kang un Aasm Mprageneny

2012

2012 6 30

2012 8 25
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hang i ke Mpragenmess

§1

1.1

2012 8 20

2012 1 1

2012 6 30

45
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1.2
§1
1 L 2
S 2
G 3
L 5
PSS 5
PSS 5
o 5
S 6
G g 6
S 7
S0 7
G 7
AP 9
ST 9
s 10
i 10
e 10
e e 11
Lo e 11
e 12
L 13
S 13
o .13
se 13
S 14
G0 14
S 15
S 16
G 18
e 33
o 33
L 33
T 34
U 35
L 37
DO e 37
SLo e 37
T 38
e 38
B 39
S 39
e 39
O 40
Lq 41
73S 41
e 41
o 41
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hang i ke Mpragenmess

10.
10.
10.
10.

§ 11

o N O O

11.1

11.
11.

N
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§2

2.1

519991

519991 519990

2008 6 19

147,995,080.86
2.2

SAA
800 x 60% x 40%

2.3

021-61009999 010-66060069

zhouyg@cxfund.com.cn lifangfei@abchina.com
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ke Jin Aaye Mirdgement

400-700-5566

95599

021-61009800

010-63201816

68

69

68

28
F9
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ke Jin Aaye Mirdgement

§3

3.1

3.1.1 2012 1 1 2012 6 30



fo |JI=ttes
|”.~'ﬁ'._fj.'l e

hang i ke Mpragenmess

%
3.93% 0.73% 0.82% 0.68% 3.11% | 0.05%
3.93% 1.17% 4.13% 0.83% -0.20% | 0.34%
2.63% 1.08% -10.93% 0.84% 13.56% | 0.24%
-10.09% 1.28% -5.28% 0.95% -4.81% | 0.33%
2008 06
8.70% 1.29% 4.18% 1.15% 4.52% [ 0.14%
19 2012 06
30
3.2.2
35%
30% '
25%- i{ A
20%- ( bo BT S o N AR
15% v Ty e /i T
10% Vo _— - WUN R g :
5% M/ ) ! N WS A :
0%} Aﬂ‘ v
-5% WA
-10% 3 '(\ Vi N
_15%_3 ............ ;
-20%- I\ M/
-25%- \

2008-06-19  2009-01-08 2009-08-06  2010-03-09 2010-10-11 2011-05-09  2011-12-01 2012-06-30

| — KRR — S5 |
1 2008 6 19 2012 6 30
2 6
30-80% 15-65%
5%
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ke Jin Aaye Mirdgement

§ 4
4.1
4.1.1
2003 63
1.5
49% 34.33%
16.67%
2012 6 30 14
100
LOF 100
QDI
4.1.2
2010 7
12
21
2010 5
1
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hang i ke Mpragenmess

2 2012 6 30 (2012 8 25 )
2012 7 24
3 2012 6 30 (2012 8 25 )
2012 8 4
4
4.2

10 45
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4.4.1
4.4.2
2012 6 30 0.819
3.93%
4.5
3 4
T™MT
4.6
2008 9 12

11 45

T™T

1.119
4.13%

[2008]38



’
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hang i ke Mpragenmess

1/2

4.7

30%

12

12

12

45
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hang i ke Mpragenmess

§5

5.1

5.2

5.3

13

2012 1 1

45

2012 6 30
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I—=f=1

.5

£

6.1

§6

2012 6 30

2012 6 30 2011 12 31
6.4.6.1 10,423,468.83 17,635,075.58
78,488.49 196,434.47
254,113.19 250,000.00
6.4.6.2 110,075,503.40 110,854,611.68
84,996,338.12 86,078,249.60
25,079,165.28 24,776,362.08
6.4.6.3
6.4.6.4
6.4.6.5 1,100,795.95 744,407.80
31,440.13 15,291.96
6.4.6.6
121,963,809.99 129,695,821.49

2012 6 30

2011 12 31

2,369,973.19

14

45
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57,794.19 71,793.87
152,178.96 163,054.65
25,363.15 27,175.80
6.4.6.7 61,192.71 77,680.15
109,620.80 3,640.80
6.4.6.8 398,785.35 544,533.19
804,935.16 3,257,851.65
6.4.6.9 147,995,080.86 160,434,373.78
6.4.6.10 -26,836,206.03 -33,996,403.94
121,158,874.83 126,437,969.84
121,963,809.99 129,695,821.49
2012 30 0.819
147,995,080.86
6.2
2012 1 1 2012 6 30
2012 1 1 2012 | 2011 1 1 2011
6 30 6 30
6,227,946.66 -24,379,392.34
1. 677,672.93 496,842.35
6.4.6.11 37,371.02 73,445.31
640,301.91 423,397.04
2. ‘o 565,780.45 -15,890,254.12

15

45
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6.4.6.12 ~251,540.91 -16,124,760.13
6.4.6.13 140,626.34 -330,776.23
6.4.6.14
6.4.6.15 676,695.02 565,282. 24
3.
. 6.4.6.16 4,968,310.17 -9,111,952.30
4- 13 ”
5- 13 _"
6.4.6.17 16,183.11 125,971.73
1,544,892.69 2,033,511.36
1 933,376.53 1,259,506.13
2 155,562.76 209,917.68
3
4 6.4.6.18 300,269. 20 405,690.03
5
6 6.4.6.19 155,684.20 158,397.52
o 4,683,053.97 -26,412,903.70
6.3
2012 1 1 2012 6 30
2012 1 1 2012 6 30
(

160,434,373.78

-33,996,403.94

126,437,969.84

4,683,053.97

4,683,053.97

16

45
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hang in Aase Mprgemess

-12,439,292.92 2,477,143.94 |  -9,962,148.98
1. 12,010,129.96 -2,228,776.41 9,781,353.55

2.
o ~24,449,422 .88 4,705,920.35 | -19,743,502.53
147,995,080.86 |  -26,836,206.03 | 121,158,874.83

2011 1 1 2011 6 30

, 283,484,211.45 | -21,797,105.50 | 261,687,105.95
) -26,412,903.70 | -26,412,903.70
-115,706,138.15 14,321,068.14 | -101,385,070.01
1. 5,655,977.56 -898,065.23 | 4,757,912.33

2.
L -121,362,115.71 15,219,133.37 | -106,142,982.34
167,778,073.30 | -33,888,941.06 | 133,889,132.24

6.1 6.4

17 45




6.4
6.4.1
( ¢ )
( [2008] 357 )
2008 6
19

511,032,952.17

18 45
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6.4.3
(2006)

6.4.2

6.4.4
6.4.4.1

6.4.4.2

6.4.5

[1998]55 [2002]128
[2004]78
[2005]11 « )
[2005]102 [2005]103
[2005]107
[2007]84
C ) [2008]1

19 45
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20% 2005 6
13 50%
5 0.1%
2
2012 6 30 2011 12 31
109,620.80 3,640.80
6.4.6
6.4.6.1
2012 6 30
10,423,468.83
10,423,468.83
6.4.6.2
2012 6 30
86,779,062.13 84,996,338.12 -1,782,724.01
24,237,369.63 25,079,165.28 841,795.65
24,237,369.63 25,079,165.28 841,795.65
111,016,431.76 | 110,075,503.40 -940,928.36
6.4.6.3 /

6.4.6.4

20

45




"‘Iﬁ ‘ﬁ £

ke Jin Aaye Mirdgement

6.4.6.5

2012 6 30

1,893.

16

35

.40

1,098,866.

72

.67

1,100,795.

95

6.4.6.6

6.4.6.7

2012 6 30

61,192.

71

61,192.

71

6.4.6.8

2012 6 30

250,000.

00

77.

65

109,398.

38

4,500.

00

34,809.

32

398,785.

35

6.4.6.9

2012 1 1 2012 6 30

21 45




hang in Aase Mprgemess

160,434,373.78 160,434,373.78
12,010,129.96 12,010,129.96
-24,449,422 .88 -24,449,422 .88

147,995,080.86

147,995,080.

86

6.4.6.10
-25,391,130.96 -8,605,272.98 -33,996,403.94
-285,256.20 4,968,310.17 4,683,053.97
1,999,801.99 477,341.95 2,477,143.94
-2,037,216.69 -191,559.72 -2,228,776.41
4,037,018.68 668,901.67 4,705,920.35
-23,676,585.17 -3,159,620.86 -26,836,206.03
6.4.6.11
2012 1 1 2012 6 30
35,719.22
1,651.25
0.55
37,371.02
6.4.6.12
6.4.6.12.1 —_

2012 1 1 2012 6 30
101,276,873.81
101,528,414.72

-251,540.91
6.4.6.13

2012 1 1 2012 6 30

8,667,222.

70

22

45




hang in Aase Mprgemess

8,366,371.

86

160,224.

50

140,626.

34

6.4.6.14

6.4.6.15

2012 1 1 2012 6 30

676,695.

02

676,695.

02

6.4.6.16

2012 1 1 2012 6 30

4,968,310.

17

4,749,900.

81

218,409.

36

4,968,310.

17

6.4.6.17

2012 1 1 2012 6 30

14,104.

10

2,079.

01

16,183.

11

6.4.6.18

25%

23 45




ke Jin Aaye Mirdgement

2012 1 1 2012 6 30

300,269.20
300,269.20
6.4.6.19
2012 1 1 2012 6 30
34,809.32
109,398.38
9,000.00
2,476.50
155,684.20
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.2
)
6.4.9
6.4.9.1

24 45
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6.4.9.1.1
6.4.9.1.2
6.4.9.1.3
6.4.9.2
6.4.9.2.1
2012 1 1 2012 6 30 2011 1 1 2011 6 30
933,376.53 1,259,506.13
147,398.54 95,563.57
1.5%
x 1.5%/
6.4.9.2.2
2012 1 1

25 45




hang in Aase Mprgemess

6.4.9.4
6.4.9.4.1
2012 1 1 2012 6 2011 1 1 2011 6 30
30
25,002,375.00 25,002,375.00
25,002,375.00 25,002,375.00
16.89% 14.90%
6.4.9.4.2
6.4.9.5
2012 1 1 2012 6 30 2011 1 1 2011 6 30
10,423,468.83 35,719.22 | 14,815,383.38 70,741.19
2012 6 30

78,488.49 (2011 12 31

6.4.9.6

6.4.9.7

26 45

196,434.47 )
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6.4.10

6.4.11
6.4.11.1

6.4.11.2

6.4.11.3

6.4.12
6.4.12.1

6.4.12.2

2012 6 30
/

27

45
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hang i ke Mpragenmess

10%

10%

6.4.12.3

6.4.11

6.4.12.4
6.4.12.4.1

28 45



hang i ke Mpragenmess

fo /I
|”.*$‘4h_J.'l e

6.4.12.4.1.1

2012 6
30

1-5

29

45



hang in Aase Mprgemess

31

17,635,075.58

17,635,075.58

196,434.47 196,434_47
250,000 250,000
4,006,000.00 | 54,941.28 | 14,029,090.00 6,686,330.80 86,078,249.60 | 110,854,611.68
744,407.80 744,407.80
15,291.96 15,291.96
21,837,510.05 | 54,941.28 | 14,029,090.00 6,686,330.80 87,087,949.36 | 129,695,821.49
2,369,973.19 2,369,973.19
71,793.87 71,793.87
163,054.65 163,054.65
27,175.80 27,175.80
77,680.15 77,680.15
3,640.80 3,640.80
544,533.19 544,533.19
3,257,851.65 3,257,851.65
21,837,510.05 | 54,941.28 | 14,029,090.00 6,686,330.80 83,830,097.71 | 126,437,969.84
6.4.12.4.1.2
2012 6 30 2011 12 31
27 167,135.74 205,745.02
27 -167,135.74 -205,745.02
6.4.12.4.2

30
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6.4.12.4.3

VaR(Value at Risk)

6.4.12.4.3.1
2012 6 30 2011 12 31
% %
- 84,996,338.12 70.15 86,078,249.60 68.08
- 25,079,165.28 20.70 24,776,362.08 19.60
110,075,503.40 90.85 110,854,611.68 87.68
6.4.12.4.3.2
95% 2012 6 30 VaR 1.67%(2011 1.59%)
2012 6 30 2011 12 31
-2,023,353.21 -2,010,363.72
VaR
95%
6.4.13

31 45




hang i ke Mpragenmess

30

2011 6

84,996,338.12

84,996,338.12

25,079,165.28

25,079,165.28

110,075,503.40

110,075,503.40

32




hang in Aase Mprgemess

§7
7.1
)
1 84,996,338.12 69.69
84,996,338.12 69.69
2 25,079,165.28 20.56
25,079,165.28 20.56
3
4
5 10,501,957.32 8.61
6 1,386,349.27 1.14
7 121,963,809.99 100.00
7.2
®)
A
B 2,689,100.00 2.22
C 48,918,499.88 40.38
co 22,048,680.00 18.20
C1
C2
C3
C4 4,147,380.79 3.42
C5 4,062,000.00 3.35
C6
C7 1,589,190.00 1.31

33

45
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C8

17,071,249.09

14.09

C99

34

14,953,500.00

45

12.34




B

[+

| —4 =
St

Faneg 3in Aase Mpragemens

18 600332 50,000 1,146,000.00 0.95
19 300171 40,000 1,140,000.00 0.94
20 600993 60,000 1,035,000.00 0.85
21 300261 71,921 1,027,751.09 0.85
22 600535 20,000 874,400.00 0.72
23 000869 13,000 874,380.00 0.72
24 600085 50,000 872,500.00 0.72
25 000538 10,000 592,800.00 0.49
26 600750 20,000 558,200.00 0.46
27 000661 10,000 472,600.00 0.39
28 300142 12,000 459,360.00 0.38
29 600763 19,947 437,238.24 0.36
30 300246 27,000 426,060.00 0.35
31 000423 9,904 396,259.04 0.33
32 600697 10,000 228,700.00 0.19
33 300113 10,000 216,000.00 0.18
34 002353 1,000 48,500.00 0.04
35 601933 1,000 27,100.00 0.02
36 002551 1,500 23,130.00 0.02
7.4
7.4.1 2% 20

QD)
1 002038 5,968,373.75 4.72
2 300229 5,872,687.24 4.64
3 300059 5,661,366.25 4.48
4 601933 5,574,151.92 4.41
5 600809 4,824,643.19 3.82
6 600637 4,445,337.51 3.52
7 002353 4,128,435.00 3.27
8 002638 3,867,582.05 3.06
9 000596 3,790,943.50 3.00
10 600859 2,960,002.47 2.34
11 300146 2,748,201.27 2.17
12 300309 2,739,759.21 2.17

35 45
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13 600050 2,622,000.00 2.07
14 600315 2,577,069.30 2.04
15 600697 2,526,743.52 2.00
16 000895 2,475,050.65 1.96
17 002456 2,306,209.40 1.82
18 300015 2,291,858.60 1.81
19 000100 TCL 2,238,000.00 1.77
20 600521 2,206,165.98 1.74
7.4.2 2% 20

)
1 601933 9,476,960.72 7.50
2 300146 7,231,289.05 5.72
3 300077 6,930,714.17 5.48
4 002038 6,289,209.08 4.97
5 300059 5,461,384.20 4.32
6 002353 4,697,569.03 3.72
7 300015 4,163,777.80 3.29
8 002638 3,778,639.69 2.99
9 600521 3,722,517.54 2.94
10 600697 3,549,566.97 2.81
11 600315 3,472,782.91 2.75
12 600637 3,266,705.64 2.58
13 600859 3,143,040.02 2.49
14 000661 2,534,956.80 2.00
15 600050 2,524,575.00 2.00
16 000417 2,329,049.42 1.84
17 002456 2,158,131.00 1.71
18 000100 TCL 2,140,000.00 1.69
19 600809 1,973,793.76 1.56
20 300002 1,939,490.99 1.53

36 45
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|ﬂﬁwt1£ﬂh§ &
7.4.3
95,696,602.43
101,276,873.81
7.5
()

1 2,139,200.00 1.77

2

3

4 22,879,190.00 18.88

5

6

7 60,775.28 0.05

8

9 25,079,165.28 20.70
7.6

Q)

1 | 122011 | o8 150,000 | 15,598,500.00 12.87

2 | 122828 | 1 40,000 |  4,199,600.00 3.47

3 | 111083 | 11 30,000 |  3,081,090.00 2.54

4 | o7 | 22 20,000 |  2,139,200.00 1.77

5 | 126729 543 60,775.28 0.05
1.7

37 45
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7.8
7.9
7.9.1
7.9.2
7.9.3
1 254,113.19
2
3
4 1,100,795.95
5 31,440.13
6
7
8
9 1,386,349.27
7.9.4
(%)
1 126729 60,775.28 0.05
7.9.5
7.9.6

38

45
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§8
8.1
()
11,558 12,804.56 27,182,576.37 18.37% 120,812,504.49 81.63%
8.2
875,535.88 0.59%
1
50 100
2 10
39 45
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§9

(2008 6 19 )

511,032,952.17

160,434,373.78

12,010,129.96

24,449,422 .88

147,995,080.86

40

45
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10.1

10.2

10.3

10.4

10.5

10.6

10.7

§ 10

41

45




hang in Aase Mprgemess

125,177,613.51 63.57% 101,746.91 62.51%
37,556,177.89 19.07% | 12,957,763.90 100.00% 31,955.01 19.63%
34,194,429.84 17.36% 29,065.12 17.86%

<1998>29
[2007]48
1
a
b
42 45
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Cc
d
2
10.8

1 2011 2012-1-4
2 2012-1-13
3 2011 4 2012-1-19
4 2012 1 2012-2-1
5 2012-2-9
6 2012-3-16
7 2012-3-23
8 2011 2012-3-28
9 2012-3-30
10 2012-4-12
11 2012 1 2012-4-20
12 2012-4-27
13 2012-5-4

43

45




I~ = { — I

'::'.‘ o J -

I..q'j] e
| | —
14 2012-5-4
15 2012-5-18
16 2012-6-6
17 2012-6-27
18 9012-2013 2012-6-28
19 2012 2012-6-30

44

45
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hang i ke Mpragenmess

§11

11.1

A w0

11.2

11.3

45

45

2012 8 25



