THRIEZEA

B AL R B R

ISR E

2013 4

—
|—a
f—a

512

=R

2013£3 H 31 H

HEFHEN: TRREESEETRAF
HEEHEN: PEEITRGERAH
WMEXHA: —O—=F£NWA-+—H



TR B AR T SR I SR TR SR BB R 2013 AE A 1 AR TS

§1 EERR

S B AR 2 ST BRAEA 5 FPARVOR R (7 IR 1R MRS SR AR,
JEAFHCPY AR EUSPE MERIPERISE R AL KA .

ST AT TR G A TRIEAIE AU, T 2013 4 4 J1 18 FIAIA T ACHs
SRR PRI B LA, S Y ALERE BA U SHEM L

BRI -

He A BN AR U LAURSEAS T S B0 ST i S I PR da IR 87, (EANIRAIESE B — 2 £
RN SOFACRIAMRE I BEPAT G, BEBTH AN B TE R AT AT 40 B 15 A

2 SAEEE IR LR

AR M 25 BERER A i

ARAEWIA 201341 A 1 HEE 3 A 31 Hilk.

§ 2 HEr M

FL 4 TRIFR TR A S I
A oA 481017

Y (N LTI
A RABH 20124F 4 F 26 H

T SR A7 B0 A

722, 180, 655. 14 13

Bt Hbx

PR, AR AL A A, ISR
M GEME R B BT

AFEGAEFEATI 73 A (e b, SR ECE A Bt i B
RYE, WIKEHATZ M. 2. RED I,
K eSS BE B AL, e XU R AT T S

B o AR, IR 5T K T K 4
e L N
PR (5 U T ELBE S

P SO 800 il + 200 LR
Mol
A A G T BN SR T T

— BIIEG TRATIS, ARG, AL
ST AL B I R AT RO, ARG
e B o R

NI TR TR A

%2 0 311 it



TR B AR T SR B SR I R BB R 2013 AT 1 AR

XN | b AT AT R ]
§ 3 FEMEZIINELSFERI
3.1 EEM &G
A, NIRRT
Bt R =y 7 HWAER (20134F1 H1H — 201343 H31 H )

L AW C I R

59, 175, 852. 24

2. YR

22,692, 383. 82

3. INBCT-$5) BE 4 40 %A A 0. 0266
4. AR FE G P 1 697, 263, 462. 29
5. ARIE G A E 0. 965

E: (D ERIESNSHARAA AT NN ) R M- 0], T ARG SEbmleai 7K1
LARTEC T
(2) “AWICSEIM R FRFEGANIF RN B8 HAbBBN OS2 A A

) FHERAHSC 9 L (A3

AR A E SO RS N EASI A Se i EAR S R

(3) By aaba) 2013 45 3 7 31 H,

3.2 ZEHERM
3.2.1 ARG HIE S MR E N KR RIS FHANL ST L8 2 e 2 1 EL
X X . NZ5na08 20
" HERKE | PEINKER | gt N _ .
i Bt @ D) WU 252G Wmi?@ﬁ O—-3 | @—®@
oE=1H 0. 52% 1. 46% 0. 54% 1.20% | —0.02% 0. 26%




TR A A T A RO I SRR SR B G 2018 4E 5 1 TSR

3.2.2 BEES A FEMDIRES RHHEN KRR KI5 RIS B i &
ZHHI B

-6.78% 4

-59.04%

-11.30% -

-13.56% -

-15.82% -

-18.08% -

e S B T LIRS AR S Il 3l i L A K AV 2 4R 1) by Sl onk L

2012-04-26

L0 20 T ] R S
0012.07-31d |-
L u s B [T T S R N

LTl a =N s R S E—
PO20G T ot
2012-10-03 -

12-11-20 b bmmmmmm e i
DO ADOF -

20
20
20

[ o W T K — N0 T 2 |

TE: 1 ARG EEG AT T 2012 4 4 26 HAERL #REMEWIR, ARSI A R AWM —4,

2. HIEEAFME, ARSHOWN 6 M. BEMAIWIA, AFTEE MR LT LG 75 A2
EA TR THRYNEE . BT N S BRBIIRE : ARG M 0 b B4 W = 1R L) oy
60%-95%, fiidr. A5l T H 5L a2 1 Lu B 5%-40%, B4 a2 H 26— L I
IS ANIE T B4 W8 7 1 1) 5%

3.3 HAtdatn

Too

§4 BEARE

4.1 BGZE (RESZEPA) i

i

(ARG CATIR | .
j ‘ /
W e Tomrr | AR ]

TG - 20

AR | 2012464 A 46 fEMerrill Lynch
S 26 H Investment Managers

%4 0 311 )T




TR B AR T SR I SR TR SR BB R 2013 AE A 1 AR TS

FHAT: S PR A rh R <
FEMRAIE SR EZ
Pl, Fore Research &
Management $H{T Fore
Equity Market
Neutral 4G #4440
P, Jasper Asset
Management {H fF
Jasper Gemini Fund
B ST S e i

2009 AN T HIm
HEEMHARA A,
2009 7 12 H 25 &
A, AT T Ak
G4, 2010
F5H25 HEA, 4
A T A BRORS 1B JE 4
REEG 2Bl 2012 4F
4 H 26 H&4HET
AL R AR T R A S S I
Pl S SO

o6 AE B AE 27 DI AT
UV IN AN a g
L, AR UE SR AR UE
77 BLBE R ER EI S 2
B, o PR B
AR AT PR A 7
AR £ B B
2B, WU R
HEZM, HEES

& BT IR 28 A A
- AEA4EE | 20124F4 H B " i 2 U 2 M 5
PR 3| 26 H [liF & sl

2010 4 b N T i
. BAEL S HRTEA
W5, 2012 4F 4 H 26 H
F A AT TS A I
AR R I AL
G4, 2012 4E 7 H
4 HEAHAT TR
NI RIS R A
B,

500 11 W




TR B AR T SR I SR TR SR BB R 2013 AE A 1 AR TS

4.2 EE NSRS A A FESE R TR H SR

AR, ARG AL QESFRPIE SR AR HEEM AR SR, 15
LIPS I VA SR, KIS S B oo (0 A BRI P R 98, 4%
TR DU PRt b, Ry R R AT N SR KM B, oA B 3 S AR AR 2R AT A

4.3 AR5 ETH
4.3.1 AV 5 H B RPAT 1B L

N T AR R BETEN, DRI AR, o tHIRANIE 2 R IAT b A s it i
EIERAT R, AFIRYE QEFFREEEE) o GEEE BEA AR E & 57 8 B SR R INED
CUEFF BT P A F) P2 S I B4R T L) AR A R WL R, S8 T (AL
GERINEY « CRE G EEINEY , 0w B & T I AR AT B B AR R,
FRERS LR L TR IR MRS T I i 2R OR, AT REAF AR RN . ) o ik A i 1%
A OUIAT W o AR, SRS TS WA AR i JsU U], A 2 W] A BRAM 26 A1 ELX ]
RS A AE 5 KB A4 A o, R T RGP AP g AT #4E, SEIL T A
A Gy RMBUE SR, HATE S MR G AL G A B PR AR 5 4 & 2 1)
AR AR INAE 1111 S 1w A8 Sy B AE XA Sy o
4.3.2 REZGAT AT T

AEEG AR A AR IR B A S O ARSI, AAR et dla 2 5585
ANFESEN IR 1) A8 5 AR /0 IR BRA AT By B AR R I 1R 97 24 H As B 1) 5%
4.4 REH R ES KR RIS AL SR A
4.4.1 REHANE SR BB ED

W], T T4 A 2 — 2= R el T A A R A A A 2 R A A 1 AR Y KO B ST IE K
i IR BOAT MY 2o B R o SRR DAL — H o B b FA IRAT R R IRy, TP RAT IR
b ukIT 15%, LAl IARAT M Angdbs Bk, SR AT IR IAG T P IE 800 R4 6. 4%, — )]
RS SR A DA, W BURFBCR I TICAL, g s A v, BLACH IS
TR R, TR TUHA T 59505, T A I b i KA S B R SR, X 2B
AT THR. B HEH R8T T ARG AR M L st TR i
SESGC ., MG B A T], JEGEE TR AR A T X ST M R A 2

AR S MR T RO AL (5 IR M B B , BT
PRI, REIT A T RIAEES I L, L T RO BAhliE Rk R T

o6 Ul 11w



TR B AR T SR I SR TR SR BB R 2013 AE A 1 AR TS

LT AN R B FE B AN I o AL AR IR IE E B0 RIS I [|]INy, F85> 2 5 7 et (A
HAEE RIS B2,

MRS SRR, 56— FR N E RS R R B e, XSS TP 2 BOR T s i ™ i, 32 S
SEUA I R e, AR W . AR AT TR, 2B R I
442 WEFAE SR SRI

ARG AT S B K 0. 52%, VST HLRREER S E A 0. 54%.
4.5 EEAXNEMET . IEHFTHE IATVAER N ERE

ARV BRI SR, W, SR BRI KAE 10%75 7. T T 7
FE ISR BRI M2 G, SERRIIBEST, T, R EI TR A O AR

LEREAT AL B LA TR K T B, PO AL, BRI U A R 0L

BRUEZ Ab, TRYHEAS A I B3 g AT I RSS2 R TR R, AR AT, M,
BT, KL, FNSESE R R R KRR, A K, A3e S G I
EE TP

BRAETT IO SRE TR T 45, Pl e es, Wi SR SEBR BRI BEAEARA LUJG A g SEL
[t 28l

§5 WEASGWE

51 MEPRESH=HEHNR
5 it H S ) dT RS R (%)
1| B 612, 878, 452. 78 87. 31
b JRE 612, 878, 452. 78 87. 31
2 | BhEW BT 38, 342, 844. 80 5. 46
Hp: fige 38, 342, 844. 80 5. 46
BE PSRRI - -
G AT AR SR - -
4| SRNIRAE SR 35, 000, 000. 00 4.99
B P W B[P B B

St

AT T & A 5,982, 021. 54 0.85
6 | HAhz- 9,752, 245. 10 1.39
it 701, 955, 564. 22 100. 00

VE T DY TN AR S DAL B 0 o i B8 PR LU AP 72 TR AN S 5 AT REAT R 22




TR A AR T B A SR R R

I 2B 54y 2013 1F4E 1 ZRAEHRAE

5.2 |EPRZEITIL R BERFA S

o 2 b Go) ﬁgéﬁ@@@w%
AR RS B Ik 301, 682. 30 0. 04
B | Rhk 16, 988, 760. 17 2. 44
C | ik 319,991, 931. 37 45. 89
D | . A B KA R 11, 554, 942. 35 1.66
E | &3k 22, 659, 382. 39 3.25
oo AR 12, 685, 071. 09 1.82
G | Aisfi. AEATIEEOLY 2,862, 321. 18 0. 41
Ho | AEfE Aol - -
| (5B ARG B R R RS 50, 283, 107. 46 7.21
J | &Rk 125, 544, 536. 72 18.01
K | sk 31, 093, 558. 97 4. 46
Lo | MBI 5 Rk 4, 125, 420. 00 0.59
M| BEEREFURIEA RS 191, 140. 00 0.03
N | KR)L BRBERI A it e HI 6,173, 903. 78 0.89
0 | RIS 1B BRI AR RS - -
P | #HE - -
Q | PAR& TR 3, 062, 675. 00 0. 44
R | b EREFIGAR 2, 704, 420. 00 0.39
S | A 2, 655, 600. 00 0.38

At 612, 878, 452. 78 87. 90

A T PUE T BR PR 2 Fo (8 o5 B8 8 7 1B IR L9 20 B2 R S S vt T e T e 2 .

5.3 MEFRIEZ A APHE S ZEE R P HE AR/ N PRI ET 42 BER 3 i 4

e | R | REAR | BR GD | ArhE Go | T oovou B
el (%)
1 600000 HREAT 2, 455, 739 24, 876, 636. 07 3.57
2 601166 MVARTT 1, 336, 105 23, 114, 616. 50 3.32
3 000651 AL ER 787, 857 22, 509, 074. 49 3.23
4 600066 FIK 677,912 19, 395, 062. 32 2.78
5 600570 H A HL T 1, 396, 744 16, 230, 165. 28 2.33
6 300315 R 404, 029 14, 799, 582. 27 2.12
7 000002 7 BtA 1, 262, 030 13, 579, 442. 80 1.95
8 600315 xR 177, 589 12, 452, 540. 68 1.79
9 000895 PRI, 3 150, 101 12, 128, 160. 80 1.74
10 600016 AT 1,233,736 11, 893, 215. 04 1.71

8 Ul 11w




TR B AR T SR B SR I R BB R 2013 AT 1 AR

5.4 REWREFBF T RPBRFRRAE

P i i fef AN RIE O dT A BT EHE L (%)
1| Exfigs 17, 255, 040. 00 2. 47
2 | TR - -
3| exfbfir 19, 982, 000. 00 2.87

b BUORTE SRl 19, 982, 000. 00 2. 87
4 | ks - -
5 | Ak L R - -
6 | IR - -
7| A 1, 105, 804. 80 0.16
8 | HAib - -
9 | At 38, 342, 844. 80 5. 50

5.5 MEPARIE A ARPHE G ZEE T 1HE LR/ RS KR LA BR3P 4

. s ” . » S SRR (5 4
7 gAY i F 2 g (5K N RmE o) - | ﬁuJ(%
0
1 120228 12 [#JT 28 200, 000 19, 982, 000. 00 2.87
2 010308 03 [EH15(®) 172, 000 17, 255, 040. 00 2. 47
3 110023 PR Ao 10, 440 1, 105, 804. 80 0.16

5.6 & HIARIE A Y G EE ST 1E B MRS BT 4 B SCRAES R B0 R A
2

AFE AR IR RFFAT B8 SRR IESF

5.7 A WKL A AP E LS HE HE NS I ET L A BGES B A A
ATEGAMR A WIRAR ARG

5. 8 MEHAR S EEB R HBIRP R A BRI
AFE AR WIRBL T BRI B8

5.9 BRAFIRE MHE

5.9.1 AEESEFRETRIEFRRTEERIARUIBRERIILREE, RER
HHBIHI—ENRBIATHER. LHER.

5.9.2 ARESF AT HL2BERBHES S RN E R ZIEREE.
5.9.3 H A% = B,

i g S G

1 7B ARIE S 265, 050. 11

oo b1l om




TR B AR T SR B SR I R BB R 2013 AT 1 AR

2 INRCUE 53 K 8, 747, 518. 67
3 INAldiiel -
4 NS 713, 504. 42
5 I UL FE O K 26, 171. 90
6 HoAth IR -
7 R 9l -
8 HiAthy -
9 &t 9, 752, 245. 10
5.9.4 RERIARFFR B T8 31 vl e 555 B 40
AL AR AR AR FFA AT BRI v e 45557
5.9.5 MEBIKR A+ 48 B = AR Tl 52 BR 1 0 1 1 B
AFE G AR WA 28 I A AR RE 52 FRAE O
5.9.6 F & H A/ S MR HADSCE R E 5
To
§ 6 FFHELEMIZEE)
Bpr: 4y
ARG IR 3 4 47 0 I A 1,037, 667, 627. 42
AR HHHE 4 B R 4 %5 3, 892, 613. 80

k- AR A ST < DB ] ) 250

319, 379, 586. 08

AR WL > AR B 0

AR 7 TSI A < 07 A 0

722, 180, 655. 14

§ 7 BMEEH ORI HMAERE R

§8 &#EXFER
8.1 XEXMHER

Lo ok M 2 e P T AR B {35 SR A T P SRS P SR T UE I 8 08 ik S e T (1R S04

%10 nr 11 |




TR B AR T SR I SR TR SR BB R 2013 AE A 1 AR TS

2 (RS LA AL SRS BER RNIE SR BB A e e e 5 /)
3 (A ER 5 FEA T 5 A SRS JBESR SRS BB R AT L)
4y B H LSS TR AL EATE AU

5+ HEBATE NS5 BERAEPEATEN L U

6 R I L BEAAERR E T EREER A I0A T

8.2 it =
HE 4 TN\ BT AT
8.3 &R

BBHE PAEENLIN (A e S A B o n]FE SO ARG, (R BRI (] Y EAS 3 SO R BT

£ T = 1}



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现
	其他指标

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金的投资策略和业绩表现说明
	管理人对宏观经济、证券市场及行业走势的简要展望

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	报告期末按债券品种分类的债券投资组合
	报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	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
	报告期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	报告期末本基金投资的股指期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	影响投资者决策的其他重要信息
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


