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2.3
021-38794999 010-67595003
xia.hong@jpmf-sitico.com yindong.zh@cch.com
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021-68881170 010-66275853
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3.11 2012 1 1 2012 6 30
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10.88%
3.1.2 (2012 6 30 )
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1.57% 1.13% -5.23% 0.93% 6.80% 0.20%
14.06% 1.14% 1.47% 0.94% 12.59% 0.20%
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5
5.1
5.2
5.3
6
6.1
2012 6 30
2012 6 30 2011 12 31

6.4.7.1 81,878,398.72 104,914,135.64

1,139,540.93 2,073,399.85

844,562.92 713,540.72

6.4.7.2 839,550,737.70 877,901,259.54

839,550,737.70 877,901,259.54




2012

6.4.7.3 - -
6.4.7.4 - -
1,129,669.73 -
6.4.7.5 23,043.10 21,252.48
0.09 -
1,355,712.85 209,445.33
6.4.7.6 - -
925,921,666.04 985,833,033.56
2012 6 30 2011 12 31
6.4.7.3 - -
1,770,169.50 3,125,356.64
485,954.73 26,303,509.70
1,087,672.43 1,323,834.14
181,278.72 220,639.04
6.4.7.7 689,812.17 792,868.28
6.4.7.8 449,964.83 748,733.76
4,664,852.38 32,514,941.56
6.4.7.9 747,333,991.96 857,557,954.57
6.4.7.10 173,922,821.70 95,760,137.43
921,256,813.66 953,318,092.00
925,921,666.04 985,833,033.56
2012 6 30 1.233
747,333,991.96
6.2
2012 1 1 2012 6 30
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2012 1 1 2012

2011 1 1 2011

6 30 6 30
95,646,369.72 -136,906,254.86
1. 291,768.66 774,120.09
6.4.7.11 291,768.66 774,120.09
2. “er -103,069,918.85 -45,669,884.99
6.4.7.12 -106,432,269.69 -49,147,608.20
6.4.7.13 - -
6.4.7.14 - -
6.4.7.15 3,362,350.84 3,477,723.21
3. 6.4.7.16 198,186,027.67 -92,366,231.63
4-l L k4 - -
5. “e.r 6.4.7.17 238,492.24 355,741.67
10,792,867.74 18,585,359.88
1 6,363,011.32 8,780,380.89
2 1,060,501.92 1,463,396.77
3 - -
4 6.4.7.18 3,160,853.19 8,126,576.91
5 - -
6 6.4.7.19 208,501.31 215,005.31
€.z 84,853,501.98 -155,491,614.74
€e.== 84,853,501.98 -155,491,614.74
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6.3
2012 1 2012 6 30
2012 1 1 2012 6 30
857,557,954.57 95,760,137.43 953,318,092.00
- 84,853,501.98 84,853,501.98
-110,223,962.61 -6,690,817.71 -116,914,780.32
1. 116,737,465.77 20,067,073.82 136,804,539.59
2. -226,961,428.38 -26,757,891.53 -253,719,319.91
747,333,991.96 173,922,821.70 921,256,813.66
2011 1 1 2011 6 30
895,728,944.53 495,695,065.76 1,391,424,010.29
- -155,491,614.74 -155,491,614.74
-96,866,261.69 -43,001,925.08 -139,868,186.77
1. 131,430,394.47 55,806,501.76 187,236,896.23
2. -228,296,656.16 -98,808,426.84 -327,105,083.00
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798,862,682.84 297,201,525.94 1,096,064,208.78
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6.4.8.1
6.4.8.2
6.4.8.2.1
2012 1 1 2012 6 2011 1 1 2011 6 30
30
6,363,011.32 8,780,380.89
808,912.99 1,414,421.83
1.5%
X 1.5% /
6.4.8.2.2
2012 1 1 2012 6 2011 1 1 2011 6 30
30
1,060,501.92 1,463,396.77
0.25%
X 0.25% /
6.4.8.3 ( )
6.4.8.4
6.4.8.5
2012 1 1 2012 6 30 2011 1 1 2011 6 30
81,878,398.72 278,046.31 |  171,844,037.45 739,829.11

6.4.8.6
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6.4.8.7
6.4.9
7.1
%
1 839,550,737.70 90.67
839,550,737.70 90.67
2 - -
3 - -
4 - -
83,017,939.65 8.97
3,352,988.69 0.36
925,921,666.04 100.00
921,256,813.66 1.273
7.2
A - -
B 1,385,312.69 0.15
C 433,796,325.26 47.09
Co 63,999,420.68 6.95
C1 28,588,981.19 3.10
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C2 - -
Cc3 - -
c4 28,273,519.70 3.07
C5 107,691,376.48 11.69
6 33,708,453.29 3.66
C7 42,814,410.48 4.65
c8 128,720,163.44 13.97
C99 - -
D 13,253,723.50 1.44
E 86,491,304.80 9.39
F - -
G 100,724,831.83 10.93
H 738.48 0.00
| 78,362,361.00 8.51
J 101,697,123.24 11.04
K 9,256,059.50 1.00
L 14,582,957.40 1.58
M - -
839,550,737.70 91.13

7.3
1 002038 2,390,861 76,985,724.20 8.36
2 600518 3,355,022 51,734,439.24 5.62
3 600809 1,141,248 43,013,637.12 4.67
4 002375 1,405,469 34,701,029.61 3.77
5 002236 1,109,812 34,071,228.40 3.70
6 002310 461,539 27,096,954.69 2.94
7 000718 3,229,724 26,160,764.40 2.84
8 300115 1,097,072 26,110,313.60 2.83
9 002482 1,415,090 24,693,320.50 2.68
10 600383 3,729,952 24,170,088.96 2.62

www.51fund.com
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7.4
7.4.1 2% 20
1 600383 33,213,723.39 3.48
2 000983 29,300,969.88 3.07
3 300115 25,961,923.78 2.72
4 002310 25,487,906.59 2.67
5 002236 24,603,379.83 258
6 000718 22,966,119.69 2.41
7 002482 22,165,364.20 2.33
8 000799 21,386,893.92 2.24
9 601788 19,079,137.68 2.00
10 300291 18,680,654.91 1.96
11 000937 17,778,941.93 1.86
12 600549 17,368,403.04 1.82
13 600720 17,297,428.31 1.81
14 600266 16,540,971.99 1.74
15 002612 15,883,462.13 1.67
16 002146 15,582,728.68 1.63
17 600048 15,517,561.64 1.63
18 002635 15,048,891.44 1.58
19 601166 14,919,297.00 1.56
20 300301 14,902,452.90 1.56
7.4.2 % 20
1 600406 44,413,993.16 4.66
2 000568 39,808,207.75 4.18
3 600887 37,886,841.98 3.97
4 002308 32,129,368.30 3.37
5 000983 29,222,101.81 3.07
6 600875 28,612,382.45 3.00
7 000415 26,078,785.66 2.74
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300068 23,955,204.41 2.51
002273 21,829,470.98 2.29
10 000937 21,743,925.04 2.28
1 000581 20,933,306.35 2.20
12 000665 20,546,710.62 2.16
13 600686 20,124,071.18 2.11
14 600723 19,494,533.99 2.04
15 600054 19,490,602.19 2.04
16 300070 19,171,534.04 2.01
17 600519 18,916,249.65 1.98
18 300083 18,036,971.26 1.89
19 002299 17,519,416.85 1.84
20 600118 16,993,120.25 1.78
7.4.3
953,227,340.30
1,083,331,620.12
7.5
7.6
7.7
7.8
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7.9
7.9.1 000718
2011 12 28
2011 12 29

7.9.2

7.9.3

1 844,562.92
2 1,129,669.73
3 0.09
4 23,043.10
5 1,355,712.85
6 -
7 -
8 -
9 3,352,988.69
7.9.4

7.9.5

7.9.6

8.1
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()
54,804 13,636.49 42,157,783.16 5.64% 705,176,208.80 94.36%
8.2
294,284.44 0.0394%
0 10 50
2009 21
826,057,598.05
857,557,954.57
116,737,465.77
226,961,428.38
747,333,991.96
10
10.1

10.2
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10.3

10.4

10.5

10.6

10.7

1 644,783,422.40 | 31.66% 548,062.13 32.25%
1 568,893,760.37 | 27.93% 464,524.46 27.33%
1 506,357,701.18 | 24.86% 414,736.69 24.40%
1 316,524,076.47 | 15.54% 272,282.90 16.02%
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2012 1 16
2012 1 16
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