2007

1

2006 12 25
LOF
2012 12 31

5

LOF

LOF
[2006]260
LOF ” 2007
2013 1 5



1006 GH

18 A 21
010 82019988
010 82255988
[1999]6 1999
15000
41%
33% 13%
13% 2013 1 5



ING

2004 10

PECC



ABF
2007
2009

1992 9



2007

2004 10

1971 10

12 800

2000 3 8 —2000
2000 8 21 —2002
2002 6 22 —20083

2003 12 4
2004 4 28
2005 10

2006 4

2000 1 5 —2009

2007 2 27 —2012 7

LOF

22

4

4 28
10 21

2 27

—2007 1 4

EMBA
2005

2012

2012

7

20



EMBA  EMBA

2007 2

CFA

2007 8

CFA

2006 2

2006 5

300

100

2005 7



1983
2004

010 66594855
010 66594942

1912 2

2003
2006 6 7

2009 2

31
26

1998 24

1912

1994
2004 8

1949



31

2010 Global Finance
2010
Euromoney 2010 ¢ ?
The Asset

Finance Asia

21
1998
2005 3 23
120
QFI1 QDI

2012 12



300

100ETF

LOF

100

180

2020

LOF

(LOF)
300

100ETF

30

(LOF)

180

(LOF)

180

(LOF)



200

TMT 50 TMT50
120
120 180
180
300
380
500
300
500
300 300
300
50 180
180
500 500
300
30 7 60
21
50
Q1D (QDI1-FOF)
(QDIT) (QDI1)

(QDIn) QDI

10



(LOF-QDI1

QDI 100 QDI
QDI

QDI

QDI
Il 189
1
18
100088

010 82019799 82019795
010 82255981 82255982

010 66594851
010 66594946
95566

www.boc.cn

11

QDI

QDI

QDI
QDI

QDI

20

500

QDI

100



69

69
95599
www.abchina.com
7088
7088
0755 83077278
0755 83195050
95555
www.cmbchina.com
8
8

010-65556960
010-65550981
95558
http://bank.ecitic.com

154
168

12



021—52629999
021—62569070
95561

www.cib.com.cn

25
1
010-67596093
010-66275654
95533
www.cch.com
55
55
010-66107900
010-66107914
95588
www. icbc.com.cn
713
713

020-38321739
020-87311780

13



400-830-8003

www . cgbchina.com.cn

010-57092851
010-57092611
95568

www . cmbc.com.cn

(10)
12
12

021—61616206
021—63604199
95528

www.spdb.com.cn

11
18
188

021-58781234
021-58408842
95559

www . bankcomm. com

14



(12)

22
22
010-85238000
010-85238680
95577
www . hxb.com.cn
13
179
179
96888 400-8888-777
0551 2272100
JWww . gyzq.com.cn
14
66 4
188
400-8888-108
010 65182261
400-8888-108
WWW . CSC..com.cn
15

A 40—45
A 40—45

15



0755 82943666
0755 82943237
95565 4008888111 0755 26951111
Www.newone.com.cn
16
689
689

021-53594566-4125
021-53858549
400-8888-001 021 962503
www . htsec.com
17
45

800-810-8809
010-64482090
www. guoducom
18
318 2 22 -29

021-63325888
021-63326173
95503

16



www.dfzg.com.cn

19
12 B 25 26
12 B 25 26
0755 25832852
0755 25831718
4008881888

www. Firstcapital .com.cn
20
171
171

021-54033888
021-54035333
195523 4008895523

Www. Sywg.com

21
1138
1138

4006000686
0431 85096795
Www.nesc.cn
22
510 9

17



500

021-68761616
021-68767981
400-888-8128

www . tebon.com.cn

23

022-28451861
022-28451892
400-651-5988
www . bhzgq . com
24
35
35

010 66568430
010 66568536
400-888-8888

www . chinastock.com.cn

25
618
135

18

42

26

101



021 62580818-213
021 62569400
95521

www.gtja.com

26
183-187 43
5 18 19 36 38 41 42
95575
www.gf.com.cn
27
157 7 8
157 7 10
0591 87383623
0591 87383610
96326
www.hfzg.com.cn
28
168 6
8 702

0510 82831662
0510 82830162
4008885288 95570

www.glsc.com.cn

19



29

010 68084591
010 68084986
30
29 15 1507-1510
222 1 20

0532-85022326
0532-85022605
0532-96577
www . zxwt.com.cn
31
11 A
11 A

0571-85783750
0571-96598
www . bigsun.com.cn
32
1508
1508

20



021-22169999
4008888788 10108998

www . ebscn.com

33
86
86 23
0531 68889155
0531 68889752
95538
www.qglzg.com.cn
34
90
:025-84457777-893
:025-84579763
95597
www. htsc.com.cn
35
4018
4018
2008

0755-82825551
0755-82558355
4008001001

21

35
35

28 A02
28 A02
1 9



Www.esSsSence.com.cn

(36)
6008 14 16 17
6008 14 16 17
0755-83516089
0755-83515567
0755-33680000 400-6666-888
WWW . CgWS . com
37
155 1
155 1
:0871-3577011
:0871-3577930
www . hongtastock. com
38
7 12 15
010-5832-8112
400-887-8827
www . ubssecurities.com
39
A
-21 04 01.02.03.05.11.12.13.15.16-18.19.20.21.22.23
6003 A 04 18

22

18

21



0755-82023442
0755-82026539
400 600 8008

www.china-invs.cn

40
166
021-50122107
400-820-9898
www . cnhbstock. com
41
291
1619
0791-86768681
400-8866-567
www.avicsec.com
42
9 1

010-63081000
010-63080978
400-800-8899

23

27

41



www.cindasc.com

(43)
6
010-84864818
010-84865560
www.ecitic.com
44
28 A 16-20
28 A 16-20
4006 19 8888
WWW.MSZ(.com
45
4028 47 01
4028 47-49

0755-23902400
0755-82545500
40018-40028
www.wkzg.com.cn
(46)
95
95

028-86690125

24



028-86690126
028-95105111

Www.gJZz(.com.cn

(47)
638
638 21
0931-8888088
0931-4890515
: 4006898888 96668
www . hlzggs. com
(48)
1 2 27 28
010-65051166
WwWWw.cicc.com.cn
49
4018 28 A0l
750
021-64339000
021-64333051
021-32109999 029-68918888
www.cfsc.com.cn
50

69

25

BO1(b)



0351 8686659

0351 8686619
400-666-1618 95573
www . 1618 ._com.cn

51

010-58568040
010-58568062
010-58568118
www.hrsec.com.cn
52
56
56

0451-82336863
0451-82287211
400-666-2288
www . Jhzq.com.cn
53
5047 25
5047 25

26



0755-33227950
0755-82080798
4006-788-887

www.zlfund.cn WWW._ | fmmw. com

54
68
021-38509636
021-38509700
400-821-5399
www.noah-fund.com
17
010 59378888
010 66210938
E 9
38

010 65890699
010 65176800

27

7650

205



16

80%

58153000
85188298

0-3%

28

30%

LOF

95%

S%

0-65%

16



20

PEG

29

50%

50%



— N O < 0

< N ™M <

30



(10)
(11)
(12)

(13)
(14)

S%

31



300 x 65%
x 30% x 5%
LOF
2012 4 2012 12 31
1 2012 12 31
%

1 1,563,978,101.71 83.30
1,563,978,101.71 83.30

2 - -
3 - -
4 78,800,000.00 4.20
5 232,107,302.50 12.36
6 2,719,477.05 0.14
7 1,877,604,881.26 100.00

2 2012 12 31
%

A 3,060,713.60 0.17
B 235,301,346.70 13.3]
C 377,348 ,505.69 21.34
Cco 12,791,609.04 0.72
C1 2,750.00 -

32



C2 - .
C3 1,585,097.84 0.09
C4 22,358,928.91 1.26
C5 4,244,150.32 0.24
C6 20,391,805.40 1.19
C7 284,265,555.90 16.08
C8 31,708,608.28 1.79
C99 - —
D 68,727,409.77 3.89
E 31,293,754.89 1.77
F 81,483,228.38 4.61
G 20,493,038.84 1.19
H 9,932,332.53 0.56
| 293,486,762.82 16.60
J 296,868,359.49 16.79
K 112,294,511.97 6.39
L 20,106,492.00 1.14
M 13,581,645.03 0.77
1,563,978,101.71 88.46
3 2012 12 31
%
1 600016 10,791,542 84,821,520.12 4.80
2 000069 8,495,200 63,714,000.00 3.60
3 002146 3,989,589 55,814,350.11 3.16
4 601939 11,620,804 53,455,698.40 3.02
5 600048 3,592,089 48,852,410.40 2.76
6 000002 4,366,572| 44,189,708.64 2.50
7 601398 10,525,621 43,681,327.15 2.47
8 600030 3,242,880 43,324,876.80 2.45
9 601006 5,490,432 37,115,320.32 2.10
10 | 600028 5,292,823 36,626,335.16 2.07
4 2012 12 31
5 2012 12 31

33



6 2012 12 31
7 2012 12 31
8
1
2
3 2012 12 31
1 2,456,005.93
2 -
3 -
4 199,455.57
5 64,015.55
6 -
7 -
8 -
9 2,719,477.05
4 2012 12 31
5 2012 12 31

)

%

000002

44,189,708.64

2.50




2007 1 5

2007 130.59% 2.05% 88.13% 1.50% 42 .46% 0.55%

12 31
2008 -50.01% 2.01% -47.51% 1.97% -2.50% 0.04%
2009 57.15% 1.57% 57.73% 1.33% -0.58% 0.24%
2010 0.47% 1.20% -6.69% 1.03% 7.16% 0.17%
2011 -24.81% 1.05% -15.53% 0.84% -9.28% 0.21%
2012 -2.90% 0.91% 6.54% 0.83% -9.44% 0.08%

2007 1
0 0 0 0 0 0
2012 32.89% 1.55% 30.78% 1.32% 2.11% 0.23%

12 31

1

2

3

4

5

6

7

8

1

35

1.50%




H
H
E

H=Ex 0.25%/

H
E

Ex 1.50%/

36

0.25%

1.50%

0.25%

10

10



2013 1 23

37



