T8 s A TH =40 SR I EE R B %
4 2013 5 4 =EME

2013412 H 31 H

HeBEN: TREFESEEARAH
HEFREAN: FEHEITROARAF
WMEZHEAY: —O—NE—H=-+—-H



AR A T B SR SR T B B B 2013 AR5 4 TR

§1 EEHFR

He B PN g0 MR R ORIEAR S BT BB R A A BB DR S PERRIR B K it »
TR FEA R FCSENE S HERR LA S8 SR AR HAN ol B 3EE T DA

S FE N EHAT AT IR A RIRGEA S S S RE, T 2014 4F 1 H 17 HE T AIRE
I 5 Fbs s HERDUNBE A SRS F N A, RIER A BAAAERBOC . ik P IERRIE B
R -

B BN ARV LARSIEAS T S B0 St 10 S I BT O TG 58, AEANDRAIE S B — & &)

B MR SUFARIANKEI . BETAT S, BEBTH AR BT R IAT AT 40 B A
e AEE IR LR

A P 55 BERER T

ARWIE 2013 4 10 A 1 HEA 12 A 31 Hik.

§ 2 H&r= Mt

FE A TRRR TR A SR T S
TR 481017
B S (I LT B
A AN 20124F 4 H 26 H
et R B S A0 B 30 249, 185, 656. 01 4}
e GELERE Y, AR R LA AR, JE SR
Bewt Hbs

M GUEEHE BT

ARIEGAEREA T /3 AT AR b, SR BB v i
R, WIREHATZ M 28 KRGS,
R BRI BB AL, AR XS RIS T S

FLSTRNG A SRS K P I KSR 5,
BT I BN AT E S RS
FERER RS . AT M At G b T LB R

S LB é%{fm&m%ﬁ&§$+2%xiﬁﬁﬁ%ﬁ%
ALV
Al RN 4y, LTINS S A KCT i 15

- BRI IR AT G, R T R . A2k
S TR R ST, A S
T AU PR B

FRNETIN T R A A PR o

TN p EARAT I B2 7

2w om




AR A T B SR SR T B B B 2013 AR5 4 TR

§ 3 EEMFHEINESIFERIN

3.1 EEM X Eir

Hfr: AR
T B 4-Febr AEHAC 2013410 H 1 H — 2013412 H31 H D
L A S as 8, 339, 744. 13
2. AR -3, 709, 822. 15
3. AP AL 4 BAS R -0.0136
4. AR BE 4 08 7 1 E 259, 071, 075. 67
5. MAARIE G A 1. 040

E: (D BRI SHARA AT RAT NN SAL 5 B M5 0, T A5 S8 Pl a1
LTI

(2) “AWCsat”
wn) FHERANSC 2 L (1 AR A0

RIEG AR RN . Bestlai . HABRON CRE 2 et EAZ Sl

CARIAFNE” A AIHE SEBEE N _EAIH S SR AR SRS
(3) B aab®) 2013 412 H 31 H.

3.2 & HERNM
3.2.1 ARG RS M EI KR L H S FHNL S LR RN R A bR
X X Mb &5 P e v
" HHEK | EEKE | Sk N . .
i B @ ) W25 2B Wﬁi?ﬁ% O-6 | @—®
HE=1H -1.52% 1.17% -2.00% 0. 92% 0. 48% 0. 25%
30 k1 |\




AR A T B SR SR T B B B 2013 AR5 4 TR

3.2.2 AES A FEMURES RIHAENE K RARZ) KI5 RN ST R i o
A2

e G A T RTINS R 15 ) 300N 48 L B REHE WG 2 4R 18 by WAl F5t) LR P

T L Bl e e 8 B e N 8 B 8 B D B | | RN B ot

-13.20% -

168490 || b L L L

-18.48% -

o o 9w o ow T ®m @ © M 9= O M = = 9 9 @ @@ @ [~ I~
o R P T R F T R O S 1 TR . N SO < S 7
+ e} s} I~ @ @ o - o - ol M + ['s} [} e o @ o - o
 © 9 o o g = = © O O g 9 o g o o o =T T o
oo of o o od d D s m M m M @M o m o ®m om @ MW
= = = o = = = e e e e = e e e e = e e e
o o ©o o ©o o 9O ©o ©o o o @O o o o o O o O @O o
I~ R~ = R = = R = N < R = R = R < R = R = R R = = R~ R

|—ﬂkﬁﬂﬁ.ﬂil'n{|‘[m{;* —— ol e O
AEEFEEAFT 2012 4E 4 H 26 HAR.
2  FIE AT, ARIESHAHN 6 M. WEMRE IR, RIS ST LLEIRF A3
AR THRIEEE . B LAT ) S BRBIIRE : ARG MBS 0 B B = IR Le ]
60%-95%, fiide. AR TR TR BT 1 LU A 5%-40%, IR B H 78— LUA IR
IR IR ANMIG T4 B = LK) 5%

3.3 HAhfatr
o

Fe 1.

§4 BHEARE
41 &L (SESSH/ M) Fh

EATE G 5L 20 P IR

4

HA%

R

AT H

UEZF MR

B

i

A H I
K

201244 H
26 H

20

SeJGdEMerrill Lynch

Investment Managers

AV ]




AR A T B SR SR T B B B 2013 AR5 4 TR

FAAT B AR AR rh B4 A
EMRAREGREEL
I, Fore Research &
Management 4T Fore
Equity Market
Neutral #l& 4%
H , Jasper Asset
Management #H fF
Jasper Gemini Fund
B S S

2009 AN A
R E AR A,
2009 412 H 25 0 &
A, AT T A Bkt
B, 2010
5 H25 HRA,
FE T AR A BRORS 18 5L
MELG2 ;2012 4
4 J1 26 HEAH(ET
R R A T A S S
EREG AR,

Ik e

ZN gAY
K

2012 4E 4 H
26 H

201346 H
7H

13

26 5 76 W38 UE 27 AT
IR WA
o, EAUE SR AT
77 $ B S E R &
B, o E PR
B A A B 2\ 1
FEA 2 $5 % 8 )y 2 s
2P, B RS
HOAZH, HEEE
EHARAAMAE
Ji 8 5% 2 AT 5T i
ARG P

2010 4 b N TR Sy
&, BELEPHEL
W5, 2012 4F 4 H 26 H
£ 201346 H 7 HiH
AR T AR BEAC T 4k 5
e S
B, 201247 H4H
F20134E 7 H 16 H
FHAT TR /Bl 5
Refesn,




AR A T B SR SR T B B B 2013 AR5 4 TR

4.2 EE NG BA A AR ELAE /ERER ST (5 15 150 i 1 B

ARE WA, AFESEINARAZ M QEFF R REGTE) S RIEAEM IR GG . 15
P EEA IIE S A SO RE , MHRORSEAS . B ST 1 S ) BRIE B4 W 7=, e
RS R Al B, D RE B AT AR KM 2, ol 35 S 3 R AR 2 AT
4.3 NPAE 5T W
4.3.1 VA5 H B AT E 5L

H T AR SR BTN, RPN, W IRANIE 2 KBRS S M ad it 4 it
ERAT g, AT GEHRBAREE) « (e A RRRE R P R P ENL AR AINE)
CUEFFRETIE S PR A R AP G HIfEFR T L) SHEERUR A w] NI, e T (AP
Gy EINEY) « (CRFEAS T EIINEY oA B ST 10 A TR R T WA L AR R
FERERT S BRI (A R T3 ks ZE PR, W REAFAEER RN . 3R i 25 vk
BRI T I e ARHRE W, SR TR SE . IR S K S, A 24 R A R 4% A EL [
U A AS 5 fi R IR GAE R A, R T RGP AP A G AT B, SEI T A
VA Ty ARBUSEAZI G, HAKE G RMOATE G ARG A A PRI oA B 08 24 5 2 1)
AR AR TN 1111 S 0] A8 Sy B AE X AL Sy o
4.3.2 RHEI AT A 8B U B

ABEG A WP AR I AT OB ARG WA, AR ISR ALE S 510585
A TSN A I 101 A8 B AT 3/ ) SR A8 Sy it R I AR 25 24 H AT B 1) B% IS AT 5 Ik %4
B A BB & BB SR R AR H S AT 5y, RSB A4S 5 MA 28 ik o
4.4 R 5N EEE R B SRS AN SR B
4.4.1 RE A S BT R AES T

AR R T IR R A e S, R I I =AM, 504 19. 2%, AR T
7. 4% RIBA 5. 8%rh HAT K L = A H Eik A MR T REF M LR EGE
P BRI AT A 19 9% S8 TR-10. A%FEA 41T =B KM ik, KER-11. 5% 540
BR-10. A%IELE T —BAER 99 H R . BB DUZRRE S AT =2 i W SR DO 22 BRI S AN BT
TORME RS, T =R EEREAC b s A SR R I

AR B3 A BE A2 SR 2 A S A AT A IR L2 AR AT, -t 7 AR, R IRk
KA T B THIE . EERRRKILS . B%TARFEREAE/NIEA R K41
R AR, SRR AN E R AR 2R 14, HE I SRS AE T T 3 sTRR B W 2 .

P

St

o6 7 L



AR A T B SR SR T B B B 2013 AR5 4 TR

] IR AR <t B D) S vt R 2 = (B TR AL 2

4.4.2 REMAZE SR SR

AHR A IATE Sy (KR N -1, 52%,  ME G EL BTSRRI 35 2l -2, 00%.
4.5 EEAXNEMET . EFNH FATES R FERE

JEBEN — 2B M WIAERER, iR S 2L S VU IR, AN A AF BT = 2= B R 1H i
(REH . BRI L U MY TR 7 S 48 5 S AL B G IR KAV 2, o0 R i) s ol
M. SRR, BT R b AT KO A A, KT AR b
N2, XS FECT N ANV 2 7] RIS R 5

AHE S R A B T R A2 1) A 5 A AR~ P A T S 13 25 0] 23 RVEAT A HE IR (B 45
T2 DL IR XA s S AT K i L2 o 59k, BT AR R =% T,
M 25 E R F AR A T 45

§5 BRAGTHE
5.1 WEREESH-AEHE R

Jr5 TiH &8 OB dT IR TR L] (%)

1| B 243, 891, 419. 37 93. 47

Hrpe JKE 243, 891, 419. 37 93. 47

2| P E R 13, 693, 543. 20 5.25

Hrpe iz 13, 693, 543. 20 5.25

B SCRRIESR - -

S AT A - -

4| FENIRAE S 1, 600, 000. 00 0.61

e SEIr m e ) 3 R B - -
KA

AT E & AT Gt 814, 575. 51 0.31

6 | HAhTE™ 920, 738. 52 0.35

it 260, 920, 276. 60 100. 00

Vs E TP N (R PR G B (R L 5 T2 0 5 4 ] AT R
5.2 REPREATIL D RP B REHA S

FL T !

foi i) ARbHE G AR @@@wm
YN NN O N4 2,280, 173. 80 0. 88
B | Rk 1, 485, 858. 92 0. 57

#
~
=
bz
=




AR A T B SR SR T B B B 2013 AR5 4 TR

C | &k 118, 953, 407. 58 45. 92
. jijj\ P R TR PRI 1. 847, 145. 18 0.71
E | Ak 9, 090, 440. 51 3.51
F | fitRAMZEE 11, 944, 264. 89 4.61
G | AWIEH. AEAIEEOL 2,221,701. 62 0. 86
Ho | AR RO - -
I F MBS AT RIS SRR RS 16, 485, 371. 85 6. 36
N 4 55, 803, 455. 74 21. 54
K | 5Hhk 11, 872, 552. 50 4. 58
L | HBTRIRS 55k 55k 1, 137, 339. 80 0. 44
M| BERE OB RS - -
N IKA S FREEAT A L it B 8, 029, 160. 90 3.10
0 S EIRSS BRI HAD AR 451 - -
P HE - -
Q BAERAS TAE 2,249, 020. 76 0. 87
R A ARE AL 491, 525. 32 0.19
S LG - -
Al 243,891, 419. 37 94. 14

e T DU TSR A Fo B b 5 4 58 = 1A 0 LL ) o3 e A Sk T e R 2%

5.3 W RIEA A E &2 E T 7 E K/ HEF R RT 8 R 85 4

| M | mEsR | MR 0D | Ak co | Foows T

tefil (%)

1 601318 o [ 157, 720 6, 581, 655. 60 2. 54
2 600036 AT 553, 331 6, 025, 774. 59 2.33
3 300315 HRRH 229, 640 5, 170, 098. 00 2. 00
4 600436 AKER) 54, 279 5,119, 052. 49 1.98
5 600066 FIES 273, 846 4, 808, 735. 76 1.86
6 600309 T A7 224, 491 4,646, 963. 70 1.79
7 000786 Jer bt 262, 182 4, 588, 185. 00 1.77
8 600000 HRBAT 476, 476 4, 493, 168. 68 1.73
9 601166 POlARAT 437,724 4, 438, 521. 36 1.71
10 000651 ¥ HLAs 130, 357 4,257, 459. 62 1. 64

5.4 | E PRI FF WA R GFE R A&

Jr5 gz i ARME T d AR B A L] (%)
1| HE bR 2, 686, 770. 00 1.04
2 | ST - -
3| Rz 9, 999, 000. 00 3.86




AR A T B SR SR T B B B 2013 AR5 4 TR

Hopr: BUORYE £ 9, 999, 000. 00 3. 86
4 | kR _ -
5 | Ak fE Y - -
6 | IS - -
7| Al 1, 007, 773. 20 0. 39
8 | Hih - -
9 | &it 13, 693, 543. 20 5.29
e TS AR E A SR UHE SR T e L) oy T fL S St TR R 2= .
5.5 M EHRIEA AME 2L F = r3E B /NVHEA B985 L4 i 80K 1 4
L=
FE | mERE | R | SR GO | AnkE G | T ;ﬁ] o fﬁtb
1 130201 13 [EJT 01 100, 000 9, 999, 000. 00 3. 86
2 019307 13 [H i 07 27, 000 2,686, 770. 00 1.04
3 110023 Ea=t 22 bl 10, 440 1, 007, 773. 20 0. 39

5.6 & IR A ARMHE & B W7 EHE EB K/ HEA BRI 48 387 SCRAESF 8L 3

41
ARSI AR IR ARFFAT 57 SCHRFIE SR o

5.7 W HIARIL 2 SOHE oy F < T 13 PR K/ NHEAS I I 44 AR B 3% A 21

AIEG AR WIRARFATRGIE

5. 8 MEARAZEEB T HI BN AL 5 16 Ol i A
5.8.1 R AR F ST H KBTI BT M 4

ATEGAR A AR ARFATIRAR WL

5.8.2 AEEHR AR B ISR BUOR
ARG, AR AR IS BRI B AT B R
5.9 MERFES TR K E IR 5 E O
5.9.1 A< FE U 5 B R BUR
ARG, AR AR IS E U S AT B .
5.9.2 REYRAFE ST H K EFUH R F MBI A
ASTE AR WA AR 58 [ G52




AR A T B SR SR T B B B 2013 AR5 4 TR

5.9.3 A E UL SR VF
Too

5.10 BOR A A4 55 A

5.10.1 FESEFKEHRIEFR AT EARAR ISR ERIILRAE, B4t
WMERBHW—FENRZBIRTHER . ATHER.

5.10.2 AEEB RN+ LB ERABHES S RIE K SIEREE,
5.10.3 oAl %8 F= A ER

e b &H OB
1 17 ARIE 4 187, 045. 92
2 | MBHIESHEHE K 296, 459. 05
3| NUBER -
4| NMCRLE 380, 101. 00
5 | MW HIEEK 57, 132. 55
6 | HABRIBGK -
7| RS -
8 | Hiih -
9 At 920, 738. 52

5.10.4 HEFIRFA B TR AT H 657 4

ohy 2 B A LA
(%)

1 110023 PR Aot 1, 007, 773. 20 0.39

Fs oY BT A K 2 et Oo)

5.10.5 R & YAHT 42 BER H AF ARSI 52 BR G DL i B

§ e g | TERZREAM | SV
Fe | RERE I AR o | oo o | OB B

1 300315 iR 4,949, 262. 00 1.91 AT RAT

5.10.6 BB A G & HE R AR ST Hd o
T

§ 6 JTHEEHHRD)

LA

SRS I S L | 313, 537, 695. 67 |

010 T L1 o



AR A T B SR SR T B B B 2013 AR5 4 TR

07 YT 30T ) 5 < ) H O 5 0

3,220, 179. 44

k- 07 30T T e < DB [ 473 0

67,572, 219. 10

T 1Y TR e AR AL BN A (A i L =
HAD

0T ST AR L <y 0 i

249, 185, 656. 01

§7 ER&EEHEANZHEARERRAREEN

AFE G BNAIRE I A A T T B S B ATE S i AT A2

§ 8 BMBRE RN HMERER

Ly BB ENT 2013 4 10 H 30 HAESREGAR KA m el E9sk T LR ER S 3L & B
RAFREFRAL L) » FHEICAT L AR EF RIS, HFRA T N RIAE A,
2 FLEEBINT 2013 4F 12 H 28 HAERC PR A 24wl Wt B3 17 (A 5 R 8 2T

BRAF R TAREENEANN2E) » FEARNAR L et

§9 FANMAEX

9.1 FEXMHHX
Lo o R M o b o T T £ 25 A 1 1 SRONGS I 5 R I P e B W S A ST
2+ (TR {5 S AT B A SRS Jl 28 U T 3 B Ak i e 15 [ )
3 (R FEA T A SRS JBESR TR S BB 2 AT L)

4y B NS TR AL ATE AU

5. RGBT NS BEAR LA AU P

6. AR I FERAE FNAEFE E i T3 B B THA .
9.2 TFT0H =

YN S = N
9.3 EFTA

Pt B ARV () S B B o AT ARSI ARG, £ BLIN ] A S IR SO S

£ T b




	§1 重要提示

	§2 基金产品概况

	§3 主要财务指标和基金净值表现

	3.1 主要财务指标

	3.2 基金净值表现

	3.3 其他指标


	§4 管理人报告

	4.1 基金经理（或基金经理小组）简介 

	4.2 管理人对报告期内本基金运作遵规守信情况的说明

	4.3 公平交易专项说明

	4.4 报告期内基金的投资策略和业绩表现说明

	4.5 管理人对宏观经济、证券市场及行业走势的简要展望


	§5 投资组合报告

	5.1 报告期末基金资产组合情况 

	5.2 报告期末按行业分类的股票投资组合  

	5.3 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 

	5.4 报告期末按债券品种分类的债券投资组合  

	5.5 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

	5.6 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 

	5.7 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

	5.8 报告期末本基金投资的股指期货交易情况说明

	5.9 报告期末本基金投资的国债期货交易情况说明

	5.10 投资组合报告附注


	§6 开放式基金份额变动

	§7 基金管理人运用固有资金投资本基金情况

	§8 影响投资者决策的其他重要信息

	§9 备查文件目录

	9.1 备查文件目录

	9.2 存放地点

	9.3 查阅方式





