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2.1

371020

371020/371120

2009 6 24

111,227,472.30

A B

371020 371120

36,567,797.81 74,659,674.49

2.2




2012

2.3
021-38794999 010-66105799
xia.hong@jpmf-sitico.com custody@ichc.com.cn
400-889-4888 95588
021-68881170 010-66105798
99 20
55
99 20
55
200120 100140
2.4
http://www.51fund.com
2.5
99 20
3
3.1
2012 1 1 2012 6 30
3.11
A B
343,725.08 278,626.66
1,255,499.79 1,763,682.60
0.0232 0.0239
2.22% 2.32%




2012

2.42% | 2.15%
2012 6 30
3.1.2 ( )
A B
1,319,966.55 1,672,175.04
0.0361 0.0224
38,699,684.62 77,970,906.37
1.058 1,044
2012 6 30
3.1.3 ¢ )
A B
5.80% 4.40%
1.
2.
3.2
3.2.1
A
0.09% | 0.10% -0.15% 0.10% 0.24% 0.00%
173% | 0.08% 1.05% 0.11% 0.68% -0.03%
2.42% | 0.12% 0.79% 0.09% 1.63% 0.03%
115% | 0.17% 3.78% 0.11% -2.63% 0.06%
5.80% | 0.11% 0.94% 0.10% 4.86% 0.01%
5.80% | 0.11% 0.81% 0.10% 4.99% 0.01%
B
0.10% | 0.10% -0.15% 0.10% 0.25% 0.00%
166% |  0.09% 1.05% 0.11% 0.61% -0.02%
2.15% | 0.12% 0.79% 0.09% 1.36% 0.03%
0.77% | 0.17% 3.78% 0.11% -3.01% 0.06%
440% | 0.11% 0.94% 0.10% 3.46% 0.01%
440% | 011% 0.81% 0.10% 3.59% 0.01%
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3.2.2

2009 6 24 2012 6 30
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0.00%
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1. 2009 6 24 2000 6 24 2012
6 30
2. 2009 6 24 2009 12 23
4
4.1
4.1.1
2004 5 12
2007 10 8 “e
7 2 . 5
2012 6
4.1.2
2003
2007
2009-6-24 - 9
2007
6




2012

2008

2008 11

2009 6

4.2

4.3

4.3.1

10




2012

4.3.2

S%

4.4

441

8.1%

8%

10

442

0.79%

7.6%

3.44%

2010

3.33%

2.42% B

11

0.5

3.47%

5

2010

2.65%

4

2.15%
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4.6

4.7

5.1

2012
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5.2
2012
5.3
2012
6
6.1
2012 6 30

2012 6 30 2011 12 31
6.4.7.1 348,798.35 9,797,224.13
44,666.62 101,324.07
250,000.00 250,000.00
6.4.7.2 115,624,847.52 146,936,788.98
115,624,847.52 146,936,788.98
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2012

6.4.7.3 - -
6.4.7.4 - -
423,610.85 -
6.4.7.5 1,813,239.12 1,890,378.83
30,771.67 110,075.08
6.4.7.6 - -
118,535,934.13 159,085,791.09
2012 6 30 2011 12 31
6.4.7.3 - -
- 540,827.04
320,975.97 455,936.27
57,882.72 80,815.03
19,294.23 26,938.35
22,607.26 27,896.42
6.4.7.7 14,530.83 24,672.19
1,030,664.90 1,009,784.90
6.4.7.8 399,387.23 550,102.33
1,865,343.14 2,716,972.53
6.4.7.9 111,227,472.30 152,358,571.01
6.4.7.10 5,443,118.69 4,010,247.55
116,670,590.99 156,368,818.56
118,535,934.13 159,085,791.09
2012 6 30 A 1.058 B 1.044
111,227,472.30 A 36,567,797.81 B 74,659,674.49
6.2
2012 1 1 2012 6 30
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2012

202 1 1 2012|2011 1 1 2011

6 30 6 30
3,883,455.17 3,468,427.62
1 1,779,765.69 3,867,861.45
6.4.7.11 26,565.34 63,277.47
1,753,200.35 3,804,583.98
2. -306,995.29 -439,681.72
6.4.7.12 126.38 -
6.4.7.13 -307,121.67 -439,681.72
6.4.7.14 - -
6.4.7.15 - -
3. 6.4.7.16 2,396,830.65 -9,796.18
4-l L k4 - -
5. 6.4.7.17 13,854.12 50,044.07
864,272.78 1,368,134.86
1 399,361.66 716,936.44
2 133,120.52 238,978.88
3 133,432.72 172,562.40
4 6.4.7.18 30,209.79 21,857.40
5 5,255.75 56,668.89
5,255.75 56,668.89
6 6.4.7.19 162,892.34 161,130.85
3,019,182.39 2,100,292.76
3,019,182.39 2,100,292.76
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6.3

2012 6 30

2012 2012 6
152,358,571.01 4,010,247.55 156,368,818.56
- 3,019,182.39 3,019,182.39
-41,131,098.71 -1,586,311.25 -42,717,409.96
1. 84,229,666.96 3,273,800.93 87,503,467.89
2. -125,360,765.67 -4,860,112.18 -130,220,877.85
111,227,472.30 5,443,118.69 116,670,590.99

2011 2011 6
222,872,962.95 7,218,369.00 230,091,331.95
- 2,100,292.76 2,100,292.76
-8,563,369.28 -299,551.99 -8,862,921.27
1. 262,965,419.00 9,964,948.42 272,930,367.42
2. -271,528,788.28 -10,264,500.41 -281,793,288.69
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2012

214,309,593.67 9,019,109.77 223,328,703.44
61 6.4
6.4
6.4.1
( s & ,,)
< >%) [2009]361
2000 5 25 2009 6 19
1,800,918,562.24
(2009) 115
2009 6 24
1,801,237,418.78 318,856.54
A
B A B
(

80%

17

S%
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6.4.2
2006 2 15
38

( “ )
XBRL 3 < >

6.4.4
6.4.3
2012

2012 6 30 2012

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6
[2002]128
[2004]78
[2005]107
[2008]1

18

[2010]5

2007

2012 8

5 15

[2005]102
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()
2
3)
20%
50% 20%
4) 0.1%
6.4.7
6.4.7.1
2012 6 30
348,798.35
348,798.35
6.4.7.2
2012 6 30
84,654,225.12 85,459,847.52 805,622.40
29,755,860.00 30,165,000.00 409,140.00
114,410,085.12 115,624,847.52 1,214,762.40
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2012

114,410,085.12 115,624,847.52 1,214,762.40
6.4.7.3
6.4.7.4
6.4.7.5
2012 6 30
386.21
20.10
1,811,415.97
1,416.84
1,813,239.12
6.4.7.6
6.4.7.7
2012 6 30
14,047.33
483.50
14,530.83
6.4.7.8
2012 6 30
250,000.00
207.29
149,179.94
399,387.23
6.4.7.9

20




2012

2012 1 1

2012 6 30

62,624,317.46

62,624,317.46

48,623,234.68 48,623,234.68
cc_=» -74,679,754.33 -74,679,754.33
36,567,797.81 36,567,797.81

2012 1 1 2012 6 30
89,734,253.55 89,734,253.55
35,606,432.28 35,606,432.28
“e-7 -50,681,011.34 -50,681,011.34
74,659,674.49 74,659,674.49

6.4.7.10

1,954,407.47 123,385.98 2,077,793.45
343,725.08 911,774.71 1,255,499.79
-978,166.00 -223,240.43 -1,201,406.43
1,773,131.65 259,144.49 2,032,276.14
-2,751,297.65 -482,384.92 -3,233,682.57
1,319,966.55 811,920.26 2,131,886.81
1,755,081.58 177,372.52 1,932,454.10
278,626.66 1,485,055.94 1,763,682.60
-361,533.20 -23,371.62 -384,904.82
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2012

812,903.76

428,621.03

1,241,524.79

-1,174,436.96

-451,992.65

-1,626,429.61

1,672,175.04

1,639,056.84

3,311,231.88

6.4.7.11

2012 1 1 2012

6 30

24,530.94

617.65

1,416.75

26,565.34

6.4.7.12

2012 1 1 2012 6 30

1,064,681.88

1,064,555.50

126.38

6.4.7.13

2012 1 1

2012 6 30

108,023,076.79

106,915,927.87

1,414,270.59

-307,121.67

6.4.7.14

6.4.7.15

6.4.7.16

2012 1 1 2012

6 30
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2012

2,396,830.65

2,396,830.65

2,396,830.65

6.4.7.17

2012 1 1 2012 6 30

11,573.76

1,668.36

612.00

13,854.12

6.4.7.18

25%
25%

2012 1 1 2012 6 30

29,509.79

700.00

30,209.79

6.4.7.19

2012 1 1 2012 6 30

29,835.26

119,344.68

4,312.40

9,000.00

400.00

162,892.34

6.4.8
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6.4.9
6.4.9.1
6.4.9.2
(II II)
6.4.10
6.4.10.1
6.4.10.2
6.4.10.2.1
2012 1 1 2012 6 2011 1 1 2011 6 30
30
399,361.66 716,936.44
64,518.27 116,814.59
0.6%
X 0.6% /
6.4.10.2.2
2012 1 1 2012 6 2011 1 1 2011 6 30
30
133,120.52 238,978.88
0.2%
X 0.2% /
6.4.10.2.3
2012 1 1 2012 6 30
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A B
- 70,632.31 70,632.31
- 30,169.79 30,169.79
- 100,802.10 100,802.10
2011 1 1 2011 6 30
A B
- 50,260.93 50,260.93
- 57,499.40 57,499.40
- 107,760.33 107,760.33
1. B
2. B
0.35%
B X 0.35% /
6.4.10.3 ( )
6.4.10.4
6.4.10.5
2012 1 1 2012 6 30 2011 1 1 2011 6 30
348,798.35 24,530.94 1,441,814.72 61,583.33
6.4.10.6
6.4.10.7
6.4.11
6.4.12 2012 6 30

25




2012

6.4.13

6.4.13.1

6.4.13.2

6.4.13.2.1
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2012

2012 6 30 2011 12 31
A-1 - 20,023,000.00
9,662,000.00 9,661,000.00
9,662,000.00 29,684,000.00
6.4.13.2.2
2012 6 30 2011 12 31
AAA 42,280,462.57 49,651,830.30
AA+ 21,739,261.55 4,266,419.20
AA 19,947,545.00 9,259,839.48
21,995,578.40 54,074,700.00
105,962,847.52 117,252,788.98
6.4.13.3
10%
10%
(
6.4.13.4

27




2012

6.4.13.4.1
6.4.13.4.1.1

2012 6 30 3 >t e °
348,798.35 - - - - 348,798.35
44,666.62 - - - - 44,666.62
. - - - 250,000.00 250,000.00
14,617,631.75 8,116,939.67 | 61,942,145.00 | 30,948,131.10 - | 115,624,847.52
- - - - 423,610.85 423,610.85
- - - - 1,813,239.12 | 1,813,239.12
994.04 - - - 29,777.63 30,771.67
15,012,090.76 8,116,939.67 61,942,145.00 30,948,131.10 2,516,627.60 | 118,535,934.13
. - - - 320,975.97 320,975.97
. - - - 57,882.72 57,882.72
. - . - 19,294.23 19,294.23
B, - - - 22,607.26 22,607.26
B, - - - 14,530.83 14,530.83
. - - - 1,030,664.90 1,030,664.90
. - - - 399,387.23 399,387.23
. - - - 1,865,343.14 1,865,343.14
15,012,090.76 8,116,939.67 | 61,942,145.00 | 30,948,131.10 651,284.46 | 116,670,590.99

3 3 -1 1-5 5

2011 12 31

9,797,224.13 - - - - 9,797,224.13
101,324.07 - - - - 101,324.07
. - - - 250,000.00 250,000.00

28




2012

15,973,200.00

19,655,000.00

37,507,165.68

73,801,423.30

146,936,788.98

- - - - 1,890,378.83 1,890,378.83
- - - - 110,075.08 110,075.08
25,871,748.20 | 19,655,000.00 [ 37,507,165.68 | 73,801,423.30 2,250,453.91 | 159,085,791.09
- - - - 540,827.04 540,827.04
; - . - 455,936.27 455,936.27
; - - - 80,815.03 80,815.03
- - - - 26,938.35 26,938.35
- - - - 27,896.42 27,896.42
; - - - 24,672.19 24,672.19
- - - - 1,009,784.90 1,009,784.90
; - - - 550,102.33 550,102.33
- - - - 2,716,972.53 2,716,972.53
25,871,748.20 | 19,655,000.00 | 37,507,165.68 | 73,801,423.30 -466,518.62 | 156,368,818.56
6.4.13.4.1.2
2012 30 2011 12 31
. 25 79 138
2. 25 77 136
6.4.13.4.2
6.4.13.4.3

29




80%
VaR(Value at Risk)
2012 6 30 (2011 12 31 )
6.4.14
7
7.1
%
1 - -
2 115,624,847.52 97.54
115,624,847.52 97.54
3 - -
393,464.97 0.33
2,517,621.64 2.12
118,535,934.13 100.00

30




2012

116,670,590.99

7.2

7.3

7.4

7.4.1

2012

6

30

1.044

2%

1.058

20

1.058
1.044

600028

1,064,555.50 0.68

7.4.2

2%

20

600028

1,064,681.88 0.68

7.4.3

1,064,555.50

1,064,681.88

7.5

31
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1 11,454,578.40 9.82
2 9,662,000.00 8.28
3 10,541,000.00 9.03
10,541,000.00 9.03
4 57,153,933.92 48.99
5 - -
6 - -
7 26,813,335.20 22.98
8 - -
9 115,624,847.52 99.10
7.6
1 080205 08 05 100,000 10,541,000.00 9.03
2 100012 10 12 100,000 9,962,000.00 8.54
3 1101048 11 48 100,000 9,662,000.00 8.28
4 115002 1 85,000 8,189,750.00 7.02
5 115003 82,532 8,116,939.67 6.96
7.7
7.8
7.9
7.9.1
7.9.2
7.9.3
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2012

1 250,000.00
2 423,610.85
3 -
4 1,813,239.12
5 30,771.67
6 -
7 -
8 -
9 2,517,621.64
7.9.4

1 113001 5,827,200.00 4.99
2 110018 4,919,437.80 4.22
3 110013 4,300,549.20 3.69
4 125731 2,303,440.00 1.97
5 110015 1,998,200.00 1.71
6 126729 1,287,137.50 1.10
7 110011 19,244.00 0.02
8 125089 9,742.00 0.01
9 110017 2,928.90 0.00
10 110016 2,076.80 0.00
7.9.5

7.9.6

8.1

)
2,124 17,216.48 212,870.99 0.58% 36,354,926.82 99.42%
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2012

1,664 44,867.59 38,573,129.00 51.67% 36,086,545.49 48.33%
3,788 29,363.11 38,785,999.99 34.87% 72,441,472.31 65.13%
8.2
A - -
B - -
0 0
9
A B
(2009 6 24 423,047,194.30 1,378,190,224.48
62,624,317.46 89,734,253.55
48,623,234.68 35,606,432.28
74,679,754.33 50,681,011.34
36,567,797.81 74,659,674.49
10
10.1
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2012

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1

2,129,237.38

100.00%

16,438.26

63.30%

9,529.64

36.70%
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4.2012

10.7.2

81,600,549.05

60.24%

10,000,000.00

100.00%

53,867,735.78

39.76%

10.8

11.1

11
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2012

11.2

11.3

www.51Fund.com
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