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2.1
377530
377530
2010 1 28
1,581,234,762.97
2.2
300 ><80%+ ><20%
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2.3
021-38794999 0755-8319 9084
xia.hong@jpmf-sitico.com | yan_zhang@cmbchina.com
400-889-4888 95555
021-68881170 0755-8319 5201
2.4
http://www.51fund.com
3.1
3.11 2012 1 1 2012 6 30
39,343,734.39
130,771,016.01
0.0866
10.43%
3.1.2 (2012 6 30 )
-0.1528
1,339,647,250.59
0.847
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3.2
3.2.1
0.47% 0.97% -5.12% 0.87% 5.59% 0.10%
6.27% 0.97% 0.41% 0.90% 5.86% 0.07%
10.43% 1.18% 4.30% 1.06% 6.13% 0.12%
-8.23% 1.15% -14.51% 1.08% 6.28% 0.07%
-15.30% 1.14% -16.61% 1.14% 1.31% 0.00%
300 ><80%+ ><20%
3.2.2
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S%

4.4
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4.4.2

10.43% 4.3%

4.5

4.6
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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 95,849,361.16 83,721,006.51

3,729,288.25 1,939,382.06

500,000.00 805,657.64

6.4.7.2 1,243,335,814.97 1,170,159,169.76

1,204,551,814.97 1,098,290,713.96

38,784,000.00 71,868,455.80

6.4.7.3 - -

6.4.7.4 - -

2,077,838.45 20,856,375.64

6.4.7.5 786,840.56 1,022,937.71

391,676.58




2012

75,761.98 55,624.00
6.4.7.6 - -
1,346,746,581.95 1,278,560,153.32

2012 6 30 2011 12 31
6.4.7.3 - -
2,476,305.50 -
238,645.49 632,165.41
1,552,421.59 1,673,367.57
258,736.92 278,894.59
6.4.7.7 1,874,225.16 1,890,813.55
6.4.7.8 698,996.70 901,208.85
7,099,331.36 5,376,449.97
6.4.7.9 1,581,234,762.97 1,660,829,398.23
6.4.7.10 -241,587,512.38 -387,645,694.88
1,339,647,250.59 1,273,183,703.35
1,346,746,581.95 1,278,560,153.32

2012 6 30 0.847
1,581,234,762.97
2012 1 1 2012 6 30

2012 1 1 2012 | 2011 1 1 2011

6 30 6 30
148,869,041.65 -154,198,918.10

10




2012

1. 939,934.29 3,250,506.29
6.4.7.11 358,418.84 935,982.95
478,118.81 2,314,523.34
103,396.64 -
2. “e.r 56,347,293.00 -46,482,221.68
6.4.7.12 45,429,291.45 -58,004,341.48
6.4.7.13 1,743,322.55 779,609.92
6.4.7.14 - -
6.4.7.15 9,174,679.00 10,742,509.88
3. 6.4.7.16 91,427,281.62 -111,701,802.51
4.l £ c kR - -
5. “e-z 6.4.7.17 154,532.74 734,599.80
18,098,025.64 25,167,325.01
1 9,186,568.67 15,400,233.89
2 1,531,094.79 2,566,705.64
3 - -
4 6.4.7.18 7,159,474.90 6,986,100.39
5 3,230.14 -
3,230.14 -
6 6.4.7.19 217,657.14 214,285.09
= 130,771,016.01 -179,366,243.11
€e.= 130,771,016.01 -179,366,243.11
6.3
2012 1 1 2012 6 30
2012 1 1 2012 6 30
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1,660,829,398.23 -387,645,694.88 1,273,183,703.35
- 130,771,016.01 130,771,016.01
-79,594,635.26 15,287,166.49 -64,307,468.77
1. 243,574,898.07 -39,722,645.91 203,852,252.16
2. -323,169,533.33 55,009,812.40 -268,159,720.93
1,581,234,762.97 -241,587,512.38 1,339,647,250.59

2011 1 2011 6 30
2,431,633,122.80 38,674,076.99 2,470,307,199.79
- -179,366,243.11 -179,366,243.11
-710,273,644.53 8,578,067.85 -701,695,576.68
1. 31,296,873.75 -955,855.12 30,341,018.63
2. -741,570,518.28 9,533,922.97 -732,036,595.31
1,721,359,478.27 -132,114,098.27 1,589,245,380.00
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6.4
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3,617,107,465.38
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2010 1 28
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300 > 80%+ ><20%
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6.4.5

6.4.5.1

13



2012

20%
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6.4.7

6.4.7.1

6.4.7.2

[2002]128
[2004]78
[2005]107
[2008]1

50%

0.1%
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20%

6.4.8

6.4.8.1

6.4.8.2
6.4.8.2.1

2012 1 1 2012 6 30

2011 1 1

2011 6 30

9,186,568.67

15,400,233.89
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1,837,770.54 2,655,521.37
1.500
X 1.50% /
6.4.8.2.2
2012 1 1 2012 6 30 2011 1 1 2011 6 30
1,531,094.79 2,566,705.64
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

95,849,361.16 32123942 |  149,287,428.27 908,881.82
6.4.8.6
6.4.8.7
6.4.9 2012 6 30
6.4.9.1 /
6.4.12.1.1

( )

002029 2012-6-26|2013-6-27 23.000 23.08 550,000 | 12,650,000.00/12,694,000.00

15




2012

6.4.9.2
6.4.9.3
7.1
%
1 1,204,551,814.97 89.44
1,204,551,814.97 89.44
2 38,784,000.00 2.88
38,784,000.00 2.88
3 - -
4 } -
99,578,649.41 7.39
3,832,117.57 0.28
1,346,746,581.95 100.00
1,339,647,250.59 0.847 0.847
7.2
A - -
B 5,040,000.00 0.38
C 588,159,720.03 43.90
Co 85,919,776.70 6.41
c1 45,565,234.97 3.40
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2012

C2 - -
C3 4,910,753.77 0.37
C4 26,492,733.25 1.98
C5 106,641,582.88 7.96
C6 46,404,473.52 3.46
Cc7 105,490,448.95 7.87
C8 166,734,715.99 12.45
C99 - -
D 37,960,287.82 2.83
E 72,401,059.86 5.40
F 13,137,891.15 0.98
G 54,942,591.09 4.10
H 68,584,508.18 512
I 192,026,280.52 14.33
J 101,730,016.10 7.59
K 65,145,039.94 4.86
L 5,424,420.28 0.40
M - -
1,204,551,814.97 89.92

7.3
1 601318 1,200,718 54,920,841.32 4.10
2 600000 6,000,000 48,780,000.00 3.64
3 600518 2,900,842 44,730,983.64 3.34
4 601669 7,135,101 31,180,391.37 2.33
5 000650 3,381,548 29,013,681.84 2.17
6 000002 3,155,436 28,114,934.76 2.10
7 601166 2,151,000 27,919,980.00 2.08
8 600519 113,000 27,023,950.00 2.02
9 601888 830,212 23,428,582.64 1.75
10 002236 750,174 23,030,341.80 1.72

www.51fund.com
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7.4
7.4.1 2% 20
1 600519 35,155,368.19 2.76
2 002024 27,484,999.59 2.16
3 600795 27,198,495.23 2.14
4 601328 25,670,352.00 2.02
5 601669 24,972,875.14 1.96
6 600028 24,740,883.33 1.94
7 601888 24,075,924.30 1.89
8 600104 23,645,122.66 1.86
9 601166 21,991,650.45 1.73
10 601318 21,924,161.79 1.72
11 000002 21,199,338.60 1.67
12 002482 20,760,198.76 1.63
13 600720 20,586,865.02 1.62
14 600383 20,117,684.96 1.58
15 000887 19,761,206.71 1.55
16 601668 19,418,800.02 1.53
17 300301 19,406,407.37 1.52
18 000527 18,780,676.08 1.48
19 002001 18,556,577.45 1.46
20 600859 18,305,231.93 1.44
7.4.2 % 20
1 002179 47,631,962.15 3.74
2 601088 37,657,689.35 2.96
3 000568 37,449,850.47 2.94
4 600887 35,294,165.89 2.77
5 000063 35,072,234.29 2.75
6 600778 34,532,974.71 271
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2012

601009 33,318,948.42 2.62
601601 30,694,614.10 241
000024 28,867,354.03 2.27
10 000656 27,765,150.37 2.18
1 600686 26,012,017.94 2.04
12 000858 25,300,300.60 1.99
13 000423 24,627,181.44 1.93
14 600016 24,352,187.89 191
15 000402 23,667,017.18 1.86
16 600518 22,971,726.36 1.80
17 600223 21,691,717.66 1.70
18 601668 21,087,661.60 1.66
19 600050 20,513,665.81 161
20 600406 19,977,484.39 1.57

7.4.3
2,336,812,566.61
2,367,592,181.05

7.5

1 - -
2 38,784,000.00 2.90
3 - -
4 - -
5 - -
6 - -
7 - -
8 - -
9 38,784,000.00 2.90
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7.6

1 1101094 11 94 400,000 38,784,000.00 2.90
7.7

7.8

7.9

7.9.1

7.9.2

7.9.3

1 500,000.00
2 2,077,838.45
3 391,676.58
4 786,840.56
5 75,761.98
6 -
7 -
8 -
9 3,832,117.57
7.9.4

7.9.5

7.9.6
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8
8.1
()
19,280 82,014.25 524,941,228.26 33.20% 1,056,293,534.71 66.80%
8.2
213,649.89 0.0135%
0 0
9
2010 28
3,617,419,271.58
1,660,829,398.23
243,574,898.07
323,169,533.33
1,581,234,762.97
10
10.1

10.2
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10.3

10.4

10.5

10.6

10.7

10.7.1
1| 1,281,140,387.26 27.40% | 1,093,350.47 27.95%
1] 1,177,232,551.38 25.17% 966,944.36 24.71%
1] 1,176,513,752.40 25.16% 961,876.62 24.59%
1 754,553,212.41 16.13% 644,601.56 16.48%
1 287,097,963.27 6.14% 245,673.31 6.28%

1.

2.

1

2

3

4
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4.2012

10.7.2

91,219,680.80

60.40%

40,719,484.70

26.96%

19,088,800.20

12.64%
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