P 4RI o AT PR 3]

Bank of China Investment Management

4R A BR R R K A4 (FOF)
EHREEHARHE

(20124 51%5)

2e¢EA: (@) FRELEEARAA
EeREA: (S FEARRITAGHRA



AR A AT TR 3]

Bank of China Investment Management

EERT

RIEAZHEEYS 2010 428 F 19 EIF M [2010]1134 5 XAERE,

FAEHARERER PO ABRESE., 5. B, APERAHEHEE L aE, 2
P ENE I A RIS TR WAE, AR RIS N AR a5 O 52 M HIBTBARIE,
PRPZF TARE SR AN,

REERF THINER T, BB EXENFIMNEFT IR EHZ 7 £ M. ERFAR
o, BRFNAE THAELN T BT, TAFEE FWRIAT RS, BEHANTY,
AW (BoH M) XA BR. Bl REFRFATNER IR, REXSRIORE, TAK
I AH TP BANE RN, AL EENG—RIESH TN — A, BIFFERG. 7
ARG, X EHRAR. ReENRE, — 22 FNRANR, BiFFNTIHNR. CENR
. BUBNRE, ZRALSHEHE L.

PIA R, FVEA (B ) Fe A AR .

KA LS T EkkRIA.

FoEEMNKRBERBF. WA, EEE M RN E R iz Ee% 7, EAMRIEES
—RAA, WARIEREE.

REFHRFRAFFRABKIEE 201243 A 3 B, XM HEEAEELIE LT 4 2011
12 A 31 B ARSI E AP ERRAT R A RS B ER T AR ERHBE I H+ 545
A% 2P hap



P 4RI o AT PR 3]

Bank of China Investment Management

—. EeaFEKEH
201143 F 3 8

=, EeWHan

AR AIRORIAE L P34 (FOF)
=. EZeWxA
4 R4 (FOF)

. EEWRFEEST

FRILRUGHREALGEHE, LA HMARR, 20 Be-TE” %
R, N LI K AR ERAN, FRETREDLE, BRESKPH M.
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AELERFRERT NERE” ko, F—BERAXKTXANRE. F - EREMGR
RENORC AT BAGNIE. AR EREA SRR, REST B K
W 1.

B 1 P4RAREwEL (FOF) “NE” REFRTEE

*ﬁéﬁﬁ%&%(mm)‘

REHTRE

i 7 R dr
BES ‘

(1) KEFFRE—— R4 6B K™ (Asset Allocation)

AESEARFFREZEHR TN ‘B LT T R AE6RERSE, B2k ENE
FHFRZFBOR, BHESEEANEZNEFEUNHARRR, PHOLBERE. GEfme%
R FHE = o B KR ST 4AAE A A B RSB RT4R T, 2 A R A AR 4 68 7 A e 3k
ARFEREK A,

AESF X FERNEFAHSE AT ES, REAMEK, Rk, FEATF, #
FEWRATH, THREFEFHITEE AN, S AKEER (Fed Model ) A EA-K
FFCERFAE TG, LETHHIL, % ERNRLFA SRR AN,

(2) PEEFRFRE B —LEWHE (Core-Satellite)

AESERBERFREFT AR BO—T R HFRE “Bo—TRE” BFRHA
BRI —HAN B A e, ZAE AR B AR ARET S R A &, A
AR E Pt LA R IR, KM E, 178 shfn Mk i ok ms, IRIBHER T i olT
b 8 T 0K 3, SFEA A B H P (Achieve Beta/region/sector/style allocation); B

—HaN " TR AE, ZAE—MRIRIE E ORI R, B TELEHNEHEAE LI
TME, 48 REFATRE Maxinize Alpha) . “Bob—TE” RKFREBEY F A H S
BB R EERR, TORERBMRIMAAR, Pt fE, [KER AN EHHRHE

3



AR A AT TR 3]

Bank of China Investment Management

IREGE R A T R th %, ARG EARKREE, [TURE. BFMGf = E, AR
Bl A" TR "4 B AR K M — S o ORI R, RIEF AR KR K.

RESTER G XFFRI A, B AR F B AET S0%, T EAEH WA A 50%
REERZGGE B A= L E M, BRETGEE. TR AR, U RT B
HIE IR, FE AN G — T2 2 8 o 7 L B ST fn i .

2. MBI

ERNAET, AESWFRRR TRESREZTHHERMAARN BETF FREMEAT
B, DURA B4 3¢ i 3 4047 Ak P34 e

(1) SEIAS B R AR IR

1) RFEEERRTHAATLARES VG EIER B L LA E, WP EREs
“WS” AETEEEBTART AT BIBH

2) MPEESEHEAMNERE KRN, . KL RESNPTATH, AE B
AT E BYOART AT W B HH et

3) B H AR EE AR b, NRFBIE B FARERE, REREST. Rk
B nfi s % BTF Sl A A A LI “Hy” BLE.

(2) FBAEHRES (B8 ETF) IR R oy LI RS SARYE DL T Harik b4
BA LA

1) Fa KR IR IR A

2) FA P RERAE SR i R A

3) BT B

DF %ok

5) Faw AN AR, KR IfAE .

3. TRAH R

HELEAET, AXARTERR T EHMEENREARLSBRE, # KT TR

(1) ST ERIERE AR SR

DA S B ARNF 230G B WA 137 098 R M, KE0E K, AT A8, B R A £
AERE, FREAEFEIORAEH T FHATI, TSR K T 37 AT L IR AR F AT
AT, RAR{r ‘LA KB TIHAATL.
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2) RYE “TR” KEAAFNTIHAATL, AESETANEHAE ER T E £ BEFRM
R AREEN EHMERNRERLSBRE, AFEHTREKEMZ b, a8 R
W RATERR, ZRARKBUEAREN “TE” AE6ME.

(2) AT ERIRBHER F B

1) Ehf e ik REMTUNE NI AR EH RIS

AFES RHBE L W SR PR FAR A RN E LIS, REZHELSITITFNER
RNDTEESE L G BRI s Ansy, REMTERBLRGLRIE T L85 E; B
ZETNZAELNEHRNE . BAER. BHESPERREFHTEHMEELL.

[ RETHTESLES

TR EES, REGRELE =T IR (WRE. BHF) XELNTR. XL XGH
5 th¥st (IR, Sharpe) . ZR& AR 201 5 — 2 5 EAIEAT I S HATHIF ff 2 0F 9
S

I RN A e:

B BEEPITFIMRR, &R SHTRIT. PEST. R Fo g AT, FK
e, RIEERESVHRE. KT RS,

~Fk BRI AT (Performance Analysis): A7 HF#hIAIE &4 xd Fote xR IR T/ 2

T AKF

~HARILHG A E AT (Attribution Analysis): BN T MEASRIFRBEPNEEA

BAT (FRmaRaE)) ;

—FR B0 KR Risk Analysis): BIAFEE SARZFNRAFE Y T, A RRH

R

AW RHESHT (Style Analysis) : NIRRT KA G H 5 AR KT REAR

KB REF— 2

I 2 AT AR 2 4

BRAAERFRELRTEF2W. EXAATANEERZZF WEERE, £x0 THES
CHNE . AL R AR b, SARERAANRT. HAEARE. NEAEH
B K B R A St R AT A

—Jk 40 7] (organization): /AE . ARFE ML, BREN. FRME. FHHE

B FRE P AEENG,
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~#k4& 7" f (fund information): MIrBFE. L&, HFRAF. HFEK. EF o
AR SR F PR ) 2

~#F e (Investment process): FARFAH . LEHLBERX (REARLRKE
AR - WHRARIFRAR GG RS {5 BRI Ak LA R o 32 77 A
B S

- HEPA (Investment team): HIAZAFREM. RAMFTAALET . BB SK
TR R g R0 R R Y AL v AR

-RUS4E%] (Risk control ) : A8 RIEAA . AR, RTNELER. NGFESILRER
B REMH R R AT E.
2) BERF R AT E L EANN B FARE, A IR R K 0Tk, i

b

HERFRFTE, Aot EFRAELA “PEMS W ETLRRTHIURRY, BTLF
o B 2 m g K R e, SO AT HOE —E RN ARSI, AR SR
TE EERRATENT K, §OREE NIRRT, B5 N LS T AK
#9PEi (GARP theory) &Mt FAMYE, &/E xR NGB EAHATIHE.

HEIPABE: REASDEKE. FEATER. BRRE. MEES, A, R,
SR EG T TN F — R | B AT R RTINS i ik, TR .

B DA RN AS AL YE R K B9 328 (GARP theory ) x4 IR K I k-

— R BB ME T A2 ENNAEFEBE (Value Trap) , 738 KORK 7 8828 R IR 35 09 A A€
AR TEFTEMEM KK Z A FREFA %, BAGARP theory, AT MR i wF A F AL B A
MERE A RFR R A E. TREMEKZ R (PEG ratio) R RINFRMEE
AT

WRNSEBF: NFRANGEERT SO EARTON, BFELERITN LR, &6
b FE4 ] FREEE BT RENM SR RENA SRS, Tt EeEN LT

AT

4. B

AESHRIE LT T EREART TS B T LSRR BT 2 6 R Bk
KR, R R AN EA RN F TR A AFREFHR AR eIE. AAE
FHALHREREFZATRIA SR T IBATA G R b, RE- R RERE D SHEAX
SRS R WAL T 7 2R ENTR AT A & B b, B s i
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FRoe K B ROR S IE R A TR A A B AR O R R R, RO T A
B Al Zoke. HIREWBE RS XX BRERME LT TRA e, TR EkRE
L AR REE A R S BB R BT AR B R A A SR S B R Y R
Fesu, KA BRI R T RN B A P EER LIRS 0. AR EA
BRI A B T ARG EH N,

5. A RRAT £ BB R

AR ARATAE b 08P £ BT8O A0 208 B R TURR AT R . EHAT 2 BAT £
BFRE, WETE XTI e AT A o 3 LB AT B I R BAT R AT B 78 R (i 2Rl b, e kB
NEA, BELEHENENE, ATRER. EHRECELENR UG, HBEERL
SRITA RN, AR SBATE BRI RA TENURAARK T, F A" A5 EF i
HEAE M E K.

() BFRKEKEARE

1. BFRFKYE

(1) RELHREWERARFEEN AL ERFWH AT, KiERKZRIESH
TR TR,

(2) 2 ENEH. BEREFERL RS 2 EEABORI A GE G475 IR
E 2T 37 7 B A AR Yok o ey ot

(3) QDITBR 5 Hl A& EA AT BREDAHIT . . Bt A2 & 247 T,
Ho R 52 Rk ELAR B YRR AR, R SRR AR

(4) FF Rk 2 H A T 746 R T R il R EAE R R 5t
FHBaE NS R T, BB RO, RARSEIFH KA A 45 0 F ERIE;

(5) BAEHT . AESAEQIHHFARKER AT, HELEEAMKRZTEN,
WILH AN RSN 50T, mESZE ARIUTRITR], FREFHRF L5,

2. BFHFHH

RIS RIIFA B AQIBRIKE R 2BAEE N, ETRREEAR T hES
ZIE G 5.

(1) QDITEH K E T 4 BFHIREZERFAT&—RK, REZF GO ERE R
5ERIFNELH, ExoiTibeR. KM EZEREG . Ik 2 5 DR E ¥ w4 th 2k
t, IS EERRE S FRRFEN RELCEE AR BRI RFER, AER

RS B AR E I,
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(2) DIIHEAZHE: RFWHIKE R LW, ARSI EHITR]. L. RE.
PERME EEEE,

ERFARES, WITRHHREE 2. WIESZE I fof AL E IR/ N TR Z SN
K&2:

B 2: QDIT HF AT A e Hm

WITFFRKZ A2

i QDITH & B HFA
QDIT#fF % FA (A ) QDIT R4 22 F A

B 5L A ARt BEMM RE/EE/FHFEIN

S S s HREFF REERE ik # & 2 E

HemE B R AL i &AL o A AR FAE

PATE AR LTS

mggﬁ Rk Rt SR

HEeRE A A AL 6 BEAT B 4 AR R

3. ®HWE

(1) R - EE w QDI A5 E A ST Ak 3t B s fn St SN0 58 4545, x¢
EMEG, RBAF, AT LAt gk SR MR MEA AR RE . £8ds, REMRAREZ
P 2 32 ] B AL f KUK SR A U 40 & TR MR 2 U 4% R o I s 3, AU
AR TEFT AL K7 ik, SR AL
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(2) HFFmE: QDIT HFHAKE R AKEETH R LR KRR, A
¥, PR — LR RBHATHIOR, B F [ FRIOL G, ERRE A ZR RN
FATIF A A .

(A R EHRRFERTIKE R 2R RS ER, 68 4 HERTH
WA, ERNeE BRR SR E KRR — L ERRE, EIRKAETZE.

(4) REPAT: ELBEREEGRIAEHT ZFAXZH T AR A X7 REHAX
B4R R G KA GFIL R G F e RRENIEFELH. RIERE, RIGAR
FATH S H R G384 MK E, I ReZRIR 5 8 00 45 5 ARG,

(SRR KUE B 5 5t R 2 RS SR0T . ARG 30T N 4 F i A
WEfEE BE. F A b R R QAT ARl A6 M. £ % s
Ko 35 E R IR EF 12 £ (Bx—ante Tracking error), #xfR& (Total risk), % %M EHHR

(Beta) . FZHZNGHAT (Specific risk) « RGP EE B Gdssr (IR, SHARPE) . H)5
VA E AT 3, AT R, RAE S, e, EA R S5 R AR 51 0 TR AT
. TSR KB RAR R BT, A H PR N, 8 B o NN FR R BR
#.

(6) AeRE RENESZOFNATZIR LN, EeBHAR A6+ 05~ B B A
MNEAFHATRE.

. R bbb iR

RIS BIEA: 60% x MSCT P [ 2t R 4540 (MSCI ALl Country World Index)
+40% x £ 3 H R (US 3-Month T-Bills) kz5 .,

JEAR PRI FAE 48 2k (MSCT ) & BEAR £ AR AR E Frd 8] EHR I K 0 — R 7| 23R EIESR
T, R H AR AR IRR AT IZ M A3E B HA 2000 2 X E LAY
F P R MSCI 488015 Ky 2ok

FEAR A PR VAR E 8] B A7 B R i R84k (MSCI AC World Index ) i 35 48 ANE F X W
B, %2400 RIRE, HbH 0wy am AN 1WIRE, ENTIHEAEL H 50%, BN T35
WEL N 25%, TMTHREL KN 20%, A8 8. GFEATLBRERBFORERK, 4
AR 10%, 46857 LUK BT 1 37 2073 85080 3710 4.

ARIEARIEL 60% Y AR AR VA Fra 8 frfr B 5 Rag 2k 5 400 E 3 A BURF 4 as
F 2R REAHTF LG RILE, BTEEH L EZLREETY, 48 8 MNERHMEK T,
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T RBA BT R eRI, T FRAREME S PR HRH. ZETERET JLFEN
AIRT, B KRR IRET RK B R,

WRA G EREK AT, B 1B R AL T G 2 R E R A AR B
B B AT LR b S BAER , R R T L HIAE nE e TAES
WG F R, &5 ESREAMT —% AEETUERTELE2&FE X E LS
B F Y LN

A% ~: v Nn & 1

AR EE TS, THNLSKEATETHRARES R Ti7Ee, KTERME
A E A

N EeRHRAEHRE

AELEENNEELREFRIARE I EFHAFEEBRIDR R ERA L E KRR,
FEXHE WA T R A TR AR R AT

AELSRE AP ERERITREALSSFAE, T 2012 48 3 A 29 HEM T AHE T oM
FRrr. FERAERAEHREFAL, REERNELFEREBRILR. RPUERERFEKX

.

ARFA G MAEPHLBFERE 2011 4 12 A 31 8.

1. fEHARELR AR

- _
T H (AETFT) (%)

BH i 2R R H LA

1 E R e 16,187,471.43

3.66

o A 16,187,471.43

3.66

HFHREE

HAHK 357,713,253.96

80.89

[B A W

He: frk

P ISR

4 ABATA R

Hep:

Bk

HA
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AGE
5 FENEE RV
Ho T EH ENRE 2R
}:5:
6 RRwpTA 40,000,000.00 9.05
7 BATHERME L&A 27,243,231.34 6.16
8 HoAin TR H 1,073,044.84 0.24
9 &t 442,217,001.57 100.00
2. MEMKEEAANER (WK) IEHTHNRERFREIER T2
N MRNE e R =R 4]
I G (ARFT) (%)
[ E 10,605,299.47 242
%:E 5,582,171.96 1.27
&t 16,187,471.43 3.69
A RME S RS T T EEOAKE N, BR GO ) KRARERFTAENIESRZ 7 BT
B AR EEAE LR AL JE A, ADR. GDR 3% P8 746 FEIEA & 43 W B TE 520 5 BT o
3. MEMAAT L KR ER G EIERRAE
s AN MME ‘ .
GRS BT ) i e G (%)
E RBA 8,966,433.17 2.04
Tk 2,016,993.70 0.46
T R 1,805,333.87 0.41
BT R 1,759,844.39 0.40
H % 5 1,539,205.73 0.35
B F A TEH & 94,435.77 0.02
ok 5,224.80 0.00
it 16,187,471.43 3.69
. RES U AT KR A 2HAT kg K ARE (GICS)
4, AR G b ZA T FE B N B R+ 4 IR R AR R R A 4
e pRE | o | antE | e
pe | pasm oo | 27| asre B AT sep | PF | Owm | F
(FX) (&) _ el
X) JG)
(%)
1 TENCENT HOLDINGS | J&iRd= & 700 HK Hong Kong Exchanges HK 70,800 | 8,966,433.17 2.04
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LTD A PR E) and Clearing Limited
£[8 CSX New York Stock
CSX CORP - CSX US US 15,200 | 2,016,993.70 0.46
1B B3] Exchange
£E%L New York Stock
MERCK & CO. INC. MRK US US 7,600 | 1,805,333.87 041
/5] Exchange
POTASH CORP OF A KA New York Stock
POT US US 6,766 | 1,759,844.39 0.40
SASKATCHEWAN PN Exchange
¥ [E /i
CHINA YURUN FOOD . Hong Kong Exchanges
i 1068 HK ] o HK 186,000 | 1,539,205.73 0.35
GROUP LTD and Clearing Limited
A PR3]
EMPEROR WATCH & %i Fx Hong Kong Exchanges
REA L 887 HK ) o HK 120,000 94,435.77 0.02
JEWELLERY and Clearing Limited
N
& Kb =
EVERGRANDE REAL ) Hong Kong Exchanges
£ A PR 3333 HK ) o HK 2,000 5,224.80 0.00
ESTATE GROUP and Clearing Limited
N
. AESRWEI R AFAFLREIL.
S, ARSI RS R KRR S
RIS ARMAE R KFAFT A
6. A BRI RME & FE ST B KNS B AT LA AR A 4
RIS ARMAE YRR FAF A
7. WEW ARG RNE & ST 3G B /NS B R+ 4 PO SGFIE AR 4
A ARG AR KITH T LI,
8. MEM RGN RNE & ZEA TG G AN B AT B4 BT A S 3K 4
FESARERARITHEBITE R,
9. AREHIRAL A RME & F T L] K/ NHETF BN AT+ 4 2R 230 9 4
‘ #4b | = MRMME | ERARE
75 Ko EIN
KA Vil (ARTIT) {8 5] (%)
SELECTOR IVY ASSET 247 | Lemanik Asset Management
1 ETFA 4 31,195,746.39 7.11
STRGY-C5 FFaX A, | Luxembourg
SPDR S&P EMERGING RLH7
2 ETF A4 SSGA Funds Management Inc 25,384,587.05 5.79
LATIN AMER Vin &
IPATH DJ-UBS GRAINS R L7
3 ETNA 4 Barclays Capital Inc 20,594,223.99 4,69
SUBINDEX inz &

12
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HANG SENG H-SHARE 22970 | Hang  Seng  Investment
4 ETFA 4 20,509,916.34 4.67
INDEX ETF FFax, | Management Ltd
#Z#47) | World Gold Trust Services,
5 SPDR GOLD TRUST ETF 4 19,057,708.44 4.34
FFaxX, | LLC
POWERSHARES QQQ Z#A | INVESCO POWERSHARES
6 ETF 4 17,588,962.35 4,01
NASDAQ 100 F7xX, | CAPITAL MANAGEMENTT LLC
MARKET VECTORS R/
7 ETFA 4 Van Eck Associates Corp 14,078,677.28 3.21
BRAZIL SM-CAP FAX
INDUSTRIAL SELECT R4
8 ETF A4 SSGA Funds Management Inc 13,822,599.37 3.15
SECT SPDR FAX
SPDR S&P 500 ETF L7
9 ETFA 4 SSGA Funds Management Inc 11,861,444.25 2.70
TRUST FFAX X
SPDR S&P METALS & 2 247
10 ETF A4 SSGA Funds Management Inc 11,822,485.79 2.69
MINING ETF T X,
10, # WA EREMHE
(1) AESAMBHNI T4 IEHF A LATERE WG W LR REEN, RAERESE W
—FNZEAFET. ATHIER.
(2) AELHFWWT4RES, BARKTEERES RN E LS EEZIIRE.
(3) A ¥4k
e B el
(AKTTT)
1 7 Wk A -
2 BB 7E B -
3 SR F 601,544.98
4 R UR KL 438,647.02
5 JSL WAL K 32,852.84
6 FA BT R -
7 Rt % Al -
8 Hoph -
9 A1t 1,073,044.84

(4)  SHARFA AT 46 O oy ] S e A 2
AFE B AR I ARARFEA AT 3 B o ] 3% Hefi 2.
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(5) SARF 4 B P Aed 5 IR SLE 3 A

ARIR ARG I AR W R+ 4 BOR P A AR X TR 1% L.
(6) YL G-I M oy HoAt 75 2 W B9
HTHEENHRERE, 2T et @ EFERE.

t. FEeml i

RIESTE N G T R 2R HRIARE (CIPS) . GIPSE —EH R & K IAFH 2
TR BT R RARE BB,
BV GFRRFRAL T,
« FRPECIPSHyAR X HLE Anr B ST IHE;
. JURGIPSHATE 5 B WIATE R A0, FB AN ARAETHITEER, FRALE

—_

[\

(98]

o~

- AONEEE R, R A St B AR R AT S GIPSE KA.
AeEHNRBYETRT . REEH. BRRFH RN E Rz A, ENRIEE
e— R BA, WARERMEIE. FoTE LS AREE AT, BIANR, HEEE
A B SART L AT 48 e AR e B B0 A 5
AFASF ANE H201143A 38, A WSE&IEE H20114512H31H, HEELHEEA
B A a T AN E 220114812 A 31 H 892280 55 F b 5t b BB R I o T
R

ZxRkgiE N2 %8 3
B E W 55 b gk
P8 KETEZ EREFEF | OOQ @®
BKEO HEREFEG)
@ BHED
B 2R A ] A K
H (20114343
-17.10% 1.04% -7.20% 0.87% -9.90% | 0.17%
H) #2Z20114
12f31H
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T— EEWEAMRE

(—) 5RxEEEARWEA

1. HeFR WML

1) ASTEANEERE, AL E K %
1) EAFE AWFE 5, SHIMTE AR T A,

3) AR XA HRATE R

4) HEASF AN AR EHEER;

5) EARFHAARLEA;

6) XebEARESHEEHRNITITR. EIWF. FLEWE

1) FRAHEHRBRELT T ENER . BRI w8 & % fnfs 38 5 RAEBAN T 37 77
PLAR. WHE. BRI

8) SISt 42 5y e < #

9) RERLSRFEH MG KR FTES HEH KN FA;

10) B a@ A ERELHEARESTN T HREALIE LB ZHELTEAURET
WOMEE N E T BT 465 B | ALl 5 A,

11) AR B A RIEBEEAN L NN, IERABIEHARORK. B, KM bl X
2 RS T e A RAR K F 4258 LTS

12) BAWARITICX %A,

13) 53443 At o408 AMRE T KN ARPESFAAF GAREKELHITH SRS
HKRHR. R

1) EFEEE A E RN T, ZEST UAES T iR & R 5, ARt 7 %,
THRARVEFE A8 FR UL A 4 B 0 A T A

15) fRIE T AEFR A 7= o 5 S Ay ot 2 ]

R 4B ] A TEATE IR ENLE W TR N S BE B T S IR, SRR L R L B
MECFAE

2. ZAFRARRFE. HRAERAT R

1) £AEEA e R

EREHENT, HeGBAEEw — 02K FEN 18U FF /. WHEAELT:

H=Ex FEEHE + LEXY

H A% E PR R A8 IR F
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E 47— H AV %8
HeEHFEGH TR, AT, HESTHEARELTE AL REELEH AL T84, 214
FTENEMETRAGERIANTIEE WAESU T — R HELEEA, HBEETR
H. k8 E SR T4 B Rk i 3, S H B,
2) EAAEE AHIE %
EREHENT, HeHE AL — 0 AR EEM 0. 35%F 514, HH T
H=Ex F4E8 5% + LERH
H 4% B pitENELFE
E 477 — B eV %l
HAREHEHIME, AN, WEACEANAARYE AR RARE BXTHS, 24
FTENEMETRAEERINTIEE WAEST = — R TEELFEE N, BBEETR
H. k8 EH SR T4 Bl Rk it 3y, 3 H B,
3) REEFALE HZINELFA, ST MR HAMA R EAFA I AE, %
BRI AT ;. FINKEN LRI .
3. FPINFEAF T E

HAETE ARG A FRIBATH R X ABAT XS5 Bt 38 3 B AT AR 4
ARG X SEERRNETR ENFRAFTAIINELT . 6 R A BT R EHNE EHE
P AR I AT 5% DUR A 5 R S AR T AT
4. FRRE

HEEBE AN FHET ATREL S L BHNAEL ST HEF LT EHE . AoTH
ASCRECR T H M R LM E 2 B A R E BN,
(=) 5ELHERAXNEA

1. AF 4w W Au it B 55 & 40 T R BT 7

W e W 5 W 2 3
M<100 7 7T 1. 5%
100 7 76 <M <200 A 75 1. 2%
200 7 75 <M <500 5 75 1. 0%

M >500 570 41,000 T

B [E] 5% ¢ FA IR U [B] 7 ¢
14EUW 0. 5%
14 (&) 2FURN 0. 25%
24 (&) UL 0%
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o MOWAHL WIH; 144 365 X, 24 T30 K, DUtk
2. MR BEFAAE, FINEEM”, EERTALLNTIH . HE. FiL4

HEZTEA.

3. VBRI 5% B E A B B FU A AR, RS A A6 B A e B K
B AT IRE 5% RN 25%RL AR, AR T BIRE R S A 0 iy F 4257
A BN DA 3R A6 5] 24 % H VAT B B R R O X, R R B TR B Sl

77 XS AT A R AR A R A B

4. EEHEN UESH U EANT RIS 6 AR EY TRET I H I 2L
AL, AR ER S R (W LR 5. BER %S FHITEET D WHFRA R Z
T RA SR E . ARASRBFEDH, AR EEHTERETLNETFSE, 2ot H

AT DAE 2 (R 4 A U 5% 2 Au e ] B 3

5. AEEWH. BEHTHMIART, 2eEFHAT UESHEEEANZNHILT,

BT RN, B, FRNAL.

+=. EAEFEA

(=) ReEEABI

28 PRESE AR F

MR b T R AR KRR B 200 5 AR 45 K
A Kl b T AR R AR P B 200 5 AR KR 26 B 45 B
BROLEE]E]: 2004 4E 8 F 12 H

ERREN: B
EMEAR: 10T

Mg (021) 38834999
. (021) 68872488

BRAN: B

FEAX A
;&3 Sl o E A B L 4B
o [ERAT I AR A R ] MY FARTS350 F Itk 2T 83. 5%
T RAB I T8 P A R F] MYFARTL650 7 nHE T 16. 5%

(Z) FEARBR
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1. FEQHR

B (TAN Jiong) 4, #HK. Ef: FEH. ARKFHALHELE, FEEFF. =8
AARBIFHREEE XK. AT ERTRRXTH L IATAK. FEXHIL. FERTHERA B
RTITK. REHE. FERITZEEMTIAK. REHILER.

PRf% (CHEN Ru) 64, &£%. E#f: #EH. PREGECHEARATES. JUTEH. &F
FHL. WIFAFELE, GREFN, TXEHFRIITEREN. ¥ 55 RINEFR D FEHE.
MERNZFELE RN A EELRPATEHR. PERTEATELREHMEEE, PREGEK
FELAE, PREFEERRESEELSNEE. PREMIEFBNTEH,. EFLEH
PREFESEEARNESE. PATEH.

HAE# (MBI Feiqi) k4, #%. E#: TEH. AEFERITEANMELBEHNLEEIE,
RETYRFFEHRE, BRI, BREFH. GaEaEms =i, B4RANTT
1, mNFERITE, AEFERTETHIAER M. FERTIATMTIBITKER
FA4 (DONG Jie) S, EF. EE: HEH. AHERTROARLEEE RETERSHEL
B, b ERATRETMTETK. REER. FERATRIITMMT L AIATIK. BIIW
MTEREERLK. AL FLAK. BINTMTATKYE. FE2ZRFHR. AEEEARFHE
.

B&M (David Graham) S54, FF. Ei: XKE. AENRERFEEARLAAEELE
B, TERAFAEENREGHOVRATEOES. BRHLEETIITTHF 19845 /R T
Deloitte Haskins & Sells (H yHaekat) g nnd, 25, Lz (Lazards)
WATR IR, FRRT NG ER, 19924, NEMBHE A RAE (MLIM) , & HEAERN .
AR AR KT X R P X RTINS TTAL 200648 TUSRAE S XM REEARANE S,
AN TSR

AEA| (ZHUShanli) se4, M &, EfE: #E. AT AFEERLRAR. HL
AR, I ASE B N AR 0 E A 2 LA R 0 F A F A OB E A
FETERK B LEE, FEMBRFLEE, PELVETMEFEESFR. YELERFEL
CEHFRAFEELZNIF. BB EE. ARAFARETHEERNALHFFREME. LK
FHARE R Al K IR

#UF (JINGXin) &, My E®F. Eif: +FEH. AEFEARKFFFREZ HILRER
K. 2WFHR. FLERF. HLEAESH, REMBBFEXTENZER2EHER. F

AU FELHEE, AELUTEVFULRERTMAER. YEFEARKERUHRBZME, $E
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ARAFHIHLAKER.

BAL (Gary Rieschel) b4, M #E®H. Ei#: XE. BYALGIRTE ARG A
# AAEFLLHE, AHERTEAYREES. Db, FEREROLHERIE. HiEH
AR RE % R &, FFEENTA S LA S THQ i L F. G XE g HANE B,
RREREEHRE RN, UL RaFo@alh. ake. WETEIT 2k EENNRE
AFRZ—, YEEERFRNEEMLRFRIESE, E£E NCube A5 . BAAS UKHAR
Sequent /\EHAA I BT, & 4 SOFTBANK/Mobius RS AMA| . E L LI, bRy
RIFMEEFNL, BEFRANTFFL.

2. k=

R (ZHAO Huiping) 64, W#. EfE: #E. FRIREFELL VAR, ANKR
CHIF. ZFH. GEPERITANRERELBAAZE . PERITAN KRR EZ LB LK.
Ak ABHEARTHLATE. ALK,

Wi (CHEN Yu) Je4, BRI, Eff: FEH. EERA¥RHEIEALATE. IEFR
EeTHARANTBER. EEARHMTEE, S5PREGELCHEARANEAETE. ¥E
HAR 7 ENEF A B N EME RBAEE T, 124EHRET L THE].

3. BEERR

Wrf& (CHEN Ru) 64, FF. PfTEH. B NEFLRANE.

B EE (Jason X. OUYANG) JE4, BEK. EHE: &KX, &AWL AEKFRERH
FRIBEEGL (MBA) FZifFat. GEmEAKRTHERNE . fng KT E R L ARATA0
e KB AF RGN B S N ESB TS £, 1Y AR AARFTEAT (HHKKX
EH) ARKEFCR G, @l EAT TR, HEEZA i bigg B R¥E
a4 Eir A B E 1. v,

TH (NINGMin) &+, BPATEHR. E: +EH. PEL2RFREFEL, FEBEX
FHEFHL, YETEARBITARAELERAENELBELIHLEAR I, THELEY
EREFERATRATERS G, RAREIITHREATIRE RAKE RS THE, SEHEML
Blak. 8 (LK) B, 2009 48 9 AN REASE ARG, FfEalHATEHR,

4, ki

JEAE (TANG Hua) st4, FREASEHEARAE QDI LFHEE. BlEH(VP), SRFF
+. GEEBGERA G ARLTMIF, REFIEHFANAEMTREE, 3HRITER K.
2008 4 U N AR EAE A RAE, IE QDI L4 E%. 2011 4F 3 Al EAME PR AT
A, BA 14 FIEHENLER, 11 FRIMEFRRAREENLEY. B EE A IERE
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AR K HAE (Series 7) ML, 55— AR (Series 65) Mok Fag. XERMEEIERE
F % 4% 48 -4 78 ( Certified Portfolio Manager ) %A%, B &34 AL ¥tk

(Z) QII FFHKE R &R R WL KRS

IR BE (BEH)

RF kEA (BIEH) - EE (BIEH)

FURRR: BEAE CBREK) . TUF (BER) . PR (BEElE4)

(H) ERARZEHFFERLERKXR.

T=. HEeHEA

LT ABI

a P EERRATROARAE (@R B AZRRT
AL AT X AR AST25 5

I | S E A R = N R AR
FEREAN TtE

AR ILEHE: 20044509 H17H

HEHR: A RAE

EMFEAR: RABMEEAE AT IAE RS 7 2T T
HEHE: HEnE

IR TAEMIE X G P ENER AR (19981125
BREAAN: 7 K

BEZ @ iE: (010) 6759 5003

TH. BAHEEA

LRk AAME4RAT (Bank of New York Mellon )
JEAHAE: One Wall Street, New York, NY 10286 USA
A/A stk One Wall Street, New York, NY 10286 USA
kLB JE]: 17844F
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7E 1% A: Gerald L. Hassell (Chairman and Chief Executive Officer)
DAL RRARAE
HEHE: HEEE
AAMGERAT AR R RAEXEA N RS, REE)N 2R EANELRT, 422K
RANEGERSAEZ—. NAELZTUEARELST K BRENBEERTEE. K&
g KAT ARG EE RS Kafis il & e ., A8 2 336/MNE KAt KA 2 A,
AAEL00N a8 T 7 R FRBIEFIEE RS, A ERERAWEET, HEZLIFAHE>
THBRASFEETZ—. AEEFREIE. A8GEE ARG HER D . BERE. Hew
EVH T EAESKAS, FER AN ETASEHE. SHRFARIA MRS AH.
HE20114412 F 31 H, AL RATIEE Y- IR 25. 8 L% 70, B EEH - AR 1. 2675
%50, AL 8FALE TABEHRAFELANERMRS, BRAEEE X TXAAL SHIET.
HEL0114F12F31H, AYBERITIAAGE A 330K T, —RFEARFTRFEH15. 0%, TCELHZ
6. 4, RAEE——FIRBB MMM RIRAT. B TEAZA48000,

TH. MHEREFHAH

—. HENA

1. HANA:

NCIEA S AR A B A RN

TE AL b AR T AR R B 200 5 AR OKJE 45 %

A Mt b AR T AR R P B 200 B 4R KB 26 B 45 %
EEREFA B

i (021) 38834999

EH: (021) 68872488

BRAN: Rk

2. RAEHIA:
D PEERATRG A RAE

A AR FEIREEATAAE 1 5
RN H

B PR R i 95566

2B www. boc. cn

) b ERRRA AR
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VE M T R X e A 25 5
AN ALTE T FIR X 7 AT 1 5 1A
HEEMREFA THE

&P RS 95533

Pk www. ccb. com

Y HE TR RAR

TEA AL ALH T TR KT AT 55 5
RN FRE

B PR R i 95588

2B www. icbc. com. cn

4 EERATR AR E

DGR LRI bR A B 188 5
A Mk iR B 188 &
ERMREN: I

&P RS 95559

B www. bankcomm. com

5 PERARITREARAE

T Mt At TR Z A TTH A 2 5
Aot HHETEIRXZATTAAS 2 5
HEEMREFA EP

&P R g 95568

B P 3 www. cmbc. com. cn

6  BERATELARAE

TE A FI TR A 7088 SHEBRITAL
EEREA g

BT 95555

G www. cmbchina. com

7 P ERATR AR E
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TE A e AR KR T AT 8 5 E A RE C JE
ERREA: H [ s

B IR 95558

P4 http: //bank. ecitic. com

8) EERATHMARAE

VE A AU AR X [ T AT 22
ERMREN: R

&P RS 95577

N P 3 http: //www. hxb. com. cn

9  HKIEFBEARAE

VE Mt i AE L KA 1508 5
E KA BN

BXE A x| &

BRI 4008-888-788 . 10108998
2B www. ebscn. com

10) P RIEERA A RAT

TE Mt Mo JARB BT E KEIE A KE T %00 26 #2611 E
ERREN: MG

XA A K

B R 3E: 95575 B B . EHE b P &

W it : www. gf. com. cn

1) R R TR

TE A A g 98 5
ERMREN: THE

BRAN: FE

BRI (021) 962503

2B www. htsec. com

12) P EE AR R
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7 Mt At I RETIAE 1 TERAE 2 E 2T ER 28 E
ERMREN: 25| ]

B A A T

B T 010-65051166 2% H 35k 2 & E L i

P HE: www. cicc. com. cn

13)  fERIEF A R

T A IFTERE = B AR S SHBAE 10 &
HEEREFA K ER

AN i

BRI 400-800-8899

P HE www. cindasc. com

14 E#ERA RTELE

VE Mt At TR A TE AL 3 TEEHRFAAE I E 10 B
ERMREN: Wb

BXR A H

BRI 400 818 8118

Pk www. guodu. com

15) A sA RFTEAFE

TE ATt ZHE AT KT FE 357 5
HEEMREFA FT

KR A H &

E AR 0551-96518

Pk www. huaans. com. cn

16) FEEFA R TN E

7 M I AREYEE XA EERPRERZ S 3 8 #
i EREN: W

BXE A ETT

BRI 4008-866-338

Pt www. pal8. com
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17 HEEHEAEH R FEAF

VE Mt e THE XL 66 5 4 S
HEEMREFA KIEE

KR A BE

BRI 4008888108

P4k www. csc108. com

18)  FiiLFAMRFTEANE

LR R TLJR 4 N TR 8 23 S43%) 47 18-19 4%
iEERRAEA RFK

KA A 2k

kS CATE 4008888588

P 4 www. longone. com. cn

19) R EFRERA R FTELF

TE A A b i g AR T AR A B 200 5 A 4R KB 39F
EEREN: el

BRI 61195566

2B www. bocichina. com

20) AR IERAR A IR

TE Mt PRI AR H X IR R A 7088 SHBMATAES A B
EERREA: ERHA

BXZ A I 56

s 010-84588888 2 74317 2 A 1 4 % 14 7%
Pk www. cs. ecitic. com

21) EfE IR A R E]

R R RY|H 2 MR Il 2 1012 FEGIEFAR T AEE -+~
EERREA: fiT

BRAA: FrBR R

R L3 93536

] 31 - WWW. guosen. com. cn
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22) AR A RS A

T it At BN RWEE 157 SHRMARET. 8 E
HEEMREFA A

KR A %

BRI 96326 (f&HE 4 SMmdk 0591)

A ik - www. hfzq. com. cn

23) W7 BN A IR F

TE Mt tETERE 1S
EEREFA TE*

KR A P2/

E R iE: 0086-21-962505
P4k www. sw2000. com. cn

24) o ERITIESR R A IR E

T At 6 I X Ak AT 35 5 [E Bk KB C B
EEREN: JA% ]

B A A H K

BRI 4008888888

2B www. chinastock. com. cn

25) HRHEIEHFK A IR E

JE Mt B T4 X 25 BT R A JE A JE 39-45 B
kRN R

BT 95565

BRR A i

NGRS WWW. newone. co. cn

26) ZAZUEZRI AR A IR A F]

T Mt At PRI A B X4 B 4018 5Bk R 35 B, 28 = A02 ¢
HEEMREFA 458 %

BRAN: Wk S o

BRI 4008001001

W]ﬂ]:: WwWw. €SSence. con. cn
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27) EIFAEZRR AR A IR E]

Hi AR KK FARALT 19 5
ERREA: G,

BXZ A 4

BRI 4008-000-562

2B www. hysec. com

28) 4z IEFA RSN A

T it At F WL R 29 SMATI AR 15 & (1507-1510 %)
i EREN: 5K

AN = EA

BRI 0532-96577

P HE: www. zZxwt. com. cn

29) HhiIE S A IR

At RKEWEFHAT AR E AL 42 F5FH 101
EERREA HKF

XA F A

B 4006515988

P HE: WWW. eWWW. CoM. cn

30) KILIEF A A R F
EMAE: B RN IL X R BAE 8 S KT A AR
EEREA Hizh

BRAZAA: ZE
ZRRWIE: 4008888999
P HE: www. 95579. com

31) E&AZEFAR A RAE

T b - BT X R 618 &
EEREA T
HEYN G
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R 400-8888-666
P HE: www. gt ja. com

32) Hizikde (L) ARFIEAE

7 Mt At AN T R 11 B UL A AR A
EEREA: x| %

BRAN: e

FPRAEwEE: (0571) 96598

P4k www. bigsun. com. cn

33) HAIEF D A IR F

Mot ERTHILARE 905
EERREA R E

KR A 7y

B 95597

P4 www. htsc. com. cn

FEeEHEATREA R EEEAN IR, RELCHEROVMREHERLE, M

N

S

TN BRI EH 2 #A

RESEEAKE (PRARSAEEARTESEY . GEFRFELZHEETEALEY .
CGEAHAESHETHEAEY . CGEARAHSE RWBEEHEAE) BRECHKREEENNE
K, BEAELEHEGETHER, HAESHERFHABHTTESN, TEEHFHNELT:
(=) & “BX #2, SFPEERST 201146 A 9 BAA THITEN GERERELH
EEHEAEY . EHT GHE LY BB
(=) & “BRAEWME #a, REF EEPERNRGHRENE 5 5 &K (EeeR) ,
T ARE AT R AAEREHNE,

(Z) & “Eethlb s o, HHTEEMEH NI L
(W) &£ “EeEHEN” #Hn, dhFE. THEERI. WIHRISKE R 2k FE BT T
B
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(7)) & “HEAEFhfIaFEE” Mo, HHTAESE 2011 44 F 13 HREFHE %W,
e [B1 e A€ 1 € AR ek 55

(X)) 7 “BAREN W, AHEEAMR. FTEARBER. ARG VH2EHREHTT
B

(£) & “SOMEEN o, MFHIMEE ARERRFIRH#IT T EH;

(\) . “MRRENA” o, w8 ENAMEE I EM 2T RIE B#AT T EH;

(S “HNHFEET WMo, FUH T BRIB IR 524 DR Htb R 4 72 0 0.
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