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Black-Scholes
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 -181,622,745.89 

 -4,863,319.41 

 -0.0017 

 -0.43% 

3.1.2  (2012 6 30 ) 

 -0.2361 

 2,128,806,202.87 

 0.7639 

 1.

 

2.

)  

3.

     

3.2  

3.2.1  

 
 

 
 

 

  

 -4.68% 0.90% -3.44% 0.60% -1.24% 0.30% 

 0.32% 0.87% 0.70% 0.62% -0.38% 0.25% 

 -0.43% 0.97% 3.79% 0.73% -4.22% 0.24% 

 -15.64% 0.90% -9.01% 0.74% -6.63% 0.16% 

 
-23.61% 0.83% -9.71% 0.72% -13.90% 0.11% 
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4 30

(LOF)

2012 4 27  

4.2  

 

4.3  

4.3.1  



 

2012  

 8 

 

4.3.2  

 

4.4  

4.4.1  
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——

60.92%  

—— 22.60%

  

B   
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——  

4.4.2  

2012 6 30 0.7639 0.7639

-0.43% 3.79%  
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2012 6 30  

 

  
 

2012 6 30  

 

2011 12 31  

    

 77,168,950.01 31,553,340.89 

 18,430,457.58 14,355,578.92 

 1,587,330.73 1,635,071.01 

 1,778,008,340.77 1,917,585,652.82 

 1,296,873,655.47 1,361,756,604.82 
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 - - 

 481,134,685.30 555,829,048.00 

 - - 

 - - 

 195,000,692.50 280,000,000.00 

 60,463,803.56 78,188,951.82 

 8,834,282.44 13,024,581.82 

 30,478.50 - 

 63,805.14 8,227.92 

 - - 

 - - 

 2,139,588,141.23 2,336,351,405.20 
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2011 12 31  

    

 - - 

 - - 

 - - 

 - - 

 - 10,875,432.53 

 1,213,370.29 1,724,657.31 

 2,711,076.12 3,061,314.82 

 451,846.04 510,219.14 

 - - 

 3,674,629.56 2,301,122.36 

 1,670,742.45 761,742.45 

 - - 

 - - 

 - - 

 1,060,273.90 957,809.32 

 10,781,938.36 20,192,297.93 

   

 2,786,736,485.95 3,018,951,232.86 

 -657,930,283.08 -702,792,125.59 

 2,128,806,202.87 2,316,159,107.27 

 2,139,588,141.23 2,336,351,405.20 
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2012 1 1 2012

6 30  

 

2011 1 1 2011

6 30  

 26,417,604.74 -271,854,777.55 

1.  13,128,444.37 25,130,254.55 

 452,277.78 1,330,861.05 

 9,959,452.03 13,304,846.64 

 - - 

 2,716,714.56 10,494,546.86 

 - - 

2. “-”  -163,592,338.94 -147,166,944.88 

 -175,415,023.77 -158,647,815.85 

 - - 

 1,246,855.70 936,396.28 

 - - 

 - - 

 10,575,829.13 10,544,474.69 

3. “-”

 

176,759,426.48 -150,394,171.29 

4. “-”  - - 

5. “-”  122,072.83 576,084.07 

 31,280,924.15 36,053,656.94 

1  17,060,773.90 25,360,234.85 

2  2,843,462.37 4,226,705.84 

3  - - 

4  11,142,925.48 6,235,183.40 

5  - - 

 - - 

6  233,762.40 231,532.85 

“-”

 

-4,863,319.41 -307,908,434.49 

 - - 

“-”

 

-4,863,319.41 -307,908,434.49 
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3,018,951,232.86 -702,792,125.59 2,316,159,107.27 

 

- -4,863,319.41 -4,863,319.41 

“-”  

-232,214,746.91 49,725,161.92 -182,489,584.99 

1.  10,622,866.95 -2,333,818.37 8,289,048.58 

2.  -242,837,613.86 52,058,980.29 -190,778,633.57 

“-”

 

- - - 

 
2,786,736,485.95 -657,930,283.08 2,128,806,202.87 

 

 

2011 1 1 2011 6 30  

   

 
3,757,272,435.76 -20,589,200.39 3,736,683,235.37 

 

- -307,908,434.49 -307,908,434.49 

“-”  

-446,225,677.01 15,637,294.88 -430,588,382.13 

1.  31,801,407.43 -1,528,966.77 30,272,440.66 

2.  -478,027,084.44 17,166,261.65 -460,860,822.79 

“-”

 

- - - 
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3,311,046,758.75 -312,860,340.00 2,998,186,418.75 
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3,757,272,435.76 1,010,657.07

 

30%-80%

80%
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 1,068,503,307.22 14.69% 614,505,834.61 14.06% 
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 2,988,500,000.00 21.20% 4,104,600,000.00 36.79% 
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 77,168,950.01 291,978.56 48,484,110.05 1,190,398.83 
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6.4.9.3  
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(a)  
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(i)  

 

( )  

( ) ( )

 

(

)  

(ii)  

2012 6 30

1,375,112,340.77 402,896,000.00 (2011

12 31 1,355,317,194.82 562,268,458.00 )  

(iii)  

(

)

 

(iv)  

 

 (2)  
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7.1  

  

   
%  

1  1,296,873,655.47 60.61 

  1,296,873,655.47 60.61 

2  481,134,685.30 22.49 

  481,134,685.30 22.49 

        - - 
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3  - - 

4  195,000,692.50 9.11 

 

 

- - 

5  95,599,407.59 4.47 

6  70,979,700.37 3.32 

7  2,139,588,141.23 100.00 

7.2  

 

   
 

A  - - 

B  58,039,215.86 2.73 

C  410,560,189.25 19.29 

C0        66,845,731.68 3.14 

C1        8,578,160.16 0.40 

C2        - - 

C3        - - 

C4        48,534,989.56 2.28 

C5        2,790,000.00 0.13 

C6        35,402,150.58 1.66 

C7        170,012,148.90 7.99 

C8        78,397,008.37 3.68 

C99        - - 

D  18,037,588.43 0.85 

E  43,972,990.38 2.07 

F  56,371,177.00 2.65 

G  15,843,366.87 0.74 

H  80,553,084.95 3.78 

I  236,491,853.54 11.11 

J  264,709,102.77 12.43 

K  64,661,316.64 3.04 

L  - - 

M  47,633,769.78 2.24 

  1,296,873,655.47 60.92 

7.3  

 



 

2012  

 21 

     

 

1 000858    2,040,468 66,845,731.68 3.14 

2 000157  5,577,492 55,942,244.76 2.63 

3 600837  5,600,375 53,931,611.25 2.53 

4 601788  4,042,312 53,237,249.04 2.50 

5 601006  6,970,300 49,001,209.00 2.30 

6 000540  6,402,881 47,253,261.78 2.22 

7 600383  7,188,839 46,583,676.72 2.19 

8 600048  3,955,989 44,860,915.26 2.11 

9 000888  2,018,568 43,156,983.84 2.03 

10 600153  5,744,741 41,132,345.56 1.93 

(http://www.msfunds.com.cn)  
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1 000157  82,568,768.12 3.56 

2 601699  64,639,442.85 2.79 

3 600837  63,113,490.90 2.72 

4 000540  63,110,063.91 2.72 

5 601788  57,538,447.49 2.48 

6 600199  55,847,433.79 2.41 

7 600354  55,054,725.30 2.38 

8 600260  53,152,220.29 2.29 

9 600153  49,364,622.44 2.13 

10 601006  49,264,491.11 2.13 

11 600383  48,084,675.93 2.08 

12 600177  46,880,172.13 2.02 

13 600048  45,766,645.86 1.98 

14 600016  45,063,680.02 1.95 

15 000002   43,478,124.95 1.88 

16 000630  42,588,526.94 1.84 

17 600030  41,959,012.86 1.81 

18 600123  38,725,750.41 1.67 
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19 601688  37,219,661.78 1.61 

20 600502  36,296,697.57 1.57 

“ ”  

7.4.2 2% 20  

 

    

 

1 601166  102,799,928.82 4.44 

2 600199  75,896,345.06 3.28 

3 600887  75,156,413.52 3.24 

4 000858    70,065,957.37 3.03 

5 600875  63,414,211.09 2.74 

6 002024  61,830,678.13 2.67 

7 600260  60,272,146.20 2.60 

8 600519  58,686,401.68 2.53 

9 000423  54,278,310.13 2.34 

10 600143  54,170,079.51 2.34 

11 000069  50,288,348.06 2.17 

12 000538  49,509,332.94 2.14 

13 600016  48,246,640.49 2.08 

14 601669  46,410,993.38 2.00 

15 600354  46,383,129.20 2.00 

16 600256  40,876,882.80 1.76 

17 601601  40,793,730.07 1.76 

18 002582  40,436,892.04 1.75 

19 600518  40,253,767.99 1.74 

20 600123  39,053,525.33 1.69 

“ ”  

7.4.3  

  

 3,609,018,721.61 

 3,668,493,697.46 

“ ” “ ”

 

7.5  

 

   



 

2012  
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1  - - 

2  48,425,000.00 2.27 

3  80,376,000.00 3.78 

  80,376,000.00 3.78 

4  77,495,400.00 3.64 

5  212,944,000.00 10.00 

6  - - 

7  61,894,285.30 2.91 

8  - - 

9  481,134,685.30 22.60 

7.6  

 

     

 

1 120405 12 05 800,000 80,376,000.00 3.78 

2 041251001 12 CP001 700,000 71,155,000.00 3.34 

3 041151008 11 CP001 500,000 50,630,000.00 2.38 

4 1101086 11 86 500,000 48,425,000.00 2.27 

5 113001  347,880 33,786,105.60 1.59 
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7.9  

7.9.1 

 

7.9.2  

7.9.3  
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1  1,587,330.73 

2  60,463,803.56 

3  30,478.50 

4  8,834,282.44 

5  63,805.14 

6  - 

7  - 

8  - 

9  70,979,700.37 

7.9.4  

 

    
 

1 113001  33,786,105.60 1.59 

2 113002  24,220,847.70 1.14 

3 110016  290,752.00 0.01 

7.9.5  
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42,581 65,445.54 96,724,118.96 3.47% 2,690,012,366.99 96.53% 
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1,630,087.97 0.0585% 

1.  

0 10  



 

2012  

 25 

2.  

9    

 

2010 12 3

 
3,757,272,435.76 

 3,018,951,232.86 

 10,622,866.95 

 242,837,613.86 

 - 

 2,786,736,485.95 

10   

10.1   

 

10.2   

2012 5 19
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10.4   

 

10.5  
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10.6  

 

10.7  

10.7.1  

 

  

   

 

 

 

 

 

 2 1,068,503,307.22 14.69% 908,225.54 14.88% - 

 2 858,885,189.14 11.81% 727,196.80 11.91% - 

 1 813,988,134.85 11.19% 661,369.34 10.84% - 

 1 566,723,230.75 7.79% 482,156.78 7.90% - 

 1 520,271,750.43 7.15% 448,086.76 7.34% - 

 1 488,507,570.73 6.72% 397,434.65 6.51% - 

 1 475,064,993.06 6.53% 392,629.73 6.43% - 

 1 457,946,903.28 6.30% 389,254.85 6.38% - 

 2 349,674,364.19 4.81% 292,207.66 4.79% - 

 1 332,858,974.60 4.58% 287,146.08 4.70% - 

 1 302,204,204.32 4.16% 256,872.32 4.21% - 

 1 222,197,354.29 3.06% 181,975.22 2.98% - 

 2 190,031,362.82 2.61% 161,526.02 2.65% - 

 2 186,028,840.29 2.56% 155,629.69 2.55% - 

 1 136,390,255.04 1.88% 110,818.41 1.82% - 

 1 98,452,203.27 1.35% 79,992.77 1.31% - 

 2 83,495,463.49 1.15% 70,970.83 1.16% - 

 1 60,799,354.49 0.84% 49,399.87 0.81% - 

 2 59,805,462.81 0.82% 50,685.18 0.83% - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 

 1 - - - - - 
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 1 - - - - - 

1.  

1  

 2  

 3  

 4

 

 5  

 6  

2.

 

3. 12 12

1  

10.7.2  

 

 

   

 

 

 

 

 

 

 - - 2,988,500,000.00 21.20% - - 

 - - 1,350,000,000.00 9.58% - - 

 - - - - - - 

 8,700,867.16 13.19% 1,855,000,000.00 13.16% - - 

 - - 930,000,000.00 6.60% - - 

 - - - - - - 

 - - - - - - 

 - - 1,359,000,000.00 9.64% - - 

 24,141,180.00 36.59% 590,000,000.00 4.19% - - 

 - - 750,000,000.00 5.32% - - 

 - - 1,267,000,000.00 8.99% - - 

 - - - - - - 

 481,437.26 0.73% 1,018,000,000.00 7.22% - - 

 493,937.98 0.75% 1,368,000,000.00 9.71% - - 

 - - - - - - 

 - - - - - - 
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 32,162,956.60 48.75% 620,000,000.00 4.40% - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 - - - - - - 

 

 

 

 


