WP KisEE

____Chang Xin Asset Management

KEEHEFRFRIEFRARESE 2008 FFEHRS

2008 12 31

2009 03 30



1.1

2008 1 1

§1

12 31

2009 3 27



@ KisEE

§2
2.1
519995
519994
2006 04 30
13,071,317,834.87
2.2
A x 70 x 30
2.3
021-61009999 021-61618888
zhouyg@cxfund.com.cn zhouqz @spdb.com.cn
4007005566 95528
021-61009800 021-63602540
2.4
www . cxfund.com.cn

3



fXiS&E

68 9 12
§3
3.1
3.1.1 2008 2007 2006
-4,378,223,143.78  664,010,805.41 60,183,424.6§
-9,654,963,088.58 1,252,129,705.86 104,366,713.48
-0.7330 0.2591 0.2100
-58.68% 151.23% 39.18%
3.1.2 2008 2007 2006
0.0632 0.4263 0.2178
6,280,723,710.4Y 16,394,987,074.19 192,819,338.91
0.4805 1.2411 1.3290
3.1.3 2008 2007 2006
44.47% 249.65% 39.18%
1
2
3 2006 4 30 2006
3.2
3.2.1
-14.28%|  2.25%]| -15.83%| 2.14% 1.55% 0.11%
-26.12%| 2.18%]| -26.81%| 2.21% 0.69%| -0.03%
-58.68%| 2.47%]| -58.63%| 2.37%]| -0.05% 0.10%
44.47%| 2.15%| 22.18%| 1.98%| 22.29%| 0.17%




...-._=:: 04 -..._..:.'.. b ol
-2008 12 31

3.2.2

— g
— it

I ' ' ' I ' ' ' ' ' ' ' ' ' ' ' ' ' ' '
2006-05-08 2006-10-13  2007-03-27 2007-08-31 2008-02-18 2008-07-25 2008-12-31



W% TIsEE

10
2008 0.330 265,238,810.3[1 155,825,810.04 421,064,620.3%
2007 1.100 110,773,422.58 38,654,333.19 149,427,755.77
2006 0.600 7,802,042.08 1,050,651.2§ 8,852,693.31
2.030 383,814,274.9P 195,530,794.51 579,345,069.43

§4
4.1
4.1.1
2003 63
1.5 49
34.33 16.67
2008 12 31 6
4.1.2
2008 06
02 17
2007 9
2008
6 2
2006 07 2008 06 9
06 12




2005 11

2006 7 6
2008 6 12
4.2
4.3
4.3.1
4.3.2
S%
4.3.3
4.4
0.4805 -58.68%
1.5720 -58.63%

2.47%



4.5
2008
12 8
300 5600
2009
30

2009

2008

1600

3000

2005----2007

70%

2008



4.6

4.7

5.1

2008

2008

§5

10

9

12

1/2

[2008]38

2007

0.330



P [KIS=2E

‘Chang Xin Asser Management

5.2
2008
5.3
§6
2008
KPMG-B(2009)AR No.0115
§7
7.1

2008 12 31

2008 12 31

2007 12 31

675,189,480.72

1,395,007,345.9

1,250,540.91

10,889,468.99

500,000.00

4,142,138.79

5,601,175,918.4

A

15,165,967,640.4

=

4,827,188,598.1

A4

15,155,628,440.4

=

773,987,320.3(

10,339,200.0(

10



W tismE

4,710,026.84

18,242,641.64

692,322.68

239,280.96

13,887,868.24

6,296,597,862.72

16,595,296,811.91

2008 12 31 2007 12 31
65,099,346.03
3,483,481.65 106,433,101.29
8,654,987.63 19,841,106.34
1,442,497.96 3,306,851.07
1,528,349.83 4,588,085.95
764,835.18 1,041,247.07

15,874,152.25

200,309,737.72

5,390,334,250.11

5,447,522,721.4

890,389,460.3%

10,947,464,352.7

16,394,987,074.1

p
b
6,280,723,710.4Y
6,296,597,862.72

— O U

16,595,296,811.9

2008 12 31 0.4805
13,071,317,834.87

7.2

2008 1 1 2008 12 31

11



o

fXiS&E

2008 01 O1 2008 | 2007 01 01 2007
12 31 12 31
-9,423,194,535.10 1,433,522,590.54
1. 36,458,132.03 14,354,391.35
16,732,960.39 11,165,060.47
19,725,171.64 3,105,213.39
84,117.54
2. -4,187,311,913.9% 825,814,382.39
-4,270,976,341.01 823,898,258.77
17,173,584.6¢ -1,617,758.64
2,012,566.33
64,478,276.01 3,533,882.2¢
3. -5,276,739,944.80 588,118,900.4%
4. 4,399,191.67 5,234,916.35
-231,768,553.43 -181,392,884.68
1 -158,103,416.6% -86,497,282.07
2 -26,350,569.47 -14,416,213.77
3
4 -46,936,482.3§ -78,774,474.8]
S -1,327,838.79
-1,327,838.78
6 -378,084.98 -377,075.30
-9,654,963,088.58 1,252,129,705.86
-9,654,963,088.58 1,252,129,705.86
7.3
2008 1 1 2008 12 31
2008 01 O1 2008 12 31

5,447,522,721.4

| 10,947,464,352.78

16,394,987,074.19

-9,654,963,088.53

12

-9,654,963,088.53



W% TIsEE

-1,386,471,649.1]

P -2,089,939,540.4]

-3,476,411,189.5

-421,064,620.3%

-421,064,620.3%

5,390,334,250.11

P 890,389,460.3%

6,280,723,710.4]

2007

01 01 2007

12

31

145,081,114.9(

47,738,224.01

192,819,338.91

1,252,129,705.8¢

J7

1,252,129,705.8¢

7

5,302,441,606.5

| 9,797,024,178.6

15,099,465,785.1

6,772,309,123.94

1 12,515,085,758.4

OJ

19,287,394,882.4

UJ

-1,469,867,517.4

8 -2,718,061,579.8

-4,187,929,097.24

+=

-149,427,755.7]

-149,427,755.7]

4

5,447,522,721.4

| 10,947,464,352.7

16,394,987,074.1

7.4
7.4.1
( ¢ ")
( ¢ ")
( [2005] 168 )
4 30
613,254,516.24
60%-95% 0%-35%

A

x 70

13

x 30

S%-15%



P [KIS=2E

Chang XIn Asser Management
7.4.2
(2006)
7.4.4
7.4.3
2006
7.4.2
7.4.4
7.4.4.1
7.4.4.2
2008 9 12
(600357) (600900) 000792
2008 9 16 (600357) (600900)
2008 9 12
~2.12%
(600357) 2008 12 30 2008 12 30

(600900) 2008 12 31

2008 12 312008 12 31
14

2007

000792



14.35 7.35/19,999,950.00-139,999,650.00 -2.23%
2008 12 31
000792 2008 12 26 2008 12 31

2008 12 31|2008 12 31

57.03 56.78 999,887.00| -249,971.75 ~0.00%
2000 1 8
7.4.4.3
7.4.5
[1998]55 [2001]61
[2002]128 [2004]78
[2005]11 (
) [2005]102
[2005]103
[2005]107 [2007]84
«C ) [2008]1
€9
@

®)

15



o tisEE

)
20% 2005 6 13
50%
(5) 2005 1 24 A B 0.1%
«C ) 2007 5 30 0.3% 2008
4 24 «C ) 0.3%  0.1% 2008 9 19
A B 0.1%
() ( )
7.4.6
7.4.6.1
7.4.6.2

16



Wy mismE

‘Chang Xin Asser Management

7.4.7.1.1
2008 01 01 2008 12 311 o407 g1 01 2007 12 31
4,571,324.06 0.03% | 9,204,885,382.42 45.79%
7.4.7.1.2
2008 01 01 2008 12 31
3.835.68 0.03% 3.835.68 0.25%
2007 01 01 2007 12 31
7.547.960.51 46.35%
= () * L%- () -
( )
= () X 1%~ ( ) - () -
( )
7.4.7.2
7.4.7.2.1

2008 01 01 2008 12 2007 01 01

2007 12
31 31

17




o

fXiS&E

158,103,416.65

86,497,282.07

149,448,429.02

66,656,175.71

8,654,987.63 19,841,106.36
1.5%
= x 1.50/
7.4.7.2.2
2008 01 01 2008 12 | 2007 01 01 2007 12
31 31
26,350,569.42 14,416,213.72
24.908,071.46 11,109,362.65
1,442,497.96 3,306,851.07
0.25%
- x 0.25%/
7.4.7.3 ( )
( )
7.4.7.4
7.4.7.4.1
2008 01 01 2008 | 2007 01 01 2007
12 31 12 31
24.,251,020.72 10,000, 450.00
/
/ ~14,000,000.00
14,250,570.72
10,251,020.72 24.,251,020.72
0.08% 0.18%

7.4.7.4.2

18




19



Gt

600900 2008-05-08 7.35 19,999,950.00 397,310,353.64 146,999,632.5(
7.4.9.3
2008 31
§8
8.1
(D)
1 4,827,188,598.19 76.66
4,827,188,598.19 76.66
2 773,987,320.3( 12.29
773,987,320.30 12.29
3
4
5 676,440,021.63 10.74
6 18,981,922.6( 0.30
7 6,296,597,862.72 100.00
8.2
(€D)
A 29,479,439.8¢ 0.47
B 706,310,652.1% 11.25
C 1,434,452,519.68 22.84
Co 297,958,999.11 4.74
c1 14,204,526.5( 0.23

20



fXiS&E

i

c3 167,581,175.98 2.67
c4 160,813,073.57 2.56
C5
C6 132,123,013.63 2.10
c7 478,226,214.78 7.61
c8 175,011,168.86 2.79
€99 8,534,347.25 0.14
D 168,730,278.50 2.69
E
F 27,739,342.3¢ 0.44
G 371,235,395.2] 5.91
- 441,329,105.85 7.03
| 1,355,898,147.46 21.59
J 43,764,904.53 0.70
K 139,966,239.29 2.23
L 66,861,096.24 1.06
M 41,421,477.06 0.66
4,827,188,598.19 76.86
8.3
(D)
1 | 600016 75,007,545 | 305,280,708.15 4.86
2 | 601398 80,092,397 | 283,527,085.38 4.51
3 | 600036 23,315,502 | 283,516,504.32 4.51
4 | 600030 12,999,869 | 233,607,645.93 3.72
5 | 601088 12,000,495 | 210,488,682.30 3.35
6 | 600015 25,593,570 | 186,065,253.90 2.96
7 | 600583 11,599,498 | 176,660,354.54 2.81
8 | 600963 33,583,402 | 167,581,175.98 2.67
9 | 000759 16,313,404 | 153,345,997.60 2.44
10 | 600028 21,819,852 | 153,175,361.04 2.44

21




@ KisSEE

8.4.1 2% 20
()
1 600028 512,034,017.53 3.12
2 600963 468,268,864.90 2.86

22




XIS&E

11
12

600028 165,497,516.03 1.01
000667 155,935,661.09 0.95
13 600830 155,871,717.6% 0.95
14 600677 154,031,444.18 0.94
15 000927 147,038,849.43 0.90
16 600383 146,434,121.49 0.89
17 000839 144,695,739.3% 0.88
18 000707 142,432,290.27 0.87
19 600048 135,116,489.62 0.82
20 601919 134,942,622.69 0.82
8.4.3
8,349,889,109.76
9,096,971,153.79
8.5
()
1 39,298,180.80 0.63
2 717,360,000.00 11.42
3
4 17,329,139.50 0.28
S
6
7
8 773,987,320.30 12.32
8.6
(%)
1 0701026 07 26 | 7,000,000 717,360,000.00 11.42
2 010112 21 (12) 300,440 | 31,191,680.80 0.50
3 126016 08 106,800 9,124,992.00 0.15
4 126011 08 64,450 5,681,267.50 0.09

23




IXISEE

5 | 009908 99 (8 |  50,000] 5,082,500.00] 0.08 |
8.7
8.8
8.9
8.9.1
8.9.2
8.9.3

1 500,000.00
2

3

4 18,242,641.64
5 239,280.96
6

7

8 18,981,922 6(
8.9.4
8.9.5

§9

9.1

)

694467 18822.08 | 95,420,620.20 | 0.73% | 12,975,897,214.60 | 99.27%

24



o KisEE

9.2
1,636,310.62 0.03%
§ 10
(2006 04 30 ) 613,254,516.24
13,209,995,676.38
3,223,451,974.89
3,362,129,816.35
13,071,317,834.87
§ 11
11.1
11.2
1
2008 2008
2008
3 20
[2008]841
2008 7 1
2008
2008 9 17
2008 6 2

2008 6 12

25



W KiE==

11.3

11.4

11.5

11.6

11.7

125,000.00

1| 4,555,942,369.80 26.53% 3,872,532.41 26.91%
1| 3,455,056,055.23 20.12% 2,936,773.20 20.41%
1{3,001,369,039.23 17.48% 2,438,645.76 16.95%
1| 2,566,573,154.75 14.95% 2,085,362.81 14.49%
1(1,824,712,119.18 10.63% 1,550,997.71 10.78%
1 648,469,479.32 3.78% 551,196.37 3.83%
1 637,885,106.66 3.71% 542,200.83 3.77%
1 470,510,556.23 2.74% 399,929.14 2.78%
1 7,633,765.13 0.04% 6,488.64 0.05%
1 4,571,324.06 0.03% 3,885.68 0.03%

26




XIS&E

1
1
1

13 17,172,722,969.5 100% 14,388,012.5¢ 100%
1 37,684,202.40 78.74 %
1 10,173,617.00 21.26%
1
1
1
1
1
1
1
1
1
1
1

13 47,857,819.4 100%
1
1
1
1
1
1
1
1
1
1
1

27




XIS&E

1
1
13
1 6,483,867.33 57.68%
1 2,601,793.60 23.15%
1 2,154,996.78 19.17%
1
1
1
1
1
1
1
1
1
1
13| 11,240,657.71 100%
1
8
2008
13
2
<1998>29
[2007]48
1
a
b
C
d

28



29



