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Jir 2 359,473,582.28 336,793,121.09 -22,680,461.19
ik 37,519,444.18 36,570,477.88 -948,966.30
575 AT T3 109,448,025.41 108,858,000.00 -590,025.41
&t 146,967,469.59 145,428,477.88 -1,538,991.71
W SRR - - -
s - - -
HoAthy - - -
&t 506,441,051.87 482,221,598.97 -24,219,452.90
7.4.7 3T EERBE 5 R
TeAxE.
7.4.7.4 ENIRESREF
ToAx A
7.4.7.5 NICF R
Bpr. MRt
T H ENPR RAERER
20124F12 A31H 2011412 H31H
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I IR BA A7 2 R R 5,168.64 4,421.50
I IS A7 3R S -
I IS At A7 3 S -
INE e - AR5 652.52 631.29
I3k 2 ) L 1,481,140.90 2,738,115.55
I IAE S N R B I 2 ) JEL -
NG AE IR 0.44 0.31
At -
Enas 1,486,962.50 2,743,168.65
7.4.7.6 HAhKE =
ToARHN
7.4.7.7 NS5 A
A NIRRT
i H AR AEER
2012 4£ 12 H 31 H 2011 4F 12 A 31 H
A5 I i S A28 5 9 591,209.69 716,761.30
BAT RT3 A A2 5 3 625.00 350.00
&t 591,834.69 717,111.30
7.4.7.8 HAth A f5i
pr. NRMoT
i AR AR
) 2012412 A31H 20114F12 H31H
WA 25 7 A 2 G RAIE 4 250,000.00 250,000.00
INZ RS EIE 97.08 292.88
b 2% H 365,000.0( 375,000.00
ot 615,097.08 625,292.88
7.4.7.9 LIRS
SR ARG
A3
i H 20124F1 -1 H £20124F12 H31H
LB () K T 4 %
AERER 513,801,556.82 513,801,556.82
A H 14,699,935.11] 14,699,935.11
AR (LL “= S -105,440,710.41 -105,440,710.41
AR 423,060,781.52 423,060,781.52

VE: FRA S A AR B[l 5 e i 4355

7.4.7.10 R4 EFITHE
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TiH CLSEEL S 43 ASEIL 53 Ao ECRE AT
AR 28,913,400.24 -46,436,446.11 -17,523,045.87
A BAF)E -29,895,695.05 60,255,990.50 30,360,295.45
N T T

N -786,354.99 1,631,351.41 844,996.42
YR
i, K4 mgEk 22,951.28 22,223.72 45,175.00
o T EIE -809,306.27 1,609,127.69 799,821.42
A 4 A - - -
AHAF -1,768,649.80 15,450,895.80 13,682,246.00
7.4.7.11 Tk BN
Bpr. NRMoT
A AR AT LR A
i H 20124F1 H1H £20124F12A31 | 20114F1 H1H £20114F12 A31
H H
T WA R SN 191,512.00 235,263.17
& WA R SN - -
HoAth A7 3 R SN - -
i B N S| SU PN 20,601.23 29,363.02
oA, 425.80 1,541.41
it 212,539.03 266,167.60
7.4.7.12 BERE I
Bpr. NRMoT
5 A A A AT L]
* 20124F1 H1H $20124F12 A31H | 20114F1 H1H % 2011412 A31H
S B SR AT 1,404,754,149.08 1,934,854,153.78
ol SR I S A R A 1,427,362,092.03 1,998,940,809.55
SRR U -22,607,942.95 -64,086,655.77
7.4.7.13 iR
A N
A AR AT LR A
BgE| 20124F1 H1H £20124F12 7 | 20114F1 H1H £20114F12 31
31H H
SEH T B AT 23 S A I As E i 323,198,564.63 354,394,060.60
> 5|:' ElE,‘ . EIE,\ s [ ﬂ: N S N, IEI\
g Stk 5 R B A A 318,545 586.26 349 510.829.03
J\
Pik: SR JEL R 0 6,512,760.71 6,768,039.05
EiEr AL & -1,859,782.34 -1,884,807.48
74714t T HEKE

Too
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7.4.7.15 A AR
A NIRRT
A AR ] A
TiH 20124F1 H1H £20124F12 31 | 201141 H1H %£20114F12 A31
H H
5 SRR AR I IR B 2,241,022.09 3,141,952.46
FEG BB AL R A - -
e 2,241,022.09 3,141,952.46
7.4.7.16 > RHEZRSHIRER
Bpr. NRMoT
A A AT L]
HEEA 20124F1 H1H$20124F12 31 | 20114F1 A1H E20114F12 31
H H
IR T L 60,255,990.50 -67,040,899.11
— R Bt 57,991,017.39 -65,819,924.69
EiErdniy 2,264,973.11 -1,220,974.42
B S RIS - -
— R - _
21T A - -
——BIE - -
3. Hifthy - -
&t 60,255,990.50 -67,040,899.11
7.4.7.17 HAB
pr. NRMoT
5y EN A A AT LR
; 20124F1 H1H $20124F12 A31H | 201141 H1H % 20114F12 A31H
S 4 IR BN 11,801.06 28,589.25
EfERLIR i 984.79
L G i BRIN 1,390.95 3,988.44
Eann 14,176.80 32,577.65

vt

1. AT B[] Bl SR A W W) de ik, JUEIMT 9% SAAFK) 259 N FE 5877
2. ANHE A A 49 Bl 1 DU ] DI R H e Bl 2= P )AL e, LT B B 1) 250 Y NHFe H A < 1 2 4

7o
7.4.7.18 X 5% H
i NIRTIG
T A AR T L A TR
20124F1 1 H %820124E12 31 H | 201141 1 H 22011412 31 H
A5 T 3958 5 9 4,188,773.16 5,887,064.55
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AT IR T 3978 4 9 H 2,600.00 3,775.00
ot 4,191,373.16 5,890,839.55
7.4.7.19 HAb A
A NIRRT
5 A AR AT HE )
> 201241 H1H %22012412 31 H 20114F1 H1H 2011412 H 31 H
& R 5 o 300,000.00 300,000.00
B2 65,000.00 75,000.00
Tty R XAk ¢ 25,500.00 18,000.00
HAT R 6,880.86 4,325.00
oAt 400.00 -
&t 397,780.86 397,325.00

748 BAF. F-NHERHEEHHIHH

7.4.8.1 SRE M
T
7.4.8.2 HEAfRERHEEM

WG ERBIS B PRI ST 2012 4F 11 A 16 HECS KA FL[2012]85 5 (< T3t I
2 W BUR LR ZE A N T BB A SR il B &) (AR IRR “ai%n” ), SR ANATFRATHI
PAE AR LA ml B, #FBOUIRAE 1N AN EE 1A, HUBCR LR PG e st AR 49
Pt FFBOUIRAE LA H L ER LT L), Bimd% 50% T AN AN AT FFOi R 1 4

(1, B d% 25% T AN AR A3

TR G 20%IBRTHEN NPT B, IETF3 B A

WA A BB R LA PTA, A% EASE R RUE RN AP B, 85 2013 4 1 /] 1 HR AT .

749 KRBT RA

RIKTT 5K

ARG R AR

B A PR

FGE BN ENE IR S
B

R BRAT IR A R T (P I LR AT )

FeE AN AU

LigEBEIEAR AR EEBT) L BN B 2R
JEERR B B (O ) 47 B 23 w1 He i PN BOR

AR AR A

B8 PN (R IBEAS g B B 4T PR
A P 2 7

R B T 2 A PR

B PN (R IBEAS g B B 4T PR
RES AT

J.P. Morgan Investment Management Limited

e < TN PR JBE AR PEE AR 9 7 4 B (9 )
AT PR A Y 24 W

J.P. Morgan 8CS Investments (GP) Limited

B BN IR B AR EE AR 8 7 4 B (e [
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| B2 24

VE: R RIRAT Zy BIAEIEH MV 55 Y0 F A 45— e ps b 45T 37
7.4.10 AR HA K b4 BT L3R ISR BR T A 5
7.4.10.1 B KBT AL 5 BT AT IR &

To
7.4.10.2 KBEG IR
741021 HESEHRE
fr: NG
g3 4 T LY
i H 20124F1 H1H £20124F12 431 | 20114F1 A1H £20114E12 H31
H H
H piran
i JU3 M TR e < I SAY TR A B 6,862,02.67 8,627,823.65
ET Ty e
%¢.xH%%mﬁszﬁ% 839,701.56 1,015,610.34

VE: SO PN BB IR 48 BT B A w) 0% PRI B — H SRR <858 ™ 1B 1.5% H4F S %t
¢, BHEREWRRA KR, %A HatFax0y:
FAE BRI =0 — HE 581 E X 1.5% / 9 KE

7.4.10.2.2 EFLE R
. ARMoG
ZS AR AT EG A ]
T H 201241 H1H 4220124712 H31 201141 1 H 4220114712 )31
H H
H poran
iﬂkimﬁ & N SCAT AT 1.143,682.10 43797057

T SR EFRE AP B DR AT R S — H e 8™ il 0.25% M4 Sl i2, B H Rt 2
" AR, AT HAFE AR
HFLE 2 =R H 2R %3 X 0.25% / 4 RAL

7.4.10.3 5B T5 HEATHRAT 18] RN T 3 BB (2 1) A 57

T
7.4.10.4 ZREB T R RS HIIB O
Koo
7.4.10.5 HREETT R E RARAT IR R B 374 AL BB
ffr: ANRfJT
A AR FE R B ST

FeBETT 44 FR 20124F1 H1HAE 2012412 A 31 H 201141 H1HZEZ 2011412 A 31 H
WA | AIRERA WA | AIRER
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[ E TR AT 26,223, 633. 21 | 191,512.00 | 16,299, 335.79 | 235, 263. 17
T ARGV BRATAE R B A A B TR AT IR, SLRAT RNE AR
7.4.10.6 AZESTEAMM NS 5 RBT7 A IESRKI1H 0L

To

7.4.10.7 HABIRIRAT 5 ZHI5 ) Bt B

Too

7.4.11 M BCF I

Too

7412 R (2012 4F 12 A 31 H) AEESFEHTEZ RIS
7.4.12.1 BIAMEHT KRG RIS T 3R R0 8 32 FRAESR

S L VARNEMI W

7.4.12.1. 1 ZRIEHKH. BE

EF | B B R | REZR | A ﬁq?;ﬁ & A A .
B | &% | WWH | #EH RKEL | i s (Bfr: B | AR e B
0020291t UL 7R [12/06/26 |13/06/27 HEATFAAT [23.00| 18.88| 200,000 | 4,600, 000.00 | 3,776, 000. 00

VE: FEG I ARG A SOF BRI 7, 2R B mleas R —Fh oy AT B e . o
G — i N Bl Bt AR, ARG 5 T A W] AT WO e, AR T
JE 2052 W A ANBE F R Ll JEB A AN B0 2 5 0 N SRIC I, OBTIRRIC H 22 8%
BT H 2 ANGE A Bl BRAh, BEGIERTERRE B, Wl TP EREE S (R A FHESRRAT
BHINEY WEIAEAFFRATIRGE, FrANBRIREE B RATE R R 12 A AR il

7.4.12.2 FARFEA KR IS A T T 32 PR AR

To

7.4.12.3 BIARMIRIE GRS e R AR 2R

To

7.4.13 SRt T B XU K BB

7.4.13.1 RSB E BRI A 4L

ARIE Lt — HIHT R R IR A BAE SRR S, BT S R . AT &R 4l T A
TR ZE R . BRI BG4S . AT G AE H W 478 30 3 P I 0 5 0 28 4t T ELAT DG 1
P 3 B AU« SRS RV S T 3% IR o AR 4 FA) 35 4 A M JXURG 29 B 0 2 H b 4
EJCHG DA AU Fs 1070 BR 52 RO T TRl 2 9, AR 3 o IR R 2 2 ) B A5 A 1) -y A S B XU A
A TR MR TP A 4, ORAS R AT RS 4a e 25 ™ 1) XU 2 H o

AN L TN TRAT A TR B B R A e, 35 045 - A0 D R BN XU 5 Ll s
PERIBOR . AR R E RN EFI, FHA FRBEK, Aot ESEEASW ST ko iz
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M R PERIAE G B S P AR AU A, JF T T AL B N R [ X P .
FEELE T ARG 20, HEAT 5 00 SRR R, 6 2% 2R T LA 4
PRI, FEHERT RO R RORIUSL S M el 55 M oL MR 0 5 I A 6 1 TR
KR EE, S ASSE SRNE 55 4 8 R BRI SR AR 50, R BB AT
WL RS, TIPS B S0 B BB PR AR I B RV BT, 4 T8 R A
B R IR AT I AR R B VR, 9 S PMB 46 0 S TE 59T PR MBI, It
HBTIH AN, M B BRIRI U, SIS AT 6 SRR BRHEA TR B, RS AN

AN MG IR, T UMK 2o L, F B, SR hI S 2 U T
s MBS RAR 5 W TR I PR A R

A G T N BT LSRR 007 5 3 R 4T A58 47 06 D 2248
SR A T e WSEFEAMHT IR A0 FEHU R, T MU X TR FE Nt B PU 5 f
BT ERAFTIOMIE R, RIEAIE GO R, 25 & M0 HE ) S T S T 4
SNPGRS, B, PR IR (G T2 MR R I BRI B (AR RE, BN 7 R0
FOREAT I B RO RIVEAY, JRIALAISI IS, He MR B TR A Y

7.4.13.2 fE K

5 TR AR A 51 MR PR 53 0 TR BT (40T, s b e PRS2 AT At L
M A A BUNA L, S BUE S BRI AL U

AN (M BN 5 TR 50 0 T IR ARBLIE AT T 7 5M VA . A I BUT A BT I
AEAME S RPT 1 M L RARAT, 5 BT A2 AT RO B T MR A TR . A G20 5 A 17 105 5
S5 B RE S B0 0 ST IR DT 2 0l S0 0 T S S OB S, B2 T RERE AR s 1
A1) I ST 5 4800 5 6 T 5 T VA X E 253 047 At £ B A AR R 405 1
M.

ACHEA G LIRS T (2P R R SRS, UL S8 A1 0 55 P AR B RS RAT A
(PP FLAILIE 3 A AR T A

AHE G RS IO PTT VRN o FEL AR D VR B 50D O ORRME e KT
o

7.4.13.2.1 #JEHE VPRI IR 8K

A NRMoG
- AR AR
IS VTS
R P2 2012 4F 12 H 31 [ 2011 4¢ 12 A 31 H
A1 - 40,014,000.00
A-1 AR - -
P 19,992,000.00 29,496,000.00
i 19,992,000.00 69,510,000.00
s RVPR T8 0 BUR I SR .
7.4.13.2.2 #KH1E FIVFR I~ R SR 3 %
AT NG
N AR EREER
./ H: a ‘\/Q
KAt 2012 % 12 /I 31 [1 2011 4 12 J] 31 [
AAA 33,226.959.80 17.863.997.70
AT 5.163.153.40 10,641.890.48
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AA 42,120,251.00 27,193,514.90
AA- 6,297,644.18 -
KPP 5,290,446.90 20,219,074.80
R 92,098,455.28 75,918,477.88
Vi RVFRAIGTS h AT BB T 4 i o

7.4.13.3 WEh P X

PRI S 2 Fig B AR AT 15 <R D 5T R 1 S 55 I 38 3 B8 e e e (10 AU o AL (10 At s 1 XU
TR A T AR O EREAT  R] B I ZER I EREAT SR A, 55— TR B TR A BT AL AT
Dy T 3 AN B T 2K £ 72 L VAR e i R 43¢ 5% 4 v i DG v A6 11 42 HE BRI X0 sl R A 00 1 A B 0 1 4% 2
.

BRI R e ARSI Ik ARG, AN < 10 5 i TN T XS AR R < 1) R U sk [ iy DL A 7)™ B
P TRMRANMET R, GRFFE SRR A A T IS Sk ~F 5 2 AHICE . AL AL a8 FA 5L 4
B T BRI 4K, A AR AR DR Rl HR O R AR B 2, A DR T T i e [ A A R
IR XS, A7 R PR Bl B A 2o

BB ARSI A RS, A < AR 4 BN G e e 37 ) DU 5 B 1) 8 s it s 1 L 45
SR, RRBSIMESR PR ST RRSE R AN 23 b, RIS RGP ERhR . 41E R RN TR 9 AR BLRE J) 1
CRETEbR. ALE P ACHLRE ) B B BE el A8 DA T 52 IR PR 3 08 i LU 145 . AR 08 T —
KA T RAT IR T E AR S G W P 10%, H AL S5 AL S 10 3 435 5N B 1) Ho A 5k
SR — A RATRRERAFE I IZIE TR 10%. AT BT KA MIESFAEIE SR A 5 BT BT
FERIRTAEARAT 8] RN 358 5 R EBR PR 7.4.22 wh B 7 10030 43 4 8 ™ ol 3 1 52 BRI AN i A e
iR DLAL, ORI G PR IE N AR I . BEAN,  ANTE B mT i i 32 Y [ g < i 7 7 A N R ) %
BN FBPER K, R AN B S A BRI A e i

T2012 5 12 J1 31 H, ARG PR SR IN A i i 7 ot 105 202405 20 H 208 — A A B HAEE,
T [ R <A AL (BT B B ) o T 2 S035] H ELANTE G, DAL T A2 0 R0 DA R 47 IR 5 29 BT 0

1=}

Ho

7.4.13.4 GG

T3 AR A2 48 55 4 T e T L 1 2 P B B AR SR I 4 i 1 PR B Ak i 3 95 M ks DR 25 TR AR 3 T
AEN I AR, AR R« AN XU AT AN B XU o

7.4.13.4.1 FIE R

) XU A i 4l T 2L PR 2 Fe R R <0 B 52 T 3 R 28 AR )y iy R AR B R GRS o A 3R sk v 4
il T EL Y T T TR R T S ECA S R BRI, R SR S ek T T s AN
S U] 25 SRR 408 11 37 1) 256 7 502 A B A SRR 4 0 5 0 g JRURGS

AT 4 RS A N SR AR TR 5 1 s () M) e AU P e 1 R AT M8, R Ja e TR 5 B 4 5 1 A 0T
SEJT 1IN AR R RS A T

ARFE S AT BRI o A logt P R R R, RIS S (I S 4B VS B I B 42 30
LR NKFEEE _FAS, TR R AR o AL S A 2 UBME 78 7 L EONARATAA R & e
iR .

7.4.13.4.1.1 FIZ RO
Bpr. ARMoo
R
20124 12 A 31 3AMAUK | 34 AELE 1FE 54 54Ep E AikE &5
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H
w
RAT A7 26,223,633.21 | - - - - 26,223,633.21
AT 1,318,348.66 - - - - 1,318,348.66
fEHIRUES: - - - - 514,940.49 514,940.49
SRR ] - 28,295,200.00 | 66,282,108.38 | 17,513,146.90 | 298,136,224.28 | 410,226,679.56
NWCESRE K | - - - - 4,125,522.95 4,125,522.95
ISP - - - 1,486,962.50 1,486,962.50
A HTE K 2,882.71 - - - 19,965.13 22,847.84
B et 27,544,864.58 | 28,295,200.00 | 66,282,108.38 | 17,513,146.90 | 304,283,615.35 | 443,918,935.21
yiling
NAHESE &K | - - - - 3,355,723.15 3,355,723.15
JA Bz [l - - - - 1,328,276.99 1,328,276.99
REATE BRI | - - - - 529,062.43 529,062.43
IDRRE RER - - - - 88,177.07 88,177.07
AR S B - - - - 591,834.69 591,834.69
A 2 - - - - 667,736.28 667,736.28
HoAth 4745 - - - - 615,097.08 615,097.08
iy - - - - 7,175,907.69 7,175,907.69
FIRGURESH O | 27,544,864.58 | 28,295,200.00 | 66,282,108.38 | 17,513,146.90 | 297,107,707.66 | 436,743,027.52
IR SAMHUA | 3AMNHE L4 1E 54 54N E AR &
20114E 12 A 31
H
B
BATHK 16,299,335.79 | - - - - 16,299,335.79
2 R 1,275,493.71 - - - - 1,275,493.71
17 I 4 - - - - 609,520.39 609,520.39
THMAR% | 69,766,000.00 | 19,966,984.68 | 30,177,913.30 | 25,517,579.90 | 336,793,121.09 | 482,221,598.97
INEie NSy - - - - 2,743,168.65 2,743,168.65
A K 695.53 - - - 14,693.01 15,388.54
B Rt 87,341,525.03 | 19,966,984.68 | 30,177,913.30 | 25,517,579.90 | 340,160,503.14 | 503,164,506.05
yiling
NAFIESRE &K | - - - - 4,326,154.77 4,326,154.77
AR B 15 - - - - 130,157.76 130,157.76
INZARESEYNG T I - - - 649,014.10 649,014.10
AT G B - - - - 108,169.01 108,169.01
AR S B - - - - 717,111.30 717,111.30
FEACH o - - - - 330,095.28 330,095.28
oAt 1 £t - - - - 625,292.88 625,292.88
itk - - - - 6,885,995.10 6,885,995.10
FEGURES O | 87,341,525.03 | 19,966,984.68 | 30,177,913.30 | 25,517,579.90 | 333,274,508.04 | 496,278,510.95
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s AU o

AN F G 30 1 P 2 A 0 B BRAR LAt AN A UG, o A G B8 A A v I S 8 8 LU A9 Ol 6 4 W5 72 1)
40%-70%, i M e 4 fl T B 25%-55%. bk, AKE4 348 B NAF H AL 4 BT EEA 1)
TEFRAAS ST IR 4%, e SIS H 2 Pl B o SE Sl AT UG FE 5, A4S VaR(Value at Risk)$eAx 25k il
TRASTE G THI W (K)VEE AE AN R XU, A B ] 5 ok IR 3R 4 T R B A s i

7.4.13.4.3.1 HAHi#s KUK D
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ENIEN AERER
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7.4.14 BB TEMER S STHREE T E U A AR E IR
(1) ~ahE
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ANCLAS SO R VE B 1) 4 0 7 R0 A7 Ao = LA 6 3 ISCER IR oAty 4 ik £ 57, LI TIN5 2 SeAR (AR 22
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(b) LAO et (vt < TR
() < THEA e e = vAs
ARAEAE 23 SCAE v B PO B AR BAT B N R 2 A AL A SR a2 4n] 7 -

F 2% MR SRR T ECRZ IR ) KR

BRG EAE(FLWE A AR ) BT B (L AR e A A HE S ) DR B L BREE— )2 20 BT sz A DA
SN B R AL
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4 002353 AHi B oy 276,768 13,185,227.52 3.02
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