EEERFOFEFSRES
2012 “F58 1 FH MR

2012 4203 H 31 H

HEEHN: BEESEHARAH
HEEFEE N P ETREARITRG AR AT
WAEEH HB: 20124504 H 21 H



§1  EERF

L < A R ) Y S e B SRR AR 5 P BB AN A R B
P PEMOA BRI, X AR IS YRR R A e R AR AR A

BEBAEE N TR AT IR A7 IR A AR IS AL S & FRUE, T 2012 4F 4
J119 HER T ARSI 551865 HER A ST SIS F N, RIER
AN BAFAE RO 5 TR IR s TR .

L 4 A B R 2 ) AR A DA SEAR D S8 D ) st D BRI ] i< %
77, ARG — & H A
SRS AN ARRILACKR R . BERA R, B A AR B ek
I A A ] B AN 4 IR B2 U0
AR I 55 R R v
AREWIE 2012 4F 1 A 1 HZ4 2012 4£ 3 H 31 Hik.




§2 EEFHBHR
2.1 BEEEARBM
4 TR FR & E 4 Bk{5i77 (QDII—FOF)
4 FACY 100050
2x E A HIRAS A% : 100050
SO A5 R —
B P (BT ARG
e ERENH 2010 4F 10 H 20 H

WA WAL BB CRAZ: )

155, 622, 822. 88

Bt Hx

AFe FERE T ARG, Wit
s 5434 (FOF:  fund of funds)
TP Brym AT R o B A, s
IR isEM ot AR E Rk
AR B BEORS 404 XU T 28 ) WAL 2 e K
£, AT T SR 36 4 % 7 1 K AR e 4
fH.

A 35 g R P s 5 7 G A O
BCE M S AR skms, i “H Bk
7 AT B I &, AEA R0 AR
QIR i1 € d el ESE N AR e
e N N Tie NIt DY e
N K BN BT R, )
e S L B RS 1 48 At e K
o FEASL T A A M E L R,
AR A [ 5L 5% e 11 1) 38 8 <5 RT3
PESFRFL, BEE 0 X > A% Lo Bt 7
ABAETE™

NasEa e 2

A He G H b G L B LDl - Barclay
Global Aggregate Index.

RS AL 2t R

AFp N R R e R g, 8 THIESR
Etaii &t I SR RN T IR S e
B A a5 M R, TR G
RIS SR T AL

LA S TN

B EERA TR A A

HaftEAN

Hh [ L RAT B AT PR 22 )

BB ]

JEIL AR
BMO Asset Management Inc.

SR ER
SR AR R AT B B )

AN G A

FEILAATR:

3




Brown Brothers Harriman & Co.
WA R
A B S 2 e L e AT

§3 EEMFEMESITHERI

3.1 FEWMEER

Bfr: NIRRT
A _

T S 45k e <i£)10§&);%11)§l;)1 H-2012

L A s IR 2 -508, 268. 27
2. 30 AE 1, 552, 325. 79
3. A8 55 4 BUAS JA A 0. 0096
4RI 98 1 E 150, 416, 465. 13
5. WAL & 0y Ag i 0. 967

e EIREEEMSHEAR A EE A NN EAL 5 5 5 T3 - (B, T8Ik &
(R P B o A 025D, TR AT A SRR 2t KT 2R P Ay . A E
SRR TR A RN . B AR OS2 e AR s ) H1IBR
FHIR 9 G B AR, AR A A ) O S B 2 n A< 39] 23 e (AR sl i

3.2 EEHERI

3.2.1 ARG PIES OB EI KR RIS R0 57 bt B vl o 2 1 L

s %%ﬂ?igﬁﬁ ﬂk%ﬁtbiﬁ ﬂk%ﬁtbiﬁ%%
BB 2D RpafEz | AR | ElGEER | O | @@
@ G HExE@
g E=AH 1. 04% 0. 22% 0. 77% 0.31% |  0.27% | -0.09%

Ee HEEANAE201241 1 H—201243 A 31 H

322 BESAREMURESRIHOAHENE KR KI5 RS A

Wi AR B AR




3.00%

2.50% 1
2.00% 1
1.50%
1.00% i
0.50% {}
0.00% |
-0.50% 1
-1.00% 1
-1.50%
-2.00% 1
-2.50%
-3.00% |
-3.50% 1
-4.00%
-4.50%
-5.00% 1
-5.50% 1
-6.00%

2010-10-20 2011-01-20 2011-04-20 2011-07-20 2011-10-20 2012-01-20
|— &A% (QDII—FOF) — LeAgdb|

e LA 2012 423 H 31 He.
2. RF4T 2010 & 10 H 20 HEor, @i 6 A~H, M 2010 4£ 10 H 20 HE 2011
4 H 19 H, @6 A & 0t e il LI S R e A A E .

§ 4 BEARE
41 EE&ZHE (REESLHE/NH) i
EAREESHIIESZLHIR | FE5 MM .

H — H

Wi | B CEmnm | sEam | e Bl
P . N
s B, T AR b RS B
i B2 IS AT Y, AR AT
N e, RSB ES; H 2009 4
o 7 % 2011 4 4 FAT 5 34 i T g

" B T R AT RS R AL H

23 H M 2011-04-12 — 11

e T 001 45 4 H R R AR GO
g;g WHA A, [ 2011 4F 7 HEAT
N o TR A R T 00 40 e S 2 it
s oA R, HATHE I,
Lﬁi v [ Ak

4.2 SEAMEBEBUR A AR SRR A B R R A

WY | AEBEAMEEE | iESR |

!




RS kA FR

Michael | WL, Bk, 19 PATK,  FINRAERBHK, IR ST BN KRR A
Stanley PAT K 7, 1994 FEIMASRFAURIRAT, RJAAE 1996 4 2 A

SRR E = HA T RS, 1979 (R 210 2 K¥
AR, RIS <Rk A I

Mark TR e e K [l 24 FEMNE K B T A 22 F4 5K, M 2004 £EK
McMahon SEWCER TFUR BN B2 5 M R 58 748 B ) 1] 5 WA ) 40 LB 42
BAEA, U, 8 YSUE B R AUR S B AR
FURBERALE, 1999 SRR SR MURBAT AT, /£ —%K
FEIF R ST B AR I HAR RN BT (]
Wead 55 Sl i, 1987 fEENL T IY SRV K, BB A
DR, Rt Y e o B

4.3 WEWINARESEVEENTHEHIU N

AR, R B HAT PR 2 w0 B A R UE TR BT S K BN A
i (P AR NS MIE RS B AR« (AR NIRIERIEUESED) o (CE A ER
PEFUETF B R A G e 7)) WA E A SGAAI I RE , A5 M B
DU BEAE P BE 0877, DA BC0E sl D R O, i DRI G 58 7 (19 2 40
PORIE B RIYIR e e as o F b, 8BRS P BE G 87, JEHR Ak e AT AN 2 (470
eGP G TSI A TR I RE o
4.4 NFRZFERIY
4.4.1 ARG HIBERPATEDR

AH G BRGEANTIE N EDR, 25 LPeta ol HlE TN (A5 & B
IMEY 5 FHUETRI R Rl g BRI 0T BT AL
A PAT S ST SR BT, SAT R b SR PR AT
TR B, AEMIRE . BRAF R i RS A& A RS (E BN AL B2 o, )
TRFFA-ALE IS BE R AL

AT E RO 1 gy, Wb IR AR, ORI A
1% 23 SEPERIBE SRR 2 20 BOSE AR P HEAT #2420 —4riy, AL S REEN
PR ARIEE  AZ Tp ot T AR B, R BEREARI S AT 50 T AHRAERREEAT A 3k
Pl o
b I B A S A R BB I B AT 5 7 Tl T gpapds (0, ARAT TR) T
AR I SEVEVEA S 1 K BB AL G IR H B a1 38 5 51 BRI T 2, AR
eI R R, NS T X TR HRIRAZ S, I A R 45 8] 1

X




Ao NFPEREAT ASh AL PR 20 ARG B IO AR RIZLE, R — BB AR iR
FHAR RIS B8 w1y, I A 5 RGURK AN o R NI BBt 154, Bl R AP XS Ay
HprE A5 .

Fa VAL B Bt LR AL A 8] [A)— BB AR I e 3 A2 B R TR] 1) 38 55 A 1]
Ao A B VR, LAAFEINTE DR (1 HL 3 Hy 5 HD) RZREA RS
7T R SO N 1 DU/ 6 a7 (R S VA R N VP R D /A B K R Z BN E e & T
NIREAT V-G, TR G s A S e AR N, JRE TR SR AL
(RERAL RET BFAD) 18] ANE] P b Ia) LK Rk 4 20 PR BN [R) 21 45 TR R 22
ST R, RIS EA AT R, SRR ARG D EESRAT DG 2 S A & PEVE AR
FFAEIIEER EAREEX I SN . 2. TR TS 5y ) il i d W e 2 Ak e 2 Bl
PR, JFABEK. B ST 5, FMRE, Ughai.

PSSt /AR D N P 15 G A /AR O E S/ BB S AR B B S Y /A e
Syl IO o
4.42 RERZGTHRERHHA

A AR BIAH A AT -

o N ) S BB G AR Sy BT A O 3E0 IR H S 1R A8 5 Bl i, oA H IR
JRAT LD [ BILAZ By ok I %A T 2 H AR 5% TG DL, AR A 52 21 B HILR A AT O I
.

4.5 REYNES R RIANL STRIL U
45.1 MEMANEESB T RIEMIZ/EDHT

1Y
I
Py
%%

TR RAT AR 2011 4RSS 2012 4F 2 APyt 1K I iF R g5 45E (LTROD
W TN T — JIACWRoT i sk, B T i sl Vs 2 17 Jay 0, 4 30 P9 3k 4 T RK
5T 55 ) R RT RE S LR M R G AR o 2 RE I, JRESRTIIAPE 1 H A IR BRI R, 1
AT RERS D e 1) a1 28 FE A0 ks 1 ik, SE T 10 49 301 FE 50 2 %84 2011 4R 1. 88%
ETRRI ORI 2. 21%. AN, BEBRGTTR. SRR B TR A iRk
RPN

 E BRI S AR SR LRI T BUR R, B T B A iR e
P BRI T 26 E AR SRR T IR0, AREC T BRI S H AR BR .



452 #WEHANEESFNGRR

AW, SN 1. 04%, Mgt LB EEER T 20 0. T7%.

§5 BRHAGHRSE

5.1 MIRESI=HEHIL

SRR U

Frs i H

B

4 B B
EEfl (%)

1| Pt

o 3K

AEAEEIE

&}

I BT

130, 775, 172. 52

3| It e A 15

Hrp: it

P SCRFIE SR

4 | LRt A TR

48, 900. 00

Hor: iy

48, 900. 00

Ll

WAL

BUIE

5 | SRANIRE Rl

Forpre SR CIml e 1 SR NI B <

Ty TR

BATAF KRS H A a6t

21,511, 185. 84

HoAh 5t

6, 245. 58

NoRNooNE-\ [} Nep]

it

152, 341, 503. 94

5.

Do

T ARG AR WIR AR B
5.3 HIREATVAREN BB TAS
T AREGAM AR I A B BT o

WIRERANER GaR) WEF TSR

5.4 HIRILA ANMESGEETHFHEEIPHEFR AT+ BB R A4

T ARG AR WIARFF AR BT

5.5 WIRZEGFEHEFR DI RNFFRRAS

T AREGAMR S WIARRFFA 67




5.6 IEWIAREA SLHE S Z L B 18 Hpl R/ 44 BT T4 e SR I A
s ARG WIARARRA G55 57

5.7

K
T ARG AT IARTF A B SRR
5.8 HIRIEA AME b EE T HHE LB/ HEA B BT T 48 S REAT AR fh B3R A 4

WE AR A SOME iy Fe e B 7 1HE LU K /N R A8 B BT+ 48 387 SCRAESF R

SAAL: TT

5 i3 MBI | ARl iy L4 B e Ee ] (%)
1 AP IR FW003 48, 900. 00 0.03
izt 1Y

5.9 WIRZEA AMELTESR - FHEWH KN EFRTTT2ESE T AN

ST o

| =
I5E F4 & | 1F e A o iy 4 R A LA
=1 B kK| (%)
VI
stz
H
1l
Wellington
SKANDTA-GLOBAL | F¥ig | | | "eltinsto
1 BOND_A & W | Management | 28, 236, 473. 89 18.77
| co LLP
Jk
%
Sz
=]
il PIMCO
Global
PIMCO-GLOBAL TFIK ?? ? ¢
2 | g | Advisors | 27,508, 645. 16 18. 29
BOND-US UH I AC | = ‘
7 Ireland
3 Ltd
4=
ETF | BlackRock
TSHARES TBOXX INV | FFii acittoe
3 s Fund 20, 609, 489. 43 13. 70
GR CORP BD X .
4 Advisors
. ETF | BlackRock
ISHARES BARCLAYS | JFjik
4 ACOREGATE c H Fund 11, 616, 004. 76 7.72
- 4 Advisors
. ETF | SSGA Funds
SPDR BARCLAYS | JFiik
5 . 3L | Management | 6, 890, 288. 38 4.58
CAPITAL INTL D x|
S Inc




stz
H
i .
7 Pimco
PIMCO GIS-EURO | JFiZ | Global
6 . 4 ) 5,290, 988. 31 3.52
CREDIT-INS AC FaV X Advisors
T
Ltd
F
4
. ETF | SSGA Funds
SPDR DB INTL GOV | JFhiX
7 3L | Management | 4, 707, 047. 17 3.13
INFL-PROT 7
4 Tnc
sz
=]
1H
CELSIUS-BARCLAYS I Barclays
FF . Capital
3 REAL RETURN USD . Jii'¢ 4,668, 713. 56 3.10
7 Fund
FUND CL R 3 .
Solutions
3
sz
H
i
T Fullerton
FULLERTON ASIAN | JF/i . Fund
9 . L4 4,372, 006. 30 2.91
BOND-A Fiy . | Management
A Co Ltd
5t o}
4
. ETF | BlackRock
TSHARES BARCLAYS | JTii
10 . Jk Fund 3,406, 412. 22 2. 26
TIPS BOND B2y )
4 Advisors

5.10 BFAAMEINE

5.10.1 HHIAR SHB KA +BIESF K RAT EAA R EF U ISR E M TR AE,
ARG S HT—FEAZBATTER. LHRKHER-.

Gl AT —SE N2 20 A T DT AT ISR

AT AT 1T+ A4 UE T3 B0 BAT B A T IS SR AL, BAE R

5.10.2 HHR ST HERE T2 B R R EE N ES RN e EIEREE.

10

AT RN RT AR rh, BT B8 T8 15 R 2 1B KL P 2 A 5




5.10.3 HABEF=HI Rk

v
dn
X

i

SH o)

A7 PR UE 2

IV RCIE I35 B

IR

ISR

836. 20

IR

5, 409. 38

U RUINEIE N

R

FoAt

O | 0| | |O1 | > |wWw | DD~

#it

6, 245. 58

5.10.4 3R & IR KA I Ab T B BT B 505 B 40

T A AR WIARRFFAT AT B n] e ot

5.10.5 3R 5 HAR AT 148 B = AP AR Tl 52 PR A 00 A i

P A G AR WK A

5.10.6 #HEHEHE MERHAMSCERHRE D

DRIPY  TLN U], 58 2450 ot o i o 1A A9 18 23 T2 R 5 U ml REA7 A 2

Z=

§6 A ESHHED)

AL Ay

167, 487, 783. 29

0T US40 e <07 0
0T ST 300 1] e < R Y 30

605, 567. 37

Pl vt 30T 30 1) R < Dk ] 73 24

12, 470, 527. 78

TSI 0] B AR AR A (A A <=7 318D

A ST T e A0

155, 622, 822. 88

1




§7 HEXHHEX

71 FBEXHHEZR

7.2

7.3

I L I RS i VAR ES S e R R T d e et IR
2+ W HEERGUTFIETF R R R A A )

3. R BRI UE T3 08 Ik T Bl

4y P R IE M 2 VR T T L < A B A wT A S A

5+ i A ERUTFUE TR BT G 55 40K SRR RE

6 I AR E T AR A A I

B R
TR AORT X AL GE 8 5 i gL ) 16-17 )R
#5757

PR E X ANE BUa SR, nfE AL SE N FHIESEEARA A,
WG 95105686, 4008880688 (4 %i—, HKi&iE#)

NE]WHE: http://www. fullgoal. com. cn

R 4 LA R A )
2012 4£ 04 H 21 H

12



