -
€99 oAt 3 b - -
D | HiJy. B A K B A R B - -
E | #50k - _
F | sk, afifl - -
G | fAEEA - -
Ho| e 5 - _
| xfil, FRES - -
J | - -
K | A sk - -
Lo | B85l 4, 662, 600. 00 9. 65
M| AR - -
&t 12, 744, 243. 00 26. 36

5.3 MG FARIL A b G ZE S B 7= H H K/ MR AT+ 2 RS S s B 4
o | mmrm | memsm | RE GB | ARHME Go S%{fﬁ; f’ﬁtb
1 601928 KA 8 570, 000 4, 662, 600. 00 9.65

7 7 3L 10 W




TAF /NS RS 2012 458 1 R

2 002049 Bn s LT 185, 000 3,307, 800. 00 6. 84
3 000059 LI T 355, 700 3,019, 893. 00 6. 25
4 000837 =Iys3 212,600 1, 753, 950. 00 3.63

5.4 HEWRELT MM REBFE A

I IIARA I AR FFATHITF -

5.5 & IR A AYHE S ZE ST HE HHIRNERE AT B A S B 4

W IIARA I SR FATHITF -

5.6 & HARIE A AYHE TS F = 1E ELBI R/ HEA BIRT+ 42 B ST B R

]

R AAIE AR T I
5.7 G WRAL 2 S B o 2 B8 7= e H B R /SR 42 BT LA BGIE B 3t A 40

I IIARA I SR FFATRUIE
5.8 LE A -GS MHE

581 5 I A KGR IR 42 0 R AT 8 A8 WS 1 U 2 A 5 ) 1
—AENEEI AT, AT

5.8.2 R WINAIE BB IR A4 B

5.8.3 HoAth B Hy R

B AERE G 15 TF) AE A I JB S P 2 A R B 5

5 K

s
d

s O

A7 DRIE S

SR 27 SR

I R

LR S

8, 043. 04

I K

90, 640. 39

FoAh B K

FEIED I

FoAt

O[O0 N| |01 | |[WwW ||~

it

98, 683. 43

5.8.4 R EWIRFFH HIAL T Fe B AT e e foizr B 4
15 IR A T e R 10 b TR TR IR T e % -

% 8 U 3£10 W




BAF NI IR

L2012 S5 1 TR,

5.8.5 IR G FRHT 44 B3R P A7 7RI 52 PR A% O i) Ui B
15 IR A T+ 44 B S A A S PR

5.8.6 T I AKE G AR B BBOR EARBIES R, AR G35t 7 BAC D) nl Fe T Ik A

I, BT 52 FRAESF A SO S I AR I B/ L0 W] RO o

§ 6 FTRAEEHHRS)

Bfr: 4y
AR I B A 150, 462, 695. 09
AR AL R 4 2, 763, 768. 89
U3 AR WAL 4 e e a4 106, 169, 992. 48
AAR A G AR AR B 4 50 -

AR IR T S Oy U

47, 056, 471. 50

§7 HEHEF

7.1 FEXHFHER
L AP R St v 2R A5 rh /N KRG B S8 R BB R B T (K S A F
2« (BRI SIS B AL S 13 )
3y (B /MERIE B SR TR B P A S ] 45D
4y (AT /DRI I 2 TR IR B 58 JE AT B SL)
5. R H MV BARALIE . EML RN m] F A
6 FEEATE LSS BRI ATE LU

7.2 FRIBH

A EA TR EN AT NN A, HBBEE RR A . ST B TA

PeIr, PO ATAEAT R AT [A) A S AR e BB B SO R B B R B

%09 7 JL10 7




RAFT/NERSIE ISR 2012 4R35 1 R FEIR A,

7.3 BRI

P ] H P AR KL BN A T Pk (www. £t fund. com) 2 [ _RIRAHSE SO, BIRAT & P RS

0 L (400-888-5988, 021-38784566) , FIASKES V3 N\ 4K £ .

MG I HAT PR )
20124 4 [ 24 H

% 10 11 4L 10 ;W



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	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

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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
	报告期末按债券品种分类的债券投资组合
	报告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
	报告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
	报告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
	投资组合报告附注

	开放式基金份额变动
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


