TR i 2 A TH A SRl B R B 55 1 B8
&
2014 4E58 1 EEWME

20143 H31H

HEEHN: THREFEELSEHAGRAA
HEEFTEN: PEHBITROERAH
WEEHEY:. —O—ENY A —+—H



AR A T B S B SR T B B B 2014 AR5 1 TR

§1 EERR

BEG A N 38 o M SRR AR & T B RPN AAE R BOC B DR I o T Rt »
TR ICA B SCSEPE L AERA N 58 B AR AN ol ST DA T

S N EARAT IR A PR A FIARSEATE S S FE, T 2014 4 4 J] 16 H R 7 AR
TS5 HRAR . RV BE A SR SR A R, (RIEERNBEAAAEREOCHE. 3RS PERR IR e
KN -

BB BN R v CLCSEAR T S o B Js )3 BRI B 8 7, (HANBRUESE B —E A

KGR AR SRR IHARLI . B KUK, B AR B P AR 40 P B A
2 SRS TIR

A I 55 BORER 2

AR WIE 2014 4E 1 A 1 HilgE 3 A 31 Hik.

§ 2 &= Mt

F SRR TR A SR T S
oA 481017

B S (S LI IR
A A 20124F 4 H 26 H

IR A0 B

216, 092, 801. 22 1y

Bt H s

EELHIBLTE, ARSI AL G M, JESRE
M GEEHE I BT

ARIEGAEREA T /3 T AR b, SR B v i
R, WIREEHATZ M 28 KRGS,
WL R BB AL, AEFEHI XS R RTSR T SEBL

FLETRN A, SR PP K R A,
FEAARE KBRS KM AT E NS . R
FERER RS . 5 M At G il T LB R

S LB éwifﬁ&w%ﬁW§$+2%xiﬁﬁﬁ%ﬁ%
AL
ARIE G SR 4, LA i A ARG 7K~ v 151

- BRIEG SIRATIEG, BT IIRREEG. A2k
ST HEUWPRE ARG IATHESR, BRI
T RS PR B

LGN TR IR AR A

2ok |\




AR A T B S B SR T B B B 2014 AR5 1 TR

BN | AT A R A
§ 3 FEWMFZIEMES R ERI

3.1 EEM I

Hfr: NRMoo
Bl PO ey WA ( 20144E 1 H1H — 201443 A31H )
L AR S s Bk s -1, 439, 807. 73
2. AR -11, 519, 452. 13
3. T34 55 4 4y A I A1) 31 -0. 0497
4. WIRKEE % 1HE 212, 546, 510. 15
5. WIARIE S HE 0. 984

e (1D BRI SHRAR AR NSRS 5 R G i &I, A B ]G 92 bl st K1
TR T oA

(2) “AYOSLIM” TeREEARMA BN BRRES . HAR CR &2 St
FHERAH R S T R “AWIRNE " Sy A sl s in_EACH 2 et (A2 S

(3) Pryssab®) 2014 4F 3 ] 31 H.

3.2 & HRERNM
3.2.1 ARG RS M EIE KX L H S FHNL ST R RN 2R 1 B
. X X Mb &5 b v
" HWHEIGKE | RERKE | kSt . . .
B @ ) W25 2B Llﬁmigwﬁ% O-6 | @—®
HE=1NH -5. 38% 1. 33% —4. 44% 0.97% | —0.94% 0. 36%
30 k1 |\




AR A T B S B SR T B B B 2014 AR5 1 TR

3.2.2 AES A FEMURES RIHAENE K RARZ) KI5 RN ST R i o
A2

e G A T RTINS R 15 ) 300N 48 L B REHE WG 2 4R 18 by WAl F5t) LR P

TR0 A Fornrrtlenenectinneehennnclsensnedisenerdurneasdins e cihenensdinrneetbenrnschienerileneneslarnenediomes il P s dnnne cibemrne e ol e e

5.30% -

2.65%

0.00% §

2.65% . _

5.30% - §

7.95%

-10.60%

-13.25% 1 oo b

15.90% e e

-18.55% | i : E I : I
=} = [} @ i a i [ — [ = =} [ [} ] ) [ ™ =] ] [
i~ m o L] — — il ] L) [} = - L2} ™l 5] =} [} — = Le] [y}
4w oK @ & e £ & < @& 4 w oo K & B = & £ O o
o o o [ ] o — — - o o [ ] o o o [ ] — — — [ ] L] o
[ T S RO A <! B oM omom mooom oW mooom oW W = <+ o
o o o o o o o ©o o o o o o o o o o o o o o
(&} i~ (3} 2] (2} (2} ™l 2] (21} (2} 3] (&} L2} (3} 2] L2} L2} L2} 3] i~ (3}

[ 5 R 0D o — 0 3 |
e L AESREART 2012 44 H 26 HAE.

2« HREGFRE, AREEEOHN 6 M. HEREHIR, ARSI LI &R a
RO THBEH . BEBAR AT N S RIS . AL B S 58 R B IR L1 D 60%-95%,
i A5 il TR A 1 LU 5%-40%, IL4xmia 21 H 726 —4E LA MBURF R AV
T I B HHEI %,
3.3 HAhfatr

o

§4 BHEARE
41 &L (SESSH/ M) Fh

AT AT 4 (1) 0 4 25 PR PR
N i T ol .
s B T amaw | maaw | TR 0]
e ARIEEH | 201244 H e JGfEMerrill Lynch
EiELIE - 21
e 26 H Investment Managers

AV ]




AR A T B S B SR T B B B 2014 AR5 1 TR

FAAT B AR AR rh B4 A
EMRAREGREEL
I, Fore Research &
Management 4T Fore
Equity Market
Neutral #l& 4%
H , Jasper Asset
Management #H fF
Jasper Gemini Fund
B S S

2009 AN A
R E AR A,
2009 412 H 25 0 &
A, AT T A Bkt
B, 2010
5 H 25 HEA,
FE T AR A BRORS 18 5L
MELG2 ;2012 4
4 J1 26 HEAH(ET
R R A T A S S
EREG AR,

4.2 BN B P AR 1 R R <145 1 0 A UE BA

ARG N, ATEGE NI QEFF BRI EIR) S A G 5
Ui P OCIESE A SO e, AR IRCSEAE . S 57 10 JR U B e 0, 79
AR AL b, A ARG R AR BRI, e S I AR AR 28 AT A
4.3 AR 5 E A
4.3.1 P2 5 I B RIHAT 1B 5L

N T AR R BTN, DRI TR, W IR IE 2 R ERAS S M s it 4 it
EIEMAT R, AT GEFRREESE) « GESE AR SR 58 BN AR ML)
CUEF RS T A A AP L HI TR T RN SR EEMA AR IS, Bl T (AR
GIEPINEY « R GEBINEY 5 X m BB A2 T B AR R T W AR R E
TR AT 2R BRI g A RS R T S s Z2 8RR, W REAAAE BRI« ) 2 ik 5 e
RGO T I . ARSI, F BN RS A Do iy IR ), AR 28 W] a2 FR AT 2% A1 HX ]
RS A A AZ 2 T R ARG AR 0 AL, R T RGP AP G AT 84, SEILT &

VR s ARMBUESFAZILI SO, HARIE S MR 5 ARG BN B ) HoAth Bt 4l & 2 1)
5 b |\




AR A T B S B SR T B B B 2014 AR5 1 TR

RRAEVEARS IR L1 R 058 5 RAE XA G o
4.3.2 RETHATARIET T

RIS AAREWIN RIS H S BN AMEWIN, AL AR5 2 55 T
P FEFEN ] IR 105 5y A (1 BLAL A 5y e AR I AZAE J7 24 A =) 5%
4.4 5P NS KR E RKIBANY SR 3
4.4.1 WEP N EGER REMBES T

AAE— A0y, WAL T ZAE—RAE MK K E S N I TFEG, T R XURS T 46
B, AN = H N TR RRHRE. WA R ERE, MRt 2 i,
ATV 5 T AR BB e 1 A A e B vk ML, 23 ) Bk 8. 7% 5 3. 3% —ZRFERR T AT L2 ki)
AN R R, BRI 2 =AM R, AFAT SRl RIS %5 - 17. 6%,
—13.9%, K—12. 5%, = 143 MRS FE R DAL b3 i A Mh oK e, ety 30 17 B ™ AR 5 A Tl
IEE SR M I S e ARAT A /N S

PR O AR R4 — BT SR 5 (P 0 B 2 TRV Al RS ™, HRAT A SR (3
ST MIHAAT W B, X B A T AR e e G R I B TTER . TR AR
—HUKASELE, BRI RS RS T 2, ARG SRR T IR 5
4.4.2 {EPAZES L GERI

AAR G AT S (I K -5, 38%, M GR L SEHE I 35 2y —4. 44%.
4.5 BEAXNEZMEATE T SATVER K R R

ARG I AL R LT ARG NI, T TR AR SO 200 e L B s B ks
B S A BRI R B AR o 3T LA R D AT IR 5 AT TG SR R . (R AR
—ANGR TR T, R (2 D PR S R 1 L T PR 3R BURT HH 5 BRI At 5 1

B LR ORI RR efe, FRATTTIUNIE KUK R S AR B — i B 2 T bR FH R Al
M E AL ST AT B S B T AT DT K S E IR P SR A, Fefi 2
YRR TN o AT A ) AP (BB AR A P 2 0 R S Rp PR L RO T (A&«

§5 BRAGTWE
5.1 WEHREZER-AEHER

s A A () AR B I ELT (%)

1| Baaskews 191, 539, 885. 02 88. 48

#
o
=
P
=




AR A T B S B SR T B B B 2014 AR5 1 TR

Hrpe K 191, 539, 885. 02 88. 48
2 | BEREE B 11, 743, 326. 93 5. 42
Hrp: g7 11, 743, 326. 93 5. 42
e SRR SR - -
3 | HEeEE® - -
4 | ERATAE T - -
5 | KANIRE ST 8, 400, 000. 00 3. 88
Horpre LKW E IR
R i i
6 | WATAER G AT At 1,492, 313. 61 0. 69
7| HAh B 3,314, 281. 62 1. 53
8 | &it 216, 489, 807. 18 100. 00
T H T DY NI D DRI 00y R 4 B8 7= (1) L9 23 2 N G vh o] e R 22
5.2 R EBREATI A R ZHR R A S
o e ARME GB) 5%@@@@@%%
A | AL BRS H vk 981, 218. 68 0. 46
B | RAk 155, 792. 06 0.07
C | Hli&Ek 103, 002, 596. 07 48. 46
b iﬁ\ﬁUaJ%%&ﬂ¢b+ﬁﬁ%z 3. 197, 006, 87 L 50
E | @Ak 9, 150, 614. 27 4.31
F | ftRAMZEE 7,678, 622. 11 3.61
G | AHIEH. AEAIEEOL 4,283, 743. 48 2.02
Ho | AR AL - -
I F MBS AT RIS SRR S 18, 025, 587. 44 8. 48
T | &Rl 30, 262, 304. 34 14. 24
K | Bk 8, 658, 784. 99 4.07
L | HBTRIRS 55k 55k 888, 677. 00 0. 42
M| BTSRRI 273, 514. 00 0.13
N IKA S FREERT A L it B 4,457, 712. 32 2.10
0 JE RS 1B BN H AR IR S - -
P HE - -
Q HAFIAE 2 TAE 23, 393. 87 0.01
R Ak AR BRI R 500, 317. 52 0. 24
S ZiE - -
it 191, 539, 885. 02 90. 12

FE: H DY TN SRR 28 S Ay 3 B i E I B 2 T M S i el AT R 2= .

H
~
p=i

bz

=




AR A T B S B SR T B B B 2014 AR5 1 TR

5.3 A HHRIE A RME G FEEH = 5 E I K/ INEE R a7 44 B = 3% H 41
. " _ R A SRR ]

S | REAY i 242 R Ko (8D ARME GB) s

Eefil (%)

1 300315 R 223, 440 6, 016, 236. 60 2.83
2 600016 RAARTT 498, 482 3,818, 372. 12 1. 80
3 300037 BrE 107, 128 3, 604, 857. 20 1.70
4 600000 TR RAT 351, 276 3, 414, 402. 72 1.61
5 600015 e BT 398, 900 3, 366, 716. 00 1.58
6 600036 BERAT 318, 431 3, 126, 992. 42 1.47
7 000651 ¥ HL g 108, 072 3, 026, 016. 00 1.42
8 002475 RYAZY 78, 267 2,814, 481. 32 1.32
9 600309 Jitefb s 150, 191 2,623, 836. 77 1.23
10 300213 (BRI pIL] 103, 300 2,572, 170. 00 1.21

5.4 M E PRI G WA R GFE R A&

55 515 fh NRME (D) A& B I E L (%)
1| ExEfGE 2, 700, 000. 00 1.27
2 | RATEEHE - -
3 | i 8, 994, 600. 00 4. 23

o BURYE 4R 8, 994, 600. 00 4,923

4 | kAR - -
5 | Ak fE L - -
6 | IS - -
7| Al 48, 726. 93 0.02
8 | Hih - -
9 | Ait 11, 743, 326. 93 5.53

e TS TARR P 2 SO S JE 4 - i E I Ll o T S A T REH R 2% .

5.5 WEFAREA AWHE SR 7=l el KNP B RT HLA G 8% i 41

FLTH =

e | g | s | N GO | ArhE oo | T ; (;*)%t“
1 130418 13 &% 18 90, 000 8, 994, 600. 00 4. 23
2 019307 13 E 5 07 27, 000 2,700, 000. 00 1.27
3 128004 AL AT 475 48, 726. 93 0.02

5.6 R HARIZ A Y E G Z S F 7 5HE ELBI R/ NHER BT +44 37 STRFIES 3 3%

a1

ATE AR IR ARRFAT B SRR SR -

N T o )




AR A T B S B SR T B B B 2014 AR5 1 TR

5.6.1 ] EWIRIL A AUHE G ES T HE BN PRI L4 St mE% 4
AT AR AR ARF A T8

5.7 WEHIRIL A M E G F e T 7 5 E LB RN BT 44 ACIE S 3 B 41
AT AR IR AR A AGE.

5. 8 WA WIRAZEE BT WIS BT 5 1F 0 Ui B

5.8.1 REYIRAFE ST A KB T MBI A
AT AR WIARRFF A B BT 8058, )0 s

5.8.2 AH SR B8 MR BUR
ARG, AT AR ISR BT AT 4 9%

5.9 & HIARAFE S B 10 E G535 F 00 Ui

5.9.1 A< E U 5 B BUR
AR WIN, ARG AR E AU BT T % .

5.9.2 REYIRAFE ST H K EFUH R F MBI
AT AR WIANFF A E UG 8e5E, 028 .

5.9.3 A E FUH R B R
o

5.10 HBFHHEWE MhF

5.10.1 FESHERKETHZUESR AT EARAAR NI RER I L REE, Bt
WEmB HAT FARBATTEST. LTTHHE.

5.10.2 AR ESHRKIET+ 4 B EEARE HE & R E K& TR E

5.10.3 HAE =4k

5 B S &AL (o)

1 A7 PR UE 153, 767. 87
2 | NMICIESEE K 2,702, 808. 37
3| A 19. 00
4| NRE 304, 048. 00
5 | MU HIEK 153, 638. 38
6 | HARRNIKGK -
T RS -
8 | Hith _
9 &t 3,314, 281. 62




AR A T B S B SR T B B B 2014 AR5 1 TR

5.10.4 HEFIRFFA BT H IR B AT H 657 1 4

ASTE AR IR ARFFAT A+ F B ] 3 i 555
5.10.5 R EAHT 42 B A ARV IE 52 BRI DL i B

. e N T A2 PR 43 1 Eﬁﬁﬁﬁc#ﬁgi‘w
1 300315 AR 5, 967, 966. 60 2.81 EAFFRAT

2 300213 BT 2,572, 170. 00 1.21 IR
5.10.6 B %A A v B HAD SRR 4

T

§ 6 T FE ST
LT Ay

At WA 4 4 A0 0 249, 185, 656. 01
AL ST 1A) 4 5 FR ) 47 0 5,569, 717. 84

ok - 07 T30 T e < o e [ 473

38,662, 572. 63

A VY TR R AL B A (A b L =

B

T YISO AR L 5 0y W 0

216, 092, 801. 22

§7 ER&EHENZHEARERBEAELSHEN

AFEGE BNAIRE I A A T AT B S B RATE S I ARAT A2

§ 8 MM HH RKHHANEEE B

9.1 FEXMHHX

§9 FANMAAEX

Ly o 2 7 T B £ R A T A SR I 52 B TR P B8 R e e S A S

010 T L1 o




AR A T B S B SR T B B B 2014 AR5 1 TR

[\)
v

LR B 5 HE AT S A SR [l S R TR B R B e B )
3 (AR SEA TR AL S RS2 R TR BB ST D)
v FEE B TR HEAERIE D 5

5. FESFEE AL TS HEAERIEN L U

~ IR A L B AR e IR T BRI A IA T

9.2 fFJHb &
L NI SFEE NMEFT.

o~

»

9.3 & {72
P H BNV ) S P & o AT AESOA AR 5, AEA BRI ] Y BUAS Ll SO &R N,

£ T b



	§1 重要提示

	§2 基金产品概况

	§3 主要财务指标和基金净值表现

	3.1 主要财务指标

	3.2 基金净值表现

	3.3 其他指标


	§4 管理人报告

	4.1 基金经理（或基金经理小组）简介 

	4.2 管理人对报告期内本基金运作遵规守信情况的说明

	4.3 公平交易专项说明

	4.4 报告期内基金的投资策略和业绩表现说明

	4.5 管理人对宏观经济、证券市场及行业走势的简要展望


	§5 投资组合报告

	5.1 报告期末基金资产组合情况 

	5.2 报告期末按行业分类的股票投资组合  

	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细 

	5.4 报告期末按债券品种分类的债券投资组合  

	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细

	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细 

	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细

	5.8 报告期末本基金投资的股指期货交易情况说明

	5.9 报告期末本基金投资的国债期货交易情况说明

	5.10 投资组合报告附注


	§6 开放式基金份额变动

	§7 基金管理人运用固有资金投资本基金情况

	§8 影响投资者决策的其他重要信息

	§9 备查文件目录

	9.1 备查文件目录

	9.2 存放地点

	9.3 查阅方式





