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2012
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2012
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2
2.1
377020
377020
2007 4 13
7,146,518,233.42
2.2
1




2012

300 ><80% ><20%

2.3
021-38794999 010-66105799
xia.hong@jpmf-sitico.com custody@ichc.com.cn
400-889-4888 95588
021-68881170 010-66105798
2.4
http://www.51fund.com
3
3.1
3.11 2012 1 1 2012 6 30
-383,291,462.11
236,899,261.86
0.0295
3.59%
3.1.2 (2012 6 30 )
-0.1103
6,358,347,479.69
0.8897




2012

3.2
3.2.1
-0.13% 1.01% -5.12% 0.87% 4.99% 0.14%
2.89% 0.95% 0.41% 0.90% 2.48% 0.05%
3.59% 1.11% 4.30% 1.06% -0.71% 0.05%
-11.37% 1.11% -14.50% 1.08% 3.13% 0.03%
-8.48% 1.33% -15.77% 1.25% 7.29% 0.08%
12.55% 1.55% -14.03% 1.66% 26.58% -0.11%
300 ><80% ><20%
3.2.2
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2. 2007 4 13 2007 10 12
4
4.1
4.1.1
2004 5 12
2007 10 8 “
a4 2-5
2012 6
4.1.2
2008-09-27 - 13
2007 4
2008 4
2008 5
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2008
2009
2010-04-30
2001 2004
2004
2005 2008
2008
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4.3

4.3.1
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4.3.2

4.4

441

2012

442
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3.59%
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4.5

4.6

4.7

5.1
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2012

5.2
2012 —
5.3
2012
6
6.1
2012 6 30
2012 6 30 2011 12 31
6.4.7.1 421,950,996.75 800,548,836.15
20,943,298.67 19,354,363.58
7,792,886.27 10,922,726.94
6.4.7.2 6,005,729,647.54 6,670,779,372.38
5,908,819,647.54 6,670,779,372.38
96,910,000.00 -
6.4.7.3 - -
6.4.7.4 - -
6.4.7.5 2,193,080.37 176,376.51
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2012

1,215,441.54 -
825,648.58 3,674,856.06
6.4.7.6 - -
6,460,650,999.72 7,505,456,531.62

2012 6 30 2011 12 31
6.4.7.3 - -
78,261,783.45 66,096,770.57
2,647,800.89 1,435,935.94
7,800,167.21 9,671,179.73
1,300,027.85 1,611,863.31
6.4.7.7 11,568,335.52 8,436,926.59
6.4.7.8 725,405.11 951,557.58
102,303,520.03 88,204,233.72
6.4.7.9 7,146,518,233.42 8,636,211,911.60
6.4.7.10 -788,170,753.73 -1,218,959,613.70
6,358,347,479.69 7,417,252,297.90
6,460,650,999.72 7,505,456,531.62

2012 6 30 0.8897
7,146,518,233.42
6.2
2012 1 1 2012 6 30

2012 1 1 2012 | 2011 1 1 2011

6 30 6 30
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2012

336,168,764.25 -868,656,912.49
1. 11,399,133.09 7,143,159.56
6.4.7.11 2,178,776.96 4,463,752.41
4,955,136.60 1,881,510.03
4,265,219.53 797,897.12
2. ce-7 -296,566,702.66 -283,733,965.13
6.4.7.12 -329,825,294.43 -344,189,700.81
6.4.7.13 856,413.33 5,599,546.16
6.4.7.14 - -
6.4.7.15 32,402,178.44 54,856,189.52
3. 6.4.7.16 620,190,723.97 -592,781,497.20
4. cc 2> - -
5. £z 6.4.7.17 1,145,609.85 715,390.28
99,269,502.39 141,519,249.87
1 52,615,264.24 65,910,030.13
2 8,769,210.69 10,985,004.93
3 - -
4 6.4.7.18 37,641,754.42 64,389,290.13
5 - -
6 6.4.7.19 243,273.04 234,924.68
€e-rz 236,899,261.86 -1,010,176,162.36
€e.= 236,899,261.86 -1,010,176,162.36

6.3

2012 1 1 2012




2012

2012 1 1 2012 6 30
8,636,211,911.60 -1,218,959,613.70 7,417,252,297.90
- 236,899,261.86 236,899,261.86
-1,489,693,678.18 193,889,598.11 -1,295,804,080.07
1. 307,469,121.37 -39,335,442.71 268,133,678.66
2. -1,797,162,799.55 233,225,040.82 -1,563,937,758.73
7,146,518,233.42 -788,170,753.73 6,358,347,479.69

2011 1 1 2011 6 30
8,719,154,515.14 1,839,149,500.64 10,558,304,015.78
- -1,010,176,162.36 -1,010,176,162.36
-426,967,496.87 -55,543,339.28 -482,510,836.15
1. 739,421,965.99 22,586,898.84 762,008,864.83
2. -1,166,389,462.86 -78,130,238.12 -1,244,519,700.98
- -741,697,998.97 -741,697,998.97
8,292,187,018.27 31,732,000.03 8,323,919,018.30

6.1 64
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6.4
6.4.1
( [ X9 ,,)
( “ **) [2007] 091
9,884,050, 624.48 (2007)
046
2007 4 13
9,884,799,607.98 748,983.50
60%-95% 0-40%
50
80%
300 X80% X20%
2012 8 28
6.4.2
2006 2 15
38
( < >%) [2010]5
XBRL 3 < > 2007 5 15
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2012

2012 6 30
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2012
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50%
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20%



2012

6.4.7
6.4.7.1
6.4.7.2
")
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
30
52,615,264.24 65,910,030.13
6,553,720.16 7,907,945.93
1.5%
X1.5%/
6.4.8.2.2
2012 1 1 2012 6 2011 1 1 2011 6 30
30
8,769,210.69 10,985,004.93
0.25%
X0.25%/
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6.4.8.3

6.4.8.4.1

6.4.8.4.2

2012 1 1

2012 6 30

2011 1 1

2011 6 30

421,950,996.75

2,015,291.84

1,543,309,631.58

4,166,821.72

2012 6 30

6.4.12.1.1

002029

2012-06-26

2013-06-27

23.00 23.08

2,200,000

50,600,000.00

50,776,000.00

6.4.9.2

6.4.9.3
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2012

7.1
%
1 5,908,819,647.54 91.46
5,908,819,647.54 91.46
2 96,910,000.00 1.50
96,910,000.00 1.50
3 - -
4 - -
442,894,295.42 6.86
12,027,056.76 0.19
6,460,650,999.72 100.00
2012
6,358,347,479.69 0.8897 1.1557
7.2
A - -
B 121,491,142.00 1.91
C 2,499,226,099.31 39.31
Co 162,718,677.07 2.56
C1 280,176,423.25 441
C2 7,123,792.10 0.11
C3 - -
C4 52,610,145.72 0.83
C5 316,581,707.54 4.98
Cé6 122,947,003.16 1.93
C7 764,541,266.71 12.02
C8 663,777,083.76 10.44
C99 128,750,000.00 2.02
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2012

D 229,379,757.08 3.61
E 133,570,401.67 2.10
F - -
G 413,821,292.34 6.51
H 732,070,544.21 11,51
I 192,300,600.00 3.02
J 1,107,413,231.18 17.42
K 439,469,834.08 6.91
L 40,076,745.67 0.63
M - -
5,908,819,647.54 92.93
7.3
1 000651 15,600,000 325,260,000.00 5.12
2 000002 36,000,000 320,760,000.00 5.04
3 002065 14,280,520 317,027,544.00 4.99
4 600859 8,200,000 224,352,000.00 3.53
5 600518 13,669,434 210,782,672.28 3.32
6 600823 19,000,000 208,620,000.00 3.28
7 601633 10,803,980 192,310,844.00 3.02
8 601318 4,200,000 192,108,000.00 3.02
9 600535 4,289,244 187,525,747.68 2.95
10 002236 6,032,778 185,206,284.60 2.91
www.51fund.com
7.4
7.4.1 2% 20
600104 533,139,015.24 7.19
000002 432,660,087.40 5.83
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2012

3 600518 380,685,391.61 5.13
4 601166 368,788,647.72 4.97
5 600859 329,578,903.63 4.44
6 002024 307,515,547.54 4.15
7 601318 292,090,649.56 3.94
8 601669 283,708,582.59 3.82
9 000651 261,374,450.39 3.52
10 000423 247,480,606.51 3.34
1 600153 241,692,033.19 3.26
12 600383 239,973,863.73 3.24
13 600837 236,977,376.42 3.19
14 600048 233,416,144.31 3.15
15 600036 222,619,913.86 3.00
16 600177 219,816,602.73 2.96
17 000417 195,606,553.56 2.64
18 600585 188,601,706.48 2.54
19 000528 181,518,554.88 2.45
20 600535 177,594,535.69 2.39
21 600875 173,218,929.23 2.34
22 002007 167,770,574.30 2.26
23 000527 161,825,864.74 2.18
24 601633 160,870,362.90 2.17
25 600011 159,642,684.58 2.15
26 000402 150,317,091.89 2.03
7.4.2

1 600066 644,555,489.22 8.69
2 600016 553,169,016.65 7.46
3 600104 528,850,026.85 7.13
4 000002 496,488,342.15 6.69
5 600153 415,051,330.60 5.60
6 000651 410,463,064.25 5.53
7 601166 341,033,942.06 4.60
8 600518 325,524,834.12 4.39
9 002024 320,109,658.32 4.32
10 002007 300,903,409.39 4.06
11 601318 280,404,030.18 3.78

20




2012

12 601669 276,064,884.45 3.72
13 600837 240,409,599.62 3.24
14 600875 234,689,516.14 3.16
15 002430 230,567,444.34 311
16 600036 229,576,348.48 3.10
17 000423 219,034,041.78 2.95
18 601628 213,918,140.31 2.88
19 000024 212,836,809.72 2.87
20 600406 207,176,655.27 2.79
21 600177 206,453,632.58 2.78
22 002038 202,530,900.44 2.73
23 300070 194,523,086.04 2.62
24 600585 181,820,329.64 2.45
25 000528 179,607,387.05 2.42
26 600048 164,322,967.67 2.22
27 000527 161,898,698.04 2.18
28 002269 151,265,724.67 2.04
7.4.3

11,612,584,851.39

12,757,824,599.10

7.5

1 - -

2 96,910,000.00 1.52
3 - -

O |IN|OO|OT| &~
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2012

9 96,910,000.00 1.52
7.6
1 1101088 1 88 1,000,000 96,910,000.00 1.52
7.7

7.8

7.9

7.9.1

7.9.2

7.9.3
1 7,792,886.27
2 -
3 1,215,441.54
4 2,193,080.37
5 825,648.58
6 -
7 -
8 -
9 12,027,056.76
7.9.4

7.9.5
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7.9.6
8
8.1
)
715,391 9,989.67 428,359,025.18 5.99% 6,718,159,208.24 94.01%
8.2
135,225.24 0.0019%
0 0
9
2007 4 13
9,884,799,607.98
8,636,211,911.60

307,469,121.37

1,797,162,799.55

7,146,518,233.42
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2012

10

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1
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2012

2 | 5,987,569,971.22 24.63% | 4,916,616.20 24.13%
1| 4,294,588,397.20 17.67% | 3,677,598.02 18.05%
1| 3,475,873,603.34 14.30% | 2,969,965.00 14.58%
1| 2,672,320,670.32 10.99% | 2,283,866.19 11.21%
2 | 2,041,044,702.68 8.40% | 1,711,657.15 8.40%
1| 1,993,667,883.18 8.20% | 1,624,964.33 7.98%
1| 1,785,084,159.44 7.34% | 1,465,505.60 7.19%
1 705,453,528.46 2.90% 599,635.14 2.94%
1 705,129,458.71 2.90% 575,173.82 2.82%
1 387,196,560.07 1.59% 328,150.11 1.61%
1 258,351,005.59 1.06% 219,596.65 1.08%
1.

2.

1

2

3

4

5 b

3.

1

2

4.2012 2
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