2013
2013 12 31



2013

11

2013

1

1

81

12

31

2014

3

25



2013

82

2.1
540002
540002
2006 9 27
2,088,821,490.76
2.2
P/E ROE
CFROI
75%x% A600 25%% 1
2.3
021-20376868 95559
compliance@hsbcjt.cn peixm@bankcomm.com
021-20376888 95559




2013

021-20376999

021-62701216

2.4
www.hsbcjt.cn
8 17
188
§3
3.1
3.1.1 2013 2012 2011
144,333,596.44 -280,444,505.11 -70,019,303.00
203,541,547.79 -12,091,208.56 -538,926,661.15
0.2620 -0.0106 -0.4360
24.97% 0.79% -25.49%
3.1.2 2013 2012 2011

0.0820 0.1704 0.1612
2,260,031,013.03 747,382,561.12 1,642,950,121.89
1.0820 1.1704 1.1612

3.2

321

-4.56% 1.30% -2.81% 0.89% -1.75% 0.41%
12.83% 1.41% 5.24% 0.96% 7.59% 0.45%
24.97% 1.38% 0.00% 1.02% 24.97% 0.36%




2013

-6.15% 1.20% -17.69% 1.03% 11.54% 0.17%
78.73% 1.31% 32.63% 1.20% 46.10% 0.11%
153.41% 1.60% 52.61% 1.47% 100.80% 0.13%
3.2.2
2006 9 27 2013 12 31
2358
203%
175%
145%
115%
g5e
5;;5;~, 0171 008428 2008219 J00D02E 2010930 20010728 2012571 W11 0131231
[ ——TTRATREZAET AR HEEISER |
1. 60%-95%
5%-40%
5% 6 2007 3 27
2. = 75%x% A600 25%x 1
3.
75%x% A600 25%% 1
A600
4.2010 12 16 600 A600
3.2.3



2013

80.00%
B0.00%
40.00%
20.00%
0.00% —-
-20.00%
2008 2010°F 20114F 20127 20137
|l AT T m bR e A r|
2006 9 27 2013 12 31
3.3
10
2013 3.800 790,602,277.78 158,763,269.52 949,365,547.30
2012 - - - -
2011 4.000 336,074,246.27 157,812,725.65 493,886,971.92
7.800 1,126,676,524.05 316,575,995.17 1,443,252,519.22
84
4.1
41.1
2005 11 16
2013 12 31 12
2006 5 23
2006 27 2007 4 9
2026 2008 7
2008 12 3 2009 6 24




2013

2009 12 11
2000 6 8 2010 12 8
2011 7 27 2011

11 2 A 2012 8 1
41.2

2013-12-28 | - 13

2005 10
2010-03-03 | 2013-06-08 11
2006-09-27 | 2014-01-11 15




2013

4.2

4.3

431

432

44

441

5%



2013

2013 A

82.73%

44.2

2013

24.97%

4.5

2014

2014

2014

2014

4.6

[2007]21

300

24.97%

, A

2007

7.65%

0.00%

[2008]38



2013




2013

4.7

51

2013

5.2

2013

53

2013

949,365,547.30

85

10

949,365,547.30



2013

86

2013 ( )
1400088
2013 12 31 2012 12 31
337,932,292.52 30,539,108.64
64,888,961.65 73,536,385.61
305,559.39 1,250,000.00
1,820,816,408.90 630,653,112.26
1,820,816,408.90 630,653,112.26
49,404,126 51 14,759,297.38
83,957.72 33,095.57
299,288.40 290,015.45
2,273,730,595.09 751,061,014.91
2013 12 31 2012 12 31

11




2013

7,951,236.67 349,627.01
3,119,357.21 876,621.05
519,892.87 146,103.49
1,594,392.04 625,313.39
514,703.27 1,680,788.85
13,699,582.06 3,678,453.79
2,088,821,490.76 638,585,311.06
171,209,522.27 108,797,250.06
2,260,031,013.03 747,382,561.12
2,273,730,595.09 751,061,014.91
2013 12 31 1.0820 2,088,821,490.76
7.2
2013 1 1 2013 12 31

2013 1 1 2013 12 | 2012 1 1 2012 12

31 31
228,802,818.72 19,361,940.55
1. 7.4.7.10 2,001,698.14 2,448,205.72
1,874,893.66 2,448,205.72
126,804.48 -
2. ‘o 166,847,209.81 -252,145,000.56

159,915,013.65

-268,199,054.11

12




2013

6,932,196.16 16,054,053.55
3 ., 59,207,951.35 268,353,296.55
4- g ”
5- “ _”
745,959.42 705,438.84
25,261,270.93 31,453,149.11
1 15,153,122.56 19,903,072.32
2 2,525,520.37 3,317,178.73
3 - -
4 7,143,555.00 7,784,441.06
5 - -
6 439,073.00 448,457.00
B 203,541,547.79 -12,091,208.56
) 203,541,547.79 -12,091,208.56
7.3
2013 1 1 2013 31
2013 1 1 2013 12 31
638,585,311.06 108,797,250.06 747,382,561.12
- 203,541,547.79 203,541,547.79
1,450,236,179.70 808,236,271.72 2,258,472,451.42
2,301,178,642.64 951,887,164.41 3,253,065,807.05
-850,942,462.94 -143,650,892.69 -994,593,355.63
- -949,365,547.30 -949,365,547.30
2,088,821,490.76 171,209,522.27 2,260,031,013.03

13




2013

2012 1 1 2012 12 31
1,414,815,712.64 228,134,409.25 1,642,950,121.89
- -12,091,208.56 -12,091,208.56
-776,230,401.58 |  -107,245,950.63 -883,476,352.21
1. 49,522,939.27 7,573,500.28 57,096,439.55
2. -825,753,340.85 |  -114,819,450.91 -940,572,791.76
638,585,311.06 108,797,250.06 747,382,561.12
71 74
7.4
7.4.1
( 13 11)
( [2006]157 )
2006 9 27
1,436,388,715.89
(A ) (
) (
)
60%-95% 506-40%
5% 75%x AB00

+25%x% 1

14




2013

7.4.2

( “ ") 2006 2 15

[2010]5 XBRL 3 < >

743
2013 12 31
2013 1 1 2013 12 31

744

745

7451

7.4.5.2

7.4.5.3

7.4.6
[1998]55
[2002]128 [2004]78
[2012]85
[2005]103
[2008]16
2008 9 18
[2008]1

15



2013

(@)
(b)
(©)

(d)

(€)
M

7.4.7

0.1%

20%

25%

2013

1

1

50%

20%

7.4.8

7481

74.8.1.1

16




2013

2013 1 1 2013 12 31 2012 1 1 2012 12 31
86,917,086.45 1.73% 105,921,076.86 2.19%
7.4.8.1.2
7.4.8.1.3
( )
7.4.8.1.4
2013 1 1 2013 12 31
79,129.59 1.74% 35,631.33 2.24%
2012 1 1 2012 12 31
86,061.26 2.07% - -
7.4.8.2
74821
2013 1 1 2013 12 31 2012 1 1 2012 12 31

15,153,122.56

19,903,072.32

17




2013

1,386,112.89 1,272,538.16
1.5%
= x 1.5%/
7.4.8.2.2
2013 1 1 2013 12 31 2012 1 1 2012 12 31
2,525,520.37 3,317,178.73
0.25%
= x 0.25%/
7483 ( )
( )
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.8.5
2013 1 1 2013 12 31 2012 1 1 2012 12 31
337,932,292.52 1,138,410.67 30,539,108.64 342,764.35

18




2013

2013 12 31
(2012 12 31 73,536,385.61 )

7.4.8.6

7.4.8.7

7.4.9 2013 12 31
7491 /

(2012 )

12

2013 12 31

7.49.2
2013 12 31

7.49.3
74931

2013 12 31
7.49.3.2

2013 12 31

7.4.10

19

65,194,521.04



2013

(@)

1,820,816,408.90

1,820,816,408.90

630,653,112.26

630,653,112.26

2013

20

2013 12 31

12 31

- 1,820,816,408.90

- 1,820,816,408.90

2012 12 31

- 630,653,112.26

- 630,653,112.26



2013

7444 7445
(b)
88
8.1
%
1 1,820,816,408.90 80.08
1,820,816,408.90 80.08
2 - -
3 - -
4 - -
5 402,821,254.17 17.72
6 50,092,932.02 2.20
7 2,273,730,595.09 100.00
8.2
A - -
B 29,159,207.68 1.29
C 1,176,843,104.33 52.07
D 98,319,682.77 4.35

21




2013

E 13,464,266.62 0.60
F 15,220,791.30 0.67
G - -
H - -

I 199,536,650.80 8.83
J 141,452,085.50 6.26
K - -
L 14,463,750.00 0.64
M - -
N 71,585,731.10 3.17
'e) - -
P - -
Q - -
R 60,771,138.80 2.69
S - -

1,820,816,408.90 80.57
8.3

1 600887 5,283,734 206,488,324.72 9.14
2 000651 4,436,289 144,889,198.74 6.41
3 000860 6,863,676 105,426,063.36 4.66
4 600292 3,797,593 98,319,682.77 4.35
5 600309 4,677,935 96,833,254.50 4.28
6 002038 1,895,624 95,823,793.20 4.24
7 600196 4,799,724 94,026,593.16 4.16
8 600637 2,436,960 90,094,411.20 3.99
9 002241 2,379,616 83,476,929.28 3.69
10 600999 3,899,284 49,442,921.12 2.19

8.4
8.4.1 2% 20
600887 218,983,610.65 29.30

22




2013

600637 141,110,359.37 18.88
000651 139,818,594.68 18.71
002038 132,126,483.67 17.68
000860 106,934,196.70 14.31
002241 104,045,767.47 13.92
300074 96,297,449.56 12.88
600292 93,709,634.33 12.54
600309 87,901,987.35 11.76
300336 87,088,000.82 11.65
600196 84,778,178.23 11.34
600837 66,902,190.37 8.95
002465 62,090,224.70 8.31
300205 61,295,822.63 8.20
002104 57,792,272.15 7.73
600036 56,385,736.53 7.54
000430 53,668,751.75 7.18
600587 48,907,946.66 6.54
300027 48,281,403.22 6.46
600999 48,072,167.60 6.43
002557 46,029,614.73 6.16
600030 43,814,857.21 5.86
300075 43,437,955.28 5.81
600000 42,479,952.94 5.68
002450 40,726,394.26 5.45
600729 40,368,748.09 5.40
300006 39,112,431.72 5.23
600066 35,781,745.08 4.79
000423 32,916,980.24 4.40
601318 32,768,202.53 4.38
300070 29,860,262.81 4.00
002475 29,662,248.23 3.97
002185 28,819,347.79 3.86
000800 28,508,187.85 3.81
601179 27,933,805.69 3.74
300107 25,958,935.62 3.47
600153 25,361,171.04 3.39
600596 23,689,794.18 3.17
600422 23,369,868.53 3.13
002250 23,245,807.19 3.11
600406 23,187,884.11 3.10
601166 22,677,930.16 3.03

23




2013

002508 21,137,231.56 2.83
300177 20,019,181.51 2.68
002022 18,657,934.95 2.50
300077 17,425,237.21 2.33
000100 TCL 17,228,859.00 231
600583 17,004,326.48 2.28
002292 16,706,381.77 2.24
002456 16,665,832.33 2.23
000848 15,444,088.02 2.07
300133 15,318,498.77 2.05
600389 15,296,643.79 2.05
000826 15,126,436.86 2.02
8.4.2 2%
600837 100,893,584.57 13.50
600887 99,414,162.10 13.30
600036 98,190,500.10 13.14
002104 86,603,756.72 11.59
002038 78,851,771.83 10.55
300336 72,999,781.25 9.77
600637 68,322,709.54 9.14
000651 63,441,346.08 8.49
300205 59,434,124.36 7.95
000423 58,427,741.81 7.82
600587 45,721,627.01 6.12
002450 45,458,400.56 6.08
600583 44,859,077.92 6.00
300074 44,119,926.35 5.90
300027 41,553,670.02 5.56
601318 37,105,300.42 4.96
600066 36,514,968.78 4.89
601166 35,326,806.93 4.73
600000 32,693,853.91 4.37
600729 29,467,141.42 3.94
300107 28,873,132.92 3.86

24




2013

600486 28,813,203.14 3.86
600030 28,589,318.01 3.83
002475 27,998,022.25 3.75
601179 27,155,698.96 3.63
002465 27,028,256.62 3.62
600009 26,347,952.93 3.53
000538 26,201,566.83 3.51
002241 24,132,621.62 3.23
600422 23,347,954.34 3.12
002557 22,187,753.03 2.97
000539 21,228,296.88 2.84
002482 20,232,715.80 2.71
600050 20,074,646.62 2.69
000848 19,936,877.41 2.67
300177 19,796,117.39 2.65
000430 19,642,995.39 2.63
002456 19,452,692.50 2.60
300077 19,255,727.61 2.58
002022 18,967,092.71 2.54
600153 17,217,385.81 2.30
600585 17,138,652.46 2.29
002244 16,826,207.81 2.25
601628 16,712,748.37 2.24
000625 15,334,561.67 2.05
300043 15,102,517.18 2.02
8.4.3
2,994,454,813.92
2,023,414,482.28
8.5

8.6

25




2013

8.7

8.8

8.9

8.9.1

8.9.2

8.9.3
1 305,559.39
2 49,404,126.51
3 -
4 83,957.72
5 299,288.40
6 -
7 -
8 -
9 50,092,932.02

8.94

8.9.5

8.9.6

89
9.1

(

)

26




2013

21,874 95493.35 |  1,622,234,951.55 |  77.66% | 466,586,539.21 22.34%
9.29.3
380,711.78 0.02%
0
10 () 0
810
(006 9 27 ) 1,436,388,715.89
638,585,311.06
2,301,178,642.64
850,942,462.94
2,088,821,490.76
811
1.1
11.2
2013 3 27
2013 6 8
2013 12 28
2014 1 11
2014 3 13

11.3

27




2013

11.4
11.5
120000
2013 120000
11.6
11.7
11.7.1
1| 1,994,235,870.50 39.78% | 1,808,804.50 39.72% -
1 781,881,475.70 15.60% 711,823.40 15.63% -
1 555,193,848.07 11.07% 505,447.95 11.10% -
1 527,828,276.88 10.53% 480,535.15 10.55% -
1 304,762,318.80 6.08% 277,455.58 6.09% -
1 285,139,275.00 5.69% 259,590.06 5.70% -
1 215,170,695.48 4.29% 195,891.72 4.30% -
1 161,638,235.06 3.22% 143,845.54 3.16% -
1 100,517,097.44 2.01% 91,511.48 2.01% -
1 86,917,086.45 1.73% 79,129.59 1.74% -
1 - - - - -
1 - - - - -
12 | 5,013,284,179.38 | 100.00% | 4,554,034.97 100.00% -
1

2

1)

a.

b. )

C. ,

d. ;

28



2013

2)

e o o

11.7.2

29




	§1重要提示及目录
	§2基金简介
	2.1基金基本情况
	2.2基金产品说明
	2.3基金管理人和基金托管人

	2.4信息披露方式
	§3主要财务指标、基金净值表现及利润分配情况
	3.1主要会计数据和财务指标
	3.2基金净值表现

	3.3过去三年基金的利润分配情况
	§4管理人报告
	4.1基金管理人及基金经理情况

	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管理人对报告期内公平交易情况的专项说明
	4.4管理人对报告期内基金的投资策略和业绩表现的说明
	4.5管理人对宏观经济、证券市场及行业走势的简要展望
	4.6管理人对报告期内基金估值程序等事项的说明
	4.7管理人对报告期内基金利润分配情况的说明
	§5托管人报告
	5.1报告期内本基金托管人遵规守信情况声明
	5.2托管人对报告期内本基金运作遵规守信、净值计算、利润分配等情况的说明
	5.3托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6审计报告
	§7年度财务报表
	7.1资产负债表

	7.2利润表
	7.3所有者权益（基金净值）变动表
	7.4报表附注
	§8投资组合报告
	8.1期末基金资产组合情况
	8.2期末按行业分类的股票投资组合

	8.3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
	8.4报告期内股票投资组合的重大变动
	8.5期末按债券品种分类的债券投资组合
	8.6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
	8.7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
	8.8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
	8.9投资组合报告附注
	§9基金份额持有人信息
	9.1期末基金份额持有人户数及持有人结构

	9.29.3期末基金管理人的从业人员持有本基金的情况
	§10开放式基金份额变动
	§11重大事件揭示
	11.7.1基金租用证券公司交易单元进行股票投资及佣金支付情况
	11.7.2基金租用证券公司交易单元进行其他证券投资的情况

