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2006 4 26

2,999,462,470.01
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2.3
021-38794999 010-67595003
xia.hong@jpmf-sitico.com yindong.zh@cch.com
400-889-4888 010-67595096
021-68881170 010-66275853
2.4
http://www.51fund.com
3.1
3.11 2012 1 1 2012 6 30
-47,574,823.74
194,493,959.14
0.0640
8.97%
3.1.2 (2012 6 30 )
-0.2250
2,324,619,115.80
0.7750
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3.2
3.2.1
0.74% 0.80% -3.02% 0.43% 3.76% 0.37%
5.95% 0.79% -0.98% 0.43% 6.93% 0.36%
8.97% 1.01% 0.84% 0.55% 8.13% 0.46%
-8.45% 1.00% -6.85% 0.56% -1.60% 0.44%
-13.05% 1.12% -3.37% 0.72% -9.68% 0.40%
98.77% 1.32% 87.88% 0.99% 10.89% 0.33%
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4.1.1
2004 5 12
2007 10 8 “
7z 2.5
2012
4.1.2
2000 2004
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2004
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2006 6
2010 7
2008 10
2010 7
2010 8
A
2011 12
2003 7
2006 10
2006
12
2011-12-8
2011
12
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4.3

4.3.1

4.3.2

S%

4.4

441

2012
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4.5

4.6

4.7

5.1

8.97%

0.84%

PEG
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5.2
5.3
6
6.1
2012 6 30
2012 6 30 2011 12 31

6.4.7.1 130,971,023.86 132,192,098.91

5,422,996.77 4,745,031.64

2,717,514.04 1,331,133.67

6.4.7.2 2,188,653,789.07 1,996,383,519.12

1,645,811,584.94 1,440,197,883.51

542,842,204.13 556,185,635.61

6.4.7.3 - -

6.4.7.4 - -

5,520,514.37 49,710,618.09

6.4.7.5 7,597,782.72 8,456,208.35

656,203.50 -

248,760.60 12,371.37
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2012

6.4.7.6 - -
2,341,788,584.93 2,192,830,981.15

2012 6 30 2011 12 31
6.4.7.3 - -
4,209,800.02 -
715,658.78 344,633.41
2,848,681.41 2,845,669.34
474,780.21 474,278.23
6.4.7.7 2,677,083.04 2,651,289.71
5,044,172.12 4,736,136.92
6.4.7.8 1,199,293.55 1,400,288.99
17,169,469.13 12,452,296.60
6.4.7.9 2,999,462,470.01 3,065,630,173.02
6.4.7.10 -674,843,354.21 -885,251,488.47
2,324,619,115.80 2,180,378,684.55
2,341,788,584.93 2,192,830,981.15

2012 6 30 0.7750
2,999,462,470.01
6.2
2012 1 1 2012 6 30

2012 1 1 2012 | 2011 1 1 2011

6 30 6 30
224,947,190.00 -252,483,338.46
1. 9,257,536.51 11,917,121.11

11




2012

6.4.7.11 459,917.90 616,690.56
8,661,096.64 11,300,430.55
136,521.97 -
2. “e.7z -26,414,067.78 73,181,569.37
6.4.7.12 -41,179,211.90 59,389,447.99
6.4.7.13 1,956,920.73 483,978.33
6.4.7.14 - -
6.4.7.15 12,808,223.39 13,308,143.05
3. 6.4.7.16 242,068,782.88 -337,881,398.02
4.l £ c kR - -
5. “e-7 6.4.7.17 34,938.39 299,369.08
30,453,230.86 36,295,822.46
1 16,931,208.04 20,886,363.64
2 2,821,867.99 3,481,060.64
3 - -
4 6.4.7.18 10,451,217.60 11,703,294.60
5 37,015.26 -
37,015.26 -
6 6.4.7.19 211,921.97 225,103.58
€€ 194,493,959.14 -288,779,160.92
€.z 194,493,959.14 -288,779,160.92
6.3
2012 1 1 2012 6 30
2012 1 1 2012 6 30
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3,065,630,173.02 -885,251,488.47 2,180,378,684.55
- 194,493,959.14 194,493,959.14
-66,167,703.01 15,914,175.12 -50,253,527.89
1. 32,284,218.15 -8,220,830.00 24,063,388.15
2. -98,451,921.16 24,135,005.12 -74,316,916.04
2,999,462,470.01 -674,843,354.21 2,324,619,115.80

2011 1 2011 6 30
3,489,774,454.24 -212,434,896.62 3,277,339,557.62
- -288,779,160.92 -288,779,160.92
-434,767,004.93 32,331,345.95 -402,435,658.98
1. 167,086,077.56 -28,241,675.86 138,844,401.70
2. -601,853,082.49 60,573,021.81 -541,280,060.68
3,055,007,449.31 -468,882,711.59 2,586,124,737.72

6.1 64
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")
6.4.8
6.4.8.1
6.4.8.2
6.4.8.2.1
2012 1 1 2012 6 2011 1 1 2011 6 30
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2012 1 1 2012 6 2011 1 1 2011 6 30
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2,821,867.99 3,481,060.64
0.25%
X 0.25% /
6.4.8.3 (
2012 1 1 2012 6 30
- | 10,270,943.30 - -
2011 1 1 2011 6 30
6.4.8.4
6.4.8.5
2012 1 1 2012 6 30 2011 1 1 2011 6 30
130,971,023.86 410,003.78 | 120,227,807.35 562,674.94
6.4.8.6
6.4.8.7
6.4.9 2012 6 30
6.4.9.1 /

6.4.12.1.1
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002029 2012-06-26 | 2013-06-27 23.00 23.08 750,000 | 17,250,000 | 17,310,000
6.4.9.2
6.4.9.3
7.1
%
1 1,645,811,584.94 70.28
1,645,811,584.94 70.28
2 542,842,204.13 23.18
542,842,204.13 23.18
3 - -
4 - -
136,394,020.63 5.82
16,740,775.23 0.71
2,341,788,584.93 100.00
2012 6 30
2,324,619,115.80 0.7750 2.2042

7.2
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2012

A - -
B 3,780,000.00 0.16
C 838,643,795.52 36.08
Co 104,264,451.80 4.49
C1 65,926,048.86 2.84
C2 - -
C3 6,275,010.04 0.27
C4 48,727,787.38 2.10
C5 172,427,195.37 7.42
C6 62,488,318.82 2.69
Cc7 146,149,533.49 6.29
C8 232,385,449.76 10.00
C99 - -
D 53,413,286.50 2.30
E 104,350,504.08 4.49
F 11,308,394.24 0.49
G 74,934,330.50 3.22
H 97,336,834.68 4.19
I 234,851,706.00 10.10
J 140,267,679.63 6.03
K 80,500,705.22 3.46
L 6,424,348.57 0.28
M - -
1,645,811,584.94 70.80

7.3
1 601318 1,733,707 79,299,758.18 341
2 600518 4,180,150 64,457,913.00 2.77
3 601669 11,173,599 48,828,627.63 2.10
4 600519 166,930 39,921,309.50 1.72
5 600036 3,630,000 39,639,600.00 1.71
6 002099 3,618,587 38,501,765.68 1.66
7 600048 3,388,862 38,429,695.08 1.65
8 000650 4,360,332 37,411,648.56 1.61
9 002236 1,215,442 37,314,069.40 1.61
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2012

10 | 600795 12,900,000 34,830,000.00 1.50
www.51fund.com
7.4
7.4.1 2% 20
1 600519 54,801,398.82 2.51
2 601166 50,665,600.52 2.32
3 000650 44,065,230.40 2.02
4 600795 42,638,233.06 1.96
5 000002 42,416,781.35 1.95
6 000858 41,639,167.23 1.91
7 002024 39,539,572.24 1.81
8 601668 38,782,140.33 1.78
9 601669 38,355,673.28 1.76
10 600686 36,155,281.56 1.66
11 600104 35,126,146.66 1.61
12 601328 33,288,489.79 1.53
13 600383 32,418,085.61 1.49
14 600887 32,010,058.58 1.47
15 601888 29,773,737.65 1.37
16 600720 29,635,162.27 1.36
17 002236 29,155,409.87 1.34
18 600028 29,066,337.04 1.33
19 000568 28,746,880.80 1.32
20 000527 28,523,326.57 1.31
7.4.2 20
600376 67,155,968.32 3.08
000568 57,107,140.06 2.62
000656 52,324,296.48 2.40
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2012

4 000895 51,213,709.16 2.35
5 000063 50,346,952.31 2.31
6 600518 49,964,546.14 2.29
7 600050 43,636,022.14 2.00
8 000024 43,531,921.73 2.00
9 000858 43,181,689.87 1.98
10 600837 42,939,538.38 1.97
11 600177 38,958,496.45 1.79
12 601668 38,477,142.85 1.76
13 600887 38,175,664.05 1.75
14 600686 35,998,295.98 1.65
15 002474 35,119,615.09 1.61
16 601088 34,271,100.36 1.57
17 600778 33,976,510.66 1.56
18 600875 33,884,408.99 1.55
19 002273 31,041,759.56 1.42
20 300083 29,623,286.86 1.36

7.4.3
3,447,820,496.14
3,433,038,660.49

7.5

1 - -
2 29,088,000.00 1.25
3 146,171,500.00 6.29
141,038,000.00 6.07
4 212,683,864.03 9.15
5 29,967,000.00 1.29
6 - -
7 124,931,840.10 5.37
8 - -
9 542,842,204.13 23.35
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7.6

1 110208 1 08 400,000 41,548,000.00 1.79
2 120405 12 05 400,000 40,188,000.00 1.73
3 110018 314,580 35,380,812.60 1.52
4 126013 08 337,720 31,907,785.60 1.37
5 041258033 12 CP001 300,000 29,967,000.00 1.29
7.7

7.8

7.9

7.9.1

7.9.2

7.9.3

1 2,717,514.04
2 5,520,514.37
3 656,203.50
4 7,597,782.72
5 248,760.60
6 -
7 -
8 -
9 16,740,775.23

7.9.4
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2012

1 110018 35,380,812.60 1.52
2 110015 28,973,900.00 1.25
3 113001 21,366,400.00 0.92
4 113002 17,440,579.80 0.75
5 110013 8,596,800.00 0.37
6 110017 1,600,155.70 0.07
7 110011 19,244.00 0.00
7.9.5
7.9.6
8

8.1
)

84319 35,572.79 547,362,709.44 18.25% 2,452,099,760.57 81.75%
8.2

2,584.23 0.0001%
0 0
9
2006 4 26 6,435,738,977.50
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3,065,630,173.02

32,284,218.15

98,451,921.16

2,999,462,470.01

10.1

10.2

10.3

10.4

10.5

10.6

10
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2012

10.7

10.7.1
1| 1,675,641,254.61 | 24.48% | 1,430,843.29 25.01%
1 1,381,904,548.32 | 20.19% | 1,135,233.32 19.84%
1| 1,318,202,453.45 | 19.26% | 1,126,401.08 19.69%
1| 1,172,049,573.68 | 17.12% 952,298.20 16.64%
2 712,035,967.44 | 10.40% 582,567.00 10.18%
1 311,795,605.56 4.56% 265,024.92 4.63%
1 272,678,948.87 3.98% 229,222.38 4.01%
1 - - - -

1.

2.

1

2

3

4

5 b

3.

1

2

4. 2012
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2012

10.7.2

215,528,178.04 | 51.50% 45,000,000.00 100.00%

21,558,768.28 5.15% - -

140,253,301.86 | 33.52% - -

21,596,376.80 5.16% - -

3,831,822.40 0.92% - -

12,463,582.50 2.98% - -

3,238,783.28 0.77% - -

11

2012 1 16 ,
2012 1 16
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