IR BT e Bt Ak G 2010 AR5 DY R

TR M IEs 8 P & 2011 SR NNEF A

2011412 A 31 H

EETHEN: NFESEEFRAF
HELEN: ERBEITRHARAFE

REEHHB: 201241 H19H



J1 X5 e 7 85 R 2011 4K 58 PU i

§1 FERR

R BN H L LEE R ORIEAR S TSR AR B B PR s K, JFxT N
FEMECSENE . HEVEA SRR AR AN SO T AT

B AU N AT AT IR A R RE AR G S RIPE, T 2012 45 1 H 16 H& & T ARSI 5%
fabn . HERIIMBTEA SR F WA, TRER N AR REACHE. RS PERRE sl R .

Fe S BN AR AR S BT ) s I BEURZ T ™, (EARIERE & e S

R A GOFARRILARKER I . $TE A RS, BT AL 508 R SR AT 40 1] AL 5 (4

e VR LR
At I 55 BORER 28 1

AREIE 20114510 A 1 Hi2 % 12 A 31 Hik.

§2 HE RN

L& TRIRR PE ST
e AL 519508
S A (Y Y LTI
HeERAEMH 2006 =5 H 24 H
A5 AR KL 4 201 S A 6, 089, 966, 351. 05 4}
B b TE T ORAS G R RN B4 08 7 v i sl Ik () ity |, D 508 5 4 A %
) SN PEAf £, FEE K E T LR LR AR e W 2t
T R 2R P SN S W O SR R e KU EE R e
PLTE RS W P A, SR AT AR TR AN PR L I R IR RT3 T, 52
BB Sl Entivf N e
M G L A — AR IARAT R AR S R
S I 4 B TR S B I S P AR XU« = sl 1) et o, LTS XU
RTINS 2 2 AR T I S e RS 2 4
A= UN RIS E A RAF
EE&EEEN He BT IR A PR A
§3 FEMSIHRNESHERIN

3.1 XEWMFIats

. NRTT

E B SR bR

AW (2011410 H 1 HZE 20114 12 H 31 H)

L AW eI R

47,167, 167. 43

2. IR

47,167, 167. 43

3. MR LGB 1

6, 089, 966, 351. 05

T A O S Rl TR A SR RN« BBl

oAt N (AN 2 Se i AR S s ) FHERAR G 3%

JHJE BRI, AR D A3 2 s B et n_EASI 28 se (i A2 sh e s, t 353 iy 3 2 < R I A A ik
RS, TR, 2 SRt EAR SR %, A SR RS JUUR I 1) < T 45 o

3.2 BEEHERI

3.2.1 AREHESHIHERRE LIS RS R AR R R K R

| LSRR
) WG | G | s | L _ _
ret @ FHEO | Wl E® /@ggzm o | @0




J1 X5 e 7 85 R 2011 4K 58 PU i

| B =4 | 1.2465%|  0.0062% |  0.8822% | 0.0000% |  0.3643% | 0.0062% |

3.2.2 BEEGA A PORES R iHFER R 223 L5 RS LA 2 R i LL

— AxE™M Rk R B
26.00% .

20.00%

15.00% |

10.00% |

.00% |

0.00%

FE-G0-20
ZL-E0-60 |
aE-gl-11

VE AT 2006 47 5 H 24 H, 810 3 AN H, @GS RN 24 505 B B L 175 5 3k & 5 7]
FOR o R IR 058 7 e L LA 5 B B [ K

§4 BEAMRE

4.1 EEZ2H (BESLKIPA FN

FEAIE G G e L | WEF
R — Uil
wE VR Tamw [ menm | weem e

PRI
g, X
UL i s e
e 81 LR, AR SR AT R 2
i | m g | 09FSHA| Cge | FAIRIEGEBIAL. 2008 6 4 HIEA
U wpms |1 A, W A AR TS A, O
S, HLEHE 2 80 )5
e
Bl
ERAAE:, 2007 4 7 2010 4 4

i | I FE I 4 TR 26 ) AL s
Qg—\; AY X /
iy | o | R - G| ERETFTAE, BRI
R 2010 4F 4 A AT FIEEFEATRR A H,

I\ INGA
AR PR S 2 RS L e 2 B B
2247, 2008 4F 7 H & 2011 49 HAE
Are | AJEAE4r | 20114 11 . I L P P E
& s 5 H S 2 AT A, 404 2

R4, 2011 4 9 AMMA T FKIEEE A




J1 X5 e 7 85 R 2011 4K 58 PU i

YNGR

4.2 REP ARSI ERM TR B O A

AR I, ATE G BB RS A . QEZRBERIE IR QRS SIS M) 45
A U AT TR O UE, K RIS ] SR ST, e A v SR U A BSR4 98, BN
LB TR WU (KAt L, D B AT NV M 2, BEAT B L R AN 2 (K474
4.3 AR GET U
4. 3. 1 2P Sy il BE AT 1

AN ) RS TR 23~V A2 5y Y SO, A B8 A8 B Bl 21 R AR AN [ 35 < i vl T8 L4 e ) A AN ) ¢
TR 2 M)A T A 2 SR (K47, SR I N SR WA 5

O3 w) AR TR R M R A K UEZR BB IR B A W) A PSSy B AR SR L) ISR, BT A58 T
DNVAZ G W B RIRIRE, I IR WA BOAR T BURIE A FAZ 5 IR M SE B[R, 2wl T 942 5
ISR S BT PPA RN S A2 i FEAN 45 SR IR
4. 3. 2 APBTA G 5 HABBET XS A BE T AL & 2 0] (1 2 PR

FEAFR A Y], B2 R AT AL BB 0% WU AHALL IR FEAR S5 BT 20 45 ol ko
4. 3.3 FH A AT MK I ]

WEWIN A 5
4. 4 B A E S HIB R RIS NIZED T
4. 4.1 ARt A BE BT SR AN IS AT 2 B

WU, th T2 i MATEON WL, AOK-P- th 2B H RS, RATAET 12 A 5 FREAT A7k
Fo BN 0.5 AN P20 e, s T S 40 K 52 T BOR SE BRI 17, T T AORESE 1 i UAGEAK R 1)
TSN, 555 T 3 B I a4 (W BL T+ SRR M AT AT el T HRAT TR B8 Bl AR R i 3%, [ DAy = ]
VR BEAT R, AR ARDR AT 0TI SRR DL, KA o 00 1M 3 bl LR et DA il b SR8,
AZHER AR, WA AP R AT o AR PP Bl bt 1 37508 105 XU B AELE, ki AT /D

AFEGAE VLA b, 10 T iz LU I o, 32 2 DA F5 PSR IYIR BE o7 o &, HE—
RTINS e AR 2 T AL 2 4 FROW SN, DRLR AL 45 AU P B, AR AE T 24T 1 R s O R BE iSRG 1 et
HNATHERI BEATIAT o [RIINAEBL 8 7 5 Tt 22 HERC A, AR BE <1 O 5 (0 R D0 B RE A48 SRA5 B
(3388 [P AL B o
4. 4. 2 A WA R DL SR L

ARARE LG E W R A 1. 2465%, [NV 27 LU IR HEW 23 % 0. 8822%.
4.5 BEANEMET . T RATIESK FHERE

BB AT E, TS IMEAE TR AR B AP T AR SR N AT B K T
KRSt B BOREE PR KBER ST, SRR bZ O vERa,  [RIEA] 3K 2 BB 3
(K H B

BT UL, —ZERAT S FEN U A B D0, 2% 18 BRI E G SRR, [RIR)A2x
B BUEADS B, S AR AR 2 A RN O 2 eAh, il TP SO R BKIE R, Wi R B2
KA, ARACKE 223 D8 TR ) PP AR PP Gt ot FLEA TG B, LSRRG A 8 me R

§5 BEAFME

5. 1 REMARESHHEHI



J1 X5 e 7 85 R 2011 4K 58 PU i

e e o7 T ()
¥ | SR () ] )

1 [it] 5 WA 2 $5E % 2, 840, 749, 898. 35 46. 33

Hrpe i 2, 840, 749, 898. 35 46. 33

B S FRIESR 0. 00 0. 00

2 SFENIREE Glgt e 2,934, 366, 481. 54 47. 85

b S Bl 1 S Nl 0.00 0. 00

AT B & A 321, 183, 868. 24 5. 24

HAh = 35, 607, 150. 37 0. 58

&t 6, 131, 907, 398. 50 100. 00

5. 2 #R 5 5 o g i S A L

75 TiH 7 I S A I A (%)

1 5 19 PN 55 P G i % S 2.34
Horfre 2B = [A] e gl 0. 00

e R S S A AR e EN i)

75 Ui H SR (6D )

2 A A A3 [P ) il 0% 4 00 28, 499, 837. 25 0. 47
o LI [P il 0. 00 0. 00

T < AR S P 5T 5 [0 D R B A 0 oy R < B R B O 1 5 3T P9 s T R 8 R 58 e f bR AT ) T
FAE IR .

15725 1E 51 U 4 % < AT e < B 7= LK) 20% 13 B

AN I AR DL T T < T LE I A 1 B < A A o i < 8 7 1R A 20%.
5.3 HEEHRASTTHFRWIR
5.3. 1 BB AP IR A I IR IEA G Dl

T H KA
A AR B A T T 42 R 121
A5 A P BT 2 5 T3 F o B e v B 145
A5 A P BT 2 5 T3 F 4 B B SR AR 95
A B2 G 3 F A B e 180 KA L 3 B
A WA M SRR A G PR R IR A T 180 K.
5.3. 2 A HIRBE LA 13590 42 IR 43 A1 LA
. - TR AT | &R AT B TR
s PRRAI PEEIEE] ) | PR ()
1 30 RLAA 52. 92 0. 47
o RIRAFELIELL 397 KV s F 245 7.33 0. 00
2 30 K (%)—60 K 5.10 0. 00
o RIRAFELIELL 397 KT s F 245 0. 00 0. 00
3 60 K (#)—90 K 5.75 0. 00
b FIRAFSINEL 397 RIS FIR A 0. 00 0. 00
4 90 K ()—180 K 2. 60 0. 00
b FIRAFSINE 397 RIS R A 0. 00 0.00




J1 X5 e 7 85 R 2011 4K 58 PU i

5 180 K (£)—397 K (&) 33.73 0. 00
Horpe I RAFEE 397 RIKTFshAH A5 0. 00 0.00
&t 100. 10 0.47
5.4 FEHREHFRAIRAGHREAE
B 7 4 P i
g iyl SIA (6D R
T i3 bl WA A (TG W] )
1 EPIheis 0. 00 0. 00
2 AT I 193, 892, 987. 64 3.18
3 G5 656, 560, 961. 60 10. 78
o BURPE SRR 546, 082, 256. 81 8. 97
4 LA 5 0. 00 0. 00
5 Aol e 3 o 1, 990, 295, 949. 11 32. 68
6 A SR 0. 00 0. 00
7 HoAth 0.00 0. 00
8 4t 2, 840, 749, 898. 35 46. 65
9 P SAFBEHAME T 397 K ITFs AR 573 446, 154, 439. 32 7.33
5.5 MERRBMER A FREERF=1HE LB RX ML KT 25581
Her
R e 5T PR G | MaEck o) | DA
{E 151 (%)
1 090213 09 [EJF 13 4, 400, 000 446, 154, 439. 32 7.33
2 041152012 11 K4 CP002 1, 400, 000 140, 063, 441. 82 2. 30
3 041156012 11 #$5% CP001 1, 200, 000 120, 004, 007. 30 1.97
4 1026001 10 =35 448 01 1, 100, 000 110, 478, 704. 79 1.81
5 041156013 11 HE % CP002 1, 000, 000 100, 003, 025. 44 1.64
6 1101086 11 Y47 254 86 1, 000, 000 97, 059, 086. 89 1.59
7 041154019 11 %A CPO01 800, 000 80, 003, 298. 92 1. 31
8 041160016 11 FE{E CP002 700, 000 70, 000, 140. 70 1.15
9 1181329 11 £ CPOo3 500, 000 50, 242, 493. 99 0.83
10 041161014 11 "] CP002 500, 000 50, 001, 965. 46 0.82
5.6 “ETEM” 5 “WMR{PALE” HEEESR=FEKIMES
i H At 25 4
A5 A P 25 5 A 4 X AE 0. 25 () —0. 5% ] Fr IR 2 6
At 30 PN i 25 P 1) e e (L 0. 2809%
A 30 PN i 25 1) B A A -0. 0802%
s 3 N REAS A H i 25 5 0 406 16 17 PR35 0. 1259%

5.7 RAEMIARIE A AMHE 5 ZE T 5E LR/ VAT 48 B SCRRIEZ R 3R A 4

AFEG AR IR ARFFAT B L7

5.8 BBEHAESIMERHE
5.8. 1 Fe&ih ki B




J1 X5 e 7 85 R 2011 4K 58 PU i

AT R IR AL VA, BRIV G LR AN ARSI 73S, 4% 8 2 00 A 23 sl SON A 4 H AR, JF
7 & FLSRNIN (R AN A 2 FCTR A ST B Py e, 5 H -3 40

IRl I RE H X LGS S Oy B ELERFAE 1. 00 T,
5.8. 2 AHRE MW AL S AR A FEA R IABR/INT 397 RABT A7 SR 397 KIGTT BR300 55 (1 AR
&Kﬁﬁ%ﬁﬁ%ﬁF@EM2mmm%
5.8.3 AN, RSBV R4 UEZR A RAT TARAAT AL S F0 1L S A R DL, AE3R T G i)
H%*ﬁW&TﬁExﬁAﬁmk\iw%%ﬁo
5.8. 4 JUARBE KK

Jr'5 B Kt G

1 A7 H ORE 42 0. 00
2 IVISCUEZ33 SR 0. 00
3 ISR JEL 35, 607, 150. 37
4 IS IAT H 0.00
5 oA R 0. 00
6 R 2 H 0. 00
7 HAth 0. 00
8 &t 35, 607, 150. 37

§6 JTHAZESMHES)

HpL:

A SIS A B A 1,920, 688, 164. 34
A5 J B 1) 4 R ) 93 0 12, 251, 096, 406. 81
A5 J B ) 4 R [ 473 0 8, 081, 818, 220. 10
A A AR IS A B0 A 6, 089, 966, 351. 05

§7 BEXHEFR
7.1 F O H ok
L R S S Attt )7 K 0% 1 T S E S P o B 4 AT S S AR I S A
2. AR M HHUE RIS AT .
3y NIFRIEGE AR A FHAE SO S B, AR .
4y AR AR R I 2 R e AR T R 1 3 A v B S LA ) 28 35
5. JTZE T IEAROR RSy 2011 4F 55 PUZS LR 4 57 S
6. ST I IR A A SRl
72@%@5

BTHANRMEETLE NI, G TREFHEAMIL: www. wjasset. com
13§@ﬁﬂ
PG AT AEE Y 8] 23 365 BN I3 A 39 B 90 8 ) B 0 SR B BN I sl £ 5]
T F R4 P A )

201241 H 19 H




	§2  基金产品概况
	3.1 主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值收益率及其与同期业绩比较基准收益率的比较
	4.1 基金经理（或基金经理小组）简介
	5.3 基金投资组合平均剩余期限
	5.3.1 投资组合平均剩余期限基本情况
	5.3.2 报告期末投资组合平均剩余期限分布比例
	5.5 报告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
	5.6 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.7 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
	5.8 投资组合报告附注
	7.3查阅方式

